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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS ettt [reneneenna 8,259,763,749 |...oecvicriirerieene [V 8,259,763,749 |............ 7,748,725,390
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 54,564,732 | [V 54,564,732 |....covenve. 54,589,472
2.2 COMMON SOCKS .....eeeeirriiceseetetse et ne e neneen [oeossenineenanns 134,658,800 |......covvvrececeerirrircnen [V 134,658,800 |..........c..... 150,228,301
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
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
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 $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($
[T 176,124,179 ) and short-term
investments ($ ... 9,042,285 ) s [ 186,627,971 .o 0 186,627,971 |.oocvviene. 212,406,523
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [-oeeeeeunnns 649,474,595 ..o 0 e 649,474,595 |............... 605,819,944
7. Derivatives ............... ..1,680,295,052 |.. .. ..1,680,295,052 |.. ..1,336,592,941
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 485,231,802 |.....cccovvvveeeeen. 105,101 [ 485,126,701 |....co...e. 489,006,482
9. ReCEiVaADIES fOr SECUMEIES .......uvuivieieicieicieicieie e e 36,995,854 | [V 36,995,854 |.....ccovnine. 22,016,042
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 11,487,612,555 |..cocveee 105,101 |.......... 11,487,507,454 |.......... 10,619, 385,095
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 @CCTUET ............cceurureriiriueieirenereeeeieiseeeseeeieas [oreseennienanns 100,884,472 |......coeviriccrirrcnne [V 100,884,472 |........c........ 94,145,253
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........ccccccerrreennee [V RN [V RN (1 T 0
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremMiUuMS) ........ccceieieiiiiieieieieeeeeeee et [oeeeeereee e (O T (O T [0 0
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 FEINSUIETS ............coooeeeeeeeeeeeeeeeeeeeeeeees oo ee e 10,582,751 oo [0 10,582,751 | 10,663,960
16.2 Funds held by or deposited with reinsured companies .............ccccceeveeres |oereeenenns 1,117,490,526 |.....ooovveverviiircrcrine (1 1,117,490,526 |............ 1,103,153, 184
16.3 Other amounts receivable under reinsurance CONtracts ..............ccocoeeve. |reeeeeeeenencns 51,939,220 |..oovierrriecnee 0
17.  Amounts receivable relating to uninsured plans ............ccccocceeviiiiniiniiniencs [, [V RN 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 5,231,255 | 0
18.2 Net deferred tax asset , ..
19.  Guaranty funds receivable or 0N dePOSit ...........cccvevevevevereeceieeieieieieeeeeees |reseeeeeeeenene s 93,311 | 0
20. Electronic data processing equipment and SOfWArE ...........cccvovevereeerererenis foevereiiininniseeccie (1 T (1 T [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et et [V RN [V RN [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 ................ccccocovvvevieeiies foevreineinnnn 116,250 oo (1 116,250 [o.oovevicreee 132,485
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 ............ccooeeeeeieieieeeenenns rornrenennne 95,414,907 |ovvveiriciricnns 39,832 oo 95,375,075 |ovcveveinne. 98,719,590
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 12,989,255,818 |.....ccco.ee. 35,681,472 |.......... 12,953,574,346 |.......... 12,104,713,490
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt seeeee e ses s e ees e s sseeeses s s e s esesesas s sesesesesessnansesesennns [eresesisinanaes 170,650,590 |...oovieiieiiriceene (VS 170,650,590 |........o.c..... 133,688,494
28. Total (Lines 26 and 27) 13,159,906,408 35,681,472 13,124,224 ,936 12,238,401,984
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.  Swap Collateral Receivable ... e, 90,968,144 |........ccrvvvverrcrrieennns | 90,968,144 |....c...ooevv..es 94,162,162
2502.  State DEpoSits oot [ 2,936,000 |eoveeeeeeeeieereeeeeeins [V O, 2,936,000 |.eceeeerienee 2,936,000
2503.  Agent Receivables ... | 1,400,592 oo (U 1,400,592 |..covivrinnnn. 1,560,232
2598. Summary of remaining write-ins for Line 25 from overflow page 110,171 |... , ...70,339 |... ...61,196
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 95,414,907 39,832 95,375,075 98,719,590




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 7,743,292,206 1€SS$ ooveveveeeeeeeeeeene included in Line 6.3
(including $ .o 0 Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $ ....0 Modco Reserve)
3. Liability for deposit-type contracts (including $  ......ccccooeeiiiiiiiinne. 0 MOACO RESEIVE).......oeeeeeeeeriieeieie e
4. Contract claims:
B LIFE o bbb bbb
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U g o= o PP RP PRI
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ .0 Modco) ...
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B s 0 discount; including $  eeevoeeeeeeeereereeeeene 0 accident and health premiums ..........c....c.........
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded 6,254,866 |......cccocenv 61,379,193
9.4 Interest Maintenance Reserve 8,450,075 |.ocveeeeenee 5,830,550
10. Commissions to agents due or accrued-life and annuity contracts $
USSR 0 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances) )
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 1,355,972 | 3,569,710
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........ccccocoviviiiiinnnns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ .......cccoiiiiiiiiniinns 0 and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ .......ccooeeveeirecinennnns 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ 0 ) reiNSUrers ......... oeeeereeeeesneneeeenene 0. .0
24.04 Payable to parent, subsidiaries and affiliates .25,106, 191
24.05 Drafts outstanding ............cooeeeeeeeeeecneninnnennns . 11,953,516
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held UNAEr COINSUIANGE ..........c.cccveviviuererceiiieeeeieeeseteteseessessss et sesessssesssssssesesesesssnssssssssesesesesssnssssssssssesesessnsssssnes |eoenenenenes 1, 148,789,907 | 1,726,119,632
24.08 Derivatives ..........c.ccc...... ..1,367,104,519 |... 1,042,285,637
24.09 Payable for securities ...... 53,603,824 |... .20,974,219
24.10 Payable for securities lending
24.11 Capital NoteS $ ...vevvveverrieirciecs
25. Aggregate write-ins for liabilities 366,822,593 348,428,810
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 12,048,574,999 11,317,387,827
27. From Separate Accounts Statement 170,650,590 |....coevenee 133,688,494
28. Total liabilities (Lines 26 and 27) 12,219,225,589 11,451,076,321
29. Common capital stock 2,500,000 |...coeoveee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 ...0  shares common (value included in Line 29 $
36.2 0 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 902,499,347 857,251,529
38. Totals of Lines 29, 30 and 37 904,999,347 859,751,529
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 13,124,224 ,936 12,310,827,850
DETAILS OF WRITE-INS
2501. Derivative Collateral Payable 317,175,305 |..coveneee 294,320,879
2502. Low Income Housing Tax Credit Payable 38,214,184 |... .40,502,926
2503. Interest Payable on Death Claims 154,072 .o 220,384
2598. Summary of remaining write-ins for Line 25 from overﬂow PAGE ...ttt ne s [eee e 11,279,032 |.oooove 13,384,621
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 366,822,593 348,428,810
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity 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 .............ccccceoeveveeec v 272,057,383 |..cocvne 235,109,970 |............ 1,054,892, 163
2. Considerations for supplementary contracts with life CONtingeNCIes.............ccceeurevieieveveeeeceeeeeeeee e [V 36,612 | 55,559
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e .. 113,767,104 |.. ...92,210,126 |.. 386,575,681
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ....(458,554)/.. ... (1,314,012)|.. . (5,309,036)
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€S ...........ccocvrvereeioriiiiiiis [0 [0 0
6. Commissions and expense allowances on reinSUrance CEAEM ...............coevriieeeerveveuerereseeseeesesesess e 923,202 | 1,081,493 | 4,249,979
7. Reserve adjustments on reiNSUraNCe CEABT ............ccoovovviviveveuiuiiieeeieeeieteteseeee et essas s e e [0 [0 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SEParate ACCOUNES............c.euiireurueieiiieeeiete i iesese ettt s s s s s sssssess [oeseessenscececees 2,003,367 |.ooeeeeeeennee 1,025,853 |.ovovceceeiene 4,731,372
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiriiieieieieecececec et [ee et eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. 13,009,819 11,839,681 47,677,956
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 401,302,321 339,989,723 1,492,873,674
10.  Death DENETIS ... 145,240,068
11.  Matured endowments (excluding guaranteed annual pure endowments) ..........ccccceveereereeeieenieenieenes foeveniesiecnieeieeieeee 0 0 0
12, ANNUILY DENETIS ....vviicececeeee ettt ettt e sttt e e ettt es et ettt esensnseae st esensnsesetesesensnsnsesasanns 27,214,800
13. Disability benefits and benefits under accident and health CONracts ...............cceveveucuieeieeieiieieieieices oo 270,399 | 147,138 [ 1,057,076
14. Coupons, guaranteed annual pure endowments and similar benefits ............ccoooeieiiiiiiiiinnenen e 0.
15.  Surrender benefits and withdrawals for life contracts ..................... 80,146,141 |..
16.  GrOUD CONVEISIONS .....eiuiiiiietiateeteateauteeseeaueeaseessea s easseaaseesseaseeeaeeeseease e s e e s e enseenseanseaneeeneeeneenneenseenseena|esasseesiae st e saeesanesaeenes 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcievercieeeeseeee o 3,074,167
18. Payments on supplementary contracts with life CONtINGENCIES .............ceeiieieiereieieiceeeeee e oo 50,096
19. Increase in aggregate reserves for life and accident and health contracts ) 240,362,843 704,377,781
20.  Totals (LINES 10 10 1) w.uuriiiiucieieieieicseieieteeeeesesseeese e esesseeseesseseseesse s esesesesesesssssesesesessssesssesesessnnnnsaoannnnsssssanns 347,856,648 |................254 846,753 |............ 1,134,000, 308
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..ottt s bbb b s s e bbb s s snsss s s [eneseciceeeennas 19,754,847 15,141,131 [ 67,936,796
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueueveereeeeereveueresesrnsssssssnas [oeeeeeeeneenenenes 2,431,577 oo 2,639,410 |.. ... 10,355,120
23. General insurance expenses and fraternal expenses ................. Lo 20,973,758 |................. 22,338,886 |.....c......... 103,719,742
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 4,761,862 |...cocevveneee 4135413 [l 19,343,184
25. Increase in loading on deferred and uncollected premiums ........... R 0
26. Net transfers to or (from) Separate Accounts net of reinsurance 425,172 | 8,665,248 |......cccueeee 41,063,620
27. Aggregate write-ins for deductions .... 29,278,559 19,137,472 99,477,461
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 448,482,423 326,904,313 1,475,896,231
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt (47,180,102) [....cveveencee 13,085,410 |...ccccooveneee 16,977,443
30. Dividends to policyholders and refunds to members 0 0 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccovviiuereuiiieieeiieeeieise et sssssese s essese s ss s s s ses s [ecsceseennacans (47,180,102) [...ccvevencee 13,085,410 |................ 16,977,443
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 3,194,875 24,518,310 42,997,358
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........cccceueuviieeeeererenns fooeecccnne (50,374,977 | ceceeenee (11,432,900) ....coce....... (26,019,915)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ... (1,021,983) (excluding taxes of $  ..coccovveureceenee 574,435
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 49,376,519 (11,365,884) (24,449,373)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (998,458) (22,798,784) (50,469,288)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 859,751,529 749,113,764 749,113,767
37, NEtINCOME (LINE 35) ..uuueeiiiuceeieeeeeceseieeeeeeseeseseeeeeeseeseseseses e ssesesesessassesesesesasssesesesasssnsesesessssnnse forsnsnsnsssannsnnns (998,458)|........ccnc... (22,798,784)....cccevee. (50,469,288)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..1,770,951 ..9,127,863 |.. ..5,103,645 |.. ... 71,658,125
39. Change in net unrealized foreign exchange capital gain (I0SS) .........ccccceeveveievevereeeeeeeeeieeeeeeeeeeeesfeeeeeeeeeenenenenns (68,293) , e (108,468)
40. Change in net deferred INCOME tAX ......c.eiiriririeieieieeeeee et ...24,622,684 |. ...45,115,708
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(18,565,961)]|.. ... (6,973,394)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........c.cceeeiieveverereeeee oo 2 (394,236 [
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
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 == o I o S SPR SR TRUUROPRORRRIN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of FeINSUrANCE ...........c.ooiiiiiiiiiieeeeee e
52.  Dividends to STOCKNOIAETS ...........ccoiiiiiiii i
53. Aggregate write-ins for gains and losses in surplus
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 45,247,818 21,260,671 110,637,762
55. Capital and surplus, as of statement date (Lines 36 + 54) 904,999, 347 770,374,435 859,751,529
DETAILS OF WRITE-INS
08.301. Net Investment Income Assumed on Funds Withheld .........ccoooiiioiooieee et 13,009,819 [..cooooeees 11,839,681 ..o 47,677,956
08,3002, it h et h e Rt et et R e e 4o R et oo R et ek gt e e b et e e R et e ek et e eabee e e b et e anreenaneeenneeeanneeen [eenneeene e e e e e an e e e eens [0 [0 0
08,3003, ittt bt et hE et o bt e R et eh e e 4o R et oo R et e R g et e b et e e R et e ket e ebe e e e beeeenreenaneeenneeeenneenn [eenneeene e e e e e e e e eeas [0 [0 0
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) 13,009,819 11,839,681 47,677,956
2701. Net Investment Income on Funds Withheld ... ...19,978,044 |. ... 18,469,110 |. ... 13,746,482
2702. Reinsurance Paid on Index Credits ......... 8,598,318 | 0. ...23,116,103
2703. Financing Fee on LLC NOTE ...c.ooouiuieiiieeceeece et e 709,029 |. . 668,362 |.. ..2,758,641
2798. Summary of remaining write-ins for Line 27 from overflow Page ............cceeveeevevevevereuceeieeeeeeeeeeeses e (8723 | [V (143,765)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above)
[ 3510 ST T PO P PSSP PRSPPI
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from overflow page
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above)




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity 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 ........c...cuiieiiieiiiciieieie ettt [eesssinessnees 339,902,711 | 264,428,237 |............ 1,173,278,207
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e 117,634,563 |................ 103,295,525 |.....coveunee. 429,680,657
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 15,842,242 11,097,571 59,850,037
4. TOtal (LINES 110 3) oottt 473,379,516 378,821,333 1,662,808,901
5.  Benefit and 10SS related PAYMENTS ..............ccueveviiiieeiieieieieeceeeee ettt es s sesenes [oeveseveseaenis 166,444,956 |................. 31,898,218 |.cocveeee 437,230,626
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ............c.c.. foeeeercrereene 27,625,866 |.......ccccoenvne 8,073,780 |...cccoevnenee 43,357,918
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 79,435,660 |......cco.c... 68,515,572 |....ccocee.. 286,038,841
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ .....................c...... 0 taxon capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 3,983,504 0 24,014,942
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 277,489,986 108,487,570 790,642,327
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 195,889,530 270,333,763 872,166,574
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt ..190,672,855 |.. ...66,229,575 |.. ..399,462,504
12.2 Stocks .............. 27,463,656 |.. .. 1,768,923 |. 29,310,951
12.3 MOMGAGE I0BNS .........vvvieieiieieee ettt ettt ettt s s s s ss st e sesesesese s s ssesesesesesssnsanesans |reseseeseseseneenenesesaeaenenes (O T [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 (U 0
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiirieireie ettt seenns [eosesinesesneneees 2,616,224 |........ccco.c. 3,310,358 |....ccvvnene 11,920,020
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENts ..............cccccceveees |oerreneeeiennnnneeeens (O T [V (27,218)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 76,886,508 3,439,111 11,162,714
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvovevevevevceieieeeeeiee et [oeveveseennas 297,539,243 |...coovee 80,747,967 |.cooveeenn.. 451,828,971
13. Cost of investments acquired (long-term only):
LT = TR ROPIUROTRR 709,429,534 |............... 213,579,535 |........... 1,191,442,800
1312 STOCKS ..ottt |eeeinne s 18,782,470 |...covvecvnnee. 3,719,781 | 39,652,963
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 ......cuvuiuiiiiiiieieeie ettt [resssenesssnenaees 5,829,375 ..o 7,325,238 |.coovoivnne 46,758,986
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 14,979,812 60,051,213 44,707,261
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 749,021,191 284,675,767 1,322,562,010
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 43,653,225 4,642,977 16,579,973
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (495,135,173) (208,570,777) (887,313,012)
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 .............ccceeueureiiiiieieieeeieceeeeeieeieeessesenenens |eeseeeeieeneens 30,000,000 |...coverenenns 30,000,000 |...ccoverenenne 30,000,000
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveeeereeeeeiens [oeeeeieiencns 202,066,626 |................ (99,168,864)].............. (228,355,622)
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (U 0
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 41,400,466 108,608,979 297,508,281
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 273,467,092 39,440,115 99,152,659
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevee. (25,778,551) [.cevinee 101,203,101 |..coceeenee 84,006,221
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oveieieieieeeeeeee ettt s s s s e eseasnnsnesesenenes |eeeeeseseeea 212,406,524 |............... 128,400,303 |................ 128,400,303
19.2 End of period (Line 18 plus Line 19.1) 186,627,973 229,603,405 212,406,524
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Income on Non-Cash Stock Distribution ... [ (350,358)......ccoveinn (196,438) [......cvonene (1,893,323)
20.0002. Premium Paid by BEnefit ..o et (91,074) e (198,351) [ocovvrerine (354,655)
20.0003. Premium Paid by Waiver .... (1,212,453)|.. (1,057,076)
20.0004. Non-Cash Distribution ....(196,438) |.. ....(230,483)
20.0005. Premium Paid by POIICY LOBN ...cooiiiiiiiiiicicieiceeetcte et [oessnensesesesesssnses (1,426)]......ccveverernne. (2,016) v (7,268)




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Individual life

Group life

Individual annuities .....
Group annuities
Accident & health
Fraternal

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

................ 238,260,833 |................203,710,129 |................895,803,277
........................ 46,081 |.....coccoovveeeeen 50,229 oo, 204,932
................. 17,990,895 |................. 12,904,979 |................. 58,432,229
................................. 0 [ 0 el 0
................................. 0 [ 0 o0
................................. 0 [ 0 o0
................................. 0 [ 0 o0
................ 256,297,809 |................216,665,337 |...............054,440,438
................................. 0 [ 0 o0

256,297,809 216,665,337 954,440,438




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity 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 Delaware Department of Insurance (collectively “SAP” or
“statutory accounting principles”). The Company currently has no permitted practices.

PIA Reinsurance Company of Delaware | (“PlAre I”), a wholly-owned subsidiary of the Company, admits as an asset and a form of statutory surplus, the value of a
credit linked variable funding note (LLC Note) provided by an unaffiliated company in conjunction with a reinsurance agreement with the Company. Pursuant to the
licensing order from the Delaware Department of Insurance (Captive Bureau), PlAre | recorded as a prescribed practice from inception through September 30, 2019,
the LLC Note as an admitted asset and a form of surplus. This accounting practice differs from the NAIC statutory accounting practices and procedures.

Pursuant to a permitted practice received from the Delaware Department of Insurance (Captive Bureau), PIA Reinsurance Company of Delaware | (“PlAre I”), a wholly-
owned subsidiary of the Company, admits as an asset and a form of statutory surplus, the value of a credit linked variable funding note (LLC Note) provided by an
unaffiliated company in conjunction with a reinsurance agreement with the Company. Based on the "look-through" provisions of the Statement of Statutory Accounting
Principles No.97, Investments in Subsidiary, Controlled and Affiliated Entities, the Company includes the value of the LLC Note and related form of surplus in the
financial statements of its Insurance SCA, PlAre |, in the carrying value of PlAre I.

In accordance with the permitted practice, the Company recorded $125,255,613 and $122,856,000 as of March 31, 2024 and December 31, 2023, respectively, in
Common stock-affiliated, with a corresponding $125,255,613 and $122,856,000 in surplus, which represents the statutory reporting value of PlAre I. If PlAre | had
completed their statutory financial statements in accordance with NAIC statutory accounting practices and procedures, the Company's reporting value of PlAre | would
have been $0 as of March 31, 2024 and December 31, 2023. There was no impact to net income as a result of the permitted practice.

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 received a permitted or prescribed practice to include the asset and statutory surplus above noted, the resulting RBC of PIAre | would have triggered a
regulatory event.

A reconciliation of the Company's net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of Delaware 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 $ (998,458) $ (50,469,288)
(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 $ (998,458) $ (50,469,288)
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 904,999,347 $ 859,751,529
(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 $ 125,255,613 $ 122,856,152
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 779,743,734 $ 736,895,377

Use of Estimates in the Preparation of the Financial Statements
No Change

Accounting Policy

(1) Basis for Short-Term Investments
No Change

(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 OTTI 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 Change

(4) Basis for Preferred Stocks
No Change

Highest-quality, high-quality or medium quality redeemable preferred stock (NAIC designations 1 to 3) shall be valued at amortized cost. All other redeemable
preferred stocks (NAIC designations 4 to 6) shall be reported at the lower of amortized cost or fair value. Perpetual preferred stock shall be valued at fair value, not to
exceed any currently effective call price. Fair value is determined using an external pricing service or management’s pricing model.

(5) Basis for Mortgage Loans

No Change
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NOTES TO FINANCIAL STATEMENTS

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

For fixed income securities that do not have a fixed schedule of payments, including asset-backed and mortgage-backed securities, 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 Change

(8) Accounting Policies for Investments in Joint Ventures, Partnerships and Limited Liability Entities

No Change

(9) Accounting Policies for Derivatives

No Change

The Company may utilize derivative financial instruments in the normal course of business to manage risk, in conjunction with its management of assets and liabilities
and interest rate risk. The accounting treatment of specific derivatives depends on whether the financial instrument is designated and qualifies as a highly effective
hedge. Derivatives used in hedging transactions that meet the criteria of a highly effective hedge are reported and valued in a manner that is consistent with the
instrument hedged. The change in fair value of these derivatives is recognized as an unrealized capital gain/(loss) until they are closed, at which time they are
recognized within benefits paid to policyholders and beneficiaries. Derivatives used in risk management transactions that do not meet the criteria of an effective hedge
are accounted for at fair value, with changes in fair value recorded in unrealized capital gains/ (losses). Derivatives with a positive fair value or carrying value are
reported as admitted assets and Derivatives with a negative fair value or carrying value are reported as liabilities. Realized gains and losses that are recognized upon
termination or maturity of the derivatives used in economic hedges of interest rate and currency risk of the fixed income portfolio, regardless of accounting treatment,
are transferred, net of taxes, to the IMR. All other realized gains and losses are recognized in net income upon maturity or termination of the derivative contracts.

500 IUL policies.

The Company has entered into equity options, that are carried at fair value. Equity options are utilized to manage risk associated with indexed credits related to the
annual return of the Company’s S&P 500 IUL policies.

The Company entered into interest rate swaps, that are carried at fair value. The Company may use payer swaps, a type of interest rate swap, to manage risk
associated with rising interest rates. Receiver swaps, a type of interest rate swap, protect the Company from credit risk in the fixed income portfolio. The Company has
not designated these as hedging instruments.

The Company does not engage in derivative financial instrument transactions for speculative purposes.
(10) Anticipated Investment Income Used in Premium Deficiency Calculation
No Change

(11) Management's Policies and Methodologies for Estimating Liabilities for Losses and Loss/Claim Adjustment Expenses
No Change

(12) Changes in the Capitalization Policy and Predefined Thresholds from Prior Period
No Change

(13) Method Used to Estimate Pharmaceutical Rebate Receivables

No Change

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 Change

NOTE 3 Business Combinations and Goodwill

No Change

NOTE 4 Discontinued Operations

No Change

NOTE 5 Investments

A

Mortgage Loans, including Mezzanine Real Estate Loans
No Change

Debt Restructuring
No Change

Reverse Mortgages
No Change

71
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NOTES TO FINANCIAL STATEMENTS

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 -1 -

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 -1 -1 -

OTTI recognized 2nd Quarter

d. Intent to sell $ - 19 -1 -1 -

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 - 19 - 19 -

f. Total 2nd Quarter (d+e) $ - 19 - 13 - 13 -

OTTI recognized 3rd Quarter

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

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 - 18 - 13 -

OTTI recognized 4th Quarter

j. Intent to sell $ - 13 - 13 - 13 -

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 - 18 - 18 -

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

(3) There were no securities through March 31, 2024 in which the Company recognized the non-interest portion of other than temporary impairment.
4)
a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ 21,712,205
2. 12 Months or Longer $ 745,735,812
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $1,117,085,637
2. 12 Months or Longer $ 4,556,205,328
(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.

Dollar Repurchase Agreements and/or Securities Lending Transactions
The Company did not have any repurchase agreements during the statement period.

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 Change

Low Income Housing tax Credits (LIHTC)
No Change

7.2
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NOTES TO FINANCIAL STATEMENTS

L.

Restricted Assets

1.

Restricted Assets (Including Pledged)

Restricted Asset Category

a. Subject to contractual obligation for which
liability is not shown

b. Collateral held under security lending
agreements

c. Subject to repurchase agreements

d. Subject to reverse repurchase agreements
e. Subject to dollar repurchase agreements
agreéments '

g. Placed under option contracts

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

i. FHLB capital stock

j. On deposit with states

k. On deposit with other regulatory bodies

|. Pledged collateral to FHLB (including assets
backing funding agreements)

m. Pledged as collateral not captured in other
categories

n. Other restricted assets

0. Total Restricted Assets (Sum of a through n)

Gross (Admitted & Nonadmitted) Restricted
Current Year 6 7
1 2 3 4 5
G/A Total
Supporting Separate S/A Assets
Total General S/A Account (S/A)| Supporting Total Increase/
Account Activity Restricted G/A Activity Total From Prior | (Decrease) (5
(G/A) (a) Assets (b) (1 plus 3) Year minus 6)
$ - |8 - |8 - |8 - |8 - |8 - |8 -
9,269,800 - - - 9,269,800 1,269,800 8,000,000
4,467,869 - - - 4,467,869 4,463,802 4,067
414,332,342 - - - 414,332,342 - 414,332,342
627,804,832 - - - 627,804,832 802,376,542 | (174,571,710)
1,055,874.843 - - -1 1.055.874.843 808,110,144 247,764,699

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

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%
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 - 9,269,800 0.070% 0.071%
j. On deposit with states - 4,467,869 0.034% 0.034%
k. On deposit with other regulatory bodies - - 0.000% 0.000%
|. Pledged collateral to FHLB (including assets
backing funding agreements) - 414,332,342 3.148% 3.157%
m. Pledged as collateral not captured in other
categories - 627,804,832 4.771% 4.784%
n. Other restricted assets - - 0.000% 0.000%
0. Total Restricted Assets (Sum of a through n) - | 1.055.874.843 8.023%l| 8.045%|

(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/A Assets 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

Reinsurance Agreements 627,804,832 - - - | 627,804,832 | 602,217,825 | 25,587,007 | 627,804,832 |4.771% 4.784%
Derivative Collateral - - - - - 1200.158.717 | (200,158,717) - 0.000% 0.000%
Total (c) 627,804,832 - - - 1627.804.832 | 802,376,542 | (174.571.710)] 627,804,832 4.771%)| 4.784%)

(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.
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity Company
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3. Detail of Other Restricted Assets (Contracts That Share Similar Characteristics, Such as Reinsurance and Derivatives, Are Reported in the Aggregate)

Not applicable

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/A Assets 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
Total (c) $ - 13 - 13 - 198 -193 -193 -193 -193 - 0.000%]| 0.000%]

(a) Subset of column 1

(b) Subset of column 3

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

respectively.

4. Collateral Received and Reflected as Assets Within the Reporting Entity’s Financial Statements
Not applicable

1 2 3 4
% of BACV to % of BACV to
Book/Adjusted Total Assets Total Admitted
Carrying Value (Admitted and Assets
Collateral Assets (BACV) Fair Value Nonadmitted)* **

General Account:
a. Cash, Cash Equivalents and Short-Term Investments $ -1$ - 0.000% 0.000%
b. Schedule D, Part 1 $ - 13 - 0.000% 0.000%
c. Schedule D, Part 2, Section 1 $ -1$ - 0.000% 0.000%
d. Schedule D, Part 2, Section 2 $ -1$ - 0.000% 0.000%
e. Schedule B $ - 18 - 0.000% 0.000%
f. Schedule A $ - 18 - 0.000% 0.000%
g. Schedule BA, Part 1 $ - 18 - 0.000% 0.000%
h. Schedule DL, Part 1 $ - 13 - 0.000% 0.000%
i. Other $ - 13 - 0.000% 0.000%
. Total Collateral Assets (a+b+c+d+e+f+g+h+i) $ - 19 - 0.000%] 0.000%]|
Separate Account:
k. Cash, Cash Equivalents and Short-Term Investments $ -1$ - 0.000% 0.000%
I. Schedule D, Part 1 $ - 13 - 0.000% 0.000%
m. Schedule D, Part 2, Section 1 $ -1$ - 0.000% 0.000%
n. Schedule D, Part 2, Section 2 $ -1$ - 0.000% 0.000%
0. Schedule B $ - 13 - 0.000% 0.000%
p. Schedule A $ - 13 - 0.000%, 0.000%
g. Schedule BA, Part 1 $ - 13 - 0.000% 0.000%
r. Schedule DL, Part 1 $ - 13 - 0.000% 0.000%
s. Other $ - 18 - 0.000% 0.000%)
t. Total Collateral Assets (k+l+m+n+o+p+g+r+s) $ - 19 - 0.000%]| 0.000%]|
* j= Column 1 divided by Asset Page, Line 26 (Column 1)

t = Column 1 divided by Asset Page, Line 27 (Column 1)
**j = Column 1 divided by Asset Page, Line 26 (Column 3)

t = Column 1 divided by Asset Page, Line 27 (Column 3)

1 2
% of Liability to
Amount Total Liabilities *

u. Recognized Obligation to Return Collateral Asset (General Account) $ - 0.000%
v. Recognized Obligation to Return Collateral Asset (Separate Account) $ - 0.000%

*u = Column 1 divided by Liability Page, Line 26 (Column 1)
v = Column 1 divided by Liability Page, Line 27 (Column 1)

Working Capital Finance Investments
The Company did not have any working capital finance investments during the statement period.

Offsetting and Netting of Assets and Liabilities

The Company did not have any assets or liabilities that are offset and reported net in accordance with a valid right of offset during the statement period.

5GI Securities
No Change

Short Sales
No Change

Prepayment Penalty and Acceleration Fees

No Change

Reporting Entity’s Share of Cash Pool by Asset Type
Not applicable
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity Company
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NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
No Change

NOTE 7 Investment Income
No Change

NOTE 8 Derivative Instruments
No Change

NOTE9 Income Taxes
No Change

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 $ 1,269,800 $ 1,269,800 $ -
(c) Activity Stock $ 8,000,000 $ 8,000,000 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 9,269,800 $ 9,269,800 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 925,894,015 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 1,270,000 $ 1,270,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 1,270,000 $ 1,270,000 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 859,580,000 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 $ 1,269,800 $ - $ - $ - $ - $ 1,269,800

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)

(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing

1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) $ 414,332,342 $ 368,263,886 $ (200,000,000)
2. Current Year General Account Total Collateral Pledged $ 414,332,342 $ 368,263,886 $ (200,000,000)
3. Current Year Separate Accounts Total Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged $ 391,971,000 $ 433,637,000 $ -
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively,

3
3
3

11B(3)a2
11B(3)a3
11B(3)ad

Columns 1, 2 and 3) should be equal to or less than 11B
Columns 1, 2 and 3) should be equal to or less than 11B
Columns 1, 2 and 3) should be equal to or less than 11B

b2 (Columns 1, 2 and 3 respectively,
b3 (Columns 1, 2 and 3 respectively,
b4 (Columns 1, 2 and 3 respectively,

)
)
)
)
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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) $ 414,332,342 $ 368,263,886 $ (200,000,000)
2. Current Year General Account Maximum Collateral Pledged $ 414,332,342 $ 368,263,886 $ (200,000,000)
3. Current Year Separate Accounts Maximum Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged $ 447787578  $ 491903447  $ 225,000,000
(4) Borrowing from FHLB
a. Amount as of Reporting Date
1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Accounts Established
1. Current Year
(a) Debt $ (200,000,000) $ (200,000,000) $ - XXX
(b) Funding Agreements $ - $ - $ - $ -
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ (200,000,000) $ (200,000,000) $ - $ -
2. Prior Year end
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements $ - $ - $ - $ -
(c) Other $ - $ - $ - 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 $ - $ - $ -
3. Other $ - $ - $ -
4. Aggregate Total (1+2+3) $ - $ - $ -

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 No
3. Other

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

The Company does not have such plans.

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

No Change

NOTE 14 Liabilities, Contingencies and Assessments

No Change

NOTE 15 Leases

No Change

NOTE 16 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk

No Change

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

A

Transfers of Receivables Reported as Sales
No Change

Transfer and Servicing of Financial Assets
There have been no transfer or servicing of financial assets during the statement period.

Wash Sales
(1) There were no NAIC designation 3 or below, or unrated securities sold during the period ended March 31, 2024 and reacquired within 30 days of the sale
date.

(2) The details by NAIC designation 3 or below, or unrated of securities sold during the current quarter and reacquired within 30 days of the sale date are:
Not applicable
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NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
No Change

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

NOTE 20 Fair Value Measurements

A.
(1) Fair Value Measurements at Reporting Date
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Cash, STerm Inv, & Cash Equivalents $ 186,627,971 | $ - 19 - 19 -1$ 186,627,971
Common Stock - Unaffiliated $ 133,387 | $ - 19 9,269,800 | $ - 19 9,403,187
Commerical MBS $ - 1% - 19 - 198 - 198 -
SVO Identified Funds $ - 19 - 19 - 198 - 19 -
Preferred Stock $ 26,170,229 | $ - 19 3,226,643 | $ - 19 29,396,872
Derivatives $ - 19 1,680,295,051 | $ - 198 -1$ 1,680,295,051
Separate Account Assets $ 170,650,590 | $ - 13 - 13 -1 170,650,590
Total assets at fair value/NAV $ 383,582,178 | $ 1,680,295051 [ $ 12,496,443 | $ - 19 2,076,373,672
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Derivatives 3 -1 1,367,104519 | $ - 19 - 19 1,367,104,519
Total liabilities at fair value 3 -1 1,367,104519 | $ -1 -1 1,367,104,519

(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy

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.

There were no assets transferred into Level 3 and there were no assets transferred out of Level 3 for the period ended March 31, 2024. There were no
assets transferred into Level 3 and 2 assets transferred out of Level 3 due to change in fair value for the year ended December 31, 2023.

The tables below include a rollforward of the Statements of Admitted Assets, Liabilities and Surplus amounts for the period ended March 31, 2024 (including
the change in fair value), for financial instruments classified by the Company within Level 3 of the valuation 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
Common Stock -
Unaffiliated $ 1,269,800 | $ -1 -8 -8 - | $ 8,000,000 | $ -1 -8 -1 9,269,800
Preferred Stock $ - 1% 326448519 -1 -19 -19 -19 - 138 (37842)1 9% -19 3.226.643
Total Assets $ 1,269.800 1$ 3.264.485 | $ -19 - 1% - 1% 80000001$% - 1% (37842)19 -19 12.496.443
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
b. Liabilities
Total Liabilities $ -13 -13 -13 -13 - 13 -193 -193 - 198 - 198 -

(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.

4

=

The Company had $1,270,000 in fair value of common stock, unaffiliated using the Set by Issuer - FHLB-PGH(1) Valuation Technique during the statement
period.

(1) Fair Value approximates carrying value. The par value of the FHLB capital stock is $100 and set by the FHLB. The capital stock is issued, redeemed and
repurchased at par.

(5) Not applicable

B.  Not applicable
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C.  Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.

The following table summarizes the aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements
in their entirety fall, for which it is practicable to estimate fair value, at March 31, 2024:

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: $ - 13 - 19 - 19 - 19 - 198 - 1% -
Bonds $7,551,052,322 | $8,259,763,748 | $ 11,273,009 | $7,324,403,157 | $ 215,376,156 | $ - 198 -
Preferred stock $ 53,117,103 |$ 54,564,732 |$ 45,083,919 |$ 4,806,541 | $ 3,226,643 | $ - 13 -
Common Stock - Unaffiliated | $ 9,403,187 | $ 9,403,187 | $ 133,387 | $ - 13 9,269,800 | $ - 13 -
Cash, cash equivalents &
short term investments $ 186,627,971 |$ 186,627,971 |$ 186,627,971 | $ -1$ -1$ - 13 -
Derivatives $1,680,295,053 | $1,680,295,052 | $ - |$1,680,295,053 | $ - 19 - 18 -
Separate Account assets $ 170,650,590 |$ 170,650,590 |$ 170,650,590 | $ - 13 -1s -1 R
Individual Annuities $ 303,660,059 |$ 302,180,671 |$ -1$ - |$ 303,660,059 |$ - 13 -
Derivatives $1,367,104,517 | $(1,367,104,519) | $ - | $1,367,104,517 | $ - 19 - 198 -
Separate Account liabilites | $ 170,650,590 |$ 170,650,590 |$ 170,650,590 | $ - 193 - 193 - 193 -

D. Not Practicable to Estimate Fair Value
None

E.  Not applicable

NOTE 21 Other Items
No Change

NOTE 22 Events Subsequent
No Change

NOTE 23 Reinsurance
No Change

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination

The Company does not have any retrospectively rated contracts or contracts subject to redetermination.

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses

Not applicable

NOTE 26 Intercompany Pooling Arrangements
No Change

NOTE 27 Structured Settlements
No Change

NOTE 28 Health Care Receivables
No Change

NOTE 29 Participating Policies
No Change

NOTE 30 Premium Deficiency Reserves
No Change

NOTE 31 Reserves for Life Contracts and Annuity Contracts

No Change

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

No Change

NOTE 33 Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No Change

NOTE 34 Premium & Annuity Considerations Deferred and Uncollected

No Change

NOTE 35 Separate Accounts
No Change

NOTE 36 Loss/Claim Adjustment Expenses
No Change
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity 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

12/31/2022

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?

05/26/2022

Delaware DepartmeEnt Of INSUFANCE .........ooiiiiiiieeee ettt e et e st e ea e e ea e e et e s e e s s e e ae e ea e e ea e e ea e e es e e ea e e et e st emseeaseemseeneeemeeeneeanseaseeseenseenneennean

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

statement filed with Departments? .....

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
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 Horsham, PA WNO..... WNO..... WNO.....J... YES....
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity 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, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been 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? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... B 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? ....
If yes, please complete the following:

Ves [ X1 No[ 1

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 105, 101
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....125,360,714
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........cooieiiiiiiiiiieiieieeeeeeeee e s D oo O S, 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 $ 0

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity 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
BNY METTON et 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[ ]

8.2



STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity 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 MARCH 31, 2024 OF THE Penn Insurance and Annuity 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 MARCH 31, 2024 OF THE Penn Insurance and Annuity Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b e 719,732 | 697,885 ..o O e 0 o 1,417,617
2. AIBSKA .ot AK o L o 668,156 [...ovveevereiiens O oo 0 e 0 e
3. Arizona ..... . AZ 0.
4. Arkansas .. .. AR 0. ..
5. California .. CA 0. 22 356 783 ..
6. Colorado ...... .. CO 0. ...2,167,970 |..
7. Connecticut .. . CT 0.
8. Delaware ............. .. DE 0.
9. District of Columbia . . DC 20 [ O [
10. Florida .. .. FL 0.
11.  Georgia .. GA 0.
12.  Hawaii .. o HE b s 20 [ O
13. Idaho .... . ID 0.
14. lllinois ... LI 0.
15.  Indiana . . IN 0.
16. lowa ..... LA 0.
17. Kansas . .. KS 0.
18.  Kentucky ......oocveiiiiiiiii KY
19.  LouiSiana .......ccceeeiiiiiiiiiee e LA
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccooiiiiiiis MA
23.  Michigan ........ccccooviiiiiiiiicceeeee MI [ b s
24.  Minnesota . .. MN 4,334,465 .
25.  Mississippi .. MS ....202,950 |.
26, MISSOUI ..cueeneeneenieieieie e MO oo L fes 1,662,243
27, MONEANA ..o MT oo L fe 1,155,247
28. Nebraska .. 1,181,796 |.
29. Nevada........ . 1,083,182 |.
30.  New Hampshire ........cccoceeeieieicieiceene NH [ L fe 254,515
31, NEW JErSEY ...coooeuiiciiiieiiciee e NI e be [ 24,800,746
32.  New Mexico . NM ....109,455 |. 0 [ O [
33. New York ..... ...18,749,309 |. 0.
34. North Carolina .. 4,991,988 |. 0.
35.  North Dakota 119,791 . 0.
36.  OhiO ... 5,098,624 ,000,088 |. 0.
37. Oklahoma . ..908, 102 ...114,237 |. 0.
38. Oregon ......... ..571,315 ...162,019 |. 20 [ O [ , ..
39. Pennsylvania ... 13 588, 141 0. .14,672,673 |..
40. Rhode Island .... 1,494,330 [ 0. ...1,494,330 |..
41.  South Carolina . 2,753,176 0. ..3,281,833 |..
42. South Dakota ... 4,683,368 ..o 0. .. 4,683,368 |..
43. Tennessee ... .1,129,949 |. 0. .. 3,592,464 |..
44, Texas ....... ...18,415,853 |. 0. .19,882,888 |..
45, Utah .oooiiiiciicneeneeneeneeeeseseenieeneeene. UT e b s 2,406,126 |.....oooovvvrennns 0. .. 2,406,126 |..
46. Vermont 1,977,668 |. 0. .. .. 1,977,668 |..
47, VIrginia .oeeveeeeeeeeeeieeseeeseeeseeeseseseseeenees. VA o L foeeie 4,704,769 [ 0 e 0 o 0 e 4,704,769 |....coovovereinns 0
48.  Washington .........ccoceveeeeneereeneeneeieneeene. WA e L [0 5,206,404 [ 0 e 0 o 0 e 5,206,404
49. West Virginia .. 1,503,824 |..
50. Wisconsin .... . .. 3,454,648 |..
51, WYOMING .ooveveieeeieieeeieeeeeeeeeesieeseeeneeeenes. WY e Lo e 3,066,229 [ 0 et 0 e 0 e 3,066,229 |.....ooeoviririiins
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens . OT . X
59.  Subtotal .....ccccoeviiiiiiiiiiiiiiene e XX 237 851,949 |.......... 17,990,895 |....ooevvverieeiecn O | 0 [0, 255,842,844 [
90. Reporting entity contributions for employee benefits
PIANS. ... XXX oo e [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX [ [V [0 (1 [0 (1 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 149,936 |. 0. 149,936 .0
94.  Aggregate or other amounts not allocable by State..|. ....305,029 |. 0 e 305,029 |.. .0
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX . 238,306,914 |. .0]....... 256,297,809 |.. .0
96.  Plus Reinsurance ASSUMEd............ccoeveeeeneannenns oo XXX ...34,749,956 |. 0 f......... 34,749,956 |.. .0
97  Totals (All Business).... .273,056,870 |. .0 [....... 291,047,765 |.. .0
98. Less Reinsurance Ceded..........cccevvreeruereneereneeensfoveeees XKoo | 19,110,842 [V A 19,110,842 0
99. Totals (All Business) less Reinsurance Ceded XXX 253,946,028 17,990,895 0 0 271,936,923 0
DETAILS OF WRITE-INS
58001. Military APO/FPO 0 ..489,434 |..
58002. ...
58003. ..o e XXX e e
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 489,434 0 0 0 489,434 0
9401. Internal Replacement .........cccooviveiniiiniicc XXX oo 305,029 [eovvieiieiiine [0 [V [V FR 305,029 [eovvveieiiine 0
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieiiieiisieie e XXX [ (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 305,029 0 0 0 305,029 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




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
Annuity Company
(NAIC Code 93262-DE)
23-2142731

PIA Reinsurance

(NAIC Code 15370-DE)
46-4355668

Company of Delaware |

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
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

FEIN Not Yet Issued

Penn Mutual Payroll
Administration, LLC
27-5126301

1847 Financial, LLC

FEIN Not Yet Issued

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 MARCH 31, 2024 OF THE Penn Insurance and Annuity 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 ....... LPAL UDP. it | eeereeeree ettt e e e e e e snnne | ceiee e e 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 ....... LDE] e RE........ 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 LPALL] NIA....... 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 IA........ 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 s NIA....... 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 . NO...... U
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 LPAL NIA....... Penn Mutual Asset Management, LLC ........... OWNEISNIP..eeeeeeerree e 100,000 .| et N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 232209178 .. | eeeeeiiiiiiinn | eeeeeeiiieieieen | e Penn Series Fund, Inc. .......ccoeeeeiiiiiiiiis PAL s NIA....... 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 27-5126301 .. | ceveeiiieiiinn | eeeeeeeieiinieen | e Penn Mutual Payroll Administration, LLC ..... PA.....f..ccc. NIA....... 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 454797815 .| eiiiiiiiiiiin | eeeeeeiniennieen | e ILS Holdings, LLC .oeevreeeieiiiiieiiieiies PAL s NIA....... 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 82-5050907 .. | eeeeerrrrrinn | eeveeereeennieen | e myWorth, LLC ...eeeeeeiieiiiiiieeieeeeee LPALL] NIA....... 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 230731260 .. | eeveeereeininn | eeeeeenineininen | e Janney Montgomery Scott, LLC .......cevvvveeennees CDE] e NIA....... 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 ................. CDE] e NIA....... 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 s NIA....... 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 NIA....... 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. ........... CDE] e NIA....... 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 NIA....... 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 I, LLC oooeeeeeeeeeeeeeeeeeeeeeeeees LDE] e DS........ The Penn Insurance and Annuity Company .... |OWNership..........cccuueeeeeeuennennnnnnns 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 824914289 .. | .iiiiiiiiiiii | e | e Penn Mutual AM Strategic Income Fund .......... PAL s OTH....... The Penn Mutual Life Insurance Company .... | Influence.........cccooeiriniiis 000000 Lees | e . NO...... [ R
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 IA........ 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 IA........ 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 T e NIA....... Vantis Life Insurance Company ................ 0WNership...ooeeeeeeeiieieieeieeeeeeeee | 100,000 ... ] N0
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity 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 IA........ 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 | eeeeeeee e | e | ] i | e | e 1847 Select Ventures, LLC ......eevveennnnnnnnnnnee LDE] e NIA....... 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 L] eeeeeeee e eeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | ] i | e | e 1847 Financial, LLC .....eueeeieiiiiiiie LDE] e NIA....... 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 MARCH 31, 2024 OF THE Penn Insurance and Annuity 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 ATAATA A E A NIRRT

9 8 2 6 2 2 0 2 4 4 9 0 0 0
TR IR E A RITIA TR

9 8 2 6 2 2 0 2 4 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

9 8 2 6 2 2 0 2 4 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]

9 8 2 6 2 2 0 2 4 4 4 6 0 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

9 8 2 6 2 2 0 2 4 4 4 7 0 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

9 8 2 6 2 2 0 2 4 4 4 9 0 0

0

o
—

0 1
0 1
0 1
0 1
0 1
0 1

o o
— T —
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity 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, Other ASSELS ...o.oiiieeeecececc e oot 110,171 | 39,832 | 70,339 [ 61,196
2597. Summary of remaining write-ins for Line 25 from overflow page 110,171 39,832 70,339 61,196
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504, OTher LiabiliTieS tiiiiiieieictiii ettt sttt bbb b st e e s bbb sese e s s bbbt es et e e s s bt s ene e e s ann [ereneenenenenas 11,279,032 |................. 13,384,621
2597. Summary of remaining write-ins for Line 25 from overflow page 11,279,032 13,384,621
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.
2705.
2706.
2707.
2708.
2797. Summary of remaining write-ins for Line 27 from overflow page (6,832) 0 (143,765)
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gem.......... omme ...
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
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YE@I ..........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 489,111,582 486,058,977
2. Cost of acquired:
2.1 Actual cost at time of acquisition .... 23,084,931
2.2 Additional investment made after acquisition ... ... 26,335,069
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals .
8. Deduct amortization of premium and depreciation .. 1,274,078
9. Total foreign exchange change in book/adjusted carrying value (108,469)
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 .........ccuiiiiiiiiee et see s e s e e sneesneeneennesnesnnesnnesnnennnenne [rnnennnnnnennnennenn 100, TUT Ll
13. Statement value at end of current period (Line 11 minus Line 12) 485,126,699 489,006,481
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 PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 7,953,543,169 |............ 7,233,980,574
2. Cost of bonds and stocks acquired 730,217,894 |............ 1,239,889,130
3. Accrual of discount 11,661,484 |............... 32,023,067
4. Unrealized valuation increase/(decrease) 4,549,069 .(13,823,689)
5. Total gain (loss) on disposals ..1,358,619 |... (1,189,308)
6. Deduct consideration for bonds and stocks disposed of 229,792,043 ...445 787,472
7. Deduct amortization of premium .... 88,029,947
8. Total foreign exchange change in book/adjusted carrying value
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 ....
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 amounts
13. Statement value at end of current period (Line 11 minus Line 12) 8,448,987,288 7,953,543,169
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity 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

NAIC Designation

Book/Adjusted
Carrying Value
Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

BONDS

NAIC 3 (a) ...

N o o D

Total Bonds

. NAIC 1 (B) oo eeeeeseeeseee e ess s e eess s eesess e eeeeeeeeeeenes
NAIC 2 (8) covvvveeeeereeeeeeeeeeeeeeeeeeseeesseeeseeeseseseeseeseseeee s eeeeeesseeeeeeeeee s eeseseseseeeeeeseeeeeeeesesseeeesseessseeeeeseees

NAIC 4 (8) covvveeeeeereeeeeeeeeeeeeeeeeeseeseseeeeseeeeeeeseeeseseseee s e e esseeeeeeeeeee e eeeeseseseseeeesee e eeeseesseeesseeeeseeeeeseees
NAIC 5 (8) vvvvveeeeeeeeeeeeeeeeeeseeeeeeeeeeeeseeeeseeeesesseeeseses s eeessssseeessee e eessssseseeee e eessesseeeee s eeeees
NAIC B (8) vvvvvveeeeereeeeeseeeeseeeeeeeseesessseeseeeeeeeseesseseeeees e eesesseseseeeeesse e eeseseseseseeeeseeeeeeeeseeseeeesseeesseseeeseees

............ 5,260,992,048
............ 2,326,829,481
................ 126,470,456
................. 40,108,016
................... 4,210,345

0

S 566,898,318 |....
R 133,322,180 |....
e 16,430,200 |....
SR 6,693,750 |....
SR 664,576 |....

0

............ 149,208,893
............. 47,616,694
............... 4,030,563
............... 1,416,812

................. (2,709,851)
................ (15,258,660)
..................... (701,190)
................... 8,029,538

............ 5,675,971,622
............ 2,397,276,307
................ 138,168,903
................. 53,414,492
................... 4,874,921

0

............ 5,260,992,048
............ 2,326,829,481
................ 126,470,456
................. 40,108,016
................... 4,210,345

0

7,758,610,346

724,009,024

202,272,962

(10,640, 163)

8,269,706,245

7,758,610,346

PREFERRED STOCK

15. Total Bonds and Preferred Stock

TO. NAIC 3 ottt bbbttt bbb bttt bbbtttk ettt ettt
R 7Y (2 TSRS
12, NAIC 5 ottt bbbt b £tttk ettt
S T 7Y (O SO STRSSS

14, Total Preferred STOCK ..ot

................... 9,338,345
................. 35,740,186
................... 7,452,400
................... 2,058,540

................... 9,369,303
................. 34,667,849
................... 8,400,400
................... 2,127,180

................... 9,338,345
................. 35,740,186
................... 7,452,400
................... 2,058,540

54,589,471

1,739,900

1,715,161

54,564,732

54,589,471

7,813,199,817

724,009,024

204,012,862

(8,925,002)

8,324,270,977

7,813,199,817

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

NAICT $ oo, 9,942,235 : NAIC2 $

0 ; NAIC3 $

0 NAIC4 S

................. 0 ; NAIC5 $




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity 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 9,942,235 XXX 9,763,769 0 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECembEr 31 Of PrIOT YEAT ........cccvcvveveveeeeeeeeieieieieeeteeeae et sesesessas s s s seseseseas [eoesenensasneeneeas 9,884,960 |..oorurienne 9,985,368
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.ceiiiiieieteecececcce ettt ettt sesess s s s st e sesesesssssssansesesesnns [eoenensasasanennans 2,923,957 |.ooine 16,607,115
3. ACCTUAN OF GISCOUNL ....veeeieceeteeeeeiicaeteee et eseseeseee e eseseeeee e eseseseeeee e eseseseeee e e e sesee e e 2 aeseseeeeee 2 aeseseseees s e snsesesessansesesesessnnsnsnseen [essnacicesesnannicans 133,326 | 288,249
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.ccoruiiieieeeeeecaceeeie et teteee e e ettt es e s st st et e s esessssas s st esesesessssssassssesesesessssssaseseseseanas [oeeseesessseseneneesananeeeeas [V (27,217)
6. Deduct consideration reCeived ON QISPOSAIS ................c.cveueuiuiiiiieieieieeteseseset e s et etesesesesss et st esesesesesessasesssssesesesesessssesssssesesesesens [reeeesesesenenenens 3,000,000 |......ovnveee 16,968,555
7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 0
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.ceeuruiueiiieieiereeeeeeeeeeeeeeeseseseseaeas [eeeeeneneneeeees 9,942,243 ... 9,884,960
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) 9,942,243 9,884,960

S103




-

© © ® N o o ~ 0 N

_ A
N =

3.2

3.3
4.1
4.2

STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccviveeiuereriiiiisieetesssssssssesesssssessssesessssssssssesessssssssssesesessssssssesessssnsns sesesesessssses 294,307,316
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............cueveuiiiieiueieieieiieieietete ittt sttt ss s st et ssssses e s s sassssesesesssssssesesesesssesesesesessnsnseses | fatstsesesesnenes 65,618,894
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cueveueueueieiieseseeesessesesese st ssssesesesessssssssesese s s s ssses et st ssseses et s s s s s ses et sss s s seses s s s sssesesesssnsnsesesesenans | eeesssscssietanns 13,408,808

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiveviiiieieieeteiet sttt eese sttt ees et be b st ses bbbt s sese s s e s s sese s s e bbb s e s es e bbb s s st b e b s essn e s et e b sassssnsntes febebesassesnees 49,731,323
Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes 109,875,797
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 14+2+3+4+5-8+7+8+9) .......c.coovuiuiueiiiiiiiieieieieeeesesessssssese st ssnsanaes stsesesesssnenes 313,190,544
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 T1) ....cvoiiuiueuiiiiiiiieteteiie ettt ettt sttt ss bbb ss st bbb s s snse bt sassnns ehebesaeneasees 313,190,544

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......ccuiaiiiieiieeite ittt ettt et et et e eae e e st e ss e e st e s e e sseesseeseeeaeeemeeeseeaseeaseans Saeesssessseasseasessanssaeeaaeaaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.ooiiiiiiiiiiiiie e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt res eesbeeare et s a s s e s e s sreess eesaesssessaessressaessressreeareeas

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis e

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 ..........ccccoeviriiiiiiis e

3.22 Section 1, Column 17, Prior YEAr ..........c.o...quum ......... g ........ g ... ... G . — ...

Change in amount recognized

3.23 Section 1, Column 19, current year to date

3.24 Section 1, Column 19, prior year plus .........J

3.25 SSAP NO. 108 AUJUSTMENTS ...ttt ree s e eseeaae e s e e s e e sh e e s b e e s b e st e as £ebeeabesasesae s shesshe s she s sbeeabe oesoeaessaeeaesaeeaaesaaeeaee e

10 o) o) =TI (I TR o T U TS I L= 0 S TTN
Cumulative variation margin on terminated contracts during the Year ............ccccciiiiiiiiiiiii i e

Less:

4.21 Amount used to adjust basis of hedged item ... i,

4.22 AMOUNE FTECOGNIZEM .....cueiiiiieiieeiie ettt ettt sae e e sheeabessseaaesnssassaassaaesreas

4.23 SSAP NO. 108 @QJUSTMENLS ......oiuiiiiiiitieitieiti ettt res cheeiiee s e s s e b e s b s b e s e shesbeeassnssassaessaassreesaeas

1001 o) =TI (I Lo oy o T UL I 1= ST RTN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT VAT ........coiuiiitiiiie ittt ettt ettt ettt shee s he e e bt e sbe e bt e bt ea bt eaeeea et saeeeReeebeeeb e e be e b e eabeenbeen Semeeneeaeesnesaaeaaaesaaesanens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiie ettt et e et e it e s Seseesaeesae s e e s e e saaesaaesanens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ittt et e et et b e et e e ae e e st e naeens Saeessaessaesaaesaeesaeesaeeeaeeaes
[DLTe[Nle s (o) =T g o EoTe [Ty t=To IR= T 4o U T TN

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiiiiiiiiiiii ittt ettt h e bt e bt e bt e bt e at e ea et she e eheeeb e e eb e e b e e beembeembeen Semseaeeaesaesaaeeaaessaesnnens
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity 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 MARCH 31, 2024 OF THE Penn Insurance and Annuity Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ettt ettt ee st e et e eS8 e e s e s s e e s st s s sne et s et s et s nes bebesniesnias 313,190,532
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.cccoiiiiiiiiiiiiiiiciiiies e 0
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s 313,190,532
Part D, SECHON 1, COIUMN B ........ouiuiiiiieieicte ettt ettt s e s s s s e s s s s s e s e s s e s s s s s s s s s et ensesensnas oebseebses 1,680,295,053
Part D, SECHON 1, COIUMN 7 ..ottt s e s e s s s e 2 s s e s s e s s e s s s s e st nses e s et ensesnsesnae esiennia (1,367,104,517)
Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .......c.cueuivieiiiieeieictetetceeeee ettt e en e sesesesssn s ssesssesesessssnensnsneese e (4)

Part A, Section 1, Column 16
Part B, Section 1, Column 13

TOtal (LINE 7 PIUS LINE B) ...ttt ettt a e e e s e e s e e e st e s e e s e e e e e a s e e me e ea e e es e e eae e s e e et enseenseanseeneeeneeeneenneannen

Part D, SECHON 1, COIUMN O ..ottt s e s s s s e s e st n s s s st ensesenaens sebseesces 1,680,295,053

Part D, SECHON 1, COIUMN 10 ..ottt es et a e s e ee e s e s s e s s s s s ns s n s s s s s s e s s e s es s s et ensesnsesnae esiesnin (1,367,104,517)

Total (Line 9 Minus LiNe 10 MINUS LINE T1) ...vovouiuiiiieieecieietetceeee ettt es et esessss s s esesessnensneneese it (4)

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..uuieiiieititetieetceetis ettt ts bt e eb bt ee e £ bt b et E £ et E e b eb bbbt bbbttt oebesectesectenes 86,085,320

Part B, SECHON 1, COIUMIN 20 .......c.iuititiieieieetetieres ettt e see s st te et s es bbbt e ee b s e £ eeeh e b b et ee e bbb st te bbb et eeebebes febebisisnsneesstsssnneneennas 0

Part D, SECHON 1, COIUMN 12 ...ttt ettt nieiee ebesacsenecanes 86,085,320

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0

Si07



STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity 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.cvcueueiieeeieieeeeeeceee ettt easass s s s sesesessnnnas [ereseeeseeennens 188,683,220 |................ 105,913,120
2. Cost Of Cash eqUIVAIENTS ACGUINET ..........c.ceiiiiieeeieeceeeee ettt et a et s et et es e s s s st es et et esessas s s sesesesssssnassnas |eeesenenesannes 504,432,581 |........... 1,659,214,592
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 ................ceueuiviiiieieieieieteteseeeeeeses et sesss s esssesesesesesesssssssesesesesesssssssssasesesesesnans |oessesesennens 516,991,622 |............ 1,576,444 ,492
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 176,124,179 | 188,683,220
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) 176,124,179 188,683,220
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity 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
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity 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 ..........ccccooeiiiiiiiinnnnnennnee 08KS .eeeeieeiiiiiiiee s | PA.......... The Advisors' Inner Circle Fund I ..ooooieiiieiieiiiiiinns ooiiieee s ceeeeiin e .07/02/2018 ... 803,200 ... 0 foeeieiiiiiiiiieiii [ R 0.000
0999999. Non-Registered Private Funds - Bonds - NAIC Designation Not Assigned by the SVO - Unaffiliated 803,200 0 0 XXX
000000-00-0 Atlas Venture Fund XI11, L.P. Canbr i dge L MA.. .[Atlas Venture ... ....08/31/2022 ... ....110,000 .0 . 2,255,001 |... 0.007
000000-00-0 . ..|Atlas Venture Opportunity Fund I, Cambr i dge Atlas Venture . ..12/31/72021 . . 143,334 |.. 0 | ... 923,330 0.007
000000-00-0 Battery Ventures XIV, L.P. Wal tham ..|Battery Ventures o |---.03/31/2022 ... ..120,000 .0 . 2,277,000 |... ...0.001
000000-00-0 Bessemer Venture Partners X, L.P. . Larchmont .. ..|Bessemer Venture Partners ....00/30/2018 ... , .0 ... 79,897 |... ...0.001
000000-00-0 . ..|Frazier Life Sciences XI, L.P. ..... Menlo Park . CA.. Frazier Healthcare Partners ..03/31/2022 . . 169,500 |.. .0 1,956,000 0.003
000000-00-0 . ..| Glendower Capital Secondary Opportunities Fund IV, L.P. London ... Glendower Capital ............. ..04/01/2018 . .180,709 |.. 0 | 3,261,342 0.005
000000-00-0 . ..|Lightspeed Venture Partners Select V . Menlo Park . Lightspeed Venture Partners ..03/11/2022 . .400,000 |.. 0 2,000,000 0.002
000000-00-0 . ..[Menlo Ventures XV, L.P. ...... Menlo Park . Menlo Ventures .............. ..10/01/2020 . .. 90,000 |.. 0| 240,000 0.006
000000-00-0 . ..|New Leaf Ventures IV, L.P. New York New Leaf Venture Partners ..03/31/2018 . .. 95,258 |.. 0 . 95,257 0.050
000000-00-0 . ..|Omega Fund V, L.P. . Boston Omega Funds . ..04/30/2015 . ..23,218 |.. 0 290,357 0.013
000000-00-0 . ..|Shasta Ventures V, L.P. Menlo Par Shasta Ventures . ..06/27/2016 . ..80,000 [.. 0 ...200,000 0.006
000000-00-0 . ..|Summit Partners Venture Capital Fund IV-A, L.P Boston ... Summit Partners . ..09/30/2015 . 7,600 |.. 0 | 1,859,093 0.003
000000-00-0 . ..|Unusual Ventures Fund 111, L.P. . Menlo Park . Unusual Ventures ..08/25/2022 . ..90,000 [.. 0 1,950,000 0.006
000000-00-0 . ..|Upfront Growth Fund I, L.P Los Angeles Upfront Ventures ..03/31/2015 . 2,711 |.. 0 | ... 424,397 0.037
000000-00-0 . ..|Upfront V, L.P. .. Los Angeles .. Upfront Ventures ..11/30/2014 . .. 12,278 |.. 0 1,709,637 0.011
000000-00-0 . ..|Upfront VI, L.P. Los Angeles Upfront Ventures . ..05/31/2017 . .. 10,061 |.. 0 | ...288,766 0.005
000000-00-0 . .| US Venture Partners XI11, L.P. Menlo Park ... |U.s. Venture Partners .. ...08/31/2022 ... ....210,000 ....0 |.. 2,212,500 |... 0.007
1999999. J0|nt Venture Interests - Common Stock - Unaffiliated 777,972 0 22,022,577
000000-00-0 ABRY Advanced Securities Fund IV, L.P. . Boston ... .| ABRY Partners ... ....07/31/2018 ... .0 . 2,120,021 |... 0.003
000000-00-0 . ..| ABRY Heritage Partners Il, L.P. . Boston ABRY Partners . ..12/31/72021 . 0 | 2,140,158 0.005
000000-00-0 . ..| ABRY Partners IX, L.P. Boston ABRY Partners . ..01/31/2019 . . 0 ...581,095 0.002
000000-00-0 . ..| ABRY Senior Equity VI, L P Boston ABRY Partners . ..06/30/2021 . .185 604 |.. 0 1,143,358 0.003
000000-00-0 . ..| Ampersand 2023, L.P. .......... Boston . Ampersand Capital Partners . ..07/01/2023 . 291,000 |.. .0 3,515,000 0.003
000000-00-0 . ..| Apol lo European Principal Finance Fund |11, L.P. Purchase Apollo Global Management, LLC . ..03/31/2017 . 0 | 2,211,874 0.002
000000-00-0 . ..|Beacon Capital Strategic Partners VIII, L.P. Boston ... Beacon Capital Partners .. ..10731/2017 . .0 | 450,000 0.002
000000-00-0 . ..|Brynwood Partners VIII L.P. ... Greenwich Brynwood Partners . ..01/31/2018 . 0 | . 93,146 0.003
000000-00-0 Clearview Capital Fund V, L.P. Stamford ... ..|Clearview Capital .. o |---.03/16/2023 ... .0 . 2,046,748 |... ...0.003
000000-00-0 Columbia Capital Equity Partners VII, L.P. . |Alexandria . .|Columbia Capital ... .|....06/01/2018 ... 0] ...594,671 |... ...0.007
000000-00-0 EnCap Energy Capital Fund XII, L.P. Houston ..|EnCap Investments . . ]....02/01/2024 ... a0 6,923,964 |... ...0.002
000000-00-0 EnCap Flatrock Midstream Fund IV, L.P Houston .. .|EnCap Flatrock Midstream ....08/31/2017 ... 0] ... 385,705 |... ...0.001
000000-00-0 . ..|Frazier Growth Buyout X, L.P. . Seattle .. Frazier Healthcare Partners ..03/01/2021 . .391,500 |.. .0 1,131,000 0.002
000000-00-0 . ..|Fulcrum Capital Partners V, LP Toronto . .|Fulcrum Capital Partners . ..06/11/2015 . 7,229 |.. 0 | ... 268,675 0.011
000000-00-0 . ..| Graham Partners IV, L.P. .. Newtown Sqa re . .|Graham Partners .... ..07/31/2015 . .. 14,415 |.. .0 311,811 0.011
000000-00-0 . ..| Graham Partners V, L.P. Newtown Sqaure . Graham Partners . ..03/31/2019 . . 187,249 |.. 0 | ...512,757 0.006
000000-00-0 . ..| Graham Partners VI, L.P. .. Newtown Sqaure . Graham Partners . ..09/01/2023 . .0 3,715,167 0.004
000000-00-0 Gryphon Mezzanine Partners, L.P. ... . | San Francisco ... ..|Gryphon Investors .... .|....07/01/2017 ... 0] ...0.029
000000-00-0 MHR Institutional Partners IV, L.P. .. New York ... .[MHR Fund Management .. ....06/27/2016 ... 0 ...0.002
000000-00-0 . ..|NGP Natural Resources XII, L.P. . Irving ... NGP Energy Capital ..08/31/2017 . 0 | 0.001
000000-00-0 . ..|NGP Natural Resources XIII, L.P. .| Irving ... NGP Energy Capital ..10/31/2023 . 0 0.004
000000-00-0 . ..|SPC Partners VI, L.P. ... . | San Francisco Swander Pace Capital . ..06/27/2016 . 0 | 0.006
000000-00-0 . ..|SPC Partners VII, L.P. . San Francisco Swander Pace Capital . ..12/31/2021 . .0 0.038
000000-00-0 . ..|Summit Partners Growth Equity Fund XI, L.P. Boston Summit Partners . ..12/31/72021 . 0 | 0.000
000000-00-0 . .| Warburg Pincus Global Growth 14 New York .| Warburg Pincus LLC ... ...05/19/2022 ... 172 500 ...0 |.. 1,954,475 |... ...0.000
2599999. J0|nt Venture Interests - Other - Unaffiliated 1,076, 036 2,975,367 0 41,377,790
6099999. Total - Unaffiliated 1,076,036 5,556,539 0 63,400,367
6199999. Total - Affiliated 0 0 0 0
6299999 - Totals 1,076,036 5,556,539 0 63,400, 367




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity Company

SCHEDULE BA - PART 3

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

1'€03

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 |Change in 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 ..... Atlas Venture Fund X111, L.P. ..eeeennees .. |Cambridge .. Return of Capital ... ....08/31/2022 ...|....02/21/2024 ...|.......765,161 |... 0. 0. 0. reeeeneeneeeens0 o 765,161 | 765,161 |... VN .0 ... .0
000000-00-0 ..... Atlas Venture Opportunity Fund I, L.P Cambr idge .. .|Return of Capital .02/01/2024 .. .. 85,905 .0 0 .0 . 85,905 0| 0 0
000000-00-0 ..... Frazier Life Sciences VIII, L.P. .. Menlo Park . .|Return of Capital . .03/29/2024 .. .. 36,641 .0 0 .0 . 36,641 0. 0 0
000000-00-0 ..... Frazier Life Sciences XI, L.P. .. .. |Menlo Park .... .|Return of Capital ... ...03/31/2022 ...|....03/29/2024 ...|........ 30,522 |... 0. .0 .. 0 0 0 el 30,522 . 30,522 0. .0 .. .0
Glendower Capital Secondary Opportunities
000000-00-0 ..... Fund IV, L.P. ....... .. |London ... ... |Return of Capital ... ....04/01/2018 ...|....03/28/2024 ...|....... 442,737 |... 0 0. 0 0 .0 .. .0
000000-00-0 ..... Omega Fund V, L.P. . ... [Boston ... .. ....|Return of Capital ... ....04/30/2015 ...|....03/14/2024 ...|........ 98,707 |... .0 .. .0 .. .0 .. .0 .. .0 .. .0
1999999. Joint Venture Interests - Common Stock - Unaffiliated 1,459,673 0 0 0 0 0 0
000000-00-0 ..... Ampersand 2014, L.P. ....coovmiiiiiiiiiiieeeees Boston oveeeveiieieeiiie e feeeeenn VA......... Return of Capital ......ccoevvvveiiiiennnnnns ....10/10/2014 ...|....03/25/2024 ...|........ 31,196 [.ooeeeeennnnnns 0 [V PR 0 [V IR [V IR 0
Apollo European Principal Finance Fund |11,
000000-00-0 ..... L P e Purchase ........ceeeeeeeeemnninnnne Joevnnnnnn [ Return of Capital ......ccovvvveeiiiiennnnnns ....08/31/2017 ...|....02/29/2024 ...|....... 130,629 |..oeeeeennnnnns 0 [V PR [V IR [V IR [ — 130,629 |....... 130,629 |..eeeneeeeennl0 oot [V IR [V IR 0
Avenue Europe Special Situations Fund Il
000000-00-0 ..... (U.S.), L.P. e New York ... ....|Return of Capital ... ...10/04/2011 ...|....02/28/2024 ...|......... 9,008 ... 0. 0. JUUL VI SRR | N IEUUTRRRRN | I RN 9,008 0. .0 .. .0
000000-00-0 ..... Blue Owl GP Stakes V L.P. New York . .|Return of Capital .02/07/2024 .. .. 17,661 .0 0 .0 17,661 |. 0. 0 0
000000-00-0 ..... EnCap Flatrock Midstream Fund IV, L.P Houston .. .|Return of Capital .02/07/2024 .. .. 29,042 .0 0 .0 29,042 |. 0. 0 0
000000-00-0 ..... Frazier Growth Buyout VIII, L.P. Seattle ..... .|Return of Capital .02/22/2024 .. . 206,663 .0 0 .0 .. 206,663 |. 0. 0 0
000000-00-0 ..... Graham Partners VI, L.P. ....... Newtown Sqaure .|Return of Capital . .02/01/2024 .. ...698 .0 0 .0 ....698 | 0| 0 0
000000-00-0 ..... Gryphon Mezzanine Partners, L.P. ... | San Francisco ... .|Return of Capital ... ...07/01/2017 ...|....01/12/2024 ...|. ..21,907 |... .0 .0 0 0 0 e 21,907 .0 .0 . ...0
Summit Partners Growth Equity Fund VIII-A,
000000-00-0 ..... ... |Boston ... ....|Return of Capital ... ....06/14/2012 ...|....02/02/2024 ...|....... 254,837 |... 0 0. o0 o0 0 254,837 |....... 254,837 |... 0 .0 .. .0
000000-00-0 ..... New York . .|Return of Capital ..05/24/2012 . .02/15/2024 .. .107,760 .0 0 .0 ....... 107,760 |. 107,760 0. 0 0
000000-00-0 ..... Warburg Pincus Private Equity XII, LP ....... [New York ... ....|Return of Capital ... ....12/21/2015 ...|....01/19/2024 ...|....... 247,150 |... .0 .. .. .0 .. 00 0 247,150 |....... 247,150 |... .0 .. .0 .. .0
2599999. Joint Venture Interests - Other - Unaffiliated 1,056,551 0 0 0 0 0 0 1,056,551 1,056,551 0 0 0 0
6099999. Total - Unaffiliated 2,516,224 0 0 0 0 0 0 2,516,224 2,516,224 0 0 0 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 2,516,224 0 0 0 0 0 0 2,516,224 2,516,224 0 0 0 0
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity Company

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38383A-V7-6 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ....eeeeeeeieeeeennieeeeeennneeeeeeenn e e eeeennnneeeeennn | eevevnnnninnnns Joennnd 02/20/2024 ..... MORGAN STANLEY & CO ....10,300,5% |. 0 .. 144,225 |1.A ... .
38383C-PQ-7 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ....civivvvenniiiiiiiiiieeiiiiiseeccvniineeecvnnieeenenns | eeeeeennnineens fonnid 02/28/2024 ..... BARCLAYS CAPITAL FIX ... .... 10,417,977 |. L0 .. ... 18,092 |1.A ...
38383M-TT-5 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ....eeeeeeeeeeeeeniieeeeeennneeeeeeenneeeeeennnneeeeennn | eevvvnnnninnens Jeennnd 02/20/2024 ..... CITIGROUP GLOBAL MKT ... eeeeeeeeeeeeee e e e eeeeee e e e e ee e e e e emnn e s e e emnnna e e eeennnneeeeennnnnaeeeennn reeennnnaaeeeennnnnneeeenmnnnnerees Joemmnnaaereemnnnnannees 5,093,660 |. .0 .. ...87,377 |1.A ...
38383V-3L-0 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ....cevivvvenniiiiiiiiiieeiiniineeccvniineeecennnneeenenns | eeeeeennnineens fonnidd 01/19/2024 ..... GOLDMAN SACHS & CO .... 11,658,858 |. .0 .. 1A ...
383846-02-9 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ....eeeeevruuseeeennnuaaerennnnnsaerennnnnssesrnnnnnnaeenenns | seeeresnnnnnnes Joennnd 02/07/2024 ..... MORGAN STANLEY & 00 ... ieeeuuuuueeeennnunnseearnnnnaesaernnnaaasaennnnsasseennnnnnsseernnnnnsseennnnnnssses [oeseennnnnssseennnnnnsssennnnnnanes [reeernnnnaseeeennnnnns 17,924,111 [ 17,912,210 1.
0109999999. Subtotal - Bonds - U.S. Governments 55,395,202 17,912,210
91087B-AZ-3 .........|MEXICO GOVERNMENT INTERNATIONAL BOND ... 01/02/2024 ..... BANC/AMERICA SECLR.L ... 1,000,000 |...
91087B-BA-7 .........[MEXICO GOVERNMENT [NTERNATIONAL BOND ... 01/02/2024 ..... BANC/AMERICA SECLR.L ... . 3,000,000 |...
0309999999. Subtotal - Bonds - All Other Governments 3,971,550 4,000,000
01170R-RH-7 ......... ALASKA HOUSING FINANCE CORP .....euuniiiiiininiiiiiiiiieeeniiriis e e crnsin e s srnsne s s snnnnnssssnnnnns | aeeeeennnnneens founnd 01/24/2024 ..... L o ) RO KON 5,000,000 |. 5,000,000 |...
19648G-GU-0 ......... COLORADO HOUSING AND FINANCE AUTHORITY ....eieeeeeeeieeeeemnnieeeeeemenieeeeeennneeeeeennnneeeeennnns | oevvvnnnninnens Joennid 01/18/2024 ..... MERRILL LYNCH PIERCE .....eeeeeeeeeeeennee e e eeeenie e e e eereee e e e eeeene e e e eemnnna e e eeennnnaseeeennnnnanee eeeennnnaaeeeennnnnneeeemnnnnnerees Joemmnnannreemnnnnannees 2,750,000 |. 2,750,000 |...
3136BL-0S-2 ......... FANNIE MAE REMICS .evveiiiiiiii i rnnnns s ennnns s snnnnnns | aeeeeennnnneees [onand 03/01/2024 .....
3136B0-XC-8 ......... FANNIE MAE BEMICS ... eeeeeeee et e e eee e e e ee e e e e ee e e e e e ennnn e e e eennnneneeennnnnns | aeeevnnnninnnes Jonnnd 03/25/2024 ..... CANTOR FITZGERALD & ..
3137H1-YY-6 ......... FREDDIE MAC MULTIFAMILY STRUCTURED PASS .......ccevvmuiiiiiimniiiiiiiiiniinnenriniinneeeennisnesnnnns | eeeeeennninenns fonnidd 01/17/2024 ..... BMOCM/BONDS
452031-XF-3 ......... ILLINOIS HOUSING DEVELOPMENT AUTHORITY .eeeeeeeeeeeieie e e eeeeee e e e eeene e e eeeene e e e eennnnneeee | eeeessnnnnnns Joeeens 02/14/2024 ..... MORGAN STANLEY & CO .. .
478045-AA-5 ......... JOHN SEVIER COMBINED CYCLE GENERATION LL ..evvnniiiiiiiiiiiiiiiiiiniivciiiinneeciniineevnnniinneeees | eeeeeennineens fonnid 02/05/2024 ..... MERRILL LYNCH PIERCE ... N 4,009,490 |...
491309-FS-4 ......... KENTUCKY HOUSING CORP ...eeeeeeeeeee e e e e eee e e e eeene e e e eeeee e e e e e e e e e eennnn e e e eennnnnneees | oevevnnnninnnns Joennnd 01/11/2024 ..... MERRILL LYNCH PIERCE ... eeeeeeeeeeennie e e eeeeeie e e e eereee e e e e emnn e s e eeennna e e e e ennnneeeeennnnnaeee reeennnnaaeeeenmnnnaeeeemnnnnnenees Joemnnnanereemnnnnannees 5,540,000 |. 5,540,000 |...
491309-FU-9 KENTUCKY HOUSING CORP ...eevveiniiiiiiiiieecciiis e ceiii e e e ennni s sennna e e sennnnneeenns | aeeeennnnnnenes foanid 01/19/2024 ..... PERSHING & COMPANY ....eeiiiiiiiie i s s e e srnnnaeees [oeernnnsneesrnnninesssrnnnneeees foernninnnrennns 6,006,000 |. 6,000,000 |...
594654-XM-2 . .. [MICHIGAN STATE HOUSING DEVELOPMENT AUTHO . 02/23/2024 BARCLAYS CAPITAL FIX 4,500,000 |. 4,500,000 |.
641279-XM-1 . ..| NEVADA HOUSING DIVISION ... 02/16/2024 JPM SECURITIES-FIXED 1,750,000
64988Y-T-0 . ..| STATE OF NEW YORK MORTGAGE AGENCY HOMEON . 02/13/2024 PERSHING & COMPANY 5,060,178
660043-FQ-8 . .|NORTH HUDSON SEWERAGE AUTHORITY/NJ ... EXCHANGE OFFER ..

660043-FW-5 . .
88046KKZ-8 .........

.| NORTH HUDSON SEWERAGE AUTHORITY/NJ

EXCHANGE OFFER ..

TENNESSEE HOUSING DEVELOPMENT AGENCY ... B N R 02/14/2024 ..... RAYMOND JAMES & ASSO ... e 2,250,000 |. 2,250,000 |...
917437-HK-4 ......... UTAH HOUSING CORP .....esssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsnsssssssnnnnnnns | seeeeseseeseess [oeeeas 02/29/2024 ..... BARCLAYS CAPITAL FIX .uruvuuusuuususssussssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns |osssssssssssssssssssssnnnssnnnnnnns |oereeeeeeneeeeeeeeenees 2,500,000 |..oooeiiiiiiiiiiinnn 2,500,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 60,437,217 59,189,733 150,031 XXX
010392-EC-8 ......... ALABAMA POWER €0 ... s [ seeeeenaneneens [ooeead 02/23/2024 ... PERSHING & COMPANY ... 2,177,329 |. 2,130,000 |...
03666H-AG-6 ......... ANTARES HOLDINGS LP ...eeeiiii s [ eeeeeeeaneenens [ 02/01/2024 ... O I N F Y 1,987,500 |. 2,000,000 |...
04010L-BF-9 ......... ARES CAPITAL CORP ... [ e [ 01/16/2024 ..... BANC/AMERICA SECR.L ... 2,000,000 |...
04621X-AM-0 ......... ASSURANT INC ...ttt [ seeeeeaeaaaaaes [ 02/27/2024 ..... BNY/SUNTRUST CAPITAL ... 2,618,000 |...
05377R-HY-3 ......... AVIS BUDGET RENTAL CAR FUNDING AESOP LLC ...eeevvvriiiiiiiiiiiiiiiiiiiiicciiiccccccecscesceceencnnennnes [ eeeeeeenennnnns [oonnd 01/08/2024 ..... BNP PARIBAS SEC CORP . 3,000,000 |...
05377R-JK-1 ......... AVIS BUDGET RENTAL CAR FUNDING AESOP LLC ....eevvrrrrrriiiiiiiiiiiiiieiiiiieeieeeeeeeseeeeeereennennnees [ eeeeeeeenennnns [ 03/05/2024 ... RBC CAPITAL MARKETS .. 7,000,000 |...
05565E-BS-3 BMW US CAPITAL LLC 01/09/2024 ... MARKETAXESS CORP 3,000,000 |...
06541C-CD-6 . ..| BANK 2021-BNK33 ... 03/01/2024 WELLS FARGO SECS LLC 2,887,166 3,725,000 |.
07336V-AT-8 . ..|BBCMS MORTGAGE TRUST 2024-C24 . 03/20/2024 BARCLAYS CAPITAL FIX 1,534,043 1,500,000 |.
08162C-AH-3 . .. | BENCHVWARK 2018-B6 MORTGAGE TRUST 01/30/2024 PERSHING & COMPANY ... 4,808,520 5,550,000 |.
08162R-AB-3 . ..| BENCHMARK 2021-B23 MORTGAGE TRUST . 01/24/2024 CITIGROUP GLOBAL MKT 1,866,073 |. 2,070,000 |.
08163D-AE-7 . ..|BENCHMARK 2021-B25 MORTGAGE TRUST . 03/01/2024 6,328,705 |. 7,790,000 |.
08163H-AJ-7 ......... BENCHWARK 2021-B27 MORTGAGE TRUST ... 01/19/2024 ... WELLS FARGO SECS LLC ... 708,555 |. 1,000,000 |...
081927-AG-0 ......... BENCHWARK 2024-V6 MORTGAGE TRUST .......eevvrriririiiiiiiiiiiiiiiiisinsiieeeeesesseeeeeseeeessssssssnnnnnns [ seeeeeeanannens [ 03/18/2024 ... O R FOPOTOPPOOPORPPPPOPPROPPPPR K 3,871,648 |. 3,867,000 |...
125141-BC-8 ......... CD 2016-CD1 MORTGAGE TRUST ..eoeeiieeiiieiieeeeeeeeeeeeeeeeeeneeeeeeeeceeeeeeeeeeen [ e [ 03/07/2024 ... CITIGROUP GLOBAL MKT ... 5,000,000 |...
14310F-AA-0 ......... CARLYLE HOLDINGS 11 FINANCE LLC ....vvvvririnnininiiiiiiiiiiiiniiiiiiiinnsinins [ eeeeeeennnnnens [ 02/26/2024 ... BAIRD ROBERT W & CO .. 2,500,000 |...
16411R-AL-3 ......... CHENIERE ENERGY INC ..o [ 03/05/2024 ..... GOLDMAN SACHS & CO ... 2,000,000 |...
17291E-Al-1 ...l CITIGROUP COMMERCIAL MORTGAGE TRUST 2016 ........eevvvrrrrrrrrrrirrririiiririieirreieeeseeennrennnennees [ eeeeeeeaneanens [ooeed 02/13/2024 ..... K 2,595,000 |...
174610-BE-4 ......... CITIZENS FINANCIAL GROUP INC ...03/11/2024 ..... PERSHING & COMPANY ... 2,328,075 |. 2,500,000 |...
205768-AS-3 ......... COMSTOCK RESOURCES INC ...02/08/2024 ..... e O N R 1,840,000 |. 2,000,000 |...
233063-AJ-5 . .| DBJPM 20-C9 MORTGAGE TRUST 02/07/2024 DEUTSCHE BANC/ALEX B 4,368,750 |. 5,000,000 |.
23307D-BC-6 DBGS 2018-C1 MORTGAGE TRUST ...ivviviiiirriiiriiiiiiiiiiiiiiiiiiisiiiiiieeseseesseessssessseseesseseerseeees | aeeereeseseees [eeeed 03/20/2024 ... GOLDMAN SACHS & 00 .iiiieiiiiiiiiiiiii i ittt ettt ettt 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 eeeeeeeees |ousssssssssssssssssssssssssrsssnnes |ereeeeeeieeeeeeieeees 3,313,886 [.....cccceeinnnnnnns 3,556,000 |...
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55318R-AB-7 .
55416A-AE-9 . .
55617L-AR-3 .........

..|MVH MASTER LLC ...
.| MF1 2024-FL14 LLC ..

STIFEL NICHOLAUS & C
MORGAN STANLEY & CO ..

MACY'S RETAIL HOLDINGS LLC .. 02/26/2024 ..... MORGAN STANLEY & CO .. 2,362,500 |. 2,500,000 |...
565849-AR-7 ......... MARATHON OIL CORP 03/26/2024 ..... JPM SECURITIES-FIXED ... ...2,499,225 |. 2,500,000 |...
573334-AK-5 ......... MARTIN MIDSTREAM PARTNERS LP / MARTIN MI . 02/16/2024 ..... PERSHING & COMPANY .. 1,563,750 | 1,500,000 |...
61747Y-FN-2 ......... MORGAN STANLEY 02/05/2024 ..... MORGAN STANLEY & CO 2,500,000 |. 2,500,000 |...
61764X-BL-8 ......... MORGAN STANLEY BANK OF AMERICA MERRILL L . 01/22/2024 ..... DEUTSCHE BANC/ALEX B ... 2,191,654 |. 2,288,000 |...
618937-AA-4 MOSAIC SOLAR LOANS LLC 03/05/2024 ..... WELLS FARGO SECS LLC ... 2,254,570 |. 2,250,000 ...
63935B-AB-9 . ..|NAVIENT PRIVATE EDUCATION REFI LOAN TRUS . 03/06/2024 JPM SECURITIES-FIXED 2,139,014 |. 2,585,000 |.
643821-AA-9 . .. | NEW ECONOMY ASSETS PHASE 1 SPONSOR LLC . 02/21/2024 GOLDMAN SACHS & CO ... 3,153,467 |. 3,625,000 |.
674599-CX-1 . ..| OCCIDENTAL PETROLEUM CORP ... 02/16/2024 DEUTSCHE BANC/ALEX B 1,613,700 |. 2,000,000 |.
682680-BV-4 . ..| ONEGK INC ... 02/27/2024 EXCHANGE OFFER ..... 4,687,248 |. 5,228,000 |.
682680-BX-0 . ..| ONEGK INC ... 02/27/2024 EXCHANGE OFFER .. 2,968,284 |. 3,000,000 |.
69351U-AN-3 ......... PPL ELECTRIC UTILITIES CORP ...eeeieeiiiiiie ettt eeeins | eeeeeniinenees [eeeed 02/26/2024 ..... PERSHING & COMPANY ...t eies [oreeee e e et e e e e ees [orreee e e e 2,231,160 |. 2,341,000 |...
744448-06-4 ......... PUBLIC SERVICE CO OF COLORADO ....eeieuviiiiieeiiiiiiineeseiiiiieeessiiinie e e s siinnee e s ssinnnneesssnn | eeeessinneeees [oeed 03/05/2024 ..... L Lo I O 2,076,246 |. 2,711,000 |...
74938G-AB-2 ......... RCKT MORTGAGE TRUST 20224 .......cooiiiiiiiiieieiiiie e eenns | eeeeeniiienees [ereed 02/20/2024 ..... JPM SECURITIES-FIXED ... .. 11,206,970 |...
74938N-AB-7 ......... RCKT MORTGAGE TRUST 2022-2 ......eeeeiiuurrrieesiiiiiieesesiinieee e e s e e e s e e e e sinnneeaessins | ceeeesinnneees [oeed 02/14/2024 ..... JPM SECURITIES-FIXED ... 6,992,514 |...
75973V-AA-4 ......... RENEW 2024-1 ..o eans | eeeeeniieeees [eend 01/11/2024 ... NOMURA' SECURITIES/FI ... 2,500,000 |...
78408L-AA-5 ......... SC JOHNSON & SON INC .ottt siines | ceeeenieeeees [oend 03/27/2024 ..... SOUTHWEST SECURITIES . K 5,000,000 |...
829932-AA-0 ......... SIXTH STREET LENDING PARTNERS . ...03/05/2024 ..... VARTOUS ettt e e e ettt e e e e e e ar e e e e e e s nnenees [ereeeeeeeeiiae e e e e e e e e e e e eees [errneeeeeeeaaeeae e 3,964,060 |. 4,000,000 |...
831943-AC-9 ......... SMB PRIVATE EDUCATION LOAN TRUST 2024-A ...03/07/2024 ..... JPM SECURITIES-FIXED ... 2,998,685 |. 3,000,000 |...
831943-AD-7 . ..| SMB PRIVATE EDUCATION LOAN TRUST 2024-A 03/07/2024 JPM SECURITIES-FIXED 3,748,159 |. 3,750,000 |.
831943-AE-5 . ..| SMB PRIVATE EDUCATION LOAN TRUST 2024-A 03/07/2024 JPM SECURITIES-FIXED 3,749,817 |. 3,750,000 |.
845743-BN-2 . .. | SOUTHIESTERN PUBLIC SERVICE CO ... 02/27/2024 PERSHING & COMPANY ... 3,459,480 |. 4,000,000 |.
872652-AA0 ......... TPG OPERATING GROUP 11 LP \oiiiviiiiieiiiiiiiiieiiiiiiiie et ssiieeeeeesiiieeeeens | eeereniiieeees [oennd 02/29/2024 ..... BANC/AMERICA SECR.L ... 3,496,605 [....eiiiiiiiiiiinnns 3,500,000 |...

4,740,000 |.
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237450-AA-2 ......... DARTMOUTH-HITCHCOCK HEALTH ... eeeeee e e e e ee e e e e e e e e e e e e mnn e e e ennnnnns | aevevnnniinnnns Joennnd 03/13/2024 ..... RAYMOND JAMES & ASSO ... .F FE
26884T-AZ-5 ......... ERAC USA FINANCE LLC ...uviiiiiiiiiiiiiiii s eeciei et eeernni s nennns e snnnnnnnees | aeeeennnnnnenns fonnnd 02/05/2024 ..... BANC/AMERICA SECLR.L ...
29254B-AA-5 ........ ENCINO ACQUISITION PARTNERS HOLDINGS LLC ...eneeeerneieeeeeenieeeeeenne e e e eeenne e e e eeenneeeeeenn | eevvvnnnnnnnns Joennnd 02/09/2024 ..... RBC CAPITAL MARKETS ....
30296X-AJ-6 ......... FREMF 2018-K78 MORTGAGE TRUST .....iiiiivriiiiiiiiiiiiniiriiiisseecirsis s ernnis s srnnnnssssnnnnns | aeeeeennnnnenns fonnnd 01/25/2024 ..... SG AMERICAS SECWRITI ...
302972-AU-8 ......... FREMF 2019-K89 MORTGAGE TRUST ...eereeeeeeemneiaeeeeennneeeeeemenieeeeemnnneeeeennnnneeeernnnnnneeenns | seevvnnnninnnns Jonnnd 03/04/2024 ..... CANTOR FITZGERALD & ....
30311M-AU-6 ......... FREMF 2019-K95 MORTGAGE TRUST ....cevvveniiiiiiiiiiieiciiiin e ecceni e cevni e cnnne s s snnnineeees | aeeeeenninnenes fonnnd 01/25/2024 ..... SG AMERICAS SECWRITI ...
317395-AA-9 ......... FINANCE OF AMER ST 0.00 25FEB52 FRN ...ceevveeeeeeeeneieeeeeenieeeeeennnneeeeeenneeeeennnnneeeenns | oevevnnnninnnns Jonnnd 03/25/2024 .....
34501@-AD-3 ......... FOOTBALL CLUB TERM NTS 5.89 050CT43 ......ccevvvunniiiiiiiiieieiiiiiineeecrnni e cevniseeecvnnnnnees | aeeeeennnineens fonnnd 03/14/2024 ..... NON-BROKER TRADE, BO
36251P-AL-8 ......... GS MORTGAGE SECURITIES TRUST 2016-GS3 .....cceevueneeeeennineeeeemnneeeeeenneeeeeennnseeeeennnnes | oevvvnnnninnnns Jonnid 01/23/2024 ..... PERSHING & COMPANY
36256B-AD-2 . .. | GS MORTGAGE-BACKED SECURITIES TRUST 2018 . 01/09/2024 BANC/AMERICA SECUR.L
36264K-BB-5 . ..| GS MORTGAGE SECURITIES TRUST 2020-GSA2 . 01/23/2024 PERSHING & COMPANY
36459T-AA-4 . .. | GAM RE-REMIC TRUST 2021-FRR2 .. 03/06/2024 PERSHING & COMPANY ... N N
404119-CV-9 ......... 20 S 1 PP PPPTRPPPPPPRRRURPPPPRR IR PR 02/21/2024 ..... DEUTSCHE BANC/ALEX B ... 1,993,980 |. 2,000,000 |...
452764-AB-9 ......... IMPERIAL FUND MORTGAGE TRUST 2021-NOMT ......iiiiiviiiiiiiiiiiiiiieciiii e eerrenineesvvnnin e esennes | eeeeeeennnns foeeens 03/05/2024 ..... WELLS FARGO SECS LLC ... 4,428,011 |. 5,190,343 |...
452764-AC-7 ......... IMPERIAL FUND MORTGAGE TRUST 2021-NGMT ......iieeieeneieeiinie e e e eeeeeie e e eeeenne e e eennneeeeennen | veeeeesnnnnnes oeeens 03/01/2024 ..... BMOCM/BONDS 4,883,641 |. 5,662,192 |...
46590L-AT-9 ......... JPNDB COMMERCIAL MORTGAGE SECURITIES TRU .vvvviiiiiriiiiiiiiiiiiiieciiiineenceniineseennninneeens | eeeeeennnnneens fonnid 02/06/2024 ..... CITIGROUP GLOBAL MKT ... 5,271,850 |. 5,590,000 |...
46590M-AV-2 ......... JP MORGAN CHASE COMMERCIAL MORTGAGE SECU ....eeeeeeeeeeieeeeeenie e e e eeene e e eeenn e eeeennineeees | eevvvinnnnnnns Joonnnd 01/24/2024 ..... BANC/AMERICA SECLR.L ... 1,529,668 |. 1,700,000 |...
46642N-BJ4 ......... JPMBB COMMERCIAL MORTGAGE SECURITIES TRU ....cvvivvviniiiiiiiiiiiecciiineeccnvineeecevninneeeennn | eeeeeennnineens fonnndd 01/30/2024 ..... GOLDMAN SACHS & CO 1,953,061 |. 2,091,632 |...
46654V-AA-1 ......... J.P. MORGAN MORTGAGE TRUST 2021-LTV2 02/16/2024 ..... JPM SECURITIES-FIXED ... 5,820,106 |. 7,150,831 |...
472481-AA-8 JEFFERSON CAPITAL HOLDINGS LLC 02/13/2024 ..... GOLDMAN SACHS & CO ... .. 1,709,450 |. 1,790,000 ...
4812R-BA-2 . .| JPMDB COMMERCIAL MORTGAGE SECURITIES TRU . 01/18/2024 PERSHING & COMPANY 1,000,000 |.
49307X-AF-1 . ..|KEY COMMERCIAL MORTGAGE SECURITIES TRUST . 03/19/2024 PERSHING & COMPANY ... 1,000,000 |.
494550-BIi-5 . .| KINDER MORGAN ENERGY PARTNERS LP ... 01/03/2024 DAIWA CAP MKTS AMERI
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876030-AF-4 ......... TAPESTRY INC . eeeeee e e e ee e e e e e e e e e e e e e e e e e e e e e eennne e e e e ennnnneeeennnnnnneees | seeernnniinnnes Jennnd 02/08/2024 ..... MITSUBISHI UFJ SECS ...t eeeeeee e e e e eeee e e e eeee e e e e eeee e e e e eenne e e e eeennn e e e eemnnnneeeernnnnns eeeennnnaaeeeennnnnneeeennnnnnenees Joemmnnaaereennnnnannee 2,124,180 |eeveeiieeeiiiens 2,000,000 |...
89175M-AE-3 ......... TOWD POINT MORTGAGE TRUST 20183 ......ccevvuniiiiiiiiiiiiiiiiiiinierienin e eecrrin e eennneseesnnnns | ceeeeennnnnenes fonnnd 01/18/2024 ..... CITIGROUP GLOBAL MKT ... 4,431,250 [..oovvvinnniiiiiinnnns 5,000,000 |...
89176U-AV-6 ......... TOWD POINT MORTGAGE TRUST 20202 .......ceevruuneeremnnunseeeennnanneeeennnnneeeeennnneeeeennnnneeeeenns | sevvvnnniinnnes Jonnid 01/05/2024 ..... VARIOUS 4,999,313 | 6,510,000 |...
89178B-AF-1 ......... TOWD POINT MORTGAGE TRUST 20194 .....cciiivriiiiiiiiiiiiiecciiiie e ervni s eevnnaeeeenns | eeeeeenninneees fonnnd 03/04/2024 ..... CITIGROUP GLOBAL MKT ... .. 6,031,875 |oeveiiiiiiiiiis 8,000,000 |...
90276F-BB-9 ......... UBS COMMERCIAL MORTGAGE TRUST 2018-C10 ...cevvveeneeeerneieeeeeenieeeeeennineeeeennneeeeeennneeees | ceeernnnninnens Joennnd 01/22/2024 ..... BANC/AMERICA SECLR.L ... 1,739,922 |veeiiiiiieeiies 2,000,000 |...
90276W-AV-9 ......... UBS COMMERCIAL MORTGAGE TRUST 2017-C7 02/09/2024 ..... BMOCM/BONDS 2,129,207 |ovevvnniiiiiiiiis 2,300,000 |...
90932L-AJ-6 ......... UNITED AIRLINES 2023-1 CLASS A PASS THRO .... 03/05/2024 ..... FTN FINANCIAL SECURI ... 5,911,712 | 5,800,000 |...
92556V-AF-3 ......... VIATRIS INC 03/08/2024 ..... BK OF NY/MIZUHO SECU ... 1,733,375 [oeeiiiiiiiieieeee 2,500,000 |...
92890K-BA-2 ......... WFRBS COMMERCIAL MORTGAGE TRUST 2014-C22 ... 01/25/2024 ..... BANC/AMERICA SECLR.L ... 4,896,094 |ooovvnniiieiiiins 5,000,000 |...
92890K-BC-8 . ..| WFRBS COMMERCIAL MORTGAGE TRUST 2014-C22 . 01/29/2024 GOLDMAN SACHS & CO 2,085,413 |. 2,220,000 |.
92939H-BA-2 ......... | WFRBS COMMERCIAL MORTGAGE TRUST 2014-C23 . 01/29/2024 BMOCM/BONDS ... 2,007,375 | 2,120,000 |.
949890-BA-7 . .| WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 . 01/22/2024 WELLS FARGO SECS LLC 3,742,500 |. 4,000,000 |.
95001A-BJ-4 WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... 01/24/2024 ..... WELLS FARGO SECS LLC ... 1,082,182 [.ooeeeeiiieiieeieennns 1,237,000 |...
98385X-AN-8 XTO ENERGY INC 03/01/2024 ..... PERSHING & COMPANY ... 6,621,901 [oooviiiiiiiiiieeene 5,892,000 |...
66977W-AS-8 . ..|NOVA CHEMICALS CORP A.. 02/05/2024 GOLDMAN SACHS & CO 1,334,000 |. 1,600,000 |.
66977W-AU-3 NOVA CHEMICALS CORP A. 02/05/2024 ..... RBC CAPITAL MARKETS .. 600,000 ...
98417E-AC-4 GLENCORE FINANCE CANADA LTD . A.. 02/28/2024 ..... CITIGROUP GLOBAL MKT ... e eeeeeie e e e e eeeie e e e e e eee e e e e e e e e e e eemnnn e e e eemnnnaeeeernnnnnneeeens [oeeernnnnaeeeermnnnaneeeennnnnneeee Jreeennnnneeeeennnnneees 2,165,940 |oooiiiiiiiiiiiiiinnis 2,000,000 |...
001746-AU-0 . ..| AMMC CLO 18 LTD ... D.. 01/30/2024 PERSHING & COMPANY ...
00176A-BC-8 . ..| AMMC CLO XI LTD . D.. 01/25/2024 BNP PARIBAS SEC CORP .
00176A-BD-6 . ..| AMMC CLO X1 LTD . D.. 01/25/2024 GOLDMAN SACHS & CO
03755H-AC-7 . .. | APEX CREDIT CLO 2018-I LTD D.. 01/08/2024 RBC CAPITAL MARKETS ..
04017J-AG-6 . ..| ARES XLIX CLO LTD .. D.. 01/25/2024 BNP PARIBAS SEC CORP .
04965L-AL-2 . .| ATRIUM XIV LLC ...... D.. 01/29/2024 SG AMERICAS SECLRITI
08179L-AG-6 . ..|BENEFIT STREET PARTNERS CLO XIV LTD .. D.. 01/23/2024 BANC/AMERICA SECUR.L N
08181B-AU-3 . ..|BENEFIT STREET PARTNERS CLO IX LTD D.. 01/31/2024 SCOTIA CAITAL (USA) . .. 6,767,360 |.
08181J-AD-4 . ..| BENEFIT STREET PARTNERS CLO V-B LTD .. D.. 02/07/2024 BANC/AMERICA SECUR.L .. 6,000,000 |.
09077C-AE-2 . .| BIRCH GROVE CLO 4 LTD ........... D.. 03/01/2024 BANC/AMERICA SECUR.L 8,991,000
0920311-AQ-8 . ..| BLACK DIAMOND CLO 2016-1 LTD D.. 03/05/2024 BNP PARIBAS SEC CORP . 2,272,000
12662C-AE-7 . ..|MKS CLO 2017-2 LTD . D.. 01/30/2024 DEUTSCHE BANC/ALEX B 1,500,000
14307P-AJ-4 . .. | CARLYLE C17 CLO LTD .. D.. 02/05/2024 DEUTSCHE BANC/ALEX B 5,970,000
14310B-AS-0 . ..| CARLYLE GLOBAL MARKET STRATEGIES CLO 201 . D.. 01/30/2024 PERSHING & COMPANY ... 3,600,000
14314F-AS-7 . .| CARLYLE US CLO 2017-3 LTD ...evvvvvvinnnnns D.. 01/22/2024 BNY MELLON/NATIXIS § 4,995,000 |. N
14315L-AG-9 CARLYLE GLOBAL MARKET STRATEGIES CLO 201 . D.. 02/28/2024 BANC/AMERICA SECLR.L ... 6,227,750 |eeveneeeeeeniniaees 6,250,000 |...
14316A-AG-2 CARLYLE US CLO 2017-5 LTD ... D.. 03/25/2024 DEUTSCHE BANC/ALEX B ... 6,993,000 |..cevvnniiiiiinnnnnnns 7,000,000 |...
14900C-AQ-8 . ..| CATAMARAN CLO 2018-1 LTD . D.. 01/11/2024 RAYMOND JAMES & ASSO
15137E-BN-2 . L CENT CLO 21 LTD evvennnneens D.. 01/03/2024 RBC CAPITAL MARKETS .. N
26249B-AU-5 DRYDEN 30 SENIOR LOAN FUND .. D.. 01/23/2024 BANC/AMERICA SECLR.L ... 3,972,000 |.eeveuniiieennniens 4,000,000 |...
26249K-BB-6 DRYDEN 36 SENIOR LOAN FUND .. D.. 03/14/2024 MORGAN STANLEY & CO 5,001,500 [ouuviiviinnnniiinnns 5,000,000 |...
282523-AT-6 . . [1828 CLOLTD wevvveeeee D.. 01/04/2024 CITIGROUP GLOBAL MKT
28622X-AE-6 . .| ELEVATION CLO 2018-9 LTD . D.. 01/24/2024 INTL FCSTONE FINCL | N N
37148J-AE-3 GENERATE CLO 6 LTD D.. 01/19/2024 MORGAN STANLEY & CO 6,000,000 |..eeevvnnneeeeennnnnns 6,000,000 |...
41154X-AL-9 HARBOR PARK CLO 18-1 LTD . D.. 01/18/2024 BNY MELLON/NATIXIS S ... 2,240,000 |..evvunniiiiiiniinns 2,240,000 |...
449258-AB-8 . .. 1CG US CLO 2018-1 LTD .. D.. 01/02/2024 RBC CAPITAL MARKETS .. .. 3,962,000 |. .. 4,000,000 |.
44932B-AU-0 . ..[1CG US CLO 2018-3 LTD D.. 01/24/2024 WELLS FARGO SECS LLC .10,074,750 |. .10,100,000 |.
44932T-AC-1 ..|1CG US CLO 2018-2 LTD D.. 01/10/2024 RBC CAPITAL MARKETS .. 4,983,125 5,000,000
47048R-AE-5 . ..| JAMESTOWN CLO XVI LTD D.. 01/24/2024 DEUTSCHE BANC/ALEX B 5,997,000 6,000,000
55284A-AA-6 . ..|MF1 2021-FL7 LTD ......... D.. 02/05/2024 RAYMOND JAMES & ASSO 4,777,938 4,801,948
55820C-AS-4 . .. [MADISON PARK FUNDING XXIX LTD . D.. 03/26/2024 NOMURA SECURITIES/FI 3,200,000 3,200,000
55821C-AE-4 . [ ATRIUM IX e D.. 01/24/2024 BANC/AMERICA SECUR.L 6,908,994 6,935,000
55821T-AG-2 . ..|MADISON PARK FUNDING XXX LTD D.. 02/29/2024 VARIOUS ... 13,469,869 13,530,000
56607K-AE-4 . ..| MARBLE POINT CLO XIX LTD . D.. 01/25/2024 PERSHING & 5,000,750 5,000,000
63171L-AN-4 . ..|NASSAU 2022-1 LTD ..... D.. 03/12/2024 CITIGROUP GLOBAL MKT 7,500,000 7,500,000
639057-AB-4 . .| NATWEST GROUP PLC .. D.. 02/28/2024 CITIGROUP GLOBAL MKT 3,300,880 4,000,000
67097L-AP-1 . .| 0CP CLO 2017-13 LTD D.. .01/31/2024 SCOTIA CAITAL (USA) .. 7,970,000 8,000,000
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67109K-BL-7 OZLM IX LTD D.. 03/01/2024 PIERPONT SECURITIES ... eeeeeeeeeeee e e e eeeee e e e e ees s e e e e e e e e eemne e e e e eenne e e e e emnnnneeeeennnns eeeennnnaeeeennnnnneeeennnnnnenees Joermnnanereennnnnannee 4,500,000 [eeereeemnnnaeeeeens 4,500,000 |... .
67111C-AS-7 . ..|OFSI BSL VIII LTD D.. 03/18/2024 CITIGROUP GLOBAL MKT
67111D-AY-2 . .| OZLM XV LTD .... D.. 03/21/2024 PIERPONT SECURITIES ..
67112G-AG-3 . .| 0ZLM XVIT1 LTD D.. 02/21/2024 RBC CAPITAL MARKETS
67112K-AF-6 . ..| 0CP CLO 2018-15 L D.. 01/22/2024 PERSHING & COMPANY
67112-AG-0 . .| 0ZLM XX LTD .... D.. 02/06/2024 RBC CAPITAL MARKETS ..
67113D-BG-8 . ..| 0ZLM XXV LTD . D.. 01/18/2024 CITIGROUP GLOBAL MKT N N
67572Y-BU-5 ......... OCTAGON INVESTMENT PARTNERS XXI1 LTD ... D.. 01/19/2024 SG AMERICAS SECWRITI ... 3,108,770 |. 3,115,000 |...
69355D-AE-7 PPM CLO 2018-1 LTD D.. 03/05/2024 DEUTSCHE BANC/ALEX B ... 3,714,000 |. 3,714,000 |...
69690D-AA-9 . .| PALMER SQUARE LOAN FUNDING 2022-3 LTD D.. 03/06/2024 CITIGROUP GLOBAL MKT
69915Y-AC-8 . ..| PARALLEL 2018-1 LTD .. D.. 01/02/2024 RBC CAPITAL MARKETS ..
74988L-AJ-3 ......... RR 3 LTD D.. 01/19/2024 SG AMERICAS SECWRITI ...
80306A-AC-4 ......... SAPPHIRE AVIATION FINANCE | LTD . D.. 03/15/2024 PAYUP
81883A-AE-9 . ..| SHACKLETON 2015-VII-R CLO LTD . D.. 01/18/2024 WELLS FARGO SECS LLC
83272G-AB-7 . .| SMURFIT KAPPA TREASURY ULC .. D.. 03/26/2024 CITIGROUP GLOBAL MKT
853254-CZ-1 . .. | STANDARD CHARTERED PLC ... D.. 01/11/2024 PERSHING & COMPANY ...
85816L-AE-8 . ..| STEELE CREEK CLO 2018-2 LTD ... D.. 01/24/2024 NOMURA SECURITIES/FI
87088Q-AA-2 . ..| SWISS RE SUBORDINATED FINANCE PLC .. D.. 03/27/2024 JPM SECURITIES-FIXED
88390A-AV-2 . ..| THL CREDIT WIND RIVER 2014-2 CLO LTD D.. 03/21/2024 BANC/AMERICA SECUR.L
88434H-AG-8 . ..| THL CREDIT WIND RIVER 2018-2 CLO LTD D.. 01/08/2024 BNY MELLON/NATIXIS §
88434H-AJ-2 . ..|THL CREDIT WIND RIVER 2018-2 CLO LTD D.. 01/22/2024 NOMURA SECURITIES/FI
89641G-AS-1 . ..| TRINITAS CLO XI1 LTD .... D.. 01/29/2024 JPM SECURITIES-FIXED
89855A-AJ-5 . .| TRYSAIL CLO 2021-1 LTD . D.. 03/14/2024 VARIOUS ......ceennn
92557U-BA-4 . ..[VIBRANT CLO III LTD ........ D.. 01/30/2024 BANC/AMERICA SECUR.L
92840J-AD-1 .| VISTAJET MALTA FINANCE PLC / VISTA MANAG . D.. 02/09/2024 BANC/AMERICA SECUR.L N N
97316X-AE-2 .........[THL CREDIT WIND RIVER 2015-1 CLO LTD D.. 03/28/2024 ..... SCOTIA CAITAL (USA) .iiivuunniiiiuuuiniiiiuuuiisssiiusinsseeesuinsessessnnsssessesnnnesseesnnnseeserens [oosressnnseseennsnnsssssnnnnnnensee |oeressnnssesresnnnnnnes 5,580,000 [ooiiiiiiinnniiiinnns 5,580,000 |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 588,058,686 614,610,198 3,549,370
05567S-AA-0 ......... BNSF FUNDING TRUST | .eeeniiiiiiiiee i scvni s ensai e s ensnna s s ennnnnnes | aeeeennnnnnenns founnd 03/01/2024 ..... FTN FINANCIAL SECWRI ... 298,875 |. 300,000 |... ...2,755
29336U-AH-0 ......... ENLINK MIDSTREAM PARTNERS LP .....eeeeeiieeeceeeie e e eeen e e e eenn e e e eeene e e eennne e e eennnnnees | aevevnnnninnnes Joonnnd 03/26/2024 ..... BNY/SUNTRUST CAPITAL ... .. 1,471,875 |. .. 1,500,000 |...
816851-BS-7 ......... SRR [ RN 03/11/2024 ..... BANC/AMERICA SECUR.L 3,499,790 [...ovvvvvnniiiiinnnnns 3,500,000 |...
00774Y-AA-7 . ..| AERCAP HOLDINGS NV . 03/05/2024 BAIRD ROBERT W & CO .. 5,451,875 |. 5,500,000 |.
055650-DIi-5 ......... BP CAPITAL MARKETS PLC ...ievvuuniiiiiiuunniiiiiiuniniesiiiinsniseessnnnsseneessnnnsesseesnnnsesseesnnnseseee | Dovervvrnnnnnns Joonnsd 02/26/2024 ..... DEUTSCHE BANC/ALEX B ... iiuuuuniiiiiuunniisiiuuiniesiiiuiiesseiesssssessessnnnsseeessnnssessesnnnssseeee [oosressnnsessrnnsnnssrssrnnnnnensee |oeressnnssssrennnnnnnes 2,500,000 fooiiiiiiinniiiiinns 2,500,000 |...
1309999999. Subtotal - Bonds - Hybrid Securities 13,222,415 13,300,000 139,953
2509999997. Total - Bonds - Part 3 721,085,070 709,012, 141 4,291,127
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 721,085,070 709,012, 141 4,291,127
4509999997. Total - Preferred Stocks - Part 3 0 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 0
23954D-10-9 .. .. | DAY ONE BIOPHARMACEUTICALS INC BANC/AMERICA SECUR.L .10,300.000 |. .. 175,100 |.
31338@-10-6 . ..|FHLB OF PITTSBURGH ... NON-BROKER TRADE, BO .80,000.000 |. .. 8,000,000 |.
37954Y-87-1 . ..| GLOBAL X URANIUM ETF . NATL FINANCIAL SERVI .25,000.000 |. .. 782,470 |.
888787-10-8 . .| TOAST INC ............ NON-BROKER TRADE, BO .. 3,888.000 |. 77,387 |.
903537-10-0 ......... UBER TECHNOLOGIES INC ... I 01/11/2024 ..... BANC/AMERICA SECLR.L ... 1,554.000 |.... ... 97,871 |.
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 9,132,828
5989999997. Total - Common Stocks - Part 3 9,132,828
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 9,132,828
5999999999. Total - Preferred and Common Stocks 9,132,828 0 XXX
6009999999 - Totals 730,217,898 4,291,127 XXX
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..36183R-N6-6 | GINNIE MAE | POOL ....ccoveveeeeieeieeeieeeeeeeens [ . 03/01/2024 . | PAYDOUN ... ... 48,357 ...48,357 ...48,97 |.... ...(610) | .0 . 0 ..48,357 |.. . 09/01/2087 . [1.A ........
..36260@-AA-5 |GSA (FRESNO CA) CTL PA 3.11 15DEC40 ........... [..ooeen . 03/15/2024 . | CALL 100 . ... 45,655 ... 45,655 ...46,043 |.... ... (388) | .0 . 0 ..45,655 |.. . 12/15/2040 . (1.A ........
..36260@-AB-3 | GSA (FRESNO CA) CTL PA 2.74 150CT36 ........... [.ceeenn . 03/15/2024 . | SINKING PAYMENT . .0 . 0 . 10/15/2036 . [1.A ........
..36296Q-RJ-0 | GINNIE MAE | POOL PO [P . 03/01/2024 . | PAYDOUN .0 . 0 . 04/01/2039 . [1.A ........
..38375U-SC-5 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 03/01/2024 . | PAYDOUN ... ....(2,599) |. .0 . 0 . 11/01/2064 . [1.A ........
..38377Y-AP-5 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 03/01/2024 . | PAYDOUN ... ... (1,200) | .0 . 0 . 09/01/2041 . [1.A ........
..38380N-VT-3 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 03/01/2024 . | PAYDOUN ... ... (198) | .0 . 0 . 08/01/2060 . [1.A ........
..38383A-V7-6 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 03/01/2024 . | PAYDOUN ... ... (292) ). .0 . 0 . 09/01/2051 . [1.A ........
..38383M-TT-5 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 03/01/2024 . | PAYDOUN ... . .0 . 0 0. . 09/01/2051 . [1.A ........
..38383V-3L-0 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .. 03/01/2024 . | PAYDOUN ....0 .0 0 0| .0 . 01/01/2062 . (1.
..38383X-ZR-8 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .. 03/01/2024 . | PAYDOUN .. 622,004 ..622,004 0 0| .622,004 . 07/01/2049 . (1.
.. 38384G-02-9 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 03/01/2024 . | PAYDOUN ... ... 84,313 ...84,313 0. .0 ..84,313 |.. . 10/01/2050 . [1.
0109999999. Subtotal - Bonds - U.S. Governments 1,007,142 1,007,142 0 0 1,007,142 XXX
..02765U0-EQ-3 | AMERICAN MUNICIPAL POWER INC ........ccovveeeenns [oeennn . 02/15/2024 . | CALL 100 . ... 65,000 .0 . 0 . 02/15/2050 .
..30768I-AA-6 | FARM 21-1 MORTGAGE TRUST 03/01/2024 . | PAYDOUN 69,941 0 0| . 01/01/2051 .
..3133N3-VV-3 | FREDDIE MAC POOL ............. 03/01/2024 . | PAYDOUN 0 0| . 04/01/2050 .
..3137B8-G5-0 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 01/01/2024 . |MATURITY . .0 . 0 . 01/01/2024 .
..3137B8-G6-8 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... . .0 . 0 . 01/01/2042 .
..3137BB-BE-9 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | VARIOUS ... 0 1,703,459 |.... .0 . 0 . 03/01/2024 .
..3137BD-CY-0 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/20/2024 . | BMOCM/BONDS . 0 2,801,921 [.... ...0 0 . 08/01/2042 .
..3137BH-D2-0 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/20/2024 . | BMOCM/BONDS . 0 6,877,035 |.... .0 0 . 01/01/2043 .
..3137BL-ME-5 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... ....9,009 |.... . (119)). 0 e (119) 0 . 08/01/2025 .
..3137BN-GU-2 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... ...23,823 |.... .. (2713) ] 0 e (279) | 0 . 01/01/2026 .
..3137B8-5P-4 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... ... (170) | 0 e (170) | 0 . 08/01/2026 .
..3137BS-P9-8 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 03/01/2024 . | PAYDOUN 0 . (516) 0| . 08/01/2026 .
..3137BT-U5-8 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 03/01/2024 . | PAYDOUN 0 ..(5,562) 0| . 12/01/2044 .
..3137BW-1IG-5 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 03/01/2024 . | PAYDOUN 0 (43,294) 0| . 02/01/2045 .
..3137BY-PS-3 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... . |- 03/01/2024 . | PAYDOUN 0 . (2,268) 0| . 04/01/2024 .
..3137FA-RG-5 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... . |- 03/01/2024 . | PAYDOUN 0 . (1,717) 0| . 07/01/2024 .
..3137FA-IU-8 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... 0 e (188) | 0 . 07/01/2027 .
..3137FC-JM-7 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... 0 e (M) e 0 . 11/01/2027 .
..3137FG-6U-4 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... 0 e (176) | 0 . 04/01/2033 .
..3137FG-2V-0 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2028 .
..3137FJ-EK-1 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 08/01/2028 .
..3137FK-CZ-7 |FREDDIE MAC REMICS ....oeveiiiiiiiiiii e . 03/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2048 .
..3137FL-6W-9 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS 03/01/2024 . | PAYDOUN 0 0| . 01/01/2029 .
..3137FL-YL-2 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 03/01/2024 . | PAYDOUN 0 0| . 03/01/2034 .
..3137FM-UR-1 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 03/01/2024 . | PAYDOUN 0 0| . 05/01/2029 .
..3137FQ-3H-4 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 03/01/2024 . | PAYDOUN 0 0| . 09/01/2029 .
..3137FR-TS-0 | FREDDIE MAC REMICS 03/01/2024 . | PAYDOUN 0 0| . 12/01/2049 .
..3137FT-ZM-2 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 02/01/2035 .
..3137FU-ZK-3 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 05/01/2035 .
..3137FX-LY-2 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . L0 . 09/01/2030 .
..3137H3-WU-2 | FREDDIE MAC REMICS .....evvniiiiiiiiiiiiiiiiiies e . 03/01/2024 . | PAYDOUN ... .0 . 0 . 08/01/2050 .
..3137H4-RH-5 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . .0 . 10/01/2036 .
..3137H4-89-2 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN 0 [ OO . 11/01/2031 .
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..3137H6-L0-6 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 01/01/2032 . [1.A FE ....
..3137H7-MG-5 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 05/01/20382 . [1.A ........
..3137H8-UB-5 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 07/01/2032 . [1.A FE .
..3137H9-PD-5 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2032 . [1.A FE .
..3140JB-VR-4 | FANNIE MAE POOL ......oovvvvvviiiiiiiiiiiiiiiiieeens [ . 03/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2049 . [1.A ........
..31412B-DS-8 | FANNIE MAE POOL .....ccvvvvvviiiiiiiiiiiiiiiiiiieens e . 03/01/2024 . | PAYDOUN ... .0 . 0 . 10/01/2047 . (1.A ........
..314120-1B-8 | FANNIE MAE POOL .....covvvvvviiiiiiiiiiiiiiiiiieeees [ . 03/01/2024 . | PAYDOUN ... .0 . 0 . 05/01/2047 . [1.A ........
.. 31412X-K4-5 |FANNIE MAE POOL .....oovvvvvrviiiiiiiiiiiiiiiieeeens oo . 03/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2047 . [1.A ........
..31418E-D8-0 |FANNIE MAE POOL .....covvvvvviiiiiiiiiiiiiiiiieeeens e . 03/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2052 . [1.A ........
..47770V-BR-0 | JOBSOHIO BEVERAGE SYSTEM .. 01/01/2024 . [CALL 100 . 0 0| . 01/01/2033 . [1.D FE .
..478045-AA-5 | JOHN SEVIER COMBINED CYCLE GENERATION LL 01/15/2024 . [ SINKING PAYMENT . K 0 0| . 01/15/2042 . [1.C FE .
..516391-DU-0 | LANSING BOARD OF WATER & LIGHT 01/31/2024 . | CA_CASH_CLOSE . . 1,127,083 01,022,749 |. 0 0| . 1,127,053 . 07/01/2041 . (1.D FE .
..650035-TD-0 |NEW YORK STATE URBAN DEVELOPMENT CORP ........ [....... . 03/15/2024 . | CALL 100 ..215,000 ..215,000 |.... .0 . w0 eeeen...215,000 .. . 03/15/2039 . (1.B FE .
..660043-DT-4 | NORTH HUDSON SEWERAGE AUTHORITY/NJ ......evvnn [eeenn . 01/08/2024 . | EXCHANGE OFFER .. . 4,000,000 .4,000,000 |.... .0 . ....0 |........4,000,000 |.. . 06/01/2044 . [1.F FE .
..67756Q-5N-3 | OHIO HOUSING FINANCE AGENCY ..........oooeevvens [erennn . 03/01/2024 . ....5,000 |.... .0 . 0 ...5,000 |.. . 09/01/2043 . [1.A FE .
..681793-40-5 | OMAHA PUBLIC POWER DISTRICT ....covvvvrveviiennns [ eeeennn . 02/01/2024 . . 165,000 |.... .0 . 0 165,000 |.. . 02/01/2041 . [1.C FE .
..69848A-AA-6 | PANHANDLE ECONOMIC DEVELOPMENT CORP ........... [.eeees . 01/15/2024 . .0 . 0 ...854 |. 07/15/2048 . [1.E FE .
..79467B-CN-5 | SALES TAX SECURITIZATION CORP ..........ccoeeees [oeennn . 01/01/2024 . | CALL 100 . .0 . 0 .. 2,434 1. 01/01/2040 . (1.B FE ....
..83715A-AJ-8 | SOUTH CAROLINA STUDENT LOAN CORP . oo |eeeeee. | 01/25/2024 . [PAYDON ... .. 262, 262,761 252,907 |...........259, . .0 .. .0 .. .. 4,463 |. 10/27/2036 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 8,730,516 7,714,912 28,214,409 8,581,725 0 0 539,752 539,752 866,729 XXX XXX
..02376Y-AA-5 | AMERICAN AIRLINES 2016-1 CLASS B PASS TH ... |....... . 01/15/2024 . | SINKING PAYMENT ....ccooe |vvervninnnnnnnnnnns o2, 143,088 | 2,143,988 |........ 2,143,988 |........ 0 0 . 01/15/2024 . [3.C FE ....
..02377B-AA-4 | AMERICAN AIRLINES 2015-2 CLASS A PASS TH .... |....... . 03/22/2024 . | SINKING PAYMENT ......... .0 . 0 . 09/22/2027 . (2.C FE ....
..02379K-AA-2 | AMERICAN AIRLINES 2021-1 CLASS A PASS TH ... |....... . 01/11/2024 . | SINKING PAYMENT ......... .0 . 0 . 07/11/2034 . (1.F FE ....
..03881B-All-3 | ARBOR MULTIFAMILY MORTGAGE SECURITIES TR .... [....... . 03/01/2024 . | PAYDOUN .0 . 0 . 05/01/2053 . [1.A FE ....
..048677-AH-1 | ATLANTIC MARINE CORPS COMMUNITIES LLC ... 02/15/2024 . [ SINKING PAYMENT . 0 0| . 02/15/2048 . [4.A FE ....
..05330K-AA-3 | AUTOPISTAS METROPOL|TANAS DE PUERTO RICO 12/31/2023 . [ SINKING PAYMENT . K K 0 0| . 06/30/2035 . [2.C FE ....
..05525H-AU-1 |BAMLL RE-REMIC TRUST 2014-FRR5 ... 01/01/2024 . | PAYDOUN ... ..6,046,665 |. .8,081,740 |. 0 0| .8,031,740 . 01/01/2047 . [2.A FE ....
..05552F-BC-0 | BBCMS MORTGAGE TRUST 2022-C15 .. . |- 03/01/2024 . | PAYDOUN .5,604 |. . 4,858 |. 0 0| .0 . 04/01/2085 . [1.A FE ....
..05552X-BJ-6 | BBCMS MORTGAGE TRUST 2021-C12 .. . |- 03/01/2024 . | PAYDOUN L4111 0 0| 0 . 11/01/2054 . [1.A FE ....
..05552Y-AG-1 |BBCMS MORTGAGE TRUST 2022-C16 ...........cevvvns [oreennn . 03/01/2024 . | PAYDOUN ... .0 . 0 0. . 06/01/2055 . [1.A FE ....
..05553R-AE-0 | BBCMS MORTGAGE TRUST 2023-C19 ...........ccoeees [oeennn . 03/01/2024 . | PAYDOUN ... 1,480 |.... .0 . 0 0. . 04/01/2056 . (1.
..05554F-AG-0 | BBCMS MORTGAGE TRUST 2023-C22 ...............ce. [.eeennn . 03/01/2024 . | PAYDOUN ... ....640 |.... .0 . 0 0. . 1170172056 . (1.
..05565E-BL-8 |BMW US CAPITAL LLC ..oooeeeeeeiieiiiiieieeeees [ . 01/09/2024 . | TORONTO DOMINION SEC ... .2,964,507 |.... .0 . o0 |l 2,964,641 . 04/09/2030 . (1.
..05593F-AF-5 |BMO 2023-C7 MORTGAGE TRUST ........cccovvviiiiin [ereeenn . 03/01/2024 . |PAYDOUN ...oovvvvrvrnnnnnnns .0 . 0 . 12/01/2056 . (1.
..056020-BA-0 |BMO 2022-C3 MORTGAGE TRUST ..........eeevvvveennn [ereeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 .. . 09/01/2054 . (1.
..056054-AA-7 | BX COMMERCIAL MORTGAGE TRUST 2019-XL . 02/15/2024 . | PAYDOUN . 1,147,403 0 0| . 1,147,403 . 10/15/2036 . (1.
..056091-AA-1 | BX TRUST 2022-IND 02/15/2024 . | PAYDOUN 37,701 0 0| 37,701 . 04/15/2037 . (1.
..065405-AJ-1 |BANK 2019-BNK16 .. 03/01/2024 . | PAYDOUN 0 0| . 02/01/2052 . (1.
..065410-BV-6 | BANK 2022-BNK43 03/01/2024 . | PAYDOUN 0 0| . 08/01/2055 . (1.
..06616P-AA-5 | BANKERS HEALTHCARE GROUP SECURITIZATION 03/17/2024 . | PAYDOUN 0 0| . 09/17/2031 . (1.
..07336A-AG-2 |BBCMS MORTGAGE TRUST 2022-C14 ...............o. [.eeiis . 03/01/2024 . | PAYDOUN ... .0 . 0 . 02/01/2055 . (1.
..07336L-AB-9 |BAYVIEW MSR OPPORTUNITY MASTER FUND TRUS .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2051 . (1.
..08162D-AF-5 | BENCHMARK 2019-B13 MORTGAGE TRUST ..........oe. [.eennn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 08/01/2057 . (1.
..08163V-AD-9 | BENCHMARK 2023-V3 MORTGAGE TRUST .........cceee [.reenn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 07/01/2056 . (1.
..081925-AF-6 | BENCHMARK 2023-B39 MORTGAGE TRUST .........ccee [oeeeenn . 03/01/2024 . | PAYDOUN ... .0 . .0 . . 07/01/2056 . (1.
..08889#-AA-3 |BIDDEFORD ME PKG .........ooevvveeeeeeeeeeeeeeeeeees oo . 03/05/2024 . | SINKING PAYMENT ......... 0 0 . 03/05/2046 . [2.B ........
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..11042C-AA-8 |BRITISH AIRWAYS 2021-1 CLASS A PASS THRO .... [....... . 03/15/2024 . | SINKING PAYMENT ......... ... 45,582 ... 45,582 ...45,662 |.... .0 . e (2))n 0 0 e . 03/15/2035 . [1.E FE .
..11043H-AA-6 |BRITISH AIRWAYS 2018-1 CLASS A PASS THRO .... |....... . 03/20/2024 . | SINKING PAYMENT ......... ... 73,424 ... 13,424 .0 . 0 0 . 09/20/2031 . |2.A FE
..12062B-AB-1 |BUNKER HILL LOAN DEPOSITARY TRUST 2019-3 .... |....... . 03/01/2024 . | PAYDOUN ... 63,382 .0 . 0 0 . 11/01/2059 . [1.A ........
.. 12434C-AG-9 | BX TRUST 2021-SDMF ......ccooveviiiiiiiiiiiiiiiiies [eeeens . 12/15/2023 . | PAYDOUN ... .0 . 0 0 . 09/15/2034 . [1.A ........
..12532B-AH-0 | CFCRE COMMERCIAL MORTGAGE TRUST 2016-C7 ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2054 . [1.A FE .
.. 12532C-BE-4 | CFCRE COMMERCIAL MORTGAGE TRUST 2017-C8 ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/01/2050 . [1.A FE .
.. 12554T-AC-5 | CIM TRUST 2019-INV2 ......eevvvrivrrniiniiiiiiinnns [oeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2049 . [1.A ........
.. 12557L-A0-8 | CIM TRUST 2019-INV3 .......evvvvvvirrnnnnniinniinns [eeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2049 . [1.A ........
.. 12502K-BD-5 | COMM 2014-UBS5 MORTGAGE TRUST ........ccceeeeees [erennn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2047 . (1.A FE .
.. 125020-A0-5 | CSMLT 2015-1 TRUST ............. 03/01/2024 . | PAYDOUN 0 0| 0| . 05/01/2045 . [1.A ........
.. 12504M-BD-9 | COMM 2016-COR1 MORTGAGE TRUST 03/01/2024 . | PAYDOUN 0 0| 0| . 10/01/2049 . [1.A FE
.. 12594X-AM-6 | CSMC 2017-HL1 TRUST ............ 03/01/2024 . | PAYDOUN 0 0| 0| . 06/01/2047 . [1.A ........
.. 12595E-AE-5 | COMM 2017-COR2 MORTGAGE TRUST ........ccoeeeeees [eeennn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2050 . [1.A FE .
..126281-BB-9 | CSAIL 2015-C1 COMMERCIAL MORTGAGE TRUST ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2050 . [1.A FE .
.. 12637L-AL-3 | CSMLT 2015-2 TRUST ....evvvvvverernrnnnrnnnnnnnnnnns [ eeeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2045 . [1.A ........
.. 12649X-BC-2 | CSMC TRUST 2015-3 ....evvvvviriviiiriiiiiriiiiiinnns [ eeeens . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2045 . [1.A ........
.. 12653T-AA-9 | CSMC TRUST 2018-J1 TRUST .....evvvvvvennnnnninnnnn [ eeeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2048 . [1.A ........
.. 12665U-AA-2 | CVS PASS-THROUGH TRUST SERIES 2013 .......cccce [eeeenn . 03/10/2024 . | SINKING PAYMENT ......... .0 . 0 0 . 01/10/2036 . |2.B FE
.. 12677#-AA-1 | CVS CAREMARK CORP .......eevvvvvvevieniiiiiiniiinnns [eeeeenn . 03/15/2024 . | SINKING PAYMENT ......... .0 . 0 0 . 01/15/2040 . [2.B ........
..13466*-AA-8 | CAMPUSPARC LP 5.138 31DEC43 .......evvvvvvmnnnnnn [oreenn . 12/31/2023 . | SINKING PAYMENT . .0 . 0 0 . 12/31/2043 . |2.B PL
..16164A-AC-9 | CHASE MORTGAGE FINANCE CORP .... 03/01/2024 . | PAYDOUN ... 0 0| 0| . 12/01/2045 . [1.A ........
..17291E-BB-6 | CITIGROUP COMMERCIAL MORTGAGE TRUST 2016 03/01/2024 . | PAYDOUN 0 0| 0| . 12/01/2049 .
.. 17321L-AE-9 | CITIGROUP MORTGAGE LOAN TRUST 2013-J1 ... 03/01/2024 . | PAYDOUN 0 0| 0| . 10/01/2043 .
.. 17323E-AN-3 | CITIGROUP MORTGAGE LOAN TRUST 2014-J2 . |- 03/01/2024 . | PAYDOUN 0 0| 0| . 11/01/2044 .
.. 17323T-AF-7 | CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 .. . |- 03/01/2024 . | PAYDOUN 0 0| 0| . 01/01/2053 .
.. 17325D0-AJ-2 | CITIGROUP COMMERCIAL MORTGAGE TRUST 2016 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2049 .
..17326D-AJ-1 | CITIGROUP COMMERCIAL MORTGAGE TRUST 2017 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2050 .
.. 17329R-AY-4 | CITIGROUP MORTGAGE LOAN TRUST 2021-INV2 ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2051 . (1.
..17320V-BA-6 | CITIGROUP MORTGAGE LOAN TRUST 2021-INV3 ..... |....... . 03/01/2024 . | PAYDOUN .0 . 0 0 . 05/01/2051 . [1.A ........
..22100*-AA-1 | CORVIAS CAMPUS LIVING - 5.3 01JUL50 .......cees [ennnnn . 0170172024 . | SINKING PAYMENT . .0 . 0 0 . 07/01/2050 . |3.B YE
..233046-AF-8 | DB MASTER FINANCE LLC .....evvvvvvrnnnnnnnnnnnnnnns [ eeeenn . 02/20/2024 . | PAYDOUN ... .0 . 0 0 . 11/20/2047 . |2.B FE
..233046-A0-4 | DB MASTER FINANCE LLC ... 02/20/2024 . | PAYDOUN 0 0| 0| . 11/20/2051 . |2.B FE
..25273C-AB-6 | DIAMOND RESORTS OWNER TRUST 2021-1 . 03/20/2024 . | PAYDOUN 0 0| 0| . 11/21/2083 . [1.F FE .
..25755T-AK-6 | DOMINO'S P1ZZA MASTER ISSUER LLC . 01/25/2024 . | PAYDOUN 0 0| 0| . 07/25/2048 . |2.A FE
..25755T-AP-5 | DOMINO'S P1ZZA MASTER ISSUER LLC . 01/25/2024 . | PAYDOUN 0 0| 0| . 04/25/2051 . |2.A FE
..26829G-AA-6 | ECMC GROUP STUDENT LOAN TRUST 2018-2 . 03/25/2024 . | PAYDOUN 0 0| 0| . 09/25/2068 . (1.B FE .
..20426V-AF-3 | CITIGROUP COMMERCIAL MORTGAGE TRUST 2022 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2054 . [1.A FE .
.. 29420C-AJ-4 | CITIGROUP COMMERCIAL MORTGAGE TRUST 2016 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 .. 0 . 04/01/2049 . [1.A FE .
..29977K-AA-1 | EVERBANK MORTGAGE LOAN TRUST 2013-2 .......... [..ocon . 03/01/2024 . | PAYDOUN ... .0 . 0 . .448,226 |.. 0 . 06/01/2043 . [1.A ........
..30301T-AE-9 | FREMF 2017-K725 MORTGAGE TRUST .........cccvvin [erreenn . 02/01/2024 . | PAYDOUN ... .0 . 0 e 3,052,326 |.. 0 . 02/01/2050 . [1.A ........
..30301T-AG-4 | FREMF 2017-K725 MORTGAGE TRUST ... [ P . 02/01/2024 . | PAYDOUN ... .0 . 0 e 4,835,000 |.. 0 . 02/01/2050 . [1.A ........
..317395-AA-9 | FINANCE OF AMER ST 0.00 25FEB52 FRN .......... [....... . 01/25/2024 . | PAYDOUN ... .0 . 0 0 . 02/25/2052 . (1.
..31739L-AA-4 | FINANCE OF AMERICA STRUCTURED SECURITIES .... . |- 03/25/2024 . | PAYDOUN ... .0 . 0 0 . 09/25/2069 . (1.
..33851G-AD-7 | FLAGSTAR MORTGAGE TRUST 2021-6INV .. . |- 03/01/2024 . | PAYDOUN ... . . .0 . 0 0 . 08/01/2051 . (1.
..35563B-AJ-9 | FREMF 2014-K37 MORTGAGE TRUST . 01/01/2024 . | PAYDOUN .6,000,000 |. 0 0| 0| . 01/01/2047 . (1
..36166V-AE-5 |GCI FUNDING | LLC ... . 03/18/2024 . | PAYDOUN ... .. 79,319 |.... 0. .0 . 0. . 06/18/2046 . [1
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..36168Y-AA-5 | GCAT 2022-INV1 TRUST ....eevvvvviiiiiiiiiiiiiiiinns [ eeeenn . 03/01/2024 . | PAYDOUN ... ....36,313 |. .0 . 0 0 e . 12/01/2051 . [1.A ........
..36186T-AA-4 | GMAC COMMERCIAL MORTGAGE ASSET CORP ........... [.eeeens . 03/10/2024 . | PAYDOUN ... ....(5,133) |. .0 . 0 0 . 11/10/2040 . (2.C FE ....
..36186X-AD-9 | GMAC COMMERCIAL MORTGAGE ASSET CORP ........... [.eeeens . 03/10/2024 . | PAYDOUN ... .0 . 0 0 . 07/10/2050 . [2.A FE ....
..36188A-AD-7 | GMAC COMMERCIAL MORTGAGE ASSET CORP ........... [..eeees . 03/10/2024 . | PAYDOUN ... .0 . 0 0 . 02/10/2047 . (1.D FE ....
..36251F-AY-2 | GS MORTGAGE SECURITIES TRUST 2015-GC28 ....... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2048 .
..36254K-AP-7 | GS MORTGAGE SECURITIES TRUST 2017-GS8 ........ [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/01/2080 .
..36261P-AV-4 | GS MORTGAGE SECURITIES TRUST 2019-GSAT ....... [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/01/2052 .
..36262D-AA-6 | GS MORTGAGE-BACKED SECURITIES CORP TRUST .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/01/2080 .
..36263N-AB-1 | GS MORTGAGE-BACKED SECURITIES TRUST 2022 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/04/2052 .
..36263V-AB-3 | GS MORTGAGE-BACKED SECURITIES TRUST 2021 03/01/2024 . | PAYDOUN ... 0 0| 0| . 04/01/2062 .
..36298G-AA-7 | GSPA MONETIZATION TRUST . 03/09/2024 . [ SINKING PAYMENT . 0 0| 0| . 10/09/2029 .
..36418A-AQ-0 | GALTON FUNDING MORTGAGE TRUST 2019-2 . 03/01/2024 . [PAYDOIN ......... 0 0| 0| . 06/01/2059 .
..413707-AA-8 | HARRIMACK HOLDINGS LLC ...ooooeeeieiiiiiiieiieeees s . 03/01/2024 . | SINKING PAYMENT . .0 . 0 0 . 04/01/2031 .
..45276N-AA-9 | IMPERIAL FUND MORTGAGE TRUST 2022-NOM4 ....... [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/01/2067 .
..452760-AA-2 | IMPERIAL FUND MORTGAGE TRUST 2022-NM5 ....... [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2067 .
.. 45783N-AA-5 | INSTAR LEASING 11 LLC ..ovvvvvnnnnnniininiiiiiinn [eeeens . 03/15/2024 . | PAYDOUN ... .0 . 0 0 . 02/15/2064 .
..46591T-AC-8 | JP MORGAN MORTGAGE TRUST 2020-2 ........cceeeeen [ereenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/01/2050 .
..46591T-BI-3 | JP MORGAN MORTGAGE TRUST 2020-2 ........ccceeeen [oreennn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/01/2080 .
..46591V-BR-9 | JP MORGAN MORTGAGE TRUST 2020-INV1 . [ P . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2050 .
..46592A-BQ-6 | JP MORGAN MORTGAGE TRUST 2020-3 .........ccceeen [oreennn . 03/01/2024 . | PAYDOUN ... .0 . 0 .0 . . 08/01/2050 .
..465968-AG-0 | JPMCC COMMERCIAL MORTGAGE SECURITIES TRU 03/01/2024 . | PAYDOUN .0 0 0| 0| . 09/01/2050 .
.. 46625M-5R-6 | JP MORGAN CHASE COMMERCIAL MORTGAGE SECU ... 03/01/2024 . | PAYDOUN ,052,298 ,402,195 0 0| 95 |. . 06/01/2041 .
..46639J-AK-6 | JP MORGAN CHASE COMMERCIAL MORTGAGE SECU ... 03/01/2024 . | PAYDOUN 99,203 0 0| L0 . 12/01/2047 .
..46642C-AD-2 | JP MORGAN CHASE COMMERCIAL MORTGAGE SECU ... . |. 01/01/2024 . | PAYDOUN .. 635,525 0 0| 0| . 07/01/2047 .
..46644V-BS-4 | JP MORGAN MORTGAGE TRUST 2015-4 «eeee.. |- 03/0172024 . | PAYDOUN 0 0| 0| . 06/01/2045 .
..46645L-BA-4 | JPMBB COMMERCIAL MORTGAGE SECURITIES TRU .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/03/2049 .
..46645U-AV-9 | JP MORGAN CHASE COMMERCIAL MORTGAGE SECU .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2049 .
..46649C-AA-1 | JP MORGAN MORTGAGE TRUST 2018-4 ................ [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2048 .
..46650J-AG-9 | JP MORGAN MORTGAGE TRUST 20186 ................ [.eeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2048 .
..46651B-AR-1 | JP MORGAN MORTGAGE TRUST 2019-6 ................ [......s . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2049 .
..46651F-AQ-4 | JP MORGAN MORTGAGE TRUST 2019-HYB1 ........ccc [ceeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2049 .
..46651X-AC-6 | JP MORGAN MORTGAGE TRUST 2020-1 ..... 03/01/2024 . | PAYDOUN 0 0| 0| . 06/01/2050 .
..46652H-AC-0 | JPMORGAN WEALTH MANAGEMENT 2020-ATR1 . 03/01/2024 . | PAYDOUN 0 0| 0| . 02/01/2050 .
..46652T-AC-4 | JP MORGAN MORTGAGE TRUST 2020-8 ..... 03/01/2024 . | PAYDOUN 0 0| 0| . 03/01/2061 .
..46653L-AC-0 | JP MORGAN MORTGAGE TRUST 2020-LTV2 . 03/01/2024 . | PAYDOUN 0 0| 0| . 11/01/2050 .
..46654K-AC-1 | JP MORGAN MORTGAGE TRUST 2021-11 . 03/01/2024 . | PAYDOUN 0 0| 0| . 01/01/2052 .
..46654T-AC-2 | J.P. MORGAN MORTGAGE TRUST 2021-15 . [ P . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/01/2052 .
..46654V-AA-1 | J.P. MORGAN MORTGAGE TRUST 2021-LTV2 ......... [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2062 .
..46655N-AB-6 | J.P. MORGAN MORTGAGE TRUST 2022-7 ........cccee [eeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2052 .
..46656A-AA-5 | J.P. MORGAN MORTGAGE TRUST 2022-DSC1 ......... [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2063 .
..48128Y-AY-7 | JPMCC COMMERCIAL MORTGAGE SECURITIES TRU .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2052 .
..48129R-BC-8 | JPMDB COMMERCIAL MORTGAGE SECURITIES TRU .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/01/2052 .
..49308V-AF-4 |KEY COMMERCIAL MORTGAGE SECURITIES TRUST .... . |- 03/01/2024 . | PAYDOUN ... .. . .0 . 0 0 . 09/02/2052 .
..50228#-AA-5 |LSA FINANCE 2021-1 LLC . |- 01/07/2024 . [PAYDOUN ...oovvvvvvvrrinnnns Joveeeeeeeieeeeeeeens [000020.6,292,315 [........ 6,202,315 |........ 3,933,922 |........ 4,401,509 [...............0 |..... 1,890,715 | .0 . 0 0 . 10/07/2061 .
..50543L-AA-0 | LABRADOR AVIATION FINANCE LTD 2016-1A 01/15/2024 . | PAYDOUN ... ()] 0 0| 0| . 01/15/2042 .
..54246#-AA-5 | LONG BEACH JUDICIAL PA 6.88 31DECA47 .. . 12/31/2023 . | SINKING PAYMENT .0 . 0. .0 . 0. . 12/31/2047 .
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..55376C-AP-8 | MSWF COMMERCIAL MORTGAGE TRUST 2023-1 ........ [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 05/01/2056 . [1.A FE ....
..55389T-AB=7 | MV 2021-1W LLC ....ovvvvvnnnininiiiniiiiniiiiiiiinn [oeeens . 03/20/2024 . | PAYDOUN ... .0 . 0 22,41 . 01/22/2041 . (1.F FE ....
..55400E-AB-5 | MV 2020-1 LLC .....ovvvennniiiiiiiiiiiiiis [eeeenn . 03/20/2024 . | PAYDOUN ... . .0 . 0 ..45,939 |.. . 10/20/2037 . [1.F FE ....
..55400W-AA=7 MV 2023-2 LLC ...evvvvvvriiieiiiieiiieeeeeeeeeeeeens [ eeeens . 03/20/2024 . | PAYDOUN ... ..282,952 |... ..282,894 |.... .0 . 0 e .282,952 |.. . 11/20/2040 . (1.A FE ....
..5569080-AG-1 | MAGELLAN MIDSTREAM PARTNERS LP ......ccevvvvuenn [ereeenn . 02/27/2024 . | EXCHANGE OFFER .......coc. |oeeeeeeieennnnnnnnns oo 4,687,248 |, 5,228,000 |........ 4,592,850 |.... .0 . 0 e 4,687,248 |.. . 10/15/2043 . [2.B FE ....
..569080-AL-0 | MAGELLAN MIDSTREAM PARTNERS LP ... [ . 02/27/2024 . | EXCHANGE OFFER .......ccoe |oeeeeeeeeennnnnnnnns |-000...2,968,284 |0, 3,000,000 |........ 2,962,860 |.... .0 . 0 e 2,968,284 |.. . 09/15/2046 . (2.B FE ....
..58549K-AC-5 |MELLO MORTGAGE CAPITAL ACCEPTANCE 2021-1 .... [....... . 03/01/2024 . | PAYDOUN ... ...24,671 ...21,248 ... .0 . 0 ..24,671 . 06/01/2051 . [1.A ........
..50010R-AA-2 | MERLIN AVIATION HOLDINGS DAC ......cevvvvvvvvunns [ereenn . 03/15/2024 . | PAYDOUN ... ...38,367 |.... .0 . 0 . 12/15/2032 . 2.B FE ....
..50524E-AB-8 | MID-ATLANTIC MILITARY FAMILY COMMUNITIES .... |....... . 02/01/2024 . | SINKING PAYMENT ......... .0 . 0 . 08/01/2050 . [1.E FE ....
..59982H-AP-5 |MILL CITY MORTGAGE LOAN TRUST 2021-NMR1 ... 03/20/2024 . |CITIGROUP GLOBAL MKT 0 0| . 11/01/2060 . [1.F ........
..61691A-BM-4 | MORGAN STANLEY CAPITAL | TRUST 2015-UBS8 .. 03/01/2024 . | PAYDOUN 7,041 | 0 0| . 12/01/2048 . [1.A FE .
..61691E-BB-0 | MORGAN STANLEY CAPITAL | TRUST 2016-UBS1 .. 03/01/2024 . | PAYDOUN .3,630 |. 0 0| . 12/01/2049 . [1.A FE .
..61691G-AT-7 |MORGAN STANLEY BANK OF AMERICA MERRILL L .... [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2049 . [1.A FE .
..61691Y-AP-6 | MORGAN STANLEY CAPITAL | TRUST 2021-L5 ....... [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 05/01/2054 . [1.A FE .
..61766R-BA-3 | MORGAN STANLEY BANK OF AMERICA MERRILL L .... [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 11/01/2049 . [1.A FE .
. 61767E-AF-1 | MORGAN STANLEY BANK OF AMERICA MERRILL L .... [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 11/01/2052 . [1.A FE .
. 61767F-BB-6 | MORGAN STANLEY CAPITAL | TRUST 2016-UB11 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 08/01/2049 . [1.A FE .
..61772T-BN-3 | MORGAN STANLEY CAPITAL | TRUST 2021-L7 ....... [.ceeeen . 03/01/2024 . | PAYDOUN ... .0 . 0 . 10/01/2054 . [1.A FE .
..618937-AA-4 | MOSAIC SOLAR LOANS LLC ..oooeeeeiiiiiiiiiiiiieeees [ . 03/20/2024 . | PAYDOUN ... .0 . 0 . 09/20/2049 . (1.D FE .
..619450-AA-7 | MOSAIC SOLAR LOAN TRUST 2023-2 .........eevvvunn [oreeenn . 03/20/2024 . | PAYDOUN ... .0 . 0 . 09/22/2053 . 1.D FE .
..61946K-AB-0 | MOSAIC SOLAR LOAN TRUST 2022-3 ... 03/20/2024 . | PAYDOUN 0 0| . 06/20/2053 . [1.G FE .
..63930X-AD-3 | NAVIENT PRIVATE EDUCATION LOAN TRUST 201 .. 03/15/2024 . | PAYDOUN 0 0| . 12/16/2058 . [1.C FE .
..63941T-AA-4 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .. 03/15/2024 . | PAYDOUN 0 0| . 05/15/2069 . [1.A FE .
..63942G-AA-1 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .. . |- 03/15/2024 . | PAYDOUN K 0 0| . 02/18/2070 . [1.A FE .
..6394211-AA-8 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS . |- 03/15/2024 . | PAYDOUN ..352,086 |. 0 0| . 07/15/2070 . [1.A FE .
..63942T-AA-3 | NAVIENT STUDENT LOAN TRUST ........eevvvvvvvvnnnn [erneenn . 03/15/2024 . | PAYDOUN ... ..234,149 |.... .0 . 0 . 03/15/2072 . (1.A FE .
..64034E-AA-3 | NELNET STUDENT LOAN TRUST 2019-5 .....eeevvvvuns [eeeennn . 03/25/2024 . | PAYDOUN ..684,729 |.... .0 . 0 . 10/25/2067 . [1.A FE .
..64820V-AE-6 | NEW RESIDENTIAL MORTGAGE LOAN TRUST 2018 .... |....... . 03/20/2024 . | CITIGROUP GLOBAL MKT ... |.... .3,828,999 |.... .0 . 0 . 12/01/2057 . [1.F FE .
..67085K-AA-0 | OFFUTT AFB AMERICA FIRST COMMUNITY LLC ...... [....... . 03/01/2024 . | SINKING PAYMENT . ...37,661 |.... .0 . 0 . 09/01/2050 . 1.G FE .
..67098A-AY=5 | 0BX 2019-INV1 TRUST .......evvvmmmmmmmnmnnnnnnnnnnn [erneen . 03/01/2024 . | PAYDOUN ...45,166 |.... .0 . 0 . 1170172048 . [1.A ........
..67181D-AK-7 | OAK STREET INVESTMENT GRADE NET LEASE FU .... [....... . 03/20/2024 . | PAYDOUN ... ... 14,639 |.... .0 . 0 . 11/20/2051 . [1.A FE .
..67389M-AV-3 | OAKS MORTGAGE TRUST SERIES 2015-1 .. 03/01/2024 . | PAYDOUN 25,084 |. 0 0| . 04/01/2046 . [1.A ........
..67448V-AF-7 | 0BX 2020-EXP2 TRUST ... 03/01/2024 . | PAYDOUN 0 0| . 05/01/2060 . (1.
..68269C-AA-4 | ONEMAIN FINANCIAL [SSUANCE TRUST 2018-2 03/14/2024 . | PAYDOUN 0 0| . 03/14/2033 . (1.
..69371V-AA-5 | PSIC 2018-1 TRUST ... 03/01/2024 . | PAYDOUN 0 0| . 02/01/2048 . (1.
..69376D-AA-0 | PSMC 2021-3 TRUST ... 03/01/2024 . | PAYDOUN 0 0| . 08/01/2051 . (1.
..693964-AA-6 | PRKCM 2023-AFC2 TRUST .....ccocoeiins [ eeeenn . 03/01/2024 . | PAYDOUN ... . .0 . 0 . 06/01/2058 . (1.
..693984-AA-4 | PRKCM 2023-AFC3 TRUST .....ccceeeeiiiiiiiiiiiiiiis [eeeenn . 03/01/2024 . | PAYDOUN ... ... 288,101 [.... .0 . 0 . 09/01/2058 . (1.
..72703P-AC-7 |PLANET FITNESS MASTER ISSUER LLC .....ccceeeees [oeennnn . 03/05/2024 . |PAYDOUN ...oovvvvvviiiiiinns Jooveeeiiiniiiinieees Joveeeenn5,0000 [ 5,000 o 5,000 |............. 5,000 |.... .0 . 0 . 12/05/2049 . |2.B FE
..72703P-AD-5 |PLANET FITNESS MASTER ISSUER LLC ...........c.. [.eennn . 03/05/2024 . | PAYDOUN ....6,889 |.... .0 . 0 . .. . 12/05/2051 . |2.B FE
.. 747525-BT-9 | QUALCOMM INC ..oovvvviiiiiiiiiiiiiiiiiiciiiiieeeeees [ . 03/20/2024 . | MORGAN STANLEY & CO .... .2,978,869 |.... .0 . ....0 |........2,978,870 |.. . 05/20/2053 . [1.F FE .
..749384-AA-1 | RCKT MORTGAGE TRUST 2021-5 .........cccvvvvvunnnn [ereeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 312,357 |.. . 1170172061 . [1.A ........
..74938G-AB-2 | RCKT MORTGAGE TRUST 2022-4 ... . |- 03/01/2024 . | PAYDOUN ... .0 . 0 ..46,853 |.. . 06/01/2052 . [1.A FE .
..74938I1-AB-7 | RCKT MORTGAGE TRUST 2022-2 . |- 03/01/2024 . | PAYDOUN ... .0 . 0 ..28,705 |.. . 02/01/2052 . [1.A FE
..74981C-AA-9 | RUN 2022-NOM1 TRUST ............ 03/01/2024 . | PAYDOUN ... 0 0| 81,907 . 03/01/2067 . [1.A FE .
..75086#-AA-3 |RAINIER GSA PORTFOLI0 4.82 15JUN36 .... . 03/15/2024 . | SINKING PAYMENT ......... 0. .0 . ..55,100 |. . 06/15/2036 . [1.F ........
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..75410J-AA-2 | RATE MORTGAGE TRUST 2021-J4 .........eevmvuuunnnn [ereeenn . 03/01/2024 . | PAYDOUN ... ... 191,071 .0 . 0 0 e . 1170172051 . [1.A ........
..75973V-AA-4 | RENEW 2024-1 [ . 03/20/2024 . | PAYDOUN ... .0 . 0 0 e . 11/20/2059 . [1.A FE ....
..778296-AA-1 |ROSS STORES INC ....eevvvvvvveiiiiiiiiiiiiieiiinneees [ eeeenn . 02/26/2024 . | JPM SECURITIES-FIXED ... |.... .2,308,471 0 e (1,154) . 0 . (33,919) |.... . 09/15/2024 . [2.A FE ....
..78307E-AE-6 | SBALR COMMERCIAL MORTGAGE 2020-RR1 TRUST .... |....... . 03/06/2024 . |PAYDOUN ...oovvvvrvrnnnnnns ..21,791 | 0 e (750) | 0 . 02/06/2053 . [1.A ........
..78419C-AG-9 | SG COMMERCIAL MORTGAGE SECURITIES TRUST ..... |[....... . 03/01/2024 . | PAYDOUN ... ...16,993 |.... .0 . 0 .. . 10/01/2048 . [1.A FE .
.. 78443C-AP-9 | SLM PRIVATE CREDIT STUDENT LOAN TRUST 20 .... |....... . 01/11/2024 . | CALL 100 . .. 150,000 . .......... 150,000 |.... .0 . 0 150,000 |.. . 03/15/2033 . |2.C FE
..78443F-AJ-6 | SLM STUDENT LOAN TRUST 2007-5 .........cceeeeees [erennn . 02/02/2024 . | CALL 100 . . .... 150,000 150,250 |.......... 150,000 |.... .0 . voen0 |eveeeenen. 150,000 .. . 01/26/2043 . |3.A FE
..78448P-AE-0 | SMB PRIVATE EDUCATION LOAN TRUST 2015-A ..... |....... . 03/15/2024 . | PAYDOUN ... . 1,526,488 .. 1,526,488 ..1,481,633 |........ 1,513,985 |.... .0 . 0 |.eee.... 1,526,488 .. . 10/16/2045 . [1.A FE .
..78448R-AE-6 | SMB PRIVATE EDUCATION LOAN TRUST 2015-C ..... |....... . 03/15/2024 . | PAYDOUN ... . 1,150, 165 ..1,150,165 . 1,147,821 .0 . 0 ,150,165 |.. . 09/15/2043 . [1.A FE .
..78448Y-AJ-0 | SMB PRIVATE EDUCATION LOAN TRUST 2021-A 03/15/2024 . | PAYDOUN 272,583 ..272,583 0 0| . 01/15/2063 . [1.A FE .
..78449Y-AA-8 | SMB PRIVATE EDUCATION LOAN TRUST 2021-B 03/15/2024 . | PAYDOUN 200,080 . 200,080 0 0| . 07/17/2051 . [1.A FE .
..797426-AG-8 | SAN DIEGO FAMILY HOUSING LLC 01/01/2024 . [CALL 100 . 100,000 . 100,000 0 0| . 07/01/2048 . [1.C FE .
..80290C-AS-3 | SANTANDER BANK AUTO CREDIT-LINKED NOTES ..... |....... . 03/15/2024 . | PAYDOUN ... 328,301 .0 . 0 . 05/15/2032 . |2.A FE
..805564-GA-3 | SAXON ASSET SECURITIES TR 2000-2 MORT LN .... |....... . 03/01/2024 . | PAYDOUN ... .. 14,467 .0 . 0 . 07/01/2030 . |3.B FM
..81745D-AJ-0 | SEQUOIA MORTGAGE TRUST 2013-9 ........ccceeeeees [oeennn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 07/01/2043 . [1.A ........
..81746G-AA-1 | SEQUOIA MORTGAGE TRUST 2017-7 ......evvvvvvvvunn [ereeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 10/01/2047 . (1.A ........
..81746L-CC-4 | SEQUOIA MORTGAGE TRUST 2015-3 ......cceeeeeeeees [eeennn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 07/01/2045 . [1.A ........
..81746P-CB-7 | SEQUOIA MORTGAGE TRUST 2016-1 .......eevvvvvvunn [ereenn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2046 . [1.A ........
..81746V-AU-4 | SEQUOIA MORTGAGE TRUST 2018-3 .......ccvvvvvvees [oeeennn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 03/01/2048 . [1.A ........
..81747E-CK-1 | SEQUOIA MORTGAGE TRUST 2018-CH2 ........ccceeeen [oreennn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2048 . [1.A FE .
..81748A-AA-2 | SEQUOIA MORTGAGE TRUST 2020-3 .... 03/01/2024 . | PAYDOUN 0 0| . 04/01/2050 . [1.A ........
..82650B-AA-4 | SIERRA TIMESHARE 2023-2 RECEIVABLES FUND .... 03/20/2024 . | PAYDOUN 0 0| . 04/20/2040 . (1.
..82652T-AB-1 | SIERRA TIMESHARE 2022-1 RECEIVABLES FUND .... 03/20/2024 . | PAYDOUN 0 0| . 10/20/2038 . (1.
..826934-AB-7 | SIERRA TIMESHARE 2022-3 RECEIVABLES FUND .... . |- 03/20/2024 . | PAYDOUN K 0 0| . 07/20/2039 . (1.
..826944-AA-8 | SIERRA TIMESHARE 2023-3 RECEIVABLES FUND .... . |- 03/20/2024 . | PAYDOUN ..579,005 |. 0 0| . 09/20/2040 . (1
..83406T-AB-8 | SOFI PROFESSIONAL LOAN PROGRAM 2020-ATRU .... |....... . 03/15/2024 . | PAYDOUN ... ..185,163 |.... .0 . 0 . 05/15/2046 .
..83416l-AA-1 | SOLAR STAR FUNDING LLC ....cooeeeiiiieiiiiiieeeees s . 12/30/2023 . | SINKING PAYMENT ......... ...65,614 |.... .0 . 0 . 06/30/2035 .
..83416W-AB-9 | SOLAR STAR FUNDING LLC .....ccoeeeeieeieeieeeeeees oo . 12/30/2023 . | SINKING PAYMENT ......... ...99,237 |.... .0 . 0 . 06/30/2035 .
..844030-AA-4 | SOUTHERN UNION €O ..o e . 02/01/2024 . |MATURITY ..oovvvviinnnnnns .3,508,732 |.... .0 . 0 . 02/01/2024 .
..84850M-AA-5 | SPIRIT AIRLINES PASS THROUGH TRUST 2017- .... |....... . 02/15/2024 . | SINKING PAYMENT ......... Y Y T vy .0 . 0 .. . 02/15/2026 .
..85208N-AE-0 | SPRINT SPECTRUM CO LLC / SPRINT SPECTRUM .... |....... . 03/20/2024 . | SINKING PAYMENT . .... 100,000 .... 100,000 |.......... 100,000 |.... .0 . 0 100,000 |.. . 03/20/2028 . (1.
..88603U-AA-7 | THRUST ENGINE LEASING 2021 DAC ... 03/15/2024 . | PAYDOUN ... ...28,857 ...28,556 |. 28,557 |. 0 0| 28,557 . 07/15/2040 . (1.
..89171V-AC-1 | TOWD POINT MORTGAGE TRUST 2015-5 . 01/01/2024 . | PAYDOUN ..230,984 0 0| .230,984 . 05/01/2055 . (1.
..89172Y-AC-4 | TOWD POINT MORTGAGE TRUST 2016-3 . 03/01/2024 . | PAYDOUN ..893,257 0 0| .893,257 . 04/01/2056 . (1.
..89656G-AA-2 | TRINITY RAIL LEASING 2021 LLC . 03/19/2024 . | PAYDOUN 0 0| . 07/19/2051 . (1.
..89683L-AA-8 | TRIUMPH RAIL HOLDINGS LLC ....... 03/17/2024 . | PAYDOUN 0 0| . 06/19/2051 . (1.
..00276G-AU-6 | UBS COMMERCIAL MORTGAGE TRUST 2017-C3 ........ [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 08/01/2050 . (1.
..90276R-BF-4 | UBS COMMERCIAL MORTGAGE TRUST 2017-C4 ........ [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 1070172050 . (1.
..90276V-AF-6 | UBS COMMERCIAL MORTGAGE TRUST 2018-C8 ........ [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 02/01/2051 . (1.
..90276W-AT-4 | UBS COMMERCIAL MORTGAGE TRUST 2017-C7 ........ [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2050 . (1.
..90276Y-AF-0 |UBS COMMERCIAL MORTGAGE TRUST 2019-C16 ....... [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 04/01/2052 . (1.
..90352W-AD-6 | ITE RAIL FUND LEVERED LP .....covvvvvvviviiinninns [ eeeenn . 03/28/2024 . | PAYDOUN ... .0 . L0 . 02/28/2051 . (1.
..90353D-BA-2 | UBS COMMERCIAL MORTGAGE TRUST 2018-C12 . . |- 03/01/2024 . | PAYDOUN ... .0 . L0 . 08/01/2051 . [1.A FE ....
..90353K-AZ-2 | UBS COMMERCIAL MORTGAGE TRUST 2018-C13 . . |- 03/01/2024 . | PAYDOUN ... .0 . 0 . 10/01/2051 . [1.A FE ....
..90354P-AA-5 | ITE RAIL FUND LEVERED LP 03/28/2024 . | PAYDOUN ... 0 0| . 06/28/2051 . [1.F FE ....
..90931C-AA-6 | UNITED AIRLINES 2019-1 CLASS AA PASS THR .... . 02/25/2024 . | SINKING PAYMENT 0. .0 . 08/25/2031 . [1.E FE ....
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..90931E-AA-2 |UNITED AIRLINES 2019-1 CLASS A PASS THRO .... [....... . 02/25/2024 . | SINKING PAYMENT ......... ... 69,210 ...69,210 ...69,210 |.... .0 . 0 0 e 1,575 |. 08/25/2031 . [2.B FE ....
..91474@-AA-2 |UNIVERSITY OF MICHIGAN ....covvvvvririiiiiiiiinnns [ eeeens . 03/15/2024 . | SINKING PAYMENT ......... ...22,381 ...22,381 .0 . 0 0 . 06/15/2039 .
..92538U-AA-9 | VERUS SECURITIZATION TRUST 2022-3 ............. [.eeennn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2067 .
..92837M-AC-1 | VISIO 2020-1R TRUST ......evvvvvrvrmmnnnnnnnnnnnnns [eeeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/01/2055 .
..94988X-AX-4 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2050 .
..94989D-AZ-2 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2048 .
..94989Y-BC-6 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2059 .
..95000J-AY-4 | WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2089 .
..95000M-BS-9 | WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/01/2059 .
..95000P-AH-7 | WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .. 03/01/2024 . | PAYDOUN 0 0| 0| . 12/01/2049 .
..95001A-BE-5 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .. 03/01/2024 . | PAYDOUN ... (332) ] 0 0| 0| . 11/01/2050 .
..95001V-AT-7 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .. 03/01/2024 . | PAYDOUN N .. (13,980) | 0 0| 0| . 06/01/2052 .
..95001X-BA-3 | WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 03/01/2024 . | PAYDOUN ... . 121,617 |.... ... (6,464) |. .0 . 0 0 . 05/01/2052 .
..950020-AA-8 | WELLS FARGO MORTGAGE BACKED SECURITIES 2 .... |....... . 03/01/2024 . | PAYDOUN ... ...28.211 |.... ... (146) | .0 . 0 0 . 12/01/2049 .
..95002X-BH-7 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 03/01/2024 . | PAYDOUN ... ...23,564 |.... ... (332) ] .0 . 0 0 . 08/01/2053 .
..95003D-BP-2 | WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 03/01/2024 . | PAYDOUN ... L1314 (7)) .0 . 0 0 . 08/01/2054 .
..950030-BC-2 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 03/01/2024 . | PAYDOUN ... ....5,683 |.... ... (82)] .0 . 0 0 . 11/01/2054 .
..95058X-AK-4 | WENDY'S FUNDING LLC ......evvvvvvvvvnnnnnnnnnnnnnns [eeeeens . 03/15/2024 . | PAYDOUN ... ..13,925 |.... .1 .0 . 0 0 . 06/15/2061 .
..05058X-AM-0 |WENDY'S FUNDING LLC .....eevvvvvvvvvnnnnnnnnnnnnnns [ereeenn . 03/15/2024 . | PAYDOUN ... .0 . 0 0 . 03/15/2052 .
..95829T-AA-3 | WESTERN GROUP HOUSING LP ......covvvririiiniieiens [eeenn . 03/15/2024 . | SINKING PAYMENT . . .0 . 0 0 . 03/15/2057 .
..070630-AA-0 |WILLIS ENGINE STRUCTURED TRUST 111 . 03/15/2024 . | PAYDOUN ... 47,018 0 0| 0| . 08/15/2042 .
..97652R-BB-2 | WINWATER MORTGAGE LOAN TRUST 2014-3 03/01/2024 . | PAYDOUN 17,486 0 0| 0| . 11/01/2044 .
..97652R-BC-0 | WINWATER MORTGAGE LOAN TRUST 2014-3 03/01/2024 . | PAYDOUN 20,686 0 0| 0| . 11/01/2044 .
..97652U-BG-4 | WINWATER MORTGAGE LOAN TRUST 2015-2 . |- 03/01/2024 . | PAYDOUN 63,662 0 0| 0| . 02/01/2045 .
..976538-CB-5 | WINWATER MORTGAGE LOAN TRUST 2015-A . |- 03/01/2024 . | PAYDOUN 20,317 0 0| 0| . 06/01/2045 .
..97654D-CA-2 | WINWATER MORTGAGE LOAN TRUST 2015-5 .......... [....... . 03/01/2024 . | PAYDOUN ... ... 84,783 ...84,906 |.... .0 . 0 0 . 08/01/2045 .
. 000000-00-0 |LSA FINANCE 2023-1 LLC ....eevvvvvvvviiiiiiinnnns . 01/07/2024 . | PAYDOUN . 1,719,247 1,223,808 |.... .0 . 0 .. 0 . 06/28/2063 .
..00908P-AB-3 | AIR CANADA 2017-1 CLASS A PASS THROUGH T . 01/15/2024 . | SINKING PAYMENT . .. 168,755 .. 164,495 |. 0 0| .168,755 0| . 01/15/2030 .
..00500R-AA-3 | ACREC 2021-FL1 LTD .... . 03/18/2024 . | PAYDOUN ... .. 425,805 ..419,423 |. 0 0| .425,805 0| . 10/16/2036 .
..04016V-AA-3 | ARES XLVII CLO LTD .... . 01/16/2024 . | PAYDOUN .. 482,628 ..480,858 |. 0 0| .482,628 0| . 04/15/2030 .
..04942U-AC-0 | ATLAS SENIOR LOAN FUND . 01/24/2024 . | PAYDOUN .. 432,962 ..432,643 |. 0 0| .432,962 0| . 10/24/2031 .
..050261-AA-4 | AUBURN CLO LTD . . 03/25/2024 . | PAYDOUN ... 3,480,922 K . 3,479,064 |. 0 0| . 3,480,922 0l . 10/20/2030 .
..06738E-CA-1 | BARCLAYS PLC ... . 03/20/2024 . |MITSUBISHI UFJ SECS 4,983,150 ..5,000,000 .. 4,463,200 |. . 4,508,790 |. 0 0| . 4,511,933 7| 177,966 |. 08/09/2033 .
..08179C-AQ-4 |BENEFIT STREET PARTNERS CLO XI ... . 02/28/2024 . | PAYDOUN . 6,405,000 ..6,405,000 ..6,388,988 |. .6,389,945 |. 0 0| .6,405,000 0l 171,255 |. 04/15/2029 .
..08179X-BA-2 |BENEFIT STREET PARTNERS CLO |1 LTD . . 01/30/2024 . | PAYDOUN . 4,000,000 ..4,000,000 ..3,999,000 |. .3,008,988 |. 0 0| .4,000,000 0| .82,685 |. 07/15/2029 .
..08180E-Al-4 |BENEFIT STREET PARTNERS CLO |11 LTD . 01/30/2024 . | PAYDOUN . 5,500,000 ..5,500,000 ..5,500,000 |. .5,500,000 |. 0 0| .5,500,000 0| 149,129 |. 07/20/2029 .
..09202V-AY-4 | BLACK DIAMOND CLO 2017-1 LTD ... . 01/24/2024 . | PAYDOUN ..648,876 . 648,876 ..644,009 |. ..645,215 |. 0 0| 648,876 0| 11,127 |. 04/24/2029 .
..09203W-AN-5 | BLACK DIAMOND CLO 2016-1 LTD . 01/26/2024 . | PAYDOUN .. 276,229 ..276,229 ..274,287 |. ..276,229 |. 0 0| .276,229 0| . 04/26/2031 .
..00261T-AA-9 | BLACKROCK MOUNT ADAMS CLO IX LP . 03/22/2024 . | PAYDOUN 2,495,279 .. 2,495,279 ..2,487,793 |. .2,488,189 |. 0 0| . 2,495,279 0| . 09/22/2031 .
.. 12232K-AL-4 | BURNHAM PARK CLO LTD .. . 03/22/2024 . | PAYDOUN . 4,500,000 ..4,500,000 ..4,314,375 |. . 4,355,512 |. 0 0| .4,500,000 0| . 10/20/2029 .
.. 12662C-AA-5 |MKS CLO 2017-2 LTD .... . 01/22/2024 . | PAYDOUN .. 202,146 . . ..200,579 |. 0 0| . 0| . 01/20/2031 .
..143109-AN-6 | CARLYLE US CLO 2016-4 LTD .... . 02/06/2024 . | PAYDOUN ... . 6,500,000 .6,455,000 |.... .0 . 0 0 . 10/20/2027 .
..14889D-AJ-7 | CATAMARAN CLO 2014-1 LTD .. . 01/22/2024 . | PAYDOUN ... . ..838, ...........838,244 |.... .0 . 0 .840, .. 0 . 04/22/2030 .
..14987V-AA-7 | CBAM 2019-9 LTD ..... . 01/16/2024 . | PAYDOUN ..520,065 |. ..520,719 |. 0 0| .523,204 0| . 02/12/2030 .
..15137E-BN-2 | CENT CLO 21 LTD .. . 01/29/2024 . | PAYDOUN 1,112,568 |. 0 0| 1,113,124 0| . 07/27/2030 .
..30323C-AA-8 |FS RIALTO 2021-FL3 .... . 03/16/2024 . | PAYDOUN ... 251,169 247,009 [........... .0 . cn0 e 251,169 .. 0 . 11/16/2036 .
..38175B-AA-2 | GOLUB CAPITAL PARTNERS CLO 36M LTD ... . 02/05/2024 . | PAYDOUN ... .... 167,310 .... 166,641 |.......... 166,669 |.... .0 . 0 eveeeenn.. 167,310 .. 0 . 02/05/2031 .
..38175C-AA-0 | GOLUB CAPITAL PARTNERS CLO 21M LTD . . 01/25/2024 . | PAYDOUN 1,940,339 ..1,939,648 |. 1,939,675 |. 0 0| .1,940,339 0| . 01/25/2031 .
..39729R-AA-6 | GREENWOOD PARK CLO LTD . 01/16/2024 . |PAYDOUN ..oovvvvvvvvvnennnes Joveeeeeeeneneeeeenns |oeeee. 1,091,655 |.ieees 1,091,655 |........ 1,082,376 |........1,084,071 .0 .. L0 s 1,091,655 |.. .0 .. . 04/15/2031 .
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..40436V-AE-1 |HPS LOAN MANAGEMENT 11-2017 LTD .. . 02/06/2024 . | PAYDOUN ... .. 429,950 429,950 428,875 |...........429,034 |.... .0 . . e ... 429,950 .. .. 7,333 |. 05/06/2030 . [1.A FE .
.. 46593C-AE-9 | JFIN CLO 2017-11 LTD .......... . 02/28/2024 . | PAYDOUN ... . 7,500,000 .. 7,500,000 ..7,500,000 |. .7,500,000 |. 0 0| .7,500,000 115,675 |. 09/20/2029 . (1.B FE ....
..466229-AG-6 | JMP CREDIT ADVISORS CLO V LTD . 03/20/2024 . | CITIGROUP GLOBAL MKT . 2,001,400 ..2,000,000 ..1,720,000 |. 1,776,184 |. 0 0| .1,784,673 . 07/17/2030 . [1.G FE ....
..48251J-AL-7 |KKR CLO 18 LTD . . 01/18/2024 . | PAYDOUN . .. 483,902 ..483,902 ..479,063 |. ..480,337 |. 0 0| .483,902 . 07/18/2030 . (1.A FE ....
..532522-AA-7 |LIMA METRO LINE . 01/05/2024 . | SINKING PA .29,033 29,933 |. 0 0| . 07/05/2034 . [2.C FE ....
..55284A-AA-6 | MF1 2021-FL7 LTD .... . 03/18/2024 . | PAYDOUN .. 87,914 [ 87,914 [ BT 474 [, 0| 0 0| . 10/16/2036 . [1.A FE ....
..55284J-AA-7 | MF1 2022-FL8 LTD . . 03/19/2024 . | PAYDOUN .. 246,694 ..243,321 | 0 0| . 02/19/2087 . (1.A FE ....
..55320R-AQ-0 | ACAS CLO 2015-1 LTD ... . 01/18/2024 . | PAYDOUN ... 2,058,221 .2,050,379 |.... .0 . 0 . 10/18/2028 . [1.A FE ....
..55052Y-AR-8 | MAGNETITE VII1 LTD . 03/08/2024 . | PAYDOUN ... . 5,550,000 ..5,550, ..5,527, ........ 5,529,901 |.... .0 . ....0 |........5,550, . 04/15/2031 . (1.B FE ....
..56845A-AU-2 | MARINER CLO 2016-3 LLC . 02/15/2024 . | PAYDOUN ..809, 181 . 809,181 . 780,860 |. ..804,599 |. 0 0| 809, 181 . 07/23/2029 . (1.A FE ....
..56845A-BA-5 | MARINER CLO 2016-3 LLC . 02/15/2024 . | PAYDOUN . 2,500,000 ..2,500,000 ..2,501,250 |. .2,502,079 |. 0 0| .2,500,000 . 07/23/2029 . (2.B FE ....
..60689W-BZ-3 | VENTURE XXX CLO LTD . 01/16/2024 . | PAYDOUN . , 421,183 421,183 |.... .0 . v e 421,183 . . 01/15/2031 . [1.A FE ....
..62083P-AA-3 | NAKILAT INC . 12/31/2023 . | SINKING PAYMENT .59, ...59,998 ...58,210 |.... .0 . 0 ..59,9%8 |.. . 12/31/2033 . [1.E FE ....
..63171N-AJ-9 | NASSAU 2019-1 LTD . 01/16/2024 . | PAYDOUN ... .. 704,318 ..704,318 ..702,275 |. 0 0| .704,318 . 04/15/2031 . [1.A FE ....
..67109K-BE-3 | 0ZLM IX LTD .. . 03/08/2024 . | PAYDOUN . 4 500,000 ..4,500,000 .. 4,478,355 |. .4 478 412 | 0 0| .4,500,000 . 10/20/2031 . [1.A FE ....
..67109U-AS-1 | 0ZLM XI LTD .. . 01/30/2024 . | PAYDOUN .. 454,871 ..451,460 ..452,047 |. 0 0| .454,871 . 10/30/2030 . [1.A FE ....
..67111C-AL-2 |OFSI BSL VIII LTD . 01/16/2024 . | PAYDOUN . .. 381,443 ..377,629 |. ..379,370 |. 0 0| .381,443 . 08/16/2029 . [1.A FE ....
..67577P-AA-4 | OCTAGON 56 LTD .... . 03/20/2024 . CITIGROUP GLOBAL MKT . 1,825,000 ..1 605,000 |. 1,637,798 |. 0 0| . 1,644,219 . 10/15/2034 . [3.C FE ....
..69702D-AA-5 |PALMER SQUARE LOAN FUNDING 2021-2 LTD . 02/20/2024 . | PAYDOUN .. 619,279 . 616,802 |. . 617,111 | 0 0| . 05/20/2029 . (1.A FE ....
..704690-AK-5 |PEAKS CLO 1 LTD ........... . 01/25/2024 . | PAYDOUN 343,254 ..343,254 |. ..343,254 |. 0 0| . 07/25/2030 . (1.A FE ....
..83610C-AY-7 | SOUND POINT CLO XII LTD . . 01/22/2024 . | PAYDOUN 7,534,769 ..7 534 769 .. 7,478,258 |. .7,497,786 |. 0 0| . 10/20/2028 . [1.A FE ....
..85572R-AA-7 | START LTD/BERMUDA ... . 03/15/2024 . | PAYDOUN 96,289 96,289 9,157 |. 96,320 |. 0 0| . 05/15/2043 . [1.G FE ....
..85573L-AA-9 | START |1 LTD ... . 03/15/2024 . | PAYDOUN 64,400 64,400 65,366 |. 64,812 |. 0 0| . 03/15/2044 . [2.A FE ....
..85673L-AB-7 |START |1 LTD ... . 03/15/2024 . | PAYDOUN 30,126 30,126 30,125 |. 30,126 |. 0 0| . 03/15/2044 . 3.A FE ....
..88390A-AT-7 | THL CREDIT WIND RIVER 2014-2 CLO LTD . . 01/16/2024 . | PAYDOUN 829,060 ..829,060 ..826,988 |. ..827,130 |. 0 0| . 01/15/2031 . [1.A FE ....
. 886061I-AA-0 | THUNDERBOLT AIRCRAFT LEASE LTD ... . 03/15/2024 . | PAYDOUN 98,757 98,757 99,336 98,782 |. 0 0| . 05/17/2032 . [2.A FE ....
. 8860611-AB-8 | THUNDERBOLT AIRCRAFT LEASE LTD . 03/15/2024 . | PAYDOUN ..4,522 . 4,522 . 4,566 |. 4,523 |. 0 0| .4, . 05/17/2082 . [3.C FE ....
..89641G-AE-2 | TRINITAS CLO XI1 LTD .... . 02/08/2024 . | PAYDOUN .5, 000 000 ..5,000,000 ..4,997,500 |. .5,000,000 |. 0 0| .5,000,000 . 04/25/2033 . [1.F FE ....
..89855A-AC-0 | TRYSAIL CLO 2021-1 LTD .. . 03/21/2024 . | CALL 100 . J O N 7,650,000 |........ 7,650,000 |........ 7,611,750 |.... .0 . 0 e 7,650,000 |.. ...226,275 . 07/20/2032 . (1.A FE ....
..92912V-AU-9 | VOYA CLO 2014-2 LTD ... . 02/21/2024 . |RBC CAPITAL MARKETS .... 3,747,363 |........ 3,790,000 |........ 3,709,463 |.... .0 . 0 e 3,743,695 |.. 124,804 |. 04/17/2030 .|2.C FE ....
..92915P-AH-8 | VOYA CLO 2014-1 LTD . 01/18/2024 . | PAYDOUN ... . 1,091,634 ..1,086,645 |. 0 0| .1,091,634 . 18,542 |. 04/18/2031 . [1.A FE ....
..92916W-AA-7 | VOYA CLO 2013-2 LTD ... . . 01/25/2024 . | PAYDOUN ..481,245 |. 0 0| 8,161 [. 04/25/2031 . |1.A FE ....
..08878C-AC-0 |Z CAPITAL CREDIT PARTNERS CLO 2018-1LTD .... . 01/16/2024 . | PAYDOUN ... , 333,184 |.... .0 . .0 6,244 |.01/16/2031 . |1.A FE ....
..G6160K-AC-5 |MITCHELLS & BUTLERS FINANCE PLC ................ [D..... . 03/15/2024 . | SINKING PAYMENT ...ovvvvr oveeeeeeeeeeiieieees |oveeeens 118 160 |.......... 118,160 |............ 98,891 0 0. 118,160 |0 v 0 v 0 o, 1,812 |. 12/15/2030 . [2.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 189,681, 198 194,061,835 184,277,597 183,371,550 0 0 187,565,548 0 2,115,650 2,115,650 3,616,204 XXX XXX
.. 25746U-DD-8 |DOM|NION ENERGY INC .ovvvvvviiiiiiiiiiiiiiiiieeees | ....... | 03/20/2024 . |BANC/AMERICA SECUR.L ... | ........................... 2,441,250 |........ 2,500,000 |........ 1,925,000 |........ 1,925,172 0 0 Joeeennn 1,925,028 |......ovveeeees 0 f...... 516,222 |....... 516,222 |............ 31,323 . 01/01/9999 . |2.C FE
1309999999. Subtotal - Bonds - Hybrid Securities 2,441,250 2,500,000 1,925,000 1,925,172 0 0 1,925,028 0 516,222 516,222 31,323
..92189H-30-0 |VANECK J. P. MORGAN EM LOCAL CURRENCY BO .... | ....... | 01/12/2024 . |NATL FINANCIAL SERVI ... | ....... 14,943.000 |......... 378,279 |oivvvvvrrerennnnns 0 foennnns 494,479 |........... 378,805 |....... 115,674 |...vvvvvvnenes [ 0 [V PO 494,479 |.vvvvvvnnnnns 0 ... (116,200) |...... (116,200) |.eevvveverrennnnes 0
1619999999. Subtotal - Bonds - SVO Identified Funds 378,279 0 494,479 378,805 115,674 0 0 115,674 0 494,479 0 (116,200) (116,200) 0
2509999997. Total - Bonds - Part 4 202,328,385 205,373,889 216,446,811 195,315,970 115,674 2,984,769 0 3,100,443 0 199,272,961 0 3,055,424 3,056,424 4,533,040
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 202,328,385 205,373,889 216,446,811 195,315,970 115,674 2,984,769 0 3,100,443 0 199,272,961 0 3,055,424 3,056,424 4,533,040
..857477-60-8 | STATE STREET CORP . .. 03/14/2024 . | NON-BROKER TRADE, BO ... |.......66,351.000 |...... 1,658,775 |....... 66,351.00 |........ 1,739,900 |........1,660,766 |......... 79,135 Joovoreeieeenn0 [0 [ 79,185 |0 s 1,739,900 [.. . (81,15)[....... (81,125) 24,467 |...
4019999999. Subtotal - Preferred Stocks - Industrlal and Miscellaneous (Unaffiliated) Perpetual
Preferred 1,658,775 XXX 1,739,900 1,660,766 79,135 0 0 79,135 0 1,739,900 0 (81,125) (81,125) 24,467 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 1,658,775 XXX 1,739,900 1,660,766 79,135 0 0 79,135 0 1,739,900 0 (81,125) (81,125) 2,467 | XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 1,658,775 XXX 1,739,900 1,660,766 79,135 0 0 79,135 0 1,739,900 0 (81,125) (81,125) 2,467 | XXX XXX
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..04010E-10-9
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. 10576N-10-2 |BRAZE INC ...ooooeeiiiiiiiiiii [ . 02/09/2024 . | RAYMOND JAMES & ASSO ... |........ 5,635.000 |......... 324,356 ..209,388 |.......... 5,410 |.. ....304,797 |.. ..19,559
..126650-10-0 | CVS HEALTH CORP .......vvumnnnnninnniiiinnn [ eeeens . 01/24/2024 . |NATL FINANCIAL SERVI ... |....... 27,000.000 |...... 2,041,856 02,131,920 |....... (27,194) |.. .2,104,726 |..

...0 [
..134429-10-9 | CAMPBELL SOUP CO B PP . 01/18/2024 . [NATL FINANCIAL SERVI ... |....... 43,000.000 |...... 1,873,031 (778) |.. .0 fe.......1,858,112 ..
..23954D-10-9 | DAY ONE BIOPHARMACEUTICALS INC ..oeoviviiiinans | eeeens . 03/19/2024 . [ BANC/AMERICA SECWR.L ... [....... 10,300.000 |[......... 143,147 w0 [ 175,100 ..
..293792-10-7 | ENTERPRISE PRODUCTS PARTNERS LP ........ccccees | aeeeens . 01/19/2024 . [NATL FINANCIAL SERVI ... |....... 21,875.000 |......... 584,178 ...0 [ .550,449 |..
..30049A-10-7 | EVOLUTION PETROLEUM CORP [N PP . 01/24/2024 . [MERRILL LYNCH PIERCE ... [....... 49,998.000 |.. .0 [ .352,162 |..
..34962K-10-0 | FORTITUDE GOLD CORP JRRR U . 03/04/2024 . [MERRILL LYNCH PIERCE ... |..... 172,9385.000 |......... 765,305 |...cccoiiiiiiiiiis e 1,066,107 |.... 0 e 1,066,107 |..
..35243J-10-1 | FRANKLIN BSP REALTY TRUST INC .. B OO . 01/24/2024 . [NATL FINANCIAL SERVI ... [...... 88,181.000 |...... 1,170,552 |..ccovveriiiiininns fonnnns 1,153,407 |.... 0 e 1,153,407 |.. e 17,144 [
..36116M-10-6 | FUTUREFUEL CORP .........cooviiiiiiiieiiiiiiieeeees | aeeees . 02/05/2024 . [VARIOUS .......ccvveeeeeens |oenen 291,120.000 |...... 1,590,200 ..1,082,845 |.... 1,982,845 |.. (392,645)

782,470
. 1,813,905
E . 1,021,495
........ 1,069,220 |..

(19,036) |..
41,565 |..
(90,720) |..

01/30/2024 . | NATL FINANCIAL SERVI ... [.
01/18/2024 . | NATL FINANCIAL SERVI ... |.
..637870-10-6 | NATIONAL STORAGE AFFILIATES TRUST 01/25/2024 . | NATL FINANCIAL SERVI ... [.
..681936-10-0 | OMEGA HEALTHCARE INVESTORS INC [N OO . 02/01/2024 . [MERRILL LYNCH PIERCE ... |....... 33,100.000 |..
..763165-10-7 | RICHARDSON ELECTRONICS LTD/UNITED STATES ..... | ....... . 02/05/2024 . [NATL FINANCIAL SERVI ... [...... 11,011.000 |..

...25,000.000
50,000.000
24,000.000

..37954Y-87-1 | GLOBAL X URANIUM ETF .
..500754-10-6 | KRAFT HEINZ CO/THE ...

.1,849,000 |.
..995,280 |.
.1,014,846

o o oo

o

.. 146,997 .0 [
. 888787-10-8 | TOAST INC ...evveieeeiiiiiieeeiieeceeeiieeeee [ . 02/27/2024 . [BANC/AMERICA SECR.L ... |........ 3,888.000 |.. ...0 [
..90353T-10-0 | UBER TECHNOLOGIES INC ...eceevviiiiiiiiiiiiiiees | eeeeens . 02/06/2024 . [MORGAN STANLEY & CO .... |....... 1,554.000 |.. ...0 [
..917488-10-8 | UTAH MEDICAL PRODUCTS INC ...ceevvviiieeaiiiiies | e . 02/23/2024 . [VARIOUS ......ccenvneenaees [ 10,347.000 |.. .0 .

B [P . 01/17/2024 . NATL FINANCIAL SERVI ... [....... 32,000.000 |.. ,239,369 79,654 |...

CoO o000 O0OO0OO0CO0O0OO0CO0O0O0 00O O
I R - - I = TR R R R R R R R R e - =

..92343V-10-4 | VERIZON COMMUNICATIONS INC ... . . ..
..931427-10-8 | WALGREENS BOOTS ALLIANCE INC veo | eeeee |- 01/18/2024 . [NATL FINANCIAL SERVI ... [....... 58,000.000 [.......1,266,455 |... [T R 1,472,692 |........ 1,514,380 |....... (41,688) |.. . reeeee (41,688) [0 [ 1,472,692 |..
..065773-10-6 | NORDIC AMERICAN TANKERS LD .....oceoveveveeeee C..... . 01/18/2024 . [MERRILL LYNCH PIERCE ... |.... 100,000.000 |......... 176 |oreiiiiiiiiene forrennna 346,880 |...........420,000 |....... (73,420) [ 0 |oveiiniains 0 l...... (73,120) [oovveiienn0 o, 346,880
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly

Traded 17,771,817 XXX 19,022,413 17,681,373 208,213 0 0 208,213 0 19,022,413 0] (1.250,505)[ (1,250,595)
..003009-10-7 | ABERDEEN ASIA-PACIFIC INCOME FUND INC w.covev. | enee . 01/26/2024 . [MERRILL LYNCH PIERCE ... |..... 195,772.000 |......... LI 72 T R 534,458 |........... 530,52 |..oeunnnn 3,915 (L) S 3,915 [oeeeriennn0 oo [T T U | ) S (20,579) |....... (20,579)
..09257A-10-8 | BLACKROCK RESOURCES & COMMODITIES STRATE ... |....... . 01/22/2024 . | MERRILL LYNCH PIERCE ... [..... 353,781,000 [.......2,952,279 |ovevvvriiiiiiiins foenenne 3,458,034 |........3,141,575 |...... 316,459 |.. i [ 316,459 [0 | 3,458,034 |.. ...... (505,755) |...... (505,755)
..258620-10-5 | DOUBLELINE YIELD OPPORTUNITIES FUND ... 01/26/2024 . [VARIOUS <..voveneccees [oeee 199,841.000 2,933,514 ..2,773,793 |. .. (197,843) 0 .(197,843) .2,773,793 .0 . 159,721 159,721 |..
..617477-10-4 | MORGAN STANLEY EVERGING MARKETS DOVESTIC 02/01/2024 . [MERRILL LYNCH PIERCE .. [..... 223,320.000 1,025,241 ..1,040,671 |........1,040,671 |. .0 0 .0 .1,040,671 .0 . (15,430) |. (15,430) |..
..693460-10-6 | PGIM GLOBAL HIGH YIELD FUND INC .......... 01/12/2024 . NATL FINANCIAL SERVI ... [.......13,152.000 .. 151,328 .142,305 |. 149,407 |........ (7,102) 0 L (7,102) 142,305 .0 ..9,024 |. .9,024 |..
..95766A-10-1 | WESTERN ASSET EMERGING MARKETS DEBT FUND ceeeer | 0171972024 . [MERRILL LYNCH PIERCE ... |.......51,300.000 .. 456,823 ..448,890 |. .472,473 |....... (23,583) 0 (23,583) .448,890 .0 ..7,983 |. .7,933 |..
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 8,033,064 8,398, 151 8,306,304 91,846 0 91,846 8,398, 151 0 (365,086) (365,086)
5989999997. Total - Common Stocks - Part 4 25,804,881 27,420,564 25,987,677 300,059 0 300,059 27,420,564 0] (1.615.681)[ (1,615,681) 179,312 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 25,804,881 27,420,564 25,987,677 300,059 0 0 300,059 0 27,420,564 0] (1.615.681)[ (1,615,681) 179,312 XXX XXX
5999999999. Total - Preferred and Common Stocks 27,463,656 29,160,464 27,648,443 379,194 0 0 379,194 0 29,160,464 0| (1,69,806)| (1,69,806) 203,779 XXX XXX
6009999999 - Totals 229,792,041 XXX 245,607,275 222,964,413 494,868 2,984,769 0 3,479,637 0 228,433,425 0 1,358,618 1,358,618 4,736,819 XXX XXX
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 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
SPX US C 4112 04/26/24 ENBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 04/27/2023 |. 04/26/2024 |.......... 9,801 |...... 40,301, 712{......... 4112.000 |...... 3,794,653 |....ovvnnnnnnns [V PR 0f.... 11,309,315 [.eeeeeeeecn [ 11,309,315 |...... 4,092,372 |.ccvvnnns [ [V R [ [V R O,
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS .. veveenens |Equity/Index [N. ... ... KB1H1DSPRFMYMCUFXTOQ [. 04/10/2023 |. 04/05/2024 |..........6,227 |...... 25,879,412]......... 4156.000 |...... 2,109,147 |oeeeviiiieenn 0 e 0 s 6,834,839 |....ceunnnn [ennnnn 6,834,839 |...... 2,599,352 |. 0 e O e O [ O e[
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennnees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 05/08/2023 |. 05/06/2024 |.......... 6,103 ...... 25,364,068 |......... 4156.000 |...... 2,214,384 | [V PR 0f..... 6,805,301 [..euuneenns [onnnns 6,805,301 |...... 2,516,802 [c..uiiiiinnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...oevvennnens N/A s Equity/Index |N. .cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 04/13/2023 |. 04/12/2024 |.......... 5,795 |...... 24,118,790 (......... 4162.000 |...... 2,097,848 |....neeeiinnnnn [V PR 0f..... 6,346,275 | .oovvvnnnnn [ennnnn 6,346,275 |...... 2,408,844 |.........e [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS .. veveeenns |Equity/Index |BA ... ... 2IGI19DL770XOHC3ZE78 |. 05/04/2023 |. 05/03/2024 |..........6,302 |...... 26,247,830 (......... 4165.000 |...... 2,017,459 | O o O s 6,966,500 [......ceeen fonnnne 6,966,500 |...... 2,607,633 |. 0.
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...oevvennnees N/A s Equity/Index |BA ..ooovvvvvnnninnns 21GI19DL770X0HC3ZE78  |. 04/05/2023 |. 04/04/2024 |.......... 4,040 |...... 16,842,760 |......... 4169.000 |...... 1,346,047 [...coovvnnnnnnns [V PR 0f..... 4,381,777 [ceveeeeeen [ 4,381,777 |...... 1,686,838 |..covvnnnnnne [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...oevvennnees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 04/11/2023 |. 04/09/2024 |......... 14,715 (...... 61,405,695(......... 4173.000 |...... 5128178 |.cevveiis [V PR 0f.... 15,905,492 | ..covvnnnns [ennnn 15,905,492 |...... 6,086,531 [.....oevvvnnnnns [ [V R [ [V R O,
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...oevvennnees N/A s Equity/Index |N. ..cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9 | 04/04/2023 |. 04/03/2024 |......... 20,280 |...... 84,770,400 |........ 4180.000 |...... 7,006,740 |..cevvnnnnnnnnns [V PR 0f.... 21,730,636 [...oeeeee |nnnn 21,730,636 |...... 8,417,370 [cuviiiiinnnnns [ [V PR [ [0 R N
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennees N/A s Equity/Index |N. ..cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 05/25/2023 |. 05/24/2024 |.......... 6,988 |...... 29,216,828 |........ 4181.000 |...... 2,523,507 |.ccovvnnnns [V PR 0f..... 7,679,341 [ [ 7,679,341 |...... 2,848,464 |......enne [ [V R [ [0 R N
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennees N/A s Equity/Index |BA ..oooovvirninninns 21GI19DL770X0HC3ZE78  |. 10/30/2023 |. 10/28/2024 |.......... 7,945 |...... 33,225,990 [......... 4182.000 |...... 2,997,251 |..covnis [V PR 0f..... 9,534,938 [..oeeeenns | 9,534,938 |...... 3,190,420 |...ovvnnnnnnnnne [ [V R [ [0 R N
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...oevvennnens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 05/15/2023 |. 05/13/2024 |.......... 2,5% |...... 10,861,664]......... 4184.000 |......... 900,345 |.ovvvniiiinnnnn [V PR 0f..... 2,834,091 | .ccevnnnnnn [ennnns 2,834,001 |...... 1,065,573 [..ocevvvennnnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL
PRODUCTS ...ovvvennees N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYITBXKCSX06  |. 05/12/2023 |. 05/13/2024 |.......... 2,859 |...... 11,973,492|........ 4188.000 |......... 986,355 |..vuvniiiiinnnn [V PR 0f..... 3,109,899 | ...oevvnnns [ennnnn 3,109,899 |...... 1,172,720 [ [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennnees N/A s Equity/Index |N. .cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 05/11/2023 |. 05/10/2024 |.......... 5,586 |...... 23,399,754 (......... 4189.000 |...... 1,881,086 |..eevveeeennnnn [V PR 0f..... 6,059,967 [...oeeeens [onnnne 6,059,967 |...... 2,295,427 |..oovvvnnnnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennnees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 05/16/2023 |. 05/15/2024 |........ 11,006 |...... 46,126,146 |......... 4191.000 |...... 3,742,040 |.oeennieiinnnn [V PR 0f.... 11,904,475 (.ot | 11,941,475 |...... 4,506,271 [c.eneeiiiinnnnnn [ [V R [ [0 R N
EMBEDDED OPTION IN IUL
PRODUCTS .. veveenenn. |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |. 04/25/2023 |. 04/23/2024 |..........9,333 [...... 39,123,936 |......... 4192.000 |...... 3,143,354 ...9,987,922 | ..o [ 9,987,922 |...... 3,831,679 |.
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennnens N/A s Equity/Index |BA ..ooovvvivnnnennns 21GI19DL770X0HC3ZE78  |. 05/09/2023 |. 05/07/2024 |......... 11,027 |...... 50,045,692]......... 4196.000 |...... 4,074,382 |.uuunniiiiinnnnn [V PR 0f.... 12,841,132 [.eeeneeecin | 12,841,132 |...... 4,891,238 |..covvnninnnn [ [V R [ [0 R N
EMBEDDED OPTION IN IUL GOLDMAN SACHS
........................... PRODUCTS .......coeeeeeen |N/A oooooe.oo. [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS28 |. 05/18/2023 |.05/17/2024 |..........8,461]...... 35,502,356 |.........4196.000 |...... 3,021,338 |......ccevvuueen O Jovvennnnnnnnnnnn 009,187,390 | oo [0 9,137,390 | 3,451,178 [ 0 et O e O et O | e
SPX US C 4198 04/15/24ENBEDDED OPTION IN IUL GOLDMAN SACHS
veee |PRODUCTS .. N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS28  |. 04/17/2023 |. 04/15/2024 |.......... 6,093 |...... 25,578,414]......... 4198.000 |...... 2,119,145 | [V PR 0f..... 6,452,381 | .ccevnnnnnn [ennnnn 6,452,381 |...... 2,500,694 |........ceenee [ [V R [ 0
SPX US C 4200 04/22/24 | ENBEDDED OPTION IN IUL CANADIAN INPERIAL
........................... PRODUCTS .......oovveeeen [N/A ooeoieooo [Equity/Index |BA .................... 21GI19DL770X0HC3ZE78 . 04/24/2023 |. 04/22/2024 |..........9,551]...... 40,114,200 {.........4200.000 |...... 3,332,726 |.......ccvvveen O |oerennnnnnnnnnn 0000 10,141,999 | .ooceeien s 10000 10,141,999 ... 8,920,697 [onnvcveeee O e O [ O et O | e
SPX US C 4210 04/16/24 ENBEDDED OPTION IN IUL CANADIAN INPERIAL
........................... PRODUCTS .......ooveeeeen |N/A ooeoeeoooo [Equity/Index |BA .................... 21GI19DL770X0HC3ZE78 |. 04/18/2023 |. 04/16/2024 |..........9,594 |...... 40,390,740{.........4210.000 |...... 3,277,310 |.....ceevvvuenn O Joveennnnnnnnnn 0 [0, 10,053,967 | ... ... 10,053,967 |...... 3,930,308 [.....ovvvveneeen O Jveneeniiiecs O [ O s O | e
SPX US C 4212 04/17/24 ENBEDDED OPTION IN IUL GOLDMAN SACHS
........................... PRODUCTS .......coeeeeeen [N/A ooeooe.oo. [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS28 |. 04/19/2023 |. 04/17/2024 |..........2,789 |...... 11,747,268 [.........4212.000 |.........941,427 |.....coovrieenn O |ovvennnnnnnnnnnn 0 [ 2,929,143 | oo [0 2,921,143 | 1,143,711 [ 0 et O e O e O | e
SPX US C 4213 04/19/24 | ENBEDDED OPTION IN IUL GOLDMAN SACHS
........................... PRODUCTS .......coeeeeeen |N/A ooeoee.oo. [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS28 |. 04/20/2023 |. 04/19/2024 |..........5,518 |...... 23,247,334 [.........4213.000 |...... 1,846,323 |.......ccvvveeen O |oevennnnennnnn 0. 5,783,891 | oo [0 5,783,891 100 2,271,509 [ O et O [ O e O | e
SPX US C 4220 04/29/24 | ENBEDDED OPTION IN IUL ROYAL BANK OF
........................... PRODUCTS .......coeeeeeen |N/A ......... [Equity/Index | CANADA ............... ES7IP3U3RHIGC71XBU11 [. 05/01/2023 |. 04/29/2024 |........ 16,878 |...... 71,225,160 |.........4220.000 |...... 6,096,502 |.........000eeeu O |oevervnnnnnnnnn 0 [l 17,667,785 | .. [, 17,667,785 ... 6,889,975 [ O | O [ O e O | e
SPX US C 4226 10/28/24 | ENBEDDED OPTION IN IUL GOLDMAN SACHS
........................... PRODUCTS .......coeeeeeen |N/A ooeooo.oo. [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS28 |. 10/31/2023 |. 10/28/2024 |.........13,403 |...... 56,641,078 .........4226.000 |...... 4,892,095 |........cc0eee. O |oevennnnnnnnnnnn 0 [, 15,637,345 | oocennnn [.0000 15,587,345 ... 5,324,728 [ O et O e O et O | e
SPX US C 4227 05/01/24ENBEDDED OPTION IN IUL ROYAL BANK OF
........................... PRODUCTS .. . |Equity/Index [CANADA .... . ES7IP3USRHIGC71XBU11 |. 05/02/2023 |. 05/01/2024 |........ 11,101 ...... 46,923,927].........4227.000 |...... 3,792,324 .....11,554,394 |........... |..... 11,554,394 |...... 4,523,780 |. . 0]..
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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)
SPX US C 4239 05/28/24 | ENBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...oevvennens N/A s Equity/Index |N. .cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 05/30/2023 |. 05/28/2024 |.......... 5,169 |...... 21,911,391 (......... 4239.000 |...... 1,910,411 | [V PR 0f..... 5,395,756 | .oevvvunnnn feunnnn 5,395,756 |...... 2,077,569 [c.eniiiiinnnnns [ [V R [ [V R O,
EMBEDDED OPTION IN IUL JP MORGAN CHASE BK,
PRODUCTS .. weeeennn |Equity/Index |.... . THBGLXDRUGQFUS7RNE97  |. 10/26/2023 |. 10/25/2024 |..........3,509 [...... 14,895,705(......... 4245.000 |...... 1,191,165 ...3,996,653 | ...oovnnnnn [ennnn 3,996,653 |...... 1,386,829 |.
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennnens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 05/22/2023 |. 05/20/2024 |.......... 8,299 |...... 35,270,750 ......... 4250.000 |...... 2,892,036 |..uunnieinnnnnn [V PR 0f..... 8,536,870 [..eeuneenns [onnnns 8,536,870 |...... 3,344,472 |....ccovnnnn [ [V R [ [0 R N
EMBEDDED OPTION IN IUL ROYAL BANK OF
........................... PRODUCTS .......coeeeeeen |N/A o......... [Equity/Index | CANADA ............... ES7IP3U3RHIGC71XBU11 [. 05/23/2023 |.05/22/2024 |........ 11,014 ]...... 46,897 ,612|.........4258.000 |...... 3,744,760 |.........0ooo.. O |oeeernnnnnnnnn 0 [0 11,256,652 | ... ... 11,256,652 |...... 4,426,068 |.........ceneeen O |evnennnnninnns O [ O e O | e
SPX US C 4264 05/28/24 | ENBEDDED OPTION IN IUL
veee |PRODUCTS .. N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYITBXKCSX06  |. 05/31/2023 |. 05/28/2024 |......... 11,327 |...... 48,298,328 |......... 4264.000 |...... 3,715,256 |vvvnnieiinnnnn [V PR 0f.... 11,544,987 [ ..ot | 11,544,987 |...... 4,527,647 |.oovvnnnnn [ [V R [ 0
SPX US C 4276 06/03/24 ENBEDDED OPTION IN IUL CANADIAN INPERIAL
PRODUCTS ...ovvvennees N/A s Equity/Index |BA ..ooovvvivnnnennns 21GI19DL770X0HC3ZE78  |. 06/02/2023 |. 06/03/2024 |.......... 8,556 |...... 36,585,456 |......... 4276.000 |...... 3,326,573 |..covvninns [V PR 0f..... 8,653,767 [..eeueeeen [ 8,653,767 |...... 3,405,813 |..cvvvnniinns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL
PRODUCTS ...ovvvennees N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 10/24/2023 |. 10/23/2024 |......... 12,400 |...... 53,047,200 ......... 4278.000 |...... 4,709,520 |vuunnieiinnnnn [V PR 0f.... 13,727,580 [.eueneencn |onnne 13,727,580 |...... 4,859,201 |..cvvunnnnnn [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS ...oevvennens N/A s Equity/Index |N.A ooviiiiiininnnns BATYDEB6GKMZ0031MB27  |. 10/23/2023 |. 10/21/2024 |.......... 5,782 |...... 24,775,870 (......... 4285.000 |...... 2,158,132 |ouueniiiiinnnn [V PR 0f..... 6,354,571 | .covvrennnn [ennnnn 6,354,571 |...... 2,261,679 [ceiiiiinnnnns [ [V R [ [V R O,
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS ...ovvvennnees N/A s Equity/Index |N.A oooviiiiinninnnns BATYDEB6GKMZ0031MB27  |. 11/02/2023 |. 11/01/2024 |......... 12,486 |...... 53,627,370 |......... 4295.000 |...... 5,025,490 |....cvvnnnnnnn [V PR 0f.... 13,709,016 |.oeeeeeens o 13,709,016 |...... 4,868,120 [......ccevvnnnn [ [V R [ [V R O,
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennnens N/A s Equity/Index |BA ..ooooiivvnnninns 21GI19DL770X0HC3ZE78  |. 10/25/2023 |. 10/24/2024 |.......... 8,041 (...... 34,552,177 |......... 4297.000 |...... 2,814,350 |.uuennieiinnnnn [V PR 0f..... 8,764,369 [..oeunenns [onnnns 8,764,369 |...... 3,133,405 |..ovvnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennnees N/A s Equity/Index |N. .cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO09  |. 10/05/2023 |. 10/04/2024 |.......... 7,97 |...... 34,291,242(......... 4302.000 |...... 2,933,328 |..covvninnns [V PR 0f..... 8,500,401 [..eeuneenns [onnnns 8,500,401 |...... 3,081,184 [......ccevvnnnn [ [V R [ [0 R N
EMBEDDED OPTION IN IUL JP MORGAN CHASE BK,
PRODUCTS .. . |Equity/Index [....cooeeriiinnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 10/06/2023 |. 10/07/2024 |..........3,936 |...... 16,983,840 ......... 4315.000 |...... 1,392,557 |ovvveneieeeennn O [ 0 e 4,160,096 [......ccoen [onnnnn 4,160,006 |...... 1,515,608 |. 0 e O e O [ O e[
EMBEDDED OPTION IN IUL
PRODUCTS ...oevvennees N/A s Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 09/27/2023 |.09/26/2024 |.......... 2,845 |...... 12,316,005(......... 4329.000 |...... 1,037,059 [.oeeiiinnnnnns [V PR 0f..... 2,951,182 | oevvnenn [ 2,951,182 ...... 1,004,148 |.....oovvnennnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennees N/A s Equity/Index |N. ..cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/06/2023 |. 06/05/2024 |.......... 8,619 (...... 37,354,746 |......... 4334.000 |...... 2,954,335 [..coeiiininnnns [V PR 0f..... 8,237,384 | .coevvnnnnn [ennnnn 8,237,384 |...... 3,376,369 |....ounninnnn [ [V R [ [0 R N
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS .. veeeennn |Equity/Index | INTERN .... ... W22LROWP2IHZNBB6K528 | 06/08/2023 |. 06/07/2024 |..........6,067 |...... 26,294,378 |......... 4334.000 |...... 2,056,106 [.....covvneeeeen O feunnneeniennnnn 0 s 5,801,044 [...ceeeeen [ 5,801,044 |...... 2,374,630 |. 0.
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...oevvennnens N/A s Equity/Index |N. .cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 10/20/2023 |. 10/21/2024 |.......... 6,255 |...... 27,190,485(......... 4347.000 |...... 2,145,402 |.....ovvnnennnnn [V PR 0f..... 6,515,415 | .ooevvnenns [ennnns 6,515,415 |...... 2,404,286 |......unnnenne [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennnens N/A s Equity/Index |BA ..ooooiivvnnninns 21GI19DL770X0HC3ZE78  |. 06/05/2023 |. 06/03/2024 |.......... 4,769 |...... 20,745,150 ......... 4350.000 |...... 1,636,292 [...coevvvnnnnnns [V PR 0f..... 4,477,282 | oo [ 4,477,282 |...... 1,862,872 [...cccvvnnnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...oevvennnens N/A s Equity/Index |N. .oovriiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/09/2023 |. 06/10/2024 |.......... 3,97 |...... 17,260,417 ......... 4351.000 |...... 1,409,515 [...ccevvnnnnnnns [V PR 0f..... 3,735,525 [..oeeeenis | 3,735,525 |...... 1,543,194 [ [ [V R [ [0 R N
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennnees N/A s Equity/Index |BA ..oooovvirninninns 21GI19DL770X0HC3ZE78  |. 09/29/2023 |. 09/30/2024 |......... 13,649 |...... 59,400,448|......... 4352.000 |...... 5,107,183 |.ocevvnins [V PR 0f.... 13,888,370 | .oeeevennnn |oveee 13,888,370 |...... 5,206,487 |.....covvvnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL
PRODUCTS ...oevvennnees N/A s Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 10/03/2023 |. 10/02/2024 |......... 21,278 |...... 92,601,856 |......... 4352.000 |...... 7,055,998 |..eenniiiinnnnn [V PR 0f.... 21,682,380 [...oeeeen |nnnn 21,682,380 |...... 8,116,772 |.eevvvnne [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennnens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 10/09/2023 |. 10/07/2024 |.......... 3,433 |...... 15,002,210 ......... 4370.000 |...... 1,216,999 [....ocovvnnnnnns [V PR 0f..... 3,453,012 | .oeevneennn [ennnn 3,453,012 |...... 1,300,915 |...cevviennnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...oevvennnens N/A s Equity/Index |N. .oovriiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 09/22/2023 |. 09/23/2024 |.......... 8,279 |...... 36,336,531]......... 4389.000 |...... 3,061,243 |.oeevniiinnnn [V PR 0f..... 8,111,183 |.ccceeennis | 8,111,183 |...... 3,134,950 |..cvvvnnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennnees N/A s Equity/Index |BA ..oooovvirninninns 21GI19DL770X0HC3ZE78  |. 11/03/2023 |. 11/04/2024 |.......... 7,073 {...... 31,043,397 |......... 4389.000 |...... 2,588,718 |..ccvvvinnnns [V PR 0f..... TA75,834 [ [ 7,175,834 |...... 2,686,297 [ceiiiiinnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...cevvennnens N/A s Equity/Index |N. ..cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/27/2023 |. 06/26/2024 |.......... 9,9%|...... 43,893,648 |......... 4392.000 |...... 3,754,546 |...covnnnnnnnnnn [V PR 0f..... 9,123,857 | .eevvrennn [ennnnn 9,123,857 |...... 3,835,058 |...cvuunnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS .. veveeenn. |Equity/Index |BA ... ... 2IGI19DL770X0HC3ZE78 |. 06/13/2023 |. 06/12/2024 |......... 14,029 |...... 61,629,397 |......... 4393.000 |...... 5,121,707 12,661,923 | .cevvennnns [ennnn 12,651,923 [...... 5,385,187 |.
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL

........................... PRODUCTS ................ |N/A ........... |Equity/Index [BA .................... 2IGI19DL770XOHC3ZE78 |. 10/16/2023 |. 10/14/2024 |..........5,260]......23,117,700].........4395.000 )......2,056,660 |............... O |......00eeeeeen 0)...... 5,196,478 | ........... |...... 5,196,478 |...... 1,975,773 |...oovverere O e O i O O | e
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX US C 4397 09/25/24 | ENBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...oevvennens N/A s Equity/Index |N. .cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 09/26/2023 |. 09/25/2024 |......... 15,263 |...... 67,111,4111......... 4397.000 |...... 5,206,057 |.vuuuniiieinnnnn [V PR 0f.... 14,861,981 |..cceeennnn |oeeee 14,861,981 |...... 5,759,424 |.......ovnnn [ [V R [ [V R O,
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS .. veeeennn. | Equity/Index | INTERN .... . W22LROWP2IHZNBBEKS28  |. 06/26/2023 |. 06/24/2024 |..........3,086 |...... 13,587,658 ......... 4403.000 |...... 1,049,302 ...2,780,016 | .oeenennnns fnnnn 2,780,016 |...... 1,181,598 |.
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennnens N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 10/10/2023 |. 10/09/2024 |......... 16,625 |...... 73,233,125]......... 4405.000 |...... 6,317,500 |..ccvvnnnnnnnnns [V PR 0f.... 16,210,688 |........ee. |- 16,210,688 |...... 6,228, 12 [cceeiiiinnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL BANK OF AMERICA,
........................... PRODUCTS .......coeeeeeen |N/A ooeooe.oon [Equity/Index |NLA .................. BATYDEBGGKMZOO31MB27 [. 10/19/2023 |. 10/18/2024 |..........6,875]...... 30,305,000 |.........4408.000 |...... 2,384,800 |..........0ooo.. O |oerervnnnennnn 0 [0 6,756,000 | ... .. 6,756,000 ... 2,502,778 [oneiviviieen O e O [ O et O | e
SPX US C 4420 10/14/24ENBEDDED OPTION IN IUL ROYAL BANK OF
veee |PRODUCTS .. N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 10/13/2023 |. 10/14/2024 |.......... 5,261 |...... 23,253,620 |......... 4420.000 |...... 1,841,350 [cooeeivnnnnnnns [V PR 0f..... 5,076,381 [...ceeeees [onnnne 5,076,381 |...... 1,959,827 [cveniiiinnnnns [ [V R [ 0
SPX US C 4423 08/19/24 | ENBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennees N/A s Equity/Index |N. .cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 08/21/2023 |. 08/19/2024 |.......... 4,648 |...... 20,558,104 {......... 4423.000 |...... 1,715,112 | [V PR 0f..... 4,295,688 | ...cevvnnnn [ennnnn 4,295,688 |...... 1,750,646 |.....covvnnnnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennees N/A s Equity/Index |BA ..ooovvvvvniniinns 21GI19DL770X0HC3ZE78  |. 10/12/2023 |. 10/11/2024 |.......... 6,739 |...... 29,820,075(......... 4425.000 |...... 2,459,735 |..covnis [V PR 0f..... 6,452,577 | .eevvvnnnnn [ennnns 6,452,577 |...... 2,506,191 [.oooiiinnnnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...oevvennens N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 11/07/2023 |. 11/06/2024 |......... 10,427 |...... 46,139,475]......... 4425.000 |...... 3,732,866 |...uuneeinnnnnn [V PR 0f.... 10,256,107 |.ocoeeeeens o 10,256,107 |...... 3,916,630 [...oevviinnnnns [ [V R [ [V R O,
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennnees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 06/15/2023 |. 06/14/2024 |.......... 7,366 |...... 32,624,014]......... 4429.000 |...... 2,681,224 |..uevneiinnnnn [V PR 0f..... 6,387,496 [...ooeeenn [onnnns 6,387,4% |...... 2,789,819 [ [ [V R [ [V R O,
EMBEDDED OPTION IN IUL JP MORGAN CHASE BK,
PRODUCTS ...ovvvennnens N/A s Equity/Index |..oeeerereerunnnnnnnnns 7HBGLXDRUGQFUSRNES7  |. 11/06/2023 |. 11/04/2024 |.......... 4,507 |...... 19,970,517 ......... 4431.000 |...... 1,631,794 [....ooonnnnnnnns [V PR 0f..... 4,400,509 | ...cevvnnnn feunnnn 4,400,509 |...... 1,689,002 [.....ccvvnnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennnees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 10/17/2023 |. 10/16/2024 |......... 13,308 |...... 58,998,805(......... 4435.000 |...... 4,863,976 |....uveeeeennnn [V PR 0f.... 12,672,005 [.eeeneeeeen | 12,672,005 |...... 4,929,024 |......covvnnnnnn [ [V R [ [0 R N
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS .. veveenn. |Equity/Index | CANADA ... ... ESTIP3USRHIGC71XBU11 |. 06/29/2023 |. 06/28/2024 |........ 17,102 |...... 75,881,574 (......... 4437.000 |...... 5,927,211 |eoeeeiiiiiieen 0 e O s 14,898,783 [..euveeeeen | 14,898,783 |...... 6,456,539 |. 0 e O e O [ O e[
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS ...oevvennees N/A s Equity/Index |N.A oooviiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 11/08/2023 |. 11/07/2024 |.......... 5,571 |...... 24,718,527 |......... 4437.000 |...... 1,876,000 |..covvnennnnnnns [V PR 0f..... 5,422,506 | ..covvvnnnn feunnnn 5,422,506 |...... 2,083,927 |..cvvunninnnne [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 06/22/2023 |. 06/21/2024 |.......... 7,261(...... 32,260,623 |......... 4443.000 |...... 2,453,492 [.....covvnnnnnns [V PR 0f..... 6,243,563 | ..ocvvnnnnn [ennnnn 6,243,563 |...... 2,747,823 |.ccvvnenne [ [V R [ [0 R N
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS .. veeeenen. | Equity/Index | INTERN .... . W22LROWP2IHZNBBEKS28  |. 06/23/2023 |. 06/24/2024 |..........5,128 |...... 22,788,832(......... 4444.000 |...... 1,677,676 |o.eveeeevenenn 0 v 0 s 4,415,882 | ..covvnnnnn [ennnnn 4,415,882 |...... 1,936,319 |. 0.
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...oevvennnens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 08/25/2023 |. 08/26/2024 |.......... 6,622 |...... 29,428,168 |......... 4444.000 |...... 2,473,317 |oveeeiieiiinnnn [V PR 0f..... 6,024,076 [ ..o [nnnne 6,024,076 |...... 2,471,510 [oeiiiiinnnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL JP MORGAN CHASE BK,
PRODUCTS ...ovvvennnens N/A s Equity/Index |..oeeerereerunnnnnnnnns 7HBGLXDRUGQFUSTRNES7  |. 11/09/2023 |. 11/08/2024 |.......... 3,725 |...... 16,557,625(......... 4445.000 |...... 1,216,771 |oeeevnes [V PR 0f..... 3,599,071 | .eevvvennns [ennnns 3,599,071 |...... 1,390,066 |......ccvvnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...oevvennnens N/A s Equity/Index |BA ..oooovivvinnninns 21GI19DL770X0HC3ZE78  |. 06/30/2023 |. 06/18/2024 |.......... 8,049 |...... 35,785,854]......... 4446.000 |...... 2,962,032 |...ccvunnnnnnns [V PR 0f..... 6,870,915 [..eeeeeenn [ 6,870,915 ...... 3,029,605 |.....uuninnne [ [V R [ [0 R N
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennnees N/A s Equity/Index |N. .oovriiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 11/13/2023 |. 11/11/2024 |.......... 6,529 |...... 29,027,934]......... 4446.000 |...... 2,310,287 |ouuenniiiinnnnn [V PR 0f..... 6,322,495 |.......cout | 6,322,4%|...... 2,438,000 [....covviennnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...oevvennnees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 08/18/2023 |. 08/19/2024 |.......... 5,945 |...... 26,479,030 ......... 4454.000 |...... 2,062,915 |ouueeniiiiinnnnn [V PR 0f..... 5,321,313 | eeeeeii [ 5,321,313 |...... 2,214,388 |.oovvene [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL
PRODUCTS ...ovvvennnens N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 08/22/2023 |. 08/21/2024 |........ 16,161 |...... 72,110,382(......... 4462.000 |...... 5,801,799 |..evvniiinnnnnn [V PR 0f.... 14,368,050 [...coeeeees [nnne 14,368,050 |...... 5,999,244 |........eennnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS ...oevvennnens N/A s Equity/Index |N.A oooviiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 07/11/2023 |. 07/10/2024 |........ 12,868 |...... 57,494,224 ......... 4468.000 |...... 4,467,126 |.oevvneeennnnn [V PR 0f.... 10,934,329 | .covvennnns fennn 10,934,329 |...... 4,770,708 |.eevvvnnnane [ [V R [ [0 R N
EMBEDDED OPTION IN IUL
PRODUCTS ...ovvvennnees N/A s Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 07/07/2023 |.07/10/2024 |.......... 3,120 |...... 13,968,240 ......... 4477.000 |...... 1,124,573 [t [V PR 0f..... 2,620,631 [..eeeeeenn [ 2,620,631 |...... 1,154,014 |.....covenennnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL JP MORGAN CHASE BK,
PRODUCTS ...cevvennnens N/A s Equity/Index |..oeeerereerunnnnnnnnns 7HBGLXDRUGQFUSRNES7  |. 09/21/2023 |. 09/20/2024 |.......... 3,568 |...... 15,962,528 |......... 4471.000 |...... 1,151,001 |.ocovnnens [V PR 0f..... 3,215,534 [.oeeeiiiin | 3,215,534 |...... 1,313,632 [ceveniiiiinnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS .. veveenen. |Equity/Index [N.A .. BATYDEB6GKMZ0031MB27  |. 11/14/2023 |. 11/13/2024 |........ 11,858 |...... 53,017,118 ].......... 4471.000 |...... 4,722,449 11,235,830 [.vveneenen [ 11,235,830 |...... 4,395,332 |.
EMBEDDED OPTION IN IUL GOLDMAN SACHS

........................... PRODUCTS ................ |N/A ........... |Equity/Index [ INTERN ............... W22LROWP2IHZNBB6K528 |. 08/24/2023 |. 08/23/2024 |..........6,126...... 27,401,598 .........4473.000......2,226.270 |................ O |.......eeeeeeen 0)...... 5,390,969 | ... |...... 5,390,969 |...... 2,262,762 |.....oovveeeenn O oo O i O )i O i | e
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 4 5 6 7 8 9 10 11 12 14 15 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- Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ of at Inception
Income of Maturity | Number Index Premium Premium Adjusted Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code Exposure | Entity (b)
SPX US C 4482 06/20/24  ENBEDDED OPTION IN CANADIAN INPERIAL
PRODUCTS ...oevvennens Equity/Index |BA ..ooovvvvvniniinns 21GI19DL770X0HC3ZE78  |. 06/20/2023 |. 06/20/2024 |.......... 7,312 |...... 32,772,384]......... 4482.000 |...... 2,332,089 |...ovveieeeennn O [ 0 e 5,996,929 [......oevnn |2000 5,996,929 [...... 2,712,390 |eevnnniiinnnnn O feveeeiiiii O e O e O [ | e
EMBEDDED OPTION IN GOLDMAN SACHS
PRODUCTS .. . |Equity/Index [ INTERN .... ... W22LROWP2IHZNBB6K528 | 08/29/2023 |. 08/28/2024 |........ 20,888 |...... 93,787,120 ......... 4490.000 |...... 8,146,320 18,134,475 (...
EMBEDDED OPTION IN WELLS FARGO BANK,
PRODUCTS ...ovvvennnens Equity/Index |N. ..cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 08/16/2023 |. 08/15/2024 |.......... 3,949 |...... 17,758,653 ......... 4497.000 |...... 1,424,483 |..oovevveeennn O [ 0 e 3,353,751 | eeveevnn [0 3,363,751 1o 1,436,501 [ 0 |t O e O et O | e
EMBEDDED OPTION IN BANK OF AMERICA,
........................... PRODUCTS ...ovvvennees Equity/Index |N.A .................. BATYDEBGGKMZOO31MB27 |. 07/06/2023 |. 07/05/2024 eeenn. 4,437 |......20,024,181].........4513.000 |...... 1,393,129 |......oevvvnnnns 13,562,645 |....eeell
SPX US C 4514 07/03/24| EMBEDDED OPTION IN
veee |PRODUCTS .. Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYITBXKCSX06  |. 07/05/2023 |. 07/03/2024 |......... 15,382 |...... 69,298,928 |......... 4514.000 |...... 5,284,465 |......ouvnnnnnnn 12,297,324 | .ovvvnnn [0 12,297,324 ... 5,612,485 [ O e O e O e
SPX US C 4514 09/18/24ENBEDDED OPTION IN BANK OF AUERICA,
PRODUCTS ...ovvvennees Equity/Index |N.A oooviiiiiininnnns BATYDEB6GKMZ0031MB27 | 09/19/2023 |. 09/18/2024 |......... 14,216 |...... 64,171,024 ......... 4514.000 |...... 4,798,611 | .ccevnnnnnnns 12,256,372 | .evvvenne [0 12,256,372 ... 577,428 [ O |t O e O e O | e
EMBEDDED OPTION IN ROYAL BANK OF
PRODUCTS ...ovvvennees Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 09/20/2023 |. 09/19/2024 |.......... 4,056 |...... 18,320,982 |......... 4517.000 |...... 1,391,208 [..ooevvviieeen 0 e O s 3,488,162 [........... |...... 3,488,162 [...... 1,474,938 |.....oevevreees O fonriiiiiinn O s O [ O e | s
EMBEDDED OPTION IN CANADIAN IMPERIAL
PRODUCTS ...oevvennens Equity/Index |BA ..ooovvvvvniniinns 21GI19DL770X0HC3ZE78  |. 09/14/2023 |. 09/13/2024 |.......... 8,303 |...... 37,529,560 |......... 4520.000 |...... 3,199,229 |...ovveveeeennn O e 0 e 7,081,704 |..ccoeevnnn |+ennn 7,081,704 ... 3,015,525 [oeveeniiiiennen O e O i O e O [ ) e
EMBEDDED OPTION IN
PRODUCTS ...ovvvennnees Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 07/13/2023 |. 07/12/2024 |.......... 7,226 |...... 32,675,972]......... 4522.000 |...... 2,573,901 |oeeeeviiiinenn O e 0 s 5,777,108 | .oeeeevvven |00nnn 5,777,108 ... 2,617,816 |oeeeeneieeennnen O v O e O e O [ | e
EMBEDDED OPTION IN CANADIAN IMPERIAL
PRODUCTS ...ovvvennnens Equity/Index |BA ..ooooiivvnnninns 21GI19DL770X0HC3ZE78  |. 08/14/2023 |. 08/12/2024 |.......... 6,332 [...... 28,658,632(......... 4526.000 |...... 2,346,006 [.......ccevvnnn 0 |ovvvinnnnnnn O s 5,197,298 | ..oevvvnn [0 5,197,208 1...... 2,277,002 [ O v O e O e O | e
EMBEDDED OPTION IN WELLS FARGO BANK,
PRODUCTS ...ovvvennnees Equity/Index |N. .cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 09/08/2023 [. 09/09/2024 |......... 13,475 |...... 61,068,700 |......... 4532.000 |...... 4,810,575 |ouuenniiiiinnnnn 11,307,840 |...oevvvnnn |22 11,307,840 |, 4,873,359 [onnnnvviiiee O e O e O s O | e
EMBEDDED OPTION IN ROYAL BANK OF
PRODUCTS .. . |Equity/Index [CANADA .... . ES7IP3USRHIGC71XBU11 |. 09/12/2023 |. 09/11/2024 |......... 11,245 |...... 51,086,035(......... 4543.000 |...... 3,975,108 |...evvvvvvvnnenn 0 v 0 s 9,339,563 [......cevnn |1000n 9,339,563 [...... 4,047,567 |oovvnneiiinnnnn O e O e O e O [ | e
EMBEDDED OPTION IN ROYAL BANK OF
PRODUCTS ...oevvennees Equity/Index |CANADA ............... ES7IP3USRHIGC71XBU11  |. 08/10/2023 |. 08/09/2024 |.......... 5,588 |...... 25,419,812]......... 4549.000 |...... 1,994,469 |....oovvvvennnn O [ 0 e 4,452,728 | .oovvnnn [0 4,452,728 ... 1,990,132 [ O e O e O e O | e
EMBEDDED OPTION IN BANK OF AMERICA,
PRODUCTS ...ovvvennees Equity/Index |N.A oooviiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 08/15/2023 |. 08/14/2024 |.......... 7,665 (...... 34,898,745|......... 4553.000 |...... 2,636,760 [....ccevneeeen O feunnneiiinnnn 0 s 6,110,980 |.....ccvvnn |+eeen 6,110,980 [...... 2,725,718 |oeeenniivinnnen O v O e O e O [ | e
EMBEDDED OPTION IN GOLDMAN SACHS
PRODUCTS .. . |Equity/Index [ INTERN .... ... W22LROWP2IHZNBB6K528 | 11/16/2023 |. 11/15/2024 |..........5,607 |...... 25,584, 7411......... 4563.000 |...... 1,916,360 |..oevvenveeeennn O [ 0 e 4,859,341 ...
EMBEDDED OPTION IN WELLS FARGO BANK,
PRODUCTS ...oevvennnens Equity/Index |N. .cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 09/06/2023 |. 09/05/2024 |......... 12,821 ...... 58,527,865 (......... 4565.000 |...... 4,259,905 |....cvuunnnnnns 10,330,155 [..euneeeenn 1.0 10,330, 155 (... 4,672,234 | O [ O et O e O [ | e
EMBEDDED OPTION IN JP MORGAN CHASE BK,
PRODUCTS ...ovvvennnens Equity/Index |..oeeerereerunnnnnnnnns 7HBGLXDRUGQFUSRNES7  |. 09/15/2023 |. 09/16/2024 |.......... 4,011 ...... 18,318,237 (......... 4567.000 |...... 1,354,515 |ovveniiiiens O [ 0 e 3,256,105 | ..eevvnnnnn [0 3,256,105 ..t 1,429,196 [ O e O e O i O | e
EMBEDDED OPTION IN WELLS FARGO BANK,
PRODUCTS ...oevvennnens Equity/Index |N. .oovriiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 11/17/2023 |. 11/18/2024 |.......... 5,180 |...... 23,667,420 (......... 4569.000 |...... 1,793,938 [.ovvvvvviieee 0 v 0 4,474,927 | eoveenn [ 4,474,927 1. 1,849,979 [ 0 et O e O e O | e
EMBEDDED OPTION IN CANADIAN IMPERIAL
PRODUCTS ...ovvvennnees Equity/Index |BA ..oooovvirninninns 21GI19DL770X0HC3ZE78  |. 08/08/2023 |. 08/07/2024 |........ 11,783 |...... 53,871,876 ]|......... 4572.000 |...... 4,077,154 |oeeeeiiiiieenn 0 o 0 s 9,121,121 [ 09,121,121 [0 4,153,822 [ O e O e O [ O |
EMBEDDED OPTION IN GOLDMAN SACHS
PRODUCTS ...oevvennnees Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS28  |. 07/17/2023 |. 07/15/2024 |.......... 5,684 |....... 25,992,932(......... 4573.000 |...... 1,960,980 |..eevvenveeeennn O foeeiiiiinicnn 0 e 4,283,122 | ..ccvveennn [0nn.. 4,283,122 1......2,009,020 [o.oevvveneneen O Jveneiieieens O [ O s O | e
EMBEDDED OPTION IN WELLS FARGO BANK,
PRODUCTS ...ovvvennnens Equity/Index |N. ..cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 11/20/2023 |. 11/18/2024 |.......... 4,188 |...... 19,151,724 (......... 4573.000 |...... 1,623,050 [.ovevvviieeee 0 v 0 s 3,603,149 | .....oeunnn [2.... 3,603,149 ... 1,493,199 [o.oovviiiiii O e O e O e O | e
EMBEDDED OPTION IN WELLS FARGO BANK,
PRODUCTS ...oevvennnens Equity/Index |N. .oovriiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 09/05/2023 |. 09/03/2024 |........ 10,805 |...... 49,443,680 |......... 4576.000 |...... 3,832,584 |..ceveiiieeen O e 0 e 8,583,367 [......oeeen |..... 8,583,367 [...... 3,836,909 |...ccvvnnnrinnn O fonniiiiien O s O [ O e | s
EMBEDDED OPTION IN JP MORGAN CHASE BK,
PRODUCTS ...ovvvennnees Equity/Index |..oeeerereerunnnnnnnnns 7HBGLXDRUGQFUSRNES7  |. 08/04/2023 |. 08/05/2024 |.......... 6,113 ...... 27,985,314]......... 4578.000 |...... 2,287,750 |oveeeveiiinenn 0 v 0 s 4,687,889 |........... |...... 4,687,889 |...... 2,149,829 |.......cooevve O foenniinninn O e O [ O e | s
EMBEDDED OPTION IN GOLDMAN SACHS
PRODUCTS ...cevvennnens Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS28  |. 07/18/2023 |. 07/17/2024 |......... 10,420 |...... 47,796,540 |......... 4587.000 |...... 3,699,100 [..eevevevvennnn O Jovvviiieeee O s 7,731,801 |eeeeeennnn |oennn 7,731,801 ... 3,654,007 |oeveeneevvennnn O e O [ O e O [ ) e
EMBEDDED OPTION IN WELLS FARGO BANK,
PRODUCTS .. . |Equity/Index [N. ... ... KB1H1DSPRFMYMCUFXTOQ [. 11/22/2023 |. 11/21/2024 |.......... 4,322 |...... 19,876,878 |......... 4599.000 |...... 1,534,310 ...3,627,471]...
EMBEDDED OPTION IN CANADIAN IMPERIAL
........................... PRODUCTS ...eevvennnnnens Equity/Index |BA .................... 2IGI19DL770X0HC3ZE78 |. 07/24/2023 |. 07/22/2024 veeee..7,965]......36,686,790]........ 4606.000 |......2,858,877 |....ccuuuvvnnnns ......5,818,548 [...........
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 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)
SPX US C 4608 11/29/24( ENBEDDED OPTION IN IUL BANK OF AUERICA,
PRODUCTS ...oevvennens N/A s Equity/Index |N.A ooviiiiiininnnns BATYDEB6GKMZ0031MB27  |. 11/29/2023 |. 11/29/2024 |......... 16,822 |...... 77,515,776 |........ 4608.000 |...... 6,009,323 |..uuuniiiiinnnnn [V PR 0f.... 14,088,316 |...ccevenns oo 14,088,316 |...... 5,904,743 |...ovvnninnnnn [ [V R [ [V R O,
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS .. veveenen. | Equity/Index BATYDEB6GKMZ0031MB27  |. 11/21/2023 |. 11/20/2024 |........ 10,140 |...... 46,775,820 |......... 4613.000 |...... 3,387,470 ...8,385,045 | ...oouunnns [onnnn 8,385,045 |...... 3,555,226 |.
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennnens N/A s Equity/Index |CANADA ............... ES7IP3USRHIGCT1XBUT1 | 11/24/2023 |. 11/22/2024 |.......... 4,148 |...... 19,138,872(......... 4614.000 |...... 1,443,504 |..ooevnennnnnnn [V PR 0f..... 3,430,253 [..oeeeenns o 3,430,253 |...... 1,453,121 [oiiiiiinnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL
........................... PRODUCTS .......coeeeeeen |N/A ......... [Equity/Index | SUNTRUST BANK ...... |YDOJBGJWYOT8XKCSX06 [. 07/20/2023 |.07/19/2024 |..........6,854]...... 31,631,210{.........4615.000 |...... 2,323,506 |.........c0ooo.. O |oevrrnnnnennnnnn 0 [0 4,929,696 | ..o |onnn. 4,929,696 |...... 2,385,786 [...oeveveenenn O |eeneenices O [ O et O | e
SPX US C 4617 11/25/24 ENBEDDED OPTION IN IUL GOLDMAN SACHS
veee |PRODUCTS .. N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS28  |. 11/27/2023 |. 11/25/2024 |.......... 8,914 |...... 41,155,938 |........ 4617.000 |...... 3,016,498 |.....eeeeennnnn [V PR 0f..... 7,372,792 | ceveerinnn [ 7,372,782 |...... 3,119,631 [ [ [V R [ 0
SPX US C 4618 11/27/24( ENBEDDED OPTION IN IUL BANK OF AUERICA,
PRODUCTS ...ovvvennees N/A s Equity/Index |N.A oooviiiiiininnnns BATYDEB6GKMZ0031MB27  |. 11/28/2023 |. 11/27/2024 |......... 14,968 |...... 69,122,224 |........ 4618.000 |...... 572,192 |eeeenieiiinnnn [V PR 0f.... 12,387,604 [...ceeeeen | 12,387,604 |...... 5,234,760 |...ovunnnne [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS ...ovvvennees N/A s Equity/Index |N.A ooviiiiiininnnns BATYDEB6GKMZ0031MB27  |. 07/25/2023 |. 07/24/2024 |......... 13,026 |...... 60,193,146 |......... 4621.000 |...... 4,553,890 |...covunnnnns [V PR 0f..... 9,354,441 [..ccooeiiit | 9,354,441 1...... 4,512,935 [...ccovnnnnnnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL
PRODUCTS ...oevvennens N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 12/07/2023 |. 12/06/2024 |.......... 7,206 |...... 33,313,338 |......... 4623.000 |...... 2,618,877 |..ccvvvnnnnnns [V PR 0f..... 5,975,308 | ..ovvvrnnnn feunnnn 5,975,308 |...... 2,514,081 [...coovvinnnnnns [ [V R [ [V R O,
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS ...ovvvennnees N/A s Equity/Index |N.A oooviiiiinninnnns BATYDEB6GKMZ0031MB27  |. 07/27/2023 |. 07/26/2024 |.......... 6,414 |...... 29,664,750 ......... 4625.000 |...... 2,367,407 |ouuuneieiinnnnn [V PR 0f..... 4,591,713 | e [ 4,591,713 |...... 2,214,862 |...ovvennnnn [ [V R [ [V R O,
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennnens N/A s Equity/Index |N. ..cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 12/05/2023 |. 12/04/2024 |......... 10,259 |...... 47,540,206 |......... 4634.000 |...... 3,553,102 |...cvvvnnnnnnns [V PR 0f..... 8,400,959 | ...covvnnnn [ennnnn 8,400,959 |...... 3,562,865 |....uuuniiennn [ [V R [ [0 R N
EMBEDDED OPTION IN IUL
PRODUCTS ...ovvvennnees N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 07/31/2023 |. 07/29/2024 |......... 14,934 |...... 69,248,958 |......... 4637.000 |...... 5,376,240 |..euvnieiinnnnn [V PR 0f.... 10,564,884 [........... |..... 10,564,884 |...... 5,119,308 [....covvvvnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS .. veveenen |Equity/Index [N. ... ... KB1H1DSPRFMYMCUFXTO9 |. 08/02/2023 |.08/01/2024 |........ 10,366 |...... 48,108,606 |......... 4641.000 |...... 3,626,960 [........cevvnenn O |ovvvvvnnnnnnn O s 7,306,534 | ..oevvnnnnn fennnnn 7,306,534 |...... 3,529,917 |. 0 e O e O [ O e[
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...oevvennees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 12/08/2023 |. 12/09/2024 |.......... 5,99 |[...... 27,893,392......... 4652.000 |...... 2,134,576 |..uuvveeinnnnnn [V PR 0f..... 4,837,837 [.eveneenns [ 4,837,837 |...... 2,066,983 [.....oovvvnnnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennees N/A s Equity/Index |BA ..oooovvirninninns 21GI19DL770X0HC3ZE78  |. 12/04/2023 |. 12/02/2024 |......... 11,215(...... 52,205,825|......... 4655.000 |...... 3,600,576 |...ccvvnnnnnnnns [V PR 0f..... 8,963,570 [.evuuneenns [ 8,963,570 |...... 3,859,322 [.....ccvvnnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS .. veveenn. |Equity/Index |BA ... ... 2IGI19DL770XOHC3ZE78 | 12/11/2023 |. 12/09/2024 |..........3,173|...... 14,849,640 (........ 4680.000 |...... 1,082,786 |.oevvvenneeeennn O [ 0 e 2,484,020 | ..ccevnnnnn fennnnn 2,484,020 |...... 1,080,064 |. 0.
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...oevvennnens N/A s Equity/Index |N. .cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 12/12/2023 |. 12/11/2024 |.......... 9,861 |...... 46,248,090 |......... 4690.000 |...... 3,426,106 |...evveeeennnnn [V PR 0f..... 7,651,111 .ot | 7,651,111 ...... 3,341,182 |.oevviiene [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennnens N/A s Equity/Index |N. ..cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 12/13/2023 |. 12/12/2024 |.......... 4,648 |...... 21,854,8% |......... 4702.000 |...... 1,645,764 [.......oeeeennns [V PR 0f..... 3,561,820 [..vvuneens [onnnns 3,561,820 |...... 1,565,488 |.....covvvnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...oevvennnens N/A s Equity/Index |N. .oovriiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 12/21/2023 |. 12/20/2024 |.......... 4,69 |...... 22,362,285 |......... 4763.000 |...... 1,775,414 ..ol [V PR 0f..... 3,381,993 | ..covvnnnnn [ennnnn 3,381,993 |...... 1,536,456 [....oeevvrnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennnees N/A s Equity/Index |N. .oovriiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 12/14/2023 |. 12/13/2024 |.......... 3,162 |...... 15,063,768 |......... 4764.000 |...... 1,126,968 |..ccovvennnnnnns [V PR 0f..... T T I 2,258,722 |...... 1,031,503 [...oevvvinnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...oevvennnees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528 | 01/05/2024 |. 01/06/2025 |......... 13,838 |...... 65,979,584 ........ 4768.000 [....ccvvvnnnnnne 0f..... 4,944 317 |oeeveiiiee 0f.... 10,128,149 [.oeeeeeeen | 10,128,149 |...... 5,183,831 [coiiiiiiinnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennnens N/A s Equity/Index |BA ..ooovvvivnnnennns 21GI19DL770X0HC3ZE78  |. 01/08/2024 |. 01/06/2025 |.......... 5,531 |...... 26,382,870 |........ 4770.000 [..oevvvvennnnnns 0f..... 1,988,395 [cvuniiiiinnnns 0f..... 4,039,149 | ..oovvnnnnn [ennnnn 4,039,149 |...... 2,050,755 |.eevvunniienns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...oevvennnens N/A s Equity/Index |BA ..oooovivvinnninns 21GI19DL770X0HC3ZE78  |. 01/04/2024 |. 01/03/2025 |.......... 2,549 |...... 12,176,573 (........ 4777.000 [.oevveeennnnnns (U R 903,238 |..evvvnnans 0f..... 1,839,493 [..eveeeeens [ 1,839,493 |......... 936,255 |..evvunnnianns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennnees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 12/18/2023 |. 12/16/2024 |.......... 9,468 |...... 45,275,976 |......... 4782.000 |...... 3,408,480 |....ueeeiennnn [V PR 0f..... 6,644,356 |......ounnn [onnnnn 6,644,356 |...... 3,063,433 |..cvvvnninnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...cevvennnens N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 01/18/2024 |. 01/17/2025 |.......... 4,759 |...... 22,862,236 |......... 4804.000 [...euiivinnnnns 0f..... 1,729,897 [.ooevvvnnnnns 0f..... 3,410,774 [ .eeeeeeein | 3,410,774 |...... 1,680,878 |..evvvnniinnne [ [V R [ [0 R N
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS .. vevevnen. | Equity/Index | CANADA ... ... ESTIP3USRHIGC71XBU11 |.01/03/2024 |. 01/02/2025 |......... 14,289 |...... 68,672,934 [........ 4806.000 |......ccvvvneenn 0 e 4,829,682 |... ...9,960,663 | .....euunnn fonnnn 9,960,663 |...... 5,130,981 |.
EMBEDDED OPTION IN IUL JP" MORGAN

........................... PRODUCTS ................ |N/A ........... |Equity/Index |........................ 7HG6GLXDRUGQFUS7RNES7 |. 12/19/2023 |. 12/18/2024 |........ 11,862]...... 57,044,358.........4809.000......4,280,9% |................ O |................ 0]......8,083,286 | ........... |...... 8,083,286 |...... 3,786,901 |................ O oo O s O )i O i | e




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity 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 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)
SPX US C 4820 01/09/25( ENBEDDED OPTION IN IUL CANADIAN INPERIAL
PRODUCTS ...oevvennens N/A s Equity/Index |BA ..ooovvvvvniniinns 21GI19DL770X0HC3ZE78  |. 01/10/2024 |. 01/09/2025 |.......... 3,22 |...... 15,867,440 ......... 4820.000 [oeveuniivinnnnns 0f..... A1 | 0f..... 2,278,808 [....oeeee [onnnns 2,278,808 |...... 1,107,679 |.eevvneenne [ [V R [ [V R O,
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS .. veveenn. | Equity/Index | CANADA ... ... ESTIP3USRHIGCT1XBUTT | 12/26/2023 |. 12/23/2024 |..........4,692 ...... 22,643,592(......... 4826.000 |...... 1,698,504 L 3152,779 | e [ 3,152,779 |...... 1,491,506 |.
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennnens N/A s Equity/Index |N. ..cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 12/22/2023 |. 12/23/2024 |.......... 7,19 |...... 34,718,244......... 4826.000 |...... 2,572,718 |ouuenieeiiannnn [V PR 0f..... 4,833,993 [...cccevnnn | 4,833,993 |...... 2,286,849 |....ouunnnnnnn [ [V R [ [0 R N
EMBEDDED OPTION IN IUL BANK OF AMERICA,
........................... PRODUCTS .......ooeeeeeen |N/A ooeooe.ooo [Equity/Index |NLA .................. BATYDEBGGKMZOO31MB27 |. 01/17/2024 |.01/16/2025 |........ 16,386 |...... 79,111,608 .........4828.000 |................ 0 |...... 5,487,671 |.......c....een. 0 [, 11,342,858 | ..ocennnnn .00 11,342,858 |...... 5,885,186 [....ooevvveee e O e O [ O et O | e
SPX US C 4830 01/08/25( ENBEDDED OPTION IN IUL BARCLAYS BANK NEW
veee |PRODUCTS .. N/A s Equity/Index | YO ..oovvivvinnnnnnnnns G5GSEF7VJP5170UK5573 | 01/09/2024 |. 01/08/2025 |......... 14,367 |...... 69,392,610 ......... 4830.000 [o.veuniivinnnnns 0f..... 4,788,521 [ 0f..... 9,818,787 |.eeeeeeennn |oeee 9,818,787 |...... 5,030,266 |.......ccevnnnns [ [V R [ 0
SPX US C 4838 12/26/24ENBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennees N/A s Equity/Index |N. .cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 12/27/2023 |. 12/26/2024 |......... 14,662 |...... 70,934,756 |......... 4838.000 |...... 5,242,838 |....ovvunnnnnn [V PR 0f..... 9,749,378 | .oovvrnenn [ennnnn 9,749,378 |...... 4,638,241 |..covvnnnnn [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 12/20/2023 |. 12/19/2024 |.......... 5,502 |...... 26,635,182(......... 4841.000 |...... 1,031,202 [ceeiiiinnnnns [V PR 0f..... 3,611,206 [..eeuveeees [onnnns 3,611,206 |...... 1,728,005 |...ccevvvnnnnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...oevvennens N/A s Equity/Index |BA ..ooovvvvvniniinns 21GI19DL770X0HC3ZET8  |. 12/28/2023 |. 12/27/2024 |.......... 6,892 |...... 33,398,632]......... 4846.000 |...... 2,461,822 |..uunniiiinnnn [V PR 0f..... 4,544,989 [......oooin e 4,544,949 |...... 2,172,384 ..ovvee [ [V R [ [V R O,
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennnees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 12/29/2023 |. 12/30/2024 |......... 16,224 |...... 78,686,400 |......... 4850.000 |...... 5,662,176 |...ccevvnnnnnnns [V PR 0f.... 10,695,960 [........... |..... 10,695,960 |...... 5,114,908 .......ccvvvnens [ [V R [ [V R O,
EMBEDDED OPTION IN IUL BARCLAYS BANK NEW
PRODUCTS ...ovvvennnens N/A s Equity/Index | YO ..eovviiviinnnnnnnns G5GSEF7VJP5170UK5573 | 01/16/2024 |. 01/13/2025 |.......... 6,280 |...... 30,470,560 ......... 4852.000 [cvveuniiiinnnnns 0f..... 2,123,3% |...ccovnnnnns 0f..... 4,210,275 | eevevvennnn feennnn 4,210,275 |...... 2,086,881 |..evvvnnnianne [ [V R [ [0 R N
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennnees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 01/11/2024 |. 01/10/2025 |.......... 3,128 |...... 15,211,464 (......... 4863.000 [....uiivinnnnns 0f..... 1,007,928 [....covvvnnnnnns 0f..... 2,060,623 [..evuneeens fonnnns 2,060,623 |......... 962,695 |....evunninnnn [ [V R [ [0 R N
EMBEDDED OPTION IN IUL
PRODUCTS .. veveenen. | Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 01/22/2024 |. 01/21/2025 |......... 11,654 |...... 56,953,098 |........ 4887.000 [......cevvnneen 0 e 4,254,875 |..evveeeiiinnnn 0] 7,625,791 [.eveneennn [ 7,625,791 |...... 3,370,916 |. 0 e O e O [ O e[
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...oevvennees N/A s Equity/Index |BA ..oooovvirninninns 21GI19DL770X0HC3ZE78 | 01/23/2024 |. 01/22/2025 |......... 14,399 |...... 70,886,277 |......... 4923.000 |....covvvnnnnnns 0f..... 4,866,862 [.........c0unnnn 0f..... 9,030,262 |....cvvunnn feunnnn 9,030,262 |...... 4,163,400 [....oovvvennnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 01/24/2024 |. 01/23/2025 |.......... 4,020 |...... 19,826,640 (......... 4932.000 |....ccvvvnnnnnns 0f..... 1,453,230 [oevnniiiinnnnns 0f..... 2,495,998 [.....ccevns |onne 2,495,998 |...... 1,042,768 |....ccvvvnnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL
PRODUCTS .. veveennn |Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 01/26/2024 |. 01/27/2025 |..........5,276 |...... 26,095,09 |......... 4946.000 [.....oeevvvnnnn O] 1,915,188 [....ccvvvvneenn 0o 3,239,070 | .oevvvnnnnn feunnns 3,239,070 |...... 1,323,882 |. 0.
EMBEDDED OPTION IN IUL FX-BNP PARIBAS SA,
PRODUCTS ...oevvennnens N/A s Equity/Index |P ..oovviiiiiiinnnnnes 549300WCGB70D06XZS54  |. 01/29/2024 |. 01/27/2025 |.......... 3,619 |...... 17,917,669 |......... 4951.000 [cvvenniiiinnnnns 0f..... 1,312,141 | 0f..... 2,207,874 [ eueeneeenn [ 2,207,874 |......... 895,733 |..covvniiins [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL JP MORGAN CHASE BK,
PRODUCTS ...ovvvennnens N/A s Equity/Index |..oeeerereerunnnnnnnnns 7HBGLXDRUGQFUSTRNES7  |. 02/02/2024 |. 02/03/2025 |......... 13,104 ...... 65,205,504 ]......... 4976.000 [....uiivinnnnns 0f..... 4,916,621 [....ooevvnnnnnns 0f..... 7,825,828 [.evunneennn [ 7,825,828 |...... 2,909,207 |..cvvunninennns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL
PRODUCTS ...oevvennnens N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYITBXKCSX06  |. 01/30/2024 |. 01/28/2025 |......... 18,264 ...... 91,301,736 |......... 4999.000 |.....cvvvnnnnnne 0f..... 6,410,664 |................ 0f.... 10,493,426 |...covnnnns fonnnn 10,493,426 |...... 4,082,762 [cueieviinnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennnees N/A s Equity/Index |BA ..oooovvirninninns 21GI19DL770X0HC3ZE78  |. 02/06/2024 |. 02/05/2025 |........ 12,601 |...... 63,231,818 1........ 5018.000 [....cvvvvnnnnnns 0f..... 4,457,982 |...ovvnnnnnn 0f..... 7,151,942 | oo [ 7,151,942 |...... 2,693,961 |..covvnninnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL BARCLAYS BANK NEW
PRODUCTS ...oevvennnees N/A s Equity/Index | YO ..eovvivviinnnnnnnns GSGSEF7VJP5170UK5573  |. 02/05/2024 |. 02/03/2025 |.......... 4,187 |...... 21,031,301 ......... 5023.000 [oeveniiiinnnnns 0f..... 1,438,025 [cevvnniiiiinnnns 0f..... 2,352,877 | ceveerenn [ 2,352,877 |......... 914,851 [ [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennnens N/A s Equity/Index |N. ..cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 02/07/2024 |. 02/06/2025 |.......... 3,851 [...... 19,347,424 1......... 5024.000 [ouveniivinnnnns 0f..... 1,474,000 [.....cvvvnnnnnns 0f..... AR VATV U R 2,171,782 |......... 697,743 [ceviiiiinnnnnn [ [V R [ [0 R N
EMBEDDED OPTION IN IUL
PRODUCTS ...oevvennnens N/A s Equity/Index | SOCIETE GENERALE .. 969500J21S9Z7YL30D96 |. 02/21/2024 |. 02/20/2025 |......... 12,730 |...... 64,121,010]......... 5037.000 [..eeuiivinnnnns 0f..... 4,722,830 |..cvvnnnnne 0f..... 7,194,357 | covvvnnnnnn fennnns 7,194,357 |...... 2,471,527 |veveneienne [ [V R [ [0 R N
EMBEDDED OPTION IN IUL
PRODUCTS ...ovvvennnees N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 02/15/2024 |. 02/14/2025 |.......... 5,843 |...... 29,489,621].......... 5047.000 [..veuniivinnnnns 0f..... 2,216,834 |...ovvnnnnnn 0f..... 3,232,948 [..eeeinnis | 3,232,948 |...... 1,016,114 |oeeeeee [ [V R [ [0 R N
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...cevvennnens N/A s Equity/Index |BA ..ooooiivvnnninns 21GI19DL770X0HC3ZE78  |. 02/09/2024 |. 02/10/2025 |.......... 6,614 (...... 33,466,840 ........ 5060.000 [....cvvvunnnnnns 0f..... 2,460,408 |.........ceunnns 0f..... 3,577,606 [....ceeeee [onnnne 3,577,606 |...... 117,198 | [ [V R [ [0 R N
EMBEDDED OPTION IN IUL
PRODUCTS .. veveennn |Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 02/22/2024 |. 02/21/2025 |..........6,575 |...... 33,302,375|.......... 5065.000 [.....oeevvvennnn O fueees 2,697,723 |... ...3,580,922 | ..ooviiinns [ 3,580,922 |.........883,199 [.
EMBEDDED OPTION IN IUL FX-BNP PARIBAS SA,

........................... PRODUCTS ................ |N/A ........... |Equity/Index [P ..................... 549300WCGB70D06XZS54 |. 02/20/2024 |.02/18/2025 |..........4,713]...... 23,909,049|.........5073.000................ 0 ...... 1,663,406 |................ 0]...... 2,534,842 | ........... |...... 2,534,842 |.........871,436 |................ O oo O s O )i O | 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)
SPX US C 5000 02/18/25(ENBEDDED OPTION IN IUL NOMURA GLOBAL FINL
PRODUCTS ...oevvennens N/A s Equity/Index |P ..coviiiiiinnnninnnns 0Z3VO5H2G7GRS05BHJ91  |. 02/16/2024 |. 02/18/2025 |.......... 3,685 |...... 18,756,650 |......... 5090.000 [.eeunrivrnnnnns 0f..... 1,357,554 [oeeniiiinnnnns 0f..... 1,937,021 [.eveeeenns | 1,937,021 |......... 579,467 [cvuiiiiinnnnnn [ [V R [ [V R O,
EMBEDDED OPTION IN IUL
PRODUCTS .. veveenen. | Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 02/13/2024 |. 02/12/2025 |........ 1,715 (...... 59,699,640 |.......... 5096.000 [......oeevvvnnnn O] 3,742,943 |... ...6,054,891 | ...oovunnns [onnnns 6,054,891 |...... 2,311,948 |.
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennnens N/A s Equity/Index |BA ..ooooiivvnnninns 21GI19DL770X0HC3ZE78  |. 02/27/2024 |. 02/26/2025 |.......... 9,583 |...... 49,227 871 |......... 5137.000 [ceeenniiiinnnnns 0f..... 3,552,897 |.eevvnniiins 0f..... 4,772,164 [ ..oeeeeeeen [ 4,772,164 |...... 1,219,267 |.oovvvnnnnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL
........................... PRODUCTS .....cveveveees [NA e | Equity/Index | SUNTRUST BANK ...... |YDOJBGJWYOTBXKCSXO06 |. 02/20/2024 |.02/28/2025 |........ 11,368 |...... 58,465,624.........5143.000 [................ 0 |...... 4,376,680 |-....c0ceeveree O |... 5,628,430 [ .eoveneens [0 5,628,430 |ovevee 1,259,750 [oveveevcnes O oo 0 [ 0 e O e | e,
SPX US C 5158 03/06/25| EMBEDDED OPTION IN UL JP MORGAN CHASE BK,
veee |PRODUCTS .. N/A s Equity/Index |.... ... THBGLXDRUGQFUS7RNES7 |. 03/07/2024 |. 03/06/2025 |.......... 6,247 |...... 32,222,026 |......... 5158.000 [...euniivinnnnns 0f..... 2,686,585 [.....oovvennnnns 0f..... 3,059,108 [..eeunenes fonnnns 3,059,108 |......... 372,523 |eevviinn [ [V R [ 0
SPX US C 5163 02/24/25 | ENBEDDED OPTION IN IUL FX-BNP PARIBAS SA,
PRODUCTS ...ovvvennees N/A s Equity/Index |P ..oovviiiiiiinnnnnes 549300WCGB70D06XZS54  |. 02/26/2024 |. 02/24/2025 |.......... 5123 |...... 26,450,049 |......... 5163.000 [...euiiiinnnnns 0f..... 1,895,049 [o.eeniiiinnnnns 0f..... 2,449,755 [ ..oeeiiiis | 2,449,755 |......... 554,706 [...uvevvinnnnnn [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennees N/A s Equity/Index |N. .cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 03/12/2024 |. 03/11/2025 |.......... 7,160 |...... 37,131,760 |........ 5186.000 [....ccvvvnnnnnns 0f..... 2,988,799 |..cvvnnninenns 0f..... 3,395,276 | .eevvvnnnnn feunnns 3,395,276 |......... 406,477 [ceneiiiinnnnnn [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...oevvennens N/A s Equity/Index |BA ..ooovvvvvniniinns 21GI19DL770X0HC3ZE78  |. 03/18/2024 |. 03/17/2025 |.......... 5,9%|..... 31,108,860 |......... 5190.000 [c.eeuniivinnnnns 0f..... 2,539,058 |...evvnninns 0f..... 2,852,306 | ..cevvnnnnn feunnnn 2,852,306 |......... 313,248 | [ [V R [ [V R O,
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennnees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 03/04/2024 |. 03/03/2025 |........ 1,746 |...... 61,079,200]......... 5200.000 [o.eeuiiirnnnnns 0f..... 4,516,337 |.oevvnnnnnnne 0f..... 5,382,276 | .covvvnnnnn feunnnn 5,382,276 |......... 865,939 |....ovuniinnnns [ [V R [ [V R O,
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennnens N/A s Equity/Index |N. ..cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 03/05/2024 |. 03/04/2025 |........ 1,174 ...... 58,149,4%|......... 5204.000 [ouvenniiiinnnnns 0f..... 4,109,239 |..evvnnnnnnn 0f..... 5,099,440 | ..cevvnnnnn fennnnn 5,099,440 |......... 990,202 |....vvnnnnnnnne [ [V R [ [0 R N
EMBEDDED OPTION IN IUL FX-BNP PARIBAS SA,
PRODUCTS ...ovvvennnees N/A s Equity/Index |P ..oovviiiiiiinnnnnes 549300WCGB70D06XZS54  |. 03/11/2024 |. 03/10/2025 |.......... 3,691 [...... 19,215,346 |......... 5206.000 [....uiivinnnnns 0f..... 1,385,122 [ceveniiiinnnnns 0f..... 1,697,029 [...cceeeens o 1,697,029 [......... 311,908 [...eiiiiinnnnnn [ [V R [ [0 R N
EMBEDDED OPTION IN IUL
PRODUCTS .. . |Equity/Index [SUNTRUST BANK ...... 1YDOJBGJWYITBXKCSX06  |. 03/19/2024 |. 03/18/2025 |........ 1,748 |...... 61,371,552(......... 5224.000 |.....cvvveeeenn O fennnns 4,793,184 |..oevvvvvnnnn 0| 5,327,712 | eeeeerie [ 5,327,712 |.........534,528 |. 0 e O e O [ O e[
EMBEDDED OPTION IN IUL
PRODUCTS ...oevvennees N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYITBXKCSX06  |. 03/14/2024 |. 03/13/2025 |.......... 3,884 |...... 20,363,812(......... 5243.000 |....ccvvnnnnnnne 0f..... 1,447,800 [...ccvvvnnnnnnns 0f..... 1,696,917 [..oeeeeenns | 1,696,917 |......... 249,117 [oiiiiiiiinnnn [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennees N/A s Equity/Index |N. ..cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 03/08/2024 |. 03/07/2025 |.......... 3,075 |...... 16,088,400 |......... 5232.000 |....covvnnnnnnne 0f..... 1,131,662 |...ccevvennnnnns 0f..... 1,307,922 [cevveneenns o 1,307,922 |........ 176,261 |oevvveeee [ [V R [ [0 R N
EMBEDDED OPTION IN IUL BARCLAYS BANK NEW
PRODUCTS .. veveenens | Equity/Index |YO ... . GBGSEF7VJPSI70UKS573 | 03/21/2024 |. 03/20/2025 |..........6,016 |...... 31,710,336 |......... 5271.000 [o.evenrrvvinnnnn O e 2,613,471 [.cccoiiinnen 0 2,549,767 | .eovvrnnnnn fennnnn 2,549,767 |.........(63,704)]. 0.
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...oevvennnens N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 03/26/2024 |. 03/25/2025 |......... 11,483 (...... 60,745,070 |......... 5290.000 [ouvenniivinnnnns 0f..... 4,679,323 |..ovvnnninnnnn 0f..... 4,818,217 [.eveeeeenn [ 4,818,217 |......... 138,894 [..oovvennnnnnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL
PRODUCTS v.vveeneees 77— Equity/Index | SUNTRUST BANK ...... 1YDOJBGJIYOTBXKCSXO6 . 03/28/2024 |. 03/27/2025 |.......... 6,627 |...... 35,109,846 |......... 5298.000 |-...vcveenee. 0l..... 2,704,214 [.ooovinne, 0l..... 2,761,842 | ..o foanne 2,761,842 .......... 57,628 [.euveverierennns (1) (L (1) 0 oveveen | e
ENBEDDED OPTION IN IUL JP MORGAN CHASE BX,
........................... PRODUCTS ........ooeeeeee |N/A ........... [Equity/Index |.........ccc............ THBGLXDRUGQFUS7RNES7 |. 03/22/2024 |. 03/21/2025 |..........4,300|...... 22,940,500].........5335.000 |................ 0]...... 1,647,158 |................ 0 [...... 1,669,572 | ........... |...... 1,669,572 |......... 12,414 [.......ooooeee . O v O i O v O | i
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 391,457,713 | 127,492,045 0 1,204,385,216 [ XXX | 1,204,385,216 | 480,666,346 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 391,457,713 127,492,045 0 1,204,385,216 [ XXX 1,204,385,216 | 480,666,346 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 391,457,713 | 127,492,045 0 1,204,385,216 [ XXX | 1,204,385,216 | 480,666,346 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 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 391,457,713 127,492,045 0 1,204,385,216 [ XXX 1,204,385,216 | 480,666,346 0 0 0 0 XXX XXX
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
SPX US C 4391 04/26/24] ENBEDDED OPTION IN IUL‘ GOLDMAN SACHS ‘ | ‘
... | PRODUCTS .. ... [NA ........... | Equity/Index | INTERN .... . W22LROWP2IHZNBBEKS528  |. 04/27/2023 |. 04/26/2024 |.... ....4391.000 |..... (2,162,983) . 0]..... (8,594,242)].....ccevnn | (8,594,242)...... (3,882,836)|. . 0]..
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1 2 4 5 6 7 8 9 1 12 14 15 16 17 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Credit Hedge
Hedged, of Un- Un- Quality |Effectiveness|
Used for Type(s) Date of discounted | discounted Book/ Unrealized of at Inception
Income of Maturity | Number Premium Premium Adjusted Valuation Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional (Received) | (Received) Carrying Increase/ Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount Paid Paid Value Code | Fair Value | (Decrease) Exposure | Entity (b)
SPX US C 4441 05/06/24  ENBEDDED OPTION IN ROYAL BANK OF
PRODUCTS ...oevvennens Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 05/08/2023 |. 05/06/2024 |.......... 6,103 27,103,423 ].........4441.000 |..... (1,263,321)[c.0cevviinnnnns (5,082,402)] ..cevvnnnnn fennnn (5,082,402)|..... (2,360,273)].cvvveeeeveennns O foveeiiiiiieen O e O e O[] e
EMBEDDED OPTION IN WELLS FARGO BANK,
PRODUCTS .. . |Equity/Index [N. ... ... KB1H1DSPRFMYMCUFXTO9 . 04/10/2023 |. 04/05/2024 |..........6,227 27,666,561].........4443.000 |..... (1,138,669)| (5,051,189 .eeenneccn |nnne (5,051,189)|..... (2,458,020)|.
EMBEDDED OPTION IN ROYAL BANK OF
PRODUCTS ...ovvvennnens Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 04/11/2023 |. 04/09/2024 |......... 14,715 65,525,895 |.........4453.000 |..... (2,839,995)...cuuniiinnnn ... (11,795,315)........... ... (11,795,315)..... (5,741,856)[.....cccvvneen O foeeeiieiiicn O e O e O | e
EMBEDDED OPTION IN WELLS FARGO BANK,
........................... PRODUCTS ...ovvvennees Equity/Index |N. ........ccceeeeo... KBTHIDSPREMYMCUFXTOQ  [. 04/13/2023 |. 04/12/2024 eeenn 5,795 25,805,135 L....(1,146,483)].........cent (4,666,521)........... |.....(4,666,521)..... (2,268, 414)
SPX US C 4455 05/03/24 | ENBEDDED OPTION IN CANADIAN INPERIAL
veee |PRODUCTS .. Equity/Index |BA ..oooovvirninninns 21GI19DL770X0HC3ZE78  |. 05/04/2023 |. 05/03/2024 |.......... 6,302 28,075,410 {.........4455.000 |..... (1,033,528)[....ccccvvnnnnns (5,155,616)(........... |..... (5,155,616)|..... (2,441,193)).ceveeiiiiennn O e O e O e
SPX US C 4462 04/04/24 | ENBEDDED OPTION IN CANADIAN INPERIAL
PRODUCTS ...ovvvennees Equity/Index |BA ..ooovvvivnnnennns 21GI19DL770X0HC3ZE78  |. 04/05/2023 |. 04/04/2024 |.......... 4,040 18,026,480 |.........4462.000 |....... (707,000)]..0vvnveeennnnn (3,200, 166)(........... |..... (3,200, 166)|..... (1,589,633)]..cvvvvvveennns O foveiiiiiiieen O e O e O [ | e
EMBEDDED OPTION IN CANADIAN IMPERIAL
PRODUCTS ...ovvvennees Equity/Index |BA ..ooovvvvvniniinns 21GI19DL770X0HC3ZE78  |. 10/30/2023 |. 10/28/2024 |.......... 7,945 35,490,315].........4467.000 |..... (1,735,506)......ccvvnnnnns (7,450,789 .eevnnnecn | (7,450,789)|..... (2,987,798)].cvvveeveeennns O i O e O e O[] e
EMBEDDED OPTION IN WELLS FARGO BANK,
PRODUCTS ...oevvennens Equity/Index |N. .cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9 | 04/04/2023 |. 04/03/2024 |......... 20,280 90,611,040|.........4468.000 |..... (3,806,353)[...cccvvnnnnnns ... (15,897,658)........... ... (15,897,658)f..... (7,930, 418)[....ccevveneen O feeieiciis O e O e O | e
EMBEDDED OPTION IN WELLS FARGO BANK,
PRODUCTS ...ovvvennnees Equity/Index |N. .oovriiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 05/11/2023 |. 05/10/2024 |.......... 5,586 24,958,248 .... (1,008,776)]........cccvnnnn (4,519,738)] .cevvvnnnnn fennnn (4,519,738)|..... (2,142,899))..cevvviiienns O e O e O e O [ | e
EMBEDDED OPTION IN GOLDMAN SACHS
PRODUCTS ...ovvvennnens Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 05/15/2023 |. 05/13/2024 |.......... 2,5% 11,609,312|.........4472.000 |....... (474,912)).0eeneeiiinnnnn (2,095,492)] ...ccevvvnn |oenee (2,095,492)....... (991,406)[......ccvvvneee O Jveneniieeens O [ O et O | e
EMBEDDED OPTION IN GOLDMAN SACHS
PRODUCTS ...ovvvennnees Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 05/18/2023 |. 05/17/2024 |.......... 8,461 37,837,592|.........4472.000 |..... (1,656, 156)]....ccvunnennnne (6,834,457)| .eevvunnnnn fennnn (6,834,457)|..... (3,213,684)]....uvvviiennn O e O e O e O [ | e
EMBEDDED OPTION IN WELLS FARGO BANK,
PRODUCTS .. . |Equity/Index [N. ... ... KB1H1DSPRFMYMCUFXTO9 . 05/25/2023 |. 05/24/2024 |..........6,988 31,271,300 .........4475.000 |..... (1,323,318)| (5,657,902)] ..cvvvnnnnn fennnn (5,657,902)|..... (2,637,380)[...ccvvvvneen O feeeiiiiiiincs O e O i O | e
EMBEDDED OPTION IN CANADIAN IMPERIAL
PRODUCTS ...oevvennees Equity/Index |BA ..oooovvirninninns 21GI19DL770X0HC3ZET8  |. 04/24/2023 |. 04/22/2024 |.......... 9,551 42,817,133].........4483.000 |..... (1,795,588)......cccvnnnnns (7,455,340)] .oevvvnnnnn fennnn (7,455,340)...... (3,666,204)[......ccvvneeee O foennnnniiiiics O e O i O | e
EMBEDDED OPTION IN
PRODUCTS ...ovvvennees Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 04/25/2023 |. 04/23/2024 |.......... 9,333 41,858,505 |.........4485.000 |..... (1,629,728)[.....cccvvnnnnns (7,270,521 cevenneeccn | (7,270,521)|..... (3,574,859)..cvvnviviennns O v O e O e O [ | e
EMBEDDED OPTION IN
PRODUCTS .. . |Equity/Index [SUNTRUST BANK ...... 1YDOJBGJWYITBXKCSX06  |. 05/12/2023 |. 05/13/2024 |..........2,859 12,825,474 .. (507,129) (2,268,339)] .ccvvvnnnnn fennnn (2,268,339)..... (1,086,217)].
EMBEDDED OPTION IN GOLDMAN SACHS
PRODUCTS ...oevvennnens Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 05/16/2023 |. 05/15/2024 |........ 11,006 49,405,934(.........4489.000 |..... (1,902, 717)].ccevvvenens (8,704, 191)f.eueveeeen | (8,704,191)..... (4,168,325)]..vvvvvvveennns O foveiiiiiieeen O e O e O [ | e
EMBEDDED OPTION IN CANADIAN IMPERIAL
PRODUCTS ...ovvvennnens Equity/Index |BA ..ooooiivvnnninns 21GI19DL770X0HC3ZE78  |. 05/09/2023 |. 05/07/2024 |......... 11,927 53,623,792].........4496.000 |..... (2,087,225)[....cccvvnnnnnns (9,300,201)fveeenneeccs [nnne (9,300,201)|..... (4,528,275)]cvvveeeeveennns O fovviiiiiiien O e O e O [ | e
EMBEDDED OPTION IN GOLDMAN SACHS
PRODUCTS ...oevvennnens Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 04/17/2023 |. 04/15/2024 |.......... 6,093 27,418,500 .........4500.000 |..... (1,100,39)]....c0vvvnnnnnnn (4,620,342)] .eevvvnnnnn fennnn (4,620,342)....... (2,328,372)]ceveeviiinnns O v O e O e O [ | e
EMBEDDED OPTION IN GOLDMAN SACHS
PRODUCTS ...ovvvennnees Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 04/20/2023 |. 04/19/2024 |.......... 5,518 24,869,626 |.........4507.000 |....... (950,862)....0ueeeeennnn (4,171,049) ..envveeecn | (4,171,049)|..... (2,113,078)[..ceeveveneee O feeieiceis O e O e O | e
EMBEDDED OPTION IN CANADIAN IMPERIAL
PRODUCTS ...oevvennnees Equity/Index |BA ..oooovvvvnininns 21GI19DL770X0HC3ZE78  |. 04/18/2023 |. 04/16/2024 |.......... 9,5% 43,297,722].........4513.000 |..... (1,669,356)[......ccc0nnnnns (7,160,527)( .eevneeecn |nnee (7,160,527)..... (3,648,523))..cvvvvvveennns O foveiiiiiiienn O e O e O[] e
EMBEDDED OPTION IN GOLDMAN SACHS
PRODUCTS ...ovvvennnens Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 04/19/2023 |. 04/17/2024 |.......... 2,789 12,586,757|.........45613.000 |....... (480,008)......ccvvnnnnns (2,085,851)(..eunneeccn [nnne (2,085,851)|..... (1,061,982)[.....ccvvvneee O feeneniiiieics O e O e O | e
EMBEDDED OPTION IN ROYAL BANK OF
PRODUCTS ...oevvennnens Equity/Index |CANADA ............... ES7IP3USRHIGC71XBU11  |. 05/02/2023 |. 05/01/2024 |........ 11,101 50,220,924.........4524.000 |..... (1,942,675)[...cccvvnnnnnns (8,286,076)] ...ccvvvnnn |onee (8,286,076)|..... (4,173,092)].cevveeevveennns O v O e O e O [ | e
EMBEDDED OPTION IN ROYAL BANK OF
PRODUCTS ...ovvvennnees Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 05/01/2023 |. 04/29/2024 |........ 16,878 76,440,462 |.........4529.000 |..... (3,105,552)]..c0uvvcinnnn ... (12,493,737)........... ... (12,493,737)..... (6,339, 778)[...ceeveveneen O e O e O e O | e
EMBEDDED OPTION IN GOLDMAN SACHS
PRODUCTS ...cevvennnens Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528 | 10/31/2023 |. 10/28/2024 |......... 13,403 60,702,187{.........4529.000 |..... (2,660,630)]...cc0vunrnns ... (11,817,083)........... ... (11,817,083)f..... (4,836,495))...uvuvvveennns O foveiiiiiiinn O e O e O[] e
EMBEDDED OPTION IN WELLS FARGO BANK,
PRODUCTS .. . |Equity/Index ... KB1H1DSPRFMYMCUFXTO9 . 05/30/2023 |. 05/28/2024 |..........5,169 23,425,908 |.........4532.000 |..... (1,011,418)| (3,909,360)] ..eevvnnnnn fennnn (3,909,360)|..... (1,898,690)f.
EMBEDDED OPTION IN
........................... PRODUCTS ...eevvennnnnens Equity/Index |........cceunnnnn.on... 7THBGLXDRUGQFUS7RNES7 | 10/26/2023 |. 10/25/2024 veeen.. 3,509 15,937,878 b (B4412) (3,042,077)[........... |.....(3,042,077)|..... (1,258,509)
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX US C 4549 05/20/24 | ENBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...oevvennens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 05/22/2023 |. 05/20/2024 |.......... 8,299 |...... 37,752,151 ......... 4549.000 |..... (1,468,093)[......cccvunnnns [V PR 0f.... (6,094,888)........... |..... (6,004,888)|..... (3,046,397))...uueieinnnnns [ [V R [ [V R O,
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS .. . |Equity/Index [CANADA .... . ES7IP3USRHIGC71XBU11 |. 05/23/2023 |. 05/22/2024 |........ 11,014 {...... 50,124,714 {......... 4551.000 |..... (1,922,273) (8,083,559)] ..evvvnnnnn fennnn (8,083,559)|..... (4,032,613)|.
EMBEDDED OPTION IN IUL
PRODUCTS ...ovvvennnens N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 10/24/2023 |. 10/23/2024 |......... 12,400 |...... 56,506,800 |......... 4557.000 |..... (2,713,616)]....ccvnnnnnnnne [V PR 0f... (10,562,277) ...cvvvvn.. ... (10,562,277)f..... (4,419,332)]....ccvvvnnnnnne [ [V R [ [0 R N
EMBEDDED OPTION IN IUL
........................... PRODUCTS .......coeeeeeen |N/A o......... [Equity/Index | SUNTRUST BANK ...... |YDOJBGJWYOTBXKCSX06 [. 05/31/2023 |. 05/28/2024 |.........11,327|...... 51,651,120{.........4560.000 |.....(1,852,644)...........c... O |oeeervnnnnnnnnn. 0 f... (8,257,315)] ... ... (8,257, 315))..... (4,107, 366)[.....oeevvveee O Jeveneecceen O [ O it O | e
SPX US C 4572 06/03/24ENBEDDED OPTION IN IUL CANADIAN INPERIAL
veee |PRODUCTS .. N/A s Equity/Index |BA ..oooovvirninninns 21GI19DL770X0HC3ZE78  |. 06/02/2023 |. 06/03/2024 |.......... 8,556 |...... 39,118,032......... 4572.000 |..... (1,779,648)]...ccvvvnnnnnnns [V PR 0f.... (6,178,235)( .eevveeecs [ (6,178,235)|..... (3,078,025)[.....cccvnnnnnne [ [V R [ 0
SPX US C 4587 11/01/24( ENBEDDED OPTION IN IUL BANK OF AUERICA,
PRODUCTS ...ovvvennees N/A s Equity/Index |N.A oooviiiiiininnnns BATYDEB6GKMZ0031MB27  |. 11/02/2023 |. 11/01/2024 |......... 12,486 |...... 57,273,282]......... 4587.000 |..... (2,866,661)]......000vvveeee [V PR 0f... (10,400,984)| ........... ... (10,400,984)f..... (4,396,801)[.....cccvnnnnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS ...ovvvennees N/A s Equity/Index |N.A ooviiiiiininnnns BATYDEB6GKMZ0031MB27  |. 10/23/2023 |. 10/21/2024 |.......... 5,782 |...... 26,527,816 |......... 4588.000 |..... (1,180,742)]...ccvvvnnnnnnn [V PR 0f.... (4,753,554)] .eeeeennn |oeee (4,753,554)..... (2,082,414))c0eeeiiinnnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...oevvennens N/A s Equity/Index |BA ..ooovvvvvniniinns 21GI19DL770X0HC3ZE78  |. 10/25/2023 |. 10/24/2024 |.......... 8,041(...... 36,980,559 |......... 4599.000 |..... (1,496,189)[.......ccvvnnnns [V PR 0f.... (6,552,562)] ..cvvvnnnnn fonnnn (6,552,562)...... (2,812,365)).uuuveeinnnnns [ [V R [ [V R O,
EMBEDDED OPTION IN IUL JP MORGAN CHASE BK,
PRODUCTS ...ovvvennnees N/A s Equity/Index |.eeeerereennnnnnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 10/06/2023 |. 10/07/2024 |.......... 3,936 |...... 18,129,216 ........ 4606.000 |....... (770,433))cvenneecennnnn [V PR 0f.... (3,109, 701)f vevvnneecn [ (3,109,701)..... (1,360,227)[...cccvvnnnnnnns [ [V R [ [V R O,
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennnens N/A s Equity/Index |N. ..cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO09  |. 10/05/2023 |. 10/04/2024 |.......... 7,97 |...... 36,730,368 |........ 4608.000 |..... (1,589, 417)[...cevvnnnnnnns [V PR 0f.... (6,259,224)] ....ccevves |ovnne (6,259,224)...... (2,752,236))2vnuneeeennnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennnees N/A s Equity/Index |BA ..ooovvvivnnnennns 21GI19DL770X0HC3ZE78  |. 06/08/2023 |. 06/07/2024 |.......... 6,067 |...... 28,041,674(......... 4622.000 |..... (1,068,884)]....c00unvennenn [V PR 0f.... (4,101, 773) veveneeecn | (4,101,773)..... (2,120, 706)[.....ccvvnnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS .. . |Equity/Index [N. ... ... KB1H1DSPRFMYMCUFXTO9 |. 06/06/2023 |. 06/05/2024 |..........8,619|...... 39,940,446 |......... 4634.000 |..... (1,478, 159)...ceeeeeee O e O e (5,720,080)( ..eunneees [nnee (5,720,080),..... (2,994,893)|. 0 e O e O [ O e[
EMBEDDED OPTION IN IUL
PRODUCTS ...oevvennees N/A s Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 09/27/2023 |.09/26/2024 |.......... 2,845 |...... 13,195,110 ......... 4638.000 |....... (550, 735)).vvunneecnnnnnn [V PR 0f.... (2,142,843)] .ccvvvnnnns fennnn (2,142,843)|....... (971,237 e [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennees N/A s Equity/Index |N. ..cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/09/2023 |. 06/10/2024 |.......... 3,97 |...... 18,426, 715(......... 4645.000 |[....... (730,245)).cvueneeciinnns [V PR 0f.... (2,604,378)(..cuveencn |onne (2,604,378)|..... (1,366,287)[....cccvvnnnnnne [ [V R [ [0 R N
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS .. . |Equity/Index [BA ... ... 2IGI19DL770XOHC3ZE78 |. 09/29/2023 |. 09/30/2024 |......... 13,649 |...... 63,495,148 |......... 4652.000 |..... (2,757,008)| ... (10,136,090 ... ... (10,136,090)f..... (4,613,392)|. 0.
EMBEDDED OPTION IN IUL
PRODUCTS ...oevvennnens N/A s Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 10/03/2023 |. 10/02/2024 |......... 21,278 |...... 99,112,924 ]......... 4658.000 |..... (3,667,051)]...cccvunnnnnnne [V PR 0f.. (15,725,033)......en... ... (15,725,033).... (7,170,017)}....cevvrnnnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennnens N/A s Equity/Index |BA ..ooooiivvnnninns 21GI19DL770X0HC3ZE78  |. 06/05/2023 |. 06/03/2024 |.......... 4,769 |...... 22,223,540 (........ 4660.000 |....... (796,423))..vuvneecennnnn [V PR 0f.... (3,038,082)] ..cvvvnnnnn fennnn (3,038,082)|..... (1,633,269))...uuvieinnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...oevvennnens N/A s Equity/Index |N. .oovriiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 10/20/2023 |. 10/21/2024 |.......... 6,255 |...... 29,173,320 |......... 4664.000 |..... (1,089,558)......ccvvnnnnns [V PR 0f.... (4,719,647 .ccuveeeen | (4,719,647)|..... (2,120, 417)[.ccvvvnnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennnees N/A s Equity/Index |N. .oovriiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 09/22/2023 |. 09/23/2024 |.......... 8,279 |...... 38,621,535 |......... 4665.000 |..... (1,732,629)[....cccvvnnnnnns [V PR 0f... (6,016,607)]........... .... (6,016,607)f..... (2,794,189))...evviiinnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...oevvennnees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 10/09/2023 |. 10/07/2024 |.......... 3,433 |...... 16,087,038 |........ 4686.000 |....... (630, 779)....ccvvvnennnns [V PR 0f.... (2,466,645)] ...cvvunnns fonnnn (2,466,645)|..... (1,138,639)[....cccvvnnnnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennnens N/A s Equity/Index |BA ..ooovvvivnnnennns 21GI19DL770X0HC3ZE78  |. 06/13/2023 |. 06/12/2024 |......... 14,029 |...... 65,852,126 |......... 4694.000 |..... (2,623,423)).cc0uvnieinnnnn [V PR 0f.... (8,575,024)] .eevvvnnnnn fennnn (8,575,024)|..... (4,676,464)........c0nn.... [ [V R [ [0 R N
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...oevvennnens N/A s Equity/Index |N. .oovriiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/27/2023 |. 06/26/2024 |.......... 9,9%|...... 46,951,812(......... 4698.000 |..... (1,912,082)f....cccvvnnnnnns [V PR 0f.... (6,199,019) ..eeveeecn | (6,199,019)|..... (3,326, 447)).ceuveiiinnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennnees N/A s Equity/Index |BA ..oooovvirninninns 21GI19DL770X0HC3ZE78  |. 11/03/2023 |. 11/04/2024 |.......... 7,073 {...... 33,243,100 |........ 4700.000 |..... (1,329,724).cc0uvneeinnnn [V PR 0f.... (5,213,192)] .evvvvnnnns fennnn (5,213,192)|..... (2,364,510)).00uvieinnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...cevvennnens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/24/2024 |.......... 3,086 |...... 14,510,372(......... 4702.000 |....... (516,072)[.....ccvvvnnnnns [V PR 0f.... (1,896, 795)(..evneeeees | (1,896,795)|..... (1,025,785)[....cccvvnnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS .. veeeennn |Equity/Index [N. ... ... KB1H1DSPRFMYMCUFXTO9 . 09/26/2023 |. 09/25/2024 |......... 15,263 |...... 71,797,182 (......... 4704.000 |..... (2,660,951)| ... (10,589,276) ... ... (10,589,276)..... (5,037,881)[.
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL

........................... PRODUCTS ................ |N/A ........... |Equity/Index [BA .................... 2IGI19DL770XOHC3ZE78 |. 10/16/2023 |. 10/14/2024 |..........5,260......24,774,600]........ 4710.000 ).....(1,088.241)[................ O f.oovvvvrrnnnnnn 0], (3,701,861)] ..o [.... . (8,701,861)..... (1,729,591 e O O i O O | e
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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)
SPX US C 4717 08/19/24( ENBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...oevvennens N/A s Equity/Index |N. .cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 08/21/2023 |. 08/19/2024 |.......... 4,648 |...... 21,924,616 |........ 4717.000 |....... (929,925)]....c0uunnnnnnns [V PR 0f.... (3,029,560)] ..cevvnnnnn feunnn (3,029,560)|..... (1,523,365)).0uunieinnnnns [ [V R [ [V R O,
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS .. veveenen. | Equity/Index BATYDEB6GKMZ0031MB27  |. 10/19/2023 |. 10/18/2024 |..........6,875 [...... 32,443,125(......... 4719.000 |..... (1,217,425)| (4,833,700) vevvnneeecs [onnne (4,833,700)|..... (2,260,745)|.
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennnens N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 10/10/2023 |. 10/09/2024 |......... 16,625 |...... 78,470,000 |......... 4720.000 |..... (3,355,756)]..0vunneeennnnn [V PR 0f.. (11,481,023) ........... ... (11,481,023)f..... (5,410,061)[.....ccvvnnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL JP MORGAN CHASE BK,
........................... PRODUCTS .......vveeeenn [N/A oeeeeeooon [Equity/Index |...eeeeeeeeennnnn.oie.. THBGLXDRUGQFUS7RNES7 . 11/06/2023 |. 11/04/2024 |..........4,507 |...... 21,286,561 |.........4723.000 |....... (803,328)[.......ccvvvueee O |oevrrvnnnnnnnn 0 [ (8,232,607)] ..o |02 (3,232,607))...... (1,488, 728)[...ooeevveee e O | O [ O et O | e
SPX US C 4725 11/07/24 ENBEDDED OPTION IN IUL BANK OF AUERICA,
veee |PRODUCTS .. N/A s Equity/Index |N.A oooviiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 11/08/2023 |. 11/07/2024 |.......... 5,571 |...... 26,322,975|......... 4725.000 [....... (984,897))...uvveeeennnnn [V PR 0f.... (4,002,763) .eevneeees [onnee (4,002,763)|..... (1,840,384)[.....ccvvvnnnnns [ [V R [ 0
SPX US C 4730 06/14/24ENBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 06/15/2023 |. 06/14/2024 |.......... 7,366 |...... 34,841,180 |......... 4730.000 |..... (1,413,167)]...ccvvennnnnns [V PR 0f.... (4,256,866)(........... |..... (4,256,866)|..... (2,387,612)[....cccvvnnnnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 11/07/2023 |. 11/06/2024 |......... 10,427 |...... 49,340,564|......... 4732.000 |..... (1,917,630)]...ccvvennnnns [V PR 0f.... (7,420,584) ..covvnnnnn fennnn (7,420,584)|..... (3,431,201))0vvneiiinnnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...oevvennens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 06/22/2023 |. 06/21/2024 |.......... 7,261 (...... 34,366,313 |......... 4733.000 |..... (1,254,047)f...cccvvnnnnnnns [V PR 0f.... (4,230,290)] .ceevvnnnnn fennnn (4,230,290)..... (2,362,420)).0uueeinnnnns [ [V R [ [V R O,
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennnees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 10/13/2023 |. 10/14/2024 |.......... 5,261 |...... 24,916,096 |......... 4736.000 |....... (936,563)]..0unveeeennnnn [V PR 0f.... (3,583,375)] .evvvunnnnn fennnn (3,583,375)|...... (1,696,545))...uuviiinnnnns [ [V R [ [V R O,
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennnens N/A s Equity/Index |BA ..ooooiivvnnninns 21GI19DL770X0HC3ZE78  |. 10/12/2023 |. 10/11/2024 |.......... 6,739 |...... 31,922,643 ]......... 4737.000 |..... (1,281,960)]...cc0vunnnnnnns [V PR 0f.... (4,562,543)] ...ceevvnnn |oenee (4,562,543)|...... (2,170, 749).....covvnnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennnees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 06/29/2023 |. 06/28/2024 |........ 17,102 |...... 81,063,480 |......... 4740.000 |..... (2,907,340)f....cccvvnnnnnns [V PR 0f.... (9,971,627 ceevnneeccn | (9,971,627)|..... (5,518,171 [ [V R [ [0 R N
EMBEDDED OPTION IN IUL JP MORGAN CHASE BK,
PRODUCTS .. veveenens |Equity/Index [.oooeeiiiiiiiiiiiiinnns 7HBGLXDRUGQFUS7RNES7  |. 11/09/2023 |. 11/08/2024 |..........3,725 |...... 17,660,225 (......... 4741.000 |....... (620,697)[.......ceeeeeens O ferrrnininnnnnnnn 0o (2,626,595)] .cevvvnnnnn fennnn (2,626,5%)|..... (1,220,778)|. 0 e O e O [ O e[
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...oevvennees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 06/23/2023 |. 06/24/2024 |.......... 5,128 |...... 24,327,232......... 4744.000 |[....... (820,480)[.....cccvvunnnns [V PR 0f.... (2,949,281)] .cevvvnnnnn fennnn (2,949,281)..... (1,652,883)[.....ccvvnnnnnne [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 10/17/2023 |. 10/16/2024 |......... 13,308 |...... 63,109,432]......... 4744.000 |..... (2,545,3%)]...0unneeennnn [V PR 0f.... (8,991,930)] ..cevvnnnnn fennnn (8,991,930)|..... (4,270,446).....ccevennnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL JP MORGAN CHASE BK,
PRODUCTS .. weeeenns |Equity/Index |.... ... THBGLXDRUGQFUS7RNES7 | 08/18/2023 |. 08/19/2024 |..........5,945{...... 28,232,805 |......... 4749.000 |..... (1,088,054)[.....ccvvvvvnnn O foeeeeeneeee 0] (3,701,992)] .cevvvnnnnn fennns (3,701,992)|..... (1,906, 772). 0.
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...oevvennnens N/A s Equity/Index |N. .cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 11/13/2023 |. 11/11/2024 |.......... 6,529 |...... 31,038,866 |......... 4754.000 |..... (1,170,193)]..ccvvvenne [V PR 0f.... (4,554,622)] .....ccvvun |onne (4,554,622)|...... (2,129,318)).euveeiinnnnn [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS ...ovvvennnens N/A s Equity/Index |N.A oooviiiiiininnnns BATYDEB6GKMZ0031MB27  |. 07/11/2023 |. 07/10/2024 |........ 12,868 |...... 61,225,944]......... 4758.000 |..... (2,292,563)]...0uuveeennnnn [V PR 0f.... (7,419,905)] ..cvvvnnnnn fennns (7,419,905)|..... (4,067,873)[....cccvnnnnnnne [ [V R [ [0 R N
EMBEDDED OPTION IN IUL
PRODUCTS ...oevvennnens N/A s Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 07/07/2023 |.07/10/2024 |.......... 3,120 |...... 14,976,000 |........ 4800.000 |....... (552,022)]....c0uunnnnnnns [V PR 0f.... (1,674,055)(..ceneeccs [nnee (1,674,085)f....... (953,951)).ccvvenniinns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL
PRODUCTS ...ovvvennnees N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 08/22/2023 |. 08/21/2024 |........ 16,161 |...... 76,974,843 (......... 4763.000 |..... (3,046,025)[.....cccvvnnnnns [V PR 0f.... (9,885,678)[....ccccee | (9,885,678)|..... (5,131,282))cvveicinnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...oevvennnees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 08/25/2023 |. 08/26/2024 |.......... 6,622 |...... 31,540,586 |......... 4763.000 |..... (1,265,332)).ccvvnneinnnnn [V PR 0f.... (4,079,837 .eevnneencn |onnne (4,079,837)|..... (2,102,273))vvveeieinnnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennnens N/A s Equity/Index |BA ..ooovvvivnnnennns 21GI19DL770X0HC3ZE78  |. 06/30/2023 |. 06/18/2024 |.......... 8,049 |...... 38,345,436 |......... 4764.000 |..... (1,421,131 [V PR 0f.... (4,423,446)] ...coevvnns |onne (4,423,446)...... (2,541,086)[.......c00nnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...oevvennnens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 08/24/2023 |. 08/23/2024 |.......... 6,126 |....... 29,245,524 ......... 4774.000 |..... (1,167,493)[.....ccevvnnnnns [V PR 0f.... (3,695,895)] ..cvvvnnnns fennnn (3,695,8%)|..... (1,928,512))0uuuiiiinnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS ...ovvvennnees N/A s Equity/Index |N.A oooviiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 11/14/2023 |. 11/13/2024 |........ 11,858 |...... 56,716,814]......... 4783.000 |..... (2,492,077)fc..ccevvvnnnnnns [V PR 0f.... (8,006,638)]....ccvvvnn |oenee (8,006,638))..... (3,815, 18)[....cccvvnnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...cevvennnens N/A s Equity/Index |BA ..ooooiivvnnninns 21GI19DL770X0HC3ZE78  |. 06/20/2023 |. 06/20/2024 |.......... 7,312 |...... 34,987,920 |......... 4785.000 |..... (1,126,048)]...ccvvvnnnnnnns [V PR 0f.... (3,888,205)[..euvneecs [onnne (3,888,205)|..... (2,266,327))0vuneeeennnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL JP MORGAN CHASE BK,
PRODUCTS .. veveenens | Equity/Index |.... . THBGLXDRUGQFUS7RNE97  |. 09/21/2023 |. 09/20/2024 |..........3,568 |...... 17,108,560 |......... 4795.000 |....... (542,051), (2,172,949)] .covvvnnnnn fennnn (2,172,949)...... (1,115,267)[.
EMBEDDED OPTION IN IUL GOLDMAN SACHS

........................... PRODUCTS ................ |N/A ........... |Equity/Index [ INTERN ............... W22LROWP2IHZNBB6K528 |. 08/29/2023 |. 08/28/2024 |........ 20,888 |.....100,220,624].........4798.000 ).....(4,296,662)................ O |.....vvvveeennn. 0)....(12,248,923)) ... |....(12,248,923)]..... (6,465,961)....ooovveeeen O O s O O | e
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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)
SPX US C 4799 08/15/24ENBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...oevvennens N/A s Equity/Index |N. .cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 08/16/2023 |. 08/15/2024 |.......... 3,949 |...... 18,951,261 ......... 4799.000 |[....... (748,691)......ccvvnnnnns [V PR 0f.... (2,260,455)] .eevvvnnnnn fennnn (2,260,455)..... (1,212,085)[.....ccvvnnnnnns [ [V R [ [V R O,
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS .. veeeennn |Equity/Index [N. ... ... KB1H1DSPRFMYMCUFXTO9 . 09/08/2023 |. 09/09/2024 |......... 13,475 |...... 64,760,850 |........ 4806.000 |..... (2,680,447)| (7,975,087)( .ceunneencn |nnne (7,975,087)..... (4,188,051)(.
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS ...ovvvennnens N/A s Equity/Index |N.A oooviiiiiininnnns BATYDEB6GKMZ0031MB27  |. 07/06/2023 |. 07/05/2024 |.......... 4,437 |...... 21,368,592|........ 4816.000 |....... (664,175)[......ccvvnnnnns [V PR 0f.... (2,302,377)] «evvvvnnn feunnn (2,302,377)|..... (1,338,506)[.....ccvvnnnnnne [ [V R [ [0 R N
EMBEDDED OPTION IN IUL
........................... PRODUCTS .......coeeeeeen |N/A o......... [Equity/Index | SUNTRUST BANK ...... |YDOJBGJWYOT8XKCSX06 [. 07/05/2023 |.07/03/2024 |.........15,352 |...... 74,027,344 [.........4822.000 |.....(2,563,630)f.......ccevuueee O |oevernnnnennnnnn O [ (7,859,671)] e [nnn(7,859,671))..... (4,611,199) oo O | O [ O e O | e
SPX US C 4830 07/12/24ENBEDDED OPTION IN IUL
veee |PRODUCTS .. N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 07/13/2023 |. 07/12/2024 |.......... 7,226 |...... 34,901,580 ......... 4830.000 |..... (1,258, 19)[....ccevvnnnnnns [V PR 0f.... (3,704,752)] «eevvvnnnnn fennnn (3,704,782)|..... (2,147,987)[....ccvvnnnnnnne [ [V R [ 0
SPX US C 4833 08/12/24ENBEDDED OPTION IN IUL CANADIAN INPERIAL
PRODUCTS ...ovvvennees N/A s Equity/Index |BA ..ooovvvivnnnennns 21GI19DL770X0HC3ZE78  |. 08/14/2023 |. 08/12/2024 |.......... 6,332 [...... 30,602,556 |......... 4833.000 |..... (1,215,047)f.ceeeeinnnnns [V PR 0f.... (3,421,949)] .eeennnn |oeee (3,421,949)....... (1,890,585)).cvuuniiinnnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennees N/A s Equity/Index |BA ..ooovvvvvniniinns 21GI19DL770X0HC3ZE78  |. 09/14/2023 |. 09/13/2024 |.......... 8,303 |...... 40,153,308 |......... 4836.000 |..... (1,643,994).....0viiiinnnn [V PR 0f.... (4,725,615)] .eevvvnnnnn fennnn (4,725,615)|..... (2,527,777 [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS ...oevvennens N/A s Equity/Index |N.A ooviiiiiininnnns BATYDEB6GKMZ0031MB27 | 09/19/2023 |. 09/18/2024 |......... 14,216 |...... 68,748,576 |......... 4836.000 |..... (2,303,845)...0uuneeennnn [V PR 0f.... (8,153,599)] ..cvvvnnnns fennns (8,153,599)..... (4,338,895))..0uunieinnnnns [ [V R [ [V R O,
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennnees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 09/20/2023 |. 09/19/2024 |.......... 4,056 |...... 19,622,928 1......... 4838.000 |....... (668, 713)[.....ccvvnnnnnns [V PR 0f.... (2,322,708)] ..evvvnnnnn fennnn (2,322,708)|..... (1,236,313))0eneecinnnnns [ [V R [ [V R O,
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennnens N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBU11  |. 08/10/2023 |. 08/09/2024 |.......... 5,588 |...... 27,079,448 (......... 4846.000 |..... (1,044,956).......cc0nnnnns [V PR 0f.... (2,939,628)] ..ccvvnnnnn fennnn (2,939,628)..... (1,648,314)[.....cccvvnnnnn. [ [V R [ [0 R N
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennnees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 09/12/2023 |. 09/11/2024 |......... 11,245 |...... 54,504,515].......... 4847.000 |..... (2,085,345)..cuunneinnnnn [V PR 0f.... (6,275,994) ..cevvnnnns fennnn (6,275,994)..... (3,393,531)]...ccvvnnnnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS .. veveenns |Equity/Index |N.A .. .. BATYDEBBGKMZO031MB27 |. 08/15/2023 |. 08/14/2024 |..........7,665|...... 37,259,565 |........ 4861.000 |..... (1,324,665)........ccccee O oo O fus (3,969,756)] ..evvvnnnnn feunnn (3,969,756)|..... (2,238,234)|. 0 e O e O [ O e[
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...oevvennees N/A s Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 11/17/2023 |. 11/18/2024 |.......... 5,180 |...... 25,211,060 |........ 4867.000 |....... (925,044)]....c0nnnnnnn [V PR 0f.... (3,162,138)[..evvveecn [onne (3,162,138)|..... (1,594,328)....vvvinnnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL
PRODUCTS ...ovvvennees N/A s Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 09/06/2023 |. 09/05/2024 |......... 12,821 ...... 62,489,554 |.......... 4874.000 |..... (2,098,926)[......cccvnnnnns [V PR 0f... (6,788,817)] .ccvvunnnn. ... (6,788,817)..... (3,776,945))..cuuviiinnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL
PRODUCTS .. . |Equity/Index . THBGLXDRUGQFUS7RNE97  |. 09/15/2023 |. 09/16/2024 |..........4,011 [...... 19,557,636 ........ 4876.000 |....... (670,118))...ccceeeeeeee O e O fus (2,155,339)] .eeeevenn |onee (2,155,339)..... (1,186, 135)(. 0.
EMBEDDED OPTION IN IUL ,
PRODUCTS ...oevvennnens N/A s Equity/Index |..oeeerereerunnnnnnnnns 7HBGLXDRUGQFUSRNES7  |. 08/04/2023 |. 08/05/2024 |.......... 6,113 ...... 29,813,101 |........ 4877.000 |..... (1,173,024)f...ccvvvnnnnnns [V PR 0f.... (3,026,618)(........... |..... (3,026,618)|..... (1,750,206)[.....ccvvnnnnnne [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennnens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS28  |. 11/16/2023 |. 11/15/2024 |.......... 5,607 |...... 27,356,553 |......... 4879.000 |[....... (932,108)]...uvveeeeeennnn [V PR 0f.... (3,350, 718)f .eevnneees [ (3,350,718)|..... (1,710, 149)....ccovvnnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...oevvennnens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS28  |. 07/17/2023 |. 07/15/2024 |.......... 5,684 |...... 21,772,024 1........ 4886.000 |....... (930,130))-cvevveeeennnnn [V PR 0f.... (2,646, 114)( ...l | (2,646,114)|..... (1,597,378)[...cccvvennnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennnees N/A s Equity/Index |BA ..oooovvirninninns 21GI19DL770X0HC3ZE78  |. 08/08/2023 |. 08/07/2024 |........ 11,783 |...... 57,571,738 |........ 4886.000 |..... (2,003, 110)]..ccevvennnnns [V PR 0f.... (5,765,256)] ..evvvnnnnn feunnn (5,765,256)|..... (3,347,089))..0uuiiinnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...oevvennnees N/A s Equity/Index |N. .cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 09/05/2023 |. 09/03/2024 |........ 10,805 |...... 52,804,035]........ 4887.000 |..... (1,932,690)f.....cccvvnnnnns [V PR 0f.... (5,584,143)] .ccvvvnnnns fennnn (5,584,143)|...... (3,147, ,156)[.....ccvvvnnnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennnens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 07/18/2023 |. 07/17/2024 |......... 10,420 |...... 51,016,320 ......... 4896.000 |..... (1,806,307)].ccvvvnnnns [V PR 0f.... (4,780,322)] .eevvvnnnnn fennnn (4,780,322)|..... (2,896,462).......cccvnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...oevvennnens N/A s Equity/Index |N. .oovriiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 11/20/2023 |. 11/18/2024 |.......... 4,188 |...... 20,542,140 |......... 4905.000 |....... (729,089))....0veeeennnnn [V PR 0f.... (2,427,682)] ..cvvvnnnnn fennnn (2,427,682)|..... (1,258,984)).....cvvinnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...ovvvennnees N/A s Equity/Index |BA ..oooovvirninninns 21GI19DL770X0HC3ZE78  |. 07/24/2023 |. 07/22/2024 |.......... 7,965 |...... 39,108,150 ......... 4910.000 |..... (1,433,700)f.....cccvvnnnnns [V PR 0f.... (3,609,766)(........... |..... (3,609,766)|..... (2,198,691)[.....cccvvnnnnn. [ [V R [ [0 R N
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...cevvennnens N/A s Equity/Index |N. ..cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 11/22/2023 |. 11/21/2024 |.......... 4,322 |...... 21,255,5% |......... 4918.000 |[....... [WEETETH) . [V PR 0f.... (2,469,769)| ...cvvvnnnn fennnn (2,469,769)|..... (1,287,981)[...cccvvnnnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS .. veveenen. |Equity/Index [N.A .. BATYDEB6GKMZ0031MB27  |. 11/21/2023 |. 11/20/2024 |........ 10,140 |...... 50,010,480 ]|......... 4932.000 |..... (1,629,397)| (5,676,358)(..cuveeee |nnne (5,676,358)|..... (2,989,278)|.
EMBEDDED OPTION IN IUL ROYAL BANK OF

........................... PRODUCTS ................ [N/A ........... [Equity/Index [CANADA ............... ES7IP3USRHIGC71XBU11 |. 11/24/2023 |. 11/22/2024 |..........4,148...... 20,466,232].........4934.000 |....... (701,966)................ O ]................ 0 ].....(2,320,596)] ........... |..... (2,320,596)]..... (1,221, 148)[.........coo. O forrreeeni O e O O ] i
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX US C 4936 07/19/24ENBEDDED OPTION IN IUL
PRODUCTS ...oevvennens N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYITBXKCSX06  |. 07/20/2023 |. 07/19/2024 |.......... 6,854 |...... 33,831,344......... 4936.000 |..... (1,083,343)[...ccevvnnnnnns [V PR 0f.... (2,930,496)] ..eevvnnnnn feunnn (2,930,49%)|..... (1,830,494))....uiiinnnnns [ [V R [ [V R O,
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS .. veveenen. | Equity/Index BATYDEB6GKMZ0031MB27  |. 07/27/2023 |. 07/26/2024 |..........6,414|...... 31,685,160 |......... 4940.000 |..... (1,167,540)| (2,764,614)(........... |..... (2,764,614)|..... (1,707,473)|.
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...ovvvennnens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS28 | 11/27/2023 |. 11/25/2024 |.......... 8,914 |...... 44,044,074]......... 4941.000 |..... (1,404, 757)f.ceeevvnnnnnns [V PR 0f.... (4,964,138)] ..cevvnnnnn fennnn (4,964,138)|..... (2,613,683)[.....ccvvnnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL BANK OF AMERICA,
........................... PRODUCTS .......ooeeeeeen |N/A ooeoeeooon [Equity/Index |NLA .................. BATYDEBGGKMZOO31MB27 |. 07/25/2023 |.07/24/2024 |.........13,026 |...... 64,426,596 |.........4946.000 |.....(2,125,062)).........c00eee. O |oevernnnnnnnnn 0 f.. (5,521,840 ...t oo (5,521,840))...... (3,438,499)....ooevvvvee e O | O [ O et O | e
SPX US C 4950 11/27/24ENBEDDED OPTION IN IUL BANK OF AUERICA,
veee |PRODUCTS .. N/A s Equity/Index |N.A oooviiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 11/28/2023 |. 11/27/2024 |......... 14,968 |...... 74,091,600 |......... 4950.000 |..... (2,428,558)]...00uveeeennnnn [V PR 0f.... (8,253,035)] .eevvunnnnn fennnn (8,253,035)...... (4,358,942)].....ccuvunnnnne [ [V R [ 0
SPX US C 4952 12/09/24 | ENBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 12/08/2023 |. 12/09/2024 |.......... 5,99 |[...... 29,692,192]......... 4952.000 |..... (1,115,916)]....ccvvnnnnnnns [V PR 0f.... (3,356, 781)( .. | (3,356,781)|..... (1,752,628)[.....ccvvnnnnnne [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennees N/A s Equity/Index |N. .cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO09  |. 08/02/2023 |. 08/01/2024 |........ 10,366 |...... 51,353, 164]......... 4954.000 |..... (1,867,435)[....cccvvvnnnnns [V PR 0f.... (4,399,361)] .cevvvnnnnn fennnn (4,399,361)]..... (2,712,023))0vveeieinnnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL BANK OF AMERICA,
PRODUCTS ...oevvennens N/A s Equity/Index |N.A ooviiiiiininnnns BATYDEB6GKMZ0031MB27  |. 11/29/2023 |. 11/29/2024 |......... 16,822 |...... 83,353,010 ......... 4955.000 |..... (2,760,490)......ccvvunnnns [V PR 0f.... (9,235,122)] ...eeevnan o (9,235,122)|..... (4,880,772)[....cccvvnnnnnne [ [V R [ [V R O,
EMBEDDED OPTION IN IUL
PRODUCTS ...ovvvennnees N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 12/07/2023 |. 12/06/2024 |.......... 7,206 |...... 35,705,730 ......... 4955.000 |..... (1,262,563)[....ccccvvnnnnns [V PR 0f.... (3,996,725)] .eevvvnnnnn fennnn (3,996,725)|...... (2,097,531))cvueeiiinnnnns [ [V R [ [V R O,
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennnens N/A s Equity/Index |N. ..cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 12/05/2023 |. 12/04/2024 |......... 10,259 |...... 50,884,640 (......... 4960.000 |..... (1,709,662)].....00uuvvneene [V PR 0f.... (5,637,313)] .eevvrnnnnn fennnn (5,637,313)|..... (2,971,981)[...cccvvnnnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL
PRODUCTS ...ovvvennnees N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 07/31/2023 |. 07/29/2024 |......... 14,934 |...... 74,236,914]......... 4971.000 |..... (2,490,245)...0uvveinnnnn [V PR 0f.... (6,091,890)(..eevveecs [nnne (6,091,890)|..... (3,826,379)).0uuvieinnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS .. veveeenns |Equity/Index |BA ... ... 2IGI19DL770XOHC3ZE78 |. 12/04/2023 |. 12/02/2024 |......... 11,215(...... 55,906,775 (......... 4985.000 |..... (1,671,035)[...cvvvvviiinnn O | O (5,926,809)] ...cvvunnnn fennnn (5,926,809)|..... (3,182,223)|. 0 e O e O [ O e[
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...oevvennees N/A s Equity/Index |BA ..oooovvirninninns 21GI19DL770X0HC3ZE78  |. 12/11/2023 |. 12/09/2024 |.......... 3,173 |...... 15,845,962 |......... 4994.000 |....... (532,778).cvuveeeeennnnn [V PR 0f.... (1,673,782) veevnneeccn | (1,673,782)....... (897,347 .. [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennees N/A s Equity/Index |N. ..cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 12/12/2023 |. 12/11/2024 |.......... 9,861 |....... 49,423,332 ......... 5012.000 |..... (1,661,480)]....cc0unvvnnnne [V PR 0f.... (5,086,659)( ... [ (5,086,659)|..... (2,753,924)|....cccvvnnnnnne [ [V R [ [0 R N
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS .. veveenen |Equity/Index [N. ... ... KB1H1DSPRFMYMCUFXTOQ [. 12/13/2023 |. 12/12/2024 |..........4,648 |...... 23,384,088 ......... 5031.000 |....... (790,671)].....cceeeeeeens O ferrininiinnnnnnn 0o (2,335,954)] ..eeeennnn |onee (2,335,954)f..... (1,279,842)|. 0.
EMBEDDED OPTION IN IUL GOLDMAN SACHS
PRODUCTS ...oevvennnens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528 | 01/05/2024 |. 01/06/2025 |......... 13,838 |...... 69,978,766 |......... 5057.000 [..eeuiivinnnnns 0f.... (2,685,126)[......ccvvnnnnne 0f.... (7,009,285)( ..eevneec [nnne (7,009,285)|..... (4,324,159)]...ccvvvnnnnnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennnens N/A s Equity/Index |N. ..cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 12/14/2023 |. 12/13/2024 |.......... 3,162 |...... 16,081,932(........ 5086.000 |....... (553,888)]....0ueeeennnnn [V PR 0f.... (1,463,363)] ..cvvvnnnnn fennnn (1,463,363)....... (832,393)..cvvvnninns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...oevvennnens N/A s Equity/Index |BA ..oooovivvinnninns 21GI19DL770X0HC3ZE78  |. 01/08/2024 |. 01/06/2025 |.......... 5,531 |...... 28,180,445(......... 5095.000 [ovvunniivinnnnns 0f...... (986,952)]....0vunnnns 0f.... (2,649,776)( ... | (2,649,776)|..... (1,662,824)[.......c0nnnnnn. [ [V R [ [0 R N
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS ...ovvvennnees N/A s Equity/Index |N. .oovriiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 12/21/2023 |. 12/20/2024 |.......... 4,69 |...... 23,958,585 |.......... 5103.000 |[....... (880,970).....ccvvunnnnns [V PR 0f.... (2,142,480)] ..evvvnnnnn fennnn (2,142,480)|..... (1,225, 187)[..ccvvvennnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL
PRODUCTS ...oevvennnees N/A s Equity/Index |BA ..oooovvvvnininns 21GI19DL770X0HC3ZE78  |. 01/04/2024 |. 01/03/2025 |.......... 2,549 |...... 13,017,743 (........ 5107.000 [...ocvvvennnnnns 0f...... (446,075)[.....ccvvvnnnnns 0f.... (1,191,427 eeeneeeeen | (1,191,427)|....... (745,352)..ccvvnninne [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennnens N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 12/18/2023 |. 12/16/2024 |.......... 9,468 |...... 48,551,904]......... 5128.000 |..... (1,584,943).....0viiennnnn [V PR 0f.... (4,120,026)(...evveeees |onne (4,120,026)|..... (2,403,907))+.vvueeevnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...oevvennnens N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 01/18/2024 |. 01/17/2025 |.......... 4,759 |...... 24,432,706 |......... 5134.000 [cueenniiiinnnnns 0f...... (845,722)..ccvveninnne 0f.... (2,215,034)] .eevvvnnnnn fennnn (2,215,034)..... (1,369,312)).euuiiinnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL ROYAL BANK OF
PRODUCTS ...ovvvennnees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 01/03/2024 |. 01/02/2025 |......... 14,289 |...... 73,388,304 {......... 5136.000 [c.eeuniiiinnnnns 0f.... (2,321,391))ceveeiciinnnnns 0f.... (6,370,098)(...cveeees |nnne (6,370,008)|..... (4,048,707)[....cccvnnnnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL JP MORGAN CHASE BK,
PRODUCTS ...cevvennnens N/A s Equity/Index |..oeeerereerunnnnnnnnns 7HBGLXDRUGQFUSRNES7  |. 12/19/2023 |. 12/18/2024 |........ 11,862 |...... 60,946,956 |......... 5138.000 |..... (2,070,393)[..ceevviennnns [V PR 0f.... (5,100, 743) .evvnreeeen | (5,100,743)|..... (2,988,233))cvvunieinnnnns [ [V R [ [0 R N
EMBEDDED OPTION IN IUL WELLS FARGO BANK,
PRODUCTS .. weveenens |Equity/Index [N. ... ... KB1H1DSPRFMYMCUFXTOQ [. 12/22/2023 |. 12/23/2024 |..........7,194 |...... 37,034, 712{......... 5148.000 (3,075,420)] .cevvvnnnnn fennnn (3,075,420)|..... (1,806,314).
EMBEDDED OPTION IN IUL BARCLAYS BANK NEW

........................... PRODUCTS ................ [N/A ........... [Equity/Index YO .................... GSGSEF7VJPSI70UKS573 |. 01/09/2024 |.01/08/2025 |.........14,367...... 74,090,619].........5157.000 |................ 0).....(2,278,750)................ 0 |.....(6,281,105) ........... |.....(6,281,105)..... (4,002,385)f.......occoouuun O forrrerenn O et O O ] i
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 4 5 6 7 8 9 10 1 14 15 16 17 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized of at Inception
Income of Maturity | Number Index Premium Adjusted Valuation Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Carrying Increase/ Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Value Code | Fair Value | (Decrease) Exposure | Entity (b)
SPX US C 5161 01/09/25( ENBEDDED OPTION IN CANADIAN INPERIAL
PRODUCTS ...oevvennens Equity/Index |BA ..ooovvvvvniniinns 21GI19DL770X0HC3ZE78  |. 01/10/2024 |. 01/09/2025 |.......... 3,292 16,990,012{........ 5161.000 (1,432,971)] cevvvnnnn fennnn (1,432,971)f....... (879,915)[...vvvvviineenn O v O e O e O | e
EMBEDDED OPTION IN BANK OF AMERICA,
PRODUCTS .. . |Equity/Index BATYDEB6GKMZ0031MB27  |. 01/17/2024 |. 01/16/2025 |........ 16,386 84,568,146 |........ 5161.000 |.. (7,282,737)| «evvvvnnnn fennnn (7,242,737)..... (4,671,119).
EMBEDDED OPTION IN ROYAL BANK OF
PRODUCTS ...ovvvennnens Equity/Index |CANADA ............... ES7IP3USRHIGCT1XBUT1  |. 12/26/2023 |. 12/23/2024 |.......... 4,692 24,224,7%|.......... 5163.000 |[....... (827,669)| (1,957,306)(.eennnenc [nnne (1,957,306)|..... (1,161,085)]..cevvveveneen O [ O s O [ O e [ s
EMBEDDED OPTION IN WELLS FARGO BANK,
........................... PRODUCTS ...ovvvennees Equity/Index |N. .........cccoeeeo... KBTHIDSPREMYMCUFXTOQ . 12/27/2023 |. 12/26/2024 voeen. 14,662 75,890,512|........ 5176.000 |..... (2,523,477)| (6,033,144)| ........... [.....(6,033,144)|..... (3,599, 343)!
SPX US C 5181 12/27/24 ENBEDDED OPTION IN CANADIAN INPERIAL
veee |PRODUCTS .. Equity/Index |BA ..oooovvirninninns 21GI19DL770X0HC3ZET8  |. 12/28/2023 |. 12/27/2024 |.......... 6,892 35,707,452|........ 5181.000 |..... (1,185,424)| (2,820,123)] .eevvvnnnnn fennns (2,820,123)|..... (QINCEEICRTC)) R R | AP | K
SPX US C 5185 12/19/24ENBEDDED OPTION IN ROYAL BANK OF
PRODUCTS ...ovvvennees Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 12/20/2023 |. 12/19/2024 |.......... 5,502 28,527,870 (......... 5185.000 |[....... (907,280 (2,190, 471) ceveneeecn | (2,190,471)|..... (1,321, 119)[c oo O s O e O e O | e
EMBEDDED OPTION IN BARCLAYS BANK NEW
PRODUCTS ...ovvvennees Equity/Index | YO ..eovvivviinnnnnnnns GSGSEF7VJP5170UK5573 | 01/16/2024 |. 01/13/2025 |.......... 6,280 32,580,640 |........ 5188.000 [....ccvvvnnnnnne 0 (2,643,691)] ..cvvvnnnnn fennnn (2,643,691)|..... (1,855, 721)[.coevveveeee O s O e O e O | e
EMBEDDED OPTION IN ROYAL BANK OF
PRODUCTS ...oevvennens Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 12/29/2023 |. 12/30/2024 |......... 16,224 84,348,576 |......... 5199.000 |..... (2,642,078)| (6,496,947) ..evvvnnnnn fennnn (6,496,947)|..... (3,922,086)].....eveveveene O fovveiiiiiiieen O e O e O[] e
EMBEDDED OPTION IN ROYAL BANK OF
PRODUCTS ...ovvvennnees Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 01/11/2024 |. 01/10/2025 |.......... 3,128 16,274,984 (......... 5203.000 [oevunniivrnnnnns 0 (1,276,722) .evvnneeeen | (1,276, 722)....... (727, 132)[ e 0 s O e O et O | e
EMBEDDED OPTION IN
PRODUCTS ...ovvvennnens Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 01/22/2024 |. 01/21/2025 |......... 11,654 61,055,306 |......... 5239.000 |....ccvvvnnnnnne 0 (4,638,604)(........... |..... (4,638,604)|..... (2,675, 721)[cceevvevieee e O e O e O e O | e
EMBEDDED OPTION IN CANADIAN IMPERIAL
PRODUCTS ...ovvvennnees Equity/Index |BA ..ooovvvivnnnennns 21GI19DL770X0HC3ZE78 | 01/23/2024 |. 01/22/2025 |......... 14,399 75,609,149 (......... 5251.000 [oevenniivinnnnns 0 (5,629,332)] ...coevvnnn |oenne (5,629,332)..... (3,334,275)]...cevvvnneennn O e O v O [ O e | s
EMBEDDED OPTION IN ROYAL BANK OF
PRODUCTS .. . |Equity/Index [CANADA .... . ES7IP3USRHIGC71XBU11 | 01/24/2024 |. 01/23/2025 |..........4,020 21,209,520 |......... 5276.000 |.. (1,509,087 .eeeneeecs [onnne (1,509,037)f....... (824,833)]...vvveeeeiennn O [ O [t O e O | e
EMBEDDED OPTION IN
PRODUCTS ...oevvennees Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 01/26/2024 |. 01/27/2025 |.......... 5,276 27,968,076 |......... 5301.000 [ceeeuniivrnnnnns 0 (1,916,412) .ceeveeeeen | (1,916,412)|..... (1,031,205)[....eevvvvneee O feveieiceics O e O e O | e
EMBEDDED OPTION IN FX-BNP PARIBAS SA,
PRODUCTS ...ovvvennees Equity/Index |P ..covviiiiininnnnnes 549300WCGB70D06XZS54  |. 01/29/2024 |. 01/27/2025 |.......... 3,619 19,191,557 ......... 5303.000 [oeveuniivinnnnns 0 (1,310, 15)f ceveneeecn | (1,310, 115)....... (697,346)[.....ccvvvvneeen 0 v O [ O et O | e
EMBEDDED OPTION IN JP MORGAN CHASE BK,
PRODUCTS .. . |Equity/Index |.... ... THBGLXDRUGQFUS7RNES7 |. 02/02/2024 |. 02/03/2025 |......... 13,104 69,595,344 (......... 5311.000 |.. (4,760,203) .eevneeenes [onnne (4,760,203)|..... (2,320,238)|.
EMBEDDED OPTION IN CANADIAN IMPERIAL
PRODUCTS ...oevvennnens Equity/Index |BA ..ooovvvivnnnennns 21GI19DL770X0HC3ZE78  |. 02/06/2024 |. 02/05/2025 |........ 12,601 67,541,360 ......... 5360.000 [....uiivinnnnns 0 (4,234,513)] .oeeeeenan |oeee (4,234,513)]..... (2,092,343)]...ccvvvnenennnn O o O e O [ O e | s
EMBEDDED OPTION IN
PRODUCTS ...ovvvennnens Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06 |. 01/30/2024 |. 01/28/2025 |......... 18,264 97,913,304].......... 5361.000 [..eeuiirinnnnns 0 (5,994,656)] ...evvnnnnn fonnnn (5,994,656)..... (3,087,575)[...cccvvveeeen O feeeeiiiiics O e O i O | e
EMBEDDED OPTION IN WELLS FARGO BANK,
PRODUCTS ...oevvennnens Equity/Index |N. .oovriiiiinnnnnnns KB1H1DSPRFMYMCUFXTO09  |. 02/07/2024 |. 02/06/2025 |.......... 3,851 20,695,274]......... 5374.000 [cevenniivinnnnns 0 (1,265,696)(........... |..... (1,265,69)....... (545,521)].cevvnviiinnn O [ O [t O e O | e
EMBEDDED OPTION IN BARCLAYS BANK NEW
PRODUCTS ...ovvvennnees Equity/Index | YO ..ovvivviinnnnnnnns GSGSEF7VJP5170UK5573  |. 02/05/2024 |. 02/03/2025 |.......... 4,187 22,530,247]1......... 5381.000 [c.eeuiivinnnnns 0 (1,347,198)(.eeeneeeeen | (1,347,198)|....... (691,556)[.....cevvvvneee O feveviieiieens O [ O et O | e
EMBEDDED OPTION IN
PRODUCTS ...oevvennnees Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYITBXKCSX06  |. 02/15/2024 |. 02/14/2025 |.......... 5,843 31,598,944......... 5408.000 [....uiivinnnnns 0 (1,841,763) .ceeneeecn | (1,841,763)....... (792,944)..evvvevivennnn O [ O [ O e O | e
EMBEDDED OPTION IN
PRODUCTS ...ovvvennnens Equity/Index |SOCIETE GENERALE .. 969500J21S9Z7YL30D96 |. 02/21/2024 |. 02/20/2025 |......... 12,730 68,843,840 (......... 5408.000 [....uiivrnnnnns 0 (4,072,658)( ... |nnne (4,072,658)|..... (1,865,021)[....ccvvveneen O e O e O e O | e
EMBEDDED OPTION IN CANADIAN IMPERIAL
PRODUCTS ...oevvennnens Equity/Index |BA ..oooovivvinnninns 21GI19DL770X0HC3ZE78  |. 02/09/2024 |. 02/10/2025 |.......... 6,614 35,847,880 |......... 5420.000 [oveeuniiiinnnnns 0 (2,017, 775) ceveneeeen | (2,017, 775)....... (858,341)[..eevveveneen O v O e O et O | e
EMBEDDED OPTION IN FX-BNP PARIBAS SA,
PRODUCTS ...ovvvennnees Equity/Index |P ..covviiiiininnnnnes 549300WCGB70D06XZS54  |. 02/20/2024 |. 02/18/2025 |.......... 4,713 25,558,599 ......... 5423.000 |....ccvvvnnnnnns 0 (1,460,406)(........... |..... (1,460,406)|....... (660,327)f..vevvvvenees O v O e O e O | e
EMBEDDED OPTION IN
PRODUCTS ...cevvennnens Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 02/22/2024 |. 02/21/2025 |.......... 6,575 35,656,225|......... 5423.000 |....ccvvvnnnnnns 0 (2,046,608)........... |..... (2,046,608)|....... (695,183)[...eevvvveeeen O v O [ O e O | e
EMBEDDED OPTION IN
PRODUCTS .. . |Equity/Index [SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 02/13/2024 |. 02/12/2025 |........ 11,715 63,870,180 ]|......... 5452.000 |.. (3,378,260)( ..evvnencs |nnne (3,378,260)|..... (1,697,040)(.
EMBEDDED OPTION IN NOMURA GLOBAL FINL
........................... PRODUCTS ...eevvennnnnens Equity/Index |P .......ccoeuennn..... 0Z3VO5H2G7GRS0SBHJO1 . 02/16/2024 |. 02/18/2025 ieee...3,685 20,131,155].........5463.000 |................ 0 (1,056,923)] ...cvvnnnnn ... (1,056,923))....... (427,525)]
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity 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)
SPX US C 5503 02/26/25 | EMBEDDED OPTION IN IUL CANADIAN INPERIAL
PRODUCTS ...oevvennens N/A s Equity/Index |BA ..ooovvvvvniniinns 21GI19DL770X0HC3ZE78  |. 02/27/2024 |. 02/26/2025 |.......... 9,583 |...... 52,735,249 ......... 5503.000 [oevuuniivrnnnnns 0f.... (1,686,129)[.....cccvvvnnnns 0f.... (2,593,585)] ...ceevvnnn |onee (2,593,585)|....... (907,456)[......ccvvnnnnns [ [V R [ [V R O,
EMBEDDED OPTION IN IUL
PRODUCTS .. veveenen. | Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 02/29/2024 |. 02/28/2025 |........ 11,368 |...... 62,603,576 |......... 5507.000 [...eunrivennnnnn 0] (2,136,275)|... (3,068,345)] ..cvvvnnnnn fennnn (3,068,345)f....... (932,070)|.
EMBEDDED OPTION IN IUL FX-BNP PARIBAS SA,
PRODUCTS ...ovvvennnens N/A s Equity/Index |P .ecovviiiiinnnnnnnns 549300WCGB70D06XZS54  |. 02/26/2024 |. 02/24/2025 |.......... 5123 |...... 28,268,714 (......... 5518.000 [..veuviivinnnnns 0f...... (921,986)[.......ccvnnnnns 0f.... (1,337,445)] ceovvennnns fennn (1,337,445)|......... (415,459)...ccvvnnnnnnn [ [V R [ [0 R N
EMBEDDED OPTION IN IUL JP MORGAN CHASE BK,

........................... PRODUCTS .......vveeeewn [N/A ooeoieoos [Equity/Index |....eeeeeeeeennnn..oee.. THBGLXDRUGQFUS7RNES7 (. 03/07/2024 |. 03/06/2025 |..........6,247 |.......34,495,934[.........5522.000 |................ 0 |.....(1,407,012)...ccevvnrrnnnn O fn. (1,667,229)] ..o o (1,667,229))........ (260, 217)f.cecveeiieen O e O [ O et O | e

SPX US C 5547 03/11/25( ENBEDDED OPTION IN IUL WELLS FARGO BANK,

veee |PRODUCTS .. N/A s Equity/Index |N. .oovriiiiinnnnnnns KB1H1DSPRFMYMCUFXTO09  |. 03/12/2024 |. 03/11/2025 |.......... 7,160 |...... 39,716,520 (......... 5547.000 [ovvunniiiinnnnns 0f.... (1,555,224)|.....ccvvnnnnnne 0f.... (1,845,345)] .ocvvnnnnns fennnn (1,845,345)|......... (290, 121)[..eeiieiinnnns [ [V R [ 0

SPX US C 5549 03/10/25 | ENBEDDED OPTION IN IUL FX-BNP PARIBAS SA,

PRODUCTS ...ovvvennees N/A s Equity/Index |P ..oovviiiiiiinnnnnes 549300WCGB70D06XZS54  |. 03/11/2024 |. 03/10/2025 |.......... 3,691 [...... 20,481,359 |......... 5549.000 |.....cevvunnnnne 0f...... (718,306)]....cvvvnnnnnnns 0f...... (944,954) ..nveeeens | (944,954)......... (226,648)........ccunnnnn [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL GOLDMAN SACHS

PRODUCTS ...ovvvennees N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 03/04/2024 |. 03/03/2025 |........ 1,746 |...... 65,413,474]......... 5569.000 [..eeuiivinnnnns 0f.... (2,201,788)[....cccvvnnnnnns 0f.... (2,826,835)] ..cvvvnnnnn fennnn (2,826,835)....... (625,047)f...cevvvinnnnns [ [V R [ [0 R O,
EMBEDDED OPTION IN IUL CANADIAN IMPERIAL

PRODUCTS ...oevvennens N/A s Equity/Index |BA ..ooovvvvvniniinns 21GI19DL770X0HC3ZE78  |. 03/18/2024 |. 03/17/2025 |.......... 5,9%|..... 33,380,586 |......... 5569.000 [.vuuniivinnnnns 0f.... (1,282, 716)[.....ccvvnnnnnns 0f.... (1,504,378)(.ceuveeecn |nnne (1,504,378)....... (221,662)[....ceevveennnns [ [V R [ [V} [
EMBEDDED OPTION IN IUL WELLS FARGO BANK,

PRODUCTS ...ovvvennnees N/A s Equity/Index |N. .oovriiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 03/05/2024 |. 03/04/2025 |........ 1,174 ...... 62,306,224......... 5576.000 [....uiieinnnnns 0f.... (1,977,016))..ccvvennnne 0f.... (2,660,249)] ..cevvnnnnn fennnn (2,660,249)....... (683,233)]..cvvvnnenns [ [V R [ [V} [
EMBEDDED OPTION IN IUL WELLS FARGO BANK,

PRODUCTS ...ovvvennnens N/A s Equity/Index |N. ..cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 03/08/2024 |. 03/07/2025 |.......... 3,075 |...... 17,198,475(......... 5593.000 |....covvvnnnnnne 0f...... (559,589)]...cvvnninnnns 0f...... (713,278)[ e | (713,278)....... (153,689)[......ccvvvnnnns [ [V R [ [V [
EMBEDDED OPTION IN IUL

PRODUCTS ...ovvvennnees N/A s Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 03/19/2024 |. 03/18/2025 |........ 1,748 |...... 65,706,564 ......... 5593.000 |....covvvnnnnnne 0f.... (2,447,931))ccvveeiiinnnnns 0f.... (2,820,329)] .cevvvnnnnn fennnn (2,820,329))....... (372,398)[....cevvvvneeen O Jvveeeieeeen O [ O e O | e
EMBEDDED OPTION IN IUL

PRODUCTS .. veveenen. | Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 03/14/2024 |. 03/13/2025 |..........3,884 |...... 21,800,892(......... 5613.000 |.. (709,918)(... (882,057)( cevvuneans fornnnns (882,067)....... (172,139)).cevevvviinnns O v O e O e O [ | e
EMBEDDED OPTION IN IUL ROYAL BANK OF

PRODUCTS ...oevvennees N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 03/26/2024 |. 03/25/2025 |......... 11,483 ...... 65,016,746 |......... 5662.000 [....oeivvinnnnns 0f.... (2,399,488).....ccevvvnnnns 0f.... (2,468,846)........... |..... (2,468,846)|.........(69,358)]....cuuuereeen O fooriniiiiiiin O s O [ O e[ s
EMBEDDED OPTION IN IUL BARCLAYS BANK NEW

PRODUCTS ...ovvvennees N/A s Equity/Index | YO ..oovvivviinnnnnnnns GSGSEF7VJP5170UK5573  |. 03/21/2024 |. 03/20/2025 |.......... 6,016 |...... 34,098,688 |........ 5668.000 [.....ccvvnnnnnns 0f.... (1,301,622)[.....ccvvnnnnnne 0f.... (1,248,013)f .evennencn [ (1,248,013)..........53,609 |...oevverrnnenn O [ O s O [ O e[ s
EMBEDDED OPTION IN IUL

PRODUCTS .. veveenen. | Equity/Index | SUNTRUST BANK ...... 1YDOJBGJWYOTBXKCSX06  |. 03/28/2024 |. 03/27/2025 |..........6,627 |...... 37,707,630 |......... 5690.000 [.....eevvvveennn 0] (1,319,635))..00unevviennnn 0] (1,353,733)] cevvvvnnnnn fennnn (1,353,733)|...

EMBEDDED OPTION IN IUL JP MORGAN CHASE BK,

........................... PRODUCTS ........ooeeeeee |N/A ........... [Equity/Index |.........ccc............ THBGLXDRUGQFUS7RNES7 |. 03/22/2024 |. 03/21/2025 |..........4,300|...... 24,497,100].........5697.000 |................ 0 ....... (839,102)].......eeeeeeen O fcnnnt (846,175)] ooevvvnnnn fovnnn . (846,175)] e (7,078 O v O e O e O | i
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (199,929,596)) (61,873, 155) 0 (815,433,254) XXX (815,433,254)] (409,733,458 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (199,929,596)) (61,873, 155) 0 (815,433,254) XXX (815,433,254)] (409,733,458 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 (199,929,596)) (61,873, 155) 0 (815,433,254) XXX (815,433,254)] (409,733,458 0 0 0 0] XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 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 (199,929,596)) (61,873, 155) 0 (815,433,254) XXX (815,433,254)] (409,733,458 0 0 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 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_0.262_REC_
UsD

SOFRRATE_08/04/2020_08 Interest .. SOF1+26.161 /
/04/2025 LCH .......... INTEREST RATE ......... N/A o Rate........... LOH covvveeeiiiin F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 08/04/2025 |............... 0f.... 300,000,000)(.262)  f.eeerriiinnn. O, 0f..... 4,057,992 ..... 18,850,630 [....cevvees fonnnn 18,850,630 |....... (951,212)]. v O, [\ OO 0]...... 1,739,745 | oooeviin | 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)
IRS_USD_PAY_0.277_REC_
UsD
SOFRRATE_08/03/2020_08 Interest .. SOF1+26.161 /
/03/2025_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/03/2025 |............... 0f.... 101,000,000((.277)  |eeeeeeeriinnnns [ 0f..... 1,362,612 |...... 6,326,299 | ..cevvnnnnn fennnnn 6,326,299 |....... (316,739)[...ueeevinnnnns [ [V R (U R 585, 117 [ et | i
IRS_USD_PAY_0.4195_REC
_UsD
SOFRRATE_01/12/2021_01 Interest .. SOF1+26.161 /
/12/2025_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 01/12/2025 |............... 0f.... 150,300,000 ((.420) |l [ 0f..... 1,973,888 |...... 5,797,334 | .oovern [ 5,797,334 |..... (1,135,954))..cenviiinnnnns [ [V R (U R 666,382 [ ..oooeniin| e
IRS_USD_PAY_0.5584_REC
_UsD
SOFRRATE_01/12/2021_01 Interest .. SOF1+26.161 /
/12/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 01/12/2026 |............... 0f.... 120,600,000 (.558) [ [ 0f..... 1,541,960 |...... 8,917,225 | .ooevvnnnn [ 8,917,225 |.......... 99,319 |.evviiiiies [ [V R (U R 805,925 | .ooeeiiiit| e
IRS_USD_PAY_0.5603_REC
_UsD
SOFRRATE_01/12/2021_01 Interest .. SOF1+26.161 /
/12/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 01/12/2026 |............... 0f.... 120,600,000 |(.560)  [.oeeeeiieenns [ 0f..... 1,541,387 |...... 8,913,356 | ..ccvvunnnn [eunnnn 8,913,356 |.......... 99,857 |.vvvenniiiinnns [ [V R (U R 805,925 | .ooeeiiiit| e
IRS_USD_PAY_0.59_REC_U
D
SOFRRATE_08/10/2020_08| Interest .. SOF1+26.161 /
/10/2032_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/10/2032 |............... 0f.... 170,000,000 [(.590)  [oeeeieiiienns [ 0f..... 2,160,564 |..... 42,493,400 |....cevvnnn o 42,493,400 |...... 2,857,899 |...cuvunnnn [ [V R 0f..... 2,458,708 [ .eovneeen | e
IRS_USD_PAY_0.612_REC_
UsD
SOFRRATE_08/03/2020_08 Interest .. SOF1+26.161 /
/03/2082_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/03/2032 |............... 0f.... 170,000,000 |(.612)  [oieeiiriinns [ 0f..... 2,151,131 |..... 42,151,655 | .oceeeennnn o 42,151,655 |...... 2,866,575 [ciiiiiinnnnns [ [V R 0f..... 2,455,889 | ..ot et
IRS_USD_PAY_0.65_REC_U
D
SOFRRATE_07/24/2020_07 Interest .. SOF1+26.161 /
J24/2032_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/24/2032 |............... 0f.... 126,400,000/(.650)  [oeeeiiiiiinnnns [ 0f..... 1,687,204 |..... 30,934,018 [..eevneeen |nnnn 30,934,018 |...... 2,143,154 |..ovvnie [ [V R 0f..... 1,823,027 | ooeeeeiin | e
IRS_USD_PAY_0.708_REC_
UsD
SOFRRATE_12/08/2020_12 Interest .. SOF1+26.161 /
/08/2027_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 12/08/2027 |............... 0f.... 129,800,000((.708)  [eeiiiiiiinnnns [ 0f..... 1,611,023 ..... 16,225,311 [.oeeeeeeein | 16,225,311 |...... 1,227,932 [ceveneiiiiinnnns [ [V R 0f..... 1,246,758 | woveeeiin | e
IRS_USD_PAY_0.798_REC_
UsD
SOFRRATE_07/14/2020_07 Interest .. SOF1+26.161 /
/14/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/14/2050 |............... 0f..... 72,500,000((.798)  |eeeeiiiiiiinnns [ [V . 893,281 |..... 37,965,036 [...oueeeen [nnne 37,965,036 |...... 2,190,208 |.....oevvennnnns [ [V R 0f..... 1,859,173 | oeeeiiit | e
IRS_USD_PAY_0.812_REC_
UsD
SOFRRATE_05/18/2020_05 Interest .. SOF1+26.161 /
/18/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/18/2050 |............... 0f..... 70,000,000((.812)  feeeeiiins [ 0 850,685 |..... 36,394,320 |...ccevnnnn o 36,394,320 |...... 2,118,510 [ouuiiiiinnnnns [ [V R 0f..... 1,789,727 | oo | e
IRS_USD_PAY_0.815_REC_
UsD
SOFRRATE_05/18/2020_05 Interest .. SOF1+26.161 /
/18/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226 TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/18/2050 |............... 0f..... 70,000,000((.815)  feeeeiiins [ [V - 850,160 |..... 36,359,807 [..euvnenn [onnne 36,359,807 |...... 2,119,981 [ocooeiiinnnnnns [ [V PR 0f..... 1,789,727 | oot | e
IRS_USD_PAY_0.9548_REC
_UsD
SOFRRATE_10/23/2020_10 Interest .. SOF1+26.161 /
/23/2032_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/23/2032 |............... 0f.... 126,100,000((.955)  |eeeeeeeiiinnns [ 0f..... 1,487,346 |..... 28,851,915 [..eeeeeeecn [ 28,851,915 |...... 2,285,950 |..cvvnnnnnnnns [ [V PR 0f..... 1,845,746
IRS_USD_PAY_0.969_REC_
UsD
SOFRRATE_12/08/2020_12 Interest .. SOF1+26.161 /
/08/2030_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 12/08/2030 |.... 92,100,000 ((.969) oo O [ O e 1,083,011 ]..... 17,172,267 | oo o 17,172,267 |...... 1,467,918 |. 0 O e O 1,191,365
IRS_USD_PAY_1.07:
UsD
SOFRRATE_10/23/2020_10 Interest .. SOF1+26.161 /
/23/2035_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 05/19/2023 |. 10/23/2035 |...............0..... 102,600,000((1.074)  .erreeeeenn O O e, 1,179,589 |..... 28,775,611 [..ocoeennnn | 28,775,611 ...... 2,208,902 ). L0 O O 1,744,944
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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_PAY_1.26684_RE
C_UsD
SOFRRATE_10/23/2020_10 Interest .. SOF1+26.161 /
/23/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/23/2050 |........eun.... 0f..... 70,600,000((1.267)  [eeeeiiinns [ [V - 777,650 |..... 31,653,543 |..ceeevninn |onne 31,653,543 |...... 2,371,599 |.oovvine [ [V R 0f..... 1,819,948 | oveeiiin | e
IRS_USD_PAY_1.441_REC_
UsD
SOFRRATE_12/08/2020_12 Interest .. SOF1+26.161 /
/08/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 12/08/2050 |............... 0f..... 46,700,000 |(1.441)  |oeoeiiiiinnnnns [ [V . 494,043 |..... 19,627,030 [.euuneeeeen [onnne 19,627,030 |...... 1,630,367 [..ocvvvnnnnnnnns [ [V R 0f..... 1,206,697 | .ooeeeeeen| e
IRS_USD_PAY_1.5587_REC
_UsD
SOFRRATE_01/11/2021_01 Interest .. SOF1+26.161 /
J11/2051_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |.01/11/2051 |......eveennen. 0f..... 59,600,000((1.559)  [oeeeiiiiiinnnns [ 0fens 612,984 |..... 23,913,619 |.coeeeennnn |oeee 23,913,619 |...... 2,133,401 |eevvnnne [ [V R 0f..... 1,542,708 | weveeeeiin | e
IRS_USD_PAY_1.56111_RE
C_USD
SOFRRATE_01/11/2021_01 Interest .. SOF1+26.161 /
J11/2051_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |.01/11/2051 |......eunennnn. 0f..... 79,200,000 ((1.561)  [oeeeiiiiiinnnns [ [V . 814,092 |..... 31,745,986 [....oeeee |- 31,745,986 |...... 2,836,361 [..oooeiiinnnnns [ [V R 0f..... 2,050,041 [ cooveeiin | e
IRS_USD_PAY_3.774_REC_
UsD
SOFRRATE_01/24/2024_01 Interest
/24/2044 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/22/2024 |. 01/24/2044 |............... 0f.... 107,200,000 |.SOF1 / (3.774) [..cevvvvennnnnns [ [V . 316,594 |......... 437,198 [.eveneeens o 437,198 |......... 437,198 [ooveiiiiinnnnn [ [V R 0f..... 2,386,864  ...ooeeen| cereeiiies
IRS_USD_PAY_3.7777_REC
_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..... 57,200,000 .SOF1 / (3.778) |..eeeveeennnnnn [ [V . 168,529 |......... 204,058 [..evuneeens o 204,058 |......... UL [ [V R 0f..... 1,273,588 | weveeeeiin | e
IRS_USD_PAY_3.7865_REC
_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.... 131,400,000 |.SOF1 / (3.787) [ceuvivvrnnnnns [ [V . 384,961 |......... 725,322 | eeeeenin [ 725,322 |......... 725,322 |ceviine [ [V R 0f..... 2,529,868 | ..ooovvnnn| et
IRS_USD_PAY_3.78687_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..... 61,300,000 [.SOF1 / (3.787) |..ceeeeeennnnnn [ [V . 179,547 |......... 335,829 | .ceeveiin [ 335,829 |......... 335,829 |...ovvnninns [ [V R 0f..... 1,180,220 | weveeeein | eeriiieeeeininn
IRS_USD_PAY_3.7875_REC
_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..... 87,700,000 |.SOF1 / (3.788) [ceevvvrrvvrnnns [ 0fnnns 256,768 |......... 474,261 [ .eveeneenns [ 474,261 |......... LYL 33 I [ [V R 0f..... 1,688,504 | .ooeeeiin| e
IRS_USD_PAY_3.788_REC_
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..... 70,100,000 |.SOF1 / (3.788) [ceevvvrrvrrnnes [ [V . 205,173 |..uuennns 375,152 | eeeeerin [ 375,152 |.uveenns 375,152 |evvveiiiene [ [V R 0f..... 1,349,648 | ...ooooin| ceriiii
IRS_USD_PAY_3.78893_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..... 55,200,000 |.SOF1 / (3.789) [...vvvvvuvnnnnen [ [V . 161,465 |......... 289,653 | ..covvnnnnn [ 289,653 |......... 289,653 |.....uuunnne [ [V PR 0f..... 1,062,776 | woveevnenn [ e
IRS_USD_REC_0.5848_PAY
_UsD
SOFRRATE_11/12/2020_11 Interest (0 .585 /
/12/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 11/12/2026 |............... 0f.... 225,000,000 [(SOF1+26.161)  |.eevvvnnnnnnne [ 0].... (2,861,923))....(22,237,230) ... ....(22,237,230)f..... (1,193,708)[.....ccvvnnnnnns [ [V PR 0f..... 1,820,686
IRS_USD_REC_0.58799_PA
Y_USD
SOFRRATE_05/18/2020_05 Interest (0 .588 /
/18/2030_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/18/2030 |............e.. O o 151,300,000 ((SOF1+26.161) L0 (1,923,427)|.....(29, 388,459 ... ....(29,388,459)..... (2,113,111). 0 O e O 1,873,655
IRS_USD_REC_0.6155_PAY
_UsD
SOFRRATE_05/15/2020_05 Interest (0 .616 /
/15/2030_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 05/19/2023 |. 05/15/2030 |...............0..... 200,000,000 [(SOF1+26.161) |.........oeeee O fiiiiiiinnnn 0. (2,528,769))... (38,480,169)... ... (38,480,169)f..... (2,8083,943)|. L0 O O 2,475,081
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1 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 21 22 23
Cumulative
Prior Current
Year(s) | Year Initial
Strike Initial Cost Cost of Credit Hedge
Price, of Un- Un- Total Current Quality |Effectiveness|
Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's of at Inception
of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Refer- and at
Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Potential ence | Quarter-end
Description (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Exposure | Entity (b)

IRS_USD_REC_0.6408_PAY
_UsD
SOFRRATE_05/12/2020_05 Interest (0 641/
/12/2030_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/12/2030 |......evvnnnnn. 0f.... 150,000,000 [(SOF1+26.161)  [....cevvvnnnnnns [ 0].... (1,886,949)|... (28,637,007)]........... ... (28,637,007)f..... (2,111,136)[....ccvvvnnnnnns [N SR | AR | N RN 1,855,065 | cevvvvvnn | ceniiiiiees
IRS_USD_REC_0.64738_PA
Y_USD
SOFRRATE_05/13/2020_05 Interest (0 647 /
/13/2030_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/13/2030 |......evvnnnnn. 0f.... 200,000,000 |(SOF1+26.161)  [....cevvevnnnnn [ 0].... (2,512,819)|... (38,111,364)] ........... ... (38,111,364)f..... (2,818,063)[.....cccvvnnnnns [N SR | AR | N RN 2,473,974 [ ovviiiit | e
IRS_USD_REC_0.6781_PAY
_UsD
SOFRRATE_11/12/2020_11 Interest (0 .678 /
/12/2027_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 11/12/2027 |............... 0f.... 225,000,000 [(SOF1+26.161)  |.eevvuunnnnnne [ 0].... (2,809,442))... (27,919,488 ........... ... (27,919,488)..... (2,062,829))..0uuveeennnnns [N SR | AR | N RN 2,140,215 ooviiiis | i
IRS_USD_REC_0.767_PAY_
UsD
SOFRRATE_11/12/2020_11 Interest (0 767 /
/12/2028_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 11/12/2028 |............... 0f.... 225,000,000 [(SOF1+26.161)  |..eevvunnennns [ 0].... (2,759,436))... (33,052,620)........... ... (33,052,620)f..... (2,620,521))0vuueieinnnnns [N SR | AR | N RN 2,418,598 [ ..ooeeiis | i
IRS_USD_REC_0.83614_PA
Y_USD
SOFRRATE_10/23/2020_10 Interest (0 .83 /
/23/2030_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/23/2030 |......eevnnn.n. 0f.... 150,000,000 [(SOF1+26.161)  [....cevvvnnnnnns [ 0].... (1,813,743)|... (28,663,703)]........... ... (28,663,703)f..... (2,301,405))..0uuneeinnnnns [N SR | AR | N RN 1,921,980 | covnvei | e
IRS_USD_REC_0.83809_PA
Y_USD
SOFRRATE_10/23/2020_10 Interest (0 .838 /
/23/2030_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/23/2030 |.......evnn.... 0f.... 150,000,000 [(SOF1+26.161)  [....cevvvunnnnns [ 0].... (1,813,012)... (28,647,031)........... ... (28,647,031)f..... (2,302,216)).vuueeeennnnns [N SR | AR | N RN 1,921,980 | cevnvin | e
IRS_USD_REC_0.855_PAY_
UsD
SOFRRATE_11/12/2020_11 Interest ...855 /
J12/2029_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 11/12/2029 |............... 0f.... 225,000,000 [(SOF1+26.161)  |.eevvvennannne [ 0].... (2,709,936)|... (37,702,210)]........... ... (37,702,210)f..... (3,092, 137))cvueeiiinnnnns [N SR | AR | N RN 2,667,441 | o[ e
IRS_USD_REC_0.8605_PAY
_UsD
SOFRRATE_05/13/2020_05 Interest ....861/
/13/2040_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/13/2040 |.......eenn.... 0f.... 100,000,000 A61) [ [ 0].... (1,203,130)|... (38,706,785)]........... ... (38,706,785)..... (2,431,727 )] ccveeeiiinnnnns [N SR | AR | N RN 2,008,032 | ceeenienn [ e
IRS_USD_REC_0.87916_PA
Y_USD
SOFRRATE_05/14/2020_05 Interest ....8719 /
/14/2040_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/14/2040 |............... 0f.... 100,000,000 A61) [ [ 0].... (1,198,467)|... (38,484,970 ........... ... (38,484,970)f..... (2,440,155))..euvniiinnnnns [N SR | AR | N RN 2,008,202 | eeenieenn | e
IRS_USD_REC_0.9825_PAY
_UsD
SOFRRATE_06/05/2020_06 Interest (0 983 /
/05/2040_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 06/05/2040 |............... 0f.... 100,000,000 [(SOF1+26.161)  [....ccevvunnnnns [ 0].... (1,172,532)|... (37,357,476)| ........... ... (37,357,476)..... (2,492, 441)]...ccvvnnnnnnnns [N SR | AR | N RN 2,011,951 | o[ e
IRS_USD_REC_1.0439_PAY
_UsD
SOFRRATE_01/11/2021_01 Interest (0| 1.044 /
J11/2031_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |.01/11/2031 |.......eenneee. 0f.... 155,000,000 |(SOF1+26.161)  [....eevvvvnnnnn [ 0].... (1,793,654)... (28,551,097)]........... ... (28,551,007)f..... (2,526,084)).......cccnnnnns [N SR | AR | N RN 2,018,916 | .ooevneenn [ e
IRS_USD_REC_1.19434_PA
Y_USD
SOFRRATE_10/23/2020_10 Interest (0| 1.1% /
/23/2040_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/23/2040 |............... 0f.... 100,000,000 [(SOF1+26.161)  [....ccvvvunnnnns [ 0].... (1,119,612)|... (35,410,420)] ... .. (35,410,420)f..... (2,618,639)[.....cccunnnnnn. [N SR | AR | N RN 2,035,641
IRS_USD_REC_1.231_PAY_
UsD
SOFRRATE_12/08/2020_12 Interest (0| 1.231 /
/08/2035_LCH ... . |Rate... F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 12/08/2035 |.... 84,500,000 ((SOF1+26.161) (938,295)|... (22,684,000)... .. (22,684,090).... (1,880,600). 0 O e O 1,444,919
IRS_USD_REC_1.33082_PA
Y_USD
SOFRRATE_01/11/2021_01 Interest (0| 1.331 /
/11/2036_LCH ......... . | Rate... F226TOHBYD6XJB17KS62 |. 05/19/2023 |. 01/11/2036 |...............0 [..... 142,000,000 |(SOF1+26.161) |...........ee. O foiiinininnnnn 0. (1,541,362))... (37,022,119)[... .. (87,022, 119)f..... (3,224,765)|. L0 O O 2,437,797
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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_3.6153_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..... 83,200,000.3.615 / (SOF1) [cevuurvvrnnnnns [ [V IO (270,855)|......... [RSTETY) I (85,444)|......... (85,444)...euniiiinnnnns [ [V R 0f..... 2,272,379 [ ovveiiiis | i
IRS_USD_REC_3.6199_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..... 44,400,000 [.3.620 / (SOF1) [..eevvvvunnnnnns [ [V IO (144,080)|.......... (9,088 .eveeeeeenn |oevennnnns (9,088).......... (9,088)[....ccvvvnnnnnne [ [V R 0f..... 1,212,664 | coevveeiis | e
IRS_USD_REC_3.70094_PA
Y_USD
SOFRRATE_01/24/2024_01 Interest
/24/2049_LCH .......... | INTEREST RATE ......... N/A s Rate... F226TOHBYD6XJB17KS62 | 01/22/2024 |. 01/24/2049 |.... 43,300,000 (.3.701 / (SOF1) |..evvvveeeeeee O i 0 o (133,853)|.... (99,13 O e O e O 1,078,935 | coeevviii | e
IRS_USD_REC_3. AY_
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..... 92,800,000.3.702 / (SOF1) [cevuurrvrnnnnns [ [V IO (286,687)....... (196,720)( ..cvvnees Jovneen (196,720)f....... (196,720)[....cevvennnnns [ [V R 0f..... 2,312,360 [ .oveennnn | e
IRS_USD_REC_3.7022_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..... 49,500,000 [.3.702 / (SOF1) [..eevvvvvnnnnnns [ [V IO (152,902)|....... (103,348)( ...cevneee Jevnneen (103,348)|....... (103,348)[....cevvvennnns [ [V R 0f..... 1,233,425
IRS_USD_REC_3.703_PAY_
UsD
SOFRRATE_01/24/2024_01 Interest
/2472049 LCH .......... INTEREST RATE ......... N/A Lot Rate........... LCH ..o F226TOHBYD6XJB17KS62 |. 01/22/2024 |. 01/24/2049 |............... 0]...... 61,900,000.3.703 / (SOF1) |.euuuviivrnnnnns [ 0]....... (191, 111)]........ (121,316) - ooeeneee o (121,316)]........ (121, 316)[..eeeeenennnn [ [0 0f..... 1,542,404 [ ooooiiiin| e
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 0 0 (5,062,127))  (75,761,430) XXX (75,761,430)  (10,553,006), 0 0 0 86,085,320 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 (5,062,127))  (75,761,430) XXX (75,761,430)  (10,553,006), 0 0 0 86,085,320 | 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 0 0 (5,062,127))  (75,761,430) XXX (75,761,430)  (10,553,006), 0 0 0 86,085,320 | 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 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 (5,062,127))  (75,761,430) XXX (75,761,430)  (10,553,006), 0 0 0 86,085,320 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] 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 0 0 XXX 0 0 0 0 0 0 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 191,528,117 65,618,890 (5,062,127)] 313,190,532 | XXX 313,190,532 60,379,882 0 0 0 86,085,320 | 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 191,528, 117 65,618,890 (5,062,127)] 313,190,532 | XXX 313,190,532 60,379,882 0 0 0 86,085,320 | XXX XXX

Description of Hedged Risk(s)

@) |
[

Code |
[

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

®) |
[

Code |
[




1203

STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Variation Hedge
Gain Margin Effectiveness
(Loss) Used | Cumulative Gain at
Book/ to Adjust | Variation (Loss) Inception
Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
air Value Value Margin Margin Item Hedges Year Exposure (b) Point

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity 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 0 0 0 0 0 0
BANK OF AMERICA, N.A .... ... BATYDEB6GKMZOO31MB27 . |.... . 44,060,000 |.... . 136,492,226 .. (92,536,981)].... . 136,492,226 (92,536,981)].... ....0
CANADIAN IMPERIAL BA . 21GI19DL770X0HC3ZE78 . |. . 63,380,000 |[. .212,801,660 |.. .(149,290,680) (. .212,801,660 . (149,290,680)|. .0
CITIBANK N.A. ....... ES70DZWZ7FF32TWEFATE . |. . 10,375,305 |[. 37,242,115 |.. (26,812,452) . 37,242,115 .. (26,812,452)]. .0
FX-BNP PARIBAS SA, P .... 5493001/CGB70D06XZS54 . ...3,590,000 |.... ... 8,889,500 ... (5,052,920 .... ... 8,889,500 ....(5,052,920)|.... ....0
GOLDMAN SACHS INTERN . ... W22LROWP2IHZNBBEKS28 . .66,000,000 |.... . 178,163,187 .(116,419,539) ... . 178,163, 187 ... (116,419,539)[.... ....0
JP MORGAN CHASE BK, ... . THBGLXDRUGQFUS7RNES7 . . 12,320,000 |. 47,943,653 |.. (35,442,229)|. 47,943,653 .. (35,442,229)|. .0
NOMURA GLOBAL FINL P . 0Z3VO5H2G7GRS05BHJ91 . .. 770,000 |. ..1,037,021 |.. . (1,056,923)). ..1,937,021 ....(1,056,923)]. .0
ROYAL BANK OF CANADA . ES7IP3USRHIGC71XBU11 . . 59,530,000 |[. . 194,702,708 |.. .(133,009,824) . . 194,702,708 .(133,009,824)]. .0
SOCIETE GENERALE . 969500J2159Z7YL30D96 . |. .. 6,940,000 |[. ..7,194,357 |.. . (4,072,658)). ..7,194,357 (4,072,658)). .0
SUNTRUST BANK .. 1YDOJBGJWYITBXKCSX06 . |. . 46,870,000 |[. . 131,936,783 |.. (83,497,909) . . 131,936,783 .. (83,497,909)|. .0
WELLS FARGO BANK, N. . KB 1H1DSPRFMYMCUFXT09 . . 77,024,936 |.... . 228,150, 301 .(156,721,131)[.... . 228,150,301 ... (156,721,131)[.... ...0
0299999999. Total NAIC 1 Designation 390,860, 241 1, 185,453,511 (8083,913,246) 4,455,198 1, 185,453,511 (803,913,246) 4,455,198 0 0
BARCLAYS BANK NEW YO .ivvveeniiiiiiiiiiiiiiiiiin e i ecanaas GBGSEF7VJP5I70UK5573 . |.......... Yooooons | Yoorrooons [ 7,250,000 [..oevvvenniniiiinnnnnnnennnn 0 [t 18,931,706 |...ovviiinnnnn (11,520,007) . cevvvennniiiiinnnnns 161,699 |..ovveniiiinnnnn 18,931,706 |....oovvvnnnnn (11,520,007)].ceevieiiiiinnnns 161,699 |.ovvveiiiiiiiiiiiiiiiiinanns [0 0
0399999999. Total NAIC 2 Designation 7,250,000 18,931,706 (11,520,007) 161,699 18,931,706 (11,520,007) 161,699 0 0

0 475,909, 836 (551,671,264) 0 475,909, 836 (551,671,264) 0 86,085,320 10,323,891

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded)

0999999999 - Gross Totals

398,110,241

1,680,295,053

(1,367,104,517)

4,616,897

1,680,295,053

(1,367, 104,517)

4,616,897

86,085,320

10,323,891

1. Offset per SSAP No. 64

0

0

2. Net after right of offset per SSAP No. 64

1,680,295,053

(1,367,104,517)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity 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)
LCH ettt ettt e e e n e e e e rn e e e rrnn e F226TOHBYDBXUBI7KSE2 .. | Cash....ceeeeeeeeeeeeeeee e et e 000000-00-0 ........ CASHUSD et e e e e e e e
SOCIETE GENERALE . 969500J2189Z7YL30D96 .. 000000-00-0 .. CASHUSD ..

LCH .

F226TOH6YDBXJB17KS62 ..

000000-00-0

CASHUSD

0199999999 - Total 94,878,145 94,878,145 94,878,145 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
FX-BNP PARIBAS SA, P .. 5493001/CGB70D06XZS54 .. 000000-00-0 CASHUSD .3,590,000 .3,590,000 .
ROYAL BANK OF CANADA . ES7IP3U3RHIGC71XBU11 .. 000000-00-0 CASHUSD . 59,530,000 .. 59,530,000
BANK OF AMERICA, N.A . . BATYDEB6GKMZ0031MB27 . 000000-00-0 .. CASHUSD e e e et e e et e e e e e e e e e e e e e e e e e e e e enna e e e e ennnnnneeeeennnnns [enneeeeeennnnneeeeenns 84,060,000 [l 44,060,000 [ XXX e Ve
JP MORGAN CHASE BK, ... THBGLXDRUGQFUS7RNESY .. 000000-00-0 .. CASHUSD ..o ciiiiie e sennna e snnnnn s ennnnnns [oenneeseennnnneeeeenns 12,320,000 [ 12,320,000 [ XXXV
CITIBANK N.A. ........ .... E570DZWZ7FF32TWEFAT6 . 000000-00-0 .. CASHUSD .. . . . R 9,9, CHRT R I IR A
CANADIAN IMPERIAL BA . . 21GI19DL770X0HC3ZETS .. 000000-00-0 .. CASHUSD .. . 63,380,000 |... ..63,380,000 |.eevunneeee KR X s eV
SOCIETE GENERALE 969500J21S9Z7YL30D96 .. 000000-00-0 .. CASHUSD .. .6,940,000 |... 16,940,000 |..evnnneeec e XXX i e eV
SUNTRUST BANK JJKC32MCHID 171265206 .. 000000-00-0 .. CASHUSD .. . 46,870,000 |... .. 46,870,000 |..evvnneen KR X s eV
NOMURA GLOBAL FINL P .. . 0Z3V05H2G7GRS05BHU91 .. 000000-00-0 .. CASHUSD .. ... 770,000 |... L 770,000 [ XXX e e e Ve
BARCLAYS BANK NEW YO . . G5GSEF7VJPSI70UK5573 .. 000000-00-0 .. CASHUSD .. .7,250,000 |... 0,250,000 |eeennnneee el KR K e eV
GOLDMAN SACHS INTERN . W22LROIP2IHZNBBBK528 .. 000000-00-0 CASHUSD .. . 66,000,000 .. 66,000,000
WELLS FARGO BANK, N. .... . KB1H1DSPRFMYMCUFXTO9 .. . [91282C-8B-6 ... UNITED STATES TREASURY NOTE/BOND ... . 77,024,936 |... .. 88,214,000 |... ... 12/31/72027 ....|.
0299999999 - Total 398,110,241 409,299, 305 XXX




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month 9
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 YOR ....ccovierciene New York, NY ..o fo 1002000 ..o O e 0 [ 8,272,795 |............ 2,257,363 |......... (4,502,313)]..XXX.
JP Morgan Chase ...................... Springfield, IL oo o .0.000 [ O e 0 e, 1,018,283 |............ 1,484 427 |............... 744 515 |..XXX.
FHLB oo Pittsburgh, PA oot o 100,000 [ O [ 0 o 2,842,882 |............ 2,886,413 XXX,
Northern Trust Bank . Chicago, IL ......... . 1..0.000 |.. XXX,
PNC Bank .....ococoovieciiiccee Philadelphia, PA .........c...... |......... ...0.000 L XXX,
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 [ XXX
0199999. Totals - Open Depositories XXX | XXX 0 0 11,819,813 6,524,689 561,558 | XXX

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 [ Xxx
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0 [ Xxx
0399999. Total Cash on Deposit XXX [ XXX 0 0 11,819,813 6,524,689 561,558 [ XXX
0499999. Cash in Company's Office XXX [ XXX XXX XXX 0 0 0 [ Xxx
0599999. Total - Cash XXX | XXX 0 0 11,819,813 6,524,689 561,558 | XXX

E13
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Insurance and Annuity Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3 4 5 6 7
Book/Adjusted
Carrying Value

Code Rate of Interest

Date Acquired Maturity Date

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

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 03/28/2024 ..........
JUPT R 03/28/2024 ..........
...................... 03/28/2024 ..........

.............................. 19,671,240

... 115,352,938 ..
.... 41,100,000 |..

8309999999.

Subtotal - All Other Money Market Mutual Funds

176,124,178

8609999999 - Total Cash Equivalents

176,124,178

304,393
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