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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [ 17,146,107,077 |eecvieceireccicinne (U 17,146,107,077 |........... 14,731,578,374
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 59,907,857 |eecverereeirieirreeeenine [V 59,907,857 |.cevreennee 47,866,506
2.2 COMMON SEOCKS ...ttt s e [eneneenenns 1,147,947 344 oo, [V 1,147,947,344 |............ 1,075,104,841
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt oot [V RN [V RN [V RN 0
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDBIANCES) ...oeeeevieceieie et [oebeneeneneseees 27,285,549 | [V 27,285,549 |......cocoe... 28,248,871
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $ oo 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($
[T 142,683,636 ) and short-term
investments (§ ... 70,890,361 ) ..o e 266,188,006 |......cccoovceveererirnrieeec 0 oo 266,188,006 |............... 464,240,625
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [ooeoerenene 1,077,557,837 |oceeeeerrccrrnnennn 0 o 1,077,557,837 |.ccoeuee. 859,985,545
7. Derivatives ............... ..1,334,460,566 |.. .. ..1,334,460,566 |.. ..1,269,512,068
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 2,535,126,951 | 9,845 | 2,535,117,106 |............ 2,337,016,570
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 7,170,250 | 0 o 7,170,250
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINeS 10 11) ....ocooveveveveeeeeeieeiicereens foererenens 23,601,751,437 | 9,845 |......... 23,601,741,592
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14.  Investment income due and 8CCTUED ............covurimiirimeenineinieireeieieeeneeeneeas [ 233,097,268 |........ocvrrieiinen. 39,552 | 233,057,716 |...covvenneee 198,340,324
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 20,682,622 |......ccovvennne 5,236,809 |.....ccvvenne. 15,445,813 | 30,310,268
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled Premiums) ..........c.coeeveiiiiiiicieteeceeee e [oeeeeeeeeeens 126,337,008 |...cooveeeeeeeeeeeeeee (V1N 126,337,008 |................ 129,834,686
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from r@INSUIETS ...........cccereeeurueerenereneeieeeeeeresnaes [rorereeccicnenns 23,169,995 |0 o 23,169,995 |....cooieennne 36,842,437
16.2 Funds held by or deposited with reinsured COMPANIES .............ccceeererr. |rerereeereeninneeneens 0 Jveeeeerererrnreieeeend 0 o [0 OO 0
16.3 Other amounts receivable under reinsurance contracts .. 30,189,258 |0 [ 30,189,258 |....ccovuenvne 14,708,496
17.  Amounts receivable relating to UninSUred Plans .............ccccoeveeeeeeieeeeenenenins v 0 oo 0 (1 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 38,894,738 | 0 [ 38,894,738 |..cocvvvrnn 2,690,246
18.2 Net deferred tax asset ...........ccoceeveuenee ..303,844,690 |.. ..196,430,367 |.. ..203, 156,062
19.  Guaranty funds receivable or 0N dePOSit ...........ccccveveveveveueeceieieieieieeeeeeenes [oeeeeeeeeenenenenees 811,263 .o 0 e 811,263 oo 820,699
20. Electronic data processing equipment and SOftWAre .............cccoeveeueeereieienns feerenincnennnne 2,344,789 | (V1 2,344,789 |.......oo. 3,491,243
21. Furniture and equipment, including health care delivery assets
(B o 0 ) et | 2,920,281 | 2,920,281 | [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ................ccccocovveveiviies foevreiinnnnn, 18,767,577 |oviieieeeeeeeea (V1 18,767,577 |.......c.......... 16,550,557
24. Health care ($ ..ccccocvrvevcciciririiecnae 0 ) and other amounts receivable ... |o...ccccuenirnieininniens (U (U (O T 0
25.  Aggregate write-ins for other than invested assets ..........ccccceeueieeeeeveveieieens freeeeeinens 685,730,182 |...covceneee 106,329,029 |........o....... 579,401,153 |............... 475,512,015
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 25,088,541,108 |................ 221,949,839 |......... 24,866,591,269 |.......... 21,925,894,595
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt eeeeeee e esee e s e e s sesesesasssssesesesesssssesesesesnnnnnsnsenns [enineesinns 9,078,413,919 [ [V 9,078,413,919 |........... 8,803,568,534
28. Total (Lines 26 and 27) 34,166,955,027 221,949,839 33,945,005, 188 30,729,463, 129
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501, Executive Benefit Plan ..o L, 298,290,390 [..ovvvvevvrnrrrierirenenens | 298,290,390 |......ocovneeee. 244,248,131
2502. Collateral for Derivative Receivable ........ccccoooiooiioiiiieeeeeeeeeeeeeeee o 256,544,746 |.....ocveeeeeeeeeeen [V 256,544,746 |................ 193,750,725
2503.  Prepaid PENSION .o [ 79,509,363 |....coovneee. 79,509,363 |..ooveverieeieecneeen [0 O 0
2598. Summary of remaining write-ins for Line 25 from overflow page ...51,385,683 |... ...26,819,666 |... 24,566,017 |... 37,513,159
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 685,730,182 106,329,029 579,401,153 475,512,015




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ .......... 14,660,089,338 less$ oorreereereeieirieeens 0 included in Line 6.3
(including $  .evevee 5,618,739,433  MOOCO RESEIVE) .......o.oecvieieiceeee ettt 13,525,031,778
2. Aggregate reserve for accident and health contracts (including $ 0 Modco Reserve) ........cooveeeecforciccnn. 9,041,445 | 9,646, 121
3. Liability for deposit-type contracts (including $ ceverereen 0 MOACO RESEIVE)......ovoveee e 603,552,838
4. Contract claims:
B LIFE bbb e e bt b et b et b e bbb ettt [eren s 123,162,457 |.............. 116,642,090
4.2 ACCIAENT BNG NEAIN ...ttt bbbttt 58,144 70,369
5. Policyholders’ dividends/refunds to members $ .0 and coupons $
and unpaid 2,129,952 |.coiieieiane 2,918,766
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 $ ........ccccooeiiiiiiins 0
IMOGCO) bbb bbb bbb bbb .. 53,175,001 |.. .. 200,000,001
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ 0 Modco) 186,931,224 | 0
6.3 Coupons and similar benefits (including $  <vovoveveeeeeeeeeecccene 0 MOTGO) .o nnaes [feeeeeneseeeseee s [0 0
7. Amount provisionally held for deferred dividend policies not included iN LiNE 6 ..........ccooiiiiiiiiiiiiie e [ [0 0
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  .eeooeoeeereeeeineenns 1,152  accident and health premiums ............ccoceuever foeeeeeerenencnns 166,595,603 |................ 152,814,383
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONMFACES ..........oiuiiiuiiiiiiie ettt et e e st e e e e eseesseesaeeaeeaeenseenseeneesneennes |eanesneesae st e s s e e [0 0
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $ ... 0
Service Act 250,000 oo 500,000
9.3 Other amounts payable on reinsurance, including $ .......ccccoeveeeeneennee.
ceded 11,715,843 | 91,655,839
9.4 Interest Maintenance Reserve 14,514,903 |....cccveeee 11,986,622
10. Commissions to agents due or accrued-life and annuity contracts $
$ 0 and deposit-type contract funds $  .........
11.  Commissions and expense allowances payable on reinSurance assUMEd .........ccoouiiiiieeiieiie et e sreeneeens
12, General EXPENSES AUE OF ACCIUBT .........cuiiuiiitiiitieiteeitteiteeteetteattesteesteesseesbeeabeesbeasseassesseesaeesbeesbeesbeenbeenbeanseensesssesseesbeesbeessaenseans
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured alloOWaNCES) .........ccuciviiiiiiiiiieeee e
14. Taxes, licenses and fees due or accrued, excluding federal INCOME taXES ..........cc.ciiiiiiiiiiiiiiiiie e
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax ability ..ot
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ .0 agents' credit balances
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign eXChange rates ...
21. Liability for benefits for employees and agents if NOt INCIUAEA @DOVE .........ceviriiiiieieieieiiiissee e [ 273,535,796 |....cocvueeee. 259,872,595
22, Borrowed money $ ..oococeeeurrnireiieininnnnns 0 and interest thereon $ .. 12,191,667 .. 12,191,667 |.. ... 7,929,167
23. Dividends to stockholders declared @and UNPEID ...............cccueiiiiiiiueietceeeeiee ettt e st sesesss s st et s sesessssssesssesesesesesens [oeseseseseseneneneseeeeesesanaens [0 0
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt et e et e e et e et e e e e et e a s e ea e e em e e ea e e es e e ee e e s e enseenseenseenseanseeneeenseeneenseannen
24.02 Reinsurance in unauthorized and certified ($ 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........cccccooeviviiiccns
24.04 Payable to parent, subsidiaries and affiliates ............ccooiiiiiiiiiii
24.05 Drafts outstanding
24.06 Liability for amounts held under UnINSUIEd PIANS .........ccuiiiiiiiiiiiie ettt be et et e besnesmeesnnes [eaee s ..
24.07 FUNAS held UNAET COINSUTANGE ..........cucvveeeeeceeteteseeeesceetetesesesssseaetesesessssssesesesessssssesesesensssesesssasensssnsesasssenssassesesasenssensesa 1,972,062,476 |..
24,08 DEIVALVES .........eoveeececeeeeeeieeceeeeeeeeeeeeseaeeete s s s asssaeseses ez ssssseseses ez ssssseses s s snanseses s s asansesas s s ansesesas s s ansnsesesasssasaneesasnsnaneeen 1,717,169,036 |..
24.09 Payable for securities ..... .107,562,924 |..
24.10 Payable for securities lending
24.11 Capital NoteS $ ...vevvveverrieirciecs
25. Aggregate write-ins for liabilities 80,461,303 102,399,258
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 21,975,143,011 19,061,352, 368
27.  From Separate ACCOUNES SAEMENT ...........c.ccuiiiiiiiitctetctceeee et ettt et ee sttt ettt ssse s et et esesesesessas s st st s sesesessssssssnssesesesessanans eseseaeanas 9,078,413,919 |........... 8,803,568,534
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeee e eeeeaeee et s s saeeeseses s e sesesesesesssassesesas s ssssssssssssssssssesansssnsssssssannsnanensnas] 31,053,556,930 27,864,920,902
29. Common capital stock
30. Preferred capital stock ..
31. Aggregate write-ins for other than special SUIPIUS FUNAS .......cc.iiiiiiiiii ettt [ereeeae e [0 0
L2 ¥ o] (U1 g To] (T SRR UPP
33. Gross paid in and contributed surplus
34. Aggregate write-ins for Special SUMPIUS FUNAS ..........oiuiiiiii ettt et e s ee e st e sseesaeeaeeaeenseeneeens [ereeeanesanesse s s ae s
35, UNaSSIGNEA fFUNAS (SUPIUS) w......vueececeeeeeiicececeeee e caceeeeee s s s saeeeee s s s s assese s s s ssssssesesassssassssessssssassssesasssassssssesasanssassssesssnasanen |resassssees 1,999,732,256
36. Less treasury stock, at cost:
36.1 0 shares common (value included iNLINe 29 $  ...ooooovvcrvnncininenencd0 ) o oo 0
36.2 0 shares preferred (value included in Lin@ 30 $  .ovovvevecerirencicecicinenes 0 )i ...0
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ ........cccovrrvrrerererinnne 0 in Separate Accounts Statement) .............. 2,891,448,258 2,864,542,227
38, Totals Of LINES 29, 30 @NG 37 ....ouiuiuiiiiiiiieeieieteee ettt sttt bbbt b ettt ettt s 2,891,448,258 2,864,542,227
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 33,945,005, 188 30,729,463,129
DETAILS OF WRITE-INS
2501.  Low Income Housing Tax Credits Payahle ...ttt senetn [oeseneaeneenens 70,122,510 |..cocveeveees 94,521,411
2502. Interest Payable on Death ClAimS .......cccoiiiiiiiiieieccce ettt enes [eneseseanaeeeas 3,466,052 |......c.cocoe.. 2,564,660
2503, OTher LTADTTTTIES .ottt b bbbttt ettt b st nens [eeeneaeneaenenanae 6,872,741 | 5,313,187
2598. Summary of remaining write-ins for Line 25 from oVErflOW PAGE ..........cccciiiiiiiiiiiiii s [e e [OOSR 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 80,461,303 102,399,258
£ 0 ) RO OO PR RO PPN
3102.
3103. ..
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE .........ciiiiiiiiiiieiiee ettt [ [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeveveeenc oo 1,110,499,462 |............ 1,166,301,427 |............ 1,555,482,875
2. Considerations for supplementary contracts with life contingencies..............ccccovevvevevevevecceeeeeeeees e 10,294,646 |................. 20,631,964 |......ccccoeenee 13,192,154
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e . 866,926,002 |.. ..640,238,737 |.. ..885,835,659
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (9,798,367)].. ... (8,352,244)|.. ..(16,319,675)
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€S ...........ccocvrvereeioriiiiiiis [0 [0 0
6. Commissions and expense allowances on reiNSUrance CeAed ..............ovioierveveveveueueeeeeseeeeeeeeseseses e 101,347,153 |..ccovenee 155,288,882 |................ 217,535,268
7. Reserve adjustments on reiNSUranNCe CEAET .............ccovevoviviveveveuiriieeeeeeieieseseese et es s e 382,878,681 |....coceenee 287,588,328 |...cccevenee 502,199,933
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNS............c.vvueueveriieieieeeiiesesesesessssesesese s ssssesesesssssese s ssns [eessciceeeseenas 182,858,833 |....cccveeve 176,910,395 |.............. 237,408,961
8.2 Charges and fees for deposit-type CONTACES .............c.coeriieieiereececececeieieieie e [ree e 6,391,118 | 5,436,383 |.....ccevneee 7,307,261
8.3 Aggregate write-ins for miscellaneous income .. 8,155,888 8,372,364 10,811,066
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 2,659,553,416 2,452,416,236 3,413,453,502
10, DA DENETIS -....eucuereeeeiiceceeeeeeie ettt e et e e s s s e e e e s e e e e s e e e s eses e s s ansesesesesnnnsesesesesnfenseseennnanaas 200,506,277 |.cccoeeneee 185,961,629 |................ 242,117,243
11.  Matured endowments (excluding guaranteed annual pure eNdoOWMENtS) ...........ccceerirrieriieriienieenieeses oo 0. ..
12, ANNUILY DENETILS ...vtiriiececietsireccieie sttt ettt et ses st s s senses et s s ennsnseseseseee e 1,019,381,059 |............... 711,090,494 |........... 1,021,842,093
13. Disability benefits and benefits under accident and health CONracts ...............ccccueueeeeieeiveieveiercreeens oo 2,539,548 |....oooiee 2,656,945 | 3,799,900
14. Coupons, guaranteed annual pure endowments and similar benefits ............ccoooeieiiiiiiiiinnenen e [0 [0 0
15.  Surrender benefits and withdrawals for life contracts ..................... ..152,685,705 |.. ..106,303,398 |.. ..103, 135,860
16, GIOUDP CONVEISIONS .......veeieieieieseteteeeaeaeaeeteseseseseasas s sssesesesesesssssssssesesesesessssasassssesesesessansssssssesesesessssaseseseseseeeseseneneeasasaneeas [0 [0 0
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevereieeeeereeesee o 51,726,750 |.coovereenne 24,787,002 .o 36,791,586
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 7,831,448 |................ 23,350,789 |..cocverernne 23,147,093
19. Increase in aggregate reserves for life and accident and health contracts 1,137,714,148 977,162,016 1,433,804,483
20.  TOtalS (LINES 10 10 1) wuuueiiiuiueieeeeeieieseeeeeeeeseeseseteeseseseseseses e s e sseseseses s ssesesesesasnsesesesesesnnsesssesesesnnns fensesannnnns 2,572,384,935 |............ 2,031,312,363 |........... 2,864,638,258
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre e
22. Commissions and expense allowances on reinsurance assumed . .. ..
23. General insurance expenses and fraternal EXPENSES ..........c.ccoceveveveveuereeeeeeeeeiesesesesesesesesese e e 181,285,363 |...ccceeenve 191,346,417 |................ 262,583,093
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 47,369,893 |................. 46,918,530 |.ccoveenee. 66,311,111
25. Increase in loading on deferred and uncollected premiums ........... (13,411,558) ... 5,985,176 |.. ... 15,497,034
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (639,271,254)|.............. (284,720,776)|.............. (442,261,435)
27. Aggregate write-ins for deductions .... 88,254,105 66,017,884 88,401,546
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 2,401,053,264 2,225,223,817 3,082,637,373
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt 258,500,152 |................ 227,192,419 | 330,816,129
30. Dividends to policyholders and refunds to members 183,652,018 153,105,910 207,052,984
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 74,848,134 | 74,086,509 |................ 123,763,145
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (25,143,263) (32,968,176) (30,412,710)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 99,991,397 | 107,054,685 |................ 154,175,855
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ... (4,901,486) (excluding taxes of $  ....ccovvrericireciricirenee
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (48,646,903) 6,637,606 8,978,235
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 51,344 494 113,692,291 163,154,090
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 2,864,542,227 2,649,812,538 2,649,812,538
37, NEINCOME (LINE 35) -..cuuuieiiicicieeeeeie i eieteeee s e eseseeeeee e eseeeseses e sesesesesesesesesesasassaesesesesesssesesesesessfonsesannansneen 51,344,494 113,692,291 | 163, 154,090
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. (12,585,802) ... 30,741,481 |.. ..(94,532,923)].. ..(30,996,469)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeveievevereeeeceeeeeie e e 1,243,442 | 151,886 |.o.oovienenne 1,174,110
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas 12,971,111 ..(72,589,892)].. ..(74,131,691)
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(38,042,700)|.. ..(11,616,317)|.. ..(37,965,999)
42. Change in liability for reinsurance in unauthorized and certified companies ............ccceeoerieneenenncens e [0 0.
43. Change in reserve on account of change in valuation basis, (increase) or deCrease ..............ooovoeeefoerererreccieienenisene (V1 216,830,795
44. Change in asset Valuation FESEIVE .............cccccceeieeevereeeeeecereeeeeseseseeessesesesssesesessssssssenssesesesssssssndoesesesesnenens (20,209,208 [ 7,283,331
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN .o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
L2 I = T I o PRSPPSO
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
52.  Dividends to STOCKNOIAETS ...........ccoiiiiiiii i
53. Aggregate write-ins for gains and losses in surplus 3,178,451 961,364 1,480,012
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 26,906,032 145,836,979 214,729,689
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,891,448 ,259 2,795,649 517 2,864,542 ,227
DETAILS OF WRITE-INS
08.301. Subsidiary Service Fees & Management FEES ..........cccoouiuiviieieiiiiicicciceceeee et e 7,222,320 oo 6,864,550 |....ccveeene 9,145,459
08.302. Aggregate 0ther INCOME ..ottt ettt s s aafen et 933,568 |...coveees 1,507,814 | 1,665,607
08,3003, ettt e et e e et e e e et ettt e e et e e et e e e n et e aneeetneeeaneeeaaneeenneeeanteeenneeesneeenneenaneeennneens[eeenneeennreeaneeesaneeesnneennne [seeneeenneeennneeeneeenneeesnnes [erneeenn e e s e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from OVErflOW PAGE .........ccccvoveviveueverieiieeeeeee et [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 8,155,888 8,372,364 10,811,066
2701. Net Investment Income on Funds Withheld ... ...69,803,612 |.. ...63,026,437 |. ... 84,369,240
2702. Ceded Coinsurance Fee Income .................. .. 15,308,481 | 0 e 0
2703. Financing Fee on LLC Note ......cocoooiiiicicicccc e 3,143,481 |. ..3,052,167 4,093,601
2798. Summary of remaining write-ins for Line 27 from overflow Page ............cceeveeevevevevereuceeieeeeeeeeeeeses e (1,469) .. (60,720) .. (61,295)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 88,254,105 66,017,884 88,401,546
5301. Net Change in Minimum Pension Liability ... e 3,178,451 |, 961,364 |[...coovoeee. 1,480,012
D302, it e et e ea et e e et e e e et e e ettt e et e e e aeeeeaneeeaeeeeaneeeeaneeenneeenneeeaneeennneeenneennneeenns|oeneeeaaneeenneeeneeesaneesnnees [seneeeeneeeaneeenneeeneeeaaneees [ereeennn e e e e e e e e e aneeeneeeas
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 3,178,451 961,364 1,480,012




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 1,786,000,268 |............ 1,780,165,773 |............ 2,427,958,312
2. NetiNVESIMENTINCOME ...ttt e 900,486,915 |..........c..... 672,356,612 |.....ccovvneee. 932,334,314
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 208,005,936 199,601,535 267,668,195
4. TOtal (LINES 110 3) oottt 2,894,493,118 2,652,123,920 3,627,960,821
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 1,794,658,993 |.......... 1,277,278,336 |............ 1,684,405 ,987
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (644,241,960)].............. (286,197,864)].............. (439,497,547)
7. Commissions, expenses paid and aggregate write-ins for deductions ................ccccoeveieieveveveuccceeeens fererereeienns 468,186,961 |................ 475,430,382 |....ccoe.... 620,959,915
8. Dividends paid t0 POICYNOIAETS .............cviveveuieieieieeicee ettt et st esesnan s [eseseneeenenees 12,668,095 |.......ccoene. 11,441,310 oo 15,115,198
9. Federal and foreign income taxes paid (recovered) netof $ .............. (5,027,476) tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 4,227,188 (56,893,339) (28,338,862)
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 1,635,499,278 1,421,058,825 1,852,644,691
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 1,258,993, 840 1,231,065,095 1,775,316,130
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 1,473,174,530 ..936,436,211 |..
12.2 Stocks .............. 125,537,004 27,237,725 |.
12.3 MOMGAGE I0BNS .........vvvieieiieieee ettt ettt ettt s s s s ss st e sesesesese s s ssesesesesesssnsanesans |reseseeseseseneenenesesaeaenenes [0 0].
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U 0
12.5 Other iNVESIEA @SSELS ......cuvuiuieieriiiieirei ettt [eeessinessinees 150,045,337 |.cocvvivinnne 153,582,913
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceiies oo, (O T 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 107,562,924 69,073,220 19,299,734
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 1,856,319,795 |......... 1,186,330,069 |............ 1,604,626,482
13. Cost of investments acquired (long-term only):
LTI = T T OO RUSORP 3,915,496,59% |............ 1,741,014,538 |.......... 2,695,460,988
1312 STOCKS ..ottt [eeees e 190,305,829 |.....ccocevneeee 64,750,497 |.....ccvennee. 82,384,350
13.3 MOMGAGE I0BNS ........vvvceieiieieieieeetetete ettt ettt s s s et e st sese e s s ssesesesesesssnnanesans |resesessetesene et se s e nerenes (O T [V 0
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......uvuiuieiiieiiicirei ettt [eeessinessnaas 352,090,884 |................ 180,239,164 |................ 152,759,496
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 84,824,915 11,751,694 652,179
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 4,542,718 ,224 1,997,755,893 2,931,257,013
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 198,209,725 206,853,974 282,531,292
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (2,884,608,154) (1,018,279,798) (1,609, 161,823)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............ccccoeveveeceeereeens freveeeeenns 1,534,896,841 |.............. (47,335,214) | e (24,694,370)
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (U 0
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (107,335,147) (214,878,778) (53,248,553)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 1,427,561,694 (262,213,992) (77,942,923)
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) . |.....cccc..... (198,052,619)|...ccvvnenene (49,428,695)|.....c.cc...... 88,211,384
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oveieieieieeeeeeee ettt s s s s e eseasnnsnesesenenes |eeeeeseseeea 464,240,625 |................ 376,029,241 |............... 376,029,241
19.2 End of period (Line 18 plus Line 19.1) 266,188,006 326,600,546 464,240,625
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Premiums paid by Dividend ........ccooiiuiiiiiieiiciciesicccte ettt [oeneneieaenas (131,666,513)|.............. (102,506,343) |.............. (154,210,712)
20.0002. Premiums paid DY WaiVer ........cccoooiiuiiiiiiiiicicieiiceeee et [eresereseiens (2,079,001) .....ccvrvnene (2,067,760) |........c......... (2,978,912)
20.0003. Premiums paid by Benefit .... ..(19,362,567)|.. ..(25,865,160) .. ...(25,233,433)
20.0004. Premiums paid by Policy Loan .................... ..(15,650,073)].. ..(16,753,212)|.. ...(23,669,340)
20.0005. Amortization of Discount on SUrplUs NOTES .....ccoiiiiiiiiiieieiecce e [ (260,213)|......coeevvennes (241,649) |....coveveeeee (326,260)
20.0006. Common Stock acquired as a return of capital ... [ [0 (345,724) ..o (345,724)
20.0007. Non-Qualified Pension Expense ........ccc........ 4,292,212 3,857,101 ..5,142,801
20.0008. Bond Exchange ...........c.cccceevvenee. ..(18,907,381)].. ..(19,712,852) |.. ...(23,196,081)
20.0009. Non-Cash Dividend Reinvestment .. .. ... (3,415,367)).. .. (1,871,421) .. ... (2,830,196)
20.0010. Reinsurance EMErging EAININGS ..ottt ettt eserersneesesnsnsnenenes foereisieiinnas (14,585,209)|................ (14,585,205 |................ (19,446,940)




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0011.

Dividend Reinvestment on Sch BA Asset

(2,399,396)

(1,974,553)

(2,661,015)

5.1




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

INAIVIAUAT TIFE .t b bbb bbb bbbt ns

GIOUD [I .ttt ettt e e b e e b e e sb e e st e e aaeeseeeseeeaeeseenseenseenseenbeenseeneennaenen

INAIVIAUAT @NNUILIES ...t

GIOUP @NNUITIES ...ivviivieiiieitieite ettt ettt s ettt e be e seesaeesbeesbeesbeebeenbeensesnsesssesseesbeesseenseensennsenned]

ACCIAENE & NEAITN ...t

FraterNal ...ttt

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended

To Date To Date December 31
............ 1,603,990,428 |............ 1,615,413,097 |............ 2,263,675,599
....................... 876,830 |........ccce..e... 750,815 |................... 1,006, 665
................ 526,738,580 |............... 519,846,668 |................719,753,881
........................ 96,419 [ 94,531 [, 125,798
................... 2,549,371 |......ccoe....... 3,027,658 |................... 3,968,757
................................. 0 [ 0 o0
................................. 0 [ 0 o0
............ 2,134,251,628 |............2,139,132,769 |............2,988,525,700
................ 135,184,939 |................114,492,836 |................ 153,594,743

2,269,436,567 2,253,625,605 3,142,120,443




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

The accompanying financial statements of the Company have been prepared in conformity with the National Association of Insurance Commissioner’s (“NAIC”)
Practices and Procedures manual and with statutory accounting practices prescribed or permitted by the Pennsylvania Insurance Department (collectively “SAP” or
“statutory accounting principles”). Prescribed statutory accounting practices include publications of the NAIC, state laws, regulations, and general administrative rules.
Permitted statutory accounting practices encompass all accounting practices not so prescribed. The Company currently has no permitted practices.

PIA Reinsurance Company of Delaware | ("PlAre I"), a wholly-owned subsidiary of Penn Insurance and Annuity Company ("PIA"), received a permitted practice from
the Delaware Department of Insurance (Captive Bureau) to admit the value of the LLC Note and related form of surplus reflected in PlAre I's audited statutory financial
statements. As allowed under Statutory Accounting Principles No. 97, Investment in Subsidiary, Controlled and Affiliated Entities, the Company recognizes PIA's
carrying value of $126,579,164 and $122,856,208 as of September 30, 2024 and December 2023, respectively.

Had the Company not been permitted to include the asset and statutory surplus noted above, the resulting RBC of PIA would not have triggered a regulatory event.
Had PIAre | not been permitted to include the asset and statutory surplus above noted, the resulting RBC of PlAre | would have triggered a regulatory event in 2024
and 2023.

A reconciliation of the Company's net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of Pennsylvania is
shown below:

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

NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 51,344,494 $ 163,154,090
(2) State Prescribed Practices that are an increase/

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

from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 51,344,494 $ 163,154,090
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 2,891,448,258 $ 2,864,542,227
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:

Admit of PIA Reinsurance Company of Delaware | 97 2 2 $ 126,579,164 $ 122,856,208
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 2,764,869,094 $ 2,741,686,019

Use of Estimates in the Preparation of the Financial Statements
No significant changes
Accounting Policy

(1) Basis for Short-Term Investments
No significant changes

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method

Bonds with an NAIC designation of 1 to 5 are valued at amortized cost. All other bonds are valued at the lower of cost or fair value. Fair value is determined using an
external pricing service or management’s pricing models.

The Company considers an impairment to be other-than-temporary if: (a) the Company’s intent is to sell, (b) the Company will more likely than not be required to sell,
(c) the Company does not have the intent and ability to hold the security for a period of time sufficient to recover the amortized cost basis, or (d) the Company does not
expect to recover the entire amortized cost basis. The Company conducts a periodic management review of all bonds including those in default, not-in-good standing,
or otherwise designated by management. The Company also considers other qualitative and quantitative factors in determining the existence of OTTI including, but
not limited to, unrealized loss trend analysis and significant short-term changes in value, default rates, delinquency rates, percentage of nonperforming loans,
prepayments, and severities. If the impairment is other-than-temporary, the non-interest loss portion of the impairment is recorded through realized losses, and the
interest related portion of the loss is disclosed in the notes to the financial statements.

The non-interest portion is determined based on the Company’s “best estimate” of future cash flows discounted to a present value using the appropriate yield. The
difference between the present value of the best estimate of cash flows and the amortized cost is the non-interest loss. The remaining difference between the
amortized cost and the fair value is the interest loss.

(3) Basis for Common Stocks
No significant changes
(4) Basis for Preferred Stocks
No significant changes
(5) Basis for Mortgage Loans
No significant changes

(6) Basis for Loan-Backed Securities and Adjustment Methodology

For fixed income securities that do not have a fixed schedule of payments and where market valuations are not readily available, the effect on amortization or accretion
is revalued periodically based on the current estimated cash flows. Prepayment assumptions are based on borrower constraints and economic incentives such as
original term, age, and coupon of the loan as affected by the interest rate environment. Cash flow assumptions for structured securities are obtained from broker
dealer survey values or internal estimates. These assumptions are consistent with the current interest rate and economic environment.

(7) Accounting Policies for Investments in Subsidiaries, Controlled and Affiliated Entities

No significant changes

(8) Accounting Policies for Investments in Joint Ventures, Partnerships and Limited Liability Entities
No significant changes

(9) Accounting Policies for Derivatives

No significant changes

(10) Anticipated Investment Income Used in Premium Deficiency Calculation

Not applicable

(11) Management's Policies and Methodologies for Estimating Liabilities for Losses and Loss/Claim Adjustment Expenses
Not applicable

(12) Changes in the Capitalization Policy and Predefined Thresholds from Prior Period

Not applicable

(13) Method Used to Estimate Pharmaceutical Rebate Receivables

Not applicable



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

D. Going Concern

The Company evaluated its ability to continue as a going concern, and no substantial doubts were raised.

NOTE 2 Accounting Changes and Corrections of Errors
No significant changes

NOTE 3 Business Combinations and Goodwill
No significant changes

NOTE 4 Discontinued Operations
No significant changes

NOTE 5 Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans

No significant changes

B.  Debt Restructuring

No significant changes

C. Reverse Mortgages

No significant changes

D. Loan-Backed Securities
(1) Prepayment assumptions are based on borrower constraints and economic incentives such as original term, age, and coupon of the loan as affected by the
interest rate environment.

1 2 3
Other-than-Temporary Impairment
Recognized in Loss
Amortized Cost
Basis Before
Other-than-
Temporary 2a 2b Fair Value
Impairment Interest Non-interest 1-(2a +2b)

(2) OTTI recognized 1st Quarter

a. Intent to sell $ - 19 - 19 - 19 -

b. Inability or lack of intent to retain the investment in the security for a

period of time sufficient to recover the amortized cost basis $ - 19 - 19 - 19 -

c. Total 1st Quarter (a+b) $ - 19 - 13 - 18 -

OTTI recognized 2nd Quarter

d. Intent to sell $ - 19 - 19 - 19 -

e. Inability or lack of intent to retain the investment in the security for a

period of time sufficient to recover the amortized cost basis $ - 19 - 13 - 19 -

f. Total 2nd Quarter (d+e) $ -1 - 19 - 19 -

OTTI recognized 3rd Quarter

g. Intent to sell $ - 19 - 13 - 19 -

h. Inability or lack of intent to retain the investment in the security for a

period of time sufficient to recover the amortized cost basis $ - 19 - 19 - 19 -

i. Total 3rd Quarter (g+h) $ - 19 - 13 - 18 -

OTTI recognized 4th Quarter

j. Intent to sell $ - 19 - 18 - 18 -

k. Inability or lack of intent to retain the investment in the security for a

period of time sufficient to recover the amortized cost basis $ - 19 - 19 - 19 -

I. Total 4th Quarter (j+k) $ - 19 - 13 - 18 -

m. Annual Aggregate Total (c+f+i+l) $ - 13 -

(3) There were no securities through September 30, 2024 in which the Company recognized the non-interest portion of other than temporary impairment.

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

a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ 22,448,892
2. 12 Months or Longer $ 858,411,575
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 1,158,447,098
2. 12 Months or Longer $7,357,530,552
(5) The Company also considers other qualitative and quantitative factors in determining the existence of OTTI including, but not limited to, unrealized loss trend

analysis and significant short-term changes in value, default rates, delinquency rates, percentage of nonperforming loans, prepayments, and severities. If the
impairment is other-than-temporary, the non-interest loss portion of the impairment is recorded through realized losses, and the interest related portion of the
loss is disclosed in the notes to the financial statements.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
No significant changes
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Repurchase Agreements Transactions Accounted for as Secured Borrowing
The Company did not have any repurchase agreements during the statement period

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
The Company did not have any reverse repurchase agreements during the statement period

Repurchase Agreements Transactions Accounted for as a Sale
The Company did not have any repurchase agreements during the statement period

Reverse Repurchase Agreements Transactions Accounted for as a Sale
The Company did not have any reverse repurchase agreements during the statement period

Real Estate
No significant changes

Low Income Housing tax Credits (LIHTC)
No significant changes

Restricted Assets

1. Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted

Current Year

3

4

5

G/A
Supporting

Restricted Asset Category (G/A) (a)

Total
Separate

Total General S/A Account (S/A)
Account Activity Restricted

Assets

S/A Assets

Supporting

G/A Activity
(b)

Total
(1 plus 3)

Total
From Prior
Year

Increase/
(Decrease) (5
minus 6)

a. Subject to contractual obligation for which
liability is not shown $ - 19 - 19
b. Collateral held under security lending
agreements - -
c. Subject to repurchase agreements - -
d. Subject to reverse repurchase agreements - -
e. Subject to dollar repurchase agreements - -

f. Subject to dollar reverse repurchase
agreements - -

g. Placed under option contracts - -
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock - -
i. FHLB capital stock 61,085,600 -

j. On deposit with states 4,245,293 -
k. On deposit with other regulatory bodies - -

|. Pledged collateral to FHLB (including assets

backing funding agreements) 1,947,346,261 -

m. Pledged as collateral not captured in other
categories 1,671,722,473 -

n. Other restricted assets - -

0. Total Restricted Assets (Sum of a through n) 13,684,399,627 -

61,085,600

4,245,293

1,947,346,261

1,671,722,473

13,684,399,627

3,075,000

4,242,000

11,043,026,000

11,050,343,000

58,010,600

3,293

1,947,346,261

628,696,473

2,634,056,627

(a) Subset of Column 1
(b) Subset of Column 3
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Current Year
8 9 Percentage
10 1
Gross
(Admitted &
Non- Admitted
admitted) Restricted
Total Total Restricted to to Total
Non- Admitted Total Admitted
admitted Restricted Assets Assets
Restricted Asset Category Restricted (5 minus 8) (c) (d)
a. Subject to contractual obligation for which
liability is not shown $ - 1% - 0.000% 0.000%
b. Collateral held under security lending
agreements - - 0.000% 0.000%
c. Subject to repurchase agreements - - 0.000% 0.000%
d. Subject to reverse repurchase agreements - - 0.000% 0.000%
e. Subject to dollar repurchase agreements - - 0.000% 0.000%
f. Subject to dollar reverse repurchase
agreements - - 0.000% 0.000%
g. Placed under option contracts - - 0.000% 0.000%
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock - - 0.000% 0.000%
i. FHLB capital stock - 61,085,600 0.179% 0.180%
j. On deposit with states - 4,245,293 0.012% 0.013%
k. On deposit with other regulatory bodies - - 0.000% 0.000%
|. Pledged collateral to FHLB (including assets
backing funding agreements) - 1,947,346,261 5.700% 5.737%
m. Pledged as collateral not captured in other
categories - 1,671,722,473 34.161% 34.384%
n. Other restricted assets - - 0.000% 0.000%
0. Total Restricted Assets (Sum of a through n) - 13,684,399,627 40.052%| 40.313%|

(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28

2. Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts That Share Similar Characteristics, Such as Reinsurance and

Derivatives, Are Reported in the Aggregate)

Gross (Admitted & Nonadmitted) Restricted 8 Percentage
Current Year 6 7 9 10
1 2 3 4 5
Gross
G/A Supporting| Total Separate (Admitted & Admitted
Account (S/A)| S/AAssets Increase/ Total Current | Non-admitted) | Restricted to
Total General Activity Restricted | Supporting G/A] Total Total From (Decrease) (5 | Year Admitted | Restricted to | Total Admitted
Description of Assets Account (G/A) (a) Assets Activity (b) (1 plus 3) Prior Year minus 6) Restricted Total Assets Assets
Derivative Collateral 256,544,746 256,544,746 345,678,000 (89,133,254) 256,544,746 0.751% 0.756%]
FHLB Collateral 61,085,600 61,085,600 61,085,600 61,085,600 0.179% 0.180%]
Reinsurance Agreements 7,214,809,906 7,214,809,906 | 6,564,388,000 650,421,906 7,214,809,906 21.116%| 21.254%)
Trust Agreement 4,139,282,221 4,139,282,221 4,132,960,000 6,322,221 4,139,282,221 12.115%] 12.194%]
Total (c) 11,671,722,473 11,671,722,473 11,043,026,000 628,696,473 11,671,722,473 34.161%) 34.384%)

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

(c) Total Line for Columns 1 through 7 should equal 5L(1)m Columns 1 through 7 respectively and Total Line for Columns 8 through 10 should equal 5L(1)m Columns 9 through 11

respectively.

3. Detail of Other Restricted Assets (Contracts That Share Similar Characteristics, Such as Reinsurance and Derivatives, Are Reported in the Aggregate)

Not applicable

4. Collateral Received and Reflected as Assets Within the Reporting Entity’s Financial Statements

Not applicable

Working Capital Finance Investments
No significant changes

Offsetting and Netting of Assets and Liabilities
No significant changes

5GI Securities
No significant changes

Short Sales
Not applicable

Prepayment Penalty and Acceleration Fees

General Account

Separate Account

1. Number of CUSIPs 18
2. Aggregate Amount of Investment Income $ 1,687,415

Reporting Entity’'s Share of Cash Pool by Asset Type
Not applicable
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NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
Not applicable

NOTE 7 Investment Income
No significant changes

NOTE 8 Derivative Instruments
No significant changes

NOTE9 Income Taxes
No significant changes

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
During 1Q2024, the enterprise established 2 new entities: 1847 Select Ventures, LLC and 1847 Financial, LLC.

NOTE 11 Debt

A.  No significant changes

B. FHLB (Federal Home Loan Bank) Agreements
(1) The Company is a member of the FHLB-PGH, which provides access to collateralized advances, collateralized funding agreements, and other FHLB-PGH
products. Collateralized advances from the FHLB-PGH are classified in “Borrowed money.” Collateralized funding agreements issued to the FHLB-PGH are
classified as liabilities for deposit-type funds and are recorded within Reserves and funds for payment of insurance and annuity benefits. FHLB-PGH is a first-
priority secured creditor.

The Company’s membership in FHLB-PGH requires the ownership of member stock, and borrowings from FHLB-PGH require the purchase of FHLB-PGH
activity based stock in an amount equal to 4% of the outstanding borrowings. All FHLB-PGH stock purchased by the Company is classified as restricted
general account investments within Common stock - unaffiliated. The Company’s borrowing capacity is determined by the lesser of the assets available to be
pledged as collateral to FHLB-PGH or 10% of the Company’s prior period admitted general account assets. The fair value of the qualifying assets pledged
as collateral by the Company must be maintained at certain specified levels of the borrowed amount, which can vary, depending on the nature of the assets
pledged. The Company’'s agreement allows for the substitution of assets and the advances are pre-payable. Current borrowings are subject to prepayment

penalties.
(2) FHLB Capital Stock
a. Aggregate Totals
1 2 3
General Separate
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 3,085,600 $ 3,085,600 $ -
(c) Activity Stock $ 58,000,000 $ 58,000,000 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 61,085,600 $ 61,085,600 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 1,868,725,934 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 3,075,000 $ 3,075,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 3,075,000 $ 3,075,000 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 1,240,364,000 XXX XXX
11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
6 Months to
Current Year Total Not Eligible for Less Than 6 Less Than 1to Less Than 3
(2+3+4+5+6) Redemption Months 1 Year Years 3 to 5 Years
Membership Stock
1. Class A $ - $ - $ - $ - $ - $ -
2.Class B $ 3,085,600 $ - $ - $ - $ - $ 3,085,600

11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)
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(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date

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

2. Current Year General Account Total Collateral Pledged

3. Current Year Separate Accounts Total Collateral Pledged

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

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing

$6,422,567,841
$ 6,422,567,841

$ 6,146,949,060
$ 6,146,949,060
$ -

$ 1,450,000,000
$ 1,450,000,000
$ -

Pledged $ - $ - $ -
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral

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

2. Current Year General Account Maximum Collateral Pledged

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

(4) Borrowing from FHLB
a. Amount as of Reporting Date

$ 6,422,567,841
$ 6,422,567,841
$ -

$ 431,230,000

$ 6,146,949,060
$ 6,146,949,060
$ -

$ 482,456,000

$ 1,450,000,000
$ 1,450,000,000
$ -

$ 100,000,000

1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Accounts Established
1. Current Year

(a) Debt $ - $ R $ R XXX
(b) Funding Agreements $ 1,450,000,000 $ 1,450,000,000 $ -

(c) Other $ - $ R $ _ XXX
(d) Aggregate Total (a+b+c) $ 1,450,000,000 $ 1,450,000,000 $ -

2. Prior Year end

(a) Debt $ - $ R $ R XXX
(b) Funding Agreements $ - $ - $ -

(c) Other $ - $ R $ _ XXX
(d) Aggregate Total (a+b+c) $ - $ - $ -

b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Separate
Total 2+3 Account Accounts

1. Debt $ - $ - $ -

2. Funding Agreements $ 1,450,000,000 $ 1,450,000,000 $ -

3. Other $ - $ - $ -

4. Aggregate Total (1+2+3) $ 1,450,000,000 $ 1,450,000,000 $ -

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

c. FHLB - Prepayment Obligations

Does the company have
prepayment obligations under
the following arrangements
(YES/NO)?

1. Debt
2. Funding Agreements
3. Other

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

The Company approved the termination of its defined benefit pension plan effective May 31, 2024. As a result, all outstanding obligations under the Plan will be settled
by December 31, 2024.

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No significant changes

NOTE 14 Liabilities, Contingencies and Assessments
No significant changes

NOTE 15 Leases
No significant changes
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NOTE 16 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk
No significant changes

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A. Transfers of Receivables Reported as Sales
No significant changes

B.  Transfer and Servicing of Financial Assets
No significant changes

C. Wash Sales
(1) There have been no transfer or servicing of financial assets through September 30, 2024.

(2) The details by NAIC designation 3 or below, or unrated of securities sold during the current quarter and reacquired within 30 days of the sale date are:
Not applicable

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
No significant changes

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No significant changes

NOTE 20 Fair Value Measurements

A.
(1) Fair Value Measurements at Reporting Date

Fair value is defined as the price that would be received to sell an asset or paid to transfer a liability in an orderly transaction between market participants at the
measurement date. Fair value measurement is based on assumptions market participants would make in pricing an asset or liability. Inputs to valuation
techniques to measure fair value are prioritized by establishing a three-level fair value hierarchy. The fair value hierarchy gives the highest priority to quoted
prices in active markets and the lowest priority to prices derived from unobservable inputs. An asset or liability’s classification within the fair value hierarchy is
based on the lowest level of significant input to its fair value measurement.

Company has categorized its assets and liabilities into the three-level fair value hierarchy based upon the priority of the inputs. The following summarizes the
types of assets and liabilities included within the three-level hierarchy:

Level 1 - Fair value is based on unadjusted quoted market prices in active markets for identical assets or liabilities that are accessible at the measurement date.
These generally provide the most reliable evidence and are used to measure fair value whenever available. Active markets are defined as having the following
for the measured asset/liability: i) many transactions, ii) current prices, iii) price quotes not varying substantially among market makers, iv) narrow bid/ask spreads
and v) most information publicly available. Prices are obtained from readily available sources for market transactions involving identical assets and liabilities.

Level 2 - Fair value is based on significant inputs, other than quoted prices included in Level 1, that are observable for the asset or liability, either directly or
indirectly, for substantially the full term of the asset or liability through corroboration with observable market data. Prices for assets classified as Level 2 are
primarily provided by an independent pricing service or are internally priced using observable inputs. In circumstances where prices from pricing services are
reviewed for reasonability but cannot be corroborated to observable market data as noted above, these security values are recorded in Level 3 in the fair value
hierarchy.

Level 3 - Fair value is based on significant inputs that are unobservable for the asset or liability. These inputs reflect the Company’s assumptions about the
assumptions market participants would use in pricing the asset or liability. These are typically less liquid fixed maturity securities with very limited trading activity.
Prices are determined using valuation methodologies such as option pricing models, discounted cash flow models, market approach and other similar
techniques. Prices may be based upon non-binding quotes from brokers or other market makers that are reviewed for reasonableness, based on the Company’s
understanding of the market but are not further corroborated with other additional observable market information.

The determination of fair value, which for certain assets and liabilities is dependent on the application of estimates and assumptions, can have a significant
impact on the Company’s results of operations. The following sections describe the valuation methodologies used to determine fair values as well as the key
estimates and assumptions surrounding certain assets and liabilities, measured at fair value on a recurring basis that could have a significant impact on the
Company’s results of operations or involve the use of significant unobservable inputs.

The fair value process is monitored on a monthly basis by financial and investment professionals who utilize additional subject matter experts as applicable. The
purpose is to monitor the Company’s asset valuation policies and procedures by ensuring objective and reliable valuation practices and pricing of financial
instruments, as well as addressing fair valuation issues, changes to valuation methodologies and pricing sources. To assess the continuing appropriateness of
third party pricing service security valuations, the Company regularly monitors the prices and reviews price variance reports. In addition, the Company performs
an initial and ongoing review of the third party pricing services methodologies, reviews inputs and assumptions used for a sample of securities on a periodic
basis. Pricing challenges are raised on valuations considered not reflective of market and are monitored by the Company.

The fair values of the Company’s debt securities are generally based on quoted market prices or prices obtained from independent pricing services or internally
developed pricing.

In order to validate reasonability of valuations received from independent pricing services, prices are reviewed by investment professionals through comparison
with directly observed recent market trades or color or by comparison of significant inputs used by the pricing service to the Company’s observations of those
inputs in the market. In circumstances where prices from independent pricing services are reviewed for reasonability but cannot be corroborated to observable
market data as noted above, these security values are recorded in Level 3 in the Company’s fair value hierarchy. Under certain conditions, the Company may
conclude pricing information received from third party pricing services is not reflective of market activity and may over-ride that information with a valuation that
utilizes market information and activity. These securities are recorded in Level 2 in the Company's fair value hierarchy.

In circumstances where market data such as quoted market prices or vendor pricing is not available, estimated fair value is calculated using internal estimates
based on significant observable inputs are used to determine fair value. Inputs considered in developing internal pricing vary by type of security; however
generally include: public debt, industrial comparables, underlying assets, credit ratings, yield curves, type of deal structure, collateral performance, loan
characteristics and various indices, as applicable. Internally priced securities using significant observable inputs are classified within Level 2 of the fair value
hierarchy which generally include the Company’s investments in privately-placed corporate securities and investments in certain structured securities that are
priced using observable market data. Inputs considered for these securities generally include: public corporate bond spreads, industry sectors, average life,
internal ratings, security structure, liquidity spreads, credit spreads and yield curves, as applicable. If the discounted cash flow model incorporates significant
unobservable inputs, these securities would be reflected within Level 3 in the Company’s fair value hierarchy.

In circumstances where significant observable inputs are not available, estimated fair value is calculated by using unobservable inputs. These inputs reflect the
Company’s assumptions about the inputs market participants would use in pricing the asset, and are therefore included in Level 3 in the Company’s fair value
hierarchy. Circumstances where observable market data is not available may include events such as market illiquidity and credit events related to the security.
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The Company’s Level 3 debt securities generally include certain structured securities priced using one or multiple broker quotes, asset backed trust preferred
debt, auction rate securities, and certain public and private debt securities priced based on observable and unobservable inputs.

Significant inputs used in valuing the Company’s Level 3 debt securities include: issue specific credit adjustments, illiquidity premiums, estimation of future
collateral performance cash flows, default rate assumptions, acquisition cost, market activity for securities considered comparable and non-binding quotes from
certain market participants. Certain of these inputs are considered unobservable, as not all market participants will have access to this data.

Equity securities consist principally of investments in common and preferred stock of publicly traded companies, exchange traded funds, closed-end funds, and
FHLB-PGH capital stock.

The fair values of most publicly traded common stock are based on quoted market prices in active markets for identical assets and are classified within Level 1 in
the Company’s fair value hierarchy. Fair value for the FHLB capital stock approximates par value and is classified within Level 3 of the Company’s fair value
hierarchy.

The fair values of publicly traded preferred stock are based on quoted market prices in active markets for identical assets and are classified within Level 1 in the
Company’s fair value hierarchy. The fair values of non-exchange traded preferred equity securities are based on prices obtained from independent pricing
services. Accordingly, these securities are classified within Level 2 in the Company’s fair value hierarchy. Preferred stock that is priced using less observable
inputs are generally classified within Level 3 of the fair value hierarchy.

Short-term investments and cash equivalents carried at Level 1 consist of money market funds and investments purchased with maturities less than or equal to
12 months. These are carried at amortized cost and approximate fair value.

The fair values of derivative contracts are determined based on quoted prices in active exchanges or prices provided by counterparties, exchanges or clearing
members as applicable, utilizing valuation models. The fair values of derivative contracts can be affected by changes in interest rates, foreign exchange rates,
commodity prices, credit spreads, market volatility, expected returns and liquidity as well as other factors.

The Company’s exchange traded futures are valued using quoted prices in active markets and are classified within Level 1 in our fair value hierarchy.

Derivative positions traded in the OTC and cleared OTC derivative markets, where fair value is determined by third party independent services, are classified
within Level 2. These investments include: interest rate swaps, currency swaps, Treasury swaps, interest rate caps, total return swaps, swaptions, equity
options, inflation swaps, forward contracts, and credit default swaps. OTC derivatives classified within Level 2 are valued using models generally accepted in the
financial services industry that use actively quoted or observable market input values from external market data providers, broker-dealer quotations, third-party
pricing vendors, discounted cash flow models and/or recent trading activity. Prices are reviewed by investment professionals through comparison with directly
observed recent market trades, comparison with valuations estimated through use of valuation models maintained on an industry standard analytical and
valuation platform, or comparison of all significant inputs used by the pricing service to observations of those inputs in the market.

Separate account assets primarily consist of mutual funds. The fair value of mutual funds is based upon quoted prices in an active market, resulting in
classification within Level 1 of the Company’s fair value hierarchy.

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

a. Assets at fair value
Preferred stock $ 27,444,090 |$ - 13 6,607,767 | $ - 13 34,051,857
Common stock - Unaffiliated $ 1,575,488 | $ -1 61,085,600 |$ -1 62,661,088
Corporate securities $ - 19 1,101,250 | $ - 19 - 19 1,101,250
Residential MBS $ - 198 54,881 | $ - 1% - 19 54,881
Futures $ 545,050 |$ - 13 - 19 - 13 545,050
Forwards $ -1 1,854,237 | $ - 19 -1s 1,854,237
Options $ - 19 16,726,218 | $ - 198 - 19 16,726,218
Swaps $ - 19 1,307,007,338 | $ - 198 - 19 1,307,007,338
Separate Account Assets $ 9,078,413919 | $ - 19 - 19 -1$ 9,078,413,919
Total assets at fair value/NAV $ 9,107,978,547 | $ 1,326,743924 | $ 67,693,367 1% - 1$ 10,502,415,838

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

b. Liabilities at fair value
Futures $ 28,750 | $ - 19 - 19 -1$ 28,750
Options $ - 19 89,637,914 | $ - 198 - 19 89,637,914
Swaps $ - 13 1,628,666,071 | $ - 13 - 19 1,628,666,071
Total liabilities at fair value $ 28750 |$ 1,718,303985 | $ - 13 - 13 1,718,332,735
(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy

Total gains and | Total gains and
Ending Balance as| Transfers Transfers (losses) (losses) Ending Balance
of Prior Quarter into out of included in included in for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End

a. Assets
Preferred stocks $ 6,495,173 | $ -1 -1 -8 - 1% 112594 | $ -1 -8 -1 6,607,767
Common stock -
Unaffiliated $ 31085600 |$ - 13 - 13 - 13 - 1$30,000.000 | $ - 13 - 13 - 1$  61.085.600
Total Assets $ 37.580.773 1% -19 - 19 - 19 - 1930.112594 | $ - 19 - 19 -19% 67.693.367

(3) When a determination is made to classify a financial instrument within Level 3, the determination is based upon the significance of the unobservable
parameters to the overall fair value measurement. However, Level 3 financial instruments typically include, in addition to the unobservable or Level 3
components, observable components (that is, components that are actively quoted and can be validated to external sources); accordingly, the gains and
losses in the table below include changes in fair value due in part to observable factors that are part of the valuation methodology.

The Company recognizes transfers into Level 3 as of the end of the period in which the circumstances leading to the transfer occurred. The Company
recognizes transfers out of Level 3 at the beginning of a period in which the circumstances leading to the transfer occurred.

(4) No significant changes
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B.

C.

D.

E.

(5) Derivatives with a positive fair value or carrying value are reported as admitted assets. Derivatives with a negative fair value or carrying value are reported in

Other liabilities.

The fair values of derivative contracts are determined based on quoted prices in active exchanges or prices provided by counterparties, exchanges or
clearing members as applicable, utilizing valuation models. The fair values of derivative contracts can be affected by changes in interest rates, foreign
exchange rates, commodity prices, credit spreads, market volatility, expected returns and liquidity as well as other factors.

In order to validate reasonability of valuations received from independent pricing services, prices are reviewed by investment professionals through
comparison with directly observed recent market trades or color or by comparison of significant inputs used by the pricing service to the Company’s
observations of those inputs in the market.

The fair values of derivative contracts are determined based on quoted prices in active exchanges or prices provided by counterparties, exchanges or
clearing members as applicable, utilizing valuation models. The fair values of derivative contracts can be affected by changes in interest rates, foreign
exchange rates, commodity prices, credit spreads, market volatility, expected returns and liquidity as well as other factors.

The Company’s exchange traded futures are valued using quoted prices in active markets and are classified within Level 1 in our fair value hierarchy.

Derivative positions traded in the OTC and cleared OTC derivative markets, where fair value is determined by third party independent services, are classified
within Level 2. These investments include: interest rate swaps, currency swaps, Treasury swaps, interest rate caps, total return swaps, swaptions, equity
options, inflation swaps, forward contracts, and credit default swaps. OTC derivatives classified within Level 2 are valued using models generally accepted in
the financial services industry that use actively quoted or observable market input values from external market data providers, broker-dealer quotations, third-
party pricing vendors, discounted cash flow models and/or recent trading activity. Prices are reviewed by investment professionals through comparison with
directly observed recent market trades, comparison with valuations estimated through use of valuation models maintained on an industry standard analytical
and valuation platform, or comparison of all significant inputs used by the pricing service to observations of those inputs in the market.

Not applicable

Aggr

egate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.

Type of Financial Aggregate Net Asset Value Not Practicable

Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)

Financial Assets: $ -1s -1s -1s -1s - 1s $ -
Bonds $ 16,521,178.105 | $ 17,146,108.275 | $ 492,900,141 | $ 15.805,731,151 | $ 222546812 | $ $ -
Preferred stocks $ 59,251,357 | § 59,907,857 | § 52,643,590 | § - 135 6,607,767 | $ $ -
Common stock -
Unaffiliated $ 62,661,088 | $ 62,661,088 | $ 1,575488 | $ - 13 61,085,600 | $ $ -
Cash, cash equivalents,
and short-term
investments 3$ 266,237,459 | $ 266,188,006 | $ 245407.369 | $ 20,830,090 | $ - 13 $ -
Derivative assets $ 1.326,132.841 | $ 1.334,460,566 | $ 545050 | $ 1,325587,791 | $ - 13 $ -
Separate Account
assets $ 9078413919 |$ 9078413919 |$ 9078413919 |$ - 13 - 13 $ -
Financial Liabilities: $ -1s -1s -1s -1s - 1s $ -
Individual Annuities $ 3.033,066,724 | $ 3,110,315,762 { $ - 13 - |$ 3033066724 [$ $ -
Derivative liabilities $ 1718332735 |$ 1.717,169,036 | $ 28750 |$ 1,718.303985 | $ - 13 $ -
Separate Account
liabilities $ 9078413919 [$ 9078413919 |$ 9078413919 |$ - 13 - 13 $ -

Not Practicable to Estimate Fair Value
Not applicable

Not applicable

NOTE 21 Other Items

A.

Unusual or Infrequent ltems
There have been no unusual or infrequent items or transactions which have a material effect on the financial condition of the Company.

Troubled Debt Restructuring: Debtors
There were no securities restructured during the statement period.

Other Disclosures
The amounts in this statement pertain to the entire Company's business, including, as appropriate, its Separate Account (including Variable Life Insurance) business.

Business Interruption Insurance Recoveries
Not applicable

State Transferable and Non-transferable Tax Credits

The Company does not have any state transferrable or non-transferrable tax credits as of September 30, 2024.

Subprime Mortgage Related Risk Exposure

(1) The Company's exposure to subprime mortgage related risk is defined as loans (non-government agency) with a weighted average FICO score below

approximately 660. The unrealized losses on our subprime portfolio are due to changes in asset values. The Company did not recognize any impairments
during the statement period. The Company does not invest heavily in subprime loans (less than 1% of bond portfolio) and all of those loans are rated NAIC

(2) Direct exposure through investments in subprime mortgage loans.

Not applicable
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

(3) Direct exposure through other investments.

Other-Than-

Book/Adjusted Temporary

Carrying Value Impairment

(excluding Losses

Actual Cost interest) Fair Value Recognized
a. Residential mortgage backed securities $ 229,307 |$ - 13 103,149 | $
b. Commercial mortgage backed securities $ - 198 - 18 - 18
c. Collateralized debt obligations $ - 198 - 18 - 18
d. Structured securities $ - 198 - 18 - 18
e. Equity investment in SCAs * $ - 198 - 18 - 18
f. Other assets $ - 19 - 18 - 18
g. Total (a+b+c+d+e+f) $ 229307 |$ - 193 103,149 | $

* These investments comprise

4

=

Not applicable

G. Retained Assets
No significant changes

H. Insurance-Linked Securities (ILS) Contracts
Not applicable

0.000% of the companies invested assets.

Underwriting exposure to subprime mortgage risk through Mortgage Guaranty or Financial Guaranty insurance coverage.

l. The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to Control

the Policy
Not applicable

NOTE 22 Events Subsequent
No significant changes

NOTE 23 Reinsurance
No significant changes

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant changes

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses
No significant changes

NOTE 26 Intercompany Pooling Arrangements
No significant changes

NOTE 27 Structured Settlements
No significant changes

NOTE 28 Health Care Receivables
No significant changes

NOTE 29 Participating Policies
No significant changes

NOTE 30 Premium Deficiency Reserves
No significant changes

NOTE 31 Reserves for Life Contracts and Annuity Contracts
No significant changes

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

No significant changes

NOTE 33 Analysis of Life Actuarial Reserves by Withdrawal Characteristics
No significant changes

NOTE 34 Premium & Annuity Considerations Deferred and Uncollected
No significant changes

NOTE 35 Separate Accounts
No significant changes

NOTE 36 Loss/Claim Adjustment Expenses
No significant changes
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

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

reporting entity? .....

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
(3= e I T T 4= o PRSI

If yes, complete Schedule Y, Parts 1 and 1A.

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

If the response to 3.2 is yes, provide a brief description of those changes.
During 1Q2024, the enterprise established 2 new entities: 1847 Select Ventures, LLC and 1847 Financial, LLC. ..........ccccoccoiviiiiiiiiiiiiicns

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

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

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes[ 1 No[X]

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

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has

ceased to exist as a result of the merger or consolidation.

1
Name of Entity

2

NAIC Company Code

3
State of Domicile

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

If yes, attach an explanation.

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2020

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

12/31/2020

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

By what department or departments?

03/01/2022

Pennsylvania INSUraNCe DEPAITMENT .........oiuiiiiiie ittt ettt st ee e she e s bt e bt e bt ea bt ea bt ea et ea e e 1R e e £h e e e b e e b e e bt ea bt em bt ea bt emeeeheesheeabeenbe e beenbeenbeanneanne

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed with Departments? .....

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Hornor, Townsend & Kent, LLC Horsham, PA ..o ....NO.....]....NO..... WNO.....J... YES....
Janney Montgomery Scott, LLC Philadelphia, PA .NO..... .NO..... .NO.....|... YES....
Penn Mutual Asset Management, LLC Conshohocken, PA WNO..... WNO..... WNO.....J... YES....
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16.

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

GENERAL INTERROGATORIES

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

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e S e 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
If yes, give full and complete information relating thereto:
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: ...........cccccceeoeeneee .
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

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate

LOLHLe e

All Other 292,120,028 319,855,104
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....1,296,804,381 ...1,405,141,360
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c..oiiiiiiiiiiieieeeeeeee e D oo 0 . 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ X] No[ 1 NAT ]
If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:

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 s $
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17.3
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18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
Bank of New YOrk Mellon ..o 101 Barclay Street, New York, NY 10286 .........cccoovviereriiiiieiciciceeine

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

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

If yes, give full information relating thereto:

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

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

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

Penn Mutual Asset Management, LLC

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

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

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
Securities and Exchange
Commission ... DS....

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

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities? ........ Yes[ 1 No[X]

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

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

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiine Yes [ X] No[ ]
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual 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. 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

111 FAIMN MOTGAGES ...vvceieeieiieteeceeeeeeee ettt et et a e e st s et et e s e ses s s s s s et e s e s e s e s e s s s st es et e s e aes s sttt et et esesess s s s s eseseseananananaes B 0

1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan B 0

1.13 COMMEICIAl IMOTIGAGES .....eeiutiiite ittt ittt ettt ettt ettt e bt e s bt e b e e bt e s bt e a bt ea et ea e e e he e eh e e eb £ e b e e m b e e abeem bt ea bt eheesheesbeesbeebeebeenbeennennne B 0

1.14 Total Mortgages in GO0 STANMING .......coiiiiiiieie ettt ettt e e e e e e e ea e e eseeeseeeaeeeseenaeense e s e enseenseeneeeneeaneenneennen $ 0
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMNS...........oiiiiiiiii ittt $ 0
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.31 FAIMN MOTGAGES ...vvvieeeeieeeececeeecee et ea ettt a s s st s et et e s eaes s e s s e s et e s e s e s s ae s s s st es et eseses s sttt et et esesessssas s ses et esessansnanaes B 0

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAM MOTGAGES ...vvevieieieeeeteeeeceeeeeete ettt et et e s e s s s s s s et et e s e s e s s s st st et e s e s e s s s e s s s st es et e s e ses s s s st esesesesessssasaseseseseseananananaes B 0
1.42 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieietetcteeee ettt ettt e et ettt e bt sese s es et et et et et esese st s es et et e b et essssss et s s e st ebesesesess s ssasasesesesesnnnanas B 0
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B 0
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B 0
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2) .....coiiiiiiiiiiiieie e $ 0
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1.61 FAIM MOIGAGES ...vvveeieieieeeeececeeeeee ettt ettt s s e st s s et et e s e ses s s st s s et e s e s e s s se s s s st es et e s eses s sttt e s et eseseas s asaseses et esessansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvieieieiiicietetet ettt ettt et s ettt et et asse s es et et et e b et et e sess s es et e s et et esessas s s s es et ebesesesnssesssesesesesesesnsnanas B 0
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0
2. Operating Percentages:
2.1 AGH I0SS PEICENT ......oeeeiveeteteeeee ettt vttt eee e et et et et et et e s e ae s et e s et et et et esese st esss e s e s et et esessas s ss et e s et e s eses e st s es e st e s et eseesas s e s et ese s e s et esess s et esetesesesens SAeAeaett et et eeeaenene ettt e et eaenene 0.000 ‘%
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.euiiiiiiiiiretetitieeeee et e te et tetesee et et e sesetesesess st st et esesesesesess s st asesesesesess Saeseaesesaseseseseneneneasasaseseeenenens 0.000 ‘%
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea Yes[ ] No[X]

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

3.3 Do you act as an administrator for health savings accounts? ...

3.4 If yes, please provide the balance of the funds administered as of the reporting date .............cocooiiiiiiiiiiiiii e B 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............c.ccccoveeuee.e. Yes [ X] No[ ]

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

Fraternal Benefit Societies Only:

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

5.2 If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4

Life Contracts 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 12,105,79% |........... 3,935,481 [ 17,239 | 0 o 16,058,514 |........... 1,782,226
2. AlASKA i AK oo L e 1,525,829 |....covvvennnee 84,015 [ O e 0 e 1,609,844
3. Arizona ..... .. AZ ... 37,994,919 |. ..35,488,581 |. .73,506,847 |..
4. Arkansas .. .. AR .... 1,508,332 |. 1,974,931 (2,570 [ O e 9,485,833 |..
5. California .. CA . 134,781,192 |. ..49,017,868 |. .. 183,964,228 |..
6. Colorado ...... .. CO ...25,931,033 |. .33,918,001 |..
7. Connecticut .. . CT ...20,666,856 |. .37,513,699 |..
8. Delaware ............. ... DE ...11,123,074 |. .15,176,010 |..
9. District of Columbia . . DC e b 6,514,102 |............1,405,359 [.....ccooeeennn 4,622 [ O e 7,924,083 |..
10. Florida .. .. FL . 108,539,265 |. .. 159,192,185 |..
11.  Georgia .. GA ...30,249,144 |, .39,325,705 |..
12.  Hawaii .. .. HI .... 3,680,215 |. ...4,099,980 |..
13. Idaho .... . ID ...12,075,79% |. .14,293,79% |..
14. lllinois ... L IL ...41,142,520 |. .54,814,800 |..
15.  Indiana . AN e L e 9,428,914 |. .15,501,544 |..
16. lowa ..... LA ...21,187,0835 |. .22,730,919 |..
17. Kansas . ... KS ...13,551,677 |. .. .16,491,780 |..
18, KENLUCKY .. KY | b e 11,217,918 |...........2, 112,302 |....ceeiee 8,087 o 0 o 13,338,307
19, LOUISIANA ..veveieeeeeeieciieie e LA oL fes 9,720,465 |........... 4,842,133 |...ooeiieeenn 2,500 | 0 [ 14,565,098
20.  MaiNe ...coooevieiiienieeneenieenieeneeieseesieenieenees. ME - e Lo s 3,353,945 |. .. 4,986,363 |..
21.  Maryland ...20,568,358 |. .. .32,345,614 |..
22, Massachusetts ........ccccovuereeiieiieieeecene MA o b fs 27,154,510 |.......... 14,501,442 |................ 39,003 |.....cooevrvircneen O | 41,694,955
23, MIChigan ......ccceoeeiiiiieiieee e M e b e 34,978,357 |........... 7,465,810 ..o 43,783 |ooiiieen 0 [ 42,487,950
24. Minnesota . .. MN ...32,529,495 |. .38,383,565 |..
25.  Mississippi e MS b [ 2,390,946 |. .. .. 2,851,138 |..
26, MISSOUN ..eoveeiiiiieieeiee e MO |oeoeee b e 11,371,298 698 [ 20,997 | 0 15,986,993
27, MONEANA ..o MT e b s 5,923,839 |............ 1,031,170 [ 867 e 0 | 6,955,476
28. Nebraska .. ... NE 5,134,119 |. ...7,114,016 |..
29. Nevada ........ .. NV ...21,767,579 |. , 714, . .. .24,482,828 |..
30. New Hampshire ........ccccoooeiieiinncnnceieeens NH oo L fores 6,467,020 |............ 4,919,271 oo 2,913 [ 0 [ 11,389,204
31, NEW JErSEY ..ccoevieiiiiiieieeiee e N oo b o 93,861,541 |.......... 38,707,461 |...............205,105 |....oovriiiienen. O e 132,774,107
32.  New Mexico . ... 3,286,803 |....coonee 773,818 [ 2,883 [ 0 e 4,063,504 |..
33. New York ..... . 152,043,996 |. 10,720,139 .. 163,798,998 |..
34. North Carolina .. ...30,536,094 |. 14,929,085 ....45,499,494 |
35.  North Dakota .... 2,682,980 |. ..123,135 .. 2,806,115 |..
36.  OhiO ... ...48,467,277 |. 22,613,710 .71,101,925 |..
37. Oklahoma . ...13,373,152 |. 11,747,713 .25,122,254 |..
38, Oregon .....cccoeeeveeneenieeniensiesseesseesinesieeneenees. OR o Lo feii 9,133,073 |. 6,354,688 .... 15,494,669 |..
39. Pennsylvania ... . 109,882,774 |. 60,694,075 .. 170,773,051 |..
40. Rhode Island .... .... 5,263,685 |. 216,390 oo 3773 [ 0 [ 5,483,848 |..
41. South Carolina . ...14,572,725 |. 7,335,054 .21,918,770 |..
42. South Dakota ... ...35,263,886 |. ....1,597,364 .36,863,993 |..
43. Tennessee ... ...24,490,911 |. 7,413,347 .31,946,262 |..
44, Texas ....... ...92,980,020 |. 24,268,609 .. 117,292,428 |..
45. Utah ..... 10,716,427 ....52,671,307 |..
46. Vermont e VT e b [, 2,568,630 .. 996,915 .. .. 3,573,360 |..
47, VIrginia .oeoeeeeeeeeeeeieeesieseeseeseeseeseesesieenes. VA e b . 30,801,739 | 18,340,270 |.......c........ 40,448 | 0 [ 49,182,457 |........... 6,703,036
48.  Washington ........ccceceeveevenneniesiesiesienees. WA | b 0. 33,967,327 ... 11,287,668 |0 3,224 | 0 [ 45,258,219 |........... 3,613,680
49. West Virginia ...329,149 |. ..2,371,151 |..
50. Wisconsin .... . 6,225,703 |. . .26,028,349 |..
51, WYOMING .ooveveieeeieieieieeeieeeieesieeseeeseeeenes. WY e Lo o 4,164,064 |..............690,685 [ O et 0 e 4,854,749
52.  American Samoa .........ccoceereenieneneeneaeeens AS 0
53. Guam .............. .. GU 0]
54.  Puerto Rico ...... .. PR ..737,002 |..
55.  U.S.Virgin Islands .........cccoccovveinnennennnnens VI e Ne fo 0 e 0 e 0 e 0 e 0
56. Northern Mariana Islands ....................ccc... MP [ N e O Ll O e O D 0
57. Canada ........cccoceoeiennnne .. CAN . .. e 630 |..
58. Aggregate Other Aliens .. OT . ... 12,260 |. .. 14,541 | e 0 s 3,820,123 |..
59. Subtotal ......cccooviiiiiiiiiiiiiiiii e XXX 1,466,241,668 .. 526,738,580 |............ 2,549,371 [ 96,419 |..... 1,995,626,038
90. Reporting entity contributions for employee benefits
PIANS. ... XXX i o [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annuIties.............ccceeeeeeereeereeereens forrees XXX oiee oo 131,666,513 [ [0 (1 0l 131,666,513 |..voveieiciiis 0
92. Dividends or refunds applied to shorten endowment|
Or premium paying Period...........eceeeeereeereeereenes foeneees XXoioes oo [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 2,438,048 |.
94.  Aggregate or other amounts not allocable by State. |....... XXX....... [-cccceue 4,521,029 |. .
95.  Totals (Direct BUSINESS)..........cervrveereeerieerierenas .1,604,867,258 |........ 526,738,580 |............2,549,371 |................ 96,419 |..... 2,134,251,628 |..
96.  Plus Reinsurance ASSUMEd...........ccoevevereeveneeennns foreeees XKoo [ 11,216,342 |. reeereereenreenenen O foveveiieinenn 0 s 11,216,342 |..
97  Totals (All Business).... .1,616,083,600 |. 526,738,580 |............2,549,371 |................ 96,419 |..... 2,145,467,970 |..
98. Less Reinsurance Ceded..........c.oovvrvevenenereeenesnnsforeees XXX oo o 996,443,656 |........... 2,827,580 ,364,993 .o 0 s 1,001,636,229
99. Totals (All Business) less Reinsurance Ceded 619,639,944 523,911,000 184,378 96,419 1,143,831,741 135,184,939
DETAILS OF WRITE-INS
58001. Military APO/FPO 14,541 |.. .. 3,820,123 |.. 0
58002. ... R Y N
58003. ..o e XXX e e
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvveeirieeirieienieenisieesieesieeseeeseoeneees XX oo (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 3,793,322 12,260 14,541 0 3,820, 123 0
9401. Internal Replacements ........ccccooevevevievievieieieeec oo XXX o 4,521,029 [...oocvvevviiienne, [0 [V AR 0 finn 4,521,029 [...ooovvevviiiine, 0
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeirieririeienieenisienenieesieeseeese e XX oo (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 4,521,029 0 0 0 4,521,029 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ccooveeeereiereieieees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 7

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

11
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

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

PART 1- ORGANIZATIONAL CHART

The Penn Mutual Life
Insurance Company
(NAIC Code 67644-PA)
23-0952300

The Penn Insurance and

(NAIC Code 93262-DE)

Annuity Company

23-2142731

PIA Reinsurance Company
of Delaware |
(NAIC Code 15370-DE)

46-4355668

Dresher Run I, LLC
47-5413232

Hornor Townsend & Kent,
LLC.
23-1706189

1847 Insurance Captive, LLC

36-5066491

Penn Series Funds, Inc.
23-2209178

Vantis Life Insurance The Penn Insurance and Penn Mutual Asset Janney Montgomery
Company Annuity Company of New Management, LLC Scott, LLC
(NAIC Code 68632-CT) York 23-2566941 36-5066491
06-0523876 (NAIC Code 13588-NY)
13-4337991
Janney Trust Company,
Inc.
The Savings Bank Life Penn Mutual AM 1847 84-3140820
Insurance Company Income Fund
Agency, LLC 85-1310973 Janney Capital
No FEIN Management, LLC
-506661
HLS I, LLC — 2 2
87-2907579 JMS Resources, Inc.

23-3028607

Janney Private Equity
Company, Inc.
23-3028607

TM Capital, LLC
13-3530307

HTK Insurance Agency,
Inc.

23-2667559

1847 Select Ventures, LLC

37-2137590

Penn Mutual Payroll
Administration, LLC
27-5126301

1847 Financial, LLC

37-2151342

ILS Holdings, LLC
45-4797815

myWorth, LLC
82-5050907

Penn Mutual Asset
Management Multi-Series
Fund (Master), LLC
Series B
821995175

Penn Mutual Asset
Management Multi-Series
Fund, LLC
(Onshore Series B)
82-1533643

Penn Mutual AM Strategic
Income Fund

82-4914289
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual 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) *
The Penn Mutual Life Insurance Company
20850 [ e [ e 67644 ....[23-0952300 .. | ceeercierns | ereerreeeniee [ e The Penn Mutual Life Insurance Company ....... PAL] e RE.eeieoe | oottt e e [ oo 00000 Liii | e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
L0850 | e | e 93262 ....|23-2142731 .| .ioiiiiiiiiii | e | e The Penn Insurance and Annuity Company ....... DE.....[..... DS........ The Penn Mutual Life Insurance Company .... |OWNership..........cccouueeueeemuuennennnnnns 21001000 ... | eeeeeee s CYES ] e s
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
L0850 L] e | e 15370 ... [46-4355668 .. | ....ooeeiriier | eereiminiiiiiiin | e PIA Reinsurance Company of Delaware | ........ DB e DS........ The Penn Insurance and Annuity Company .... |OWNership..........cccueeeeeeeueneenennnnns 21001000 ... | eeeeeee s CYES ] e s
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 231706189 .. | .eevevieiiiinn | eeeeeeneneinienn | e Hornor Townsend & Kent, LLC ........cceevieeeeens LPAL] s DS........ The Penn Mutual Life Insurance Company .... |OWNership..........cccouueeueeemuuennennnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 Lot | e eeeeeeeeeeeeeeeeeeeeeeeeeees | e e 23-2667559 .. | eeeeiieiiiinn | eeeeeeeeiinniinn | e HTK Insurance Agency, Inc. ........ccccceeeunnnee LDE] s DS........ Hornor Townsend & Kent, LLC ................... OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 23-2566941 .. | eiiiiiiiiiiin | eeeeeeiiieieieen | s Penn Mutual Asset Management, LLC .............. PAL] e DS........ The Penn Mutual Life Insurance Company .... |OWNership..........cccouueeueeemuuennennnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
B <) ST N 85-1310973 .| woreeeeiiei | e | e Penn Mutual AM 1847 Income Fund ................ LPALL 0TH....... Penn Mutual Asset Management, LLC ........... INfIUBNCE...eeeeeeeeeeee e 00,000 s ] s WNO e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 232209178 .. | eeeeiiiiiiiinn | eeeeeeeiieinieen | e Penn Series Fund, Inc. .......ccceeeeiiiiiiiis PAL] e DS........ The Penn Mutual Life Insurance Company .... |OWNership..........cccouueeueeemuuennennnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 27-5126301 .. | ceeeeiieeiiinn | eeeeeeeiiinnieen | e Penn Mutual Payroll Administration, LLC ..... PA....f.eis DS........ The Penn Mutual Life Insurance Company .... |OWNErship..........ccoueeeememunnenennnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 454797815 .| eiiiiiiiiiiin | eeeeeeiiieieieee | s ILS Holdings, LLC .ooovreeeieeiiiieiiiiiiees PAL] e DS........ The Penn Mutual Life Insurance Company .... |OWNership..........cccouueeueeemuuennennnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 82-5050907 .. | eeereirrreinn | eeereeeeeennienn | e myWorth, LLC ...eeeeeeiiiiiiieieeieeee LPAL] DS........ The Penn Mutual Life Insurance Company .... |OWNErship..........ccoueeeememunnenennnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 230731260 .. | eeveeereeininn | eeeeeenineininen | e Janney Montgomery Scott, LLC .......cevvvveeennees DB e DS........ The Penn Mutual Life Insurance Company .... |OWNership..........cccouueeueeemuuennennnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 45-5066619 .. | .eeeeeririiinn | erereeeiiiniiien | e Janney Capital Management, LLC ................. DB e DS........ Janney Montgomery Scott, LLC .......ccceeeeeens OWNErship..cooeeeeeeeeeieeeeee e 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 23-2159959 .. | iiiiiiiiiiiin | eeeeeeeeieiiieee | e JMS Resources, INC. ooeeeeeeeiiiiiiiiiiiieeeeeees PAL] e DS........ Janney Montgomery Scott, LLC .......ccceeeeeens OWNErship..cooeeeeeeeeeieeeeee e 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 84-3140820 .. | .eeeevieriiinn | eeeeerreennninen | e Janney Trust Company, Inc. ......ccoevvvveiines LN DS........ Janney Montgomery Scott, LLC .......ccceeeeeens OWNErship..cooeeeeeeeeeieeeeee e 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 23-3028607 .. | .eveeererrrinn | eeveeeeneennennn | e Janney Private Equity Company, Inc. ........... DB e DS........ JMS Resources, INC. ....ccueennnnnniiiiiinnnnee OWNErship..cooeeeeeeeeeieeeeee e 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 13-3530807 .| weveeiiiiiiie | e | e TM Capital, LLC oooeeeeieeiieiiieieeeeeeeeeeeeeeeeees L GAL] e DS........ Janney Montgomery Scott, LLC .......ccceeeeeens OWNErship..cooeeeeeeeeeieeeeee e 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e A7-5413232 .| e | e | e Dresher Run |, LLC oooeeeeeeeeeeeeeeeeeeeeeeeees LDE] e DS........ The Penn Insurance and Annuity Company .... |OWNership.........ccccueeeemeueneennnnnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company Penn Mutual Asset Management Multi-Series The Penn Mutual Life Insurance Company
B <) ST N 82-1995175 .| eveeeeeieieis | e | e Fund (Master), LLC - Series B .......ceevvunnenn LPALL 0TH....... The Penn Mutual Life Insurance Company .... | Influence.........cccooeiriiiiiis 00,000 s ] s . NO...... U
The Penn Mutual Life Insurance Company Penn Mutual Asset Management Multi-Series Penn Mutual Asset Management Multi-Series The Penn Mutual Life Insurance Company
20850 [ e | e e 82-1533643 .. [ .eeeeeieenee [ e | e Fund, LLC (0NShOre) ...eeevvernueeeriirieiieeeins LPAL OTH....... Fund (Master), LLC - Series B ......cc........ INFIUBNCE. .eeereerieieeiee e 000000 Lei e -.No...... I T
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 82-4914289 .. | .iiiiiiiiiiii | e | e Penn Mutual AM Strategic Income Fund .......... PA.....f..ccc. OTH....... The Penn Mutual Life Insurance Company .... | Influence.........cccooeiriiiiiis 000000 et | e . NO...... [ R
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 [ e | e e 87-2907579 .. | eveveeeeeee | e | e HLS 1, LLC e LDE] NIA....... Penn Mutual Asset Management, LLC ........... OWNEISNIP..eeeveeesree e 100,000 .| e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
L0850 | e | e 68632 ....|06-0523876 .. | ..ceeeevviiiis | eerriiiiiiiiiien | e Vantis Life Insurance Company ................... O] e DS........ The Penn Mutual Life Insurance Company .... |OWNership..........ccocuueemmemuuvennnnnnnns 21001000 ... | eeeeee e CYES ] e s
The Penn Mutual Life Insurance Company The Penn Insurance and Annuity Company of New The Penn Mutual Life Insurance Company
L0850 | e | e 13588 ... [ 134337991 .. | oo | i | e YOTK ettt LN DS........ The Penn Mutual Life Insurance Company .... |OWNErship..........cceeeeeemeuunnennnnnnnns 21001000 ... | eeee e CYES ] e s
The Penn Mutual Life Insurance Company The Savings Bank Life Insurance Company The Penn Mutual Life Insurance Company
DS P BT NPT PP L I TP Agency, LLC .ooiiiiiiiiiiiiii e ] P DS........ Vantis Life Insurance Company ................ 0WNership...ooeeeeeeeiieieieeieeeeeeeee | 100,000 ... ] N0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE Y

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
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) *
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 Lot | e eeeeeeeeeeeeeeeeeeeeeeeeeees | e e 36-5066491 .. | .eoeeiiiiiiinn | errreeiiiiiiiien | e 1847 Insurance Captive, LLC .......eevvveennnnnnee LDE] s DS........ The Penn Mutual Life Insurance Company .... |OWNErship..........ccouueemmeuuueennnnnnns 21001000 ... | e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 37-2137590 .. | ceveiiiiiiiinn | ereeeeininniieee | e 1847 Select Ventures, LLC ......eevveennnnnnnnnnnee LDE] e DS........ The Penn Mutual Life Insurance Company .... |OWNership..........cccouueeueeemuuennennnnnns 21001000 ... | e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 Lot | e eeeeeeeeeeeeeeeeeeeeeeeeeees | e e 37-2151342 .| e | e | e 1847 Financial, LLC .....eueeeieiiiiiiie LDE] s DS........ The Penn Mutual Life Insurance Company .... |OWNErship..........ccouueemmeuuueennnnnnns 21001000 ... | e N0 e
Asterisk Explanation
1 .| Entity over which The Penn Mutual Life Insurance Company has significant influence, but no ownership. ...




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

€lECtTONICAIIY With The NAIC? .........ooeieieeeeeee ettt ettt e et e e e ens e e te s e s es s s saete s s ee s s seeteteses s s saesesesesansnsssetasssensssesesesasensnsnsetesesensnensesas 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? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

Market Value) be filed with the state of domicile and electronically With the NAIC? ............cccccooiiueieieiiiieieieieiceeeie e YES
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

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

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

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

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

NO

AUGUST FILING

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

Explanation:

Bar Code:

T AC AR AR RO R
6 7 6 4 4 2 0 2 4 4 9 0 0
TLREAE A A NIRRT
6 7 6 4 4 2 0 2 4 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 7 6 4 4 2 0 2 4 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
6 7 6 4 4 2 0 2 4 4 4 6 0 0 0 0 8
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 7 6 4 4 2 0 2 4 4 4 7 0 0 0 0 8
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
6 7 6 4 4 2 0 2 4 4 4 9 0 0 0 0 8

0
0
0

0 3
0 3
0 3
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Agents ReCEIVADIE ....ocoovovivecececeiieeecee e o 19,621,390 11,711,846 |................... 7,909,544 |...ccviv. 7,820,480
2505, SUSPENSE ....vvvvceieeeeecieieteteteeeee ettt et b s es sttt essn s s enenene |orerereseriinnas 4,135,349 | 930 | 4,134,419 |... ... 24,761,469
2506.  Oher ASSELS ...oooiiieieecececcce e oot 27,628,944 |................. 15,106,890 |................ 12,522,054 |...ococvevrne 4,931,210
2597. Summary of remaining write-ins for Line 25 from overflow page 51,385,683 26,819,666 24,566,017 37,513,159
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31

2704.
2797.

Other Expenses .
Summary of remaining write-ins

for Line 27 from overflow page

(60,720)

(61,295)
(61,295)
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........ccuevevececeeeeeeeeeeeeeeeeeeeeseseaeeeeesesessasaesesesesasaseesesesesssassssssannas |eeseseseseseninns 28,248,869 |....coocveenee 29,654,093
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e b e et e eaeeese e aeesseenaeeaeennean
2.2 Additional investment made after acquisition ....
3. Current year change in encumbrances
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year's depreciation 963,322 1,405,224
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 27,285,547 |... 28,248,869
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10) 27,285,547 28,248,869
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 ..........cociiiiiiiiiiiiiiiniiese e [oeeeeseesiee e [ooeiei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease) .......... | A ... BN ... A NGB ... A ... B ..
6. Total gain (loss) on disposals ..........cccceccvevee.... NN - B - BN - DA - - DR - - e
7. Deduct amounts received on disposals ..... B PR W N DN BN B N B e SRR
8. Deduct amortization of premium and mortgage infillest PNEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECCrucdilitcrest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
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)
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 PHOT YEA ...........c.cueuevevcceeeeeeeeeeeeceeeeeeeeeeseeaeeesesesessaeseeesenesseaseeeesesesasasassenanna |oene 2,337,016,668 |........... 2,225,953,439
2. Cost of acquired:
2.1 Actual cost at time of acquisition 185,014,143 ... 56,344,827
2.2 Additional investment made after acquisition ... 169,476,137
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease) 869,813
6. Total gain (loss) on disposals ... (11,344)
7. Deduct amounts received on disposals 150,045,337
8. Deduct amortization of premium and depreciation ..5,461,915 |... ..5,091,905
9. Total foreign exchange change in book/adjusted carrying value .. (1,014,066)
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13.  Statement value at end of current period (Line 11 minus Line 12) 2,535,117,104 2,337,016,568
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 YE&I ...........ccocueveveiieeeueieieiieeeeeeissssesesessssans [roceeeenas 15,854,549,730 |.......... 14,637,149,001
2. Cost of bonds and stocks acquired 4,127,333,806 |............ 2,804,570,736
3. Accrual of discount 59,897,979 |..ocoevenns 56,951,881
4. Unrealized valuation increase/(decrease) 49,589,179 115,157,024
5. Total gain (I0SS) ON QISPOSAIS ........cucueiiiieieieeeieieiteiete et ettt ettt e e et s et eseseseses st sesesesesesesessesesesesesesesesesssesesesnnens [oeeeseseesnenanans 8,889,876 |... .(15,834,274)
6. Deduct consideration for bonds and stocks disposed of 1,619,306,330
7. Deduct amortization of premium 130,128,698
8. Total foreign exchange change in book/adjusted carrying value 1,449,321
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .... 1,687,415
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .. 18,353,962,278
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 18,353,962,278 15,854,549,730
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt et [ 11,641,441,849 |............... 586,195,445 |............... 501,725,259 |.....cccooneee. (20,067,099)(.......... 11,340,789,178 |.......... 11,641,441,849 |......... 11,705,844,936 |.......... 10,669,031,675
2 NN [ - TSSOSO PESEPRRUSTSTRTY ISR 4,073,061,59% |................ 496,758,111 [ 93,585,184 |...cccvenene (34,953,003)|............ 3,932,080,983 |............ 4,073,061,59% |............ 4,441,281,520 |............ 3,807,122,395
3. NAIC 3 (8) coeeveteiiiieieie ettt ettt ettt h et s ettt b s R ettt s R R bR R et e st s et s st st s s bt en et e [eeee e 317,759,807 |...oconnee. 248,151,816 |......co..... 35,968,526 |.......cooenve. 17,757,659 |..coooeeeee. 261,158,099 |................ 317,759,807 |.oeeeeeenne 547,700,756 |....coccvuenve. 239,872,602
L Y (@2 - PSR SRSR TR PRRTSTRRTY NSRRI 109,672,763 |...cccveneee. 288,938,914 | 536,676 |....c.ccenune 17,048,256 |..........c..... 57,296,237 |...ccoveunene 109,672,763 |...ccvvvenene. 415,123,257 |.oveiine 52,364,073
5. NAIC B () ittt b ettt ne s [re e 40,331,581 |.....ccvvnnee 68,669,473 |........ccvvnvne 3,051,447 | (18170 ] OS— 28,850,262 |......cccouee. 40,331,581 | 105,945,720 |................. 27,675,941
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 1,100, 361 0 0 889 1,043,538 1,100,361 1,101,250 1,378,076
7. Total Bonds 16,183,367,957 1,688,713,759 634,867,092 (20,217,185) 15,621,218,297 16,183,367,957 17,216,997,439 14,797,444,762
PREFERRED STOCK
8. INAIC 1 bbbt b ettt bens [reese e 13,725,972 | [V T [V 244594 |............... 14,192,613 | 13,725,972 | 13,970,566 |................ 14,167,396
NAIC 2 ettt b sttt e heEeh e a2 e RS h R R e £ e e R R h Rt n ettt e s b b sttt ee e s nenn [renne s 44,150,930 |..veiecicccie (RSN [V 1,022,070 |oecocvvennee 32,364,700 |...ccvvvnennee 44,150,930 |.ooivirnnne. 45,173,000 |...covvveennee 32,981,740
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V [V [V [V 0
R 72 (2 OSSP STST R EPEPRRRSTSRST SRR 725,650 v (RSN [V 38,640 |.oeviiiieinne 741,290 .o 725,650 | 764,290 |...ooocvviecriene. 717,370
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T [V [V [V 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 0 0 0 0 0 0 0 0
14, Total Preferred STOCK ..ot 58,602,552 0 0 1,305,304 47,298,603 58,602,552 59,907,856 47,866,506
15. Total Bonds and Preferred Stock 16,241,970,509 1,688,713,759 634,867,092 (18,911,881) 15,668,516,900 16,241,970,509 17,276,905,295 14,845,311,268
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ o 60,041,267 ; NAIC2 $ oo 10,849,095 ; NAIC3 $ oooeeeeeeieeeeee 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual 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 70,890, 361 XXX 69,852,133 110,720 82,428
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvoveveveveeeeeeeeieeeete ettt eseasas st esessss s sessseseseseanas [erenesnsnsenneas 65,866,389 |.....cccveenne 19,223,961
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.coiiiiieieeeicecececcce ettt ettt s et es s s s st eseseseseas s sseseseseseanas [erenesasaseneeas 74,725,396 |....ccovnnee 128,728,152
3. ACCTURN OF GISCOUNL ....eetiececectetete e caetee e eaeeeeeesea e eseseeeeseesesesesee e s seseeeeeeee e aeseseseeee s aeseseeee e e e aeseseseees s e snsesesessansesesesessansnns [orseessanacicicenes 2,293,337 [ 2,668,401
4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueiuiiuieiiiii it sttt ettt ettt st e saeesbeesbe e bt e bt eabeaneeeasesheesheesbeesbeebeenbesnneenresnnes [eineeaeaseessesanesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS .......c.cooieieieeeeeeeeeeieeieee et eteteaeas et et tese e st s et eseses s s st seseseseseasanassesesesesessssssassssseseseseananas |oeeseseseseneneneneaeaseeaeas [C1CK N 6,843
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 72,016,853 | 84,783,868
7. Deduct amortization OF PrEMIUM .............c.cueuiuiiieeieeee ettt ettt et ettt et es s et tes et et sse s et s s et e sesesessse s s ssesesesesesesnasesssssesesesesnananas |oeesesesenenenensnnes (21,429) [ (22,900)
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 70,890,361 |-.ooeeceeeenne 65,866,389
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 70,890, 361 65,866,389
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual 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, PHIOT YEAI) ........cceviiiiieiuereriiiesesesesesstsssesesesessssssssesesessssssssesesessssssssesesessssnsssesesass ebessssssenes (363,409, 358)
Cost Paid/(Consideration RECEIVEA) 0N AAIIONS ............c.cueviurieiieieeeiceeicee et cees e s e se s s s e s s e s s e s s e s s s s s s s s st s st s s s s s s s ssssassesassananses aesebesscesssesces 7,924,129
Unrealized Valuation INCrEASE/(AECIEASE) .............cvivueueuereiirieseseteiessesesesetsssssesese st ssssesese s ssssssesesesssssasssses et s s ssses et et s s snses et s s ssssesese s s s sesesesassnanaes estsesesesssncs (35,665,262)

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEA ..........c..vivvieeiieeieee e teeeeseeeetesae s st s s st s e s st es st es s ee s en st en st ens et en st ens et ens et enae s ens et ens et ensesensesensesenseses | ebessesasscsces (77,292,998)
Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes (76,862,246)
AAMOTEIZATION ...ttt b e s e e et h oo st e o2 s EeE e E e E s EeE e E e E AR h R e R h bR R AR R R h R R R s heh Rt h ettt s fhebeteeb e 0

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-6+T+849) .......cccceuiiuiuireieiiiiieeieieseiiessseie et sesesens ebessessasenes (391,581,243)
Deduct NONAAMIEEA @SSELS ... bbb b b s b b e e b e s E e s b e s h e e E e e b e e b e e E e e R R SR e E e R R R e R R e R e R e e e an s SReeEeaEeeeeeee e 0
Statement value at end of current period (LINE 10 MINUS LINE 1) ....c.iiiiieiueueiiiieieeiteteteiseiesesete ettt ss sttt be b s s ss et bbb s ss s sesebesassssnsesesass eresssesesann (391,581,243)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior YEar (LiNE 6, PHOT YEAT).........c.c.ovcueueueuereeeeeeeeeeesesesssesesesesessssesesesesssssesesesasssssesesasssssassssasessasanes <eesssssesesasa 15,920,323
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............ccceueveveeerecueueeeeeeeecaeas ceeeeeeeenennas (7,047,548)
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoviiiiiiiiiis v 0
3.12 Section 1, COIUMN 15, PHOT YEAN .......cvevevieieeeieeeietetesieeeeeteveiesesessasenes eeeesesesssseseseseneeaesesees [0 R 0
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveieieeies coerererereeeeneens 3,092,597
................... 3,356,451

3.14 Section 1, Column 18, prior year
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoviiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvevevieieeeeieeeieteteseeeeeetese e sesessanenes eseeeesesssseseseseneeaesesees 0 e 0

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............ccccoeveveieeeies coerererereeieeeens 3,092,597
3.24 Section 1, Column 19, Prior YEAr PIUS ..........cccvcvevevevieeieeeieiereresesieinenes eeeeeesesesseseeens (263,854)
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieiiiieeieteteecece ettt tes s eseseas eeeseeesesessesesesenee e sesees 0 e 3,356,451 ..o 3,356,451
T8 o) o) =TI (IR Lo i o g U Tl IR L= 0 PSP TPPTRATROY 0
Cumulative variation margin on terminated contracts during the YEar ................ccceueueuieeeieirieieiererceees e 26,217,378
Less:
4.21 Amount used to adjust basis of hedged item ... 0
4.22 AMOUNE FECOGNIZEA .......evvveeeeeeieieeeteteee ettt easnnes feseseneaeaesees 26,217,378
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovvvieietceieceeeeeietete ettt seseeas seeeteseseseassesssseseseseneeas 0 e 26,217,378
T8 o) o) =TI (I Lo o o g UL IR 1= O TSP 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized fOr tErMINALIONS IN PrIOT VAT ........ciuiiiiiiiiiiiee ettt ettt ettt a e e b e sh e e s bt e bt e bt ea et eae e eae e oaeesheeeb e e bt ea bt em bt embeembeeaeeaheeas Seseeesaeeseesasesanesaeesanaines 0
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriOT YEAT .........co.iiiiiiie ettt et sa e b e e b e e beeas Seseeeaaeaseesasesaeesanesaeeaes 0
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......ccvueueueeceeeeeeeeeeeeeeeeeteseeeseeaesesesesesasaesesesesessssesssesasasssssassesassanas <eesasssssssesanns 8,872,775
Deduct total NONAAMIEA @MOUNLS ............oou et h e h e e e e e e E e e e e e ee oo e e e oo R e e Ee e R e SR e e R e e R e e R e £ e e £ R e e h e e ee e ee e Ee e eeseeseeseeaeeaee s mmemseeneeeeneeeeeeeeennnens 0

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......c.cvvcrueueieeeeeeeceete e eeeescaetetesee st casae et esesssaesesesesessssssesesessssesesesesessssssesesesessssnassasasananas Snsesesesesasnns 8,872,775
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual 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

SI05, SI06
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIMM T4 ... uieieieieeeeeesees ettt eeseesee e eee s eeseesees e eesee e ee e e ee e 282845842 s e st e e bbbt nsenrens | eesessensinnis (391,581,246)

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueueeeieieieierereeees eoererenesenneeenes 8,872,775

TOtAl (LINE 1 PIUS LINE 2) .ottt sttt s s s st e s et esese s nas s sesesesesssnnsnssssesesennenenees s (382,708,471)
Part D, SECHON 1, COIUMN B ... sieeeeese s es s e e e e e s s e e e e ee et e s e ees s eeseeseeeeines sescssieains 1,334,460,566

Part D, SECHON 1, COIUMN 7 ..ot eseeseese s ese s ee s s s s e e e e e s seseaesnanes eoarininais (1,717,169,039)

Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 2

Fair Value Check

Part A, Section 1, Column 16 (392,716,192)

Part B, SECHON 1, COIUMN T3 ...ttt ettt ettt ettt ettt et et et et et et et et et et et et e e et et e e e e e e e e e e e e seee e e eeeeen eaeetesseeseereaseans 516,300

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt et s st et e s et ess s nas s esesesesesssnnnesssenesennensnees e (392,199,892)
Part D, SECHON 1, COIUMN O ... ee s es st e e s s st e e e e s neeaees | eescsssenins 1,326,132,841

Part D, SECHON 1, COIUMN 10 ... e eeeeieeseeseeseessessese s ees e ee e ee e s e s es s ees e see e e e e e ee e e en s e s essessesseeseesessennannes eoseusieins (1,718,332,735)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 2

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ......cuuiecerieceeesceseese sttt se st s bbbttt enn | sosssesssinieans 293,972,293
Part B, SECHON 1, COIUMN 20 ...ttt bbb en | Sedinsesins et ent et ens et s e 0
Part D, SECHON 1, COIUMN T2 ...ttt eteas | soiesinsinsineas 302,845,068
Total (Line 13 plus LiNe 14 MINUS LINE 15) ....cooviuiieieieieiiieieieteiee sttt sssssssnesenennnnnnnnnes et (8,872,775)
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual 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.c.cucueueiieieieseeeeeeeeee ettt eseass s s s e e sessnnnas [ereseeeeeeenaens 313,918,420 |....cccoee 311,458,685
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 2,386,606, 152 |............ 2,549,061,539
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [0 0
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [0 0
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 2,557,840,936 |........... 2,546,601,804
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceiiieiriererereeeeeeeieieeeseeeeeesenens [ereeeeeeeeens 142,683,636 |................ 313,918,420
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 142,683,636 313,918,420
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

EO1, EO2



€03

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... Penn Mutual AM Strategic Income Fund .........cccovvviiiiiiiiiiiininnnnns [0 PP PPPPPPPPPPPPTR RN PA.......... The Advisors' Inner Circle Fund I1T1 ...ooocooinniiiiiiies foviiiiian ceeeeens ....07/02/2018 ... foueeenn e | [ 738,940 |.ooiiiiiiiiiiii O [ PP 0.000
0899999. Non-Registered Private Funds - Bonds - NAIC Designation Assigned by the SVO - Affiliated 0 738,940 0 0 XXX
470886-AJ-3 ......... Janney Montgomery SCott LLC ovvunveeneieenieiie e e e e Philadelphia ...coeevnveeeeeiieeeiieeeieeeens s PA.enn 93,000,000 [eeeeneeeeneerneeieaaannns [0 RPN B AR (11 O, 0.000

Janney Montgomery SCott LLC wooveveooververoesvsreonrnnns ‘ ................... |....oe/za/2024

68296*-AA-8 ......... 1847 Select Ventures, LLC ..ccvvvvviiiiiiniiiiiiiiiiiiiii i Horsham ....oooviecveeieiiiiiiiieeiiiciieee o PA.......... 1847 Select Ventures, LLC ..cvevvvviiiiunneiniiiiiiiiiiiiiiiis Joviiiiiee s eeveeeins o 05/15/2024 12,000,000 |...cccvveeennnnne 12,201,125 [0 | [V 0.000
1899999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Affiliated 105,000,000 12,291,125 0 XXX

000000-00-0 Atlas Venture Fund XII1, L.P. Carbr i dge .[Atlas Venture .... ....03/31/2022 ... 1 ....600,000 .. 7,193,333 |... ..0.027
000000-00-0 . ..|Atlas Venture Opportunity Fund , L.P. .. | Cambr idge Atlas Venture . . 12/3172021 . A .500,000 |.. 1,341,663 0.017
000000-00-0 . ..|Battery Ventures XIV, L.P. ....... Waltham .. Battery Ventures ..03/31/2022 . A .420,000 |.. 8,028,000 0.004
000000-00-0 . ..| Bessemer Venture Partners XI, Larchmont .. Bessemer Venture Partners ..03/01/2021 . 1 .270,712 |.. 1,371,214 0.005
000000-00-0 Crosslink Ventures X, L.P. .. | San Francisco ... .|Crosslink Capital .|....09/01/2023 ... |...... 1 ....960,000 6,480,000 |... ...0.023
000000-00-0 Frazier Life Sciences IX, L.P. ..... .. |Menlo Park .... .|Frazier Healthcare Partners ... ....10/31/2017 ...|...... 1 ....110,000 ...460,000 |... ...0.048
000000-00-0 . ..|Frazier Life Sciences XI, L.P. .. Menlo Park . Frazier Healthcare Partners ..03/31/2022 . | .564,000 |.. 6,402,000 0.012
000000-00-0 Glendower Capital Secondary Opportunities Fund IV, L.P. .. London .| Glendower Capital .|-...04/01/2018 ... ... 274,075 ...0.011
000000-00-0 Glendower Secondary Opportunities Fund VI ... London ..|Glendower Capital ....09/01/2024 ... ...0.005
000000-00-0 . ..|Lightspeed Venture Partners XIV, L.P. .. Menlo Park . Lightspeed Venture Partners ..01/31/2022 . .780,000 |.. 0.005
000000-00-0 Longitude Venture Partners II1, L.P. ... Menlo Park .... .|Longi tude Capital ...03/31/2016 ... .. 347,992 ...0.015

....04/30/2015 ...

..09/03/2013 .
..08/25/2022 .
..03/31/2015 .

000000-00-0
000000-00-0 .
000000-00-0 .
000000-00-0 .

Omega Fund V, L.P.
..|Sander ling Ventures VII, L.P. .
..|Unusual Ventures Fund |11, L.P. .
..|Upfront Growth Fund I, L.P

Boston

San Mateo
Menlo Park .
Los Angeles

.| Omega Funds
Sander | ing Ventures
Unusual Ventures ...
Upfront Ventures

..0.083
0.044
0.014
0.056

+250,000 |..
350,000 |.

A
A
A
000000-00-0 . ..|Upfront IV, L.P. Los Angeles .. Upfront Ventures ..06/21/2012 . A 0.026
000000-00-0 . ..|Upfront V, L.P. Los Angeles .. Upfront Ventures ..11/30/2014 . A 0.025
000000-00-0 . ..|Upfront VI, L.P. .. |Los Angeles Upfront Ventures . ..05/31/2017 . A 0.020
000000-00-0 ......... US Venture Partners XI, L.P. .. ... [Menlo Park .... .|U.S. Venture Parlners . . |--..06/20/2015 ... 1 , ...540, ...0.050
000000-00-0 ......... US Venture Partners XIII, L.P. .oooiiiiiiieiiiiiiiiiee e Menlo Park U.S. Venture Partners ...08/31/2022 ... |...... 1o 0 fooeeieiiiiiinne 1,014,000 |.oiiiiieeiiiieee 0 fooeeieiiiiiinnes 7,836,000 |....eevennnnnnee 0.030
1999999. Joint Venture Interests - Common Stock - Unaffiliated 6,681,968 98,584,653 XXX
000000-00-0 ABRY Advanced Securities Fund IV, L.P Boston ... .| ABRY Partners ... ....07/31/2018 ... ..111,063 4,835,656 |... ...0.006
000000-00-0 . ..| ABRY Heritage Partners, L.P. Boston ABRY Partners . ..07/22/2016 . ... 477,548 0.010
000000-00-0 . ..| ABRY Partners VII, L.P. Boston ABRY Partners . ..08/10/2011 . 0.005

000000-00-0 .
000000-00-0 .

..| ABRY Partners VIII, L.P.
..| Ampersand 2018, L.P. ....

ABRY Partners .
Ampersand Capita

Boston
Boston .

..09/30/2014 .
..02/28/2018 .

0.007

artners . 0.026

000000-00-0 . ..| Apol lo European Principal Finance Fund |11, L.P. Purchase Apollo Global Management, LLC . ..03/31/2017 . 0.005
000000-00-0 Beacon Capital Strategic Partners VII, L.P. ...... Boston ..|Beacon Capital Partners I eeeeeennn |....10/20/2015 ... .3,000,000 ...0.018
000000-00-0 Brynwood Partners IX, L.P. .. Greenwich .[Brynwood Partners .... eevereenn [....07/01/2023 ... . 1,228,690 ...0.021
000000-00-0 . ..|Brynwood Partners VII L.P. .. Greenwich Brynwood Partners . ..12/27/2013 . 0.017
000000-00-0 . ..|Clearview Capital Fund V, L.P. Stamford . Clearview Capital ..03/16/2023 . 0.010
000000-00-0 . ..|Columbia Capital Equity Partners VII, L.P. Alexandria . Columbia Capital ..06/01/2018 . . 368,799 |.. 0.027

000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0
000000-00-0

..|EnCap Energy Capital Fund X, L.P. ..
..|EnCap Energy Capital Fund XI, L.P
..|EnCap Energy Capital Fund XII, L.P.
EnCap Flatrock Midstream Fund IV, L.P. .
Frazier Growth Buyout IX, L.P. ..

Houston ..
Houston ..
Houston ..

Houston ..
Seattle ..

EnCap Investments .
EnCap Investments .
EnCap Investments .
..|EnCap Flatrock Mldstream
.|Frazier Healthcare Partners ...

..02/28/2015 .
..01/3172017 .
..02/01/2024 .
. |---.08/31/2017 ...

...12/0172017 ...

.. 48,963 |..

.. 23,084,478
... 1,770,820 |...
...740,000 |...

000000-00-0 . ..|Frazier Growth Buyout VIII, L.P. Seattle . Frazier Healthcare Partners ..09/30/2015 . ...400,000
000000-00-0 . ..|Graham Partners IV, L.P. .. Newtown Sqaure . Graham Partners .... N ..07/31/2015 .

000000-00-0 Graham Partners VI, L.P. .. .. [Newtown Sqaure .... ..|Graham Partners .... ©eeeeeeenn |...09/01/2023 ...

000000-00-0 Gryphon Mezzanine Partners, L.P. ... . | San Francisco ... .[Gryphon Investors .... ....07/01/2017 ...

000000-00-0 . ..|Gryphon Partners V, L.P. ....... San Francisco Gryphon Investors . ..02/28/2018 .

000000-00-0 . ..|MHR Institutional Partners IV, L.P. New York ... MHR Fund Management ..06/27/2016 . 0
000000-00-0 New Heritage Capital Fund IV, L.P. ... Boston ..[New Heritage Capital . o|---.07/31/2023 ... . .. 11,162,460 |...
000000-00-0 NGP Natural Resources XII, L.P. .... Irving ... .INGP Energy Capital ... ....08/31/2017 ... ... 221,136 ... 2,811,486 |...
000000-00-0 . ..|NGP Natural Resources XII1I, L.P. Irving ... NGP Energy Capital ..10/31/2023 . (458,962) |.. ..28,017,231

000000-00-0 .
000000-00-0

..|SPC Partners VI, L.P. ..
SPC Partners VII, L.P. .

San Francisco
San Francisco ...

..06/27/2016 .
...12/31/2021 ...

Swander Pace Capital .
.| Swander Pace Capital .

.104,064 |..
,043,511

.0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 Starwood Global Opportunity Fund XI, L.P. ...... Greenwich .. .|Starwood Capital Group . ....05/31/2017 ... ....560,000 a0 .. 1,444 331 |...
000000-00-0 . ..|Summit Partners Growth Equity Fund X, L.P. . Boston Summit Partners . ..02/28/2019 . .. 29,659 |.. 0 | 1,736,336
000000-00-0 . ..|Summit Partners Growth Equity Fund XI, L.P. Boston Summit Partners . ..12/31/2021 . . 455,505 |.. .0 .5,359,997
000000-00-0 . .[Warburg Pincus Global Growth 14 .. |New York e | ..|Warburg Pincus LLC ... «eeeeneens|....05/19/2022 ... ....870,000 .0 .. 6,377,901 |...
2599999. Jomt Venture Interests - Other - Unaffiliated 0 10,184,662 0 138,629,858
000000-00-0 . ..|Boston Financial Institutional Tax Credit 56, LP .. Boston Commi tment Adjustment .. ..11/30/2022 . 63,930 |.. 0 |
000000-00-0 . ..|Boston Financial Institutional Tax Credit 59, LP Boston Commi tment Adjustment .. ..10/26/2023 . (6,769)|.. .0
000000-00-0 ......... PNC Real Estate Tax Credit Capital Institutional Fund 45, LP . Portland . .. | Commi tment Adjustment ceeeeneenn | 11/22/2010 ... ... (15,590) .0 ..
3799999. Non-Guaranteed Federal Low Income Housing Tax Credlt Unafflllated 0 41,571 0
6099999. Total - Unaffiliated 700,000 16,908,201 0 237,214,511
6199999. Total - Affiliated 105,000,000 13,030,065 0 0
6299999 - Totals 105,700,000 29,938,266 0 237,214,511
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or | Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... Battery Ventures X, L.P. .coooviiiiiiiiiiiiiinnns Waltham ......coovevviviiiiinnnnns Jovvnnnnns VA......... Return of Capital ........occvvvniiiiiinnnnns ....06/13/2013 ...|....09/06/2024 ...|........ 54,154 |ooovvenn [V N [V N [V RN [V N [V N [V . 54,154 |........ 54,154 |ooovvens [V RN [V N [V N 0
000000-00-0 ..... European Secondary Development Fund V ........ [T U UPPRRU RN Return of Capital ......ccovvvveeiiiiennnnnns ....07/22/2016 ...|....09/20/2024 ...|....... 222,007 [oeeeeeeeeennnnn [V IR [V IR [V PR [V IR [V IR [ — 222,007 |....... 222,007 [oveeeeeeennnnn [V IR [V IR [V IR 0
Glendower Capital Secondary Opportunities
000000-00-0 ..... Fund 1V, L.P. . London ... ... |Return of Capital ... ....04/01/2018 ...|....09/25/2024 ...|....... 274,075 |... 0. 0. o0 o0 o0 e 274,075 |....... 274,075 |... .0
000000-00-0 ..... LV 11 New York . ....|Return of Capital ... ....12/30/2022 ...|....07/26/2024 ...|..........3,194 |... 0 0. JR VY N | ERRRN | [ RN 3,194 |...oeenens 3,194 |... .0
000000-00-0 ..... New Leaf Ventures II1, L.P. ... New York . ....|Return of Capital ... ...11/30/2014 ...|....07/02/2024 ...|.... 1,306,950 |... 0. 0. 0. ... 1,306,950 |.... 1,306,950 |... .0
000000-00-0 ..... Omega Fund V, L.P. ......... Boston ... .|Return of Capital .08/28/2024 .. . 272,850 .0 0 .0 ... 272,850 0
000000-00-0 ..... Sigma Prime Partners IX, L.P Menlo Park . .|Return of Capital .09/11/2024 .. 1,453,149 .0 0 .0 1,453,149 0. 0
000000-00-0 ..... Edison Venture Fund IV, LP . Lawrenceville .|Liquidation ..... . .08/31/2024 .. ...0 .0 0 .0 .0 20,025 |. 0
000000-00-0 ..... Industry Ventures Fund V, L. P . San Francisco ... ....|Liquidation ..... veer ]--..10/15/2008 ...J....08/31/2024 ...|. 0. .0 .. .0 .. .0 .. .0 ... 0 s (1,915) .0
1999999. Joint Venture Interests - Common Stock - Unaffiliated 3,586,379 0 0 0 3,586,379 3,586,379 0
000000-00-0 ..... 3i Eurofund V, L.P. ooereeniiiiiieeeee London Return of Capital ....10/25/2006 ...|....07/17/2024 ...|........ 15,321 0 0 [V IR [V IR 0f....... 15,321 |........ 15,321 0
000000-00-0 ..... ABRY Advanced Securities Fund IV, L.P . [Boston ... Return of Capital ... ...07/31/2018 ...]....09/30/2024 ...|....... 258,823 |... 0 0. 0 258,823 |... .0
000000-00-0 ..... ABRY Heritage Partners, L.P. .. Boston .|Return of Capital .08/21/2024 .. .565, 158 .0 0 .0 565, 158 0
000000-00-0 ..... ABRY Partners VII, L.P. Boston .|Return of Capital . .09/27/2024 .. . 503,134 .0 0 .0 503,134 0
000000-00-0 ..... ABRY Partners VIII, L. P .. |Boston ... Return of Capital ... ...09/30/2014 ...|....09/13/2024 ...|........ 30,070 |... 0. 0. 0 0 o0 el 30,070 . 30,070 .0
Apollo European Principal Flnance Fund |||
000000-00-0 ..... L.P. . |Purchase . ....|Return of Capital ... ....03/31/2017 ...|....09/30/2024 ...|....... 721,356 |... 721,356 |...
000000-00-0 ..... Blue Owl GP Stakes V L.P. New York . .|Return of Capital ..12/01/2020 . .08/02/2024 .. . 105,636 . 105,636
000000-00-0 ..... EIF United States Power Fund IV, L.P. .. Needham .|Return of Capital ... ...11/28/2011 ...]....09/27/2024 ...|........ 15,539 [......ccooeeen0 Jooeennnnee e O feeei O o O e 0 0 e 15,539 | 15,539 |...
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... EnCap Flatrock Midstream Fund |11, L.P. ..... |Houston .|Return of Capital ... ...07/09/2014 ...|....08/30/2024 ...|....... 134,922 |... 0. 0. o0 o0 o0 e 134,922 |....... 134,922 |... .0 .0 ... .0
000000-00-0 ..... Fulcrum Capital Partners V, LP .. Toronto ..... . |Return of Capital .07/04/2024 .. 3,830,159 .0 0 .0 ... 3,830,159 |.... 3,830,159 0 0 0
000000-00-0 ..... Graham Partners VI, L.P. . Newtown Sqaure .|Return of Capital .07/03/2024 .. .. 65,914 .0 0 .0 eeee... 65,914 | . 65,914 0 0 0
000000-00-0 ..... Gryphon Mezzanine Partners, L.P. San Francisco .|Return of Capital .07/12/2024 .. 172,647 .0 0 .0 ... 1,172,647 |. 172,647 0 0 0
000000-00-0 ..... Miravast ILS Credit Opportunities L.P Ewing .... .|Return of Capital .08/15/2024 .. .207,578 .0 0 .0 .......207,578 |.......207,578 0 0 0
000000-00-0 ..... NGP Natural Resources XI, L.P. .. Irving .|Return of Capital .07/05/2024 .. 1,562,018 .0 0 .0 .... 1,562,018 |.... 1,562,018 0 0 0
000000-00-0 ..... NGP Natural Resources XII, L.P. Irving .|Return of Capital .07/05/2024 .. . 352,652 .0 0 .0 eeenn. 352,652 |....... 352,652 0 0 0
000000-00-0 ..... Warburg Pincus Private Equity XI, New York . .|Return of Capital .07/03/2024 .. .505,200 .0 0 .0 ..505,200 |. 505,200 0 0| 0 0
000000-00-0 ..... Warburg Pincus Private Equity XII, LP New York . .|Return of Capital .07/19/2024 .. .186,010 .0 0 .0 ..186,010 |. 186,010 0 0. .0 0
000000-00-0 ..... Ampersand 2011, L.P. ....... Boston ... .|Liquidation ..... . . .08/31/2024 .. . .0 0 .0 . . 0 (1,025)|. . (1,025) 0
000000-00-0 ..... Brynwood Partners VI L.P. ... |Greenwich .. .|Liquidation ...06/18/2010 ...|....08/31/2024 ...|. 0. 0. 0 |0 0 0 0 0 e 8,883 |......... 8,883 [... .0
BTG Select Timberland Investment Fund I, LLC
000000-00-0 ..... Atlanta ..oooeeeeiiiiiiieees s GA..oovn Liquidation ......cceveeeirieemmnniinieennnnnns ...12/15/2004 ...|....08/31/2024 ...|..ccuueennneeen [V IR 0 0 [V IR [V IR [V IR [V IR [V IR [V (1,895)]........ (1,895)veeeeeeennnn 0
000000-00-0 ..... Atlanta ....|Liquidation ....05/02/2007 ...|....08/31/2024 ...|. 0. 0. 0 0 o0 0 o0 0 e (2,074) .0
000000-00-0 ..... Direct Lending Fund I, L.P. .. |Guernsey . .|Liquidation .. ..06/25/2013 . .08/31/2024 .. .0 0 .0 422 | 0
000000-00-0 ..... GS Global Infrastructure Partners I, L.P. .. [New York . .|Liquidation .. ..12/31/2006 . .08/31/2024 .. .0 0 .0 (7,093)|. 0
000000-00-0 ..... GS Mezzanine Partners 2006, L.P. .............. New York ... .|Liquidation ...04/07/2006 ...|....08/31/2024 ...|. 0. .0 .. 0 0 0 0 0 0 199 .0
Mat linPatterson Global Opportunities
000000-00-0 ..... Partners 11 L.P. .ooeviiiiiiinnnns . [New York ... .|Liquidation ....06/22/2007 ...|....08/31/2024 ...|. 0 0. 0 w0 0 0 (2,583)f........ (2,583)[... .0
000000-00-0 ..... Resolution Recovery Partners, LP ... | New York ... .|Liquidation ...02/03/2012 ...|....08/31/2024 ...|. 0. .0 .. .0 .. .0 .. .. o0 e IV (24,288))........ (24,288)).... .0
2599999. Joint Venture Interests - Other - Unaffiliated 10,232,137 0 0 0 0 0| 10,232,137 | 10,232,137 0 (29,455) (29,455) 0
6099999. Total - Unaffiliated 13,818,516 0 0 0 0 0| 13,818,516 | 13,818,516 0 (11,344) (11,344) 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 13,818,516 0 0 0 0 0| 13,818,516 | 13,818,516 0 (11,344) (11,344) 0
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SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter
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1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
383810-PI-2 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ...eeeeeeeieeeeeeneeeeeeemnneeeeeeenn e e e eeennnneeeeennn | cevevnnnninnens Joennid 09/17/2024 ..... WELLS FARGO SECS LLC ..eeeeeieeeeeenu s e e eeeeee e e e eeenes s e e eemnne e e e e eennaneeeeennnnseeeennnnnnaeens reeennnnaaeeeenmnnnneeeennnnnnenees Joemnnnaanreemnnnnannees 6,608,006 |. . 12,703 [1.A ...
38382B-FR-9 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ....cevivvvenniieiiiiinieeiiiiineecceniineeecvnnieeenenns | eeeevennnineees fonnidd 08/08/2024 ..... L 0 = ) RO KN 6,900,663 |. .42,866 1.4 ...
383820-20-1 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ....eeeeeeeeeeeeeniieeeeeennneeeeeeenneeeeeennnneeeeennn | eevvvnnnninnens Jeennnd 07/22/2024 ..... JPM SECURITIES-FIXED ... 0 .96,728 [1.A ...
38383A-CG-7 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ....eevivvvenniiiiiiiiiieeiiiiineeccenineeecennneeenenns | eeeeeennnineens fonnid 07/22/2024 ..... BARCLAYS CAPITAL FIX ... .0 .. .95,821 [1.A ...
38383C-PQ-7 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ....eeeeeeeieeeeennieeeeeennneeeeeeenn e e eeeennnneeeeennn | eevevnnnninnnns Joennnd 04/05/2024 ..... CITIGROUP GLOBAL MKT ... .0 .. (D[ 1A L
38383C-07-8 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ....iiiivvvenniiiiiruuniiiiiiniinnieriinnnnieeseennnnseeerenns | aeeevennnnnenes |ouunsd 07/22/2024 ..... JPM SECURITIES-FIXED ... . .0 ... .69,928 [1.A ...
0109999999. Subtotal - Bonds - U.S. Governments 33,341,436 8,023,000 317,835
105756-CJ-7 .........|BRAZILIAN GOVERNMENT INTERNATIONAL BOND .. | I RN 07/19/2024 ..... VARIOUS 7,395,000 |.eevvnnniiiiiinninnns 7,500,000 |... ... 91,536 |3.
195325-EG-6 ......... COLOMBIA GOVERNMENT INTERNATIONAL BOND ... .. |D.. TP 08/08/2024 ..... MORGAN STANLEY & CO .. .... 12,202,000 |. ....12,000,000 ... ..261,042 |3.
91087B-BA-7 ......... MEXICO GOVERNMENT INTERNATIONAL BOND ......iiiieeuunniiiiiunnnsiiiiininnirsiissnisiseresnnnsissennnnnns Do Jonend 07/09/2024 ..... HSBC SECURITIES (USA evvvenniiiiiuunniiiiiuunniiiiiisuissssiisusnssssssnsnsssssrsssnnssssrnnsnnssssrensns  [ooseessnnseseennsnnnsnssrnsnnnensee |ooressnssssrnnnnnnnnes 4,837,500 |...covuiiiiiiiinnnnnnns 5,000,000 2
0309999999. Subtotal - Bonds - All Other Governments 24,434,500 24,500,000
19648G-MX-7 ......... COLORADO HOUSING AND FINANCE AUTHORITY ...ouiiiiiiiiiiiiiiiiiiniiciiniinseecennnnsesevennnssesnnnnns | eeveeennnineees fonnidd 08/08/2024 ..... RBC CAPITAL MARKETS .. 2,250,000 |..evvenniiiiiiniinnnns 2,250,000 |...
3136BF-M4-2 ......... FANNIE MAE REMICS ...09/30/2024 ... PERSHING & COMPANY ... 7,632,902 |. .. 10,059,838 |...
3136B0-FV-6 ......... FANNIE MAE REMICS .. ...08/30/2024 ..... JPM SECURITIES-FIXED ... .. 11,550,926 |.
3137FV-S7-8 . .| FREDDIE MAC REMICS . JPM SECURITIES-FIXED .10,000,000 |.

BMOCM/BONDS .
BMOCM/BONDS ...
...... 09/12/2024 .....[CANTOR FITZGERALD & ..

.0
0
4,155,891 [...

3137H8-UB-5 . ..|FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..
3137HB-P9-9 . ..|FREDDIE MAC MULTIFAMILY STRUCTURED PASS
3137HF-6T-7 ......... FREDDIE MAC REMICS

...2,434,443 |
...26,292,578 |.

35563P-BJ-7 ......... | FREDDIE MAC SEASONED CREDIT RISK TRANSFE .....eoveveeverevereueseseeseseeseeesenessesnssesnssesnsnenes | coerennerenes Jouens 09/26/2024 ..... WELLS FARGO SECS LLC ... . ....27,500,000 |...
35563P-GR-4 ........ | FREDDIE MAC SEASONED CREDIT RISK TRANSFE ......eveververeeereiereeeseensenensenessenessesessenennenes | eeeveneienes Jouens 08/13/2024 ..... ... 22,705,386 |. ... 23,926,000 |...
35563P-J0-3 ......... FREDDIE MAC SEASONED CREDIT RISK TRANSFE ......ieireeseeseeserseeseeneeneeseeseeneeseeseennssensnnnnnnns | seneninninnee |oeeens 09/03/2024 ... ..11,630,602 |. .. 12,067,485 |...
35563P-LU-1 ......... | FREDDIE MAC SEASONED CREDIT RISK TRANSFE ... R 08/15/2024 ... BANC/AMERICA SECUR.L ... i feene i feene 1,272,522 |. 1,315,693 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 96,892,315 91,274,908
00737H-AA-T ......... ADTALEM GLOBAL EDUCATION INC veveveeveseeeesesseneeeseeeseseeseessesesseseseesessenessesesnesennssennene | eevevenneinnes |ouenes 09/17/2024 ... JPM SECURITIES-FIXED TATT 498 [ 7,267,000
00751Y-AG-1 ........ ADVANCE AUTO PARTS INC .uvveeeereeereieteceseneesesesaesessenessesessesessesassesensesensssensssnsnsnens | eeeresenennes |oenes 09/10/2024 ... JPM SECURITIES-FIXED ... 2,542,500 [.ovovenreienieiennn 3,000,000 |...
008106-AD-6 ......... AETHON UNITED BR LP / AETHON UNITED FINA .euveviuetenerenieteneeienesienesiene e siesesesienessenens | eeveienneennns |ovens 09/20/2024 ... JPM SECURITIES-FIXED ... 8,025,000 [..veveeerieriiiiins 8,000,000 |...
00842V-AC-7 ......... AGATE BAY MORTGAGE TRUST 2016-3 ...veuvveneereneereseseeseseeseseesesseseseesesessensssensssensssnsnssens | eeeressenenes |oenes 07/17/2024 ..... BANC/AMERICA SECUR.L ...

00842K-AAT ........ AFFINITY INTERACTIVE +.vevtineetenceteneetenestese st ssene s seesesneneesneessenessenesnenesnenennes | eeveesneinnns |ouenes 09/19/2024 ... . .
01983K-AG-9 ......... ALLO ISSUER LLC vvveverievesesteseseeseseeseseeseeeseseesessssessssessssessssesessesessesessesensssesssenss | eeeessenenes |oenes 07/12/2024 ... GOLDMAN SACHS & €O uveverveveseereseeseseeseseesesessesessesessesesseseseesessesessssesessessssessssesesseses |oessesessesessssessssensssesnssene foesesesseessesessesens 3,999,997 |ovvveveniireieienanns 4,000,000 |...
02005N-BV-1 .........[ ALLY FINANCIAL INC VARIOUS ... . 13,156,640 |. .13,000,000 |.
02073L-AA-9 .........| ALPHA GENERATION LLC . VARIOUS ...

037411-Al-5 .........| APACHE CORP ............. PERSHING & COMPANY

03780X-AE-8 ......... APPLEBEE'S FUNDING LLC / THOP FUNDING LL .vvvevevenireneeveneeeeneseeseseeneseesesnesesnesesensenens | eeverenneennes |ovenes 09/24/2024 ... PERSHING & COMPANY ...

03789K-AF-5 ......... APPLEBEE'S FUNDING LLC / THOP FUNDING LL .vvevevevenerenceieneeteneseesesieneseeseseenesesneneenenens | eeveienneennn oo 08/08/2024 ..... PERSHING & COMPANY

039483-AU-6 ......... ARCHER-DANIELS-MIDLAND €O v.vveveveveseveseeseseesesestesesnesesneseseeseseesessssessssensssessssesnsseses | eeeesenenes |oenes 09/30/2024 ... BARCLAYS CAPITAL FIX ...

04020E-AA-5 ........ ARES STRATEGIC INCOME FUND .....vvvevneeeneteseienesieseseeseseeseseeseesneessesesnenesnenesnenennenes | eeveinsnennnes |ouenes 09/18/2024 ... RBC CAPITAL MARKETS ..
04020E-AC1 ......... ARES STRATEGIC INCOME FUND .....vevveveeeteneteseeeseseeseseesesseseseesesessesessesessensssessssesesneses | eeseessenenes |ouenes 09/26/2024 ..... MORGAN STANLEY & CO . 103,955,520 [.rveviieiiieienn 4,000,000 |...
05320R-AA-1 ..o AUTONATION INC .ttt eneneeneneenenens | eeveinnnennnes |ouenes 09/26/2024 ... MORGAN STANLEY & CO . 2,767,650 [veveeereieiiiins 3,000,000 ...
05368V-AB-2 ......... AVIENT CORP .veevveeeetenceteseeteseesesseseseesesesseseseeseseesensssensssesessessssesessesessesessesessasanes | eeeessenenes |ouenes 09/06/2024 ... ..17,730,240 |. ..17,500,000 |...
05377R-EK-6 AVIS BUDGET RENTAL CAR FUNDING AESOP LLC ...veveveevererenertenesteneseesesneneseesesnssesessesessenens | eeveenneinnnns Jovens 08/15/2024 ..... DEUTSCHE BANC/ALEX B ... 2,379,365 |.

05508-AC-9 .........|B&G FOODS INC ....... JPM SECURITIES-FIXED

05526D-BT-1 .........| BAT CAPITAL CORP DAIWA CAP MKTS AMERI

05549G-AA-9 ......... | BHIS 2018-ATLS ...... SG AVERICAS SECURITI

05552F-BG-1 ......... | BBCMS MORTGAGE TRUST 2022-C15 . BARCLAYS CAPITAL FIX

05593R-AH-5 ......... | BMO 2024-5C5 MORTGAGE TRUST . BMOCM/BONDS ..

...... 04/26/2024 ..... [BMOCM/BONDS ...
...... 09/30/2024 ..... PERSHING & COMPANY ...
...... 09/20/2024 ..... [ VARIOUS

055986-AF-0 .........|BMO 2023-5C1 MORTGAGE TRUST ...
06211C-AZ-8 ......... BANKS 2023-5YR2 ..
06211U-CD-5 ......... BANKS 2024-5YR7 ..

..... 6,843,000 |...
.. 15,500,000 |...

7,185,417 |.
.. 16,464,863 |.
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06541G-BB-2 ......... BANK 2024-BNKAB .......eeeeeeeeeeeie e e e eeene e e ee e e e e e e e e e e e nnn e e e e e e e e e ennnn e eennnnnns | aeeernnninnnes e 09/27/2024 ..... MORGAN STANLEY & €0 ...eeeereueeeeennueeeeeeenie e e eeeeenseeeeenennaeeeemnnnnseeeennnnnaeeeennnnnaaeees  [oeeernnnnaereermnnnaneeermnnnnneeee [reernnnnneeeeennnnnenes 0,202,491 |oiiiiiiiiinns 6,022,000 |... 1.G FE
065923-BL-7 ......... BANKS 2024-5YRB .......cevvrieiiiiiiiin i e srnnn e snnnnn | aeeeeennnneees [oannd 07/26/2024 ..... BANC/AMERICA SECUR.L ...uiiiiiiiiiiiiiiii ettt e s esrsi s s nnsn s s snnnnnnes [oresrnnnnnnnesrnnnsnnnnennnnnnnnees [oevrnennneeeennnne.... 6,694,851 |, 6,500,000 |...
06644V-BX-7 ......... BANKS 2024-5YRD ......eeeeeeeeee e e eeete e e ee e e e e e e e e e e e e e e e e eennnnneeeennn | aeeerinniineees Jennnd 08/19/2024 ..... P SECURITIES-FIXED ...eeeeeeeeeeeeeeee e e e e eeeee e s e e e e e e e e emne e e e eemnna e e e eernnnnaeeeeennnnnes [oeeernnnnaneeermnnnaneeeennnnnnenee [reeennnnneeeeennnnnenes 2,699,997 |iiiiiinns 2,700,000 |...
08190A-AD-2 ......... BENCHVARK 2024-V8 MORTGAGE TRUST .......cevvrniiiiiinniiiiiiiiniieierriniiseeerrnsns s essnnnnnssssnnnns | oeeeeennninenes fonnnd 07/02/2024 ..... U I O U RO ROPUPPPRE. T 11 18 . A FO . 5,000,000 |...
08190A-AE-0 ......... BENCHVARK 2024-V8 MORTGAGE TRUST .....eeeereeneeeemnnneeeernnneeeernnnnneeeernnnneeeennnnnneeeeennnn | seevvnnniinnnns Jonnnd 07/19/2024 ..... BMOCM/BONDS ... e eeee e e e e et e e e e s e e e e e e e e e e e e e e e eens e e e e ennnaneeeennnnnnneeeennnnnnes [oeeernnnnnareermnnnnnseernnnnnnenee [reernnnnneeeeennnnnnnes 9,209,375 |oiiiiiiiiiiiiiiinns 5,000,000 |...
094234-AA-9 ......... BLOOMIN' BRANDS INC / 0S| RESTAURANT PAR .... 09/24/2024 ... [VARIOUS .....oiiiiiiiiiiiiii et s e s e e s e raaa e s s seanan e e s nnnnnn [eesernnnieneesennninnessnnnnnnnees [oerrnnineneesennnnnnes 8,892,500 | 3,600,000 |...
10567M-AC-9 ......... BRAVO RESIDENTIAL FUNDING TRUST 2023-NaM .... 08/21/2024 ..... NON-BROKER TRADE, B0 .....eeeeereueeeemnnuseeeeennae s e e eeenn s e e eeennanseeeennnaeeeeennnnnneeeennnnnns [oeeermnnnnereermnnnnnseeennnnnneees Joeernnnnneneennnnnnnnes 2,702,159 |oiiiiiiiiiiins 2,708,984 |...
124857-AJ-2 ......... PARAMOUNT GLOBAL 08/21/2024 ..... B R RSP D0 7o i o7 S FE . 5,610,000 |...
12531W-BG-6 ......... CFCRE COMMERCIAL MORTGAGE TRUST 2016-C3 .. 09/26/2024 ..... GOLDMAN SACHS & €0 . eeeeeeeeeeeeeeeene e e e e een s e e e eenne e e e eeenae e e e e ennna s e e eennnnnnneeeennnnnnes [oeeernnnnnereermnnnnneeeennnnnnenee Jreeennnnneeeeennnnnnees 3,939,083 |oeeviiiiiiiiiiiiinnes 4,000,000 |...
12543D-BK-5 . .. [ CHS/COMMUNITY HEALTH SYSTEMS INC ... 09/23/2024 GOLDMAN SACHS & CO ... 2,000,000 |.
12543D-BN-9 ......... | CHS/COMMUNITY HEALTH SYSTEMS INC 09/23/2024 WELLS FARGO SECS LLC 2,801,000 |.
13057Q-AK-3 . ..| CALIFORNIA RESOURCES CORP ... 09/26/2024 BARCLAYS CAPITAL FIX N 5,000,000 |.
14040H-DH-5 ......... CAPITAL ONE FINANCIAL CORP .. 07/24/2024 ..... MORGAN STANLEY & CO 4,000,000 [.eeeeeemnnneeeeens 4,000,000 |...
17325G-AF-3 ......... CITIGROUP COMMERCIAL MORTGAGE TRUST 2016 ... 07/02/2024 ..... BMOCM/BONDS 3,257,188 |.eevviniiiiiiiiis 3,500,000 |...
17327C-AR-4 ......... CITIGROUP INC 09/09/2024 ..... CITIGROUP GLOBAL MKT ... 4,266,800 |...ceeeeeeenneeeeenns 4,000,000 |...
17327G-AY-0 ......... CITIGROUP COMMERCIAL MORTGAGE TRUST 2018 . 07/02/2024 ..... Lo I ) R RSP - (1) 11 1° I EO Y 1,000,000 |...
19828T-AE-6 ......... COLUMBIA PIPELINES OPERATING CO LLC 08/13/2024 ..... MORGAN STANLEY & CO
205768-AS-3 ......... COMSTOCK RESOURCES INC 09/10/2024 ..... JPM SECURITIES-FIXED ...
210750-EV-3 ......... CONTIMORTGAGE HOME EQUITY LOAN TRUST 199 . 09/16/2024 ..... NON-BROKER TRADE, BO ... N
233046-AS-0 DB MASTER FINANCE LLC .. 09/16/2024 ..... JPM SECURITIES-FIXED ... 2,785,301 |oeevvneiiiiiiiiis 3,160,625 |...
237194-AN-7 . ..| DARDEN RESTAURANTS INC . 07/25/2024 FTN FINANCIAL SECURI 3,257,360 |. 4,000,000 |.
253393-AG-7 . ..[DICK'S SPORTING GOODS INC ... 09/26/2024 CITIGROUP GLOBAL MKT 3,840,150 |. 5,000,000 |.
25461L-AA-0 . .| DIRECTV FINANCING LLC / DIRECTV FINANCIN . 09/16/2024 6,220,000 |. 6,500,000 |.
26150T-AE-9 . ..| DRANBRIDGE SPECIAL OPPORTUNITIES FUND LP . WELLS FARGO SECS LLC 4,384,400 |. 4,520,000 |.
290890-AC-9 . .. | EMERGENT BIOSOLUTIONS INC ... WELLS FARGO SECS LLC . 14,258,000 |. .18,800,000 |.
20249E-AA-T ......... ENACT HOLDINGS INC .vvvniiiiiiiiiieiiiiiiis e cciii e s srsni s cnnnii e sennnn e s snnnnnnnees | aeeesennnnnenes fouand 07/29/2024 ..... L2 R RSP 5,572,455 [..ooviviiiiiiiiiinnns 5,500,000 |...
292505-AK-0 ......... OVINTIV NG et e e e e e e e e e e e e e e e e e e e e nnan e e e eennnnneeeeennnnneeennnn | seevvnnnninnnns [onnnd 07/31/2024 ..... GOLDMAN SACHS & CO 3,546,680 |..evvuuiiieiniiins 4,000,000 |...
29336T-AE-0 ......... ENLINK MIDSTREAM LLC .vvveiiiiiiieii et srnni s snnnins s snnnnnnsesenns | aeeevennnnneees founnd 08/12/2024 ..... CITIGROUP GLOBAL MKT ... 2,490,450 |....ccovvnnniiiiinnnnns 2,500,000 |...
30167J-AF-1 ......... EXETER AUTOMOBILE RECEIVABLES TRUST 2022 ...ceevuueeeeennnneeeeeenneeeeeeenneeeeeeennneeeeeennnnnes | cevevnnnnnnnnns Jeonnid 07/17/2024 ..... BNP PARIBAS SEC CORP . 1,927,188 [ooeeeeeeiieeeeeieennes 2,000,000 |...
302491-AY=1 ..eeeut [FMC CORP .t ennnans | eerrnneeeeeenns [oaned 08/02/2024 ..... GOLDMAN SACHS & CO ... 2,599,400 |.....cvvvvniiiiinnnnns 2,500,000 |...
30304B-AG-0 FREMF 2017-K727 MORTGAGE TRUST ....eeeeeeereeieeeeemeneeeeeeeeneeeeernnneeeeennnneseennnnnnneeenne | sevevnnnninnnns Jeonnid 06/30/2024 ..... NON-BROKER TRADE, BO ... 2,041,801 [oeeiieiiiiieeeeeenee 2,042,000 |...
30338D-AE-1 . ..| FS TRUST 2024-HULA .... 08/08/2024 JPM SECURITIES-FIXED .. 5,191,250 |. .. 5,200,000 |.
31659A-AB-2 . ..| FIESTA PURCHASER INC .... 09/10/2024 VARIOUS . 10,265,625 |. .10,000,000 |.
317395-AA-9 . .. [FINANCE OF AMER ST 0.00 25FEB52 FRN .. 07/25/2024 PAYUP 22,328 22,328
31739L-AA-4 . ..| FINANCE OF AMERICA STRUCTURED SECURITIES . 09/25/2024 PAYUP 4,237 |. 4,237 |.
31739P-AA-5 . .. |FINANCE OF AMERICA STRUCTURED SECURITIES . 08/25/2024 PAYLP ... 12,926 |. 12,926 |.
317391-AB-8 ......... FINANCE OF AMERICA STRUCTURED SECURITIES ...eevveeeeeermenneeeeeennneeeeemnnneeeeeennnnneeeennnnnnees | cevvvnnnnnnnnns Jonnnd 07/22/2024 ..... RAYMOND JAMES & ASSO .. 14,044,710 |. .... 15,000,000 |...
31740X-AA-5 ......... FINANCE OF AMERICA STRUCTURED SECURITIES ....cevvuniiiiiinniiiiiiiiiinieniinninseeernnnnsessnnnnnnes | aeeeeennnnneens fonnnd 08/25/2024 ..... VARIOUS 4,800,727 [oeeiiiiiiniiniinenns 5,000,274 |...
337964-AF-7 ......... FIVE 2023-V1 MORTGAGE TRUST 09/04/2024 ..... BMOCM/BONDS . 3,519,302 |.
34461L-AG-9 ......... FONTAINEBLEAU MIAMI BEACH TRUST 2019-FBL . 07/23/2024 ..... JPM SECURITIES-FIXED ... 2,465,625 |.
345397-E6-6 ......... FORD MOTOR CREDIT CO LLC 09/11/2024 ..... WELLS FARGO SECS LLC ... 5,118,100 |.
35640Y-AL-1 ......... FREEDOM MORTGAGE CORP ... 09/10/2024 ..... 7,722,500 |.
35671D-BC-8 ......... FREEPORT-MCMORAN INC ... ...08/07/2024 ..... CITIGROUP GLOBAL MKT ... 4,798,250 |eevenneieeinnniaens 5,000,000 |...
35910E-AA-2 ......... FRONTIER ISSUER LLC .. ...07/19/2024 ..... BK OF NY/MIZUHO SECU 7,580,859 |ievvnniiiiiiiiins 7,500,000 |...
36120R-AE-9 . ..|FXI HOLDINGS INC ... 09/19/2024 BAIRD ROBERT W & CO .. . 14,064,750 |. . 14,100,000 |.
36168F-AS-7 . ..| GCAT 2022-INV2 TRUST .... 09/09/2024 WELLS FARGO SECS LLC 12,140,271 |. . 13,894,444 |.
36459T-AA-4 . ..| GAM RE-REMIC TRUST 2021-FRR2 07/29/2024 PERSHING & COMPANY 1,949,453 |. .. 2,000,000 |.
364760-A0-1 ......... L SO 0L =S PP PPN IFTPPTUUURRUUUURNS FPPTN 09/06/2024 ..... VARIOUS .. 10,125,684 |. ... 11,660,000 |...
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37255J-AB-8 ......... GENTING NEW YORK LLC / GENNY CAPITAL INC eerreeeieeeeniieeeeeennieeeeeeneneeeeeernneeeeennnneees | oevvvnnnninnnns Joennid 09/11/2024 ..... VARTOUS ettt et e e e e e e e e e e e e e nne e e e e e enn e e e e eennaneeeeennnnneeeennnnn reernnnnaneeeennnnaaeeeennnnnaarees Jrernnnaereennaaas 8,061,154 [.eeeeeiiiieeeeeee 8,000,000 |...
384701-AA-6 ......... GRAHAM PACKAGING CO INC ....iiiviriniiiiiiiii s eeeiiii s escerii e ernais s s snnnne s s snnnnns s snnnnns | aeeeeennnnnenes fonnid 08/12/2024 ..... GOLDMAN SACHS & CO ... 1,952,500 [ouveniiiiiinninnininnns 2,000,000 |...
402635-AT-3 ......... GULFPORT ENERGY CORP ......eeeeeernneeeeemnnneeeeennnaeeeeennnnaseeennnnnaseeennnnnaeseennnnnneeeennnnns | sevevnnniinnnns Joonnnd 09/12/2024 ..... ..10,070,313 |. ....10,000,000 |...
422185-AH-1 ......... HEALTH CARE SERVICE CORP A MUTUAL LEGAL ......cevuviiiiiimniiiiiiiiiiiinieniiniinnesernninessnnnnnnnes | oeeevennnnneens fonnid 08/07/2024 ..... LT 0 I 0 R RO KPP U (o1 . A FO . 5,738,000 |...
42806M-AF-6 ......... HERTZ VEHICLE FINANCING 111 LP eeeeeeeeeeeeee e e e e e e een e e eenne e e eennn e eeee | eeevvnnnnnnnes Jeennid 08/19/2024 ..... DEUTSCHE BANC/ALEX B ...eeeeeeeeeeeeni e e e eeene e e e e een e e e e e e s e e e eennne e e e eemnnn e e e e ennnnnneeene [oeeernnnnneneermnnnnneeeennnnnnnnes Jreernnnnnnneeennnnnnees 2,181,902 |oeiiiiiiiiiiiiiiinns 2,300,000 |...
42806M-AP-4 ......... HERTZ VEHICLE FINANCING LLC ...ovvvviiiiiiiiiiiiiiiiiiiis e cescrrni s esrnnnisessnnnnnnesenns | oeeeeennnineees fonnnd 08/19/2024 ..... DEUTSCHE BANC/ALEX B ... R 4,500,000 |...
42806M-CV-9 ......... HERTZ VEHICLE FINANCING |11 LLC eeereieeeeeeieee e eeeeie e e e eeeee e e eeeeee e e e eenneeeeeennnnneeees | eeevvnnnnnnnes Joennnd 07/16/2024 ..... RBC CAPITAL MARKETS .... 7,497,381 oo 7,500,000 |...
447010-BG-6 ......... HUNTSMAN INTERNATIONAL LLC ©oevviiiiiiiiiee i cevii e cnnni s s snnnineeees | aeeeeennnnneees fonnnd 09/24/2024 ... BANC/AMERICA SECLR.L ... 1,992,800 [ouvuuiiiiinnnnininns 2,000,000 |...
45344L-AC-T ......... CRESCENT ENERGY FINANCE LLC ...eeeeeienieeeeeeeene e e e eeenie e e eeenne e e eeennnn e e eeennnneeeeennnnnnes | aeevvnnnninnnns Jonnnd 09/30/2024 ..... BARCLAYS CAPITAL FIX ... 6,394,355 | 6,119,000 |...
45344L-AE-3 . .. | CRESCENT ENERGY FINANCE LLC ... 08/07/2024 4,038,125 |. 4,000,000 |.
46645..-BD-8 . ..| JPNBB COMMERCIAL MORTGAGE SECURITIES TRU . 07/16/2024 BNP PARIBAS SEC CORP . 4,601,581 |. 4,760,000 |.
46652V-AK-1 . ..| JP MORGAN MORTGAGE TRUST 2021-4 . 09/30/2024 BANC/AMERICA SECUR.L 4,320,000 |. 6,000,000 |.
472330-Ed4 ......... JEFFERIES FINANCIAL GROUP INC ....eeeeeeieeeeeene e e e eeene e e eeene e e e e eene e e e e mnne e e e eennnnns | ceeevnnnninnnns Jeennnd 09/10/2024 ..... JPM SECURITIES-FIXED ... 5,356,750 |evveunrieeennnnaeens 5,000,000 |...
478160-CR-3 ......... JOHNSON & JOHNSON ..eevicceiiiie e ernne e cnnnnneeees | aeeeennnninenes [onnnd 09/18/2024 ..... JPM SECURITIES-FIXED ... 9,551,750 |. .... 13,000,000 |...
48251U-AM-0 ......... K HOVNANTAN ENTERPRISES INC ...eeeeeeeeemnnieeeeeeeeie e e eeeeree e e e eeeene e e eeennnneeeeennnneeeeennnns | oevvvnnnninnnns Jonnnd 09/25/2024 ..... ... 12,545,250 |. .... 11,400,000 |...
50076P-AA-6 ......... KRAKEN OIL & GAS PARTNERS LLC ...cevvveiniiiiiiiiieeiciiiin e cevni e cvnni s s snnnineeees | oeeeeennnnneens fonnnd 09/27/2024 .....| BARCLAYS CAPITAL FIX orvueniiiiiiiiiiiiiiiiis et eei s e s e s s s s anan s s s nnnnns [oeerennnssssennnnnssesennnnnneees forriinnnnennn, 8,020,000 [oeuiiiiiinnnniinnnns 8,000,000 |...
50106G-AG-7 ......... KRONOS ACQUISITION HOLDINGS INC ....eeeeeeeeeeeeeeennieeeeeeeis e e e eeenee e e e eemnn e e e e eennnneeeeennn | oevernnnninnnes Jeonnnd 09/30/2024 ... [ VARIOUS ....eeeeeeee e e ettt e e e e e e e e e e et e e e e e e e e e e e eenae e e e e ennna s e e e ennnnneeeeennnnneeeennnnnn reernnnnaereernnnnaneeeernnnaaeees Jrernnaaereennaaaes 9,010,500 [.eeeeeeemnnneeeeenns 8,900,000 |...
50212Y-AK-0 ......... LPL HOLDINGS INC ..vveuiiiiiiiiiiiiiiiiie s cinii s seesi s s cenii s s ennnn s s snsnnn s s snnnnnnssnsnns | aeeeennnninenes fouand 07/24/2024 ..... LY S 0 ) RO KON 2,951,070 |eevvenniiiiiininnns 3,000,000 |...
527288-BF-0 ......... JEFFERIES FINANCIAL GROUP INC ....eeeeeeieeeeeen e e e e eenee e e eeene e e e een e e e e mnn e e eennnnnes | eeeevnnnnnnnns Joennad 07/18/2024 ..... PERSHING & COMPANY 5,090,928 |eevruiiiieiniiees 4,800,000 |...
527298-BV-4 LEVEL 3 FINANCING INC .. 08/19/2024 ..... L0 N ) RO KON 3,277,500 |.eevvreniiiiiininnnnns 3,000,000 |...
527298-BZ-5 . .. |LEVEL 3 FINANCING INC 08/20/2024 . 19,612,850 |. . 18,320,000 |.
53229K-AA-T7 . .. [LIGHTNING POWER LLC ..... 08/08/2024 MORGAN STANLEY & CO .. 2,534,375 |. 2,500,000 |.
55617L-AR-3 . ..|MACY'S RETAIL HOLDINGS LLC 09/26/2024 CITIGROUP GLOBAL MKT 9,742,078 |. 9,979,000 |.
56085R-AA-8 . ..|MAJORDRIVE HOLDINGS IV LLC .. VARIOUS ... 6,147,473 |. 6,519,000 |.
563571-AN-8 . .| MANITOWOC CO INC/THE .... VARIOUS ... . 14,254,000 |. . 14,000,000 |.
56585A-AF-9 ......... MARATHON PETROLEUM CORP ....vvveiiiiiiieeecceii e cevii s senni s s snnnas s s ennnnneeees | aeeeennnnnneens fonnnd 08/08/2024 ..... Lo I 0 R RSP KN 4,687,894 |..oovvniiiiiiiiins 4,396,000 |...
573334-AK-5 ......... MARTIN MIDSTREAM PARTNERS LP / MARTIN MI +.eeeeneeeeeeeee e e eeeene e eeeeene e eeennnnes | cevvviniinnnns feennid 07/12/2024 ..... RBC CAPITAL MARKETS ....eeeeeeeeeee e e e e eeen e e e eeene e e e e eena s e e e eennn s e e e eennnnneeeeennnnnneeeennn [oeeernnnnneeeermnnnnneeernnnnnneees [oeernnnnnneeeennnnneees 3,247,500 |oeeviiiiiiiiniiinnins 3,000,000 |...
59155L-AA-0 ......... MAVIS TIRE EXPRESS SERVICES TOPCO CORP .....cevvuuiiiiiiniiniiiiiiiiiniesciinissnesrnniinsesnnnnnnees | eeeeeennnineens fonand 09/13/2024 ..... L e R RO - 1t - < 700 1< T FE Y 9,200,000 |...
59565X-AD-2 ......... MIDCONT INENT COMMUNICATIONS ... eeeeee e e e eeee e e ee e e e e e e e e e e eenn e e e eennnn e eeennn | oevevnnniinnnes Joennad 08/15/2024 ..... BNY/SUNTRUST CAPITAL e eeeee e e e e eee e e e eeene e e e e ee e e e e e e s e e eennne e e e eennnnnneeeennnnnns [oeeernnnnneseermnnnanseeennnnnneees Jreeennnnnneeeennnnneees 9,008,750 |oeeviiiiiiiiiiiiinnes 5,000,000 |...
61747Y-FB-6 ......... LT YRR [SUUUUURRUUUIN RN 07/01/2024 ..... MORGAN STANLEY & CO .. N ....10,000,000 ...
61767E-AH-7 MORGAN STANLEY BANK OF AMERICA MERRILL L .eeeeeeeeeeeeeeeeee e eeee e e e eeene e eeennneeeeee | vvvvvnnninnnns Joennid 08/07/2024 ..... BAIRD ROBERT W & GO0 ..eeeeeeneeeeeeenni e e eemee e e e eeemne e e eeennna e e e eennnn e e eeemnnnneeeennnnnnaeeens  reeennnnaaeeeennnnnneeeennnnnnenees Joernnnaanneemnnnnannees 3,766,250 |.eevvnniieeinenins 4,000,000 |...
61776Q-BD-7 . ..| MORGAN STANLEY RESIDENTIAL MORTGAGE LOAN . 07/30/2024 MORGAN STANLEY & CO .. 7,884,441 |. 7,863,741 |.
618934-AB-9 . ..|MOSAIC SOLAR LOAN TRUST 2023-4 ... 09/05/2024 BNP PARIBAS SEC CORP . .10,070,763 |. 9,946,433 |.
61911B-AA-3 . ..| MORTGAGE EQUITY CONVERSION ASSET TRUST 2 . 07/10/2024 PERSHING & COMPANY 1,348,185 |. 1,419,142 |.
61947B-AA-1 . ..|MOSAIC SOLAR LOAN TRUST 2024-2 .. 07/08/2024 VARIOUS ... 4,328,922 |. 4,417,267 |.
620076-BZ-1 . ..| MOTOROLA SOLUTIONS INC . 09/16/2024 JEFFERIES & COMPANY, 2,113,880 |. 2,000,000 |.
626717-AP-7 ......... MURPHY Q1L CORP ... e eeeeeee e e e e e e e e e e e e e e e e e ne e e e e ennne e e e e ennnaeeeeennnnneeeennnnnnenees | seevrnnniinnnes Jonnnd 09/24/2024 ..... VARIOUS 8,689,125 |.eevveiieeiiiis 8,700,000 |...
62854A-AP-9 ......... UTAH ACQUISITION SUB INC ..eevvveniiiiiiriiieiiiiiniiis e ccenii e cenais s ernnni s snnnnns s nnnnnnnnes | aeeeennnnnnenes founnd 09/20/2024 ..... PERSHING & COMPANY ....eeiiiiiiiii i s s e sennnaneees [oerrnnninneerrnninessernnneenees Joernninnnnennn 7,090,880 [o.euiiviinnnnniininns 8,000,000 |...
62922L-AD-0 ......... NGL ENERGY OPERATING LLC / NGL ENERGY Fl ..eeeeeeeeeiieeeeeeie e eeere e eeeene e eeenneeeeeee | cvvvvvnnninnnns Joennid 09/16/2024 ..... WELLS FARGO SECS LLC ..neeeeeeeeeeeene e e e eeennie e e e eeenee s e e eemmne e e e e eennaneeeeennnnneeeennnnnaeens reeennnnaaeeeennnnnseeeennnnnnerees Joernnnaaneeemnnnnannees 4,105,000 [oeeeeeeemnnneeeeens 4,000,000 |...
63941X-AA-5 ......... NAVIENT PRIVATE EDUCATION REFI LOAN TRUS ....coeivvriiiiiiiiiiiniieiciiiineeccevineeecnnninneecennn | eeeeeenniineens fonnid 09/12/2024 ..... JPM SECURITIES-FIXED ... .... 28,907,698 |. ....31,021,004 |...
63942B-AA-2 ......... NAVIENT PRIVATE EDUCATION REFI LOAN TRUS ....eeeeeeieeeeeeeieeeeeeeni e e e eeenne e eeenneeeeeeennn | cevvvnnniinnnns Joennnd 09/24/2024 ..... .... 14,074,844 |. .... 15,539,382 |[...
63942G-AA-1 ......... NAVIENT PRIVATE EDUCATION REFI LOAN TRUS ....coeivvviiiiiiiiiiiieiciiiineeccnvineeecevninneecennn | eeeeeenniineens fonnnd 09/25/2024 ... VARIOUS ... .... 16,282,729 |. .... 18,406,762 |...
63942J-AA-5 ......... NAVIENT PRIVATE EDUCATION REFI LOAN TRUS ... ...09/24/2024 ..... VARIOUS ... .. 20,404,479 |. .. 22,504,296 |...
63042M-AA-8 ......... NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... ...08/15/2024 ..... GOLDMAN SACHS & CO 1,085,297 |. 1,205,885 |...
64035D-AE-6 . .| NELNET STUDENT LOAN TRUST 2021-A 07/02/2024 JPM SECURITIES-FIXED 3,760,313 |. 4,500,000 |.
67113A-BA-7 . ..| 0BX 2019-EXP3 TRUST .. 07/16/2024 WELLS FARGO SECS LLC 1,258,405 |. 1,267,914 |.
67113K-AK-4 . .| 0BX 2019-EXP2 TRUST ..... 07/16/2024 WELLS FARGO SECS LLC 3,347,114 |. 3,372,407 |

67181D-AA-9 .........

OAK STREET INVESTMENT GRADE NET LEASE FU .

09/18/2024

PERSHING & COMPANY

298,559 |.

312,883 |...
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67403A-AD-1 ......... OAKTREE STRATEGIC CREDIT FUND ....eeeeeeneeeeennieeeeeenenaeeeeennneeeeennnneeeeernnnneeeernnnnnees | oevevnnnnnnnnns Jonnid 07/17/2024 ..... WELLS FARGO SECS LLC ..neereeieeeeeennieeeeeeene e e e eeenn s e e e eennes s e e eennnneeeeemnnnnneeeennnnnneeene [oeeernnnnnneeermnnnaneeeennnnnnenes Joeeennnnneeeeennnnneees 4,972,400 |oooiiiiiiiiiiniiinns 5,000,000 |...
674599-DK-8 ......... OCCIDENTAL PETROLEUM CORP ...eevveeniiiiiiiie i esciiiis s cinii e srenis e snnnns s ssnnnnnssssnnnnnns | aeeeeennnnnenes founnd 08/06/2024 ..... MORGAN STANLEY & €O ..uviviiriiiiiiiiiiiis e crii st e s s snna s s snnan s s snnnnnsenes [oeeernnnnnsnesnnnnnnnnnernnnnnnees foevrennnnneeennns 2,419,890 |, 3,000,000 |...
681639-AD-2 ......... OLYMPUS WATER US HOLDING CORP ...eeeeeeeeeeemenieeeeeenniaeeeeennnaeeeernnnneeeeennnnneseennnnnneeees | sevevnnninnnns Jonnnd 07/23/2024 ..... BAIRD ROBERT W & G0 ..ueeeeeeueeeeeennieeeeeeenie e e e eerene e e eemnnne e e eeennnaeeeeemnnnnaeeeennnnnnnnees [reeernnnnaereermnnnnaseernnnnnnnees Joeeennnnnneeeennnneenes 1,018,125 s 1,500,000 |...
682691-AG-5 ......... ONEMAIN FINANCE CORP 08/15/2024 ..... LT 0 I 0 R RO RSP 107 1) I EO . 3,250,000 |...
68622F-AB-7 ......... ORGANON & CO / ORGANON FOREIGN DEBT CO-I . 09/19/2024 ... [ VARIOUS ...t eeeeee e e e e et e e e e e e e e e e e e e e e e enn s e e e eeenaneeeeennnaneeeennnnnneeeennnnn [oeeernnnnneeeeennnnneeeeennnnnaeees [reernnnnneeeernnnnnnnes 9,288,750 |oviviiiiiiiiiiiiiinnes 5,000,000 |...
693964-AC-2 ......... PRKCM 2023-AFC2 TRUST 09/06/2024 ..... JPM SECURITIES-FIXED ... R 3,772,046 |...
694308-KT-3 ......... PACIFIC GAS AND ELECTRIC CO 09/03/2024 ..... BARCLAYS CAPITAL FIX ... 4,975,950 [..eeeemeniiiieiinnnnns 5,000,000 |...
T1428V-AB-6 ......... PERMIAN RESOURCES OPERATING LLC .... 07/30/2024 ..... JPM SECURITIES-FIXED ... 3,502,500 |.eevvunniiiiiiiiins 3,500,000 |...
72650R-BC-5 ......... PLAINS ALL AMERICAN PIPELINE LP / PAA FI . 07/12/2024 ..... DAIWA CAP MKTS AMERI ... 03,230,640 |oeeeeiiiieiiiies 4,000,000 |...
74165H-AC-2 . .. |PRIME HEALTHCARE SERVICES INC . 09/24/2024 9,534,375 |. 9,400,000 |.
749384-AA-1 . ..| RCKT MORTGAGE TRUST 2021-5 .. 07/02/2024 JPM SECURITIES-FIXED . 19,053,409 |. . 24,018,479 |.
74983P-AA-8 . ..| RFM REREMIC TRUST 2024-FRR2 . 09/05/2024 BANC/AMERICA SECUR.L . 14,956,767 |. .20,076,000 |.
74983P-AC4 ........ RFM REREMIC TRUST 2024-FRR2 . 09/26/2024 ..... BANC/AMERICA SECLR.L ... ..10,041,719 |. .... 14,000,000 |...
T4983P-AL-4 ......... RFM REREMIC TRUST 2024-FRR2 . 09/05/2024 ..... BANC/AMERICA SECLR.L ... 8,925,665 |. .. 11,203,000 |...
74983P-AN-0 ......... RFM REREMIC TRUST 2024-FRR2 . 09/27/2024 ..... BANC/AMERICA SECLR.L ... 4,813,708 |.
78448Y-AL-5 ......... S\B PRIVATE EDUCATION LOAN TRUST 2021-A 08/21/2024 ..... JPM SECURITIES-FIXED ... .. 3,280,465 |.
78450X-AC-2 ......... S\B PRIVATE EDUCATION LOAN TRUST 2024-E 08/07/2024 ..... JPM SECURITIES-FIXED ... ...3,999,363 |.
81743D-AB-9 ......... SEQUOIA MORTGAGE TRUST 2024-6 ... 07/22/2024 ..... WELLS FARGO SECS LLC ... .. 14,814,565 |. ... 14,847,043 ...
8174H-AT-5 ......... SEQUOIA MORTGAGE TRUST 2024-2 ... 07/22/2024 ..... WELLS FARGO SECS LLC ... 8,599,046 |..evvuuiieeiniiins 8,703,763 |...
829932-AC-6 SIXTH STREET LENDING PARTNERS 09/09/2024 ..... BANC/AMERICA SECLR.L ... 7,987,280 [oevviiiiinnnniinenns 8,000,000 |...
83405N-AA-4 . .| SOFI PROFESSIONAL LOAN PROGRAM 2021-B TR . 09/26/2024 VARIOUS ... . 17,545,022 |. . 19,875,515 |.
864300-AL-2 . ..| SUBIAY FUNDING LLC ... 09/13/2024 VARIOUS . 25,093,359 |. .25,000,000 |.
86614J-AA-3 . .| SUMMIT MIDSTREAM HOLDINGS LLC . 09/18/2024 VARIOUS ... 9,513,997 |. 9,200,000 |.
87165B-AV-5 . ..| SYNCHRONY FINANCIAL ..... BANC/AMERICA SECUR.L 3,000,000 3,000,000
871829-AY-3 . .| SYSCO CORP ....cceven VARIOUS ......ceennn 4,176,528 4,651,000
87470L-AL-5 ......... TALLGRASS ENERGY PARTNERS LP / TALLGRASS ......cevvviiiiiiriiiiiiiiiiiiniincinninneesnnnninseennnnns | oeeeeennnineens fonnnd 08/12/2024 ..... GOLDMAN SACHS & CO ... 2,531,250 |. 2,500,000 |...
893647-BI-6 ......... TRANSDIGM INC ... et e e e e e e e e e e e e e e e e e e e e nn e e e eennnneeeennnnnnns | oeeevnnnninnnes Jonnnd 09/05/2024 ..... GOLDMAN SACHS & CO 8,016,000 |...cevvvnnneeeeennnnnns 8,000,000 |...
907818-DL-9 ......... UNTON PACIFIC CORP ...evveiieiecceiii et erai e ersi e srsna e sennnn s snnnnns | aeeeennnnnnenes [ouand 07/10/2024 ..... JEFFERIES & COMPANY, ... 2,561,580 |. 3,000,000 |...
90932V-AA-3 ......... UNITED AIRLINES 2020-1 CLASS B PASS THRO ...eeeneeeeeniieeeeennieeeeeeene e e e eeenneeeeeennineeees | oevvvnnnninnens Joennid 08/05/2024 ..... VARIOUS ... 4,578,184 |. 4,638,424 |...
911163-AA-1 ........ UNITED NATURAL FOODS INC ...evvveniiiiiiniiiiiiiiniis e eceiii s escisnis e sernnn s sssnnnnnssesnnnnnnnnes | aeeeeennnnnenes founnd 08/08/2024 ..... VARIOUS ... 7,325,000 |.eevvenniiiiiininnnnns 8,000,000 |...
914906-AU-6 UNTVISION COMMUNICATIONS INC ...eeeeeieeeeeeee e e e eeeee e e e eeeee e e e e e e e e e eenn e e e eennnnnneeeee | oeevvnnnninnnes Joennnd 09/13/2024 ..... WELLS FARGO SECS LLC ... 3,960,000 |. 4,000,000 |...
914906-AY-8 . .| UNIVISION COMMUNICATIONS INC ..... 09/30/2024 VARIOUS ....ovvvvinnnnns
922591-AA-2 . ..|VELOCITY COMMERCIAL CAPITAL LOAN TRUST 2 . 08/29/2024 RAYMOND JAMES & ASSO
92332Y-AE-1 .. | VENTURE GLOBAL LNG INC ............. 07/23/2024 BANC/AMERICA SECUR.L
92536P-AE-4 . .. | VERUS SECURITIZATION TRUST 2020-1 02/05/2024 MORGAN STANLEY & CO
92537T-AG-0 . .| VERUS SECURITIZATION TRUST 2020-INV1 09/23/2024 N N
92539Y-AC-6 VERUS SECURITIZATION TRUST 2023=7 ..eeveuueeeemnnneeeernnnneeeeennnneeeeennnnnaseeennnnnnneeennnnnnees | seevvnnninnnnns Jonnnd 09/12/2024 ..... BNP PARIBAS SEC CORP . 3,679,654 |eeveeiiieiiiies 3,601,986 |...
92540C-AD-9 ......... | VERUS SECURITIZATION TRUST 2023-INV3 ......uiiiiiiiiiiiiiiiiiiieeiciiiis e cevii e cevni e e eennnnns | eeennnneeeeenns [ooned 09/04/2024 ..... VARIOUS 6,336,071 [ooeiiiiinninieeinns 6,069,000 |...
92540D-AC-9 ......... | VERUS SECURITIZATION TRUST 2023-8 .......ccerruuueeemmmnnnaseeemnnnneeeeennnnaeeeennnnaeeeennnnaeeeens | covnnnnneneenns [oneed 08/14/2024 ..... JPM SECURITIES-FIXED ... 6,201,603 |.
92556H-AD-9 ......... [PARAMOUNT GLOBAL ....evvunniiiirniiniiiiiiiiis e eiiiiis e s senni s e e sesai s s s ennnns s s s ennsnn s s ssnnnnnnnes | eennnnneeeeenns [ooned 08/09/2024 ..... BARCLAYS CAPITAL FIX ...
92556V-AE=6 ......... [VIATRIS INC «.ereeeieeeeeiee e e e et e e e e e e e e e e e e e e e e e e e e e e e e e nnn e e e e e ennnneeeeennnnns | sevsnnnnenennns [oaees 09/13/2024 ..... U.S. BANCORP INVESTM ... . N
92556V-AF-3 ......... B 3 S PR [SUUUUURSTUUUIN RN 09/09/2024 ..... PERSHING & COMPANY 5,786,880 |.
926400-AA-0 ......... VICTORIA'S SECRET & CO ... ...09/26/2024 ..... BARCLAYS CAPITAL FIX ... 3,540,000 |.eevvuneieeinnnins 4,000,000 |...
92648D-AA-4 ......... VICTRA HOLDINGS LLC / VICTRA FINANCE COR . ...00/10/2024 ... BANC/AMERICA SECLR.L ... 8,233,335 | 8,000,000 |...
927958-AC-2 . ..[VISIO 2023-1 TRUST .... 09/06/2024 WELLS FARGO SECS LLC 5,068,716 |. 4,983,835 |.
92943G-AA-9 . ..|WR GRACE HOLDINGS LLC .. 09/12/2024 VARIOUS ... 6,993,750 |. 7,500,000 |.
931427-AI-8 . ..| WALGREENS BOOTS ALLIANCE INC .. 08/09/2024 JPM SECURITIES-FIXED 5,084,030 |. 5,000,000 |.
941130-AD-8 ......... WATCO COS LLC / WATCO FINANCE CORP ......uiiiiivvuunsiiriiuunnniiiriusnnnseerrennnnsessensnnnsseeresnnnnes | aeeerennnnnenes |ouussd 07/10/2024 ..... WELLS FARGO SECS LLC ... 2,528,125 |. .o 2,500,000 |...
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95001A-BH-8 ......... WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 ...eeeveeeeeeernieeeeeemnneeeeeeenneeeeeennneeeeeennnnnes | eevevinnnnnnns Jeennid 09/16/2024 ..... GOLDMAN SACHS & €0 . .eeeeeeeieeeeeeee e e e e eeen s e e e e e e e e e eenn s e e e eennnseeeeennnnseeeennnnnnees reernnnnaseeeennnnnneeeennnnnaerees Joemnnnaaeneennnnnannees 4,766,406 |.....oeevvnnneeeeennns 5,000,000 |...
95001A-BJ-4 ......... WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .......euviiiiiriiiiiiiiiiiinieiciniineeecnvnineeeennnnnnes | eeeeeennnnneens fonnid 08/20/2024 ..... PERSHING & COMPANY ....eeiiiiiiii it eri s e rsna e e sennnanees [oresennnnnsnesrrnnnnenernnnnnnnees [oevrennnnnneeenn. 1,048,052 | 2,161,000 |...
95003V-AG-3 ......... WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 ...eevveeeeeeernneeeeeemnneeeeeennieeeeeennneeeeeennnnnes | eeevvnnnninnnns Jeennid 07/16/2024 ..... WELLS FARGO SECS LLC ..eeeeeieeeeeeenie e e eeeenie e e e eeenn s e e e eennn s e e e eennnaeseeeemnnnnneeeennnnnnaaene [oeeernnnnaneeermnnnnneeeennnnnneeee Joeeennnnnereeennnnnnnes 0,179,934 s 6,000,000 |...
95058X-AL-2 ......... WENDY'S FUNDING LLC ..evieiiiiiiieiiiiiii et cevii e seeni e snnni s s ennnnneeens | aeeeennnnnnenes foannd 09/13/2024 ..... BANC/AMERICA SECLR.L ...
963320-BC-9 ......... WHIRLPOOL CORP ... eeeeee e e e e e e e e e e e e e e e e e e e e enne e e e e ennnn e e e e eennnneeeeennnnnneenes | sevevnnniinnnes Jonnnd 09/09/2024 ..... BARCLAYS CAPITAL FIX ...
96337R-AC6 ......... WHISTLER PIPELINE LLC ..ovvvveiiiiiiiiiiis i et eresi s reni s ennnn s sssnnnnnseens | aeeeeennnnnenns fouand 07/24/2024 ..... JPM SECURITIES-FIXED ... N
96812H-AA-6 WILDFIRE INTERMEDIATE HOLDINGS LLC 09/24/2024 ..... VARTOUS et 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 eennaneeeeennnnnneeeennnnn reernnnnaneeernnnnaaeeeennnnnaarees Joernnnaeeeennnaaas 8,548,000 [o.eeeeeeennneeeeenns 8,500,000 |...
97381A-AA-0 . ..| WINDSTREAM ESCROW LLC / WINDSTREAM ESCRO . 09/27/2024 VARIOUS ... . 13,691,598 |. . 13,500,000 |.
335934-AT-2 ......... |FIRST QUANTUM MINERALS LTD A.. 09/19/2024 ..... GOLDMAN SACHS & CO ... 3,955,000 |+eevvunniieeeneniens 4,000,000 |...
335934-AU-9 ......... [FIRST QUANTUM MINERALS LTD .. A. 08/01/2024 O I = R RO KON 2,000,000 fouuiiiriinnnnninnnnns 2,000,000 |...
655422-AV-5 . .. | GLENCORE CANADA CORP ... A.. 07/22/2024 DAIWA CAP MKTS AMERI
66977W-AU-3 . .|NOVA CHEMICALS CORP A. 09/12/2024 CITIGROUP GLOBAL MKT N
876511-AG-1 TASEKO MINES LTD A.. 09/20/2024 ..... VARTOUS e e et e e e e e e e e e e e e e e e e e e e eesnnn e e e e eennnaseeeennnnneeeeennnn [eeeernnnnaereermnnnaneeernnnnnanees [reernnnnnereeennnnnenee 5,194,618 |l 5,019,000 |...
878742-Al-5 TECK RESOURCES LTD A. 08/29/2024 ..... L0 0 = R ROPPPRY S <1 71| I EO . 4,500,000 |...
00188L-AB-3 . ..| APA" INFRASTRUCTURE LTD . D.. 09/10/2024 JPM SECURITIES-FIXED 7,915,680 8,000,000
00253X-AB-7 . ..| AMERICAN AIRLINES INC/AADVANTAGE LOYALTY . D.. 08/05/2024 VARIOUS .......cccee 4,825,000 5,000,000
013304-AA-8 . ..| ALBION FINANCING 1 SARL / AGGREKO HOLDIN . D.. 08/07/2024 GOLDMAN SACHS & CO 2,044,125 2,070,000
03938L-AS-3 . .. | ARCELORMITTAL SA ... D.. 09/03/2024 GOLDMAN SACHS & CO ... 11,175,155 10,500,000
04941T-AU-4 . .. |ATLAS SENIOR LOAN FU D.. 08/05/2024 DEUTSCHE BANC/ALEX B 5,005,000 5,000,000
04943A-AE-9 . ..|ATLAS SENIOR LOAN FUND LTD ..... D.. 07/16/2024 RBC CAPITAL MARKETS .. . 250,313 .250,000
05635J-AC-4 . ..|BACARDI LTD / BACARDI-MARTINI BV D.. 07/25/2024 MORGAN STANLEY & CO 3,799,745 3,860,000
08263D-AA-4 . ..| BENTELER INTERNATIONAL AG D.. 08/27/2024 VARIOUS ... 5,985,425 5,570,000
14889D-AQ-1 . ..| CATAMARAN CLO 2014-1 LTD . D.. 08/02/2024 CITIGROUP G .. 8,000,000 |. 8,000,000
19736W-BE-9 . ..| COLUMBIA CENT CLO 30 LTD .... D.. 07/31/2024 JEFFERIES & COMPANY, .. 4,422,000 |. .. 4,422,000 |.
200447-ANM-2 . ..| COMISION FEDERAL DE ELECTRICIDAD D.. 09/09/2024 BARCLAYS BANK PLC LO . 11,857,900 |. . 13,000,000 |.
200447-AP-5 . ..[COMISION FEDERAL DE ELECTRICIDAD D.. 09/17/2024 HSBC SECURITIES (USA . 4,981,950 |. 5,000,000 |.
20752T-AB-0 . .| CONNECT FINCO SARL / CONNECT US FINC! D.. 09/11/2024 VARIOUS ......ceennn . 12,194,230 | . 12,000,000 |.
21987B-AR-9 . ..| CORP NACIONAL DEL COBRE DE CHILE ... D.. BANC/AMERICA SECUR.L 3,453,450 4,290,000
21987B-AT-5 . .| CORP NACIONAL DEL COBRE DE CHILE D.. BANC/AMERICA SECUR.L 4,601,060 4,856,000
21987B-BH-0 CORP NACIONAL DEL COBRE DE CHILE ... D.. 09/05/2024 ..... LT a0 I S T G U RO KON 8,390,000 [oeuiiviinnnnniinnnns 8,000,000 |...
26252E-AG-4 DRYDEN 70 CLO LTD D.. 07/25/2024 ..... JPM SECURITIES-FIXED ... 2,503,750 |.eevenneieeennnaeens 2,500,000 |...
28228P-AC-5 . .. |EG GLOBAL FINANCE PLC .. D.. VARIOUS .......cccee . 15,310,000 |. . 14,000,000 |.
34966H-AA-1 . .| FORTRESS CREDIT BSL XXV LTD D.. JPM SECURITIES-FIXED 2,512,125 |. 2,475,000 |.
398079-BE-2 GREYWOLF CLO Il LTD D.. 07/29/2024 ..... T I T O U RO RN 3,003,750 |eevvrnniiiiiiininns 3,000,000 |...
43133K-AC-9 HILDENE COMMUNITY FUNDING CDO LTD D.. 09/09/2024 ..... CITIGROUP GLOBAL MKT ... ... 12,924,460 |. .. 14,791,943 |...
46590X-AX-4 . ..| JBS USA HOLDING LUX SARL/ JBS USA FOOD C . D.. 08/16/2024 BANC/AMERICA SECUR.L .. 5,297,500 |. 5,000,000
5582011-AQ-4 . < [ATRIUM XIV LLC v D.. 08/22/2024 BANC/AMERICA SECUR.L ..6,000,000 |. 6,000,000
55821T-AU-1 ..|MADISON PARK FUNDING XXX LTD D.. 08/09/2024 BANC/AMERICA SECUR.L .10,723,300 |. 10,723,300
65345Y-AA-0 ..|NIAGARA ENERGY SAC ... D.. 09/26/2024 JPM SECURITIES-FIXED 5,000,000 5,000,000
66860P-AE-4 . ..| NORTHWOODS CAPITAL XVII LTD . D.. 07/16/2024 JPM SECURITIES-FIXED 4,002,000 4,000,000
67106B-AY-3 . ..| 0CP CLO 2014-6 LTD . D.. 07/31/2024 JPM SECURITIES-FIXED . 852,125 .850,000
67111B-AQ-3 . ..|OFSI BSL IX LTD . D.. 07/16/2024 WELLS FARGO SECS LLC 4,404,400 |. 4,400,000 |.
67112-BL-6 .| OZLM X111 LTD ... D.. 09/20/2024 PIERPONT SECURITIES .. . 14,000,000 |. . 14,000,000 |.
67514U-AY-7 . ..| OCEAN TRAILS CLO 8 . D.. 07/26/2024 SG AMERICAS SECURITI .10,000,000 |. .10,000,000 |.
67514U-BA-8 . ..| OCEAN TRAILS CLO 8 . D.. 07/26/2024 SG AMERICAS SECLRITI 4,400,000 4,400,000
75975D-AA-2 .. |RENEW 2024-2 ........ D.. 09/17/2024 NOMURA SECURITIES/FI 4,999,729 5,000,000
780153-BV-3 ..| ROYAL CARIBBEAN CRUISES LTD . D.. 07/29/2024 CITIGROUP GLOBAL MKT 1,000,000 1,000,000
78081B-AS-2 . ..|ROYALTY PHARMA PLC ............ D.. 07/23/2024 JPM SECURITIES-FIXED .. 2,947,500 |. .. 3,000,000 |.
785712-AK-6 . .| SABLE INTERNATIONAL FINANCE LTD . D.. 09/25/2024 VARIOUS ......ceennn . 11,325,741 | 11,250,000 |.
81883E-AG-6 ..| SHACKLETON 2017-X1 CLO LTD .. D.. 07/29/2024 RBC CAPITAL MARKETS 7,015,985 |. 6,995,000 |.
858102-AZ-9 ......... STEELE CREEK CLO 2016-1 LTD ... D.. 07/17/2024 RAYMOND JAMES & ASSO ... 4,993,750 [..eeveeeniieiieinnnnns 5,000,000 |...
86217R-AU-2 STORM KING PARK CLO LTD D.. 09/17/2024 CITIGROUP GLOBAL MKT ... ....10,000,000 |. ....10,000,000 ...
893830-BZ-1 . .| TRANSOCEAN INC ......... D.. 09/19/2024 WELLS FARGO SECS LLC .. 3,045,000 |. .. 3,000,000 |.
89641J-AY-2 . ..| TRINITAS CLO IX LTD .. D.. 07/24/2024 JEFFERIES & COMPANY, . 15,000,000 |. . 15,000,000 |.
896860-AA-4 ......... TRIVIUM PACKAGING FINANCE BV .. D.. 07/30/2024 ..... UBS SECURITIES LLC ....iieeisuuuneseennnnnasaeennnuaseeennnnsasasennnnsasaennnnnssseennnnnnsssennnnnnsseeee reernnnnnsseernnnnnsseennnnnnsereee |oerrnnnssseernnnnnseees 3,930,000 J..evvuuiiiiiiiininnns 4,000,000 |...
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896860-AB-2 ......... TRIVIUM PACKAGING FINANCE BV .. D.. 07/10/2024 STIFEL NICHOLAUS & C ..neeeeeeineeeeemnnieeeeeeenie e e eeemnne e s eeeeeni e e eeemnnnaeseennnnnaeeeennnnnaene reeennnnaaeeeennnnnneeeennnnnnenees Joemnnnnanreemnnnnannees 2,779,000 [oeeeeeeemnnnaeeeeens 2,800,000 |... . 96,522

91911T-AS-2 . ..| VALE OVERSEAS LTD ..... D.. 08/27/2024 BANC/AMERICA SECUR.L . 53,333

92328G-BC-9 . .| VENTURE XIV CLO LTD .. D.. 08/02/2024 CITIGROUP GLOBAL MKT . 52,644

92840J-AD-1 .. [ VISTAJET MALTA FINANCE PLC / VISTA MANAG . D.. .09/18/2024 JEFFERIES & COMPANY, 231,656

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,357,419,687 1,410,467,600 9,836,969

00130H-CK-9 . ..| AES CORP/THE ... 09/16/2024 JEFFERIES & COMPANY, 2,557,188 |. 2,450,000 |. . 59,998

025537-BA-8 . ..| AMERICAN ELECTRIC POWER CO INC 09/16/2024 JEFFERIES & COMPANY, 3,157,500 |. 3,000,000 |. . 50,388

03765H-AE-1 . ..| APOLLO MANAGEMENT HOLDINGS LP . PERSHING & COMPANY ... 3,972,000 4,000,000 . 23,650

05567S-AA-0 . .| BNSF FUNDING TRUST | . INTL FCSTONE FINCL | 3,370,048 3,365,000 108,791

125896-BU-3 ......... L0 o PR [SSUUUURRTUUTIN RN 07/17/2024 ..... UBS SECURITIES LLC 1,814,850 |. 1,962,000 ... .. 12,167

15189T-BH-9 ......... CENTERPOINT ENERGY INC ....eeeeeieenieeeeemete e e e e eenee e e e eeenie e e e eemnne e e e eemnnnneeeennnnnnneeennnnn | seeevnnnnnnnnes Joennnd 08/12/2024 ..... MORGAN STANLEY & CO .. 4,000,000 |. 4,000,000 |...

172967-PM-7 ......... L0 I 0 RN [SSUUUURRRRRUUUIN RN 08/06/2024 ..... BNP PARIBAS SEC CORP . 5,031,250 |. 5,000,000 |...

190750-AC-6 ......... COBANK ACB ... eeeeeeeeeeennie e e eeeeee e e e e erne e e e e emnna e e e eennnneeeeennnnneeeennnnnneseennnnnnneeeenne | seevrnnniinnnns Jonnnd 08/20/2024 ..... PERSHING & COMPANY ... 7,970,000 |. 8,000,000 |...

20035A-AA-2 ......... COMED FINANCING TT1 ..iiiiiiiiiiiiiiiiiie et seenni e rnnn s s nnnnnsneenns | oeeeennnnnneees foannd 07/29/2024 ..... RBC CAPITAL MARKETS .. 6,548,750 |. 6,500,000 |...

26441C-CG-8 DUKE ENERGY CORP 08/19/2024 ..... VARIOUS 7,509,000 |. 7,500,000 |...

281020-AX-5 . ..|EDISON INTERNATIONAL . 08/16/2024 RBC CAPITAL MARKETS 5,250,000 |. 5,000,000 |.

29364G-A0-6 . .. | ENTERGY CORP ... 08/28/2024 JEFFERIES & COMPANY, 2,035,000 |. 2,000,000 |.

20882D-AA-1 . ..|EUSHI FINANCE INC .. 07/30/2024 7,662,500 |. 7,500,000 |.

38141G-B5-2 . ..| GOLDMAN SACHS GROUP INC/THE . 09/19/2024 3,000,000 |. 3,000,000 |.

65473P-AT-2 . .. |NISOURCE INC 09/03/2024 8,020,000 |. 8,000,000 |.

69331C-AM-0 ......... PGE CORP ... 09/09/2024 ..... BANC/AMERICA SECLR.L ... 2,000,000 |. 2,000,000 |...

816851-BT-5 ......... SEMPRA 09/04/2024 ..... BARCLAYS CAPITAL FIX ... 8,000,000 |. 8,000,000 |...

857477-CM-3 ......... STATE STREET CORP .. 08/07/2024 ..... JEFFERIES & COMPANY, ... 2,503,125 |. 2,500,000 |...

92332Y-AF-8 VENTURE GLOBAL LNG INC . 09/27/2024 GOLDMAN SACHS & CO ... 9,160,000 |. 9,000,000 |...

95002Y-AC-7 . ..| WELLS FARGO & CO 08/06/2024 PERSHING & COMPANY 5,018,750 5,000,000

021361-AD-2 . ..| ALTAGAS LTD .... A. 09/16/2024 VARIOUS ... 8,013,952 8,000,000

836720-AF-9 . .| SOUTH BOW CANAD . A.. 08/22/2024 VARIOUS ... 5,052,500 5,000,000

836720-AH-5 . ..| SOUTH BOW CANADIAN INFRASTRUCTURE HOLDIN . A. RBC CAPITAL MARKETS .. 2,000,000 |. .. 2,000,000 |.

00774M-BK-0 . ..| AERCAP IRELAND CAPITAL DAC / AERCAP GLOB . D.. VARIOUS ......ceennn . 13,297,820 |. . 12,952,000 |.

03837A-AD-2 ......... APTIV PLC / APTIV GLOBAL FINANCING DAC | IR RN 09/09/2024 ..... L0 N ) RO KON 5,000,000 fouuriiiiinnnnniinnnnns 5,000,000 |...

05565Q-DIi-5 ......... BP CAPITAL MARKETS PLC . | IR IR 08/21/2024 ..... PN SECURITIES-FIXED ...eeeeeieeeeeieeee e e e eeee e e e e eeeee e e e e eenn s e e emnnna e e eeennnnaeeeeennnnnene reeennnnaaeeeennnnnneeeennnnnaerees Joemmnnnanreemnnnnannees 8,316,000 [o.eeveeeennneeeeenns 8,000,000 |...

92857W-BX-7 .........[ VODAFONE GROUP PLC ....... Do Jovnnd 09/20/2024 ..... BANC/AMERICA SECUR.L ....iiiiuuuniiiiiunsiiiiiiissisiisiiauisssssrisssssessrnnsnsssssrnnnnnssssrnssnnsens [oosressnnsesernnsnnsssssnnnnnnensee |ooressnnssssrennnnnnnes 4,950,000 |...cevniiiiiiinnnnnnns 6,000,000 |...

1309999999. Subtotal - Bonds - Hybrid Securities 145,210,233 144,729,000 1,241,208

2509999997. Total - Bonds - Part 3 1,657,298, 171 1,678,994,507 12,016, 106

2509999998. Total - Bonds - Part 5 XXX XXX XXX

2509999999. Total - Bonds 1,657,298, 171 1,678,994,507 12,016, 106

4509999997. Total - Preferred Stocks - Part 3 0

4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks 0

31338€-10-6 ......... FHLB OF PITTSBURGH .....cevvveniiiiiiiiiiiii i ecvri s e e sennni s sennnnnneeenns | cennnnneeeeenns fonnnd 09/27/2024 ..... NON-BROKER TRADE, B0 ...euiiiivuiiniiiiiiiii e e ciii s st e s e e ssesnn s s snnnnnnes [oeernnensessnnnnnnns 300,000.000 [.vevveennnnninnenns 30,000,000 [..eevvveeeniiiiinnninieniiniiinees foevvrniinneiiieeeen 0 |

781154-10-9 ......... RUBRIK INC e e et e e e e e e e e e e e e e e e e enn e e e e eennnneeeeennnnnneees | cvnnsinenennnnn [oennnd 09/11/2024 ..... BANC/AMERICA SECLR.L ... ... 34,582.000 |.... .. 1,106,624 |.

888787-10-8 A 09/03/2024 ..... BANC/AMERICA SECUR.L ....iiiiiueuniiiiiuuniiiiiiitti s s s iiietisssseiaaiissssrensnnsssssnsnsnsessnrnnnnss [oeeesrnnnnnseesennnnnns 9,052.000 |.... 218,877 |.

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 31,325,501

5989999997. Total - Common Stocks - Part 3 31,325,501

5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks 31,325,501

5999999999. Total - Preferred and Common Stocks 31,325,501 XXX 0 XXX

6009999999 - Totals 1,688,623,672 XXX 12,016, 106 XXX
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..228027-AA-6 | VESSEL MANAGEMENT SERVICES INC .....cevvvvvvvens [ereeenn . 08/15/2024 . | CALL 100 . ... 79,000 ...79,000 |.... .0 . 0 0 e . 08/15/2036 . [1.A ........
..36179X-FG-6 |GINNIE MAE 11 POOL ....ccovvrrreeiieeeeeeeeees [ . 09/01/2024 . | PAYDOUN ... . 1,659,871 1,634,957 |.... .0 . o0 | 1,659,871 .. 0 . 09/01/2052 . [1.A ........
.. 36179X-HZ-2 | GINNIE MAE 11 POOL ..o [ . 09/01/2024 . | PAYDOUN ... . 1,285,518 1,256,936 |.... .0 . o0 | 1,285,518 .. 0 . 10/01/2052 . [1.A ........
..3622AC-GA-2 | GINNIE MAE 11 POOL ...coeveeeeeeeeieeeeeeeeens [ . 09/01/2024 . | PAYDOUN ... .0 . 0 ...250,454 |.. 0 . 04/01/2048 . [1.A ........
..36260@-AA-5 |GSA (FRESNO CA) CTL PA 3.11 15DEC40 ........... [.oeeenn . 09/17/2024 . | CALL 100 ........evveneeee .0 . 0 0 . 12/15/2040 . [1.A ........
..36260@-AB-3 | GSA (FRESNO CA) CTL PA 2.74 150CT36 .. [ [ . 09/15/2024 . | SINKING PAYMENT ......... .0 . 0 0 . 10/15/2036 . [1.A ........
..36296U-ZX-1 |GINNIE MAE | POOL ...coooveeeeeeeiiieieieeeeeeees [ . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/01/2039 . [1.A ........
..38375U-00-6 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2064 . [1.A ........
..38375U-SC-5 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/01/2064 . [1.A ........
..38378K-3E-7 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .. 09/01/2024 . | PAYDOUN 0 0| 0| . 05/01/2085 . [1.A .
..38378K-6A-2 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .. 09/01/2024 . | PAYDOUN 0 0| 0| . 05/01/2054 . [1.A .
..38378X-TX-9 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .. 09/01/2024 . | PAYDOUN 0 0| 0| . 10/01/2056 . [1.A .
..38379U-QC-3 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2057 . [1.A ........
..38380J-JU-3 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/01/2089 . [1.A ........
..38382B-FR-9 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2049 . [1.A ........
..38382J-VC-7 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 09/01/2024 . | PAYDOUN ... ....0 .0 .0 . 0 0 . 09/01/2050 . [1.A ........
..38382J-2C-3 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 09/01/2024 . | PAYDOUN ... ....0 .0 .0 . 0 0 . 09/01/2050 . [1.A ........
..383820-20-1 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 09/01/2024 . | PAYDOUN ... ....0 .0 .0 . 0 0 . 07/01/2050 . [1.A ........
..38382V-CJ-6 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 09/01/2024 . | PAYDOUN ... ....0 .0 169,889 |.... .0 . 0 0 . 06/01/2051 . [1.A ........
..38383A-CG-7 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 09/01/2024 . | PAYDOUN ... ....0 .0 124,859 |.... .0 . 0 0 . 09/01/2051 . [1.A ........
..38383A-W5-9 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .. 09/01/2024 . | PAYDOUN .0 .0 0 0| 0| . 09/01/2051 . (1.
..38383C-PQ-7 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .. 09/01/2024 . | PAYDOUN .0 .0 0 0| 0| . 1070172051 . (1.
..38383C-Q7-8 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .. 09/01/2024 . | PAYDOUN .0 .0 0 0| 0| . 04/01/2051 . (1.
..38383F-BL-6 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .. . |- 09/01/2024 . | PAYDOUN .0 .0 0 0| 0| . 12/01/2051 . (1.
..38383F-G8-0 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |.......|. 09/01/2024 . |PAYDOUN .0 .0 0 0| 0| . 01/01/2052 . (1.
..38383F-JE-4 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 09/01/2024 . | PAYDOUN ... ....0 .0 .0 |....... (76,166) |... 0 0 . 12/01/2051 . (1.
..38383F-TJ-2 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 09/01/2024 . | PAYDOUN ... ....0 .0 0 el (38,753) ... 0 0 . 12/01/2051 . [1.A ........
..38383V-3L-0 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 09/01/2024 . | PAYDOUN ... ....0 .0 0 el (24,851) ... 0 0 . 01/01/2052 . [1.A ........
..38383V-311-8 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 09/01/2024 . | PAYDOUN ... .0 .0 0 |l (42,851) ... 0 0 . . 01/01/2052 . [1.A ........
..38383W-RH-1 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 09/01/2024 . | PAYDOUN ... 0] 0. 0 e (19,857) ... 0 e .0 0 .37,534 . 11/01/2061 . [1.A ........
..38384G-02-9 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 09/01/2024 . | PAYDOUN ... 2,547,166 |........ 2,547,166 |........ 2,541,793 |.... 0 5,378 [0 2,547,166 |.. 0 ....78,547 . 10/01/2050 . [1.A ........
..91282C-EX-5 |UNITED STATES TREASURY NOTE/BOND . 06/30/2024 . [MATURITY . . 6,000,000 ..6,000,000 ..6,008,359 |. .6,002,143 |. 0 ..(2,143) . .6,000,000 0| 180,000 |. 06/30/2024 . |1.A .
..91282C-FG-1 | UNITED STATES TREASURY NOTE/BOND . PP T . 08/31/2024 . |MATURITY .....evvvvvnnnnees .. 5,000,000 |........ 5,000,000 |........ 4,944,078 |........4,980,745 |.... .0 ].........19,285 |... 0 s 5,000,000 |.. .0 .. 162,500 |. 08/31/2024 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 17,281,460 17,281,460 22,144,994 14,809,491 0 (236,698) 0 17,281,460 0 0 0 1,071,631 XXX
..718814-77-2 |CITY OF PHOENIX AZ ..ooooviiiiiiiiiiiiiiiie | ....... | 07/01/2024 . |CALL 100 i | ............................. 505,000 |........... 505,000 |........... 505,000 |........... 505,000 [ PP 0 foooiinnnnees [ PP 505,000 [...cceeeennnnn 0 fooeiinnnnnees [ PP [ 26,608 |. 07/01/2034 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 505,000 505,000 505,000 505,000 0 0 0 505,000 0 0 0 26,608 XXX
..12082T-AL-6 |CITY OF BURBANK CA ELECTRIC REVENUE .......... [....... . 07/12/2024 . | CALL 105.987 .. . 6,465,207 ..6,100,000 7,398,905 0 |l (28,985) |... 0 .. 601,986 |. 06/01/2040 .
..312883-D6-3 | FREDDIE MAC GOLD POOL ........ccevvvveeeeeeeeeeeens oo . 09/01/2024 . | PAYDOUN ..156,801 |.......... 156,801 |... U ...0 |........ 10,083 |... 0 e T 1 O | N [V 4,116 |. 03/01/2042 .
..3132DW-BP-7 | FREDDIE MAC POOL ..o [ . 09/17/2024 . | VARIOUS ... 22,804,9% |....... 26,939,580 |....... 27,218,668 |.......27,145,854 |.... .0 . w0 | 27,119,222 | 420,955 |. 05/01/2051 .
..31320W-D8-3 | FREDDIE MAC POOL . 09/01/2024 . | PAYDOUN ..458,283 ..446,719 |. 448,286 0 0| 12,191 |. 07/01/2052 .
..3132DW-EE-9 | FREDDIE MAC POOL . 09/01/2024 . | PAYDOUN ..555,840 ..564,178 |. 562,748 |. 0 0| . 18,405 |. 07/01/2052 .
..3133N3-VV-3 | FREDDIE MAC POOL . 09/01/2024 . | PAYDOUN ..236,407 ..243,425 |. ..238,882 |. 0 0| 4,799 |. 04/01/2050 .
..3133N3-XX-7 | FREDDIE MAC POOL . 09/01/2024 . | PAYDOUN ..254,300 . 197,768 |. . 201,118 |. 0 0| 3,400 |. 04/01/2051 .
..313595-6Y-1 |FANNIE MAE GRANTOR TRUST 2001-T7 09/01/2024 . | PAYDOUN .0 . 122,7% | ....825 |. 0 0| 1,185 |. 02/01/2041 .
..3136AQ-D5-6 |FANNIE MAE REMICS .....coovveeeniiiiieeieeieeees [ . 07/01/2024 . | PAYDOUN ... ..126,460 |... 125,136 |...........126,261 .0 . 0 . .126,460 |.. 2,951 . 04/01/2027 .
..3136B4-BT-4 |FANNIE MAE REMICS .......coevvvvveeeeeieeiieeeeeeees [ . 09/01/2024 . |PAYDOUN ovvvvvvvveveenenens Joveeeeeeeeeeeeeeeens |oeeennn 312,043 oo, 312,043 |........... 211,477 oo 272,364 0 ]........39,679 |..oovvvrrnnnnnn0 fovvvnnnnnns 312,043 |..ovvvivnnnnnns [ 0l [ 7,862 ). 04/01/2049 .




1’603

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..3136B6-LL-5 |FANNIE MAE REMICS .....ccoovveeiiiiiieiiieieees [ . 09/01/2024 . | PAYDOUN ... 318,960 |.... ....30,035 | . 0 0 e . 10/01/2049 .
..3136BQ-XC-8 | FANNIE MAE REMICS .......covvveieiiieeieeeeeeeeeens [ . 09/01/2024 . | PAYDOUN ... e 628,617 |l 0 0 2,762 | e 2,762 | 0 0 . 01/01/2049 .
..3137BE-VJ-0 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . |VARIOUS ....oovvvvvviiiiiens fooeeeieiiiiiiiiieens o0 e 0 s 5,610,404 |...........216,605 [...............0 |......(225,010) |...............0 |.... (225,010) |... 0 0 . 09/01/2024 .
..3137BE-VK-7 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . |PAYDOUN .oovvvvvvviiiiiiins feeeeeeiiiiiinieinns o0 e 0 s 3,338,712 |.... 0 0 . 11/01/2042 .
..3137BF-XU-0 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 12/01/2024 .
..3137BG-K3-2 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 12/01/2024 .
..3137BK-GL-8 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 04/01/2030 .
..3137BL-ME-5 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 08/01/2025 .
..3137BN-6H-2 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 12/01/2025 .
..3137BN-GU-2 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 09/01/2024 . | PAYDOUN 0| 0| . 01/01/2026 .
..3137BP-CR-8 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 09/01/2024 . | PAYDOUN K 0| 0| . 01/01/2026 .
..3137BP-VP-1 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 09/01/2024 . | PAYDOUN 20,647 |. 0| 0l . 01/01/2031 .
..3137BP-W3-9 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/30/2024 . | VARIOUS ... .2,107,804 |.... 0 . 3 |... . 03/01/2026 .
..3137BQ-YV-3 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/30/2024 . | VARIOUS ... .. 417,289 . .......... 610,470 |.... 0 ... 364,697 .. ...255,530 |. 05/01/2026 .
..3137BR-QL-2 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/30/2024 . | VARIOUS ... 1,242,689 0 7,220,736 |........ 1,795,002 [.... e e 1,117,138 . , .. ...729,077 |. 07/01/2026 .
..3137BS-5P-4 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... ...13,200 |.... 0 0 1,357 |. 08/01/2026 .
..3137BW-1IG-5 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... ....9,305 |.... 0 0 .. 1,939 |. 02/01/2045 .
..3137BX-R2-0 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 ..2,7% |. 03/01/2027 .
..3137BY-PT-1 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... . 0 0 . 07/01/2044 .
..3137FA-QD-3 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... 182,163 |.... ...2,587 |... 0 0 . 12/01/2026 .
..3137FA-RH-3 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 09/01/2024 . | PAYDOUN ..3,481,238 |. .(183,709) |. . (183,709) 0| 0| . 10/01/2044 .
..3137FA-WU-8 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 09/01/2024 . | PAYDOUN 16,447 |. ... (1,156) | . (1,156) 0| 0| . 07/01/2027 .
..3137FB-TD-8 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 09/01/2024 . | PAYDOUN .. 2,440,109 |. .(222,471) | . (222,471) 0| 0| . 11/01/2045 .
..3137FK-JE-7 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... . |- 09/01/2024 . | PAYDOUN ... (1,634) ] . (1,634) 0| 0| . 10/01/2028 .
..3137FK-KQ-8 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... . |- 09/01/2024 . | PAYDOUN .. (921) ). . (921) 0| 0| . 11/01/2033 .
..3137FL-2N-3 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... ... (165) | ... (165) |... 0 0 . 01/01/2034 .
..3137FL-6W-9 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... .. (1,287) ). . (1,287) ... 0 0 . 01/01/2029 .
..3137FL-YL-2 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 03/01/2034 .
..3137FM-D4-1 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... .. (1,751) ). 0 0 . 04/01/2029 .
..3137FP-HS-7 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... .. (1,186) | 0 0 . 08/01/2029 .
..3137FP-JA-4 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 08/01/2034 .
..3137FR-TS-0 | FREDDIE MAC REMICS 09/01/2024 . | PAYDOUN 0| 0| . 12/01/2049 .
..3137FR-UL-3 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 09/01/2024 . | PAYDOUN 0| 0| . 01/01/2030 .
..3137FR-ZC-8 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 09/01/2024 . | PAYDOUN 0| 0| . 01/01/2030 .
..3137FU-ZK-3 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 09/01/2024 . | PAYDOUN 0| 0| . 05/01/2035 .
..3137FW-HG-8 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 09/01/2024 . | PAYDOUN 0| 0| . 07/01/2035 .
..3137FX-37-3 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 08/01/2030 .
..3137FX-0X-9 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 10/01/2035 .
..3137FY-TY-2 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 02/01/2036 .
..3137H1-DIV-3 | FREDDIE MAC REMICS .....ovvnniiiiiiiiiiiiiiiiies oo . 09/01/2024 . | PAYDOUN ... 0 0 . 07/01/2061 .
..3137H4-C7-3 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 10/01/2031 .
..3137H5-YE-1 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 01/01/2029 .
..3137H6-M3-6 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... . |- 09/01/2024 . | PAYDOUN ... 0 0 . 01/01/2032 .
..3137H7-MB-6 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... . |- 09/01/2024 . | PAYDOUN ... 0 0 . 04/01/2032 .
..3137H7-22-2 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 09/01/2024 . | PAYDOUN 0| 0| . 06/01/2055 .
..3137H7-2D-8 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... . 09/01/2024 . | PAYDOUN ... .0 . 0. . 06/01/2054 .
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..3137HB-2N-3 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... .. (87)]. 0 0. . 12/08/2049 .
..3137HB-P9-9 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0. . 12/01/2033 .
..3137HC-K5-0 | FREDDIE MAC REMICS ....ovvniiiiiiiiiii oo . 09/01/2024 . | PAYDOUN ... 0 .479,051 . 02/01/2050 .
..313920-UM-0 | FANNIE MAE GRANTOR TRUST 2001-T8 .........ccoen [reennn . 09/01/2024 . | PAYDOUN ... 0 . 07/01/2041 .
..31393Y-AV-7 | FANNIE MAE REMICS ....ccoovrieeiiiiiiiiieeeees [ . 09/01/2024 . | PAYDOUN ... . 0 . 05/01/2034 .
..3140X4-MB-9 | FANNIE MAE POOL .....cevvvvvriiiiiiiiiiiiiiiiieeeens e . 09/01/2024 . | PAYDOUN ... . 176,376 ... 0 . .. . 12/01/2047 .
..3140XM-UK-0 | FANNIE MAE POOL .....coovvvvviiiiiiiiiiiiiiiiiieeees [ . 09/01/2024 . | PAYDOUN ... .1,080,469 |.... 0 |eeeen... 1,233,489 .. . 02/01/2047 .
..3140XT-CJ-8 | FANNIE MAE POOL .....covvvvvviiiiiiiiiiiiiiiiiiiiens e . 09/01/2024 . | PAYDOUN ... 0 ...334,303 |.. . 07/01/2080 .
..31410W-H9-2 | FANNIE MAE POOL .....covvvvvviiiiiiiiiiiiiiiiiieeens oo . 09/01/2024 . | PAYDOUN ... 0 .2,066 |.. . 06/01/2047 .
..314128-DS-8 | FANNIE MAE POOL .. 09/01/2024 . | PAYDOUN 0| . 10/01/2047 .
..3141201-1B-8 | FANNIE MAE POOL .. 09/01/2024 . | PAYDOUN 0| . 05/01/2047 .
..31412X-K4-5 | FANNIE MAE POOL .. 09/01/2024 . | PAYDOUN . . K 0| . 06/01/2047 .
..31413K-RV=5 | FANNIE MAE POOL ......covvvvviiiiiiiiiiiiiiiiiieeens oo . 09/01/2024 . | PAYDOUN ... 1,736 1,718 ... 0 . 10/01/2047 .
..31417G-QU-3 | FANNIE MAE POOL ....covvvvvvviiiiiiiiiiiiiiiieieeens e . 09/01/2024 . | PAYDOUN ... 482,815 415,975 |.... 0 . 05/01/2043 .
..31418D-PK-2 | FANNIE MAE POOL .....covvvvvviiiiiiiiiiiiiiiiiieeens oo . 09/01/2024 . | PAYDOUN ... 0 . 05/01/2050 .
.. 31418E-A4-2 | FANNIE MAE POOL .....covvvviriiiiiiiiiiiiiiiiieieens e . 09/01/2024 . | PAYDOUN ... 0 . 12/01/2051 . (1.
..31418E-D8-0 |FANNIE MAE POOL .....covvvvvviiiiiiiiiiiiiiiiieeeens e . 09/01/2024 . | PAYDOUN ... 0 . 06/01/2052 . [1.A ........
..31418E-HJ-2 | FANNIE MAE POOL ....covvvvvriiiiiiiiiiiiiiiiiieeeees oo . 09/01/2024 . | PAYDOUN ... 0 . 09/01/2052 . [1.A ........
..35563P-AT-6 | FREDDIE MAC SEASONED CREDIT RISK TRANSFE .... |....... . 09/01/2024 . | PAYDOUN ... 673,041 0 . 01/01/2056 . [1.G FE ....
.. 30563P-ES-4 | FREDDIE MAC SEASONED CREDIT RISK TRANSFE .... |....... . 09/01/2024 . | PAYDOUN ... 357,178 |... 0 . 05/01/2057 . [2.C FE ....
.. 35563P-J0-3 | FREDDIE MAC SEASONED CREDIT RISK TRANSFE ... 09/01/2024 . | PAYDOUN .. 112,032 . 107,881 0| . 07/01/2058 . [3.C ........
..36563P-LU-1 |FREDDIE MAC SEASONED CREDIT RISK TRANSFE .. 09/01/2024 . | PAYDOUN ..482,648 461,498 0| . 10/01/2058 . [3.A FE ....
..35833J-AG-2 | FREDDIE MAC MULTIFAMILY ML CERTIFICATES 09/01/2024 . | PAYDOUN .0 20,890 0| . 01/01/2038 . [1.A ........
..45129Y-4C-7 | IDAHO HOUSING & FINANCE ASSOCIATION ... . |- 07/01/2024 . [CALL 100 .. 55,000 55,965 |. 0| . 01/01/2048 . (1.B FE .
..478045-AA-5 | JOHN SEVIER COMBINED CYCLE GENERATION LL veeeee. |- 07/15/2024 . [ SINKING PAYMENT . ..203,538 ..197,935 |. 0| . 01/15/2042 . [1.C FE .
..54473E-NT-7 |LOS ANGELES COUNTY PUBLIC WORKS FINANCIN .... |....... . 08/01/2024 . | CALL 100 .......eevvvnnnnee 195,000 |... 265,787 |.... .0 . . 08/01/2033 . (1.B FE .
..575579-VP-9 | MASSACHUSETTS BAY TRANSPORTATION AUTHORI .... |....... . 07/02/2024 . | CALL 102.23 ......ooooeeees |ovnnnnnnnnnnnnnnnns [000.0.8,483,975 |l 8,250,000 |........ 8,250,000 |.... .0 . 07/01/2039 . (1.B FE .
..57604P-5P-5 | MASSACHUSETTS CLEAN WATER TRUST/THE ........... [..oeees . 08/01/2024 . | CALL 100 ....coeeeieiiieees Jeeeeeeneneeeennenns [oeeee 1,125,000 | 1,125,000 |........ 1,125,000 |.... ...0 . 08/01/2040 . [1.A FE .
..60416T-20-0 | MINNESOTA HOUSING FINANCE AGENCY .......eevvewnn [ereenn . 07/01/2024 .| CALL 100 .... ...70,000 0 . 01/01/2044 . (1.B FE .
..60416T-6T-0 | MINNESOTA HOUSING FINANCE AGENCY . JU [ . 07/01/2024 . | CALL 100 .... ...45,000 . 0 . 07/01/2043 . (1.B FE .
..60416T-YY-8 | MINNESOTA HOUSING FINANCE AGENCY .......eevveenn [errenn . 07/01/2024 .| CALL 100 .... ...10,000 ...10,462 |.... 0 . . 07/01/2048 . (1.B FE .
..613645-AD-2 | MONTGOMERY COUNTY REDEVELOPMENT AUTHORIT 09/01/2024 . [CALL 100 . ..315,000 K ..328,830 |. .. (13,830) | 0| .315,000 . 09/01/2030 . [1.A FE .
..647201-F6-4 | NEW MEXICO MORTGAGE FINANCE AUTHORITY ... 09/01/2024 . [CALL 100 . 45,000 45,000 45,729 |. L0 (729) |. 0| 45,000 . 09/01/2049 . (1.A FE .
..64971M-ZG-0 |NEW YORK CITY TRANSITIONAL FINANCE AUTHO 08/29/2024 . | VARIOUS ... . 4,669,901 .. 4,540,000 ..4,540,000 |. .4,540,000 |. 0| . 4,540,000 . 08/01/2036 . [1.A FE .
..675371-BB-3 |CITY OF OCEANSIDE CA .. 08/15/2024 . [CALL 100 . . 2,365,000 .. 2,365,000 ..2,365,000 |. . 2,365,000 |. 0| . 2,365,000 . 08/15/2025 . [1.B FE .
..681793-40-5 | OMAHA PUBLIC POWER DISTRICT .... 08/01/2024 . [CALL 101.312 .. . 4,716,074 .. 4,655,000 ..4,655,000 |. .4,655,000 |. 0| . 4,655,000 . 02/01/2041 . [1.C FE ....
..69848A-AA-6 | PANHANDLE ECONOMIC DEVELOPMENT CORP ........... [.eeeeen . 07/15/2024 . | SINKING PAYMENT ... ... 71,023 ...69,880 |.... 0 . 07/15/2048 . [1.E FE ....
..79742G-AF-8 | SAN DIEGO COUNTY REGIONAL AIRPORT AUTHOR .... |....... . 07/01/2024 . | CALL 100 . ... 85,000 ...85,092 |.... 0 . 07/01/2043 . (1.G FE ....
..83715A-AJ-8 | SOUTH CAROLINA STUDENT LOAN CORP .......ccceeee [ereennn . 07/25/2024 . | PAYDOUN ... ..860, 162 ..850,836 |.... 0 . 10/27/2036 . (1.B FE .
..88275F-Z8-1 | TEXAS DEPARTMENT OF HOUSING & COMMUNITY ..... |....... . 08/01/2024 . | CALL 100 ..eeevvnnniiiies Joeeeiieieieieeieeens oo 5,000 |... ....5,000 |.... ...0 ] 0 . 09/01/2043 . (1.B FE .
..917435-AA-7 | UTAH HOUSING CORP .......cooovveriiiniinninns [ s . 07/01/2024 . | SINKING PAYMENT ......... . oo | 45,405 ... . e 45,579 | .. .(4)] .0 . . 0 . 07/01/2050 . (1.D FE ....
..93976A-AH-5 | WASHINGTON STATE CONVENTION CENTER PUBLI .... |....... . 07/01/2024 . | CALL 100 ...ooeeeeiiieiies Jovveeeeeiieieeeeeees |veeeens 180,000 |.......... 180,000 |........... 230,063 |........... 219,384 [...ooooeeennn 0 fonnnns (39,384) |.ooveeeeennn 0 Jeens (39,384) |.oooeeeeeennnn 0 . 07/01/2040 . [2.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 65,536,251 65,760,838 103,474,814 69,755,256 0 (2,450,728) 0 (2,450,728) 0 69,914,524 XXX XXX
..00213V-AA-2 | ARC FINANCE 2013-1 LLC ..evvvvrrriiiiiiiiiiiinnnns oo . 07/03/2024 . | PAYDOUN ....ovvvvvrrnnnnnnns ..1,896,223 |........ 1,896,223 |........ 1,350,734 |........ 1,796,531 |.......cceeeetl0 199,692 e 0 [0 99,692 funiiiiiinnnnnn 0 s 1,896,223 |.. . 12/26/2056 . (1.B PL ....
..00751Y-AE-6 | ADVANCE AUTO PARTS INC ...coooveiiiiiiiiiiiiiieens s . 09/10/2024 . | JPM SECURITIES-FIXED ... |oeeeveevernninnnnnns [oenen 2,711,250 | 3,000,000 |........ 2,994,767 |........ 2,996,372 [coeevernnnnnn0 ool 377 |0 e 877 0 e, 2,996,749 |.. . 04/15/2030 . [2.C FE ....
..00841W-AH-5 | AGATE BAY MORTGAGE TRUST 2015-1 ............... [....... . 09/01/2024 . |PAYDOUN .ovvvvvvvvveneneees Jveeeeeeeeeeeeeenees |oveeeen... 38,814 i, 38,814 [............ 34,568 |...........4.883 |...............0 |......3,970 |......ooevvrnnn0 [ 3,970 [0 o 38,814 . 01/01/2045 . [1.A ........
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..00842B-AT-4 | AGATE BAY MORTGAGE TRUST 2015-5 ......ccccoeees [reennn . 09/01/2024 . | PAYDOUN ... .0 . 0 . 07/01/2045 . [1.A ........
..00842C-AC-9 | AGATE BAY MORTGAGE TRUST 2015-7 ............... [.eeeens . 09/01/2024 . | PAYDOUN ... .0 . 0 . 10/01/2045 . [1.A ........
..00842V-AC-7 | AGATE BAY MORTGAGE TRUST 2016-3 ............... [.eeeenn . 09/01/2024 . .0 . 0 . 08/01/2046 . [1.A ........
..023761-AA-7 | AMERICAN AIRLINES 2017-1 CLASS AA PASS T .... [....... . 08/15/2024 . | SINKING PAYMENT . .0 . 0 . 02/15/2029 . [1.E FE .
..023772-AB-2 | AMERICAN AIRLINES 2013-1 CLASS A PASS TH ... |....... . 07/15/2024 . | SINKING PAYMENT ......... .0 . 0 . 07/15/2025 . |4.A FE
..02377B-AA-4 | AMERICAN AIRLINES 2015-2 CLASS A PASS TH .... |[....... . 09/22/2024 . | SINKING PAYMENT ......... .0 . 0 . 09/22/2027 . |2.C FE
..02378A-AA-5 | AMERICAN AIRLINES 2017-1 CLASS A PASS TH ... |....... . 08/15/2024 . | SINKING PAYMENT ......... .0 . 0 . 02/15/2029 . |2.B FE
..02378I-AA-7 | AMERICAN AIRLINES 2017-1 CLASS B PASS TH ... |....... . 08/15/2024 . | SINKING PAYMENT ......... .0 . 0 . 02/15/2025 . |3.A FE
..03465E-AC-5 | ANGEL OAK MORTGAGE TRUST 2021-3 ........cceveues [errenn . 09/01/2024 . | PAYDOUN ....oovvvvviinnnnnns .0 . 0 . 05/01/2066 . [1.A FE .
..037833-BIi-9 | APPLE INC 08/27/2024 . |CITIGROUP GLOBAL MKT .2,989,963 |. 0 .. 544 0| . 02/23/2036 . (1.B FE .
..03881B-Ali-3 | ARBOR MULTIFAMILY MORTGAGE SECURITIES TR .. 09/01/2024 . | PAYDOUN 10,694 |. 0 . (1,101) 0| . 05/01/2053 . [1.A FE .
..03882K-AN-2 | ARBOR MULTIFAMILY MORTGAGE SECURITIES TR 09/01/2024 . | PAYDOUN ... X .3,224 | 0 . (319) 0| .0 . 10/01/2054 . [1.A FE .
..039483-AT-9 | ARCHER-DANIELS-MIDLAND CO ....ovvvvvvvvieviinnnnns [eeeenn . 09/30/2024 . | BARCLAYS CAPITAL FIX ... |.... .3,931,365 |.... .0 . ....0 |........ 3,857,965 |.. . 10/01/2032 . [1.F FE
..053200-AP-7 | AUTONATION INC ..oooeeeiiiinieeii [ . 09/26/2024 . | MORGAN STANLEY & CO .... .2,998,982 |.... .0 . 0 e 2,999,143 .. . 11/15/2027 . |2.C FE
..05330K-AA-3 | AUTOPISTAS METROPOLITANAS DE PUERTO RICO .... |....... . 09/30/2024 . | SINKING PAYMENT ......... .. 71,250 |.... .0 . 0 . 06/30/2035 . |2.C FE
..05491U-BE-7 |BBCMS MORTGAGE TRUST 2018-C2 .......eevvvvvvvvnns [ereenn . 09/01/2024 . | PAYDOUN ... ... 11,075 |.... 0 e (1,484) ... 0 . 12/01/2051 . [1.A FE .
..05492T-AE-0 | BBCMS MORTGAGE TRUST 2020-C6 ........eevvvvvvennn [ereeenn . 09/01/2024 . | PAYDOUN ... 7,314 0 e (759) | 0 . 02/01/2053 . [1.A FE .
..054975-AG-2 | BBCMS MORTGAGE TRUST 2022-C18 ..........cevvvrns [oeeennn . 09/01/2024 . | PAYDOUN ... ....3,083 |.... 0 e (181) 0 . . 12/01/2085 . [1.A FE .
..055250-AA-5 | BAMLL RE-REMIC TRUST 2014-FRRS ... [ PPN . 09/01/2024 . | PAYDOUN ... 10,190,000 .9,916,856 |.... .0 . 273,144 |... ....0 |.......10,190,000 |.. . 11/01/2047 . (1.G FE
..055250-AC-1 |BAMLL RE-REMIC TRUST 2014-FRR8 ..........cevvues [orrennn . 09/01/2024 . | PAYDOUN ... 21,700,291 20,936,762 |.... .0 |....... 763,529 |... .0 ].......21,700, 291 . 11/01/2047 . |3.B FE
..05550M-AV-6 | BARCLAYS COMMERCIAL MORTGAGE TRUST 2019- 09/01/2024 . | PAYDOUN 0 . (1,561) 0| . 05/01/2052 . [1.A FE .
..05552X-BJ-6 | BBCMS MORTGAGE TRUST 2021-C12 .. 09/01/2024 . | PAYDOUN 0 0| . 11/01/2054 . [1.A FE .
..05552Y-AG-1 | BBCMS MORTGAGE TRUST 2022-C16 09/01/2024 . | PAYDOUN 0 0| . 06/01/2055 . [1.A FE .
..05554F-AG-0 | BBCMS MORTGAGE TRUST 2023-C22 . |- 09/01/2024 . | PAYDOUN 0 0| . 11/01/2056 . [1.A FE .
..05592L-AC-0 |BOCA COMMERCIAL MORTGAGE TRUST 2022-BOCA ... . |- 08/15/2024 . | PAYDOUN 0 0| . 05/15/2039 . [1.A ........
..05593F-AF-5 |BMO 2023-C7 MORTGAGE TRUST .........ccevvviiiiin [ereeenn . 09/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2056 . [1.A FE .
..055985-AG-0 |BMO 2023-C6 MORTGAGE TRUST .........ccccvvnnnnn [ereeenn . 09/01/2024 . | PAYDOUN ... .0 . 0 . 09/01/2056 . [1.A FE .
..055986-AD-5 |BMO 2023-5C1 MORTGAGE TRUST ........ceevvvvvvenns [errenn . 09/01/2024 . | PAYDOUN ... .0 . 0 . 08/01/2056 . [1.A FE .
..056020-BA-0 |BMO 2022-C3 MORTGAGE TRUST ..........eeevvvvevenn [ereeenn . 09/01/2024 . | PAYDOUN ... .0 . 0 . 09/01/2054 . [1.A FE .
..05609M-CE-3 |BMO 2022-C1 MORTGAGE TRUST .........cccovvuuvnnnnn [erneenn . 09/01/2024 . | PAYDOUN ... .0 . 0 . 02/03/2085 . [1.A FE .
..056090-AE-6 |BX COMMERCIAL MORTGAGE TRUST 2021-ACNT ....... [....... . 07/15/2024 . | PAYDOUN ... ... 34,468 .0 . 0 . 11/15/2038 . [1.A ........
..05609R-AG-9 |BX TRUST 2021-BXMF . 09/15/2024 . | PAYDOUN .. 934,477 0 0| . 10/15/2026 . (1.
..056091-AA-1 | BX TRUST 2022-IND ... 09/15/2024 . | PAYDOUN 87,299 0 0| . 04/15/2037 . (1.
..05610C-AG-9 |BMO 2023-C4 MORTGAGE TRUST 09/01/2024 . | PAYDOUN 0 0| . 02/01/2056 . (1.
..06211E-AM-3 | BANKS 2023-5YR3 .. 09/01/2024 . | PAYDOUN 0 0| . 09/01/2056 . (1.
..06540G-Ali-8 | BANK 2024-BNK47 09/01/2024 . | PAYDOUN 0 0| . 06/01/2057 . (1.
..06540R-AF-1 | BANK 2017-BNK9 .....evvvvvvennennnniniinnnnnnnnnnnnns [ eeeeenn . 09/01/2024 . | PAYDOUN ... .0 . 0 . 11/01/2054 . [1.A FE .
..06540W-BH-5 |BANK 2019-BNK19 ....covvvvriviiiiiiiiiiiiiiiiiiiiens [ . 09/01/2024 . | PAYDOUN ... .0 . 0 . 08/01/2061 . [1.A FE .
..06541D-CD-4 | BANK 2023-BNK46 .........cooovveeeeninrnnnnnns [ons . 09/01/2024 . | PAYDOUN ... .0 . 0 . 08/01/2056 . [1.A FE .
..06541M-BT-0 |BANK 2022-BNK42 .......ccoeeiiiieiiiiiiiiiiiiieeeens [ . 09/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2055 . [1.A FE .
..07336A-AG-2 |BBCMS MORTGAGE TRUST 2022-C14 ...............e. [.oeeens . 09/01/2024 . | PAYDOUN ... .0 . 0 . 02/01/2055 . [1.A FE .
..07336L-AB-9 |BAYVIEW MSR OPPORTUNITY MASTER FUND TRUS .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2051 . [1.A ........
..08162C-AJ-9 | BENCHWARK 2018-B6 MORTGAGE TRUST .............. . |- 09/01/2024 . | PAYDOUN ... .0 . 0 . 10/01/2051 . [1.A FE .
..08162U-AY-6 | BENCHWARK 2018-B8 MORTGAGE TRUST ... . |- 09/01/2024 . | PAYDOUN ... .0 . 0 . 01/01/2052 . [1.C FE .
..081620-AZ-9 | BENCHMARK 2020-B19 MORTGAGE TRUST 09/01/2024 . | PAYDOUN 0 0| . 09/01/2053 . [1.A FE .
..08163B-BF-7 | BENCHMARK 2020-B22 MORTGAGE TRUST . 09/01/2024 . | PAYDOUN ... 0. .0 . . 01/01/2054 . [1.A FE .
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..08163N-BL-8 | BENCHMARK 2022-B32 MORTGAGE TRUST .........ccee [oeeenn . 09/01/2024 . | PAYDOUN ... .. (87)]. .0 . 0 0 e . 01/01/2055 . [1.A FE ....
..08163R-BS-4 | BENCHMARK 2022-B35 MORTGAGE TRUST .........ccee [.eeeeen . 09/01/2024 . | PAYDOUN ... . (141)). .0 . 0 0 . 05/01/2085 . [1.A FE ....
..08163T-AG-7 | BENCHMARK 2023-V2 MORTGAGE TRUST ........ccceee [reenn . 09/01/2024 . | PAYDOUN ... (7)) .0 . 0 0 . 05/01/2055 . [1.A FE ....
..081925-AF-6 | BENCHMARK 2023-B39 MORTGAGE TRUST .........ccee [.eeeeen . 09/01/2024 . | PAYDOUN ... .. (262) | .0 . 0 0 . 07/01/2056 .
..08889#-AA-3 |BIDDEFORD RIVERWALK 3.8849 OSMAR46 ............ [....... . 09/05/2024 . | SINKING PAYMENT . .0 . 0 0 . 03/05/2046 .
..10567M-AC-9 |BRAVO RESIDENTIAL FUNDING TRUST 2023-NOM .... |....... . 09/01/2024 . | PAYDOUN .0 . 0 0 . 10/01/2063 .
..10620N-CE-6 | BRAZOS HIGHER EDUCATION AUTHORITY INC ........ [..eoeen . 08/26/2024 . | PAYDOUN .0 . 0 0 . 02/25/2035 .
..11042C-AA-8 |BRITISH AIRWAYS 2021-1 CLASS A PASS THRO .... [....... . 09/15/2024 . | SINKING PAYMENT . . .0 . 0 0 . 03/15/2035 .
..11042T-AA-1 |BRITISH AIRWAYS 2018-1 CLASS AA PASS THR ... |....... . 09/20/2024 . | SINKING PAYMENT ......... .0 . 0 0 . 09/20/2031 .
.. 11043H-AA-6 | BRITISH AIRWAYS 2018-1 CLASS A PASS THRO 09/20/2024 . [ SINKING PAYMENT . 0 0| 0| . 09/20/2031 .
.. 12434F-AE-7 |BX COMMERCIAL MORTGAGE TRUST 2021-CIP 07/15/2024 . | PAYDOUN 0 0| 0| . 12/15/2028 .
.. 12434G-AC-9 |BX COMMERCIAL MORTGAGE TRUST 2023-XL3 ... 09/15/2024 . | PAYDOUN 0 0| 0| . 12/09/2040 .
..1252011-AB-4 | CANTOR COMMERCIAL REAL ESTATE LENDING 20 .... |....... . 09/01/2024 . |PAYDOUN ...oovvvvvviiiiniins Jooeeeiiiiiiiieiniies [0 186,975 [l 186,975 [nnennnnn 178,098 [ 0 e 0 s 8,881 .0 . 0 0 . 05/01/2052 .
..1252011-AG-3 | CANTOR COMMERCIAL REAL ESTATE LENDING 20 .... |....... . 09/01/2024 . | PAYDOUN ... ....(3,489) | .0 . 0 0 . 05/01/2062 .
..12531W-BC-5 | CFCRE COMMERCIAL MORTGAGE TRUST 2016-C3 ..... |....... . 09/01/2024 . | PAYDOUN ... .. (17,400) |. .0 . 0 0 . 01/01/2048 .
..12532A-BD-0 | CFCRE COMMERCIAL MORTGAGE TRUST 2016-C6 ..... |....... . 09/01/2024 . | PAYDOUN ... ... (788) | .0 . 0 0 . 11/01/2049 .
.. 12532C-BE-4 | CFCRE COMMERCIAL MORTGAGE TRUST 2017-C8 ..... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/01/2050 .
.. 12554T-BA-8 | CIM TRUST 2019-INV2 .......ovvvvvirrnnnnninninnnnns [eeeens . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2049 .
.. 12556M-CN=2 | CIM TRUST 2019-J1 ...oevnnnis [ . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2049 .
.. 12560A-BE-3 | CIM TRUST 2020-INV1 .....ovvvvinnnnnniniinniinininn [eeeeenn . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2050 .
..125910-AS-1 | COMM 2014-UBS4 MORTGAGE TRUST 09/01/2024 . | PAYDOUN .. (26,102) |. 0 0| 0| . 08/01/2047 .
.. 12591Y-BE-4 | COMM 2014-UBS3 MORTGAGE TRUST 09/01/2024 . | PAYDOUN .(5,244) | 0 0| 0| . 06/01/2047 .
.. 12502K-BD-5 | COMM 2014-UBS5 MORTGAGE TRUST 09/01/2024 . | PAYDOUN (29,959) |. 0 0| 0| . 09/01/2047 .
.. 1259201-BL-3 | COMM 2014-LC17 MORTGAGE TRUST . . |- 09/01/2024 . | PAYDOUN .. (66,950) |. 0 0| 0| . 10/01/2047 .
.. 125020-AQ-5 | CSMLT 2015-1 TRUST ... . |- 09/01/2024 . | PAYDOUN 0 0| 0| . 05/01/2045 .
.. 12502U-A-2 | CSMLT 2015-1 TRUST ....evvnnniiiiiiiiiiiiiiies e . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2045 .
.. 12592U-AX-0 | CSMLT 2015-1 TRUST ....ovveniiiiiiiiiiiiiiis [eeeenn . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2045 .
.. 12593G-AG-7 | COMM 2015-PC1 MORTGAGE TRUST .......evvvvvvvvvnns [eerenn . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/01/2080 .
.. 12504X-AM-6 | CSMC 2017-HLT TRUST ...eevvvvriiiiiiiiiiiiiiininins [ eeeeenn . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/01/2047 .
.. 12595E-AE-5 | COMM 2017-COR2 MORTGAGE TRUST ..........ceevvers [oeennn . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2050 .
.. 12596W-AE-4 | CSAIL 2019-C16 COMMERCIAL MORTGAGE TRUST .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/01/2052 .
..12597D-AF-2 | CSAIL 2019-C18 COMMERCIAL MORTGAGE TRUST .. 09/01/2024 . | PAYDOUN 0 0| 0| . 12/01/2062 .
.. 12635F-AV-6 | CSAIL 2015-C3 COMMERCIAL MORTGAGE TRUST 09/01/2024 . | PAYDOUN 0 0| 0| . 08/01/2048 .
.. 12637L-A0-2 | CSMLT 2015-2 TRUST ... 09/01/2024 . | PAYDOUN 0 0| 0| . 08/01/2045 .
..12637L-AR-0 | CSMLT 2015-2 TRUST .. 09/01/2024 . | PAYDOUN 0 0| 0| . 08/01/2045 .
.. 12637U-AY-5 | CSAIL 2016-C7 COMMERCIAL MORTGAGE TRUST 09/01/2024 . | PAYDOUN 0 0| 0| . 11/01/2049 .
.. 12646U-AD-0 | CSMC TRUST 2013~1VRT ...oevviiiiiiiiiiiiiiiieieeens [ . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2043 .
.. 12646W-AH-7 | CSMC TRUST 2013-1VR2 ......cooeeeeeneinnnns [ . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2043 .
.. 12647G-BF-4 | CSMC TRUST 2013-1VR4 .......ooooererininn [ ons . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/01/2043 .
.. 12647P-AS-7 | CSMC TRUST 2013-7 ...evvvvvvnnnnnnninnniniiiiiiiinnn [ eeeeenn . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2043 .
.. 12648F-AR-0 | CSMC TRUST 2014-SAF1 ...ooovvviiiiiiiiiiiiiiiieeens [ . 09/01/2024 . | PAYDOUN ... .0 . L0 0 . 03/01/2044 .
.. 12649R-AV-4 | CSMC TRUST 2015-2 ... . 09/01/2024 . | PAYDOUN ... .0 . L0 0 . 02/01/2045 .
.. 12649R-Al-2 | CSMC TRUST 2015-2 ... . |- 09/01/2024 . | PAYDOUN ... .0 . L0 0 . 02/01/2045 .
..12649X-BD-0 | CSMC TRUST 2015-3 ... . |- 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2045 .
.. 12650U-AH-4 | CSMLT 2015-3 TRUST . 09/01/2024 . | PAYDOUN 0 0| 0| . 11/01/2045 .
.. 12653T-AA-9 | CSMC 2018-J1 TRUST ... . 09/01/2024 . | PAYDOUN ... 0. .0 0. . 02/01/2048 .
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.. 12661X-AC-6 | CSMC 2021-INVITRUST ...ooovvriiiiiiiiiiiiiiiiiiiees oo . 09/01/2024 . | PAYDOUN ... 252,934 233,077 |.... . 17,749 ). 0 e 17,749 . 0 ..4,115 1. 07/01/2056 . [1.A ........
.. 126620-AA-4 | CSMC 2021-NOM7 ..cooeeeeeeeieeene [ . 09/01/2024 . | PAYDOUN ... 384,960 324,474 |.... .0 |....... 60,476 |... 0 1,518 |. 10/01/2066 . [1.A FE ....
.. 126650-BP-4 | CVS PASS-THROUGH TRUST .....eevvvvivviiiiiiiiiniens [ eeeenn . 09/10/2024 . | SINKING PAYMENT ......... ..185,793 .0 . 0 7,482 |. 12/10/2028 . [2.B FE ....
..126650-B0-2 | CVS PASS-THROUGH TRUST .....eevvvvvvvvriiiiiiennnns [ eeeenn . 09/10/2024 . | SINKING PAYMENT ......... ...52,327 .0 . 0 .. 2,423 |.01/10/2030 . [2.B FE
..126650-BY-5 | CVS PASS-THROUGH TRUST .....eevvvvvvvviviiiiiininns [ eeeenn . 09/10/2024 . | SINKING PAYMENT ......... ...11,623 .0 . 0 . 01/10/2034 . |2.B FE
..12677#-AA-1 | CVS BARDONIA 2014 CTL 5.46 15JANAO ............ [....... . 09/15/2024 . | SINKING PAYMENT ......... ...32,715 .0 . 0 . 01/15/2040 . [2.B ........
.. 12695%-AA-3 | CVS LEASE-BACKED PASS 3.416 100CT38 ........... [...c... . 09/10/2024 . | SINKING PAYMENT ......... ...29,852 .0 . 0 . 10/10/2038 . [2.B ........
..13466*-AA-8 | CAMPUSPARC LP 5.138 31DEC43 [ I . 09/30/2024 . | SINKING PAYMENT ......... ...20,001 .0 . 0 . 12/31/2043 . |2.B PL
..16159G-BA-6 | CHASE HOME LENDING MORTGAGE TRUST 2019-A ... |....... . 09/01/2024 . | PAYDOUN ... ...53,590 .0 . 0 . 07/01/2049 . [1.A ........
..1615ON-AD-6 | CHASE HOME LENDING MORTGAGE TRUST SERIES .... 09/01/2024 . | PAYDOUN ..270,453 0 0| . 03/01/2085 .
.. 1615ON-AE-4 | CHASE HOME LENDING MORTGAGE TRUST SERIES .... 09/01/2024 . | PAYDOUN ..338,067 0 0| . 03/01/2085 .
..161590-AB-3 | CHASE HOME LENDING MORTGAGE TRUST SERIES .... 09/01/2024 . | PAYDOUN ..183,461 . K 0 0| . 04/01/2085 .
..161590-AK-3 | CHASE HOME LENDING MORTGAGE TRUST SERIES .... |....... . 09/01/2024 . | PAYDOUN ... 458,654 455,236 |.... .0 . 0 . 04/01/2085 .
..16160D-AA-1 | CHASE HOME LENDING MORTGAGE TRUST SERIES .... |....... . 09/01/2024 . | PAYDOUN ... 496,597 502,300 |.... .0 . 0 . 01/01/2055 .
..16160D-AE-3 | CHASE HOME LENDING MORTGAGE TRUST SERIES .... |....... . 09/01/2024 . | PAYDOUN ... 851,309 847,585 |.... .0 . 0 . 01/01/2055 .
..16164A-AC-9 | CHASE MORTGAGE FINANCE CORP ..........coovvvrrens [ornenn . 09/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2045 .
..161929-BH-6 | CHASE HOME LENDING MORTGAGE TRUST SERIES .... |....... . 09/01/2024 . | PAYDOUN ... .0 . . 0 . 02/01/2085 .
..17290X-AY-6 | CITIGROUP COMMERCIAL MORTGAGE TRUST 2016 .... |....... . 09/01/2024 . |PAYDOUN ...oovvvvvvrnnnnnnes 20 eeennnn. (1,088) ... 0 . . 04/01/2049 .
.. 172967-BU-4 |CITIGROUP INC ....ooooveriiiiiniiii [ . 09/09/2024 . | CITIGROUP GLOBAL MKT ... |.... ,000,000 ..5,160,480 |........4,938,221 |.... .0 . 0 ,875,715 |.. . 02/22/2033 .
..17312D-AC-2 |CITICORP MORTGAGE SECURITIES TRUST SERIE .... |....... . 09/01/2024 . | PAYDOUN ... 25,305 |l 4,944 |............. 5,305 |.... K .0 . 0 .5,305 |.. . 09/01/2037 .
..17322Y-AJ-9 | CITIGROUP COMMERCIAL MORTGAGE TRUST 2014 09/01/2024 . | PAYDOUN ....0 .0 ..1,124,016 |. 87,382 |. .. (94,730) | 0 0| .0 . 10/01/2047 .
..17323T-AF-7 | CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 09/01/2024 . | PAYDOUN .. 140,064 .. 140,064 135,681 . 138,666 |. ..1,397 | 0 0| .140,064 . 01/01/2053 .
..17324V-AQ-7 | CITIGROUP MORTGAGE LOAN TRUST 2015-PS1 .. 09/01/2024 . | PAYDOUN .. 170,409 ..170,409 173,477 ..170,652 |. (242) |. 0 0| .170,409 . 09/01/2042 .
..17326D-AJ-1 | CITIGROUP COMMERCIAL MORTGAGE TRUST 2017 . |- 09/01/2024 . | PAYDOUN ....0 .0 18,271 |. .6,599 |. 0 0| .0 . 09/01/2050 .
..17327R-AA-8 | CITIGROUP MORTGAGE LOAN TRUST 2019-RP1 .. . |- 09/01/2024 . | PAYDOUN .. 208,566 ..208,566 . 197,616 |. . 200,018 |. 0 0| .208,566 . 01/01/2066 .
.. 17329R-AY-4 | CITIGROUP MORTGAGE LOAN TRUST 2021-INV2 ..... |....... . 09/01/2024 . | PAYDOUN ... 147,314 108,644 |.... .0 . 0 . 05/01/2061 .
..193938-AB-3 | COLLEGE AVE STUDENT LOANS 2023-A LLC ......... [..eeeen . 09/25/2024 . .0 . 0 . 05/25/2055 .
..21075W-EV-3 | CONTIMORTGAGE HOME EQUITY LOAN TRUST 199 .... |....... . 09/16/2024 . .0 . 0 . 04/01/2028 .
..22160@-AA-6 | COSTCO ( MONTEREY PK C 3.91 OSFEB42 ........... [....... . 09/20/2024 . .0 . 0 . 02/05/2042 .
..22536#-AA-1 | CREDIT LEASE-BACK PASS-THRU TR .............cee. [oeenns . 09/10/2024 . | SINKING PAYMENT ......... .0 . 0 . 12/10/2035 .
.. 22044P-AE-7 | CSMC TRUST 2013-THT ..oooviviiiiiiiiiiiiiiiiiieeees [ . 09/01/2024 . | PAYDOUN ... .0 . 0 . 02/01/2043 .
..233046-AL-5 |DB MASTER FINANCE LLC 08/20/2024 . | PAYDOUN K 0 0| . 05/20/2049 .
..233046-A0-4 | DB MASTER FINANCE LLC ... 09/16/2024 . | VARIOUS . 2,844,697 |. 0 0| . 11/20/2051 .
..23312L-Al-8 | DBJPM 16-C1 MORTGAGE TRUST .. 09/01/2024 . | PAYDOUN ... .9,686 |. 0 0| . 05/01/2049 .
..24736X-AA-6 |DELTA AIR LINES 2015-1 CLASS AA PASS THR 07/30/2024 . [ SINKING PAYMENT . 0 0| . 07/30/2027 .
..255396-AB-9 | DIVIDEND SOLAR LOANS 2018-1 LLC .. 09/20/2024 . [PAYDOIN ......... 0 0| . 07/20/2038 .
..26078J-AE-0 | DUPONT DE NEMOURS INC .....eevvvvvvvvviniiiniiiinns [ereeenn . 06/15/2024 . | CALL 105.6476503 .0 . 0 . 11/15/2038 .
..26820X-AB-7 |ECMC GROUP STUDENT LOAN TRUST ........eevvvvvvnns [ereeenn . 09/25/2024 . | PAYDOUN ... .0 . 0 . 07/25/2069 .
..26832G-AA-1 |ECMC GROUP STUDENT LOAN TRUST 2020-1 ......... [....... . 09/25/2024 . | PAYDOUN ... .0 . 0 . 07/25/2069 .
..26885B-AA-8 | EQM MIDSTREAM PARTNERS LP ......ccooviiiiiiiiiins [eeeenn . 08/01/2024 . | MATURITY .0 . . 0 . 08/01/2024 .
..277432-AR-1 | EASTMAN CHEMICAL CO ...evvvvvvvnnnnnnnnnnnnnnnnnnnn [ eeeeenn . 08/14/2024 . | CA_CASH_CLOSE ... . .0 . (20,515) |... 0 . 03/15/2025 .
..28148WI-AE-3 | EDUCATIONAL FUNDING OF THE SOUTH INC ......... [....... . 07/25/2024 . | PAYDOUN .8,673,012 |.... .0 . 0 . 12/28/2048 .
..200408-AB-9 | ELWOOD ENERGY LLC . |- 07/05/2024 . [SINKING PAYMENT . . 11,531 | .0 . L0 . 07/05/2026 .
.. 29420C-AJ-4 | CITIGROUP COMMERCIAL MORTGAGE TRUST 2016 .... . |- 09/01/2024 . | PAYDOUN ... ... 5,432 ... ... (1,752) | .0 . 0 . 04/01/2049 .
..29977K-AA-1 | EVERBANK MORTGAGE LOAN TRUST 2013-2 .. 09/01/2024 . | PAYDOUN .. 194,291 .. 194,291 K . 180,460 |. 13,831 0 0| .194,201 . 06/01/2043 .
..30285F-AE-9 | FREMF 2014-K40 MORTGAGE TRUST .................. . 09/01/2024 . | PAYDOUN ... 2,622,000 |........ 2,622,000 |........ 2,554,197 |........ 2,587,444 |.... ....34,556 |. 0. 0 s 2,622,000 |. . 11/01/2047 .
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..30292G-A0-1 | FREMF 2014-K39 MORTGAGE TRUST ... . 08/01/2024 . |PAYDOUN .ooovvvvviiiiiiiies v [200022.2,499,000 |......e. 2,499,000 |........ 2,434,377 |........2,472,6%5 |.... 0 oeeennn26,305 [ouiiiiiiiinnnnn 0 s 2,499,000 |.. . 08/01/2047 . [1.A ........
..30304B-AG-0 | FREMF 2017-K727 MORTGAGE TRUST ... U PRI . 08/01/2024 . |PAYDOUN .ooovvvvvviiiininns |eeeeeeieeeeeeeeenns [0 2,042,000 |...eeees 2,042,000 |........ 2,041,801 .0 . 0 e 2,042,000 |.. . 10/01/2049 . [1.A ........
..314353-AA-1 | FEDEX CORP 2020-1 CLASS AA PASS THROUGH ...... [....... . 08/20/2024 . | SINKING PAYMENT . .0 . 0 . 02/20/2034 . (1.
..317395-AA-9 | FINANCE OF AMER ST 0.00 25FEB52 FRN .......... [....... . 09/25/2024 . | PAYDOUN 0 e 0 . 02/25/2052 . (1.
..31739G-AA-5 | FINANCE OF AMERICA STRUCTURED SECURITIES .... |....... . 09/25/2024 . | PAYDOUN ... 0 e (14,817) . 0 . 06/25/2069 . (1.
..31730L-AA-4 | FINANCE OF AMERICA STRUCTURED SECURITIES .... |....... . 08/25/2024 . | PAYDOUN ... .0 |....... (6,806) |... 0 . 09/25/2069 . (1.
..31739P-AA-5 | FINANCE OF AMERICA STRUCTURED SECURITIES .... |....... . 09/25/2024 . | PAYDOUN ... 0 e 2,587 .. 0 . 06/25/2072 . (1.
..3173011-AB-8 | FINANCE OF AMERICA STRUCTURED SECURITIES .... |....... . 09/25/2024 . | PAYDOUN ... .0 . 0 . 04/25/2074 . (1.
..31740X-AA-5 | FINANCE OF AMERICA STRUCTURED SECURITIES .... |....... . 09/25/2024 . | PAYDOUN ... .0 . 0 . 07/25/2061 . (1.
..33767C-AV-9 | FIRSTKEY MORTGAGE TRUST 2015-1 ... 09/01/2024 . | PAYDOUN 0 0| . 03/01/2045 . (1.
..33767C-Ali-7 |FIRSTKEY MORTGAGE TRUST 2015-1 ... 09/01/2024 . | PAYDOUN 0 0| . 03/01/2045 . (1.
..33851G-AD-7 | FLAGSTAR MORTGAGE TRUST 2021-6INV 09/01/2024 . | PAYDOUN 0 0| . 08/01/2051 . [1.A .
..33852A-AC-1 | FLAGSTAR MORTGAGE TRUST 2019-1 .......eevveuuunn [errenn . 09/01/2024 . | PAYDOUN ... .0 . 0 . 10/01/2049 . [1.A ........
..33852A-BA-4 | FLAGSTAR MORTGAGE TRUST 2019-1 ........evvvuuunn [ereenn . 09/01/2024 . | PAYDOUN ... .0 . 0 . 10/01/2049 . (1.A ........
..34486*-AA-0 | FOOTBALL CLUB TERM NTS 3.41 050CT24 ........... [....... . 06/28/2024 . | CALL 100 . .0 . 0 . 10/05/2024 . [1.F FE .
..361528-AC-6 | GBX LEASING 2023-1 LLC .....ovvvvvvmnnnnnnnnnnnnnn [ereenn . 09/20/2024 . | PAYDOUN ... .0 . 0 . 11/20/2083 . [1.C FE .
..36168Y-AA-5 | GCAT 2022-INV1 TRUST ....eevvvvviiiiiiiiiiiiiiinins [ eeeeenn . 09/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2051 . [1.A ........
..36186T-AA-4 | GMAC COMMERCIAL MORTGAGE ASSET CORP ........... [..eeees . 09/10/2024 . | PAYDOUN ... .0 . 0 . 11/10/2040 .
..36186X-AD-9 | GMAC COMMERCIAL MORTGAGE ASSET CORP ........... [.eeeenn . 09/10/2024 . | PAYDOUN ... .0 . 0 . 07/10/2050 .
.. 36244-AA-7 | GSAMP TRUST 2006-85 .......evvvvvvvvvvvmnnnnnnnnnns [ereeenn . 09/25/2024 . | PAYDOUN ... .0 . 0 . 09/25/2036 . (1.
..362498-AA-1 |GSA GTH | U S GOVT LEA 4.56 15MAY38 .. 09/17/2024 . [CALL 100 . 0 0| . 05/15/2038 . (1.
..36261M-AB-5 |GS MORTGAGE-BACKED SECURITIES CORP TRUST ... 09/01/2024 . | PAYDOUN 0 0| . 06/01/2051 . (1.
..36262D-AA-6 | GS MORTGAGE-BACKED SECURITIES CORP TRUST ... 09/01/2024 . | PAYDOUN 0 0| . 07/01/2050 . (1
..36262D-AD-0 | GS MORTGAGE-BACKED SECURITIES CORP TRUST ... . |- 09/01/2024 . | PAYDOUN 0 0| . 07/01/2050 . (1
..36262D-AR-9 | GS MORTGAGE-BACKED SECURITIES CORP TRUST ... . |- 09/01/2024 . | PAYDOUN 0 0| . 07/01/2050 . (1.
..36263K-AB-7 |GS MORTGAGE-BACKED SECURITIES TRUST 2021 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2051 . (1.
..36263N-AH-8 | GS MORTGAGE-BACKED SECURITIES TRUST 2022 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 05/04/2052 . [1.A ........
..362938-AG-7 | GS MORTGAGE-BACKED SECURITIES TRUST 2023 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 05/01/2053 . [1.A FE .
..36298G-AA-7 | GSPA MONETIZATION TRUST .....cooovvvrniiinnnnnnnns [oenenn . 09/09/2024 . | SINKING PAYMENT . .0 . 0 . 10/09/2029 . [2.A FE .
..36416U-BG-9 | GALTON FUNDING MORTGAGE TRUST 2017-1 ......... [.eeeens . 09/01/2024 . | PAYDOUN .0 . 0 . 07/01/2056 . [1.A ........
..36418A-AQ-0 | GALTON FUNDING MORTGAGE TRUST 2019-2 ......... [....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2059 . [1.A ........
..36418G-BC-7 | GALTON FUNDING MORTGAGE TRUST 2018-2 . 09/01/2024 . | PAYDOUN 0 0| . 10/01/2058 . (1
..36877%-AA-2 | GENCONN ENERGY LLC 4.73 25JUL41 07/25/2024 . (CALL 100 .... 0 0| . 07/25/2041 . (1
..39121J-AE-0 | GREAT RIVER ENERGY .... 07/01/2024 . [ SINKING PAYMENT . 0 0| . 07/01/2038 .
.. 393505-NC-2 | CONSECO FINANCE CORP 09/15/2024 . | PAYDOUN ... 0 0| . 07/15/2027 .
..413707-AA-8 | HARRIMACK HOLDINGS LLC 09/01/2024 . [ SINKING PAYMENT . 0 0| . 04/01/2031 .
..443201-AA-6 | HOWMET AEROSPACE INC [ . 08/23/2024 . | CALL 100.819281 .... .0 . o0 | 2,257,208 .. . 05/01/2025 .
..45276N-AA-9 | IMPERIAL FUND MORTGAGE TRUST 2022-NOM4 ....... [....... . 09/01/2024 . | PAYDOUN ... .0 . 0 449,494 |.. . 06/01/2067 . [1.A FE .
..452760-AA-2 | IMPERIAL FUND MORTGAGE TRUST 2022-NM5 ....... [....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 08/01/2067 . [1.A FE .
..46590K-AN-4 | JP MORGAN CHASE COMMERCIAL MORTGAGE SECU .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 01/01/2049 . [1.A FE .
..46590Y-AF-1 | JP MORGAN MORTGAGE TRUST 2017-5 ..............e. [oeennnn . 09/01/2024 . | PAYDOUN ... .0 . 0 . 10/02/2048 . [1.C FE .
..46591D-AX-7 | JP MORGAN MORTGAGE TRUST 2019-INV1 ......ccccee [oeeennn . 09/01/2024 . | PAYDOUN ... .0 . 0 . 10/01/2049 . (1.A ........
..46591F-AY-0 | JP MORGAN MORTGAGE TRUST 2019-5 . |- 09/01/2024 . | PAYDOUN ... .0 . L0 . 11/01/2049 . [1.A ........
..46591K-AD-5 | JP MORGAN MORTGAGE TRUST 2019-8 .. . |- 09/01/2024 . | PAYDOUN ... .0 . 0 . 03/01/2050 .
..46591K-BE-2 | JP MORGAN MORTGAGE TRUST 2019-8 .. 09/01/2024 . | PAYDOUN 0 0| . 03/01/2050 .
..46591N-BU-0 | JP MORGAN MORTGAGE TRUST 2020-LTV1 ... . 09/01/2024 . | PAYDOUN ... 0. .0 . 06/01/2080 .
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..46591T-AC-8 | JP MORGAN MORTGAGE TRUST 2020-2 ........cceeeeen [ereenn . 09/01/2024 . | PAYDOUN ... ... 10,642 ...10,642 .0 . 0 ..10,642 |.. 0 e . 07/01/2050 . [1.A ........
..46592A-BT-0 | JP MORGAN MORTGAGE TRUST 2020-3 .........ccceeen [oreennn . 09/01/2024 . | PAYDOUN ... ... 45,836 ...45,836 .0 . 0 ..45,836 |.. 0 . 08/01/2050 . (1.B FE .
..46592E-BM-7 | JP MORGAN MORTGAGE TRUST 2021-1 ..........ocoee [oennnn . 09/01/2024 . | PAYDOUN ... .. 131,766 .... 131,766 .0 . 0 131,766 |.. 0 . 06/01/2051 . [1.A ........
..46639J-AK-6 | JP MORGAN CHASE COMMERCIAL MORTGAGE SECU .... |....... . 09/01/2024 . | PAYDOUN ... .. 52,754 .0 . 0 0 . 12/01/2047 . (1.A ........
..46641C-BP-5 | JP MORGAN MORTGAGE TRUST 2014-1 .............o. [ oeeenn . 09/01/2024 . | PAYDOUN ... 26,090 K .0 . 0 0 . 01/01/2044 . [1.A ........
..46643A-BG-7 | JPMBB COMMERCIAL MORTGAGE SECURITIES TRU .... |....... . 09/01/2024 . |PAYDOUN ..oovvvvvvviiiiinins |eeeeeiieieiieeenens Jeeeveeeeeeenn 00 e 00 [ 1,488,615 (110 107,473 [oniiiinnnnnnnn 0 e (127,566) | .0 [......(127,566) |... 0 0 . 09/01/2047 . (1.A FE .
..46643P-BG-4 | JPMBB COMMERCIAL MORTGAGE SECURITIES TRU .... |....... . 09/01/2024 . | PAYDOUN ... L0 | 1,048,784 | 98211 0 e, (81,333) | 0 el (81,333) ... 0 0. 0 . 11/01/2047 . (1.B FE .
..466437-BC-5 | JPMBB COMMERCIAL MORTGAGE SECURITIES TRU .... |....... . 09/01/2024 . | PAYDOUN ... 0] L0 | 304,144 37RO e, (27,038) |. 0 [l (27,038) ... 0 e 0. 0 . 01/01/2048 . [1.A FE .
..46643U-DP-1 | JP MORGAN TRUST 2015-1 ....cceeeiiiiiiiiiiiiiiiees [ eeenn . 09/01/2024 . | PAYDOUN ... ....166,345 |........... 166,345 K .0 . JL ) FO 166,345 |.. 0 . 12/01/2044 . [1.A ........
..46644K-AG-5 | JPMCC RE-REMIC TRUST 2015-FRR2 08/01/2024 . | PAYDOUN 10,000,000 10,000,000 .. 222,520 | 0 0| 10,000,000 0| . 08/01/2047 .
..46644K-AJ-9 | JPMCC RE-REMIC TRUST 2015-FRR2 ... 08/01/2024 . | PAYDOUN 10,975,200 .10,975,200 .. 402,420 |. 0 0| 10,975,200 0| . 08/01/2047 .
..46645L-BA-4 | JPMBB COMMERCIAL MORTGAGE SECURITIES TRU 09/01/2024 . | PAYDOUN (4,089) | 0 0| 0| . 03/03/2049 .
..46646R-AL-7 | JPMDB COMMERCIAL MORTGAGE SECURITIES TRU .... |[....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2049 .
..46649C-AA-1 | JP MORGAN MORTGAGE TRUST 2018-4 ................ [....... . 09/01/2024 . | PAYDOUN ... . .0 . 0 0 . 10/01/2048 .
..46649K-AN-5 | JP MORGAN MORTGAGE TRUST 2018-5 ................ [.eeeees . 09/01/2024 . | PAYDOUN ... ...67,457 .0 . 0 0 . 10/01/2048 .
..46650H-Ali-8 | JP MORGAN MORTGAGE TRUST 2019-1 ................ [.eeees . 09/01/2024 . | PAYDOUN ... ...37,605 .0 . 0 0 . 05/01/2049 .
..46650J-AG-9 | JP MORGAN MORTGAGE TRUST 20186 ................ [.eeenn . 09/01/2024 . | PAYDOUN ... .. 141,545 .0 . 0 0 . 12/01/2048 .
..46650M-AN-7 | JP MORGAN MORTGAGE TRUST 2018-8 ................ [....... . 09/01/2024 . | PAYDOUN ... ...12,161 .0 . 0 0 . 01/01/2049 .
..46650M-BF-3 | JP MORGAN MORTGAGE TRUST 2018-8 ..............e. [oeeeenn . 09/01/2024 . | PAYDOUN ... ...85,442 .0 . 0 0 . 01/01/2049 .
..46650M-BH-9 | JP MORGAN MORTGAGE TRUST 2018-8 ................ [....... . 09/01/2024 . | PAYDOUN ... .... 106,861 .0 . 0 0 . 01/01/2049 .
..46650P-BA-7 | J.P. MORGAN MORTGAGE TRUST 2019-LTV1 . 09/01/2024 . | PAYDOUN ..261,381 0 0| 0| . 06/01/2049 .
..46651B-AR-1 | JP MORGAN MORTGAGE TRUST 2019-6 .. 09/01/2024 . | PAYDOUN 33,328 0 0| 0| . 12/01/2049 .
..46651F-AQ-4 | JP MORGAN MORTGAGE TRUST 2019-HYB1 . 09/01/2024 . | PAYDOUN 44,581 0 0| 0| . 10/01/2049 .
..46651G-AR-0 | JP MORGAN MORTGAGE TRUST 2019-7 .. . |- 09/01/2024 . | PAYDOUN 34,478 0 0| 0| . 02/01/2080 .
..46651G-AZ-2 | JP MORGAN MORTGAGE TRUST 2019-7 . |- 09/01/2024 . | PAYDOUN 33,877 0 0| 0| . 02/01/2050 .
..46651Y-AC-4 | JP MORGAN MORTGAGE TRUST 2019-9 .........ccceees [erennn . 09/01/2024 . | PAYDOUN ... .... 107,026 .0 . 0 0 . 05/01/2050 .
..46651Y-BT-6 | JP MORGAN MORTGAGE TRUST 2019-9 .......cccceeees [errnnn . 09/01/2024 . | PAYDOUN ... ...59,088 .0 . 0 0 . 05/01/2050 .
..46652F-BU-3 | JP MORGAN MORTGAGE TRUST 2020-4 ..........cccce [oreennn . 09/01/2024 . | PAYDOUN ... ...33,261 .0 . 0 0 . 11/01/2080 .
..46654T-AC-2 | J.P. MORGAN MORTGAGE TRUST 2021-15 ........ccc [ceeenn . 09/01/2024 . | PAYDOUN ... .. 186,668 .0 . 0 0 . 06/01/2052 .
..46654V-AA-1 | J.P. MORGAN MORTGAGE TRUST 2021-LTV2 ......... [....... . 09/01/2024 . | PAYDOUN ... 469,527 .0 . 0 0 . 05/01/2062 .
..4665411-AE-1 | J.P. MORGAN MORTGAGE TRUST 2022-1 ........cccee [.eeenn . 09/01/2024 . | PAYDOUN ... . 155,742 .0 . 0 . 0 . 07/01/2052 .
..46655N-AB-6 | J.P. MORGAN MORTGAGE TRUST 2022-7 .. 09/01/2024 . | PAYDOUN .. 110,781 . 110,781 0 0| 110,781 0| .. . 12/01/2062 .
..46656A-AA-5 | J.P. MORGAN MORTGAGE TRUST 2022-DSC1 . 09/01/2024 . | PAYDOUN ... .. 237,380 ..237,380 0 0| .237,380 L0 I . 01/01/2063 .
..47233J-GT-9 | JEFFERIES FINANCIAL GROUP INC 09/10/2024 . [ JPM SECURITIES-FIXED X . 4,307,400 ..5,000,000 ..5,858 | 0 0| . 4,933,520 (626,120) | (626,120) |.. . 10/15/2031 .
..478160-CL-6 | JOHNSON & JOHNSON ... 09/18/2024 . | JPM SECURITIES-FIXED ... |. . 9,908,800 11,000,000 .. (54,005) |. 0 0| 12,140,159 ... (2,231,359) |... (2,231,359) |.. . 01/15/2038 .
..48128K-AV-3 | JPMCC COMMERCIAL MORTGAGE SECURITIES TRU ... 09/01/2024 . | PAYDOUN ... .0 (1,128) |. 0 0| .0 . 07/01/2080 .
..48128Y-AY-7 | JPMCC COMMERCIAL MORTGAGE SECURITIES TRU .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2052 .
..48129R-BC-8 | JPMDB COMMERCIAL MORTGAGE SECURITIES TRU .... |....... . 09/01/2024 . | PAYDOWN .0 . 0 0 . 11/01/2052 .
..484915-AA-1 | KANSAS GAS SERVICE SECURITIZATION | LLC ..... [....... . 08/01/2024 . | SINKING PAYMENT . .0 . 0 0 . 08/01/2032 .
..49308V-AF-4 |KEY COMMERCIAL MORTGAGE SECURITIES TRUST .... |....... . 09/01/2024 . .0 . 0 0 . 09/02/2052 .
..54246#-AA-5 |LONG BEACH JUDICIAL PA 6.88 31DECA7 ........... [.eeeenn . 06/30/2024 . | SINKING PAYMENT . .0 . 0 0 . 12/31/2047 .
..55284T-AA-5 | MFA 2022-INV1 TRUST .......eevvmmmmmmmnnnnnnnnnnnnn [eeeeen . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2066 .
..55376C-AP-8 | MSWF COMMERCIAL MORTGAGE TRUST 2023-1 . |- 09/01/2024 . | PAYDOUN ... .0 . 0 .. 0 . 05/01/2056 .
..55400E-AA-7 | MVW 2020-1 LLC . . |- 09/20/2024 . | PAYDOUN ... ... 111,662 112,385 |.......... 111,802 |.... .0 . 0 111,662 |.. 0 . 10/20/2037 .
..55400W-AA-7 | MV 2023-2 LLC . 09/20/2024 . | PAYDOUN ..307,042 ..306,980 |. ..306,982 |. 0 0| .307,042 0| . 11/20/2040 .
..58403Y-AK-2 | MED TRUST 2021-MDLN ......evvvvvvvvvvvvnvnnnnnnnnns . 07/15/2024 . |PAYDOUN ovvvvvvvvvveeveenes Joveeeeeeeeeeeeeeeens | 2,985,671 |, 2,985,671 |........ 2,985,671 . 2,985,671 0. 0 s 2,985,671 DO (I PN | I N ...121,779 ). 11/15/2038 .
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..585498-AJ-7 |MELLO MORTGAGE CAPITAL ACCEPTANCE 2018-M .... |....... . 09/01/2024 . | PAYDOUN ... 273,860 244,249 |.... .0 . 0 ..6,381 |. 03/01/2048 .
..585498-BH-0 | MELLO MORTGAGE CAPITAL ACCEPTANCE 2018-M .... |....... . 09/01/2024 . | PAYDOUN ... 102,605 100,583 |.... .0 . 0 2,522 . 03/01/2048 .
..58549K-AC-5 |MELLO MORTGAGE CAPITAL ACCEPTANCE 2021-1 .... [....... . 09/01/2024 . | PAYDOUN ... .0 . 0 1,933 |. 06/01/2051 .
..61690A-AF-1 | MORGAN STANLEY BANK OF AMERICA MERRILL L .... [....... . 09/01/2024 . | PAYDOUN ... .0 . 0 .. .. 1,567 |. 12/01/2047 .
..61690V-BA-5 |MORGAN STANLEY BANK OF AMERICA MERRILL L .... [....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0. ..1,102 |. 10/01/2048 .
..61690Y-BV-3 | MORGAN STANLEY CAPITAL | TRUST 2016-BNK2 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . . 0 0. . 11/01/2049 .
..61691A-BM-4 | MORGAN STANLEY CAPITAL | TRUST 2015-UBS8 .... |....... . 09/01/2024 . | PAYDOUN ... ...0 |....... (10,306) |... 0 0. . 12/01/2048 .
..61691G-AT-7 |MORGAN STANLEY BANK OF AMERICA MERRILL L .... [....... . 09/01/2024 . | PAYDOUN ... 0 e (1,230) .. 0 0. . 12/01/2049 .
..61691J-Al-4 | MORGAN STANLEY CAPITAL | TRUST 2017-H1 ....... [....... . 09/01/2024 . | PAYDOUN ... . 0 el (2,580) ... 0 0. . 06/01/2050 .
..61691Y-AP-6 | MORGAN STANLEY CAPITAL | TRUST 2021-L5 . 09/01/2024 . | PAYDOUN ... . 5,982 |. 0 . (536) 0| .0 . 05/01/2054 .
..61747Y-ES-0 | MORGAN STANLEY . 07/01/2024 . [MORGAN STANLEY & CO ..6,000,000 .6,000,000 |. 0 .0 0| .6,000,000 . 04/20/2037 .
..61763U-BE-1 | MORGAN STANLEY BANK OF AMERICA MERRILL L . 07/01/2024 . | PAYDOUN ... ..8,000,000 .7,942,2% |. 0 . 57,704 0| .8,000,000 . 08/01/2047 .
..61764P-BV-3 | MORGAN STANLEY BANK OF AMERICA MERRILL L .... [....... . 09/01/2024 . | PAYDOUN ... ...59,086 |.... 0 el (52,317) ... 0 . 12/01/2047 .
..61765L-AV-2 | MORGAN STANLEY BANK OF AMERICA MERRILL L .... [....... . 09/01/2024 . | PAYDOUN ... P K I 0 e (938) ... 0 . 05/01/2048 .
..61766C-AH-2 | MORGAN STANLEY CAPITAL | TRUST 2016-UBS9 .... |....... . 09/01/2024 . | PAYDOUN ... ....6,189 |.... 0 e (2,39) ... 0 . 03/01/2049 .
. 61766E-BF-1 | MORGAN STANLEY BANK OF AMERICA MERRILL L .... [....... . 09/01/2024 . | PAYDOUN ... ....4,062 |.... 0 e (1,471 0 . 05/01/2049 .
..61766L-BT-5 | MORGAN STANLEY BANK OF AMERICA MERRILL L .... [....... . 09/01/2024 . | PAYDOUN ... ... 9,577 |.... .0 . 0 . 01/01/2049 .
..61766N-BC-8 | MORGAN STANLEY BANK OF AMERICA MERRILL L .... [....... . 09/01/2024 . | PAYDOUN ... ... 9,175 |.... .0 . 0 . 09/01/2049 .
..61766R-BA-3 | MORGAN STANLEY BANK OF AMERICA MERRILL L .... [....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 11/01/2049 .
..617760-BD-7 | MORGAN STANLEY RESIDENTIAL MORTGAGE LOAN .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 07/01/2054 .
..618934-AB-9 | MOSAIC SOLAR LOAN TRUST 2023-4 ... 09/20/2024 . | PAYDOUN ..100,752 |. 0 0| . 05/20/2053 .
..618937-AA-4 | MOSAIC SOLAR LOAN TRUST 2024-1 09/20/2024 . | PAYDOUN 0| 0 0| . 09/20/2049 .
..618937-AB-2 | MOSAIC SOLAR LOAN TRUST 2024-1 ... 09/20/2024 . | PAYDOUN L0 0 0| . 09/20/2049 .
..61911B-AA-3 | MORTGAGE EQUITY CONVERSION ASSET TRUST 2 .... . |- 09/01/2024 . | PAYDOUN .. 149,162 |. 0 0| . 07/01/2060 .
..61945l-AA-7 | MOSAIC SOLAR LOAN TRUST 2023-2 ... weeeee. |- 09/20/2024 . | PAYDOUN 70,239 |. 0 0| . 09/22/2053 .
..61946F-AA-3 | MOSAIC SOLAR LOAN TRUST 2018-1 ..............ce. [oeennns . 09/20/2024 . | PAYDOUN ... ...31,698 |.... .0 . 0 . 06/22/2043 .
..61946K-AA-2 | MOSAIC SOLAR LOAN TRUST 2022-3 .........eeevveen [ereeenn . 09/20/2024 . | PAYDOUN ... ...33,605 |.... .0 . 0 . 06/20/2053 .
..61946K-AB-0 | MOSAIC SOLAR LOAN TRUST 2022-3 ..........evvvvnn [oreenn . 09/20/2024 . | PAYDOUN ... .0 . 0 . 06/20/2063 .
..61947B-AA-1 |MOSAIC SOLAR LOAN TRUST 2024-2 ..........eevvvnn [ereeenn . 09/20/2024 . | PAYDOUN ....oovvvvviinnnnns .0 . 0 . 04/22/2052 .
..620076-BT-5 |MOTOROLA SOLUTIONS INC .....vvvvvvvvvvvnvnnnnnnnnns [ eeeenn . 09/16/2024 . | JEFFERIES & COMPANY, ... |.... .0 . 0 . 11/15/2030 .
..62042K-AA-4 | NRP MORTGAGE TRUST 2013-1 ... [eeeenn . 09/01/2024 . | PAYDOUN ... .0 . 0 . 07/01/2043 .
..62042K-AG-1 | NRP MORTGAGE TRUST 2013-1 . 09/01/2024 . | PAYDOUN . 0 0| ...746 |. 07/01/2043 .
..637138-AC-2 | TRUIST FINANCIAL CORP ... 09/30/2024 . [MATURITY . ..4,000,000 0 0| 170,000 |. 09/30/2024 .
..63935B-AA-1 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS 09/15/2024 . | PAYDOUN ..272,89% 0 0| 1,525 |. 01/15/2069 . [1.
..63939E-AD-5 |NAVIENT PRIVATE EDUCATION LOAN TRUST 201 .. 09/16/2024 . | PAYDOUN ..201,192 0 0| . 14,148 |. 11/15/2030 . (1.
..63930N-AB-9 | NAVIENT PRIVATE EDUCATION LOAN TRUST 201 .. 09/15/2024 . | PAYDOUN ..621,028 . K 0 0| . 16,437 |. 12/15/2045 . (1.
..63940V-AC-6 |NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... |....... . 09/15/2024 . | PAYDOUN ... 121,393 |.... .0 . 0 .. 3,853 |. 06/16/2042 . [1.A FE ....
..63941G-AB-0 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... |....... . 09/15/2024 . | PAYDOUN ... 340,945 |.... .0 . 0 1,986 |. 01/15/2069 . [1.A FE ....
..63941J-AA-6 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... |....... . 09/15/2024 . | PAYDOUN ... 483,701 |.... .0 . 0 ..8,395 |. 10/15/2068 . [1.A FE ....
..63941T-AA-4 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... |....... . 09/15/2024 . | PAYDOUN ... .. 206,667 |.... .0 . 0 .. 2,304 |. 05/15/2069 . [1.A FE ....
..63941X-AA-5 |NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... |....... . 09/15/2024 . | PAYDOUN ... 906,694 |.... .0 . 0 ..2,746 |. 07/15/2069 . [1.A FE ....
..63942B-AA-2 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... |....... . 09/15/2024 . | PAYDOUN ... 240,230 |.... .0 . 0 . 05/15/2069 . [1.A FE ....
..63942G-AA-1 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... . |- 09/15/2024 . | PAYDOUN ... 243,673 206,472 |.... .0 . 0 . 02/18/2070 . (1.A FE ....
..63942J-AA-5 |NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... . |- 09/15/2024 . | PAYDOUN ... 196,555 L. 178,197 | .0 . 0 . 10/15/2069 . [1.A FE ....
..63942K-AA-2 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .. 09/15/2024 . | PAYDOUN ..172,250 . 150,180 |. .. 155,474 |. 0 0| . 04/15/2070 . [1.A FE ....
..6394211-AA-8 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... . 09/15/2024 . | PAYDOUN ... .. 298,442 208,442 260,892 |...........255,968 |.... 0. .0 . .208,442 |. . 07/15/2070 . [1.A FE ....




6'G03

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..63942T-AA-3 | NAVIENT STUDENT LOAN TRUST .......eevvvvvmvennnnn [ereeenn . 09/15/2024 . | PAYDOUN ... .0 . 0 . 03/15/2072 . [1.A FE ....
..63943C-AA-9 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... |....... . 09/15/2024 . | PAYDOUN ... .0 . 0 . 10/15/2072 . (1.A FE ....
..64033A-AA-2 | NELNET STUDENT LOAN TRUST 2012-4 .......eevveuee [ereennn . 09/25/2024 . | PAYDOUN ... .0 . 0 . 09/27/2038 . (1.B FE ....
..640330-AB-5 |NELNET STUDENT LOAN TRUST 2015-2 ......cvvvvvnns [eeeennn . 09/25/2024 . | PAYDOUN ... .0 . 0 . 09/25/2042 . (1.B FE .
..64034E-AA-3 | NELNET STUDENT LOAN TRUST 2019-5 .....eeevvvvuns [eeeennn . 09/25/2024 . | PAYDOUN ... .0 . 0 . 10/25/2067 . [1.A FE .
..64034Y-AB-7 |NELNET STUDENT LOAN TRUST 2021-D . JU [ . 09/20/2024 . | PAYDOUN ... . .0 . 0 . 04/20/2062 . [1.A FE .
..64829F-AJ-0 | NEW RESIDENTIAL MORTGAGE LOAN TRUST 2016 .... |....... . 09/01/2024 . | PAYDOUN ... 133,656 |.... .0 . 0 . 03/01/2056 . [1.A ........
..64829G-AL-3 |NEW RESIDENTIAL MORTGAGE LOAN TRUST 2016 .... |....... . 09/01/2024 . | PAYDOUN ... 244,764 |.... .0 . 0 . 11/02/2035 . (1.B FE .
..64829L-BM-9 | NEW RESIDENTIAL MORTGAGE LOAN TRUST 2016 .... |....... . 09/01/2024 . | PAYDOUN ... . I .0 . 0 . 11/01/2056 . [1.A ........
..648201/-AB-0 | NEW RESIDENTIAL MORTGAGE LOAN TRUST 2021 .. 09/01/2024 . | PAYDOUN .. 139,417 . 113,756 | ..114,883 |. 0 0| . 06/01/2051 . [1.A .
..64831G-AB-1 |NEW RESIDENTIAL MORTGAGE LOAN TRUST 2021 .. 09/01/2024 . | PAYDOUN .. 138,058 . 119,010 |. ..121,469 |. 0 0| . 09/01/2051 . [1.A .
..655361-AA-3 | NOMURA ASSET ACCEPTANCE CORP ALTERNATIVE .. 09/25/2024 . | PAYDOUN ... ... 944 ....387 | 0 0| . 08/25/2036 . [1.A FM .
..67085K-AA-0 | OFFUTT AFB AMERICA FIRST COMMUNITY LLC ...... [....... . 09/01/2024 . | SINKING PAYMENT . 51,8% 50,651 |.... .0 . 0 . 09/01/2050 . 1.G FE .
..67085K-AJ-1 | OAFB CUSTODIAL ACCOUNT LLC ...evvvvvvvviiiiiinnns oo . 09/01/2024 . | CALL 100 . . 2,000,000 01,945,164 |.... .0 . 0 . 03/01/2048 . [1.C FE .
..67098A-AY=5 | O0BX 2019-INV1 TRUST ......eevvmmmmmmmmnnnnnnnnnnnnn [eeeeenn . 09/01/2024 . | PAYDOUN ... ... 54,855 ...52,361 |.... .0 . 0 . 11/01/2048 . [1.A ........
..67113A-BA-7 | 0BX 2019-EXP3 TRUST ......eevvvvvrvvrnnnnnnnnnnnnns [eeneenn . 09/25/2024 . | PAYDOUN ... .. 430,985 ..217,515 |.... .0 . 0 . 10/25/2089 . [1.A ........
..67113A-BL-3 | 0BX 2019-EXP3 TRUST ......eevvvvvvvvmrrrnnnnnnnnnnn [eeeeenn . 09/01/2024 . | PAYDOUN ... ... 34,526 ... 34,391 .0 . 0 . 10/01/2059 . [1.A ........
..67113C-AE-6 | 0BX 2020~ INV1 TRUST .......evvvmmmmmmmnnnnnnnnnnnnn [ereeenn . 09/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2049 . [1.A ........
..67113K-AK-4 | 0BX 2019-EXP2 TRUST .......evvvvvvvvmvrnnnnnnnnnnns [eeeeenn . 09/25/2024 . | PAYDOUN ... 519,564 |.... .0 . 0 . 06/25/2059 . [1.A FE .
..67117J-AC-1 | 0BX 2021-INV3 TRUST ......evvvvrrvrrmnnnnnnnnnnnnns [eeeeenn . 09/09/2024 . |VARIOUS .....ovvvvvvvvvnnnns |oeeeeeeeneennnnnnnns ..., 10,460,648 |....... 12,347,195 |....... 12,310,539 |.... .0 . 0 ... ( . 1070172051 . [1.A ........
..67181D-AA-9 | OAK STREET INVESTMENT GRADE NET LEASE FU . 09/20/2024 . | PAYDOUN 0 0| . 11/20/2050 . [1.A FE .
..67181D-AK-7 | OAK STREET INVESTMENT GRADE NET LEASE FU . 09/20/2024 . | PAYDOUN 0 0| . 11/20/2051 . [1.A FE .
..67190A-AA-4 | OAK STREET INVESTMENT GRADE NET LEASE FU . 09/20/2024 . | PAYDOUN K 0 0| . 01/20/2051 . [1.A FE .
..67190A-AC-0 | OAK STREET INVESTMENT GRADE NET LEASE FU . . |- 09/20/2024 . | PAYDOUN 4,375 | 0 0| . 01/20/2051 . |2.A FE
..67448T-BL-8 | 0BX 2020-EXP1 TRUST . |- 09/01/2024 . | PAYDOUN 28,386 |. 0 0| . 02/01/2060 . [1.A FE .
..67648B-AB-8 | OCEANVIEW MORTGAGE TRUST 2022-INV1 ............ [.eeens . 09/01/2024 . | PAYDOUN ... ...98,949 |.... .0 . 0 . 12/01/2061 . [1.A ........
..680033-AC-1 | OLD NATIONAL BANCORP/IN ......eevvrvvvmmunnnnnnnnn [ereeenn . 08/15/2024 . |MATURITY . .5,000,000 |.... .0 . 0 . 08/15/2024 . |2.A FE
..68269C-AA-4 | ONEMAIN FINANCIAL ISSUANCE TRUST 2018-2 ..... |....... . 09/14/2024 . | PAYDOUN ... .0 . 0 . 03/14/2033 . [1.A FE .
..69343F-AA-5 | PHEAA STUDENT LOAN TRUST 2016-1 ............ooo. [oennnn . 09/25/2024 . | PAYDOUN ... .0 . 0 . 09/25/2065 . [1.B FE .
..69371V-AA-5 |PSMC 2018-1 TRUST ......ccoeeiiiiiiiiiiiin e . 09/01/2024 . | PAYDOUN ... ... .0 . 0 . .. . 02/01/2048 . [1.A ........
..69379W-AB-3 |PEK HLDS 1 LP ..eevveiiiiiiiiiiiiiiiiiiiiiciciiiiiees [ eeeenn . 07/08/2024 . | CALL 100 . ... 106,190 .... 106,190 |.......... 106,190 |.... .0 . 0 106,190 |.. . 05/01/2038 . |1.D PL
..69380X-AA-0 | PRPM 2024-RPL1 LLC . 09/01/2024 . | PAYDOUN ...96,630 291,286 |eeeeiiiiiiiiies 0| 0 0| 95,630 . 12/01/2064 . [1.A FE .
..693964-AA-6 | PRKCM 2023-AFC2 TRUST . 09/01/2024 . | PAYDOUN ..281,162 ..280,986 |. ..281,020 |. 0 0| .281,162 . 06/01/2058 . [1.A FE .
..693984-AA-4 | PRKCM 2023-AFC3 TRUST . 09/01/2024 . | PAYDOUN .. 163,912 ..163,911 |. ..163,911 |. 0 0| .163,912 . 09/01/2058 . [1.A FE .
..695156-AR-0 | PACKAGING CORP OF AMERICA . 09/15/2024 . [MATURITY .. . 3,000,000 ..2,991,480 |. .2,999,189 |. 0 0| .3,000,000 . 09/15/2024 . |2.B FE
..72650T-AA-6 | PLAINS END FINANCING LLC ..... 07/15/2024 . [ SINKING PAYMENT . 83,445 0 0| . 04/15/2028 . |3.A FE
..72703P-AD-5 |PLANET FITNESS MASTER ISSUER LLC ......cceeeees [erennnn . 09/05/2024 . | PAYDOUN ... 12,500 .0 . 0 . 12/05/2051 . |2.B FE
..73019#-AA-0 |PNC EQUIP FIN LLC 3.0 13SEP27 ........cceeeeeees [oennnn . 09/13/2024 . | SINKING PAYMENT ......... .. 43,264 .0 . 0 . 09/13/2027 . (1.D ........
..73019#-AB-8 |PNC EQUIP FIN LLC 3.0 13SEP27 ......cccceeeeeess [oeennn . 09/13/2024 . | SINKING PAYMENT ......... .0 . 0 . 09/13/2027 . (1.D ........
..73019#-AC-6 |PNC EQUIP FIN LLC 3.0 13SEP27 ........cceeeeeess [oeennnn . 09/13/2024 . | SINKING PAYMENT . .0 . 0 . 09/13/2027 . (1.D ........
..74387Y-AD-5 |PROVIDENT FUNDING MORTGAGE TRUST 2021-1 ..... |....... . 09/01/2024 . . . .0 . 0 . 04/01/2051 . [1.A ........
..749384-AA-1 | RCKT MORTGAGE TRUST 2021-5 ... . 09/01/2024 . | PAYDOUN ... 835,001 665,715 |.... .0 . 0 . 1170172051 . [1.A FE .
..74938D-AA-1 | RCKT MORTGAGE TRUST 2021-3 ... . |- 09/01/2024 . | PAYDOUN ... 129,656 103,563 |.... .0 . 0 . 07/01/2051 . [1.A FE .
..74938G-AB-2 | RCKT MORTGAGE TRUST 2022-4 ... . |- 09/01/2024 . | PAYDOUN ... 548,968 ... 477,017 |.... L0 e .0 . 0 . 06/01/2052 . [1.A FE .
..74938I-AB-7 | RCKT MORTGAGE TRUST 2022-2 09/01/2024 . | PAYDOUN .. 144,351 .. 114,985 |. L0 0 0| . 02/01/2052 . [1.A FE .
.. 74981C-AA-9 |RUN 2022-NOM1 TRUST .......oeoveveeeeieeiieeeeennes . 09/01/2024 . | PAYDOUN ... .. 135,448 135,448 134,377 |...........135,448 |.... 0. .0 . .136,448 |. . 03/01/2067 . [1.A FE .
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..75409X-AA-4 | RATE MORTGAGE TRUST 2021-HB1 ... . 09/01/2024 . | PAYDOUN ... 335,852 332,006 |...........382,325 [..cccooinnn0 fooeiiiins 3,528 |. .0 . 0 . . 0 e ..5,500 | 12/01/2051 . [1.A ........
..75410R-AJ-5 |RATE MORTGAGE TRUST 2022-J1 ... U R . 09/01/2024 . | PAYDOUN ... 339,541 |... 335,165 |.... .0 . .339,541 |.. 0 5,841 |. 01/01/2052 . [1.A ........
..75574Y-AG-8 |READY CAPITAL MORTGAGE FINANCING 2021-FL .... |....... . 09/25/2024 . |PAYDOUN ...oovvvviviiiiiiins e [000000.2,213,463 |l 2,213,463 |........ 2,213,463 |.... J Y PO | B ISR | B R 2,213,463 |.. 0 . 04/25/2038 . [1.C FE .
..75575W-AA-4 | READY CAPITAL MORTGAGE FINANCING 2021-FL .... ....... . 09/25/2024 . |PAYDOUN ...ovvvvvvvviiiinnns |oeeeeeeieeeeenenenns |oeeen. 1,884,035 |, 1,884,035 |........ 1,851,065 |.... .0 . 0 e 1,884,035 |.. 0 . 11/25/2036 . [1.A FE .
.. 75973V-AA-4 | RENEW 2024-1 ......ovvvveviiininiiiiiiiiiniiiiinnnnns [ eeeeenn . 09/20/2024 . | PAYDOUN ... .0 . 0 118,866 |.. 0 . 11/20/2059 . [1.A FE .
..78307E-AE-6 | SBALR COMMERCIAL MORTGAGE 2020-RR1 TRUST .... |....... . 09/06/2024 . | PAYDOUN ... 0 el (2,061) ... 0 0 . 02/06/2053 . [1.A ........
..78419C-AG-9 | SG COMMERCIAL MORTGAGE SECURITIES TRUST ..... |....... . 09/01/2024 . | PAYDOUN ... .0 . (12,701) |... 0 0 . 10/01/2048 .
..78442G-FJ-0 | SLM STUDENT LOAN TRUST 2003-1 ..........cceeeees [oeennnn . 09/16/2024 . | PAYDOUN ... 0 e 1,463 .. 0 0 . 06/15/2037 .
..78443B-AK-2 | SLM STUDENT LOAN TRUST 2006-10 ........ccvvvvees [orennn . 07/25/2024 . | PAYDOUN ... .0 . 0 0 . 03/25/2044 .
.. 78443C-AP-9 | SLM PRIVATE CREDIT STUDENT LOAN TRUST 20 09/19/2024 . (CALL 100 . 0 0| 0| . 03/15/2033 .
..78443C-CL-6 | SLM PRIVATE CREDIT STUDENT LOAN TRUST 20 .... 09/16/2024 . | PAYDOUN 0 0| 0| . 06/15/2039 .
..78443F-AJ-6 | SLM STUDENT LOAN TRUST 2007-5 08/16/2024 . [CALL 100 . . 0 0| 0| . 01/26/2043 .
..78448P-AE-0 | SMB PRIVATE EDUCATION LOAN TRUST 2015-A ..... |....... . 09/15/2024 . | PAYDOUN ... 486,054 476,997 |.... .0 . 0 0 . 10/16/2045 .
..784480-AE-8 | SMB PRIVATE EDUCATION LOAN TRUST 2015-B ..... |....... . 09/15/2024 . | PAYDOUN ... 753,880 .. 719,817 |.... .0 . 0 0 . 12/17/2040 .
..78448R-AE-6 | SMB PRIVATE EDUCATION LOAN TRUST 2015-C ..... |....... . 09/15/2024 . | PAYDOUN ... 992,968 974,466 |.... .0 . 0 0 . 09/15/2043 .
..78448Y-AL-5 | SMB PRIVATE EDUCATION LOAN TRUST 2021-A ..... |....... . 09/15/2024 . | PAYDOUN ... ...56,224 ...50,3%6 |.... .0 . 0 0 . 01/15/2063 .
..78449Y-AA-8 | SMB PRIVATE EDUCATION LOAN TRUST 2021-B ..... |....... . 09/15/2024 . | PAYDOUN ... ..178,290 ..159,792 |.... .0 . 0 0 . 07/17/2051 .
..78450F-AD-9 | SMB PRIVATE EDUCATION LOAN TRUST 2022-A ..... |....... . 09/15/2024 . | PAYDOUN ... 192,788 190,442 |.... .0 . 0 0 . 11/16/2054 .
..784500-AA-1 | SMB PRIVATE EDUCATION LOAN TRUST 2023-A ..... |[....... . 09/15/2024 . | PAYDOUN ... 229,510 226,292 |.... .0 . 0 0 . 01/15/2053 .
..80290C-AS-3 | SANTANDER BANK AUTO CREDIT-LINKED NOTES ..... |....... . 09/15/2024 . | PAYDOUN ... 309,800 309,800 |.... .0 . 0 0 . 056/15/2032 .
..80290C-BF-0 | SANTANDER BANK AUTO CREDIT-LINKED NOTES ... 09/15/2024 . | PAYDOUN 0 0| 0| . 12/15/2082 .
..805564-GA-3 | SAXON ASSET SECURITIES TR 2000-2 MORT LN .... 09/01/2024 . | PAYDOUN 0 0| 0| . 07/01/2030 .
..817438-AK-3 | SEQUOIA MORTGAGE TRUST 2024-4 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 05/01/2054 .
..81743D-AB-9 | SEQUOIA MORTGAGE TRUST 2024-6 . |- 09/01/2024 . | PAYDOUN 0 0| 0| . 07/03/2054 .
..81744N-AH-3 | SEQUOIA MORTGAGE TRUST 2012-6 . |- 09/01/2024 . | PAYDOUN 0 0| 0| . 12/01/2042 .
..81744Y-AA-4 | SEQUOIA MORTGAGE TRUST 2013-4 ............coeees [oennn . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2043 .
..81745A-AF-4 | SEQUOIA MORTGAGE TRUST 2013-5 ........ccceeeeees [oeennnn . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2043 .
..81745E-AD-1 | SEQUOIA MORTGAGE TRUST 2013-8 .......cevvvvvrnns [eeeennn . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/01/2043 .
..81745L-BN-2 | SEQUOIA MORTGAGE TRUST 2014-4 ...........ocoeees [ oennnn . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/01/2044 .
..81745M-AE-1 | SEQUOIA MORTGAGE TRUST 2013-2 ........cooeeeeees [oeennn . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2043 .
..817450-AA-0 | SEQUOIA MORTGAGE TRUST 2015-1 .. . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2045 .
..81745X-AG-2 | SEQUOIA MORTGAGE TRUST 2017-4 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 07/01/2047 .
..81746F-CD-5 | SEQUOIA MORTGAGE TRUST 2017-6 . 09/01/2024 . | PAYDOUN 0 0| 0| . 09/01/2047 .
..81746K-CB-8 | SEQUOIA MORTGAGE TRUST 2017-2 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 02/01/2047 .
..81746R-CB-3 | SEQUOIA MORTGAGE TRUST 2016-2 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 08/01/2046 .
..81746V-AU-4 | SEQUOIA MORTGAGE TRUST 2018-3 .. 09/01/2024 . | PAYDOUN 0 0| 0| . 03/01/2048 .
..81746X-CD-6 | SEQUOIA MORTGAGE TRUST 2017-3 .. . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2047 .
..81747D-CH-0 | SEQUOIA MORTGAGE TRUST 2018-CH1 ................ [.eeeees . 09/01/2024 . | PAYDOUN ... . .0 . 0 0 . 02/01/2048 .
..81747G-CC-4 | SEQUOIA MORTGAGE TRUST 2018-5 .......cevvvvveees [eeeennn . 09/01/2024 . | PAYDOUN ... ...25,856 .0 . 0 0 . 05/01/2048 .
..81747J-AA-4 | SEQUOIA MORTGAGE TRUST 20186 .........eevvvvuns [oreeenn . 09/01/2024 . | PAYDOUN ... ....5,79% .0 . 0 0 . 07/01/2048 .
..81747J-CE-4 | SEQUOIA MORTGAGE TRUST 20186 .........eevvveunn [ereeenn . 09/01/2024 . | PAYDOUN ... ...40,021 .0 . 0 0 . 07/01/2048 .
..81748C-AA-8 | SEQUOIA MORTGAGE TRUST 2021-9 .............ceees [eennn . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2052 .
..81749H-AT-5 | SEQUOIA MORTGAGE TRUST 2024-2 .. . |- 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2054 .
..822800-BZ-3 | SHELLPOINT CO-ORIGINATOR TRUST 2015-1 ........ . |- 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2045 .
..822800-CB-5 | SHELLPOINT CO-ORIGINATOR TRUST 2015-1 ... 09/01/2024 . | PAYDOUN 0 0| 0| . 08/01/2045 .
..826525-AA-5 | SIERRA TIMESHARE 2020-2 RECEIVABLES FUND ... . 09/20/2024 . | PAYDOUN ... 0. .0 . 0. . 07/20/2037 .
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..82652T-AB-1 | SIERRA TIMESHARE 2022-1 RECEIVABLES FUND .... |....... . 09/20/2024 . | PAYDOUN ... .0 . 0 . 10/20/2038 . [1.F FE ....
..82667C-AA-3 | SIGNAL RAIL | LLC .eevvvrvvrviiriiiiiiireieceeeeeees [ oo . 09/17/2024 . | PAYDOUN ... .0 . 0 . 08/17/2051 . [1.F FE ....
..826934-AB-7 | SIERRA TIMESHARE 2022-3 RECEIVABLES FUND .... |....... . 09/20/2024 . | PAYDOUN ... .0 . 0 . 07/20/2039 . [1.F FE ....
..826944-AA-8 | SIERRA TIMESHARE 2023-3 RECEIVABLES FUND .... |....... . 09/20/2024 . | PAYDOUN ... .0 . 0 . 09/20/2040 . (1.A FE ....
..83207D-AB-4 | SMB PRIVATE EDUCATION LOAN TRUST 2023-C ...... [....... . 09/16/2024 . | PAYDOUN ... .0 . 0 . 11/15/2052 . [1.A FE ....
..83406T-AB-8 | SOFI PROFESSIONAL LOAN PROGRAM 2020-ATRU .... |....... . 09/15/2024 . | PAYDOUN ... 162,282 |.... .0 . 0 . 05/15/2046 . [1.A FE ....
..83715R-AH-5 | SOUTH CAROLINA STUDENT LOAN CORP 2015-A ...... [....... . 09/25/2024 . | PAYDOUN 240,476 241,566 |........... .0 . 0 . . . 01/25/2036 . [1.F FE ....
..85208N-AD-2 | SPRINT SPECTRUM CO LLC / SPRINT SPECTRWM .... |....... . 09/20/2024 . | SINKING PAYMENT . . .... 187,500 .... 187,500 |.......... 187,500 |.... .0 . 0 187,500 |.. . 03/20/2025 . [1.F FE .
..85208N-AE-0 | SPRINT SPECTRUM CO LLC / SPRINT SPECTRUM .... |....... . 09/20/2024 . | SINKING PAYMENT ......... .. 100, .... 100,000 .... 100,000 |.......... 100,000 |.... .0 . ....0 |.oeeeene.. 100,000 |.. . 03/20/2028 . 1.F FE .
..860630-AD-4 | STIFEL FINANCIAL CORP 07/18/2024 . [MATURITY . . 3,200,000 ..3,200,000 .3,300,000 |. .3,209,137 |. 0 0| .3,200,000 . 07/18/2024 . |2.B FE
..86212X-AF-7 | STORE MASTER FUNDING [-VIT XIV XIX XX XX .... 09/20/2024 . | PAYDOUN 12,428 |. 0 0| . 06/20/2053 . [1.A FE .
..86213C-AB-1 | STORE MASTER FUNDING | LLC ... 09/20/2024 . | PAYDOUN 0 0| . 04/20/2045 . [1.C FE .
..86744Y-AA-3 | SUNNOVA SOL VI ISSUER LLC ..eevvvvvvvvviiiiiiinnns [ eeeenn . 07/30/2024 . | PAYDOUN ... K .0 . 0 . 01/30/2059 . 1.G FE .
..86746F-AA-2 | SUNNOVA HESTIA Il ISSUER LLC .....coevveeeeeeeees oo . 09/20/2024 . |PAYDOUN ...oovvvvvvnnnnnnns e e 92,307 92,307 | 92,398 [ 0| .0 . 0 . 07/20/2051 . (1.B FE .
..871829-AJ-6 | SYSCO CORP ....oooeveiieiiiiiiiiiiii [ . 09/25/2024 . |FTN FINANCIAL SECWRI ... |.... 1,082,001 |.... .0 . 0 . 09/21/2035 . |2.B FE
..87267C-AA-6 | TRP 2021 LLC ......evvvvvvvrirvnnnnnnnnnnnnnnnnnnnnns [ eeeeens . 09/17/2024 . ...91,400 |.... .0 . 0 . 06/19/2051 . [1.F FE .
..87612%-AA-5 | TARGET ( WASH DC ) CTL 4.69 15JANAT .......... [...cen . 09/15/2024 . | SINKING PAYMENT . .0 . 0 . 01/15/2041 . [1.F ........
..88603U-AA-7 | THRUST ENGINE LEASING 2021 DAC .........coeeeers [oeennnn . 09/15/2024 . | PAYDOUN ... .0 . 0 . 07/15/2040 . [1.F FE .
..89172H-AD-9 | TOWD POINT MORTGAGE TRUST 2015-3 .......ccoceee [reennn . 09/01/2024 . | PAYDOUN ... . .0 . 0 . 03/01/2054 . [1.A ........
..89172P-AC-3 | TOWD POINT MORTGAGE TRUST 2016-2 .............. [....... . 09/01/2024 . | PAYDOUN ... ..574,372 |.... .0 . 0 . 08/01/2085 . [1.A ........
..89172Y-AC-4 | TOWD POINT MORTGAGE TRUST 2016-3 . 09/01/2024 . | PAYDOUN 1,431,675 |. 0 0| . 04/01/2056 . (1.
..89175J-AA-8 | TOWD POINT MORTGAGE TRUST 2017-6 09/01/2024 . | PAYDOUN 0 0| . 1070172057 . (1.
..89656G-AC-8 | TRINITY RAIL LEASING 2021 LLC . 09/19/2024 . | PAYDOUN 0 0| . 05/19/2054 . (1.
..B9656R-AA-8 | TRINITY RAIL LEASING 2022 LLC . . |- 09/21/2024 . | PAYDOUN 0 0| . 05/20/2052 . (1.
..89683L-AA-8 | TRIUMPH RAIL HOLDINGS LLC ....... . |- 09/17/2024 . | PAYDOUN ... 9 0 0| . 06/19/2051 . (1.
..90272*-AA-0 | UHC (SENIOR NT ) CTL PA 3.5 15MAY33 PO [P . 09/15/2024 . | SINKING PAYMENT . . ...0 ] .0 . 0 . 05/15/2033 . [1.F ........
..00276W-AT-4 | UBS COMMERCIAL MORTGAGE TRUST 2017-C7 ........ [....... . 09/01/2024 . | PAYDOUN ... ...10,385 |.... ... (1,819) ] 0 e (1,819) . 0 . 12/01/2050 . [1.A FE .
..90276Y-AF-0 | UBS COMMERCIAL MORTGAGE TRUST 2019-C16 ....... [....... . 09/01/2024 . | PAYDOUN ... ....9,151 ... (1,085) ] .0 [ (1,085) ... 0 . 04/01/2052 . [1.A FE .
..90278K-BB-6 |UBS COMMERCIAL MORTGAGE TRUST 2018-C14 ....... [....... . 09/01/2024 . | PAYDOUN ... ...49,911 ... (7,687) . 0 el (7,687) ... 0 . 12/01/2051 . [1.A FE .
..90278L-AZ-2 |UBS COMMERCIAL MORTGAGE TRUST 2018-C15 ....... [....... . 09/01/2024 . | PAYDOUN ... ....8,561 |.... .. (1,447) ). 0 e (1,447) ). 0 . 12/01/2051 . [1.A FE .
..002781-BB-2 | UBS COMMERCIAL MORTGAGE TRUST .......ccovvvvvens [oreenn . 09/01/2024 . | PAYDOUN ... ... 13,369 |.... .. (1,531) ] 0 e (1,830) . 0 . 10/01/2052 . [1.A FE .
..90354P-AA-5 | ITE RAIL FUND LEVERED LP .. 08/28/2024 . | PAYDOUN ... ...48.,872 |. 0 0| . 06/28/2051 . [1.F FE .
..907818-EB-0 | UNION PACIFIC CORP .. 07/10/2024 . | JEFFERIES & COMPANY 1,320,756 |. 0 0| . 02/01/2035 . [1.G FE .
..90931C-AA-6 |UNITED AIRLINES 2019-1 CLASS AA PASS THR 08/25/2024 . [ SINKING PAYMENT .... ...65,504 |. 0 0| . 08/25/2031 . [1.E FE .
..00931G-AA-7 |UNITED AIRLINES 2020-1 CLASS A PASS THRO ... 07/15/2024 . [ SINKING PAYMENT . .. 144,464 |. 0 0| . 10/15/2027 . [1.E FE .
..90932V-AA-3 |UNITED AIRLINES 2020-1 CLASS B PASS THRO ... 07/15/2024 . [ SINKING PAYMENT ....ocooe |ovvvvvnveeiinnninnns [ernennnn. 794,300 [.....nnnn. 794,300 f....nnnnn 781,393 foniniininnnnnnns 0 0| . 01/15/2026 . |2.A FE
..90933H-AA-3 |UNITED AIRLINES 2016-1 CLASS B PASS THRO .... |[....... . 07/07/2024 .| SINKING PAYMENT ......... .0 . 0 . 01/07/2026 . |3.B FE
. 91412N-AF-7 | UNIVERSITY OF CHICAGO/THE .....vvvnnnnnnniiies [eeeenn . 06/10/2024 . | CALL 103.195 .0 . 0 . 10/01/2030 . [1.C FE .
..91474@-AA-2 |UNIVERSITY OF MICH (NOR 3.5 15JUN39 [ I . 09/15/2024 . | SINKING PAYMENT ... .0 . 0 . 06/15/2039 . [1.A ........
..92250-AA-2 | VELOCITY COMMERCIAL CAPITAL LOAN TRUST 2 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 08/01/2054 . [1.A FE .
..92536P-AE-4 | VERUS SECURITIZATION TRUST 2020-1 .....evvvuuen [oreennn . 09/01/2024 . | PAYDOUN ... .0 . 0 . 01/01/2060 . [1.C FE .
..92538F-AC-8 | VERUS SECURITIZATION TRUST 2021-2 .....cvvvvves [erennnn . 09/01/2024 . | PAYDOUN ... .0 . 0 . 02/01/2066 . [1.C FE .
..92538U-AA-9 | VERUS SECURITIZATION TRUST 2022-3 . |- 09/01/2024 . | PAYDOUN ... . . . K .0 . 0 . 02/01/2067 . [1.A FE
..92540C-AB-3 | VERUS SECURITIZATION TRUST 2023-INV3 ......... . |- 09/01/2024 . | PAYDOUN ... 444,561 452,115 |.... L0 ...(7,554) | .0 . 0 . 11/01/2068 . |1.C FE
..92540D-AC-9 | VERUS SECURITIZATION TRUST 2023-8 09/01/2024 . | PAYDOUN .. 142,025 .. 144,333 |. L0 (2,308) | 0 0| . 12/01/2068 . [1.F FE .
..92838I-AC-8 | VISTA POINT SECURITIZATION TRUST 2020-1 ..... . 09/01/2024 . |PAYDOUN ovvvvvvvvvvveeeenes Joveeeeeeeeeeeeeeenns |oeeen 2,177,904 e 2,177,904 |........ 2,072,946 |........ 1,041,336 |.... 101,250 |. ...0]....... 101,250 |... ...0 . 03/01/2065 . [1.B FE




Zl's04

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..92890K-BA-2 | WFRBS COMMERCIAL MORTGAGE TRUST 2014-C22 .... |....... . 09/01/2024 . |PAYDOUN .ooovvvvviiiiiiiins fooveeiieiieeieeeeens [00009,182,317[.000000.9,132,317 | 8,942,536 |....ooovveeeeennn 0 |0 s 189,781 ...0 |....... 189,781 0 el 9,132,317 .. ...206,882 |. 09/01/2057 . [1.A FE ....
..92890K-BD-6 | WFRBS COMMERCIAL MORTGAGE TRUST 2014-C22 .... |....... . 09/01/2024 . |PAYDOUN .oovvvvvvviiiiiiens foeeeeeeieiiiiiinenes o0 e 00 e 1,859,128 |...........164,347 |...............0 |...... (183,530) | .0 [......(183,530) |... 0 ...183,145 |. 09/01/2067 . [1.A FE ....
..92039K-AH-1 | WFRBS COMMERCIAL MORTGAGE TRUST 2014-C24 .... |....... . 09/01/2024 . |PAYDOUN ...oovvvvviiiiiiinns Joeeieiiiieiiieeeees o0 e 00 e 1,808,803 fo.eennnnn 95,119 [oniiiiinnnnnnn 0 e (101,860) |. ...0 |......(101,860) |... 0 . 11/01/2047 . (1.C FE .
..949831-AS-0 | WELLS FARGO MORTGAGE BACKED SECURITIES 2 .... |....... . 09/01/2024 . |PAYDOUN .oovvvvvviiiiiiiins Joeeeeeeneiiiieeenens o 4,433 [ 40433 [ 4476 [ 4434 [0 0| .0 . 0 . 07/01/2049 . [1.A ........
..94989T-BC-7 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 09/01/2024 . | PAYDOUN ... ....(2,537) | .0 . 0 . 09/01/2058 . [1.A FE .
..94980U-BH-3 | WELLS FARGO MORTGAGE BACKED SECURITIES 2 .... |....... . 09/01/2024 . |PAYDOUN ..oovvvvvvviiiiinnns Jeeeeeeieeiieeeeeenns e ST,413 [ 51,413 [ 48,071 (il 49,634 [0 s 1,779 |. .0 . 0 . 07/01/2047 . (1.A ........
..94989W-AV-9 | WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 11/01/2048 . [1.A FE .
..94989Y-BC-6 | WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 01/01/2059 . [1.A FE .
..95000C-BE-2 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 01/01/2059 . [1.A FE
..95000D-BG-5 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .. 09/01/2024 . | PAYDOUN 0 0| . 06/01/2049 . [1.A FE .
..95000J-AY-4 | WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .. 09/01/2024 . | PAYDOUN 0 0| . 12/01/2059 . [1.A FE .
..95000K-BE-4 | WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .. 09/01/2024 . | PAYDOUN 0 0| . 11/01/2049 . [1.A FE .
..95001J-AY-3 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 05/01/2051 . [1.A FE .
..95001R-AY=5 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 09/01/2024 . | PAYDOUN ... . ... .0 . 0 . 01/01/2052 . [1.A FE .
..95001T-BJ-3 | WELLS FARGO MORTGAGE BACKED SECURITIES 2 .... |....... . 09/01/2024 . | PAYDOUN ... ..327,948 |.... .0 . 0 . 11/01/2048 . [1.A ........
..95001Y-AF-1 | WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 09/01/2024 . | PAYDOUN ... ...99,560 |.... .0 . 0 . 12/01/2052 . (1.A FE .
..95002T-AA-2 | WELLS FARGO MORTGAGE BACKED SECLRITIES 2 .... |....... . 09/01/2024 . | PAYDOUN ... .. 118,392 |.... .0 . 0 . 06/01/2050 . [1.A ........
..95002X-BH-7 | WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 09/01/2024 . | PAYDOUN ... ...23,508 |.... .0 . 0 . 08/01/2053 . [1.A FE .
..95003N-AB-2 | WELLS FARGO MORTGAGE BACKED SECURITIES 2 .... |....... . 09/01/2024 . | PAYDOUN ... ...87,127 |.... .0 . 0 . 03/01/2052 . [1.A ........
..95058X-AK-4 | WENDY'S FUNDING LLC ......evvvvvvvvvvnnnnnnnnnnnnns [eeeeens . 09/15/2024 . | VARIOUS ... . 4,709,501 .5,211,167 |.... .0 . 0 . 06/15/2061 .
..95058X-AM-0 | WENDY'S FUNDING LLC 09/15/2024 . | PAYDOUN ... K ... 10,000 ...10,000 |. 0 0| . 03/15/2052 .
..963320-Ali-6 | WHIRLPOOL CORP . 09/09/2024 . | BARCLAYS CAPITAL FIX ... |. 3,032,940 .2,979,278 |. 0 0| . 02/26/2029 .
..963320-AY-2 | WHIRLPOOL CORP ... 09/09/2024 . [WELLS FARGO SECS LLC ... |. . 2,567,370 .2,995,932 |. 0 0| . 05/15/2031 .
..96928*-FR-3 | WILLIAM BLAIR + CO CTL 5.08 15SEP28 . |- 09/15/2024 . [ SINKING PAYMENT .... 39,754 0 0| . 09/15/2028 .
..070630-AB-8 |WILLIS ENGINE STRUCTURED TRUST I11 . . |- 09/15/2024 . | PAYDOUN ... 29,628 0 0| . 08/15/2042 .
..976520-BK-4 | WINWATER MORTGAGE LOAN TRUST 2014-2 .......... [....... . 09/01/2024 . | PAYDOUN ... ... 16,104 .0 . 0 . 09/01/2044 .
..97652R-BA-4 | WINWATER MORTGAGE LOAN TRUST 2014-3 .......... [....... . 09/01/2024 . | PAYDOUN ... ... 28,858 .0 . 0 . 11/01/2044 .
..97652R-BB-2 | WINWATER MORTGAGE LOAN TRUST 2014-3 .......... [....... . 09/01/2024 . | PAYDOUN ... ... 23,664 .0 . 0 . 11/01/2044 .
..97652T-BD-4 | WINWATER MORTGAGE LOAN TRUST 2015-1 .......... [....... . 09/01/2024 . | PAYDOUN ... ... 22,602 .0 . 0 . 01/01/2045 .
..97652U-BE-9 | WINWATER MORTGAGE LOAN TRUST 2015-2 .......... [...oon. . 09/01/2024 . | PAYDOUN ... ... 30,266 . .0 . 0 . 02/01/2045 .
..97652U-BF-6 | WINWATER MORTGAGE LOAN TRUST 2015-2 .......... [....... . 09/01/2024 . | PAYDOUN ... .. 33,936 ... 33,936 . . .0 . 0 . 02/01/2045 .
..97654D-A0-9 | WINWATER MORTGAGE LOAN TRUST 2015-5 09/01/2024 . | PAYDOUN 14,970 14,970 15,092 |. 0 0| . 08/01/2045 .
..97654D-BZ-8 | WINWATER MORTGAGE LOAN TRUST 2015-5 .. 09/01/2024 . | PAYDOUN ... . 117,841 . 117,841 . 109,887 |. 0 0| 117,841 . 08/01/2045 .
..00908P-AA-5 | AIR CANADA 2017-1 CLASS AA PASS THROUGH ..... . 07/15/2024 . | SINKING PAYMENT . 38,400 ...38,400 ...38,400 |. 0 0| 38,400 . 01/15/2030 .
..00908P-AB-3 |AIR CANADA 2017-1 CLASS A PASS THROUGH T ... . 07/15/2024 . | SINKING PAYMENT . .. 168,781 . 168,781 ..161,363 |. ..164,520 |. 0 0| 168,781 . 01/15/2030 .
..00908P-AC-1 |AIR CANADA 2017-1 CLASS B PASS THROUGH T ... . 07/15/2024 . | SINKING PAYMENT . ... 48,942 ...48,042 ...48,942 |. ...48,942 |. 0 0| .. 48,942 . 01/15/2026 .
..884903-BT-1 | THOMSON REUTERS CORP . 09/29/2024 . |MATURITY .. . 1,531,000 .. 1,531,000 ..1,532,185 |. .1,531,003 |. 0 0| .1,531,000 . 09/29/2024 .
..00176A-BE-4 | AMMC CLO XI LTD ..... . 07/30/2024 . | PAYDOWN ..2,614,912 ..2,614,912 |. 2,614,912 |. 0 0| .2,614,912 . 04/30/2031 .
..00176D-AJ-8 | AMMC CLO X111 LTD . 07/24/2024 . | PAYDOUN ..282,591 . .217,191 | 0 0| .282,591 . 07/24/2029 .
..00176D-AN-9 | AMMC CLO XII1 LTD . 07/24/2024 . | PAYDOUN ..2,075,000 .1,970,3% |. .. 104,605 |. 0 0| .2,075,000 . 07/24/2029 .
..00178L-AB-5 | AMMC CLO 21 LTD .. . 08/02/2024 . | PAYDOUN . 2,270,807 ..2,210,807 .2,258,999 |. 11,808 |. 0 0| .2,270,807 . 11/02/2030 .
..00205G-AB-3 | APA INFRASTRUCTURE L . 09/16/2024 . | CA_CASH_CL . 1,992,860 ..2,000,000 .1,999,605 |. (6,745) | 0 0| . 1,992,860 . 03/23/2025 .
..00500R-AA-3 | ACREC 2021-FL1 LTD . . 09/18/2024 . |PAYDOIN .ooovvvviiiiiiiiins oo o 9,084 ....9,084 , K ....8,948 |. 0 0| ...9,084 . 10/16/2036 .
..00889E-AL-9 | AIMCO CLO 18 LTD .... . 07/20/2024 . | PAYDOUN . 4,500,000 ..4,500,000 ..4,500,000 |. .4,500,000 |. 0 0| .4,500,000 . 07/20/2035 .
..03754A-AG-4 | APEX CREDIT CLO 2019 LTD .. . 08/08/2024 . | PAYDOUN ... 4,000,000 |........ 4,000,000 |........ 3,086,932 |........ 3,994,994 |.... .0 . 0 e 4,000,000 |.. . 04/18/2032 .
..03754A-AJ-8 | APEX CREDIT CLO 2019 LTD ..o . 08/08/2024 . | PAYDOUN ... . 6,000,000 . . .5,047,104 |.... .0 . 0 e . 04/18/2032 .
..03880X-AA-4 | ARBOR REALTY COMMERCIAL REAL ESTATE NOTE . 09/16/2024 . | PAYDOUN . ..529,913 |. 0 0| . 01/15/2087 .
..04016V-AA-3 | ARES XLVII CLOLTD .iovvvveeveiiiiiiiiiiieeeeees . 07/15/2024 . | PAYDOUN ... .1,936,546 |.... 0. .0 . . 04/15/2030 .
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..056162-AN-0 | BARINGS CLO LTD 2015-1 .. . 07/22/2024 . |PAYDOIN .o oo s 1,682,680 |........ 1,682,680 |........ 1,670,060 |........1,671,876 |.... .0 . 0 e 1,682,680 |.. 0 e .0 . 01/20/2031 . [1.A FE ....

..06760B-AC-6 |BARINGS CLO LTD 2017-1 . 07/18/2024 . | PAYDOUN . 4,500,000 ..4,590,000 ..4,582,770 |. . 4,585,509 |. 0 0| .4,590,000 0| . 07/18/2029 . [1.A FE ....
..06760B-AJ-1 |BARINGS CLO LTD 2017-1 .. . 07/18/2024 . | PAYDOUN .9,900,000 ..9,900,000 ..9,892,575 |. .9,893,963 |. 0 0| .9,900,000 0| . 07/18/2029 . (1.B FE ..
..08179L-AG-6 |BENEFIT STREET PARTNERS CLO XIV LTD . 09/24/2024 . | PAYDOUN .5,000,000 ..5,000,000 ..4,980,000 |. 0 0| .5,000,000 0| . 04/20/2031 . [2.A FE ...
..00077C-AE-2 |BIRCH GROVE CLO 4 LTD ... . 06/21/2024 . |PAYDOUN ..oovvvviiiiiiiinns v o0 e 0 i 0| 0 0| 0| . 04/15/2034 . [1.C FE ...
..09077L-AA-0 |BIRCH GROVE CLO 2 LTD ... . 09/04/2024 . | PAYDOUN ..9,901,148 |. 0 0| 0| . 10/19/2034 . [1.A FE ..
..00228Y-AB-8 |BLACKBIRD CAPITAL AIRCRAFT LEASE SECWRIT .... . 09/15/2024 . | PAYDOUN ..190,637 |. 0 0| 0| . 12/16/2041 . [1.G FE ..
..09228Y-AC-6 | BLACKBIRD CAPITAL AIRCRAFT LEASE SECWRIT .... . 09/15/2024 . | PAYDOUN ... .......... 368,770 |.... .0 . 0 e .. 0 . 12/16/2041 . [2.C FE ...
..00261T-AA-9 | BLACKROCK MOUNT ADAMS CLO IX LP .. . 09/23/2024 . | PAYDOUN ... . 2,311,087 |........ 2,311,037 |........ 2,308,725 |.... ,304, .0 . 0 e 2, 311 037 |.. 0 . 09/22/2031 . [1.A FE ..
.. 12480V-AC-9 | CBAM 2017-1 LTD .........e..e. . 07/22/2024 . | PAYDOUN 1,555,233 .. 1,555,233 .. 1,563,617 |. 1 553,737 |. 0 0| .1,555,233 0| . 07/20/2030 . [1.A FE ..
..12547D-AC-0 | CIFC FUNDING 20211V LTD . 08/09/2024 . | PAYDOUN 13,000,000 .13,000,000 .13,000,000 |. 13,000,000 |. 0 0| 13,000,000 0| .. , . 07/15/2083 . [1.C FE ..
..12548R-AC-8 | CIFC FUNDING 2014-11-R LTD ... . 09/03/2024 . |PAYDOIN .oovvvviiviiiiiiins e s 4,000,000 |........ 4,000,000 |........ 3,976,000 |.... .0 . 0 e 4,000,000 |.. 0 ...0 ...262,007 |. 04/24/2030 . [1.A FE ..
..12549J-AY-7 |CIFC FUNDING 2014 LTD ... . 07/18/2024 . | PAYDOUN ... .. 807,295 , , , .0 . 0 eeeeen....807,295 .. 0 ....41,178 |. 01/18/2031 . [1.A FE ..
.. 12662C-AA-5 | MKS CLO 2017-2 LTD . . 07/22/2024 . | PAYDOUN . 2,081,873 ..2,081,873 ..2,061,054 |. 2 065 739 | 0 0| .2,081,873 0| 0 |. 108,615 |. 01/20/2031 . [1.A FE ..
.. 12662C-AC-1 |MKS CLO 2017-2 LTD .... . 07/22/2024 . | PAYDOUN 10,000,000 10,000,000 ..9,904,000 |. .9,908,788 |. 0 0| 10,000,000 0| 0. . 01/20/2031 . [1.C FE ..
..14315B-AA-4 | CARLYLE US CLO 2017-4 LTD . . 07/15/2024 . | PAYDOUN 4,129,874 .. 4,129,874 ..4,107,160 |. .4,110,690 |. 0 0| .4,129,874 0| 0 |. . 01/15/2030 . [1.A FE ..
.. 149420-AE-1 | CATSKILL PARK CLO LTD ... . 09/24/2024 . | PAYDOUN . 4,050,000 ..4,050,000 ..4,007,300 |. .4,013,838 |. 0 0| .4,050,000 0| 0. . 04/20/2029 . [1.A FE ..
..24460E-AA-0 | DEERPATH CAPITAL CLO 2021-1 LTD . 07/11/2024 . | PAYDOUN .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. 0 0| .5,000,000 0| 0 |. . 04/17/2033 . [1.A FE ..
..26251L-AC-8 | DRYDEN 64 CLO LTD ... . 07/18/2024 . | PAYDOUN . 2,178,124 ..2,178,124 ..2,180,084 |. .2,180,266 |. 0 0| .2,178,124 0| 0. . 04/18/2031 . [1.A FE ..
..30323C-AA-8 |FS RIALTO 2021-FL3 . . 09/18/2024 . | PAYDOUN .. .. 682,337 ..682,337 . 671,036 |. 0 0| 0| 0 |. . 11/16/2036 . [1.A FE ..
..31503A-AA-2 | FERMACA ENTERPRISES S DE RL DE CV .. . 09/30/2024 . | SINKING PAYMENT 52,644 52,644 52,644 |. 0 0| 0| 0. . 03/30/2038 . [2.B FE ..
..38175B-AA-2 | GOLUB CAPITAL PARTNERS CLO 36M LTD . . 08/05/2024 . | PAYDOUN .. 092,550 ,092,550 ..1,087,087 |. 0 0| 0| 0 |. . 02/05/2031 . [1.A FE ..
..39729R-AB-4 | GREENWOOD PARK CLO LTD .. . 07/15/2024 . | PAYDOUN 614,061 . 614,061 . 608,657 |. ..609, K 0 0| 614 061 0| 0. . 04/15/2031 . [1.A FE ..
..39808P-AL-0 | GREYWOLF CLO V LTD ....... . 07/25/2024 . | PAYDOUN ..621,786 . 621,786 ..617,434 |. 618 266 |. 0 0| 621,786 0| 0 |. . 01/27/2031 . [1.A FE ..
..40436V-AE-1 |HPS LOAN MANAGEMENT 11-2017 LTD . 08/06/2024 . | PAYDOUN 2 081,550 ..2,081,550 ..2,076,049 |. 2,077,028 K 0 0| .2,081,550 0| 0. . 05/06/2030 . [1.A FE ..
..40638T-AE-2 | HALSEYPOINT CLO Il LTD ..... . 07/12/2024 . | PAYDOUN 10,000,000 10,000,000 ..9,750,000 |. .9,814,500 |. 0 0| 10,000,000 0| 0 |. . 07/20/2031 . [1.C FE ..
..40638T-AG-7 |HALSEYPOINT CLO Il LTD . 07/12/2024 . | PAYDOUN . 2,000,000 ..2,000,000 ..1,900,000 |. .1,920,802 |. 0 0| .2,000,000 0| 0. . 07/20/2031 . [1.F FE ..
..42086P-AC-7 |HAYFIN US XI1 LTD ... . 07/12/2024 . | PAYDOUN ..5,571,745 ..5,534,054 |. .5,567,675 |. 0 0| .5,571,745 0| 0 |. . 04/20/2031 . [1.A FE ..
..42086P-AE-3 |HAYFIN US XI1 LTD ... . 07/12/2024 . | PAYDOUN ... .. ,500,000 |........ 6,500,000 |........ 6,212,275 |.... .0 . 0 e 6,500,000 |.. 0 . 04/20/2031 . [1.A FE ..
..44932B-AS-5 | 1CG US CLO 2018-3 LTD ... . 07/05/2024 . |PAYDOIN ..ooovvvviiiiiiiiins e | 5 900,000 |........ 5,900,000 |........ 5,899,410 |.... .0 . 0 e 5,900,000 |.. 0 . 01/24/2032 . [1.C FE ..
..44932B-AU-0 | 1CG US CLO 2018-3 LTD ... . 07/05/2024 . | PAYDOUN 10,100,000 10,100,000 .10,074,750 |. 0 0| 10,100,000 0| . 01/24/2032 . [1.F FE ..
..46647Y-AE-7 | JMP CREDIT ADVISORS CLO IV LTD . 07/17/2024 . | PAYDOUN ..5,087,569 |. 0 0| .5,987,569 0| . 07/17/2029 . [1.A FE ..
..48250V-Ali-7 |KKR CLO 13 LTD . 07/16/2024 . |PAYDOUN .ooovvvvviiiiiiinns |ooeeeeieeiieeeennnns | 1,464,514 000000 1,464,514 |, 1,459,388 |.... .0 . 0 e 1,464,514 |.. 0 . 01/16/2028 . [1.A FE ..
..48251J-AL-7 |KKR CLO 18 LTD . 07/18/2024 . | PAYDOUN ... .0 . 0 e 493,156 .. 0 . 07/18/2030 . [1.A FE ..
..54008P-All-3 | LOCKWOOD GROVE CLO LTD . 07/25/2024 . | PAYDOUN 2 963,687 0 0| 2 963,687 0| . 01/25/2030 . [1.A FE ..
..55284A-AA-6 | MF1 2021-FL7 LTD ......... . 09/18/2024 . | PAYDOUN .. 180,265 0 0| 0| . 10/16/2036 . [1.A FE ..
..55821T-AG-2 | MADISON PARK FUNDING XXX LTD ... . 08/29/2024 . | PAYDOUN ... ...... 7,193,300 |........7,193, ........7,193, .0 . 0 . ,198, .. 0 . 04/15/2029 . [2.C FE ...
..565770-AC-1 | MARATHON CLO XI LTD . 08/20/2024 . |PAYDOIN ..oovvvviiiiiiiiins e s 8,560,000 |........ 8 560,000 |........ 8 277,520 |.... .0 . 0 e 8 560,000 |.. 0 . 04/20/2031 . [1.B FE ..
..56844A-AC-3 | SIGNAL PEAK CLO 7 LTD . 09/26/2024 . | PAYDOUN 12,230,000 .12,230,000 12,154,884 |. 12 178,845 |. 0 0| 12,230,000 0| . 04/30/2082 . [1.C FE ...
..56844A-AE-9 | SIGNAL PEAK CLO 7 LTD . 09/26/2024 . | PAYDOUN . 5,500,000 ..5,500,000 ..5,500,000 |. .5,500,000 |. 0 0| .5,500,000 0| . 04/30/2032 . [1.F FE ..
..59111R-AA-0 | METAL 2017-1 LLC .... . 07/15/2024 . | PAYDOUN .. 103,330 ..103,330 ..108,330 |. ..108,330 |. 0 0| .103,330 0| . 10/15/2042 . [5.B FE ...
..60689W-BZ-3 | VENTURE XXX CLO LTD . 07/15/2024 . | PAYDOUN .. .. 363,440 ..363,440 ..363,440 |. ..363,440 |. 0 0| .363,440 0| . 01/15/2031 . [1.A FE ..
..62083P-AA-3 | NAKILAT INC ..... . 06/30/2024 . | SINKING PAY 92,729 ...92,729 ...92,729 |. ...92,729 |. 0 0| ..92,729 0| . 12/31/2083 . [1.D FE ...
. 67107F-BL-0 | OZLM VII1 LTD .. . 07/17/2024 . | PAYDOUN .. .2,198,138 ..2,198,138 ..2,180,583 |. .2,185,557 |. 0 0| .2,198,138 0| . 10/17/2029 . [1.A FE ..
..67108F-AQ-9 | 0ZLM FUNDING IV LTD . 07/22/2024 . | PAYDOUN . 7,460,000 .. 7,460,000 .. 7,433,088 |. .7,183,640 |. 0 0| .7,460,000 0| . 10/22/2030 . [1.A FE ..
..67109U-AS-1 | 0ZLM XI LTD .. . 07/30/2024 . | PAYDOUN 1,599,775 1,599,775 .1,598,703 |. 0 0| . 1,599,775 0| . 10/30/2030 . [1.A FE ..
..67112G-AA-6 | OZLM XVI11 LTD . . 07/15/2024 . | PAYDOUN 1,375,935 .. 1,375,935 .1,360,478 |. 0 0| .1,375,935 0| . 04/15/2031 . [1.A FE ..
..67113L-AS-5 | 0CP CLO 2019-17 LTD . 07/09/2024 . | PAYDOUN 10,000,000 10,000,000 10,000,000 |. 0 0| 10,000,000 0| . 07/20/2032 . [1.F FE ..
..67401X-AS-0 | OAKTREE CLO 2019-1 LTD . 07/22/2024 . | PAYDOUN .. 187,879 . 187,879 ..185,589 |. 0 0| 187,879 0| . 04/22/2030 . [1.A FE ..
..69380C-AA-6 | PFP 2023-10 LTD .. . 09/17/2024 . | PAYDOUN . 448 448 | 0 0| 448 0| . 09/16/2038 . [1.A FE ..
..69701Y-AA-0 | PALMER SQUARE LOAN F! . 07/22/2024 . | PAYDOUN . ,083 ..977,713 |. 0 0| ,083 0| . 04/20/2029 . [1.A FE ..
..704690-AK-5 |PEAKS CLO 1 LTD ..... . 07/25/2024 . | PAYDOUN 457 342 457 342 | 0 0| 457 342 0| . 07/25/2030 . [1.A FE ..
..704690-AL-3 |PEAKS CLO 1 LTD .. . 07/25/2024 . | PAYDOUN . 610,667 |. 0 0| 0| . 07/25/2030 . [1.A FE ..
..80317E-AE-9 | SARANAC CLO VII LTD ... . 08/20/2024 . | PAYDOUN ... .2,485,207 |.... .0 . .0 . .0 . . 11/20/2029 . [1.A FE ..
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..818810-AS-5 | SHACKLETON 2013-111 CLO LTD ....evvvvvvvvnnnnnnns . 07/15/2024 . | PAYDOUN ..913,174 913,174 913,174 |...........913,174 [.... .0 . ...913,174 |.. 0 e .0 . 07/15/2030 . [1.A FE ....
..82481L-AD-1 | SHIRE ACQUISITIONS INVESTMENTS IRELAND D . 07/12/2024 . | CA_CASH_CLOSE . . 1,890,788 .. 1,954,000 .. 1,961,675 |. 1,953,250 |. 0 .1,890,788 0| . 09/23/2026 . [2.A FE ....
..83607E-AA-0 | SOUND POINT CLO V-R LTD ... . 07/18/2024 . | PAYDOUN ... . 1,361,566 .. 1,361,566 ..1,361,566 |. .1,361,566 |. 0 .1,361,566 0| . 07/18/2031 . [1.A FE ....
..83610J-AA-4 | SOUND POINT CLO XIX LTD . . 07/15/2024 . | PAYDOUN , 1,727,956 ..1,700,308 |. 1,704,416 |. 0 . 1,727,955 0| . 04/15/2031 . [1.A FE ....
..83611G-AL-5 | SOUND POINT CLO XVII LTD .. . 07/22/2024 . | PAYDOUN 2,861,334 ..2,861,334 ..2,832,720 |. .2,837,173 |. 0 .2,861,334 0| . 10/20/2030 . (1.A FE ....
..83611L-AC-4 | SOUND POINT CLO I11-R LTD . . 07/15/2024 . | PAYDOUN 12,906,609 .12,906,609 .12,806,243 |. 12,843,329 |. 0 12,906,609 0| . 04/15/2029 . (1.A FE ....
..85572R-AA-7 | START LTD/BERMUDA . 09/15/2024 . | PAYDOUN ... 67,889 ...67,889 ...67,264 |. ...67,785 |. 0 ..67,889 0| . 05/15/2043 . [1.F FE ....
..85573L-AA-9 | START |1 LTD . 09/15/2024 . | PAYDOUN ... ...71,197 ... 72,265 |............ 71,682 |.... .0 . 71,197 .. 0 . 03/15/2044 . (1.F FE ....
..87272H-AA-8 | TIAA CLO II1 LTD . 07/16/2024 . | PAYDOUN ... .... 740,668 .... 740,668 |.......... 740,668 |.... .0 . ... 740,668 |.. 0 .0 . 01/16/2031 . [1.A FE ....
..88390A-AT-7 | THL CREDIT WIND RIVER 2014-2 CLO LTD . . 07/15/2024 . | PAYDOUN .. 1,388,563 ..1,385,092 |. .1,385,331 0 . 1,388,563 0| . 01/15/2031 . [1.A FE ....
..88434H-AG-8 | THL CREDIT WIND RIVER 2018-2 CLO LTD . . 07/15/2024 . | PAYDOUN 1 10,000,000 ..9,985,000 |. 0 10,000,000 0| .. . 07/15/2030 . [1.C FE ....
. 88606I-AA-0 | THUNDERBOLT AIRCRAFT LEASE LTD . 07/15/2024 . | PAYDOUN ... LR T3 542,731 |... PO PO (K1) IO | B ARSI 542,731 |.. 0 ...0 . 05/17/2032 . 2.A FE ....
. 8860611-AB-8 | THUNDERBOLT AIRCRAFT LEASE LTD ... . 08/15/2024 . |PAYDOUN ...oovvvvvvviiiiines Joveeeeieieeieeeenns [0 1,545,336 |, 1,545,336 |........ 1,523,616 |........ 0 e 1,388 [0 1,545,336 |.. 0 . 05/17/2082 . [3.C FE ....
..88606W-AC-6 | THUNDERBOLT AIRCRAFT LEASE LTD . 08/15/2024 . | PAYDOUN ..2,874,230 ..1,854,700 |. .2,806,477 |. 0 .2,874,230 0| 0 |. . 05/17/2032 . [5.B FE ....
..89289U-AS-7 | TRALEE CLO Il LTD ..... . 07/22/2024 . | PAYDOUN ..2,361,298 ..2,362,479 |. .2,363,389 |. (2,001) | 0 . (2,001) .2,361,298 0| 0. . 07/20/2029 . (1.A FE ....
..92328G-BC-9 | VENTURE XIV CLO LTD . 08/28/2024 . | PAYDOUN 1,085,599 1,086,142 |ooevvviiieiinnns 0| ... (543) | 0 . (543) . 1,085,599 0| 0 |. . 08/28/2029 . (1.A FE ....
..92329Y-AN-6 | VENTURE XVII CLO LTD .. . 07/15/2024 . | PAYDOUN . 3,000,000 ..3,000,000 ..2,895,000 |. .2,985,711 |. 0 ..64,289 .3,000,000 0| 0. . 04/15/2027 . (1.A FE ....
.. 92658E-AL-6 | VIBRANT CLO VI LTD . . 07/17/2024 . | PAYDOUN . 2,184,009 ..2,184,009 ..2,164,353 |. 2,173,464 |. 0 ..10,545 .2,184,009 0| 0 |. . 06/20/2029 . (1.A FE ....
..92558F-AA-7 | VIBRANT CLO VIII LTD . . 07/22/2024 . | PAYDOUN 1,280,293 1,280,293 ..1,280,168 |. .1,280,272 |. 0 . .1,280,293 0| 0. . 01/20/2031 . [1.A FE ....
..92914N-AL-5 |VOYA CLO 2015-1 LTD ... . 07/18/2024 . | PAYDOUN . 5,778,583 ..5,778,583 ..5,741,022 |. .5,743,628 |. 0 .5,778,583 0| 0 |. . 01/18/2029 . [1.A FE ....
..94951M-AJ-2 | WELLFLEET CLO 2017-2A LTD . . 07/22/2024 . | PAYDOUN .. 346,724 ..346,724 ..345,510 |. ..346,724 |. 0 .346,724 0| 0. . 10/20/2029 . (1.A FE ....
..94951M-AL-7 | WELLFLEET CLO 2017-2A LTD . . 07/22/2024 . | PAYDOUN .. 459,970 ..459,970 ..443,871 |. ..448,176 |. 0 .459,970 0| 0 |. . 10/20/2029 . (1.A FE ....
..98875L-AE-9 | ZAIS CLO 5 LTD .....evvvvennee . 07/15/2024 . | PAYDOUN . 3,607,505 .. 3,607,505 .. 3,607,505 |. .3,607,505 |. ...0 ] 0 . 3,607,505 0| 0. . 10/15/2028 . [1.A FE ....
..98878C-AC-0 |Z CAPITAL CREDIT PARTNERS CLO 2018-1 LTD .... . 07/16/2024 . | PAYDOUN ... ......3,109,035 |........ 3,109,035 |........ 3,078,398 |........3,105,026 |.... ..4,009 |. 0. 0 s 3,109,035 |.. 0 ...0 ...169,593 ). 01/16/2031 . [1.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 530,284,253 535,548,572 533, 155, 326 466,729,562 26 3,911,129 0 0 538, 124,300 0 (7,858,480) |  (7,858,480) 23,877,138 XXX XXX
..26441C-BG-9 |DUKE ENERGY CORP ....ooveeeeeieieeiiiieeeeeeeeee | ....... | 09/16/2024 . |CALL 100 s eveeieiiiiiiiiiieies e, 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 |..ooeeereennnn 0 Joeeeeeiieenns [ OO e 0 Joeeennn 2,000,000 |...eevvreennns [ 0 Joeeeeeiieenn [ 97,500 |. 01/01/9999 . |2.C FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 2,000,000 2,000,000 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 0 0 97,500 XXX XXX
2509999997. Total - Bonds - Part 4 615,606,964 621,095,870 661,280, 134 553,799,309 26 1,223,703 0 1,223,729 0 627,825,284 0 | (12,976,910)| (12,976,910) 31,805,466 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 615,606,964 621,095,870 661,280, 134 553,799,309 26 1,223,703 0 1,223,729 0 627,825,284 0 | (12,976,910)| (12,976,910) 31,805,466 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0
..781154-10-9 |RUBRIK INC ... . |- 09/24/2024 . | BANC/AMERICA SECR.L ... ...13,832.000 |.. 442,624 |.... .. 18,122 |....
. 888787-10-8 | TOAST INC ... . |. 09/16/2024 . | BANC/AMERICA SECIR.L ... |........9,052.000 |.. ... 218,877 |.... .. 16,541
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 696, 164 XXX 661,501 0 0 0 0 0 0 661,501 0 34,663 34,663 0 XXX XXX
..922116-10-0 |Vanlis Life Insurance Company ................... | ....... | 09/30/2024 . |N/A ......................... | 19,020, 138.000 |..... 19,020,138 |....oooeeeeiieeeees oo 19,020,138 |..... 130,030,867 |... 19,020,138 |............... [ 0..19,020,138 |............... 0. 111,010,729 |.....oeeennnnn 0 |...19,020,138 |... 19,020,138 |.................. 0 fooeeeeee e e
5919999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded 19,020, 138 XXX 19,020,138 130,030,867 | 19,020,138 0 0 19,020, 138 0 111,010,729 0| 19,020,138 19,020, 138 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 19,716,302 XXX 19,681,639 130,030,867 19,020, 138 0 0 19,020, 138 0 111,672,230 0 19,054,801 19,054,801 0 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 19,716,302 XXX 19,681,639 130,030,867 19,020, 138 0 0 19,020, 138 0 111,672,230 0 19,054,801 19,054,801 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 19,716,302 XXX 19,681,639 130,030, 867 19,020, 138 0 0 19,020, 138 0 111,672,230 0 19,054,801 19,054,801 0 XXX XXX
6009999999 - Totals 635,323, 266 XXX 680,961,773 683,830, 176 19,020, 164 1,223,703 0 20,243,867 0 739,497,514 0 6,077,891 6,077,891 31,805,466 XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
IRS CALL SO USD 3.65% Interest WELLS FARGO BANK,
02/07/2025 ... INTEREST RATE ... . |Rate... ... KB1H1DSPRFMYMCUFXTOQ |. 08/14/2024 |. 02/07/2025 |... 50,000,000 |...... 50,000,000 .o 3.650 .. 645,000 |.........ce0vnn O] 1,937,760 [..eeeeenns |onee 1,937,760 |...... 1,292,760 |. 0.
SPX US C 5600
........................... EQUITY RISK weveveevens [N/A e |Equity/Index | .voveoveveeeveuenenn... 7HGGLXORUGOFUSTRNES7 . 08/29/2024 |. 10/04/2024 |..........9,410 |...... 52,696,000 ........ 5600.000 [.........c0cceee O |ooeere 1,124,495 |oovervininn O v 1,541,496 [ vovenenes [ 1,541,496 oo 417,001 [oeeececcen O oo 0 [ 0 o O e | e,
SPX US C 5600 10/11/24 FX-BNP PARIBAS SA,
........................... EQUITY RISK wevevevrees [N/A coeeeeee.. [Equity/Index [P ...oooovveeeeen... 549300HCGB70D06XZS54 | 08/16/2024 |. 10/11/2024 |..........5,420 |...... 30,352,000 ........ 5600.000 |.....vvovrveres O forerernn535,225 |ovveiiiis O [ovvere 978,420 [ foonn 978,420 o 843,195 [ O oo O o O foeccc O] | e
SPX US C 5750 10/25/24 FX-BNP PARIBAS SA,
........................... EQUITY RISK weveveerees [N/A coeeenee. [Equity/Index [P ..oooovveeeeeen... 549300HCGB70D06XZS54 | 09/19/2024 |. 10/25/2024 |.........10,525 |...... 60,518,750 .........5750.000 |...rvvovvrvrres O [ovenene 878,417 [oovvviiiins O [ 958,742 [ [ 958,742 80,326 [ovovenieies O oo O oo O foccc O] | i
SPX US C 5800 10/11/24 ROYAL BANK OF
........................... EQUITY RISK wevevevrees [N/A oeee.. [Equity/Index [CANADA ............... ES7IP3USRHIGC7XBUTT |.09/20/2024 |. 10/11/2024 |.........4,310 |...... 24,998,000 ........ 5800.000 |.....vvevrvrres O [orrrers 126,024 [ovvvinirrins O [oveve 154,662 [ oo foorrr s 154,862 v 28,638 [ovovveceies O oo O foecceie s O foccc O] | i
SPX US C 5800 10/18/24 FX-BNP PARIBAS SA,
........................... EQUITY RISK weveveerees [N/A coeeeeee.. [Equity/Index [P ..ooovveeeeeen... 549300HCGB70D06XZS54 | 09/19/2024 |. 10/18/2024 |..........9,200 |...... 53,360,000 |........ 5800.000 |.....vvovrvrres O [orrvernn381,984 [oovvvinririns O [ 432,828 [ [ 432,828 50,844 [ O e O o O foccc O | e
SPX US C 5850 10/31/24 GOLDMAN SACHS
........................... EQUITY RISK ............ IN/A ........... [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS28 |. 09/24/2024 |. 10/31/2024 |..........8,755]......51,216,750].........5850.000 |................ 0 )oen' 326,167 |ooevvennnnnnn 0 397,181 ) e 397,18 e 71,005 [ O s O e O e O | e
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 0 4,017,312 0 6,401,089 [ XXX 6,401,089 2,383,779 0 0 0 0 XXX XXX
NDX US P 16950 FX-BNP PARIBAS SA,
11/08/24 v EQUITY RISK vvevvnene 77— Equity/Index |P ceveevriieienenes 5493001(CGB70D06XZS54 . 08/16/2024 |. 11/08/2024 |.......... 1,008 |...... 18,611,100 ....... 16950.000 |-v..vveevenee. () 156,619 [..vveveeeeee. (o) 46,627 | cuvveerne [ 46,627 |....... (109,992)(.+.vvovovene (L] (L) (1) 0 S
NDX US P 18250 GOLDMAN SACHS
11/08/24 ............... EQUITY RISK ............ N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 09/26/2024 |. 11/08/2024 |.......... 1,09 |...... 20,038,500 ....... 18250.000 |....cevvvnnnnnns (U R 137,566 [....cevvnnnnnnns (U R 119,486 [..oeeeeeees oo 119,486 |........ (18,079)[...ccevvvnnnnnns [ [V R [ [0 R O,
SPX US P 4100 09/29/28 GOLDMAN SACHS
........................... EQUITY RISK ............ IN/A ........... [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS528 [. 10/02/2023 |. 09/29/2028 |..........7,004 |...... 28,716,400 {........ 4100.000 |...... 2,684,213 |......ccevvveeen O |oerernnnnnnnnnnn 0 [ 1,362,502 | . ol 1,362,502 . (917,286)f. e O e O e O et O | e
SPX US P 4200 06/22/26 GOLDMAN SACHS
oo |EQUITY RISK ... N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 06/23/2023 |. 06/22/2026 |.......... 6,905 |...... 29,001,000 |......... 4200.000 |...... 2,371,315 |eueeieeieinn [V PR (U R 690,657 |... 690,657 |....... (901,906).......ccvvvnnns [ [V R [ 0
SPX US P 4200 10/17/25 GOLDMAN SACHS
........................... EQUITY RISK weveveveees [N/A oeeee.. [Equity/Index [ INTERN ............... W22LROWP2IHZNBB6KS28 |. 10/18/2023 |. 10/17/2025 |..........6,905 |...... 29,001,000 .........4200.000 |...... 1,928,152 |..e0errrrrrrree O foorererrrrrrins O [orerer 805,452 [ oo [ 405,452 ... (837,387 v O oo O o O foeccc O] | e
SPX US P 4300 09/27/28 GOLDMAN SACHS
........................... EQUITY RISK weveveerees [N/A oeee.. [Equity/Index [ INTERN ............... W22LRONP2IHZNBB6KS28 |. 09/28/2023 |.09/27/2028 |........ 14,060 |...... 60,458,000 .........4300.000 |......6,066,706 |-......ovrvevere O oererererrrrns 0 |- 3,155,049 [ oo [ 3,155,049 |.... (2,085,465)) v O oo O foeecceiecs O foeccc O] | e
SPX US P 4900 06/26/25 GOLDMAN SACHS
........................... EQUITY RISK weveveveees [N/A oeee.. [Equity/Index [ INTERN ............... W22LROWP2IHZNBB6KS28 |.08/28/2024 |.06/26/2025 |..........3,450 |...... 16,905,000 .........4900.000 |......vovrveres O [orrverrnn360,249 [oovvvrnirrins O [ovvr 299,466 [ eoeneven foornrr 209,466 |ovnens (60,783))cvevveierres O e O foeeceeies O foeccc O] | e
SPX US P 4900 07/11/25 BANK OF AVERICA,
........................... EQUITY RISK weveveveees [N/A oeeee.. [Equity/Index [N.A .......c.c........  BATYDEBBGKMZOO31MB27 | 09/09/2024 |.07/11/2025 |..........4,600 |...... 22,540,000 |.........4900.000 |.....evovrveres O [orrrern 834,110 oovovniniirinn O [ 821,283 [ [ 421,283 o (212,827 s O e O o O foccc i O | e
SPX US P 4950 06/13/25 UNION BANK OF
........................... EQUITY RISK ............ IN/A ........... [Equity/Index |SWITZE .............. 549300SGDHJDHGZYMB20 [. 06/03/2024 |.06/13/2025 |..........9,445|...... 46,752,750 .........4950.000 |..........eeeeee 0 [ 1,321,006 |ooevvvnnnnnnnnn O 831,782 | oo [ 831,782 | (489,224) e 0 et O e O e O | e
SPX US P 5000 06/22/26 UNION BANK OF
........................... EQUITY RISK ............ IN/A ........... [Equity/Index |SWITZE .............. 549300SGDHJDHGZYMB20 |. 08/27/2024 |.06/22/2026 |..........6,905 |...... 34,525,000 ........ 5000.000 |........coeeeeee O} 1,471,782 |ooeevnnnennnnn 0000 1,393,803 | e [0 1,393,803 [ (77,928). e O e O e O et O | e
SPX US P 5000 10/17/25 JP MORGAN CHASE BK,
........................... EQUITY RIK ... . |Equity/Index [........................ 7HBGLXDRUGQFUS7RNES7 |.08/27/2024 |. 10/17/2025 |..........6,905 [...... 34,525,000 |........ 5000.000 |.. ......1,034,714 |... ...9%,643 |.....ooenin |l 996,643 ... (38,071)). 0.
SPX US P 5500 11/15/24 UNION BANK OF
........................... EQUITY RISK ............ IN/A ........... [Equity/Index |SWITZE .............. 549300SGDHJDHGZYMB20 |. 09/19/2024 |. 11/15/2024 |.........12,277]]...... 67,523,500].........5500.000 |................ O feene.. 781,891 | 0 )Lt 00602,379 | e el 602,379 |, (179,512)fvvee e O v O o O e O | i
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 13,050, 386 5,897,887 0 10,325,129 | XXX 10,325,129 (5,928,410) 0 0 0 0] XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 13,050, 386 9,915,199 0 16,726,218 | XXX 16,726,218 (3,544,631) 0 0 0 0] XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 4,017,312 0 6,401,089 [ XXX 6,401,089 2,383,779 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 13,050,386 5,897,887 0 10,325,129 | XXX 10,325,129 (5,928,410) 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 13,050,386 9,915,199 0 16,726,218 | XXX 16,726,218 (3,544,631) 0 0 0 0 XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
RTY US C 2150 11/08/24 UNION BANK OF
EQUITY RISK ............ N/A s Equity/Index |SWITZE .............. 549300SGDHJDHGZYMB20  |. 08/06/2024 |. 11/08/2024 |.......... 9,818 |...... 21,108,700 |......... 2150.000 [o.eeuniivinnnnns 0f...... (764,037)[...ceevvennnnns 0f.... (1,240,929)] .cevvvnnnns fennnn (1,240,929)|......... (476,893)[....eevvvnnnnns [ [V R [ [V R O,
JP MORGAN CHASE BK,
EQUITY RIK ... . |Equity/Index [....ooeeeririnnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 10/18/2023 |. 10/17/2025 |..........6,905 [...... 31,072,500 ......... 4500.000 |..... (3,718,964) .. (10,223,028) ........... ... (10,223,028)f..... (5,018,607)]. 0 e O e O [ O e[
GOLDMAN SACHS
EQUITY RISK ............ N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS28  |. 10/18/2023 |. 10/17/2025 |.......... 6,905 |...... 31,072,500 ......... 4500.000 |..... (3,763,225)).c0uunneeennnn [V PR 0f... (10,223,028)| ........... ... (10,223,028)f..... (5,018,607)...cvvvnnnnnne [ [V R [ [0 R N
GOLDMAN SACHS
EQUITY RISK ............ N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/26/2025 |.......... 6,905 |...... 32,108,250 ......... 4650.000 |..... (2,872,480)......ccvvnnnnns [V PR 0f.... (8,873,693).eevneeeens [onnne (8,873,693)|..... (4,800,608)]....c0uunrennnn [ [V R [ [0 R O,
GOLDMAN SACHS
EQUITY RIK ... . |Equity/Index [INTERN .... ... W22LROWP2IHZNBB6K528 | 06/23/2023 |. 06/22/2026 |..........6,905 |...... 32,453,500 |........ 4700.000 |..... (3,866,800)[...ccvvvvvennnnn O foeeeeeeeeee 0 (9,908,529)] ..cvvvnnnnn fennnn (9,908,529)..... (4,787,899)f. 0.
6 BANK OF AMERICA,
EQUITY RISK ............ N/A s Equity/Index |N.A oooviiiiinninnnns BATYDEB6GKMZ0031MB27  |. 06/23/2023 |. 06/22/2026 |.......... 4,600 |...... 21,620,000]........ 4700.000 |..... (2,601,852)[.....cccvvnnnnns [V PR 0f.... (6,600,903)( .eevveeees [onnne (6,600,903)..... (3,189,622))....uvieennnnn [ [V R [ [0 R O,
GOLDMAN SACHS
EQUITY RISK ............ N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 09/28/2023 |. 09/27/2028 |........ 14,060 |...... 70,300,000 |........ 5000.000 |... (10,457,222)....uvvevennnnn [V PR 0f.. (22,783,021)] ........... ... (22,783,021)f..... (9,496,702))...0uvevvnnnnns [ [V R [ [V R O,
GOLDMAN SACHS
EQUITY RISK ............ N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 10/02/2023 |. 09/29/2028 |.......... 7,004 (...... 35,720,400 ........ 5100.000 |..... (4,902,800).......cc0nnnnns [V PR 0f... (10,896,302) ........... ... (10,896,302)f..... (4,624,680)[........00nnvnn. [ [V PR [ [0 R N
UNION BANK OF
EQUITY RISK ............ N/A s Equity/Index |SWITZE .............. 549300SGDHJDHGZYMB20  |. 06/03/2024 |. 06/13/2025 |.......... 9,445 |...... 52,892,000 ........ 5600.000 [....cvvvennnnnne 0f.... (2,476,649))......cccvvnnnns 0f.... (4,583,901)] .cevvvnnnnn fennnn (4,583,901)|..... (2,107,282))0vveeieennnnns [ [V R [ [0 R N
FX-BNP PARIBAS SA,
........................... EQUITY RISK ............ IN/A ........... [Equity/Index |P ..................... 549300WCGB70D06XZS54 |. 09/19/2024 |. 10/04/2024 |..........9,410]......52,696,000]........ 5600.000 |................ 0 ... (1,373,107)..cevvvennennn. O f.. . (1,541,496)) .. coeeen oo (1,541,496)). .. (168,389)]...evveeeeee O v O e O e O | e
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (32,183,343)  (4,613,793) 0 (86,874,830 XXX (86,874,830)  (39,689,259), 0 0 0 0] XXX XXX
IRS CALL SIO USD Interest BARCLAYS BANK NEW
3.525% 02/07/2025 .... | INTEREST RATE ......... N/A s Rate........... YO i GSGSEF7VJP5170UK5573  |. 08/07/2024 |. 02/07/2025 |... 50,000,000 |...... 50,000,000 |....ccuunn.. 3.650 [cuvuniiiiinnnns 0f...... (825,000)f.....cccvvnnnnns 0f.... (1,564,503)] ..cevvnnnnn fennnn (1,564,503)f....... (739,503)]...cvvvnnnnnns [ [V R [ [V} [
NDX US P 18250 FX-BNP PARIBAS SA,
11/08/24 .. EQUITY RIK ... . |Equity/Index (P .... . 5493001CGB70D06XZS54 | 08/16/2024 |. 11/08/2024 |..........1,008 |...... 20,038,500 (342,807)f... ... (119,486)] ... (119,486)f.........223,320 |.
RTY US P 16! GOLDMA
11/08/24 ............... EQUITY RISK ............ N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 08/06/2024 |. 11/08/2024 |.......... 1,09 |...... 18,611,100 (522,450)...0vvenninns (U R (46,627 .evvneeens oo (46,627)f......... 475,823 |..oovvininne [ [V R [ [0 R N
SPX US P 4200 06/22/26 UNION BANK OF
........................... EQUITY RISK ............ IN/A ........... [Equity/Index |SWITZE .............. 549300SGDHJDHGZYMB20 |. 08/27/2024 |.06/22/2026 |..........6,905 |...... 29,001,000 {.........4200.000 |.........ceeevee O feuunnes (703,240)].cccvvvennnnnnnn O oo (890, 794) coeeenenns [ (890, 714)]. v 12,526 [ O | O e O et O | e
SPX US P 5300 11/15/24 UNION BANK OF
........................... EQUITY RISK ............ IN/A ........... [Equity/Index |SWITZE .............. 549300SGDHJDHGZYMB20 |. 09/19/2024 |. 11/15/2024 |.........12,277]]......65,068,100].........5300.000 |.......cooeeee O fuunnes (450, 118)).cevvvvnneennn O fo (341,754)) ooevevnnnnn |onnen. (341,754)].000n 109,365 [ O v O o O v O | i
0659999999. Subtotal - Written Options - Hedging Other - Put Options 0 (2,844,615) 0 (2,763,084) XXX (2,763,084) 81,531 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (32,183,343)  (7,458,408) 0f (89,637,914) XXX (89,637,914)  (39,607,728) 0 0 0 0] XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants (32,183,343)  (4,613,793) 0 (86,874,830 XXX (86,874,830)  (39,689,259), 0 0 0 0] XXX XXX
0939999999. Total Written Options - Put Options 0 (2,844,615) 0 (2,763,084) XXX (2,763,084) 81,531 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options (32,183,343 (7,458,408) 0 (89,637,914) XXX (89,637,914) (39,607,728 0 0 0 0 XXX XXX
IRS_USD_PAY_3.67655_RE
C_USD
SOFRRATE_08/03/2023_08 Interest
/03/2043_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 08/01/2023 |. 08/03/2043 |............... 0f..... 23,100,000 [.SOF1 / (3.677) |.eeeeeeeeennnns [ 0fenns 315,277 |ovveeeeieinnnn (VN PR S (738,551)]uveneeecinnnnn [V O [ [V R (U R 501,489 [ .......... 100/103 ........
IRS_USD_PAY_3.72076_RE
C_USD
SOFRRATE_08/04/2023_08 Interest
/04/2043 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH ..o F226TOHBYD6XJB17KS62 |. 08/02/2023 |. 08/04/2043 |............... 0]...... 10,400,000 [.80F1 / (3.721) |...eeeeeennnn [ [ 138,392 |t 0]... (396,3%5)]..cccvnunnnnnnns [0 T [ [0 T [ 225,795
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 0 0 453,669 0] XXX (1,134,946) 0 0 0 0 727,284 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 453,669 0] XXX (1,134,946) 0 0 0 0 727,284 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
IRS_USD_PAY_0.348_REC_
UsD
SOFRRATE_10/02/2020_10 Interest .. SOF1+26.161 /
/02/2025_LCH .......... | INTEREST RATE ... .. |Rate... . F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/02/2025 |...............0 [..... 120,000,000((.348)  |eeerriiiieenn O e O e, 4,799,639 |...... 4,426,374 | .ccevnnennn [ennnnn 4,426,374 |..... (3,895,486)|. 0. 601,642 [ ..oovvniis| i
IRS_USD_PAY_0.42
UsD
SOFRRATE_10/02/2020_10 Interest .. SOF1+26.161 /
/02/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/02/2026 |............... 0f.... 115,000,000 |(.422)  |oeeeeeeiiinnnns [ 0f..... 4,535,829 |...... 7,284,841 [ [ 7,284,841 |..... (3,630,472)).0uueiiinnnnns [ [V R (U R 814,286  ..oocvvvis| i
IRS_USD_PAY_0.426_REC_
UsD
SOFRRATE_06/24/2020_06 Interest .. SOF1+26.161 /
/24/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 06/24/2026 |............... 0f.... 266,000,000 ((.426) | [ 0f.... 10,444,645 |..... 14,890,832 [.eevneeeen [ 14,890,832 |..... (8,408, 182)[......c0vvnnnnns [ [V R 0f..... 1,750,104 | coveveiis | ceniiees
IRS_USD_PAY_0.496_REC_
UsD
SOFRRATE_05/05/2020_05 Interest .. SOF1+26.161 /
/06/2027_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/05/2027 |......eevnvn... 0f.... 205,000,0001(.496)  [oceeeennnnnne [ 0f..... 7,969,045 |..... 15,829,935 | .cevvnnnnns fennn 15,829,935 |..... (6,318,361)[.....ccvvnnnnnns [ [V R 0f..... 1,651,020 | covvvvnn | cenieiees
IRS_USD_PAY_0.655_REC_
UsD
SOFRRATE_03/31/2020_03 Interest .. SOF1+26.161 /
/3172029 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/31/2029 |............... 0f.... 163,000,000 ((.655) |oeeeeeiiiiinnns [ 0f..... 6,145,485 |..... 21,872,412 [.eveeeeeeen | 21,872,412 |..... (4,755,048)....ccvvvnnnnns [ [V R 0f..... 1,729,139 [ ovviiit | e
IRS_USD_PAY_0.661_REC_
UsD
SOFRRATE_01/06/2021_01 Interest .. SOF1+26.161 /
/06/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |.01/06/2028 |............... 0f.... 170,000,000 |(.661)  |eeeeiiiiiennns [ 0f..... 6,400,435 |..... 15,240,660 |........... |..... 15,240,660 |..... (5,017,663)[.....cccvnnnnnns [ [V R 0f..... 1,586,713 | coveveeiis | e
IRS_USD_PAY_0.705_REC_
UsD
SOFRRATE_04/08/2020_04 Interest .. SOF1+26.161 /
/08/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/08/2030 |............... 0f..... 72,000,000 ((.705) e [ 0f..... 2,687,005 |..... 10,242,954 | .covvennnns fonnns 10,242,954 |..... (2,089,197)[.....covvnnnnnns [ [V R Of....... 846,060 | .oeenvenn | ceeeiiiiieeeans
IRS_USD_PAY_0.713_REC_
UsD
SOFRRATE_07/27/2020_07 Interest .. SOF1+26.161 /
/2172035 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/27/2035 |............... 0f.... 160,000,000 |(.713)  |oeeeiiiiiiinns [ 0f..... 5,961,791 |..... 42,187,836 [..evvneeee |onnne 42,187,836 |..... (3,962,068)[......cc0nnnnnns [ [V R 0f..... 2,632,401 [ .ooieeiin | e
IRS_USD_PAY_0.72_REC_U
D
SOFRRATE_03/25/2020_03 Interest .. SOF1+26.161 /
/25/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/25/2050 |.......evnnn... 0f..... 84,000,000 ((.720)  |eeeeeiiiieenns [ 0f..... 3,112,241 ... 41,890,921 [..veeneeenn | 41,890,921 |....... (447,995)...cvvnnnnnns [ [V R 0f..... 2,120,839 [ .oveeniin | i
IRS_USD_PAY_0.735_REC_
UsD
SOFRRATE_03/31/2020_03 Interest .. SOF1+26.161 /
/31/2035_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/31/2035 |............... 0f.... 162,000,000 ((.735)  |eeeeeeeiiiinnns [ 0f..... 6,010,582 ..... 43,588,188 [........... |..... 43,588,188 |..... (3,991,599)[....ccvvnnnnnnns [ [V R 0f..... 2,625,214 [ oooiiiis | e
IRS_USD_PAY_0.741_REC_
UsD
SOFRRATE_05/05/2020_05 Interest .. SOF1+26.161 /
/06/2035_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226 TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/05/2035 |............... 0f.... 162,000,000 |(.741)  |eeeeeiiiiiennns [ 0f..... 5,998,712 |..... 41,530,717 [.eveeeeeeen | 41,530,717 |..... (4,030,095))..0uuueeinnnnns [ [V R 0f..... 2,637,169 | coeeeeenn [ e
IRS_USD_PAY_0.762_REC_
UsD
SOFRRATE_01/06/2021_01 Interest .. SOF1+26.161 /
/06/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 01/06/2029 |............... 0f.... 146,000,000 ((.762)  |oeeeeriiiiinnns [ 0f..... 5,386,249 |..... 16,083,644 [........... |..... 16,083,644 |..... (4,219,014))..0evviiinnnnns [ [V R 0f..... 1,508,688 [ ..oocvvvis | i
IRS_USD_PAY_0.79_REC_U
D
SOFRRATE_08/03/2020_08 Interest .. SOF1+26.161 /
/03/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH ..o F226TOHBYD6XJB17KS62 |. 05/19/2023 |. 08/03/2050 |............... 0f.... 187,000,0000(.790)  iiiiiieiieen. [ 0]...... 6,859,992 ]..... 91,709,880 [...ccevvnnn |ounee 91,709,880 |....... (916,850)).....cevvennnnnn [ [0 0f..... 4,754,503 [ .oooiiiiin ]| i
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IRS_USD_PAY_0.81_REC_U
D
SOFRRATE_03/26/2020_03 Interest .. SOF1+26.161 /
/26/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/26/2050 |............... 0f.... 108,000,000((.810) |eeeiiiiiienns [ 0f..... 3,928,732 1..... 52,225,442 [..eeeeeeiii | 52,225,442 |....... (558,919)..cevvnnninns [ [V R 0f..... 2,726,940 [ .eovevniis | e
IRS_USD_PAY_0.82_REC_U
D
SOFRRATE_04/08/2020_04 Interest .. SOF1+26.161 /
/08/2040_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/08/2040 |............... 0f..... 64,000,000 ((.820)  |eeeeeeiiiens [ 0f..... 2,333,248 |..... 22,235,088 |..ccevvnnnn o 22,235,088 |..... (1,199,420))....0vvvennnnn [ [V R 0f..... 1,261,121 | coeveiis | e
IRS_USD_PAY_0.835_REC_
UsD
SOFRRATE_03/26/2020_03 Interest .. SOF1+26.161 /
/26/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/26/2050 |............... 0f.... 103,000,000((.835)  |eeeeeeeiiinnns [ 0f..... 3,727,533 |..... 49,372,083 |..cceevnnnn o 49,372,083 |....... (528,800)[.......ccvnnnnns [ [V R 0f..... 2,600,692 | .oeenivenn | eeeeeeieeans
IRS_USD_PAY_0.845_REC_
UsD
SOFRRATE_04/09/2020_04 Interest .. SOF1+26.161 /
/09/2031_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/09/2031 |........een..n. 0f.... 105,000,000 |(.845)  |eeeeiiiiiennns [ 0f..... 3,808,304 |..... 16,567,083 |....cevvees |oveee 16,567,083 |..... (2,888,560)[.....cccunnnnnne [ [V R 0f..... 1,31 170 | e | e
IRS_USD_PAY_0.852_REC_
UsD
SOFRRATE_04/22/2020_04 Interest .. SOF1+26.161 /
/22/2040_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/22/2040 |............... 0f..... 53,000,000 ((.852) |eeeeeeeeiienns [ 0f..... 1,919,506 |..... 18,246,221 [.eeeneeeeen | 18,246,221 |....... (985,420)...00vvnnninns [ [V R 0f..... 1,045,655 [ .oovvnein | eeeeieees
IRS_USD_PAY_0.868_REC_
UsD
SOFRRATE_04/09/2020_04 Interest .. SOF1+26.161 /
/09/2032_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/09/2032 |............... 0f.... 126,000,000((.868) |eeeeeiiiiinnns [ 0f..... 4,548,229 1..... 22,509,919 | .cceeeenins |onee 22,509,919 |..... (3,381,166)[.......c00nnnnns [ [V R 0f..... 1,728,632 | coveveeiis | e
IRS_USD_PAY_0.9159_REC
_UsD
SOFRRATE_04/09/2020_04 Interest .. SOF1+26.161 /
/09/2035_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/09/2035 |............... 0f.... 160,000,000((.916)  |eeeiiiiiienns [ 0f..... 5,718,049 |..... 38,272,253 | .ceeeeeiean o 38,272,253 |..... (3,880, 773)[...cccvvvnnnnnns [ [V R 0f..... 2,595,845 | cooiiiiis| e
IRS_USD_PAY_0.92_REC_U
D
SOFRRATE_03/27/2020_03 Interest .. SOF1+26.161 /
/28/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/28/2050 |............... 0f.... 113,000,000 [(.920)  [oeeeiiiiienns [ 0f..... 4,035,994 |..... 54,182,954 |....ccennns |onee 54,182,954 |...... 1,081,132 [.ccovviiinnnns [ [V R 0f..... 2,853,493 | .oooiiiit| e
IRS_USD_PAY_0.9483_REC
_UsD
SOFRRATE_04/09/2020_04 Interest .. SOF1+26.161 /
/09/2040_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/09/2040 |............... 0f..... 62,000,000 ((.948) ..l [ 0f..... 2,200,678 |..... 20,585,470 [..uuuneenns [onnne 20,585,470 |..... (1,139,008)[.....ccvvnnnnnns [ [V R 0f..... 1,221,819 | coeveii | e
IRS_USD_PAY_0.957_REC_
UsD
SOFRRATE_06/25/2020_06 Interest .. SOF1+26.161 /
/25/2040_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 06/25/2040 |............... 0f..... 41,300,000 ((.967) |l [ 0f..... 1,457,872 |..... 13,819,773 [.eveneeeein | 13,819,773 |....... (744,914)..ccvvnnnnnn [ [V R (U R 819,397 [ vvvniis | i
IRS_USD_PAY_1.137_REC_
UsD
SOFRRATE_03/09/2020_03 Interest .. SOF1+26.161 /
/09/2040_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/09/2040 |............... 0f..... 41,000,000 (1.137)  |oeeeeieiienns [ 0f..... 1,397,269 |..... 12,628,667 |...ccevnnns o 12,628,667 |....... (735,365)]..cvvvnnrnennns [ [V PR (U R 805,765 [ ..ovvvniis| i
IRS_USD_PAY_1.187_REC_
UsD
SOFRRATE_03/09/2020_03 Interest .. SOF1+26.161 /
/09/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/09/2050 |.......eeen.... 0f.... 199,000,000 ((1.187)  |oeeeeeeeeeeins [ 0f..... 6,707,240 |..... 83,459,317 | .eeeeernnnn |oeee 83,459,317 |....... (913,529)..ccvvennns [ [V PR 0f..... 5,020,048
IRS_USD_PAY_1.189_REC_
UsD
SOFRRATE_03/09/2020_03 Interest .. SOF1+26.161 /
/09/2050_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/09/2050 |..........oeeen O o 152,000,000 (1.189)  Jeeeeeeeeeeeeens O [ O e 5,120,838 |..... 63,696,474 [....eeeen | 63,696,474 |....... (697,267)|. 0 O e O 3,834,409
IRS_USD_PAY_1.19:
UsD
SOFRRATE_03/09/2020_03 Interest .. SOF1+26.161 /
/09/2050_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 05/19/2023 |. 03/09/2050 |...............0[..... 153,000,000 4(1.183) .. Ofiiiiiiiiiiinnnn 0 5,149,938 |..... 64,012,163 |........... [....s 64,012,163 |....... (700,840)[. L0 O O 3,859,635
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IRS_USD_PAY_2.97351_RE
C_UsD
SOFRRATE_03/24/2023_03 Interest
/24/2053_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/22/2023 |. 03/24/2053 |............... 0f..... 10,000,000 |.SOF1 / (2.974) [....vvvvnnnnnnen [ [V . 186,990 |......... 674,215 [ .eveeeenes [ 674,215 |........... 9,457 |euueiiiiiinnnns [ [V R (U R 266,921 [ coeveeens | e
IRS_USD_PAY_3.075_REC_
UsD
SOFRRATE_06/23/2022_06 Interest
/23/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226 TOHBYD6XJB17KS62  |. 06/21/2022 |. 06/23/2030 |.......0vnnn... 0f..... 93,500,000 [.SOF1 / (3.075) |......... (27,431 0f..... 1,694,831 [......... 951,368 [..evvneeens e 951,368 |..... (1,324,169))....uivennnnn [ [V R 0f..... 1,119,221 | e[ e
IRS_USD_PAY_3.107_REC_
UsD
SOFRRATE_01/05/2023_01 Interest
/06/2083_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/03/2023 |. 01/05/2053 |............... 0f..... 90,000,000 [.SOF1 / (3.107) |..ceeeeennnnnns [ 0f..... 1,577,388 |...... 3,908,443 | ...oovvnnnn [ennnnn 3,908,443 |......... 103,270 [ooervviiinnnnnns [ [V R 0f..... 2,393,261 | woeeeeiin | s
IRS_USD_PAY_3.24929 RE
C_USD
SOFRRATE_09/09/2024_09 Interest
/09/2054_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/05/2024 |. 09/09/2054 |............... 0f..... 24,200,000 |.SOF1 / (3.249) [...vvvvvvnnnnnen [ [V . 26,923 |......... 323,692 |.ceeeninnn [ 323,692 |......... 323,692 |..covvnnnnne [ [V R (U R 662,320 [ ceeveeeen | e
IRS_USD_PAY_3.276_REC_
UsD
SOFRRATE_02/23/2023_02 Interest
/23/2053_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 02/21/2023 |. 02/23/2053 |............... 0f..... 24,000,000 |.SOF1 / (3.276) |.evvunnnnnn 1,339 | [V . 391,908 |......... 299,809 | ..oevvrnnnn [ 299,809 |.......... 34,350 |.eevunniiinns [ [V R (U R 639,716 [ weevveeeen | e
IRS_USD_PAY_3.30648_RE
C_USD
SOFRRATE_09/27/2024_09 Interest
/21/2054_LCHC ........ INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/25/2024 |. 09/27/2054 |............... 0f..... 15,900,000 [.SOF1 / (3.306) |......ceeneeenn [ [0 2,693 ...t 38,918 [ o 38,918 |.......... 38,918 [ [ [V R (U R 435,519 | cooieiiiit| e
IRS_USD_PAY_3.3581_REC
_UsD
SOFRRATE_09/06/2024_09 Interest
/06/2034_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/04/2024 |. 09/06/2034 |............... 0f..... 20,000,000 (. SOF1 / (3.368) |...ceeeeennnnnn [ [V . 24,252 |......... (40,386)( .evvneeeee oo (40,386)f......... (40,386)[.....cc0vnnnnnne [ [V R (U R 315,273 | ceeeeii | e
IRS_USD_PAY_3.486_REC_
UsD
SOFRRATE_09/22/2022_09 Interest
/22/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/20/2022 |. 09/22/2028 |............... 0f..... 55,000,000 |.SOF1 / (3.486) |.......... (VARTH0) AR [V . 835,682 |....... (428,921)] cevvennnes [oevnnns (428,921)|....... (603,545)]..cvvvnnninns [ [V R (U R 548,680 [ ..ooceniis| eriiiiiiin
IRS_USD_PAY_3.5985_REC
_UsD
SOFRRATE_09/06/2024_09 Interest
/06/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/04/2024 |. 09/06/2026 |............... 0f.... 500,000,000 . SOF1 / (3.599) [...uvvvvrnnnnns [ [V . 522,835 |..... (1,244,189) ..evvvnnnnn fennn (1,244,189)|..... (1,244,189))...euviiinnnnns [ [V R 0f..... 3,476,930 [ ..oveennis | e
IRS_USD_PAY_3.5985_REC
_UsD
SOFRRATE_09/06/2024_09 Interest
/06/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/04/2024 |. 09/06/2026 |............... 0f.... 500,000,000 . SOF1 / (3.599) [...uvvvvrnnnnns [ [V . 522,835 |..... (1,244,189) ..evvvnnnnn fennn (1,244,189)|..... (1,244,189))...euviiinnnnns [ [V R 0f..... 3,476,930 [ ..oveennis | e
IRS_USD_PAY_3.626_REC_
UsD
SOFRRATE_08/07/2023_08 Interest
/07/2083_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 08/03/2023 |. 08/07/2053 |.......eenn.... 0f.... 137,000,000 |.SOF1 / (3.626) [....cevvvunnnnns [ 0f..... 1,921,771 ... (7,260,935)] .eevvvnnnnn fennnn (7,260,935)f......... 276,623 [covnniiiiinnnnnn [ [V PR 0f..... 3,680,639 [ .eeveeeenn| e
IRS_USD_PAY_3.66813_RE
C_UsD
SOFRRATE_12/07/2023_12 Interest
/07/2083_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226 TOHBYD6XJB17KS62  |. 12/05/2023 |. 12/07/2053 |............... 0f..... 16,800,000 |.SOF1 / (3.668) [......vvvvvnneee [ [V . 225,215 |..... (1,042,624)] .ccvvvnnnnn fennnn (1,042,624)|.......... 2,28 e [ [V PR (U R 453,954
IRS_USD_PAY_3.68249_RE
C_USD
SOFRRATE_12/07/2023_12 Interest
/07/2053_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 12/05/2023 |. 12/07/2053 |.... 19,600,000 |.SOF1 / (3.682) |.. .. 260,608 |..... (1,268,453)] ..eevvnnnnn fennnn (1,268,453)f... 529,613
IRS_USD_PAY_3.72
UsD
SOFRRATE_09/22/2023_09 Interest
/22/2053_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 09/20/2023 |. 09/22/2053 |.... 20,000,000 ].S0F1 / (3.721) |.. ...268,112]..... (1,421,504)] ..cevvnnnns o (1,421,504)]... 538,491




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

G903

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)
IRS_USD_PAY_3.726_REC_
UsD
SOFRRATE_09/19/2023_09 Interest
/19/2083_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/15/2023 |. 09/19/2053 |............... 0f..... 32,500,000 |.SOF1 / (3.726) [..vvvvvvunnnnnen [ [V . 434,082 |..... (2,338,415)] .eevvennnns fennnn (2,338,415)).......... A XS [ [V R (U R 874,924 | oooiiii]| s
IRS_USD_PAY_3.7338_REC
_UsD
SOFRRATE_01/24/2024_01 Interest
/24/2034 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62 | 01/22/2024 |. 01/24/2034 |............... 0f.... 120,600,000 |.SOF1 / (3.734) [...cvvvvvnnnnnns [ 0f..... 1,399,615 |..... (3,947,603)] ..cevvnnnnn fennnn (3,947,603)|..... (3,947,603))....ueeevnnnnns [ [V R 0f..... 1,841,204 | coeviiiis| e
IRS_USD_PAY_3.7349_REC
_UsD
SOFRRATE_01/24/2024_01 Interest
/24/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/22/2024 |. 01/24/2030 |............... 0f.... 271,500,000 [.SOF1 / (3.735) |oeevvvnnrinnnnne [ 0f..... 3,148,792 |..... (6,165,566)(........... |..... (6,165,566)|..... (6,165,566)[.......c00unnnn. [ [V R 0f..... 3,131,202 [ |
IRS_USD_PAY_3.73552_RE
C_USD
SOFRRATE_01/24/2024_01 Interest
/24/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/22/2024 |. 01/24/2030 |............... 0f.... 107,300,000 [.SOF1 / (3.736) [..eevvvvunnnnnns [ 0f..... 1,243,976 |..... (2,439,933)] .eeveennns Joennn (2,439,933)f..... (2,439,933)]....ccvvnnnnnnns [ [V R 0f..... 1,237,508 | cevnvva | e
IRS_USD_PAY_3.73623_RE
C_UsD
SOFRRATE_01/24/2024_01 Interest
/24/2034 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/22/2024 |. 01/24/2034 |............... 0f..... 86,800,000 |.SOF1 / (3.736) [-vevvvrvvvrnnns [ 0f..... 1,005,881 |..... (2,858,084)( ... |nnne (2,858,084)|..... (2,858,084)[......ccunnnnnns [ [V R 0f..... 1,325,178 | ceveeveai | e
IRS_USD_PAY_3.749_REC_
UsD
SOFRRATE_08/19/2023_08 Interest
/19/2083_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 08/17/2023 |. 08/19/2053 |............... 0f..... 42,000,000 [.SOF1 / (3.749) |....cceeenenn [ [V . 550,892 |..... (3,181, 714) .eeeeeeeeen | (3,181,714).......... L7 T F [ [V R 0f..... 1,129,013 | e | e
IRS_USD_PAY_3.76_REC_U
D
SOFRRATE_08/17/2023_08 Interest
J17T/2048_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 08/15/2023 |. 08/17/2048 |............... 0f..... 80,000,000 |.SOF1 / (3.760) [vevvvrrvrrnnns [ 0f..... 1,043,452 |..... (4,633,908)] ..ccvvnnnnn fonnnn (4,633,908)......... (77,983)[.cevvvennnnns [ [V R 0f..... 1,955,337 [ coveeiiia | e
IRS_USD_PAY_3.77973_RE
C_USD
SOFRRATE_01/24/2024_01 Interest
/2472044 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62 | 01/22/2024 |. 01/24/2044 |............... 0f..... 50,100,000 [.SOF1 / (3.780) |....ceeennnnnnn [ [V . 565,388 |..... (2,362,665)] ..cevvnnnnn fonnnn (2,362,665)|..... (2,362,665)).....cceeennnnns [ [V R 0f..... 1,101,311 [ i |
IRS_USD_PAY_3.78834_RE
C_UsD
SOFRRATE_01/23/2024_01 Interest
/23/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62 | 01/19/2024 |. 01/23/2033 |............... 0f.... 100,300,000 |.SOF1 / (3.788) [...cevvvunnnnnns [ 0f..... 1,130,681 |..... (3,502,085)] .evvvvnnnnn feunnn (3,502,055)..... (3,502,085))+0vuunieinnnnns [ [V R 0f..... 1,446,595 [ .ooovviin| ceiens
IRS_USD_PAY_3.79089_RE
C_UsD
SOFRRATE_01/24/2024_01 Interest
/24/2039 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/22/2024 |. 01/24/2039 |............... 0f..... 78,900,000 [.SOF1 / (3.791) |.eeeeeeeeennnns [ [V . 884,263 |..... (3,342,401)] .eevvvnnnnn fennnn (3,342,401)..... (3,342,401))cvveniiennnnns [ [V R 0f..... 1,493,172 covveiii | et
IRS_USD_PAY_3.83475_RE
C_UsD
SOFRRATE_12/08/2023_12 Interest
/08/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 12/06/2023 |. 12/08/2028 |............... 0f.... 250,000,000 [.SOF1 / (3.835) |eevvunnrnnnne [ 0f..... 3,032,844 1..... (5,459,418)] ..evvvnnnnn fennnn (5,459,418)..... (2,211,501)[.cccvevennnnns [ [V PR 0f..... 2,559,230 | ceeviinn| e
IRS_USD_PAY_3.86_REC_U
D
SOFRRATE_08/19/2023_08 Interest
/19/2048_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 08/17/2023 |. 08/19/2048 |............... 0f..... 57,500,000 [.SOF1 / (3.860) |............. [ 0fennns 705,620 |..... (4,269,457)| .eevvvnnnnn fennnn (4,269,457)|......... (45,252)]....ccvvnnnnnnns [ [V PR 0f..... 1,405,560
IRS_USD_PAY_3.876_REC_
UsD
SOFRRATE_08/17/2023_08 Interest
J17/2043_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 08/15/2023 |. 08/17/2043 |.... 65,500,000 |.SOF1 / (3.876) |.. ... 796,497 |..... (3,916,061)(....ceeee | (3,916,061)....... (404,170)|. 0 O e O 1,423,417
IRS_USD_PAY_3.87919_RE
C_USD
SOFRRATE_04/15/2024_04 Interest
/15/2054_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 04/11/2024 |. 04/15/2054 |.... 10,000,000 |.SOF1 / (3.879) |...evvvveeeeeeee O foiiiiinnnnn 0.1l 69,457 ... (1,027,449)] .oevvvnnnnn fonnnn (1,027,449)...... (1,027,449)|. . 0].. 271,841




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

9903

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)
IRS_USD_PAY_3.89_REC_U
D
SOFRRATE_07/03/2023_07 Interest
/03/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/29/2023 |. 07/03/2028 |............... 0f..... 98,000,000 [.SOF1 / (3.890) |...ceeeennnnnns [ 0f..... 1,170,125 ..... (2,076,531 .eeenneeecs |onnne (2,076,531)....... (803,765)[....ceevveennnns [ [V R (U R 950,007 [ .evvveniis | i
IRS_USD_PAY_3.92856_RE
C_USD
SOFRRATE_06/14/2024_06 Interest
/14/2034 _LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/12/2024 |. 06/14/2034 |............... 0f..... 30,000,000 (. SOF1 / (3.929) |.....ceennnnnnn [ [V . 126,515 |..... (1,482,766)(........... |..... (1,482,766),..... (1,482,766)[.......c00nnvnn. [ [V R (U R 467,403 [ ..ooeniis | e
IRS_USD_PAY_3.96_REC_U
D
SOFRRATE_06/03/2024_06 Interest
/03/2054_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/30/2024 |. 06/03/2054 |............... 0f..... 56,500,000 [.SOF1 / (3.960) |........cen [ [V . 258,031 |..... (6,697,692)(....ceeee |nnne (6,697,692)|..... (6,697,692)[.......c00unnnn. [ [V R 0f..... 1,539,383 .ovvvniiin | e
IRS_USD_PAY_3.976_REC_
UsD
SOFRRATE_08/19/2023_08 Interest
/19/2043_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 08/17/2023 |. 08/19/2043 |............... 0f..... 63,000,000 [.SOF1 / (3.976) |.....ceennnnnnn [ [V . 717,492 |..... (4,643,596 ..ccvvnnnnn fonnnn (4,643,5%))....... (373,506)[....cccvvvnnnnns [ [V R 0f..... 1,369,286 | ceevvvvnnn | cenieiiees
IRS_USD_PAY_3.9771_REC
_UsD
SOFRRATE_10/03/2023_10 Interest
/03/2083_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/29/2023 |. 10/03/2053 |............... 0f..... 17,500,000 [.SOF1 / (3.977) |.oceeeeeeennns [ [V . 200,424 |..... (2,072,454)] ceevvvnnnnn fennnn (2,072,454)\.......... 45,369 |...ovnnniienns [ [V R (U R 471,828 | oo e
IRS_USD_PAY_3.992_REC_
UsD
SOFRRATE_09/09/2023_09 Interest
/09/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226 TOHBYD6XJB17KS62  |. 09/07/2023 |. 09/09/2033 |............... 0f..... 74,000,000 (. SOF1 / (3.992) |...ceeeeennnnnn [ [V - 837,000 |..... (3,863,524)] .ccvvvnnnnn fennnn (3,863,524)|........ (781,202)[...ueevvinnnnns [ [V R 0f..... 1,106,785 [ wevvevniis | i
IRS_USD_PAY_3.995_REC_
UsD
SOFRRATE_05/20/2024_05 Interest
/20/2039_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/16/2024 |. 05/20/2039 |............... 0f..... 37,000,000 (. SOF1 / (3.995) |....ceeeennnnnn Oferens (4,148)|......... 185,201 |..... (2,446,268)| ...cvvnnnnn fonnnn (2,446,268)|..... (2,442,120))0eeeeieinnnnns [ [V R (U R 707,944 [ ooveiiin ] e
IRS_USD_PAY_3.997_REC_
UsD
SOFRRATE_04/18/2024_04 Interest
/18/2054_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 04/16/2024 |. 04/18/2054 |............... 0f..... 11,100,000 |.SOF1 / (3.997) [..vvvvvvvnnnnnns [ [V . 69,618 |..... (1,384,910) .evvnneecn | (1,384,910)|..... (1,384,910)[.....ccvvnnnnnns [ [V R (U R 301,785 [ weveeniiis | i
IRS_USD_PAY_3.997_REC_
UsD
SOFRRATE_05/20/2024_05 Interest
/20/2039_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/16/2024 |. 05/20/2039 |............... 0f..... 37,000,000 [.SOF1 / (3.997) |..cceveeennnnnn Oferens (4,666)|......... 184,926 |..... (2,454,800)] ..eevvnnnnn fennnn (2,454,800)|..... (2,450, 134))..eeeniiinnnnns [ [V R (U R 707,944 [ ooveiiin ] e
IRS_USD_PAY_4.01752_RE
C_UsD
SOFRRATE_09/22/2023_09 Interest
/22/2038_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/20/2023 |. 09/22/2038 |............... 0f..... 20,000,000 [.SOF1 / (4.018) |.......ccen [ [V . 222,975 |..... (1,351,317 ceeeneeeecn | (1,351,317)f....... (194,451))..cevvennnnns [ [V R (U R 373,983 | ceeieii | e
IRS_USD_PAY_4.02407_RE
C_UsD
SOFRRATE_09/29/2023_09 Interest
/29/2053_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226 TOHBYD6XJB17KS62  |. 09/27/2023 |. 09/29/2053 |............... 0f..... 29,400,000 |.SOF1 / (4.024) [....vvvvvnnnnnee [ 0fenns 326,707 |..... (3,305,944)] ...oevvnnn |ornee (3,305,944)......... 506,301 [...uiiviinnnnnn [ [V PR (U R 791,844 [ i e
IRS_USD_PAY_4.025_REC_
UsD
SOFRRATE_05/20/2024_05 Interest
/20/2082_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/16/2024 |. 05/20/2032 |............... 0f.... 190,000,000 |.SOF1 / (4.025) |......cvvvnnnnne (U R (12,200)f......... 929,817 |..... (9,362,919)] .ccvvvnnnnn fennnn (9,362,919)..... (9,350, 719))..euvviiinnnnns [ [V PR 0f..... 2,626,041
IRS_USD_PAY_4.02562_RE
C_USD
SOFRRATE_07/08/2024_07 Interest
/08/2031_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 07/03/2024 |. 07/08/2031 40,000,000 |.SOF1 / (4.026) |.. ...120,204 |..... (1,810,950)( .evvvneees [nnne (1,810,950)]..... (1,810, 950)(. 0. 520,485
IRS_USD_PAY_4.03103_RE
C_USD
SOFRRATE_08/03/2023_08 Interest
/03/2028_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 08/01/2023 |. 08/03/2028 |...............0 [..... 100,000,000 .80F1 / (4.031) |..oevvvvvveeeen O O e, 1,095,038 |..... (2,685,866)[.....ccceen [onns (2,685,866)|....... (749,741)|. . 0].. 980,285




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

2'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
IRS_USD_PAY_4.034_REC_
UsD
SOFRRATE_08/19/2023_08 Interest
/19/2038_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 08/17/2023 |. 08/19/2038 |............... 0f..... 78,000,000 |.SOF1 / (4.034) |..cevvvvvennnns [ [V . 853,891 |..... (5,391,369)] ..cevvnnnnn fennnn (5,391,369)|....... (754,745)).ccvvnnnninnns [ [V R 0f..... 1,453,667 | covvvvens | ceieies
IRS_USD_PAY_4.0349_REC
_UsD
SOFRRATE_04/26/2024_04 Interest
/26/2054_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 04/24/2024 |. 04/26/2054 |............... 0f..... 15,000,000 [.SOF1 / (4.036) |.....cceeneens [ [V . 86,786 |..... (1,979,085)] .eevvvnnnnn fennns (1,979,085)|..... (1,979,085))..uuuvieinnnnns [ [V R (U R 407,969 [ ..ooevniin | i
IRS_USD_PAY_4.06529_RE
C_UsD
SOFRRATE_08/07/2023_08 Interest
/07/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 08/03/2023 |. 08/07/2028 |............... 0f.... 112,000,000 |.SOF1 / (4.065) [....ccvvvunnnnns [ 0f..... 1,196,613 |..... (3,155,732)] cevvvvnnnnn fennnn (3,185,732)|....... (817,592)[...ueveviennnns [ [V R 0f..... 1,099,483 [ .ooevnvein | ceeeiiieas
IRS_USD_PAY_4.0762_REC
_UsD
SOFRRATE_08/23/2023_08 Interest
/23/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226 TOHBYD6XJB17KS62  |. 08/21/2023 |. 08/23/2033 |............... 0f..... 61,600,000 |.SOF1 / (4.076) |.eevvvvvvrnnnns [ [V 655,077 |..... (3,602,017)f.eeunnencn |nnne (3,602,017)....... (625,085)]...0vvunniennns [ [V R (U R 918,923 | .oeoiiiiis| e
IRS_USD_PAY_4.1_REC_US
D
SOFRRATE_07/18/2024_07 Interest
/18/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 07/16/2024 |. 07/18/2029 |............... 0f.... 100,000,000 [.SOF1 / (4.100) [....cevvunnnnnne [ [V . 246,769 |..... (3,689,989) ....cuunnnn fennnn (3,689,989)|..... (3,689,989).......ccevnnnns [ [V R 0f..... 1,095,445 [ oooiiiin| e
IRS_USD_PAY_4.12_REC_U
D
SOFRRATE_11/08/2022_11 Interest
/08/2027_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 11/04/2022 |. 11/08/2027 |............... 0f.... 110,000,000 |.SOF1 / (4.120) |.......... 30,930 [ouvenneiiinnnnn 0f..... 1,115,856 |..... (2,591,923)] ...oevvnnn |oeee (2,591,923)|........ (664,043)[......ccvvnnnnns [ [V R (U R 969,444 | coiiiiiii| e
IRS_USD_PAY_4.142_REC_
UsD
SOFRRATE_04/05/2024_04 Interest
/06/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 04/03/2024 |. 04/05/2029 |............... 0f.... 170,000,000 |.SOF1 / (4.142) |[...cevvvvnnnnnns (U R (19,127)f...... 1,032,809 [..... (6,185,830) .eevvveecs [onnne (6,185,830)..... (6,166,703)....c0vunnnne [ [V R 0f..... 1,806,139 | covvvvni | cenieiees
IRS_USD_PAY_4.143 REC_
UsD
SOFRRATE_04/05/2024_04 Interest
/06/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 04/03/2024 |. 04/05/2029 |............... 0f.... 145,000,000 |.SOF1 / (4.143) [cevvivvinnnnns (U R (19,421)|......... 880,205 |..... (5,282,192)] .eevvvnnnnn fennnn (5,282,192)..... (5,262, 771)[.ccvvvvvnnnnns [ [V R 0f..... 1,540,530 | .ovevnvenn | ceeeieis
IRS_USD_PAY_4.143 REC_
UsD
SOFRRATE_09/19/2023_09 Interest
/19/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/15/2023 |. 09/19/2029 |............... 0f.... 113,000,000 |.SOF1 / (4.143) [...evvvvnnnnnnns [ 0f..... 1,150,626 |..... (4,546,599)] .....cevvnn |oenne (4,546,599)....... (917,460)[.......ccvvnnnnn [ [V R 0f..... 1,259,912 oot e
IRS_USD_PAY_4.1445_REC
_UsD
SOFRRATE_09/26/2023_09 Interest
/26/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/22/2023 |. 09/26/2033 |............... 0f..... 20,000,000 (. SOF1 / (4.145) |................ [ [V . 205,652 |..... (1,284,959) .ccevvnnnns fennnn (1,284,959)|....... (198,047)f....ccevvennnnns [ [V R (U R 299,909 | ceeviieiin | e
IRS_USD_PAY_4.154_REC_
UsD
SOFRRATE_06/03/2024_06 Interest
/03/2044_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/30/2024 |. 06/03/2044 |............... 0f..... 64,000,000 [.SOF1 / (4.154) |.....cceen Oferens (2,584)......... 250,89 |..... (6,496,919)] ..cevvnnnns fennnn (6,496,919)|..... (6,494,335)[.....cc0unnnnnne [ [V PR 0f..... 1,419,865 | coevveni | ceniiis
IRS_USD_PAY_4.155_REC_
UsD
SOFRRATE_06/03/2024_06 Interest
/03/2044_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/30/2024 |. 06/03/2044 |............... 0f..... 80,000,000 |.SOF1 / (4.155) [eevvvrrrrnnnns (U R (27,993))..ceeeeee 313,353 |..... (8,132,599)] .cevvvnnnns fennns (8,132,599),..... (8,104,606)]....c0uuvenee [ [V PR 0f..... 1,774,832
IRS_USD_PAY_4.1665_REC
_UsD
SOFRRATE_09/26/2023_09 Interest
/26/2038_LCH .......... | INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 09/22/2023 |. 09/26/2038 |.... 18,100,000 |.SOF1 / (4.167) |.. ...181,233 |..... (1,524,015)] .eevvvnnnns fennnn (1,524,015)f....... (167,213)|. 0. 338,587
IRS_USD_PAY_4.19713_RE
C_USD
SOFRRATE_09/28/2023_09 Interest
/28/2033_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 09/26/2023 |. 09/28/2033 |.... 24,800,000 |.SOF1 / (4.197) |.. ...243,076 |..... (1,377,079) eenneeeen [ (1,377,079)]... 372,000
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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)
IRS_USD_PAY_4.2_REC_US
D
SOFRRATE_04/17/2024_04 Interest
JA7/2034_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 04/15/2024 |. 04/17/2034 |............... 0f..... 24,500,000 |.SOF1 / (4.200) [...vvvvvnnnnnnnn [ [V . 131,574 |..... (1,741,475) ceeeneeeeen | (1,741,475)|..... (1,741, 475)[....ccovnnnnnnns [ [V R (U R 378,576 [ weveeniis | i
IRS_USD_PAY_4.21803_RE
C_USD
SOFRRATE_08/01/2024_08 Interest
/01/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 07/30/2024 |. 08/01/2026 |............... 0f.... 105,100,000 |.SOF1 / (4.218) [...cevvvvnnnnnns [ [V . 185,349 |..... (1,348,094)] ..ccvvnnnns fennnn (1,348,004)|..... (1,348,094)).....cvvinnnnns [ [V R (U R FANICTK T (R N
IRS_USD_PAY_4.21911_RE
C_UsD
SOFRRATE_08/01/2024_08 Interest
/01/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 07/30/2024 |. 08/01/2026 |............... 0f.... 105,000,000 [.SOF1 / (4.219) [...cvvvvvnnnnnns [ [V . 184,980 |..... (1,348,816)(........... |..... (1,348,816))..... (1,348,816)[........00unnnn. [ [V R (U R FANT N (R N
IRS_USD_PAY_4.235_REC_
UsD
SOFRRATE_10/19/2023_10 Interest
/19/2083_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 10/17/2023 |. 10/19/2053 |............... 0f.... 100,500,000 |. SOF1 / (4.235) |[....cevvvnnnnnns [ [V . 943,848 |... (16,702,236)] ........... ... (16,702,236)f......... 310,635 [cuvnniiiiiinnnnn [ [V R 0f..... 2,709,367 [ wevveneeen| e,
IRS_USD_PAY_4.247_REC_
UsD
SOFRRATE_09/19/2023_09 Interest
/19/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/15/2023 |. 09/19/2028 |............... 0f..... 94,000,000 (. SOF1 / (4.247) |..ceeeeennnnnn [ [V . 882,752 |..... (3,378,381 .eeunneccs [ (3,378,381)....... (601,533)[...ueeeveennnns [ [V R (U R 936,775 [ wveveiiis | e
IRS_USD_PAY_4.2797_REC
_UsD
SOFRRATE_09/22/2023_09 Interest
/22/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/20/2023 |. 09/22/2028 |............... 0f..... 40,000,000 [.SOF1 / (4.280) |.....ceennnnnnn [ 0fenns 366,131 |..... (1,489,705)( .cevveeecn | (1,489,705)f....... (248,959)]....0vvnninnnn [ [V R (U R 399,040 | ceevieiiin| e
IRS_USD_PAY_4.28032_RE
C_UsD
SOFRRATE_10/30/2023_10 Interest
/30/2083_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 10/26/2023 |. 10/30/2053 |............... 0f..... 15,000,000 [.SOF1 / (4.280) |........ce [ [V . 134,688 |..... (2,620,404)] ..ccvvnnnnn fennnn (2,620,404).......... 48,451 |oovveniine [ [V R (U R 404,593 | ooeiiiiit| e
IRS_USD_PAY_4.28405_RE
C_USD
SOFRRATE_11/13/2023_11 Interest
/13/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 11/09/2023 |. 11/13/2028 |............... 0f..... 60,000,000 |.SOF1 / (4.284) |...eevvvvennnes [ [V . 531,893 |..... (2,322,053)] ..eeeevnnn |oenee (2,322,083)|....... (370,790 veeevennnnn [ [V R Of....... 609,176 | eevneian [ e
IRS_USD_PAY_4.30094_RE
C_UsD
SOFRRATE_08/15/2024_08 Interest
/16/2025_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 08/13/2024 |. 08/15/2025 |............... 0f.... 216,200,000 [.SOF1 / (4.301) |eevvennrnnnns [ [V - 260,107 |....... (610,273) . eevenees Jevneen (610,273)f....... (610,273)[.eveeevinnnnns [ [V R 0f..... 1,010,589 | covvveii | ceieies
IRS_USD_PAY_4.32966_RE
C_UsD
SOFRRATE_10/25/2023_10 Interest
/25/2053_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 10/23/2023 |. 10/25/2053 |............... 0f..... 30,400,000 (. SOF1 / (4.330) |..eeeeeeennnnnn [ [V . 262,483 |..... (5,586,547)| .eevvvnnnnn fennnn (5,586,547).......... 99,534 [....covniinnns [ [V R Of....... 819,781 ooeeeeiit | e
IRS_USD_PAY_4.332_REC_
UsD
SOFRRATE_10/02/2023_10 Interest
/02/2035_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/28/2023 |. 10/02/2035 |............... 0f.... 185,000,000 |. SOF1 / (4.332) [...ccvvvnnnnnnns [ 0f..... 1,620,191 ... (16,614,903)........... ... (16,614,903)f..... (1,738,921)[..ccvvvnnnnnnns [ [V PR 0f..... 3,069,406 | .ooeevenn | ceeeiiiiieenns
IRS_USD_PAY_4.34085_RE
C_UsD
SOFRRATE_07/11/2023_07 Interest
J11/2027_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 07/07/2023 |.07/11/2027 |.......eee.. 0f.... 138,000,000 |.SOF1 / (4.341) [..cevvvvnnnnnnns [ 0f..... 1,176,679 |..... (3,624,513)] .eevvvnnnnn fennnn (3,624,513)|....... (611,558)[....ccevevennnns [ [V PR 0f..... 1,150,063
IRS_USD_PAY_4.36344_RE
C_USD
SOFRRATE_10/17/2023_10 Interest
J17/2028_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 10/13/2023 |. 10/17/2028 |.... 60,000,000 |.S0F1 / (4.363) |.. ...505,573 |..... (2,462,921)] .eevvvnnnnn fennnn (2,462,921)....... (344,616)|. 0. 603,687
IRS_USD_PAY_4.3727_REC
_UsD
SOFRRATE_04/15/2024_04 Interest
/15/2029_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 04/11/2024 |. 04/15/2029 |.... 50,000,000 |.SOF1 / (4.373) |.. ... 231,447 ... (2,315,469)] ...cvvnnnns o (2,315,469)...... (2,315,469)). . 0].. 532,827
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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)
IRS_USD_PAY_4.39511_RE
C_UsD
SOFRRATE_10/30/2023_10 Interest
/30/2083_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 10/26/2023 |. 10/30/2053 |............... 0f..... 15,000,000 [. SOF1 / (4.396) |......ceeenens [ [V . 121,583 |..... (2,938,198)] ..evvvnnnnn feonnnn (2,938,198)f.......... 51,096 [c.oiiiiiinnnnns [ [V R (U R 404,593 | ooeiiiiit| e
IRS_USD_PAY_4.43093_RE
C_USD
SOFRRATE_09/25/2023_09 Interest
/25/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/21/2023 |. 09/25/2028 |............... 0f..... 90,500,000 [.SOF1 / (4.431) |...coeeeennnnn [ [V . 723,911 |..... (3,886,693)( .0 [nnne (3,886,693)....... (482,190)).....cevvvnnnnns [ [V R (U R 903,759 | cevnveenn | e
IRS_USD_PAY_4.49282_RE
C_UsD
SOFRRATE_11/03/2023_11 Interest
/03/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 11/01/2023 |. 11/03/2033 |............... 0f..... 25,000,000 (. SOF1 / (4.493) |.....cceennnenn [ [V . 183,431 |..... (2,298,413)] .eevvvnnnnn fennnn (2,298,413)|....... (205,628)[......ccvvnnnnns [ [V R (U R KT (R N
IRS_USD_PAY_4.495_REC_
UsD
SOFRRATE_10/19/2023_10 Interest
/19/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 10/17/2023 |. 10/19/2033 |............... 0f.... 111,000,000 |. SOF1 / (4.495) |....ccvvvnnnnnns [ [V . 822,803 |... (10,195,525)]........... ... (10,195,525)....... (918,992)...ccvvnvnns [ [V R 0f..... 1,670,313 | covevveiis | e
IRS_USD_PAY_4.521_REC_
UsD
SOFRRATE_05/01/2024_05 Interest
/01/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 04/29/2024 |. 05/01/2028 |............... 0f.... 192,800,000 |.SOF1 / (4.521) [cevuvivirnnnnns [ 0fens 679,379 |..... (7,935,105)] .eevvvnnnnn fennnn (7,935,105)|..... (7,935,105)).0uuveeinnnnns [ [V R 0f..... 1,825,578 | cevevveis | e
IRS_USD_PAY_4.529 REC_
UsD
SOFRRATE_05/01/2024_05 Interest
/01/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 04/29/2024 |. 05/01/2028 |............... 0f.... 225,000,000 [.SOF1 / (4.529) |.eevvvennnnnnn [ [V . 785,194 |..... (9,320, 771) veveneeecn | (9,320,771)|..... (9,320, 771)[.ceevevennnnns [ [V R 0f..... 2,130,472 ovveiiiit | e
IRS_USD_PAY_4.605_REC_
UsD
SOFRRATE_04/09/2024_04 Interest
/09/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 04/05/2024 |. 04/09/2026 |............... 0f.... 262,000,000 [.SOF1 / (4.605) |...evvnnnnnnnnne [ [V . 963,770 |..... (3,858,629)] ...cvvnnnnn fennnn (3,858,629)|..... (3,858,629)).....cvvennnnn [ [V R 0f..... 1,616,822 | coovvvvnis| ceniiies
IRS_USD_PAY_4.911_REC_
UsD
SOFRRATE_05/01/2024_05 Interest
/01/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 04/29/2024 |. 05/01/2026 |............... 0f.... 222,000,000 .SOF1 / (4.911) |ovevvrnnnnnnne [ [V . 414,308 |..... (4,508,440)] ...cvvnnnnn fennnn (4,508,440)|..... (4,508,440)).......ccennnnns [ [V R 0f..... 1,396,820 | ceevvenn | ceniieiiees
IRS_USD_PAY_5.0421_REC
_UsD
SOFRRATE_10/05/2023_10 Interest
/06/2025_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 10/03/2023 |. 10/05/2025 |............... 0f.... 159,300,000 |.SOF1 / (5.042) [ceevvvvirnnnnns [ [V . 531,207 |..... (1,880,449) ... | (1,880,449)f......... 329,732 |evvviine [ [V R (U R 801,937 [ wevveeees | e
IRS_USD_REC_0.3916_PAY
_UsD
SOFRRATE_08/11/2020_08| Interest (0 392 /
J11/2027_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/11/2027 |............... 0f..... 50,000,000 |(SOF1+26.161)  [....uvvvvrnnnnns [ 0].... (1,983,509)|..... (4,350, 17)f.euenneencn | (4,350, 117)f...... 1,568,144 |.....covvnnnnnns [ [V R (U R 423,011 [ e[ e
IRS_USD_REC_0.44872_PA
Y_USD
SOFRRATE_05/12/2020_05 Interest (0 449 /
/12/2027_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/12/2027 |......eevnn..n. 0f.... 143,300,000 |(SOF1+26.161)  [....ceevvennnnn [ 0].... (5,623,348))... (11,304, 114)........... ... (11,304,114)...... 4,458,807 ...oovvvnnnnnn [ [V PR 0f..... 1,158,361 | weveeeeeis | e
IRS_USD_REC_0.4535_PAY
_UsD
SOFRRATE_12/14/2020_12 Interest (0 454 /
/14/2025_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 12/14/2025 |............... 0f.... 201,000,000 |(SOF1+26.161)  [....cevvvvennnn [ 0].... (7,881,738),..... (8,343,119)] .eevvvnnnns fennnn (8,343, 119)f...... 6,345,987 |...ovvnninnnnn [ [V PR 0f..... 1,103,433
IRS_USD_REC_0.4792_PAY
_UsD
SOFRRATE_11/12/2020_11 Interest (0 479 /
/12/2025_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 11/12/2025 |...............0 [..... 225,000,000 |(SOF1+26. 161) L0 (8,777,967),..... (8,717,383) vevvneeecn [ (8,717,383)|...... 7,078,743 |. 0 O e O 1,189,423
IRS_USD_REC_0.51
UsD
SOFRRATE_05/12/2020_05 Interest (0 511/
/12/2028_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 05/19/2023 |. 05/12/2028 |...............0[..... 212,500,000 |(SOF1+26.161)  [....oeeeeeeeee O uvvvvvvnnnnnnnn 0. (8,239,620))... (21,922,107)[... ... (21,922,107)]...... 6,459,351 ). L0 O O 2,020,549
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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)
IRS_USD_REC_0.546_PAY_
UsD
SOFRRATE_05/18/2020_05 Interest (0 .546 /
/18/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/18/2029 |............... 0f.... 158,000,000 [(SOF1+26.161)  [....cevvvunnnnns [ 0].... (6,084,934)]... (20,161,236)]........... ... (20,161,236)|...... 4,764,065 ......ccevvnnnns [ [V R 0f..... 1,700,405 | wovoeeeiin | e
IRS_USD_REC_0.641_PAY_
UsD
SOFRRATE_10/02/2020_10 Interest (0 641/
/02/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/02/2029 |............... 0f.... 238,000,000 [(SOF1+26.161)  |..eevvunnennns [ 0].... (8,996,278)|... (31,593,771)]........... ... (31,503, 771)...... 7,016,528 [....oovvvvnnnnns [ [V R 0f..... 2,663,107 [ ceevvneeen| e,
IRS_USD_REC_0.682_PAY_
UsD
SOFRRATE_03/31/2020_03 Interest (0 .682 /
/31/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/31/2030 |......evvnnnnn. 0f..... 51,000,000 |(SOF1+26.161)  [....uvvvvrnnnnns [ 0].... (1,912,49),..... (8,021,167)] .ceevvvenn |oveee (8,021,167)|...... 1,454,206 |....oevvnnnnnn [ [V R (U R 598,102 [ wevvveeen | e
IRS_USD_REC_0.68662_PA
Y_USD
SOFRRATE_04/03/2020_04 Interest (0 .687 /
/03/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/03/2030 |.......eeun.... 0f..... 71,000,000 |(SOF1+26.161)  [....ccvvvnnnnnns [ 0].... (2,659,472))... (10,141,774)........... ... (10,141,774)...... 2,048,366 |.........ccunnnn [ [V R (U R 833,274 | coveeiiiit| e
IRS_USD_REC_0.7966_PAY
_UsD
SOFRRATE_08/07/2020_08| Interest (0 797 /
/07/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/07/2050 |............... 0f..... 10,000,000 [(SOF1+26.161)  [....cevvvnnnnnns [ [V IO (366,334)|..... (4,894,198)] ..cevvnnnnn fennnn (4,894,198).......... 48,894 |...ouvnnininnn [ [V R (U R 254,305 | oeeeeiiin| e
IRS_USD_REC_0.827_PAY_
UsD
SOFRRATE_04/03/2020_04 Interest (0 827 /
/03/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/03/2050 |............... 0f..... 15,000,000 |(SOF1+26.161)  [....cevvvvnnnnns [ [V IO (546,067)f..... (7,213,104) .eevneeeeen | (7,213,104)f.......... 76,958 [o.eiiiiiinnnnns [ [V R (U R 378,904 | ooeeeein | e
IRS_USD_REC_0.82802_PA
Y_USD
SOFRRATE_07/12/2021_07 Interest ...828 /
/12/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/12/2026 |............... 0f.... 100,000,000 [(SOF1+26.161)  [....ccvvvunnnnns [ 0].... (3,639,707)|..... (5,050,359)] .eevvvnnnnn fennnn (5,050,359)|....... 2,888,549 |....ouunnnnn [ [V R (U R 667,237 | wevreeeen | e
IRS_USD_REC_0.875_PAY_
UsD
SOFRRATE_04/03/2020_04 Interest ....875/
/03/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/03/2050 |............... 0f..... 30,000,000 A61) [ [ 0].... (1,081,335)|... (14,182,565)]........... ... (14,182,565)f......... 151,545 |ooveniiiinnnnns [ [V R (U R 757,809 [ wevvvneen | e
IRS_USD_REC_0.8835_PAY
_UsD
SOFRRATE_04/03/2020_04 Interest ....884 /
/03/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/03/2050 |............... 0f..... 30,000,000 A61) [ [ 0].... (1,079,422)|... (14,139,420)|........... ... (14,139,420)f......... 151,125 [ [ [V R (U R 757,809 [ wevvvneen | e
IRS_USD_REC_0.928_PAY_
UsD
SOFRRATE_11/12/2020_11 Interest (0 1928 /
/12/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 11/12/2030 |............... 0f.... 225,000,000 [(SOF1+26.161)  |..eevvunnnnnns [ 0].... (8,020,617)... (32,466,305)]........... ... (32,466,305)...... 6,108,301 |..evvvnnnnnne [ [V R 0f..... 2,783,221 | weveeei | s
IRS_USD_REC_0.9292_PAY
_UsD
SOFRRATE_12/14/2020_12 Interest (0 929 /
/14/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 12/14/2030 |.......eunn.... 0f.... 102,500,000 |(SOF1+26.161)  [.....cevvvvnnnn [ 0].... (3,653,600)|... (14,988,793)|........... ... (14,988,793)...... 2,777,853 [ceeiiiiiinnnns [ [V PR 0f..... 1,276,960 | woveeeeeen | eeviiieeeeeninn
IRS_USD_REC_0.9813_PAY
_UsD
SOFRRATE_08/20/2020_08 Interest (0 .91/
/20/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/20/2050 |............... 0f..... 20,000,000 |(SOF1+26.161)  [...uvevvrnnnnns [ [V IO (704,971)f..... (9,165,026)(......ccce |- (9,165,026)|.......... 91,158 [oeiiiiiinnnns [ [V PR (U R 508,961
IRS_USD_REC_1.00045_PA
Y_USD SOFRRATE
_12/22/2021_12/22/2026 Interest
_LCH .. .. | INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 12/20/2021 |. 12/22/2026 |...............0 [..... 100,000,000 .1.000 / (SOF1) |oevvvvvvvvveenn O e O [ (3,361,823)|..... (5,129,421)] cevvvvnnnnn fennns (5,129,421)|...... 2,584,691 |. 0. 746,223
IRS_USD . AY
_USD SOFRRATI
_12/09/2021_12/09/2026 Interest
_LCH INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 12/07/2021 |. 12/09/2026 |.... 1,000,000].1.103 / (SOF1) |..




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

117903

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)
IRS_USD_REC_1.104_PAY_
UsD
SOFRRATE_10/02/2020_10 Interest (0| 1.104 /
/02/2049_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/02/2049 |............... 0f.... 196,800,000 [(SOF1+26.161)  [....cevvvnnnnnns [ 0].... (6,755,551)|... (84,559,190)]........... ... (84,559,190)...... 1,002,592 [ouveniiiinnnnns [ [V R 0f..... 4,922,156 | coveevinnn [ et
IRS_USD_REC_1.116_PAY_
UsD
SOFRRATE_06/08/2020_06| Interest (0| 1.116 /
/08/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 06/08/2050 |............... 0f.... 150,000,000 [(SOF1+26.161)  [....ccvvvunnnnns [ 0].... (5,136,258)|... (65,029,420)|........... ... (65,029,420)f......... 672,380 [..euiiiiinnnnnn [ [V R 0f..... 3,802,442 | coeeiiiii| s
IRS_USD_REC_1.1282_PAY
_UsD
SOFRRATE_06/08/2020_06| Interest (0| 1.128 /
/08/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 06/08/2050 |............... 0f..... 50,000,000 |(SOF1+26.161)  [....vvvvrunnnns [ 0].... (1,707,511)[... (21,572,817)] ........... ... (21,572,817)f......... 223,114 | [ [V R 0f..... 1,267,481 | oeeeeiin| e
IRS_USD_REC_1.346_PAY_
UsD
SOFRRATE_12/08/2020_12 Interest (0| 1.346 /
/08/2040_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226 TOHBYD6XJB17KS62  |. 05/19/2023 |. 12/08/2040 |............... 0f..... 60,100,000 |(SOF1+26.161)  [.....cevvnnnnnns [ 0].... (1,954,255)|... (17,683,735)........... ... (17,683,735)........ 981,678 [...ccvvvnnnnnnns [ [V R 0f..... 1,209,489 | .oovveein | eeeeiiis
IRS_USD_REC_1.4639_PAY
_UsD
SOFRRATE_06/14/2021_06 Interest (0| 1.464 /
/14/2031_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 06/14/2031 |............... 0f..... 50,000,000 |(SOF1+26.161)  [....uvevvrnnnnns [ 0].... (1,581,731)..... (6,249,834) ..ccvvnnnns fennnn (6,249,834)|...... 1,212,402 [oeeeniiiinnnnns [ [V R (U R 647,440 [ ooeeeein | e
IRS_USD_REC_1.46787_PA
Y_USD
SOFRRATE_12/08/2021_12 Interest (0| 1.468 /
/08/2031_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 12/08/2031 |............... 0f..... 25,000,000 |(SOF1+26.161)  [..euvvvvrnnnnns [ [V IO (790,067)f..... (3,327,212)] cevvvennn fennnn (3,327,212)|......... 602,173 [c.eeniiiiiinnnnn [ [V R (U R 335,219 | coveeiiiit| e
IRS_USD_REC_1.55_PAY_U
D
SOFRRATE_09/30/2021_09 Interest ..1.550 /
/30/2031_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/30/2031 |......eeennnnn. 0f..... 35,000,000 |(SOF1+26.161)  [...evrvvrnnnnns [ 0].... (1,084,645)|..... (4,872,320)] .cevvvnnnnn fonnnn (4,872,320)f......... 819,857 [cuuviiiiinnnnnn [ [V R (U R 463,097 [ cevvveeeen | e
IRS_USD_REC_1.6_PAY_US
D
SOFRRATE_04/25/2022_04 Interest ..1.600 /
/25/2027_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/25/2027 |........ee..... 0f.... 100,000,000 |(SOF1+26.161)  [....ccvvvunnnnns [ 0].... (3,060,756)|..... (4,971,126).cevneeeeen | (4,971,126)f...... 2,371,531 |oeeeeeiee [ [V R Of....... 801,112 oeeeeiit | e

IRS_USD_REC_1.64268_PA
Y_USD SOFFRATE

_02/07/2022_02/07/2032 Interest

LOH INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 02/03/2022 |. 02/07/2032 |............... 0f..... 25,000,000.1.643 / (SOF1) [..vvvvreeennnnns [V F 0f....... (718,254)|.....(2,674,821) .oeeeen | (2,674,821)......... 542,365 | [V FO [V FOU [V O 339,001 | wooeeeit | e
IRS_USD_REC_1.74433_PA

Y_USD

SOFRRATE_09/16/2019_09 Interest | L 1.744 /

/16/2044_LCH .......... INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/16/2044 |............... 0f..... 98,400,000 |(SOF1+26.161)  [....eeveennnnns [V F 0f.... (2,905,242)|... (28,072,365)| ...0veevne ... (28,072,365))......... 991,051 [oooeeiiiiiinns [V FO [V FOU [V 2,198,934 [ .ocovinin [ e
IRS_USD_REC_1.7605_PAY

_UsD

SOFRRATE_09/16/2019_09 Interest | L 1.761 /

/16/2034_LCH .......... INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/16/2034 |............... 0f.... 148,500,000 |(SOF1+26.161)  [..eeeeeunnenenns [V F 0f.... (4,366,426)|... (23,249,760 ........... ... (23,249,760)...... 3,147,463 ... [V FO [V FO [V 2,344 128 | e[ e
IRS_USD_REC_1.7645_PAY

_UsD

SOFRRATE_09/16/2019_09 Interest | L 1.765 /

/16/2034_LCH .......... INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/16/2034 |............... 0f.... 148,500,000 |(SOF1+26.161)  [...eeeeunvnnnns [V F 0f.... (4,361,971)|.....(23,199,759) ... ...(23,199,759)|...... 3,144,968 |........c.ne [V FO [V R 0]...... 2,344,128

IRS_USD_REC_1.77112_PA

Y_USD

SOFRRATE_09/12/2019_09 Interest | L 17711/

/12/2044_LCH ... INTEREST RATE ... .. [Rate... F226TOH6YD6XJB17KS62 (. 05/19/2023 |. 09/12/2044 |...............0|..... 104,100,000 [(SOF1+26.161)  |...evveveeeeeee O i O s (3,052,943)\.... (29,287,410) ... .. (29,287,410))...... 1,043,969 |. O O O 2,325,673

IRS_USD_REC_1.77174_PA

Y_USD

SOFRRATE_09/17/2019_09 Interest | L 1.772 /

/17/2034 LCH .......... | INTEREST RATE ... .. [Rate... F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/17/2034 |...............0]..... 148,700,000 |(SOF1+26. 161) .0)..... (4,360,028)]....(23,139,932) .. ...(23,139,932)...... 3,144,830 |. 20 0 0, 2,347,608




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

¢l903

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)
IRS_USD_REC_1.7735_PAY
_UsD
SOFRRATE_09/16/2019_09 Interest (0| 1.774 /
/16/2044_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/16/2044 |............... 0f..... 92,500,000 [(SOF1+26.161)  [...ccvvvvnnnnnns [ 0].... (2,710,809)... (26,001,139)f ........... ... (26,001,139)f......... 925,837 |..evvneiiiene [ [V R 0f..... 2,067,087 | oveeeeenn| eeriieeeeeeiiann
IRS_USD_REC_1.77807_PA
Y_USD
SOFRRATE_09/12/2019_09 Interest (0| 1.778 /
/12/2044 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/12/2044 |............... 0f..... 86,700,000 |(SOF1+26.161)  [.....cevvnnnnnns [ 0].... (2,538,133))....(24,305,489) ........... ....(24,305,489)........ 868,179 [...cvvvvvnnnnnns [ [V R 0f..... 1,036,944 | oo e
IRS_USD_REC_1.814_PAY_
UsD
SOFRRATE_09/17/2019_09 Interest (0| 1.814 /
JA7/2034_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/17/2034 |............... 0f.... 149,100,000 |(SOF1+26.161)  [.....cevvvvnnnns [ 0].... (4,324,499).... (22,671,775)| .cevvunnnns ... (22,671,775)...... 3,126,833 |...cvvunnnnnn [ [V R 0f..... 2,353,923 | .ooeeiiin| e
IRS_USD_REC_1.83404_PA
Y_USD
SOFRRATE_02/16/2022_02 Interest
/16/2052_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 02/14/2022 |. 02/16/2052 |............... 0f..... 42,600,000 (.1.834 / (SOF1) |..eeeeeeeennnns [ 0].... (1,162,587)[... (11,554,228)| ........... ... (11,554,228)|.......... 65,153 |..evvnniinins [ [V R 0f..... 1,114,893 | oot e
IRS_USD_REC_1.9255_PAY
_UsD
SOFRRATE_09/17/2019_09 Interest (0| 1.926 /
JA7/2039_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/17/2039 |.........en.... 0f..... 50,000,000 |(SOF1+26.161)  [....uvevvrnnnnns [ 0].... (1,408,388)[... (10,411,854 ........... ... (10,411,854)f......... 809,096 .......ccvvnnnnn [ [V R (U R 967,361 [ wevvveeen | e
IRS_USD_REC_1.947_PAY_
UsD
SOFRRATE_09/17/2019_09 Interest (0| 1.947 /
JAT/2049_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/17/2049 |............... 0f..... 20,000,000 |(SOF1+26.161)  [...euvvvrnnnnns [ [V IO (560, 130)f..... (5,772,042) ceevvvnnnnn fennnn (5,772,042).......... 74,214 |, [ [V R (U R 499,808 | ...oeoeen| ceriiiiiees
IRS_USD_REC_1.95_PAY_U
D
SOFRRATE_09/17/2019_09 Interest ..1.950 /
JA7/2039_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/17/2039 |............... 0f.... 200,000,000 |(SOF1+26.161)  [....cevvvvennnns [ 0].... (5,596,804)|... (41,075,560)]........... ... (41,075,560)|...... 3,221,734 |eeveee [ [V R 0f..... 3,869,445 | ..ot eeeeeiiiis
IRS_USD_REC_1.952_PAY_
UsD
SOFRRATE_09/17/2019_09 Interest ..1.952 /
JAT/2049_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/17/2049 |............... 0f..... 50,000,000 |(SOF1+26.161)  [....uvevvrnnnnns [ 0].... (1,398,451)|... (14,388,386)|........... ... (14,388,386)f......... 185,114 [...oovenennnns [ [V R 0f..... 1,249,520 | covvvnenn | e
IRS_USD_REC_1_PAY_USD
SOFRRATE_08/18/2020_08| Interest (0| 1.000 /
/18/2050_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/18/2050 |.... 25,000,000 |(SOF1+26.161) (877,681))... (11,374,166)| ... .. (11,374,166).........113,388 |. 0. 636,134
IRS_USD_REC_2.07909_PA
Y_USD
SOFRRATE_03/29/2022_03 Interest
/29/2052_LCH .......... INTEREST RATE ......... N/A ot Rate........... | K6 R F226TOHBYD6XJB17KS62  |. 03/25/2022 |. 03/29/2052 |.......eeen.... [V 18,000,000 [.2.079 / (SOF1) |-eeeevvennnnnnes (U [V (459,240)|..... (4,103,360 ..eeveeees [onnee (4,103,360).......... 19,757 [oeeeeeiies [V [V PO [V 472,070 [ covveeeens | e
IRS_USD_REC_2.655_PAY_
usD
SOFRRATE_05/25/2022_05 Interest
/25/2042_LCH .......... INTEREST RATE ......... N/A ot Rate........... | K6 R F226TOHBYD6XJB17KS62  |. 05/23/2022 |. 05/25/2042 |............... [V 20,000,000 |.2.655 / (SOF1) [ceeueeeeernnnnns (U [V (425,389),..... (2,096,685)(.......ccc |-nnen (2,096,685)f......... 207,740 [oveeeeeeennnnnn [V [V PO [V 420,241 coeiiiii | e
IRS_USD_REC_2.9302_PAY
_UsD
SOFRRATE_01/12/2024_01 Interest
/12/2029_LCH .......... INTEREST RATE ......... N/A ot Rate........... | K6 R F226TOHBYD6XJB17KS62  |. 01/12/2023 |. 01/12/2029 |............... 0f.... 120,000,000.2.930 / (SOF1) |....... (100,248)....ccevvvennnns 0f.... (2,077,658)|..... (1,630,448)(........ce |.nen (1,630,448)...... 1,604,303 |...ccvvvnnnnnnns [V [V PO 0f..... 1,242,402 | covvveein | oo
IRS_USD_REC_2.9863_PAY
_UsD
SOFRRATE_03/28/2023_03 Interest
/28/2030_LCH .......... INTEREST RATE ......... N/A ot Rate........... | K6 R F226TOHBYD6XJB17KS62  |. 03/24/2023 |. 03/28/2030 |.....eevennn... [V 30,000,000{.2.986 / (SOF1) [ceeueeeernnnnnn (U [V (558,189)....... (423,953)( ..eveeennn |oeeens (423,953)......... 436,123 |.oeeeneeeeee [V [V PO [V 351,562 | ovvvviiin| cereeeiiiinnnn
IRS_USD_REC_3.00558_PA
Y_USD
SOFRRATE_09/22/2022_09 Interest
/22/2052_LCH .......... INTEREST RATE ......... N/A et Rate........... LCH ..o F226TOHBYD6XJB17KS62 |. 09/20/2022 |. 09/22/2052 |.....evveeerees 0]..... 10,400,0001.3.006 / (SOF1) [...eeeeeennnnns [ 0f...... (196,048)....... (645,257)] .oovvvvnnns Jounnnns (645,257)].......... (5,249)].ccvvvnniaanes [ [V T [0 275,145 | coiiiiiii] i
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Prior Current
Description Year(s) | Year Initial
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Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
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IRS_USD_REC_3.015_PAY_
UsD
SOFRRATE_05/05/2023_05 Interest
/06/2082_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/03/2023 |. 05/05/2052 |............ .. 0f..... 51,000,000.3.015 / (SOF1) [....... (133,562))..0uvveeeeennnnn [V IO (942,246),..... (3,109,478)( ..euvveeecn |onne (3,100,478)\......... (21,376)[...ccvvvnnnnnnns [ [V R 0f..... 1,339,993 | ooeeiiiit | e
IRS_USD_REC_3.035_PAY_
UsD
SOFRRATE_03/31/2023_03 Interest
/31/2082_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/29/2023 |. 03/31/2052 |.......eunn..n. 0f..... 53,000,000.3.035 / (SOF1) |........ (12,101)]. v [V IO (966,406)f..... (3,049,298)] ..cevvnnnnn fennnn (3,049,298)|......... (23,625))c0uveniiinnnnns [ [V R 0f..... 1,390,122 | covvveeis | oo
IRS_USD_REC_3.09077_PA
Y_USD
SOFRRATE_05/05/2023_05 Interest
/05/2048_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/03/2023 |. 05/05/2048 |............... 0f..... 29,000,000.3.091 / (SOF1) [cevuurvvrnnnnns [ [V IO (519,063)|..... (1,493,303)] ..cvvvnnnnn fennnn (1,493,303)|.......... 66,794 [.coeiiiiiinnnns [ [V R (U R 704,571 | cevveeein | e
IRS_USD_REC_3.10107_PA
Y_USD
SOFRRATE_03/27/2023_03 Interest
/27/2048_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/23/2023 |. 03/27/2048 |............... 0f..... 29,100,000 (.3.101 / (SOF1) |.eeeeeeeeennnns [ [V IO (515,962)|..... (1,452,067)(..ceveeeees |nnne (1,452,067).......... 67,883 [c.oiiiiiiinnnnn [ [V R (U RN 705,399 | ooeeiiiin| e
IRS_USD_REC_3.1013_PAY
_UsD
SOFRRATE_02/07/2023_02 Interest
/07/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 02/03/2023 |. 02/07/2033 |............... 0f..... 30,000,000 (.3.101 / (SOF1) |.eeeeeeeennnnns [ [V IO (528,854)|....... (450,060)( ...cvvnenn Jeunnnen (450,060)f......... 428,525 |..cvvvnnne [ [V R (U R 433,748 | coeeeeiiit| e
IRS_USD_REC_3.10394_PA
Y_USD
SOFRRATE_03/27/2023_03 Interest
/27/2048_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/23/2023 |. 03/27/2048 |............... 0f..... 29,100,000.3.104 / (SOF1) [cevuuevvrnnnnns [ [V IO (515,326)|..... (1,438,597)] .eevvvnnnnn fennnn (1,438,597).......... 67,729 [ceiiiiinnnnns [ [V R (U RN 705,399 | ooeeiiiin| e
IRS_USD_REC_3.1054_PAY
_UsD
SOFRRATE_03/27/2023_03 Interest
/27/2048_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/23/2023 |. 03/27/2048 |............... 0f..... 40,700,000 .3.105 / (SOF1) [cevuurrvvrnnnnns [ [V IO (720,29)|..... (2,002,475)] +evvvvnnnnn feunnn (2,002,475)f.......... 94,617 [coeiiiiiiinnnns [ [V R (U R 986,589 [ .oevvneen| ceeeeiiis
IRS_USD_REC_3.11_PAY_U
D
SOFRRATE_05/05/2023_05 Interest
/05/2047_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/03/2023 |. 05/05/2047 |.......eunn.... 0f..... 89,000,000.3.110 / (SOF1) [evvennnn. 55,901 |ovuuniiiiiinnn 0].... (1,579,959)..... (4,350,235)] ...cceevnnn o (4,350,235)|......... 201,448 |.ooovnene [ [V R 0f..... 2,115,891 [ ooeiiis| e
IRS_USD_REC_3.12_PAY_U
D
SOFRRATE_05/13/2023_05 Interest
/13/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/11/2023 |. 05/13/2028 |............... 0f.... 326,800,000 [.3.120 / (SOF1) |......... (53,541)).ceveeiiiiinnnn 0f.... (5,780,581)..... (1,915,985)] .ecvvvnnnns fennnn (1,915,955)|...... 4,154,720 |..ovvnnnnnn [ [V R 0f..... 3,108,544 | oooooviii| e
IRS_USD_REC_3.14371_PA
Y
SOFRRATE_01/17/2023_01 Interest
J7/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226 TOHBYD6XJB17KS62  |. 01/12/2023 |. 01/17/2033 |.......eeen... 0f..... 58,800,000 (.3.144 / (SOF1) |...ceeeeeennnns [ 0].... (1,015,322)f....... (691,345)] cevvennns [oennnns (691,345)|.......... 826,381 [....oieiiinnnnnn [ [V R (U R 847,215 v | e
IRS_USD_REC_3.145_PAY _
UsD
SOFRRATE_09/19/2024_09 Interest
/19/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/17/2024 |. 09/19/2029 |............... 0f..... 96,000,000 (.3.145 / (SOF1) |..eeeeeeennnns Oferens (5,526)......... (54,061)f....... (510,877)] cevveenns [oeennns (510,877)f....... (505,351).ccvvvnnninns [ [V PR 0f..... 1,070,368 | «oovvvenn [ s
IRS_USD_REC_3. 1465_PAY
_UsD
SOFRRATE_09/12/2024_09 Interest
J12/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/10/2024 |. 09/12/2029 |............... 0f.... 120,000,000 [.3.147 / (SOF1) [..cevvvvvnnnnnns [ [V IO (118,655)(....... (629,540)] ... (629,540)....... (629,540)...cvvvnnnnnns [ [V PR 0f..... 1,335,377
IRS_USD_REC_3.147_PAY_
UsD
SOFRRATE_05/08/2023_05 Interest
/08/2043_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 05/04/2023 |. 05/08/2043 |.... 87,800,000.3.147 / (SOF1) |.. L0 (1,534,066)|..... (3,626, 714)..cuveeeeen | (3,626, 714).........707,527 |..covvuerrrenne O [ O e 0 1,894,004
IRS_USD_REC_3.14722_PA
Y_USD
SOFRRATE_05/05/2023_05 Interest
/05/2033_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 05/03/2023 |. 05/05/2033 |...............0[..... 140,800,0001.3.147 / (SOF1) |..oevvvvveeeeenn 0o O e, (2,459,645)...... (1,727,396) .eenneenen [ (1,727,39%)|...... 1,999,229 |. L0 O O 2,064,533
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
IRS_USD_REC_3.15_PAY_U
D
SOFRRATE_09/19/2024_09 Interest
/19/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/17/2024 |. 09/19/2029 |............... 0f..... 96,000,000 .3.150 / (SOF1) [cevuuvvvrnnnnns [N R KET . (53,901)f....... (488,965)(...cevvnenn |eunneen (488,965)|....... (492,722)..ccvvunninnns [ [V R 0f..... 1,070,368 [ .eovevnnis | e
IRS_USD_REC_3.151_PAY_
UsD
SOFRRATE_09/19/2024_09 Interest
/19/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/17/2024 |. 09/19/2029 |............... 0f..... 96,000,000 |.3.151 / (SOF1) [cevuurrvvrnnnnns Oferens (9,039)......... (53,869)....... (484,583)] .eevennns [oennnns (484,583)|....... (475,584)..ccvvnnininnns [ [V R 0f..... 1,070,368 | «oevvvvnn [ s
IRS_USD_REC_3.1657_PAY
_UsD
SOFRRATE_05/05/2023_05 Interest
/06/2035_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/03/2023 |. 05/05/2035 |............... 0f.... 100,600,000 [.3.166 / (SOF1) [....ccvvvnnnnnns [ 0].... (1,743,238)|..... (1,644,937)] .cevvvnnnnn fennnn (1,644,937)f...... 1,401,832 [..cccvveinnnnnns [ [V R 0f..... 1,637,649 | woeeeeein | e
IRS_USD_REC_3.16709_PA
Y_USD
SOFRRATE_03/28/2023_03 Interest
/28/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/24/2023 |. 03/28/2028 |............... 0f.... 152,500,000 |.3.167 / (SOF1) [ceuuvrivirnnnnns [ 0].... (2,627,621)....... (657,904)(...cevnnens |ounnnen (657,904)|....... 1,868,191 |ooevvneinne [ [V R 0f..... 1,425,110 | woeeeeiin | e
IRS_USD_REC_3.2125_PAY
_UsD
SOFRRATE_04/18/2023_04 Interest
/18/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 04/14/2023 |. 04/18/2033 |............... 0f.... 118,100,000 [.3.213 / (SOF1) [..eevvvvvnnnnnns [ 0].... (1,999,397)......... (863,496)(....cennenn |eunneen (863,4%))...... 1,637,463 |...ccovvvnnnnnns [ [V R 0f..... 1,726,990 | woveeeeein| e
IRS_USD_REC_3.2134_PAY
_UsD
SOFRRATE_03/27/2023_03 Interest
J21/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/23/2023 |. 03/27/2033 |.......eeen.... 0f..... 20,000,000 (.3.213 / (SOF1) |.oeeeeeeeennnns [ [V IO (337,514)|....... (142,649)] .eevennns [oevnnns (142,649)|......... 276,669 ........cevnnnnn [ [V R (U R 201,430 | coeeeeiiit | e
IRS_USD_REC_3.24076_PA
Y_USD
SOFRRATE_09/27/2024_09 Interest
/21/2031_LCHC ........ INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/25/2024 |. 09/27/2031 |.....evvvennen. 0f..... 48,000,000 (.3.241 / (SOF1) |.eeeeeeeeennnns [ [V . (8,481)....... (108,163)] ..evveennn [oeennne (108, 163)f....... (108,163)]....cevvvnnnnnns [ [V R (U R 634,732 | coiiiiis | e
IRS_USD_REC_3.2425_PAY
_UsD
SOFRRATE_05/11/2023_05 Interest
J11/2035_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/09/2023 |. 05/11/2035 |........een.... 0f.... 100,900,000 [.3.243 / (SOF1) [...evvvvvnnnnnns [ 0].... (1,691,264)....... (961,580)( ...cvvnenn Jeunnnen (961,580)|...... 1,375,385 [ceveniiiinnnnns [ [V R 0f..... 1,643,806 | .oooeeeeen| ceriiieeeeeiinns
IRS_USD_REC_3.2426_PAY
_UsD
SOFRRATE_10/05/2018_10| Interest (0| 3.243 /
/06/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/05/2033 |............... 0f.... 300,000,000 |(SOF1+26.161)  [....cevvvvennnn [ 0].... (5,486,251)|..... (8,349,993)] ...coeevnnn |onee (8,349,993)|...... 4,525,668 |......ccoeeenee [ [V R 0f..... 4,504,792 | ceoeeeii| s
IRS_USD_REC_3.2436_PAY
_UsD
SOFRRATE_10/05/2018_10| Interest (0| 3.244 /
/05/2038_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/05/2038 |............... 0f.... 160,000,000 [(SOF1+26.161)  [....ccvvvunnnnns [ 0].... (2,924,801)|..... (8,046,525)] .ecvvvnnnnn fennnn (8,046,525)f...... 2,076,646 |...........ee... [ [V R 0f..... 2,995,668 | ..oooovnnn| ceeeeeiiiiiinnns
IRS_USD_REC_3.24686_PA
Y_USD
SOFRRATE_03/07/2023_03 Interest
/07/2083_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/03/2023 |. 03/07/2053 |............... 0f..... 21,600,000 (.3.247 / (SOF1) |.oeeeereeennnns [ [V IO (358, 100)f....... (382,781 ..ceenens feunen (382,781)f......... (29,835))cuvvniiinnnnns [ [V PR Of....... 576,077 | woveeeean | oot
IRS_USD_REC_3.25315_PA
Y_USD
SOFRRATE_03/31/2023_03 Interest
/31/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/29/2023 |. 03/31/2033 |.......eennn.n. 0f.... 118,100,000 [.3.253 / (SOF1) [...cvvvvunnnnnns [ 0].... (1,957,356)....... (498,337)] ..eevvvnnnn [unnnn. (498,337))...... 1,611,062 |...ovvvnnnnnnnne [ [V PR 0f..... 1,722,005
IRS_USD_REC_3.27653_PA
Y_USD
SOFRRATE_09/09/2024_09 Interest
/09/2029_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62 | 09/05/2024 |. 09/09/2029 |...............0 [..... 100,000,000 |.3.277 / (SOF1) |.. (109, 129)]..........65,895 | .oooeevrnns |ounnnnn 85,895 |0ttt 65,895 [ounniiiiiiie O e O [ 0 e 1,111,891
IRS_USD_REC_3.28_PAY_U
D
SOFRRATE_10/01/2024_10 Interest
/01/2054_LCH_C ........ | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 09/27/2024 |. 10/01/2054 |.... 66,000,000).3.280 / (SOF1) |.. (488,167)| ... (505,279)). L0 O O 1,808, 145
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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)
IRS_USD_REC_3.28096_PA
Y_USD
SOFRRATE_03/31/2023_03 Interest
/31/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/29/2023 |. 03/31/2033 |........enn.... 0f..... 47,200,000.3.281 / (SOF1) [cevunvvvrnnnnns [ [V IO (772,289)|....... (102,242)] cevveennns foennnnn (102,242)........ 637,771 [ [ [V R (U R 688,219 [ ..oeoeeis| ceeeies
IRS_USD_REC_3.282_PAY_
UsD
SOFRRATE_10/01/2024_10 Interest
/01/2054_LCHC ........ INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/27/2024 |. 10/01/2054 |............... 0f..... 53,000,000 (.3.282 / (SOF1) |..eeeeeeennnnns Oferens 18,109 [..oovvvvnnnnnnns [V (372,075)[ . eevnnees Jevnen (372,075)|....... (390, 184)[.....cevvvennnns [ [V R 0f..... 1,451,995 [ oooiiiin| e
IRS_USD_REC_3.2871_PAY
_UsD
SOFRRATE_03/28/2023_03 Interest
/28/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/24/2023 |. 03/28/2026 |............... 0f..... 60,000,000/.3.287 / (SOF1) [..ccevvvvnnnnnns [ [V IO (979,014))....... (279,150)( . vvvvenens Jevnen (279,150)|........ 612,187 [..oovvvnnnnnnns [ [V R (U R 366,247 | cevveeenn | e
IRS_USD_REC_3.36089_PA
Y_USD
SOFRRATE_01/04/2024_01 Interest
/04/2054_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/02/2024 |. 01/04/2054 |............... 0f..... 37,700,000.3.361 / (SOF1) [cevuurvvrnnnnns [ [V IO (580,749)|......... 204,356 | .eeevnnnnnn [ 204,356 |......... 204,356 |..covvnnnnne [ [V R 0f..... 1,020,030 | woveeeeeen| e
IRS_USD_REC_3.3671_PAY
_UsD
SOFRRATE_01/04/2024_01 Interest
/04/2054_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/02/2024 |. 01/04/2054 |............... 0f..... 26,900,000 .3.367 / (SOF1) [cevuurrrvrnnnnns [ [V IO (413,123)]........ 176,758 | eoeeeeeinn | 176,758 |........ 176,758 |.ovveeeene [ [V R (U R 727,820 [ weveveeen | oo
IRS_USD_REC_3.37463_PA
Y_USD
SOFRRATE_06/06/2023_06 Interest
/06/2032_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/02/2023 |. 06/06/2032 |............... 0f.... 130,100,000 .3.375 / (SOF1) [..cevvvvunnnnnns [ 0].... (2,055,905)|......... 716,430 [.eevnneeens o 716,430 |...... 1,711,733 [ [ [V R 0f..... 1,803,619 | weoveeeien | e
IRS_USD_REC_3.38028_PA
Y_USD
SOFRRATE_06/06/2023_06 Interest
/06/2038_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/02/2023 |. 06/06/2038 |............... 0f..... 85,600,000.3.380 / (SOF1) [cevuerrvvrnnnnns [ 0].... (1,349,013)f....... (256,646)(.....eveenn |ounneen (256,646)|...... 1,011,505 [...ccvvvennnnnns [ [V R 0f..... 1,683,624 | coovveeen| e
IRS_USD_REC_3.41168_PA
Y_USD
SOFRRATE_08/15/2024_08 Interest
/16/2034_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 08/13/2024 |. 08/15/2034 |............... 0f..... 82,900,000 (.3.412 / (SOF1) |..eeeeeeeennnns [ [V IO (195,981)]......... 544,737 | e [ 544,737 |.eveennn. 544,737 |veviieeeane [ [V R 0f..... 1,302,840 | weooeeeiin| e
IRS_USD_REC_3.45_PAY_U
D
SOFRRATE_07/17/2023_07 Interest
J17/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 07/13/2023 |.07/17/2028 |............... 0f..... 50,000,000 (.3.450 / (SOF1) |...ceeeeennnnns [ [V IO (766,041)f......... 293,246 | .oeeeninnn [ 203,246 |......... 546,760 ....ooevvennnnnn [ [V R (U R 487,164 [ cooveeenn | e
IRS_USD_REC_3.49921_PA
Y_USD
SOFRRATE_01/16/2024_01 Interest
/16/2054_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62 | 01/11/2024 |. 01/16/2054 |............... 0f..... 40,000,000.3.499 / (SOF1) [cevuuvvvrnnnnns [ [V IO (547,563)|...... 1,245,672 [.evveneens [ 1,245,672 |...... 1,245,672 [ceeeniiiinnnnns [ [V R 0f..... 1,082,868 | oooovvvnnn [ s
IRS_USD_REC_3.5_PAY_US
D
SOFRRATE_10/02/2023_10 Interest
/02/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/28/2023 |. 10/02/2033 |............... 0f..... 30,000,000.3.500 / (SOF1) [cevuuvevvrnnnnns [ [V IO (452,707)..vunn. 428,168 [..evvneens [ 428,168 |......... 383,580 [...uuiiiiinnnnnn [ [V PR (U R 450,274 | cooeeiiii | e
IRS_USD_REC_3.50044_PA
Y_USD
SOFRRATE_07/17/2023_07 Interest
JAT/2043 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 07/13/2023 |. 07/17/2043 |............... 0f..... 70,300,000 .3.500 / (SOF1) [cevuurvvrnnnnns [ 0].... (1,050,085)f......... 524,855 |... 524,855 |......... 498,471 [ceeiiiiinnnnnn [ [V PR 0f..... 1,524,290
IRS_USD_REC_3.523_PAY_
UsD
SOFRRATE_01/16/2024_01 Interest
/16/2054_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62 | 01/11/2024 |. 01/16/2054 |.... 44,000,000 .3.523 / (SOF1) |.. (594,788)|...... 1,564,255 [.eeveneens [ 1,564,255 |...... 1,564,255 |. 0 O e O 1,191,155
IRS_USD_REC_3.5427_PAY
_UsD
SOFRRATE_01/04/2024_01 Interest
/04/2031_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 01/02/2024 |. 01/04/2031 92,900,0001.3.543 / (SOF1) [...vvvvvvnnnnnnn Ouvvvvvnnnnnnnnn 0. (1,303,930)...... 1,404,445 ..o [l 1,404,445 )...... 1,404,445 |. L0 O O 1,162,713
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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)
IRS_USD_REC_3.55114_PA
Y_USD
SOFRRATE_03/17/2023_03 Interest
J17/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/15/2023 |. 03/17/2026 |............... 0f.... 176,700,000 [.3.551 / (SOF1) [...cvvvvunnnnnns [ 0].... (2,524,591)|....... (182,660)] ..evvevnnn [oernnnn (182,660)|...... 1,476,031 [...covvnnnnnnnns [ [V R 0f..... 1,067,637 | woeeevni [ s
IRS_USD_REC_3.57792_PA
Y_USD
SOFRRATE_12/18/2023_12 Interest
/18/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 12/14/2023 |. 12/18/2033 |............... 0f..... 50,000,000 |.3.578 / (SOF1) [cevuuvvvrnnnnns [ [V IO (701,258)|...... 1,013,472 | .eeeeeceiis | 1,013,472 |......... 607,328 [...uiiiiinnnnnn [ [V R (U R 759,190 [ covvnneeen | oo
IRS_USD_REC_3.62078_PA
Y_USD
SOFRRATE_01/24/2024_01 Interest
/24/2054 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/22/2024 |. 01/24/2054 |............... 0f..... 38,900,000.3.621 / (SOF1) [cevuervvrnnnnns [ [V IO (482,105)|....... 2,091,807 [.eeuuneeens [ 2,091,807 |...... 2,091,807 [c.euiiiiinnnnns [ [V R 0f..... 1,063,483 | covvveeen | eeeeeiis
IRS_USD_REC_3.6227_PAY
_UsD
SOFRRATE_01/24/2024_01 Interest
/24/2054 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/22/2024 |. 01/24/2054 |............... 0f..... 55,500,000).3.623 / (SOF1) [...vvvvvunnnnnns [ [V IO (687,093)|...... 3,004,217 [.eveeeenns [ 3,004,217 |...... 3,004,217 [ouiiiiiiinnnns [ [V R 0f..... 1,503,041 | oeeeiiin | e
IRS_USD_REC_3.62407_PA
Y_USD
SOFRRATE_01/24/2024_01 Interest
/24/2054 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/22/2024 |. 01/24/2054 |............... 0f..... 39,900,000).3.624 / (SOF1) [c.vvvvvvnvnnnnes [ [V IO (493,583)|...... 2,169,926 | ....cevnnnn [ennnnn 2,169,926 |...... 2,169,926 |......uunnnne [ [V R 0f..... 1,080,564 | .oooeeeeen| e
IRS_USD_REC_3.6247_PAY
_UsD
SOFRRATE_01/24/2024_01 Interest
/24/2054 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/22/2024 |. 01/24/2054 |............... 0f..... 50,000,000 (.3.625 / (SOF1) |..ceeeeeennnnnn [ [V IO (618,305)|...... 2,725,088 | .covvrnnnnn [ennnnn 2,725,048 |...... 2,725,088 |..covnnnnnnn [ [V R 0f..... 1,354,091 | cooeeeiin | oo
IRS_USD_REC_3.70026_PA
Y_USD
SOFRRATE_01/24/2024_01 Interest
/24/2049 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/22/2024 |. 01/24/2049 |............... 0f..... 89,500,000 (.3.700 / (SOF1) |..ceeereennnnns [ 0].... (1,059,616)|...... 4,435,166 | ..oovvnnnnn [ennnnn 4,435,166 |...... 4,435,166 |...ovvnnnnnnne [ [V R 0f..... 2,207,507 | cevreeeen | e
IRS_USD_REC_3.7045_PAY
_UsD
SOFRRATE_01/24/2024_01 Interest
/24/2049 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/22/2024 |. 01/24/2049 |............... 0f..... 84,500,000.3.705 / (SOF1) [cevuurvvrnnnnns [ [V IO (997,921))...... 4,246,501 | .coevnnnnnn [onnnnn 4,246,501 |...... 4,246,501 |..oovnnnnnn [ [V R 0f..... 2,084,182 ceeveeeen | e
IRS_USD_REC_3.76609_PA
Y_USD
SOFRRATE_08/01/2024_08 Interest
/01/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226 TOHBYD6XJB17KS62  |. 07/30/2024 |. 08/01/2029 |............... 0f..... 44,300,000 ).3.766 / (SOF1) [...vvvvvvvnnnnen [ [V IO (112,080)f......... 990,229 | .ooevviinnn [ 990,229 |......... 990,229 |...ovvunnnne [ [V R (U R 7,217 | e | e
IRS_USD_REC_3.83771_PA
Y_USD
SOFRRATE_01/23/2024_01 Interest
/23/2039_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/19/2024 |. 01/23/2039 |............... 0f.... 118,800,000 .3.838 / (SOF1) [...ccvvvvunnnnns [ 0].... (1,298,175)f...... 5,663,220 | ...cevunnnn founnnn 5,663,220 |...... 5,663,220 |......uunnnne [ [V R 0f..... 2,248,060 [ ..ooooeern| ceeeeiiiees
IRS_USD_REC_3.84502_PA
Y_USD
SOFRRATE_12/07/2023_12 Interest
/07/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 12/05/2023 |. 12/07/2028 |............... 0f..... 64,800,000 (.3.845 / (SOF1) |..eeeeeeennnns [ [V IO (781,444)....... 1,439,957 [.eeeeeeens [ 1,439,957 |......... 569,265 |....uvuuniinnn [ [V PR (U R 663,136 [ .oevvnees | e
IRS_USD_REC_3.85103_PA
Y_USD
SOFRRATE_12/07/2023_12 Interest
/07/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 12/05/2023 |. 12/07/2028 |............... 0f..... 66,800,000/.3.851 / (SOF1) [....cevvvnnnnnns [ [V IO (802,507)f...... 1,500,007 | .oevvvennnn fennnnn 1,500,007 |......... 584,427 |.oevviene [ [V PR (U R 683,603
IRS_USD_REC_4.21603_PA
Y_USD
SOFRRATE_01/24/2024_01 Interest
/24/2026_LCH .......... | INTEREST RATE ......... .. | Rate... .. [LCH .. F226TOHBYD6XJB17KS62 |. 01/22/2024 |. 01/24/2026 |...............0[..... 300,000,000].4.216 / (SOF1) |.. 0f.... (2,472,965)|....... 2,033,782 | ...ccuuunns e 2,033,782 ]...... 2,033,782 ). a0 .. 0. T 1,721,937 | ...eeeeees
1119999999. Subtotal - Swaps - Hedgi Interest Rate 26)  (21,131,173)) (126,927,762) XXX (126,927,762))  (52,941,659) 0 0 0| 284,811,524 [ XXX XXX
XCCY_EUR_PAY_4.625_REC
_USD_7.55_06/27/2018_0 BANK OF AMERICA,
6/27/2028 ..oovvennneee. CURRENCY ..evvvereeennes N/A et Currency..... NA e BATYDEB6GKMZ0031MB27 ). 09/18/2018 |. 06/27/2028 |............... 0]..... 14,825,680 [7.550 / (4.625) |..evvuuueeaennes [ [V 292,614 ...... 1,199,250 | ovvenenee fonnes 1,199,250 |....... (125,370))- e eeeeeeennns [ [V T [0 143,405 oo e
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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)
XCCY_EUR_PAY_5.00_REC_
USD_8.197_10/01/2018_1
0/01/2026 .............. CURRENCY ..vvveeieeeennes N/A et Currency..... CITIBANK N.A. ..... E570DZNZ7FF32TWEFA76 |.09/28/2018 |. 10/01/2026 |............... 0]..... 14,505,198 [8.197 / (5.000) |.eevveuneeannnes (U] [V 290,9% |......... 837,300 [..eeeniines forreenns 837,300 |....... (179,280)f--- oo eeeeeennns [ T | AP [l T 102,637 [ o] e
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 0 0 583,608 2,036,550 [ XXX 2,036,550 (304,650) 0 0 246,042 [ XXX XXX
GDDUEAFE - USD FEDLO1
10 + 54 BP MAT FX-BNP PARIBAS SA, .. FED1+54.000 /
03/02/2026 - FLT ..... VAGLB HEDGE ........... N/A s Equity/Index |P ..coviiiiiinnnninnnns 5493001CGB70D06XZS54  |. 02/26/2024 |. 03/02/2026 |............... 0f..... 30,859,214 [(GDDUEA)  |.oeeeeeeeeeens [ 0f..... 1,399,413 |..... (4,268,482)| ...cvvnnnnn fonnnn (4,268,482)|..... (4,268,482)).....ccccvvnnnns (0N R | FEN (U R 237,420 | coeeeeeiit| e
NDNX - USD FEDLO1 1D +
46.0 BP MAT 9/28/2025 JP MORGAN CHASE BK .. FED1+46.000 /
= FLT s VAGLB HEDGE ........... N/A ot Equity/Index |..ceeviriiinnnnniinnnnns 7HBGLXDRUGQFUS7RNES7  |. 09/18/2023 |. 09/18/2025 |............... 0f.... 164,968,653 [(XNDX) ~ |eeeeeeieeeeee (U [ 7,251,564 |... (54,277,689)]........... ... (54,277,689)|... (36,490,106)]........ccvvnnnn [ TR | IO [V . AR VAT U N
RU20INTR - USD FEDLO1
10 + 27 BP MAT .. FED1+27.000 /
03/10/2025 ... VAGLB HEDGE ... N/A ... . |Equity/Index BATYDEB6GKMZ0031MB27  |. 03/06/2024 |. 03/10/2025 |.... 69,999,536 [(RU20IN)  |oeeeeeeeeeeee O e O e, 2,246,207 |..... (6,122,301)f.eeenneeecs [ (6,122,301)|..... (6,122,301)f. 232,451
SPTR - FEDLO1 +50BPS| | [ JWELLS FARGO BANX, (| | s
MAT 04/15/2025 - FLT |VAGLB HEDGE ........... N/A s Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 01/11/2024 |. 04/15/2025 |............... 0f.... 182,201,037 |(FED1+50.000)  [...evevvvnnnnns [ 0].... (7,621,975)|..... 39,650,633 |........... |- 39,650,633 |..... 39,650,633 ... (0N R | FEN 0f...... (G122 10)) R I,
SPTR - USD FEDLO1 +
50.0 BPS MAT ...SPTR /
07/23/2025 - FLT ..... VAGLB HEDGE ........... N/A ot Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 01/19/2024 |. 07/23/2025 |............... 0f.... 188,755,938 [(FED1+50.000)  |eevvvunnaenee (U 0f.... (7,682,157)..... 38,189,394 |.....ccvve |oenee 38,189,394 |..... 38,189,394 |.....eennenne [ TR | IO 0f...... (849,904)] ..oovvvnnn| i
SPTR - USD FEDLO1 +
84.5 BP MAT 03/18/2025] GOLDMAN SACHS .. FED1+84.500 /
= F o VAGLB HEDGE ........... N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS28  |. 09/17/2024 |. 03/18/2025 |............... 0f.... 150,053,783 |(SPTR)  [oeeiiiinnnnne [ 0 s 311,674 |..... (3,449,518)| .oevvvnnnns [ennnn (3,449,518)..... (3,449,518))...uuviiinnnnns (0N R | FEN (U R 510,521 [ weveeeeis | e
SPTR - USD FEDLO1 1D + BARCLAYS BANK NEW .. FED1+60.000 /
06 BP MAT 03/11/2026 |VAGLB HEDGE ........... N/A s Equity/Index | YO ..eovvivviinnnnnnnns G5GSEF7VJP5170UK5573  |. 03/08/2024 |. 03/11/2026 |............... 0f.... 255,899,495 |(SPTR)  [eeeiiiiiinine [ 0f..... 8,528,490 |... (34,086,207)]........... .. (34,086,207)f... (34,086,207).....0uuvneenne (0N R | FEN 0f..... 1,637,440 | cooveeeeis | e
SPTR - USD FEDLO1 1D +
32 BP MAT 10/23/2024 - ROYAL BANKOF | | e SPTR /
FLT s VAGLB HEDGE ........... N/A ot Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 04/20/2023 |. 10/23/2024 |............... 0f.... 203,357,168 |(FED1+32.000)  |[...ccevvvnnnnnns (U 0f... (8,711,087)..... 86,628,534 [....oeeee |nnnn 86,628,534 |..... 52,445,612 |.ccevnnnnenee [ TR | IO 0f...... (LA ¢)) R RN
SPTR - USD FEDLO1 1D +
34 BP MAT 02/05/2025 - BARCLAYS BANK NEW .. FED1+34.000 /
3 VAGLB HEDGE ........... N/A s Equity/Index | YO ..ovvivviinnnnnnnns GSGSEF7VJP5170UK5573  |. 01/20/2023 |. 02/05/2025 |............... 0f.... 150,215,317 |(SPTR)  [eeeeiiiiiinnns [ 0f..... 6,465,851 |... (76,730,015)] ........... .. (76,730,015)(....(41,044,392)............ne (0N R | FEN (U R AATTT | e | oo
SPTR - USD FEDLO1 1D +
51 BP MAT 02/12/2025 - ROYAL BANKOF | | SPTR /
FLT s VAGLB HEDGE ........... N/A ot Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 02/08/2024 |. 02/12/2025 |............... 0f.... 183,024,843 [(FED1+51.000)  |evvvvunnaeenee (U 0f.... (6,867,906)|..... 29,963,351 |..cccvvnnnn |oenee 29,963,351 |..... 29,963,351 |.eevveneenee [ TR | IO 0f...... (556,545)] ooevvvnnn| eeeeeeiiiiinns
SPTR - USD FEDLO1 1D +
51 BP MAT 08/06/2025 -| GOLDMAN SACHS ...SPTR /
3 VAGLB HEDGE ........... N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS28  |. 02/02/2024 |. 08/06/2025 |............... 0f.... 193,450,464 |(FED1+51.000)  |[......cevvnnnnne [ 0].... (7,488,915))..... 33,933,308 [.eeuneeeenn [ 33,933,303 |..... 33,933,303 [...ovvivinnnnnns (0N R | FEN 0f...... (891,403) .vevnenn | e
SPTR - USD FEDLO1 1D +
51 BP MAT 08/12/2025 -| FX-BNP PARIBAS SA, ..FED1+51.000 /
FLT ... .. | VAGLB HEDGE ... N/A ... . |Equity/Index [P .. .. 5493001CGB70D06XZS54 | 02/08/2024 |. 08/12/2025 |.......ceeevnn O ..eee 183,024,843 [(SPTR)  |eeeeeeeieeeeeee O e 0 e 6,867,906 |....(29,963,351)| ... ...(29,963,351)f....(29,963,351)). 0. 851,485
SPTR -
52 BP MAT 07/18/2025 -| UNION BANK OF .. FED1+52.000 /
3 VAGLB HEDGE ........... N/A s Equity/Index |SWITZE .............. 549300SGDHJDHGZYMB20  |. 01/16/2024 |. 07/18/2025 |............... 0f.... 257,088,167 |(SPTR)  [oeeeiiiiinnne [ 0].... 10,708,080 |... (56,852,875)........... .. (56,852,875)[... (56,852,875)......0uunee (0N R | FEN 0f..... 1,147,763 | oo | e
SPTR - USD FEDLO1 1D +
53 BP MAT 05/22/2025 - WELLS FARGO BANK, | | | e SPTR /
FLT s VAGLB HEDGE ........... N/A ot Equity/Index |N. ..ooriieiniinnes KB1H1DSPRFMYMCUFXTO9  |. 02/20/2024 |. 05/22/2025 |............... 0f.... 114,748,713 |(FED1+53.000)  [c+eueeeeeennnnns (U 0f.... (4,133,886)|..... 19,275, 13 [.eeeneeeein |oneee 19,275,113 |..... 19,275, 13 [oeeeeeeieee [ TR | IO 0f...... [IIR1:1:)) N [,
SPTR - USD FEDLO1 1D +
54 BP MAT 01/31/2025 - BARCLAYS BANK NEW .. FED1+54.000 /
3 VAGLB HEDGE ........... N/A s Equity/Index | YO ..oovvivviinnnnnnnns GSGSEF7VJP5170UK5573  |. 01/29/2024 |. 01/31/2025 |............... 0f.... 192,213,054 [(SPTR)  |ooeeeeeeeees [ 0f..... 7,617,937 |... (34,732,278)| ........... .. (34,732,278)|... (34,732,278)...c0vuvrrnnne (0N R | FEN (U R 557,903 | oeeeeiiit| e
SPTR - USD FEDLO1 1D + BANK OF AMERICA, .. FED1+54.000 /
54 BP MAT 03/04/2025 |VAGLB HEDGE ........... N/A s Equity/Index |N.A oooviiiiiininnnns BATYDEB6GKMZ0031MB27  |. 02/28/2024 |. 03/04/2025 |............... 0f.... 149,772,989 |(SPTR)  [oeeiiiiiinnns [ 0f..... 5,209,521 |... (21,860,722)........... .. (21,860,722)f... (21,860,722).......0vvvueeee (0N R | FEN (U R 488,003 [ ceevveeen | e
SPTR - USD FEDLO1 1D +
54 BP MAT 09/02/2025 - GOLDMAN SACHS | | | SPTR /
FLT s VAGLB HEDGE ........... N/A ot Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 02/28/2024 |. 09/02/2025 |............... 0f.... 149,772,989 [(FED1+54.000)  |eevvvunnrenee (U 0f.... (5,197,870)|..... 21,860,722 [.evuuneeees |onnee 21,860,722 |..... ARV 7 [ TR | IO 0f...... (719,568)[ .oovvveee | vovriiiininees
SPTR - USD FEDLO1 1D +
61 BP MAT 03/025/2025 ROYAL BANKOF | | | e SPTR /
- FLT ... .... |VAGLB HEDGE ... N/A ... . |Equity/Index [CANADA .... . ES7IP3USRHIGC71XBU11 |. 03/21/2024 |. 03/25/2025 |...............0 [|..... 199,346,032 |(FED1+61.000) O (6,227,317)..... 21,359,303 |....cevnnnn | 21,359,303 |..... 21,359,303 |. . 0].. (692,126)] ....
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPTR - USD FEDLO1 1D + FX-BNP PARIBAS SA, ..FED1+62.000 /
62 BP MAT 03/25/2026 |VAGLB HEDGE ........... N/A s Equity/Index |P ..oovviiiiiiinnnnnes 5493001CGB70D06XZS54  |. 03/21/2024 |. 03/25/2026 |............... 0f.... 199,345,032[(SPTR)  |eeeeeeiieens [ 0f..... 6,237,838 |....(21,359,303)[ ... ....(21,359,303)....(21,359,303)[......cccvrnnnnn (0N R | FEN 0f..... 1,213,466
SPTR - USD FEDLO1 1D +
62.0 BP MAT 12/22/2026 BANK OF AMERICA, .. FED1+62.000 /
= FLT s VAGLB HEDGE ........... N/A ot Equity/Index |N.A .oooieeiinninnnns BATYDEB6GKMZ0031MB27  |. 08/04/2023 |. 12/18/2026 |............... 0f.... 154,076,320 [(SPTR)  |oeeeeenieeeenee [V [ 6,960,398 |... (47,652,864)........... |.. . (47,652,864)|... (36,483,904)................ [ SR | IO 0f..... 1,146,922 | covvvennn | veviiiiis
SPTR - USD FEDLO1 1D +
62.5 BP AT 04/16/2026 GOLDMAN SACHS .. FED1+62.500 /
........................... VAGLB HEDGE ........... |N/A ...........[Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS28 |. 04/11/2024 |. 04/15/2026 |...............0 |..... 203,445,468 |(SPTR) e O [ 0000, 5,664,798 ... (23,938,299) ............ [....(23,938,299)|....(23,938,299)[....cevunvreenn O fenvneiiinenn O v 0 [ 1,262,284 | oo | s
SPTR - USD FEDLO1 1D +
63 BP MAT 03/26/2025 - GOLDMAN SACHS | | | e SPTR /
FLT s VAGLB HEDGE ........... N/A ot Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 03/22/2024 |. 03/26/2025 |............... 0f.... 318,429,692 |(FED1+63.000)  [....oeeeevnnnnns [V 0f.... (9,985,692)..... 34,596,380 |.....cevnnn |oenen 34,596,380 |..... 34,596,380 |..evvnnnnraanns [ TR | IO 0f.... (1,108,725) wevvenveee | ceeeiiiiieeees
SPTR - USD FEDLO1 1D +
64.0 BP MAT 04/23/2025 BARCLAYS BANK NEW .. FED1+64.000 /
........................... VAGLB HEDGE ........... |N/A ...........[Equity/Index |YO .................... G5GSEF7VJP5I70UKS573 [. 04/19/2024 |. 04/22/2025 |...............0 |..... 194,420,898 [(SPTR) eieeeneeenn O [ 00000, 5,158,472 ... (32,524,434 ............ |....(32,524,434)|....(32,524,434)]...oovvneeee O o O o O [ 726,744 | | s
SPTR - USD FEDLO1 1D +
64.2 BP MAT 11/15/2024] GOLDMAN SACHS .. FED1+64.200 /
= FLT s VAGLB HEDGE ........... N/A ot Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 05/16/2023 |. 11/15/2024 |............... 0f.... 100,137,360 |(SPTR)  [oeeeeeeinennns (U [ 4,540,473 |.. (101,591,824) ........... .. (101,591,824)[... (36,483,904).......ccevvnnnn [ TR | IO [V . 177,746 | covvvviin| e
SPTR - USD FEDLO1 1D +
67 BP MAT 12/02/2024 - JP MORGAN CHASEBK, [ | || SPTR /
3 VAGLB HEDGE ........... N/A s Equity/Index |.eeeerereennnnnnnnnnns 7HBGLXDRUGQFUSRNES7  |. 05/29/2024 |. 12/02/2024 |............... 0f.... 148,896,530 [(FED1+67.000)  |.evvvunnrnne [ 0f.... (3,060,651)..... 14,781,487 |.ooeeeenenn o 14,781,487 |..... 14,781,487 |oovveene (0N R | FEN 0f...... (US| R R
SPTR - USD FEDLO1 1D +
80 BP MAT 12/23/2024 - ROYAL BANKOF | | e SPTR /
FLT s VAGLB HEDGE ........... N/A ot Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 06/20/2024 |. 12/23/2024 |............... 0f.... 214,772,454 |(FED1+80.000)  [....oeeeevnnnnnn (U 0f.... (3,697,427)|..... 12,172,878 |..coevvvnes |oveee 12,172,878 |..... 12,172,878 |ceveeeeee [ TR | IO 0f...... (515,160) wevvvnnees | cereiiiienes
SPTR - USD FEDLO1 1D +
86 BP MAT 03/18/2026 - JP MORGAN CHASE BK .. PTR /
3 VAGLB HEDGE ........... N/A s Equity/Index |..oeeerereerunnnnnnnnns 7HBGLXDRUGQFUSRNES7  |. 09/17/2024 |. 03/18/2026 |............... 0f.... 150,053,783 [(FED1+86.000)  |.eevvvunrrnnnne [ [V IO (312,487)|...... 3,449,518 | .ooevvnnnnn [ennnnn 3,449,518 |...... 3,449,518 |..ovvueninn (0N R | FEN 0f...... (907,489) .eevnean | e
XNDX - USD FEDLO1 1D + GOLDMAN SACHS .. FED1+58.000 /
58 BP MAT 03/18/2026 |VAGLB HEDGE ........... N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS28  |. 03/14/2024 |. 03/18/2026 |............... 0f..... 49,732,233 |(XNDX) [ [ 0f..... 1,609,767 |..... (5,889,495)| ..cevvnnnns fennnn (5,889,4%)|..... (5,889,495))....uviiinnnnns (0N R | FEN Of....... 300,768 | eeeneenn [ e
XNDX - USD FEDLO1 1D +
68.5 BP MAT 12/02/2024| ROYAL BANKOF | | XNDX /
= FLT i VAGLB HEDGE ........... N/A et Equity/Index | CANADA ............... ES7IP3USRHIGC71XBU11 |. 05/30/2024 |. 12/02/2024 |............... 0]..... 59,990,978 |(FED1+68.500)  [......ccevvnnnns (U] 0f.... (1,223,724)....... 5,110,627 [..oeeeeees fonnes 5,110,627 |...... 5,110,627 [...cooeeennnnnns [ T | AP 0f...... (124,618) .oovvnena | v
1149999999. Subtotal - Swaps - Hedging Other - Total Return 0 0 14,567,295 [ (194,328,414) XXX (194,328,414 (98,761,250 0 0 3,588,070 | XXX XXX
ILS_USD_PAY_2.264 REC_ | INFLATION-FLOATING
CPURNSA_12/01/2023_12/ (RATE ZERO COPON SWAP | | | b CPURNSA /
01/2025_LCH ..ovvvviis | oo N/A s INFLATION ... [LCH ..eevvriinnne F226TOHBYD6XJB17KS62  |. 11/29/2023 |. 12/01/2025 |............... 0f.... 100,000,000((2.264)  |oeeeeiiiiiennns [ [V PR Oferenes (5,483)] cevveennnes Joevniennn (5,483)]......... 464,848 |..........cennnn (0N R | FEN (U R 540,801 [ .eovevniis | i
ILS USD PAY 2.264 REC | INFLATION-FLOATING
CPURNSA_12/04/2023_12/ RATE ZERO COLPON SWAP | | | b CPURNSA /
04/2025_LCH weeeeeeeeen | e N/A ot INFLATION ... [LCH ..eeerriieee F226TOHBYD6XJB17KS62  |. 11/30/2023 |. 12/04/2025 |............... 0f.... 100,000,000 [(2.264)  [eeeeiiiinnnns (U [V O (U 4476 | e feeeeeeeee 4,476 |......... 468,329 |...oeuunne [ TR | IO [V 542,697 | covvvviiin| e
ILS_USD_PAY_2.32_REC_C | INFLATION-FLOATING
PURNSA_05/22/2023_05/2 RATE ZERO COLPON SWAP | | | b CPURNSA /
2/2025_LCH .evvieiiiii | oo N/A s INFLATION ... [LCH ..eevvriinnne F226TOHBYD6XJB17KS62  |. 05/18/2023 |. 05/22/2025 |............... 0f.... 100,000,000 (2.32)  [eeeeiiriienns [ [V PR (U R 699,816 [....oeeees [onnnnnn 699,816 |......... 505,831 [ovuniiiiiinnnnn (0N R | FEN (U R 400,342 | ooeeeiiit| e
ILS_USD_PAY_2.3675_REC| INFLATION-FLOATING
_OPURNSA_12/04/2023_12[RATE ZERO COLPON SWAP | | | b CPURNSA /
J04/2028_LCH ....coevee | evvnniiieiiiieeeeeenaes N/A ot INFLATION ... [LCH ..eeerriieee F226TOHBYD6XJB17KS62  |. 11/30/2023 |. 12/04/2028 |............... [V 50,000,000 ((2.3675)  |eeeeeeeeeenennnn (U [V O [V (25,078)[.eevneeees foeeeenee (25,078)......... 145,924 | [ TR | IO [V . L V) R IR
ILS_USD_PAY_2.401_REC_| INFLATION-FLOATING
CPURNSA_12/20/2023_12/ (RATE ZERO COPON SWAP | | | L CPURNSA /
20/2028_LCH ...covvvvi | e N/A s INFLATION ... [LCH ..eevvriinnne F226TOHBYD6XJB17KS62  |. 12/18/2023 |. 12/20/2028 |............... 0f.... 100,000,000 ((2.401)  [|oeeeerrrirrnnns [ [V PR 0f...... (168,523)[ . .cvvnens Jeunneen (168,523)|......... 280,990 [oeuniiiinnnnnn (0N R | FEN 0f..... 1,027,699 | covnveiii | e
ILS_USD_PAY_2.5145_REC | INFLATION-FLOATING
_OPURNSA_12/16/2022_12(RATE ZERO COLPON SWAP | | | b CPURNSA /
/16/2082_LCH ...eeeeee | evrnieeeeiii e N/A ot INFLATION ... [LCH ..eeerriinee F226TOHBYD6XJB17KS62  |. 12/14/2022 |. 12/16/2032 |............... [V 20,000,000((2.5145)  |oeeeeieeiinnnnn (U [V O [V (23,604)] ..ccvvnnnn fornanns (23,604)........... 4,091 |oeeeiieiinnnns [ TR | IO [V 286,643 .oovveeis | e
ILS_USD_PAY_2.515_REC_| INFLATION-FLOATING
CPURNSA_12/16/2022_12/ |RATE ZERO COUPON SWAP (| | CPURNSA /
16/2032_LCH ..oovvenens oo N/A et INFLATION ... [LCH ...ovvvvnnnnns F226TOHBYD6XJB17KS62 |. 09/22/2023 |. 12/16/2032 |.......eenn.... 0]...... 20,000,000 ((2.515)  |....... (320,000)f....ccevunnnnnns [0 (V)] 24,558 | oo | 24,558 |.......... (4,085)].0uuuiiiinnnnnn [0 o | Ao [l 286,643 [ ..oiiiiii] e
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

ILS_USD_PAY_2.534 REC_| INFLATION-FLOATING

CPURNSA_04/11/2024_04/ RATE ZERO COUPON SWAP (| | CPURNSA /

11/2054_LCH oovveeees [ oo N/A ot INFLATION ... [LCH ..eeerriieee F226TOHBYD6XJB17KS62  |. 04/09/2024 |. 04/11/2054 |............... [V 15,000,000/(2.534)  [oeeeeieeieinnnns [V [V O 0f...... (575, 751)[ cevvenenes [ (575,751)|....... (575, 751)[.eeeeeeennnns [V [V PO [V 407,685 | .ooeveees | e
ILS_USD_PAY_3.04_REC_C| INFLATION-FLOATING

PURNSA_08/31/2022_08/3(RATE ZERO COPON SWAP | | | b CPURNSA /

172027 LOH Lovvvenneen [ oo N/A Lot INFLATION ... [LCH . .ovvvvnnnnns F226TOHBYD6XJB17KS62 |. 08/26/2022 |. 08/31/2027 |......eeenv.... 0]...... 50,000,000((3.04) .. [ [ 0]..... (1,234,572)] .cevvennnnn fonnn (1,234,572)|........ 188,116 |..evvvnnnnnns [ [0 [l 427,040 | Loooeen | e
1159999999. Subtotal - Swaps - Hedging Other - Other (320,000) 0 0 (1,304,161) XXX (1,304, 161) 1,478,323 0 0 0 4,430,726 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other (566,090) (65,726) (5,980,270) (320,523,787) XXX (320,523,787)] (150,529,236 0 0 0 293,076,362 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate (246,090) (65,726)]  (20,677,504) (126,927,762)) XXX (128,062,708)  (52,941,659), 0 0 0 285,538,808 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 583,608 2,036,550 | XXX 2,036,550 (304.650) 0 0 0 246,042 | XXX XXX
1389999999. Total Swaps - Total Return 0 0 14,567,295 | (194,328,414) XXX (194,328,414)  (98,761,250) 0 0 0 3,588,070 [ XXX XXX
1399999999. Total Swaps - Other (320,000) 0 0 (1,304,161) XXX (1,304, 161) 1,478,323 0 0 0 4,430,726 | XXX XXX
1409999999. Total Swaps (566,090) (65,726) (5,526,601) (320,523,787) XXX (321,658,733) (150,529,236 0 0 0 293,803,646 [ XXX XXX

US T-LOCK 912810TR9 Interest JP MORGAN CHASE BK,

86.79814 07/09/2025 . | INTEREST RATE ......... N/A s 33 {- RN N 7HBGLXDRUGQFUS7RNES7  |. 07/08/2024 |. 07/09/2025 |... 22,000,000 |...... 22,000,000 ......c0u 86.798 [c.iiiiiinnnnnn [ [V PR (U R 930,959 | .oeeveiins [ 930,959 |......... 930,959 |..evvvnniaens [ [V R Ofienns 96,688 [ ...oooeen | ceeeeiiiees

US T-LOCK 912810TZ1 Interest JP MORGAN CHASE BK,

99.667607 04/07/2025 | INTEREST RATE ......... N/A Lot Rate........... . 7THBGLXDRUGQFUS7RNES7  |. 04/04/2024 |. 04/07/2025 |... 20,000,000 |...... 20,000,000]........... 99.668 |.........oe..eee [ [ U] 923,278 | .oevvvvnn | 923,278 |......... 923,278 |..evvennnnnns [ [0 (V)] I 71,959 ........

1439999999. Subtotal - Forwards - Hedging Other 0 0 0 1,854,237 [ XXX 1,854,237 1,854,237 0 0 0 168,647 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 1,854,237 [ XXX 1,854,237 1,854,237 0 0 0 168,647 | XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 453,669 0] XXX (1,134,946) 0 0 0 0 727,284 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other (19,699,047 ) 2,391,065 (5,980,270) (391,581,246) XXX (391,581,246)] (191,827, 358) 0 0 0 293,245,009 [ XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals (19,699,047 ) 2,391,065 (5,526,601) (391,581,246) XXX (392,716,192) (191,827,358 0 0 0 293,972,293 XXX XXX

Description of Hedged Risk(s)

@) |
[

Code |
[

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 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 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 (b) Point
SE&P500 EMINI FUT
ESZ4 ..ot e 315 |....... 90,129,663 |DEC24 ................... VAGLB HEDGE ........... N/A s Equity/Index |.12/20/2024 . SNZ20JLFKBMNNCLQOF39 . |.09/27/2024 .|...5,722.5183 |...5,814.2500 |............ 362,250 |..oooiiiiiiiiiinnns [V} . [N F (V] . 0. 1,444,775 144775 | O 50
NASDAQ 100 E-MINI
NOZ4 ......... L1902 ] 75,901,848 | DEC24 ... ... | VAGLB HEDGE .... NA oo Equi ty/Index |.12/20/2024 . SNZ20JLFKBMNNCLQOF39 . |.09/16/2024 .|. 19,766.1063 |..20,261.2500 |.... 152,640 |... .. 0., 1,901,352 1,901,352 |...
1539999999. Subtotal - Long Futures - Hedging Other 514,890 0 0 3,346,127 3,346,127 0
1579999999. Subtotal - Long Futures 514,890 0 0 0 0 3,346,127 3,346,127 0
SE&P500 EMINI FUT
ESZ4 ......... 25 [ 7,152,613 | DEC24 ......oevvvvvnnnnne VAGLB HEDGE ... N/A s Equity/Index |.12/20/2024 . SNZ20JLFKBMNNCLQOF39 . |.09/17/2024 .]...5,722.0900 |...5,814.2500 |.... 0. O 0 e, (115,200) (115,200)]... .0
MFSZ4 ........ 58 7,076,290 [MSCI EAFE DEC24 ...... VAGLB HEDGE ... NA v Equi ty/Index |.12/20/2024 . 5493004R83RILVX2IL36 |.09/16/2024 .]...2,440.1000 |...2,487.8000 |.... .. 0. .0 0 (138,330) (138,330)|... .0
1609999999. Subtotal - Short Futures - Hedging Other 0 0 0 0 (253,530) (253,530) 0
1649999999. Subtotal - Short Futures 0 0 0 0 (253,530) (253,530) 0
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0
1709999999. Subtotal - Hedging Other 516,300 0 0 0 0 3,092,597 3,092,597 0
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0
1759999999 - Totals 516,300 0 0 0 0 3,002,597 3,092,597 0
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
L O [ P R 7,731,586 |.... (860,687).....evvvvrnnnnnnnnnee 6,870,899
MORGAN STANLEY ... ....650,000 +..(650,000) |-
O RPN 7,538,737 |.... (5,536,861)[.....000uunnnnnnnnnnnes 2,001,876
Total Net Cash Deposits 15,920,323 (7,047,548) 8,872,775

Description of Hedged Risk(s)

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual 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 0 8,872,775 0 8,872,775 545,050 (28,750) 545,050 8,872,775 8,872,77
BANK OF AMERICA, N.A ... BATYDEB6GKMZO031MB27 . [P FR N 1,740,000 |.... .20 ....1,620,533 | ... . B | 2,010,781 |... e 0
CITIBANK N.A. ...... E570DZWZ7FF32TWEFATE . |. Y. 1,328,922 |. N 0 ... 837,300 .0 .... 102,637 .0
FX-BNP PARIBAS SA, P 5493001CGB70D06XZS54 . |. Y. 0 . .. (57,252,119)(. 0 2,416,617 .. (57,252,119)... .0 2,302,371 .0
GOLDMAN SACHS INTERN W22LROWP2|HZNBBBKS528 . |. Y. 0 . 96,820,198 |.. .(197,600,334) . 0 .. 96,820,198 .(197,600,334)|... .0 (468,427) .0
JP MORGAN CHASE BK, . . THBGLXDRUGQFUS7RNES7 . |. Y. .. 20,367,611 |. . 22,623,381 |.. ..(64,500,716)/. .0 .. 22,623,381 . ....0 ...(236,970) .0
ROYAL BANK OF CANADA ES7IP3USRHIGC71XBU11 . |. Y. .140, 190,000 |. 155,389,355 |..eeeeeeeiieeeeeeiee e 0] . 15,199,355 155,389,355 | ..oiieeiiiie e 0f.. .. 15,199,355 (2,143,688) .0
UNION BANK OF SWITZE ... 549300SGDHJDHGZYMB20 . |. Y. ... 3,010,000 |. 2,827,965 |.. (63,710, 173) [ovvvvneniiiiiiiiiis 0. .2,827,965 ,710, TN 0. ... 1,147,763 .0
WELLS FARGO BANK, N. \oeeeiiieiiriiiriicrnnnnaneaeens ... KB1H1DSPRFMYMCUFXTO9 . Yoo oo Yo o 95,856,630 |.... . 99,052,900 |........... L0 | 3,196,270 |.. .. 99,052,900 | ... 0 | 3,196,270 [....ccvvnnnnnnnns (1,978,572))...

0299999999. Total NAIC 1 Designation 262,493, 163 0 381,588,249 (465,300,132) 18,395,625 381,588,249 (465,300, 132) 18,395,625 735,895 0
BARCLAYS BANK NEW YO oevreiiieiiienieeeeeeeni e e e e eeniineeeeeennas G5GSEF7VJP5170UK5573 . Voreeenes | | PPN [O [ o [V AP (179,637, 437) | e eveenmereeeneniaeeeeenes [O I (U P (179,637, 437)[- oo eeeeeee e (U PP 3,266,866 |..eevvuuiiiiiiiiiiaeeeannas 0
0399999999. Total NAIC 2 Designation 0 0 0 (179,637,437) 0 0 (179,637,437) 0 3,266,866 0
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0 043,999,542 (1,072,231,470) 0 943,999,542 (1,073,366,416) 0 289,969,532 161,737,604

27,268,400 1,326, 132,841 (1,718,332,735) 18,940,675 302,845,068 170,610,379

0999999999 - Gross Totals 262,493,163 0 1,334,460, 566 (1,717,169,039)

1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 1,334,460, 566 (1,717,169,039)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
U et e e e e e e e e e e e e eeee SNZ20JLFK8MNNCLQOF39 .. 000000-00-0 ........ CASHUSD ettt e e e e e e e e e e e e e e e e e e e e e e e e e e eennnas [erneeeeeenn e eennnas 8,872,775 e 8,872,775 e 8,872,775 |...
BARCLAYS BANK NEW YO .... .... G5GSEF7VJPSI70UKS573 .. 000000-00-0 .. CASHUSD .. 171,970,000 |... .171,970,000 |... . 171,970,000
BANK OF AMERICA, N.A . . BATYDEB6GKMZ0031MB27 . | Cash 000000-00-0 CASHUSD . 80,280,000 .. 80,280,000 .. 80,280,000
LCH . F226TOH6YD6XJB17KS62 .. [ Cash 000000-00-0 CASHUSD 187,603,363 . 187,603,363 . 187,603,363
LCH . F226TOH6YD6XJB17KS62 .. | Cash... 000000-00-0 CASHUSD .. 35,095, 304 35,095, 304 .
LCH ... F226TOH6YD6XJB17KS62 .. | Loan-backed and Structured. 36296U-2X-1 GINNIE MAE | POCL ... ... 374,999 ... 382,223 ....06/01/2039
UNION BANK OF SWITZE 549300SGDHJOHGZYMB20 .. | Treasury .. |912828-4R-8 UNITED STATES TREASURY NOTE/BOND ... . 37,757,855 |... .. 38,090,000 |... ...05/31/2025 ...|.
JP MORGAN CHASE BK, ... THEGLXDRUGQFUS7RNESY .. | Treasury. . |912828-4R-8 ... UNITED STATES TREASURY NOTE/BOND ... . 10,315,260 |... .. 10,406,000 |... . ...05/31/2025 ...|.
JP MORGAN CHASE BK, THBGLXDRUGQFUS7RNESY .. | Treasury. 912828-2N-3 UNITED STATES TREASURY NOTE/BOND . 39,934,382 .. 43,205,000 .. 43,166,780 |....04/30/2027 ..
JP MORGAN CHASE BK, THBGLXDRUGQFUS7RNESY .. [ Treasury. 91282C-AN-3 UNITED STATES TREASURY NOTE/BOND . . 12,705,866 .. 13,182,000 .. 13,168,226 |....09/30/2025 ..
F226TOH6YD6XJB17KS62 .. | Treasury. .. |91282C-AN-3 UNITED STATES TREASURY NOTE/BOND .... . 43,374,600 |... .. 45,000,000 |... .. 44,948,714 |....09/30/2025 ...|.
JP MORGAN CHASE BK, ... THEGLXDRUGQFUS7RNESY .. | Treasury. . |91282C-HV-6 ... UNITED STATES TREASURY NOTE/BOND ... .4,383,645 |... .4,347,000 |... .4,344,661 |....08/31/2025 ...|.
UNION BANK OF SWITZE .. 549300SGDHJOHGZYMB20 .. | Treasury. 91282C-HV-6 UNITED STATES TREASURY NOTE/BOND . ... 385,220 ... 382,000 ... 381,794 |....08/31/2025 ..
FX-BNP PARIBAS SA, P .. 549300WCGB70D06XZS54 .. | Treasury. 91282C-HV-6 UNITED STATES TREASURY NOTE/BOND . . 51,176,814 .. 50,749,000 .. 50,721,691 |....08/31/2025 ..
UNION BANK OF SWITZE .. 549300SGDHJOHGZYMB20 .. | Treasury. . [91282¢-JB-8 .. | UNITED STATES TREASURY NOTE/BOND ... .. ..22,214,330 |... .. 21,997,000 |... .. 21,974,346 |....09/30/2025 ...|.
GOLDMAN SACHS INTERN W22LROWP2|HZNBBBKS528 .. | Treasury 91282C-B-8 ........ UNITED STATES TREASURY NOTE/BOND ....eeuniiiiivunnniiiiinnnniiiirsnnnsisrnnssnnsnnsrnnnns foonseeerennnnnnennees 108,727,720 |..oovvveiniiiinnnnn 107,664,000 [....covvenniiiinnnnnn 107,552,859 |....09/30/2025 ...
0199999999 - Total 815,172,133 819,225,665 819,760,801 XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
ES7IP3U3RHIGC71XBU11 .. 000000-00-0 ........ CASHUSD 140,190,000 |...covvvnnnieeinnnnnn 140,190,000
.... F226TOHBYDBXJB17KS62 .. 000000-00-0 .. CASHUSD .. . 51,767,386 |... .. 51,767,386 |...
BANK OF AMERICA, N.A . . BATYDEB6GKMZ0031MB27 . 000000-00-0 .. CASHUSD .. .1,740,000 |... ....1,740,000 |..
JP MORGAN CHASE BK, ... THBGLXDRUGQFUS7RNESY .. 000000-00-0 .. CASHUSD .. . 20,367,611 |... .. 20,367,611 |...
UNION BANK OF SWITZE .. ... 549300SGDHJDHGZYMB20 .. 000000-00-0 .. CASHUSD .. .3,010,000 |... ....3,010,000 |..
CITIBANK N.A. ........ .... E570DZWZ7FF32TWEFAT6 . 000000-00-0 ........ | CASHUSD 1,328,922 |... ....1,328,922 |... N
WELLS FARGO BANK, N. . KB1H1DSPRFMYMCUFXTO9 .. | Loan-backed and Structured.... 361790-7M-4 ........ GINNIE MAE 11 POOL . . 95,856,630 |... ... 06/01/2052 ... |.

0299999999 - Total

314,260,549

317,526,053




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Bank of New York .........ccccc..... New York, NY ..o fo 120,000 [ O i 0 | 17,365,600 |.......... 18,840,061 |......... 14,890,189 |..
PNC Bank .......ccccoevveiieieieienns Philadelphia, PA ....ccccccoeis |onn . 120,000 [ O i 0 | 26,092,130 |......... 19,711,960 |......... 29,805,051 |..
JP Morgan Chase ...................... Springfield, IL oo | .0.000 [oovoeeeeeeeeeeeeen O e 0 e 5,882,001 |............ 4,421,139 | 7,503,997 |..
Northern Trust ... .. Chicago, IL ......... . 1..0.000 |..
FHLB oo, Pittsburgh, PA ....ccccocovers o ...0.000
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX | XXX 0 0 51,039,779 45,095,532 52,614,009
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 0 0 51,039,779 45,095,532 52,614,009
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

51,039,779

45,005,532

52,614,009

E13




I4E

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

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

olo|lo|loc|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

2509999999.

Total Bonds

olo|lo|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

381410-27-3 ...
09248U-70-0 .......
94975P-40-5 ........

GLDMN SCHS FIN SQ GV-FST ...
BLACKROCK FEDFUND

JP Morgan US Government MME NS i fUE I ON@I .. ieuniiuni ittt ittt sttt ettt sttt ettt et et e et e 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 e b e e b e e b e eanns

U R 09/30/2024 ..........
JUPT R 06/28/2024 ..........
...................... 06/28/2024 ..........

................................. 169,696

... 121,513,940 |..
.... 21,000,000 ..

..... 1,413,352

8309999999.

Subtotal - All Other Money Market Mutual Funds

142,683,636

8609999999 - Total Cash Equivalents

142,683,636

1,413,352
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