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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [reneenna 13,958,907,883 ..o [V 13,958,907,883 |.......... 13,672,878,459
2. Stocks:
2.1 Preferred SIOCKS ...t sesesesees e sessee s nssssssses [resnececasenens 47,118,681 | [V 47,118,681 |..ooveennee 51,966,391
2.2 COMMON SLOCKS ...ttt ees [eneneenenns 1,045,122,315 | [V 1,045,122,315 |....coceeee. 912,304,119
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt oot [V RN [V RN [V RN 0
3.2 Other than firSt IENS..........ccoovveveieieecccc ettt [feeetese et (O (O [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeereiinniiiiennens 0
ENCUMDBIANCES) ...oeeveiieceie ettt |oebeneenenenees 28,947,003 ... [V 28,947,093 |....coovnve. 29,654,095
4.2 Properties held for the production of income (less
e 0 eNCUMDBIANCES) ....cocvimiiicicicieiceicieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) .....eveeeiiiietetceeeeee ettt teteseees et et beseses s ssesesesesessssnans [oesetesenenenssesesenaenenenaeas (O (O [0 0
5. Cash ($
[ J 311,763,844 ) and short-term
investments (§ ..o 63,929,273 ) oo e 424,807,918 ..o (U O 424,807,918 |....ccceee. 376,029,241
6. Contract loans (including $  «eveovovrererrerieieiceeeene 0 premium notes) ...... [-roeeeeunnns 690,250,943 |..cooovoeeeeeeeeee (1 A 690,250,943 |............... 553,784,913
7. Derivatives ............... ..1,292,965,658 |.. ..1,292,965,658 |.. ..1,171,084,770
8. Other iNVESLEd @SSELS ....c.ovvueueeeeeieiieieeei ettt s e [roseeeasees 2,223,896,772 |.ccoeeevveieceen 100 | 2,223,896,672 |........... 2,212,098, 165
9. ReCEIVaADIES fOr SECUMEIES .......vvueiecieiicieicieiieeeieeie et [reeceeeecaeeeeees 1,545,768 |...ooviiiiicrirricicinne (U 1,545,768 |...ooovierices 793,549
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LINes 110 11) ....ocoovcveveveeeeeeeieicicereens oo 19,713,563,031 ..o 100 |......... 19,713,562,931 |.......... 18,980,593,702
13. Title plantsless § ....ocoooveiiiiiiiin, 0 charged off (for Title insurers
[oT 2117 OO OO TS UUUURRTN ST TRTOTSOPT (O (O [0 0
14.  Investment income due and @CCTUET ............cccueururiiriueiernenireeeeeiseeeseeeieas [ 190,881,787 |.ooveerieinne, 57,032 |virerinne 190,824,755 |.....covvee. 165,217,206
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................. 17,663,902 ..o 3,709,973 | 13,953,929 |..coovivnenne 26,065,427
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........c.cccoveiiiiinnne. 0
earned but unbilled Premiums) ..........cccceeveieviiiieereeceeeee e [oeeeeeeeeeens 123,050,075 |oovovoeeeeeeeeeeeeeee (V) 123,050,075 |.ooveeene 125,902,500
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........ccceceevrennrnnnn (O Y T (O [0 [0 0
16. Reinsurance:
16.1 Amounts recoverable from rINSUIETS ...........ccooeerururueerenenreeeeeeneneseeeeens freeiciceenes 114,421,391 114,421,391 [ 27,468,292
16.2 Funds held by or deposited with reinsured COMPaNIEs .............cccccevereer. |oereverrerecninnneeneee 0 Jvreeeerererrseeieeeend 0 o [0 O 0
16.3 Other amounts receivable under reinsurance contracts .. 14,691,824 ..o 0 o 14,691,824 |................. 15,890,329
17.  Amounts receivable relating to UninSUred Plans ............cccocoeevvieieieeeeeenenis v 0 oo 0 e [0 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccccoenne 19,405,396 |..ooovoveeeeeeeereeereeee 0 [ 19,405,396 |....cccvevnnee 8,052,544
18.2 Net deferred tax asset ..........coocoeerueennne ..300,176,965 |.. ..210,265,332 |.. ..255,574,588
19.  Guaranty funds receivable or 0N dePOSit ...........ccccvcveveveveeeeeeeeieieieieeeeeeenes [reeeeeeeeenenesenees 808,062 |......ceeveerereereeriernnens 0 oo 808,062 |......ccvevevnnnne 822,055
20. Electronic data processing equipment and SOfWAre .............cocoeveeeerererieis foeveervrinnnnns 4,433,002 |...oooviiieeeee (V1 R 4,433,002 |..ccocverinnnne 5,494,790
21. Furniture and equipment, including health care delivery assets
(B e 0 ) e | 2,015,799 | 2,015,799 | [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [oeoeovorrriiccciincncne (O O (O [0 0
23. Receivables from parent, subsidiaries and affiliates ................cccocovveveviviins foevreiinnnnn, 14,109,643 |.ooooovieeeeeeeeiein (V1 14,109,643 |................. 16,138,887
24. Health care ($ ..ccccocvrvivccciriieccnae 0 ) and other amounts receivable ... |....ccccuenirnieenininiens 0 fererereeee 0 foeereeee (O O 0
25. Aggregate write-ins for other than invested assets ............cccoceveeirerireeenees froreeciinnns 565,938,860 |........cc...... 87,508,774 |....ccvvvenne 478,430,086 |............... 265,262,882
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 21,081,159,737 |.....cceeeen 183,203,311 |.......... 20,897,956,426 |.......... 19,882,483,202
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...eeeececaeeeee e aeeeeee e e see e e e e e s seseseeesssesesesesesnsnsesesesesnnsnnansenns [reniniesanns 8,654,379,165 ..o [V 8,654,379,165 |........... 8,091,619,745
28. Total (Lines 26 and 27) 29,735,538,902 183,203,311 29,552,335,591 27,974,102,947
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501, Executive Benefit Plan ... L, 239,849,493 |....ooovvvoeerii | 239,849,493 |....oooooevnnn. 228,074,005
2502. Collateral for Derivative Receivable ... o 210,660,362 |......coevveeeereeeeeeeieenene [V 210,660,362 |....ccenv... 10,015,439
2503.  Agents ReCeivable ...t oot 16,608,981 |.....ccovveenee 8,968,188 |.......cccovene 7,640,793 ..o 8,306,149
2598. Summary of remaining write-ins for Line 25 from overflow page ...98,820,024 |... ... 18,540,586 |... ...20,279,438 |... ... 18,867,289
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 565,938,860 87,508,774 478,430,086 265,262,882




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ .......... 12,993,031,941 1eSS$ wovvoveveveeeeeeeeeeenne 0 included in Line 6.3
(including $  .evevee 4,634,289,355 Modco Reserve)

2. Aggregate reserve for accident and health contracts (including $ ....0 Modco Reserve)
3. Liability for deposit-type contracts (including $  ......ccccooeiiiiiiiinne. 0 MOdCO RESEIVE).......oeoeeeeeeeiiieeieie e
4. Contract claims:

B LR e bbb b bbb bbb bbb et st ns [eren s 177,259,201 |.oceeiine 75,604,086
4.2 ACCIAENT AN NBAIN ...ttt bbb bbb bbb e s bbb e s s bbb s s bbb s s ns st ebe s s s snsesebasnas [oesesenenssaeiesesennas 74,261 | 78,249
5. Policyholders’ dividends/refunds to members $
FETaTo IV 0T Y11 U NRRRRRRROO 3,855,247 | 2,191,693

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 $ .
LT (o7 ) OO OO T OO S OO SO TP P TP UTUOUSSOUURRPURUOPRPRTPIURY NUSRTRRRTON 84,230,000
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ .0 Modco) ... 106,568,796 |...
6.3 Coupons and similar benefits (including $  ..ooeoveeirciiiiiee 0 MOTGO) .o [feeeee e e e e
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  evoevoeeeeeereriieenns 1,734 accident and health premiums .............ccooceeueus forrreccnns 164,872,134

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 1,000,000 |.coorureeeeeiennes 500,000

9.3 Other amounts payable on reinsurance, including $
ceded 20,836,308 |....ccveeenne 52,302,187
9.4 Interest Maintenance Reserve 12,219,406 |..cooveveeeeee. 8,726,416

10. Commissions to agents due or accrued-life and annuity contracts $
USROS 0 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due or accrued
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........ccccocoviviviiiinnnns
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 INCIUAEd @DOVE ..........ccocvviueueiiriiniririricecceeeesssse s feeveeeneenen O, 071,922 [ 236,108,255
22, Borrowed money $ ..ooeoceeeeererirecieiennnnnns 0 and interest thereon $ ... 1,929,167
23. Dividends to stockholders declared and UNPAIA ............c.oouiiiiiiiiiiiiee ettt sree b sbeesbeesnesnesnnesnnesne [senessiessnnssnnsinesnnssnnssnens 0 foieiie i
24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ .......ccooeereeirecirennnns 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ 0 ) reiNSUrers ......... oeeeereeeesnineeeeenene 0. .0
24.04 Payable to parent, subsidiaries and affiliates 27,217,060 |... 7,019,234
24.05 Drafts outstanding ............coeeeeeveeeeeccneneninneenns 54,013,871 |... .41,043,384
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance 1,830,439,876 |........... 1,769,348,053
24.08 Derivatives ..........ccccc...... ..1,540,129,857 |... 1,318,483,388
24.09 Payable for securities ...... 11,424,872 |... 652,179
24.10 Payable for securities lending
24.11 Capital NotesS $ ...vovvveverreirciecs
25. Aggregate write-ins for liabilities
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27)
29. Common capital stock
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 $

72,226,970 61,421,985
18,243,825, 186 17,232,670,664
8,654,379,165 |........... 8,091,619,745
26,898,204,351 25,324,290,409

37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 2,654, 131,240 2,649,812,538
38. Totals of Lines 29, 30 and 37 2,654, 131,240 2,649,812,538
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 29,552,335,591 27,974,102,947

DETAILS OF WRITE-INS

2501. Low Income Housing Tax Credits Payable 63,918,426 |................. 53,451,664

2502. Interest Payable on Death Claims .... ..2,383,672 |... ...1,770,273
2503. Other Liabilities 5,924,872 6,200,048
2598. Summary of remaining write-ins for Line 25 from oVerfloW PAGE ..........cccciiiiiiiiiiiii s [ O RN 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 72,226,970 61,421,985
3101.

3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)

3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............ccccccoeveveeec oo 700,969,106 |................ 785,316,995 |................ 855,624,636
2. Considerations for supplementary contracts with life contingencies...............cccccovevevevevevereceeeeeeeee e 6,703,894 |.......c.coc.c.... 2,540,523 ..o 3,333,109
3. Netinvestment INCOME ..o ..429,837,156 |.. ..443,046,653 |.. ..831,937,336
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ... (5,562,192)]|.. ... (5,227,343)]|.. ..(11,637,406)
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€s ...........cccocvvvvrveioriiiiiiiis [0 [0 0
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 98,565,867 |...cucveeenne 39,358,800 |................ 195,154,036
7. Reserve adjustments on reiNSUranCe CEAEA ............ccoovovevivivevereuieiieeeeieieieseseess s sesesss s s e 320,879,799 |.coovennne 193,416,378 |........... 1,119,762,566
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES............c.vrueueueiiieieieseiieesesesesessssesese s ssssesesessssssese s ssns [eescieeeeseenas 118,357,724 |............. 120,881,098 |............... 237,632,820
8.2 Charges and fees for deposit-type CONTACES ...........c.ceerieieiereeeeeececceie et [ree e 3,888,420 |......cooceene 455,195 [ 3,138,933
8.3 Aggregate write-ins for miscellaneous income .. 7,073,017 5,259,720 10,608,192
9. Totals (LiNes 110 8.3) .o 1,680,712,791 1,585,048,017 3,245,554,222
10, DEAN DENEFIES ...ttt n e en s 133,824,272 | 120,222,733 | 224,193,987
11.  Matured endowments (excluding guaranteed annual pure eNndoOWmMENtS) ...........ccceerirriiriieriieniienieenes oo 0. ..
12, ANNUILY DENEFIES ..ottt ettt s ettt 465,151,654 |........c...... 400,235,603 |........c.c..c 765,148,208
13. Disability benefits and benefits under accident and health CONracts ...............ccceueueveeieiiveieveierevceeens oo 1,986,634 |..coooereeenne 2,098,796 |...cccovrnnnne 4,205,490
14. Coupons, guaranteed annual pure endowments and similar benefits ............ccoooeiiiiinieninnienienienedoeveniiiiiii O 0 0
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... ..138,118,865
16.  GrOUDP CONVEISIONS .....ueiuiiiiieiieieasieanteaueeaueesaeesaeasseeseaseanseansesneeeseesseenseenseenseensesnsesnsesnsesseesneesseennesssesnafessessessesnnsssnssnessnesses 0 foeenieniesiesiesiesieenes 0 i 0
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevercrceeeeeeesee o 14,955,855 |...cccovenve 32,842,520 |.ooiereenne 50,513,165
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueuiieiieieeereeceeeeeeee e oo 4,930,774 | 4,674,353 |....coovne 8,854,509
19. Increase in aggregate reserves for life and accident and health contracts 698,161,550 743,628,457 1,494,699,034
20.  Totals (LINES 10 10 1) ...iieeieieieiiiiieeee ettt n e s e e e s enenena eeeeeennens 1,389,412,651 |........... 1,360,671,548 |............ 2,685,733,258
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbb bbb bbbt bbbt bbbt bbb b nre e
22. Commissions and expense allowances on reinsurance assumed . ..
23. General insurance expenses and fraternal EXPENSES ..........c.ccoceevevevevereeeueeeeeeieseseseeeesesese e e 123,312,148 |..cococee. 116,510,776
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeeeveeevereeeeeeeeeee e 32,731,962 |................. 31,276,775
25. Increase in loading on deferred and uncollected Premiums ............cccooveveveueuecieeieieieieeeee e e (601,265) ... (1,922,379)]..
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE ...........c.cceeeeevievevereeeeeeeeeee e o (179,735,377) e (124,964 ,960)
27. Aggregate write-ins for deductions ... 44,338,102 34,762,545 73,147,073
28.  TOtAIS (LINES 20 10 27) ...ttt e et st e e e s eaen 1,524,027,242 1,528,563,070 3,080,934,717
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 156,685,549 |.....cceceuee 56,484,947 |............... 164,619,505
30. Dividends to policyholders and refunds to members 105,595,662 89,454,972 172,847,563
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........cceeuiiiiriueriiiiiieeeieteieese s sessssessese s se s sssnsesese s [eossciceseenenas 51,089,887 |................ (32,970,025).....ccureee (8,228,058)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. (47,531,508) 15,136,159 (3,578,568)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.covoveueuerereiieneaeaens foreeeeeciceeens 98,621,395 |.....conveeeee. (48,106,184)|................. (4,649,490)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o (1,848,667) (excluding taxes of $  ...ceeveeeerencunne (550,041)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (61,014,297) 103,959,555 79,807,844
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 37,607,098 55,853,371 75,158,354
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 2,649,812,538 2,571,598,663 2,571,598,663
37 NEtINCOME (LINE 35) ...ttt ettt ee e e et s s esesesene e eeeseneseaefeeeeeeneneneneaes 37,607,098 |................ 55,853,371 |ooeiene 75,158,354
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (31,076,338) .. 17,249,191 |. ..(22,408,589)]|.. (136,420,515)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeeeieveverereieeeieeeieieseee e e 1,271,954 |.. ... (3,438,585)].. ... (3,229,183)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ..(26,527,933)].. ...27,093,510 |.. ... 10,631,430
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..(37,262,170)|.. ... (3,149,903)]|.. ... (4,979,609)
42. Change in liability for reinsurance in unauthorized and certified companies ............cccoeverienernenneens e, [0 [0 0
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccooeeveenfeeiiiiiiiiiiiiiis [0 [0 0
44, Change in asset Valuation MESEIVE ............coiuiiiiiiiiaieee ettt e e e e e e e
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
48.  Change iN SUMPIUS NOTES .....couuiiuiiiiieeiieeie ettt ettt et e e st e e st e e s e e e e e ae e s e enseeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ...........cooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN .o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
L3 R =TT o SO T TSSOSO I
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of reinsurance
52.  Dividends t0 STOCKNOIAETS ...........cooiiiiiiii i
53. Aggregate write-ins for gains and losses in surplus 588,742 688,896 2,024,235
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 4,318,702 133,972,232 78,213,874
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,654,131,240 2,705,570,895 2,649 812,538
DETAILS OF WRITE-INS
08.301. Subsidiary Service Fees & Management FEES ..........cccooviuiuiioieiiiiiciccececeeee et e 4,517,680 |..ccocveveeen. 4,866,054 |.......coceee... 9,848,705
08.302. Aggregate 0ther INCOME .........cocoiiiiiuiuiuieiiiee ettt ettt 2,555,337 oo 393,666 |....ccoveeeene. 759,487
08,3003, ittt e et e e e et e e et e e aa et e e e e e e et e e eaa et e e et e e te e e e et e e eaneeenneeenneeeanneeenneeenneeenaneeennneens[eeenuneeennneaeneeenaneeesnneennne [seenreeeneeeanneeeneeenneeennnes [ernneeenn e e s e e et e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccccovvveeneenieeneeneeneeieneneee e 0 0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 10,608,192
2701. Net Investment Income on Funds Withheld ... ...69,204,785
2702. Financing Fee on LLC Note ........ccccccene.. ..3,944 004
2703. Other EXPENSES .....cocoovivovevcvieieiieeeeee et (1,716)
2798. Summary of remaining write-ins for Line 27 from overflow page ...........ccocovveneeneeneenenienieneeneeseesdeeresieieeieiecieeieee 0 0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 73,147,073
5301. Net Change in Minimum Pension Liability ..o e 588,742 |.ooeee. 688,896 |.....ccccvenee. 3,381,055
5302. Impact of Dividends on Other Invested ASSEl ..o (1,356,820)
5303. reee e [
5398. Summary of remaining write-ins for Line 53 from overflow page ...........ccccoviiienienieeninieecee e 0 oo 0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 588,742 688,896 2,024,235




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiueuiiciiiciiicieceee ettt [oreinenanes 1,260,364,476 |............ 1,067,913,339 |........... 2,246,744 ,019
2. NetiNVESIMENT INCOME .......uvuiieiiiiiieir ittt [ers e 439,664,023 |.............. 418,516,999 |............... 882,089,989
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 125,892,440 125,010, 196 247,307,807
4. TOtal (LINES 110 3) oottt 1,825,920,939 1,611,440,534 3,376,141,815
5. Benefit and 10SS related PAYMENTS ............ccucviuiiiiiiecicieteeeeeeee ettt s et essssen e [oevesesesnnnas 905,887,455 |................ 735,836,268 |............ 1,413,880,863
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ................. [oeeeevecncne (180,010, 184)|.............. (127,058,395)|.............. (216,850,463)
7. Commissions, expenses paid and aggregate write-ins for deducCtions ...............cccccveveveveveecceeeceienens [oeeeeeeiencens 338,989,590 |.......ccec.... 329,180,139 |.coveeneee 607,041,559
8. Dividends paid t0 POIICYNOIAETS ..........c.cooviviveviieeiiieceeee ettt ettt sesesnn s [eeereneeneneneen 7,501,986 |.ecoeviereeneee 7,681,883 |..cccveenee 14,911,628
9. Federal and foreign income taxes paid (recovered) netof $ ........................... 0 taxon capital
GAINS (IOSSES) ..evuveiiietiet ettt bbb (38,577,364) (127,827,720) (138,887,534)
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 1,033,791,483 817,812,176 1,680,096,053
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 792,129,456 793,628,358 1,696,045,762
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb ..749,007,846 |.. ..778,697,119 |..
12.2 Stocks .............. 24,723,804 |. 28,565,995 |..
12.3 MOMGAGE I0BNS ........vvveieiiieieeetetet ettt ettt ettt s s s st sesese e s esssesesesesesssnnanesans |resesestetesenene e ne s saeaenenes [0 0].
12,4 REAI ESAE ......eecececeeii ettt ettt e et e st a s e e e s s e e s e st nnna et s et e nsntetenenanans | oeteteeer st (U R 0
12.5 Other iNVESIEA @SSELS ......uvuiuieieiciieirei ettt [eesssinensnees 134,859,672 |......ccoevneee 77,719,641
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENts ..............ccccccevevees |oevereeeeeiennnnseeeees (O [V (68,293)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 10,772,693 134,008,842 122,379,765
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovevevevereeeeiieeeeeiee ettt esesn s [oevereseinnnan 919,364,015 |............ 1,018,991,597 |............ 1,950,629,015
13. Cost of investments acquired (long-term only):
T = T T OO RSO 1,080,956,387 |............ 2,043,996,371 |............ 3,145,343,149
1312 STOCKS ...ttt |eeterne s 61,409,005 |......ccoenee. 51,781,708 |................ 149,455,874
13.3 MOIGAGE I0BNS ........vvveieiieeeeeeeetet ettt ettt st es et esesese e s ss st esesesesesssnnasesans |resesessetesenene e ne s e aerenes (O [0 0
13,4 REAI ESIALE ..ottt o (U 183,050 |- 280,477
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciieicei ettt [eesssinessinans 163,123,833 |...cviennne 291,766,962 |............... 410,420,251
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 30,537,285 21,244,295 3,028,424
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 1,336,026 ,600 2,408,972,386 3,708,528,175
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 133,329,731 23,787,910 76,420,408
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (549,992,316) (1,413,768,699) (1,834,319,568)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ............ccccveveueueueiiieieieieteeeeeeeeeie e sesesesssenenens|reseseseeseseenene s seeneeeees (O O (1 0
16.3 BOIOWED fUNGS ...ttt ennien | |oeiinesiine s 0 foeereeee (U R 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveeceecees |oevvrieenns (58,990,341)[...c.ccccnneee 293,407,431 |.ccovenee 119,502, 127
16.5 DiviIdends t0 SLOCKNOIAETS ........c..cuuuiuiuiiiiieicieeecic ettt ettt sseens | [rnessene s (U R (U R 0
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (134,368,122) 68,669,668 (8,952,402)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.6) ..ottt (193,358,463) 362,077,100 110,549,725
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne 48,778,677 |.............. (258,063,241)].....cccvveevne (27,724,081)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt ettt s s s s s esesessnannns |oeseseseenenenes 376,029,241 |............... 403,753,322 |.erereene 403,753,322
19.2 End of period (Line 18 plus Line 19.1) 424,807,918 145,690,081 376,029,241
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Premiums paid by DiVIidend .......cccoooiiveiiiiiiiicicieeceecte ettt [ enenierenas (68,631,326)]...ccvcvvnnee (52,465,647)|.............. (117,858,969)
20.0002. Premiums paid DY WaiVer ........ccoooiiioiiiiiiiieieieiieeeee et [eneserereien s (1,584,021)]....ccovvennne (1,650,799) [....ovvnnnnn (3,356,595)
20.0003. Premiums paid by Benefit ... ... (7,355,904)].. ..(15,221,078)|.. ...(27,136,571)
20.0004. Premiums paid by Policy Loan ................... - ... (3,136,299)].. ... (7,622,259)|.. ..(15,437,130)
20.0005. Amortization of Discount on SUrplus NOTES .....ccoooiiiiiiiiieieeiee e [ (160,112)
20.0006. Common Stock acquired as a return of capital ... [ (156,623)
20.0007. Non-Qualified Pension Expense ...(2,982,164)]..
20.0008. Bond Exchange .........c.ccococeeeennne ..(11,027,052)..
20.0009. Non-Cash Dividend Reinvestment .. . (1,151,113)].
20.0010. Reinsurance EMErging EAININGS ...ttt sttt snsnenenenenes |oerenensssnenans (9,723,470)




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

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

20.0011. Dividend Reinvestment on Sch BA ASSET ...oocuiiiuiiiiiiicecee e

20.0012. Dividend Income From Affiliate

(3,293,981)
(8,201,930)

5.1




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31

1o INAUSEIELTIE ..o bbb 0 [ 0 [ 0

2. Ordinary life INSUFANGE .........cueviiiiieiuitetiiiieeeeeie ettt ettt se b sssss bbb ss st be s s s snsnsesesss [eesennncnes 1,097,996,409 |............ 1,039,193,901 |............ 2,160,927,686

3. Ordinary individual BNNUITIES ...........ceiiiiriiiririeieietereet sttt be s s s seseseefeee e 394,508,607 |......ooc.c... 263,856,838 |................ 601,847,126

4. Credit life (Group @and iNAIVIAUAL) ...........cocvoiiieieieieiiiie ettt [ee ettt [OOSR [0 U 0

5. GroUP lIfE INSUFANCE .......ceveeeeeeeeeeeeeeeee ettt s e e e snseseseseaessanessnseseseseansnanafer e enesseseseseseaens 502,523 | 501,219 [ 1,002,599

6. GIOUD GNNUILIES ......vovevieeereeeeeeteteteeceeeseeeeeee et et e ses s et et eeeseseseeses s et asssesesesesnesesasssssesesesesnasesssssssesesesnsnassnafeesesesnnnnenssnsenenas 94,531 | 17,953 | 57,989

T A G H = GIOUD ettt a ettt s et s et e s ne e s ns ettt [OOSR [0 U 0

8. A &H -credit (roup and iINAIVIAUA) .......c.coviieiereieieeiiiee et et [OOSR [0 U 0

9. A& H = OtNET oot [ 2,101,699 |....covvn 2,355,791 [ 4,603,216
10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES T thIoUGN T0) .....cuuieieieiieiieireireiei ettt ettt e 1,495,203,769 |............ 1,305,925,702 |............ 2,768,438,616
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) .......c.cviuiuiuiiiiieieieieieeese ettt [OOSR [0 U 0
13, Subtotal (LINES 11 trOUGN 12) ...euieieieiieiieieieiei ettt s 1,495,203,769 |............ 1,305,925,702 |............ 2,768,438,616
14, DEPOSIt-tYPE CONTACES .....vvveieieiecieieiiieieteie ettt sttt s et s et s s sese s ssssesesesnas |eeseseseaenennns 81,904,145 [....cccovneee 9,583,045 |................. 66,136,789
15. Total (Lines 13 and 14) 1,577,107,914 1,315,508, 747 2,834,575,405

DETAILS OF WRITE-INS

00 OO RO SRR RO EOPRPERRPRY
0 OO KOOSR RPN
00 O SOOI RSOOSR RO EOSTRERRPRY
1098.  Summary of remaining write-ins for Line 10 from oOVerflow PAgE ...........ccocvvviiieueueriiininirirsieeieeese s [OOSR [0 U 0
1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above) 0 0 0




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

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

PIA Reinsurance Company of Delaware | ("PlAre I"), a wholly-owned subsidiary of Penn Insurance and Annuity Company ("PIA"), received a permitted practice from
the Delaware Department of Insurance (Captive Bureau) to admit the value of the LLC Note and related form of surplus reflected in PlAre I's audited statutory financial
statements. As allowed under Statutory Accounting Principles No. 97, Investment in Subsidiary, Controlled and Affiliated Entities, the Company recognizes PIA's
carrying value of $121,203,813 and $130,655,359 as of June 30, 2023 and December 2022, respectively.

Had the Company not been permitted to include the asset and statutory surplus noted above, the resulting RBC of PIA would not have triggered a regulatory event.
Had PIAre | not been permitted to include the asset and statutory surplus above noted, the resulting RBC of PlAre | would have triggered a regulatory event in 2023
and 2022.

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

F/S F/S
SSAP # Page Line # 2023 2022

NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 37,607,098 $ 75,158,354
(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 $ 37,607,098 $ 75,158,354
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 2,654,131,240 $ 2,649,812,538
(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 $ 121,203,813 $ 130,655,359
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 2,532,927,427 $ 2,519,157,179

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

Accounting Policy

(1) Basis for Short-Term Investments

No significant changes

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

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

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

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

(3) Basis for Common Stocks

No significant changes

(4) Basis for Preferred Stocks

No significant changes

(5) Basis for Mortgage Loans

No significant changes

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

For fixed income securities that do not have a fixed schedule of payments, 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 significant changes

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

No significant changes

(9) Accounting Policies for Derivatives

No significant changes

(10) Anticipated Investment Income Used in Premium Deficiency Calculation

No significant changes

(11) Management's Policies and Methodologies for Estimating Liabilities for Losses and Loss/Claim Adjustment Expenses

No significant changes

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

No significant changes

(13) Method Used to Estimate Pharmaceutical Rebate Receivables

No significant changes

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

NOTE 2 Accounting Changes and Corrections of Errors

No significant changes



STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE 3 Business Combinations and Goodwill
No significant changes

NOTE 4 Discontinued Operations
No significant changes

NOTE 5 Investments

A.  Mortgage Loans, including Mezzanine Real Estate Loans
No significant changes

B.  Debt Restructuring
No significant changes

C. Reverse Mortgages
No significant changes

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

1 2 3
Other-than-Temporary Impairment
Recognized in Loss
Amortized Cost
Basis Before
Other-than-
Temporary 2a 2b Fair Value
Impairment Interest Non-interest 1-(2a + 2b)
(2) OTTI recognized 1st Quarter
a. Intent to sell $ - 19 - 198 - 13 -
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 $ -1$ -1$ -1$ -
c. Total 1st Quarter (a+b) $ - 19 - 18 - 18 -
OTTI recognized 2nd Quarter
d. Intent to sell $ - 198 - 198 -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 $ -1$ -1$ -1$ -
f. Total 2nd Quarter (d+e) $ - 19 - 18 - 18 -
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 $ -1$ -1$ -1$ -
i. Total 3rd Quarter (g+h) $ - 19 - 18 - 18 -
OTTI recognized 4th Quarter
j. Intent to sell $ - 19 - 18 - 18 -
k. Inability or lack of intent to retain the investment in the security for a
period of time sufficient to recover the amortized cost basis $ -1$ -1$ -1$ -
I. Total 4th Quarter (j+k) $ - 19 - 18 -8 -
m. Annual Aggregate Total (c+f+i+l) $ - 193 -
(3)
1 2 3 4 5 6 7
Book/Adjusted Date of
Carrying Value Recognized Amortized Cost Financial
Amortized Cost Present Value of Other-Than- After Other-Than- Statement
Before Current Projected Cash Temporary Temporary Fair Value at Where
CUSIP Period OTTI Flows Impairment Impairment time of OTTI Reported
Total XXX XXX $ - XXX XXX XXX
@
a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ 259,966,040
2. 12 Months or Longer $ 1,083,053,480
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 4,197,586,121
2. 12 Months or Longer $ 6,688,924,481

(5) 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,

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
No significant changes

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

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

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

71
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NOTES TO FINANCIAL STATEMENTS

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

Real Estate
No significant changes

Low Income Housing tax Credits (LIHTC)
No significant changes

Restricted Assets

1. Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted

Current Year 6 7
1 2 3 4 5
G/IA 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
Restricted Asset Category (G/A) (a) Assets (b) (1 plus 3) Year minus 6)
a. Subject to contractual obligation for which
liability is not shown $ -1$ -1$ -1$ -1$ -1$ -1$ -
b. Collateral held under security lending
agreements R R R R R R R
c. Subject to repurchase agreements - - - R R R R
d. Subject to reverse repurchase agreements - - - R R R R
e. Subject to dollar repurchase agreements - - - R R R R
f. Subject to dollar reverse repurchase
agreements - - - - - - -
g. Placed under option contracts - - - R R R R
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock R R R R R R R
i. FHLB capital stock 3,075,100 - - - 3,075,100 6,753,000 (3,677,900)
j. On deposit with states 4,254,481 - - - 4,254,481 4,272,000 (17,519)
k. On deposit with other regulatory bodies - - - R R R R
|. Pledged collateral to FHLB (including assets
backing funding agreements) 445,663,847 - - - 445,663,847 - 445,663,847
m. Pledged as collateral not captured in other
categories 10,287,744,078 - - - | 10,287,744,078 | 10,094,614,000 193,130,078
n. Other restricted assets - - - R R R R
o. Total Restricted Assets (Sum of a
through n) 10,740,737.506 - - - | 10.740,737.506 | 10.105.639.000 635.098.506
(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 $ -1ls - 0.000% 0.000%
b. Collateral held under security lending
agreements 0.000%) 0.000%)|
c. Subject to repurchase agreements 0.000%) 0.000%)
d. Subject to reverse repurchase agreements 0.000%) 0.000%)
e. Subject to dollar repurchase agreements 0.000%) 0.000%)
f. Subject to dollar reverse repurchase
agreements 0.000% 0.000%
g. Placed under option contracts 0.000%) 0.000%)|
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock - 0.000%) 0.000%)|
i. FHLB capital stock 3,075,100 0.010% 0.010%
j. On deposit with states 4,254,481 0.014% 0.014%
k. On deposit with other regulatory bodies 0.000%) 0.000%)|
|. Pledged collateral to FHLB (including assets
backing funding agreements) 445,663,847 1.499%| 1.508%|
m. Pledged as collateral not captured in other
categories 10,287,744,078 34.597% 34.812%
n. Other restricted assets 0.000%) 0.000%)|
o. Total Restricted Assets (Sum of a
through n) 10,740.737.506 36.121% 36.345%

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

Derivative Collateral 210,660,362 210,660,362 217,127,000 (6,466,638) 210,660,362 0.708%) 0.713%)
FHLB Collateral 442,588,747 442,588,747 489,304,000 (46,715,253) 442,588,747 1.488%) 1.498%)
Reinsurance Agreements 5,513,578,011 5,513,578,011 5,265,233,000 248,345,011 5,513,578,011 18.542%) 18.657%)
Trust agreement 4.120.916.958 4.120.916.958 4.122.950.000 (2.033.040)]  4.120916.958 13.859%) 13.944%]
Total (c) 10.287.744.078 10.287.744.078 | 10.094.614.000 193.130.078 | 10.287.744.078 34,5979 34.8129

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

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

respectively.

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

Not applicable
(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

Working Capital Finance Investments
No significant changes

Offsetting and Netting of Assets and Liabilities
No significant changes

5GI Securities
No significant changes

Short Sales
No significant changes

7 Prepayment Penalty and Acceleration Fees

1. Number of CUSIPs

2. Aggregate Amount of Investment Income

R.  Reporting Entity’s Share of Cash Pool by Asset Type
Not applicable
NOTE 6

No significant changes

NOTE 7 Investment Income

No significant changes

NOTE 8 Derivative Instruments

No significant changes

NOTE9 Income Taxes

No significant changes

General Account

Separate Account

$ 204,

Joint Ventures, Partnerships and Limited Liability Companies

1
851 $

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant changes

NOTE 11 Debt

A.

B.

No significant changes

FHLB (Federal Home Loan Bank) Agreements

0

(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.

penalties.
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(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 $ 2,752,600 $ 2,752,600 $ -
(c) Activity Stock $ 1,000,000 $ 1,000,000 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 3,752,600 $ 3,752,600 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 1,066,772,561 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 6,753,000 $ 6,753,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 6,753,000 $ 6,753,000 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 910,080,000 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 $ 2,752,600 $ - $ - $ - $ - $ 2,752,600
(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) $ 442,588,747 $ 388,067,606 $ -
2. Current Year General Account Total Collateral Pledged $ 442,588,747 $ 388,067,606 $ -
3. Current Year Separate Accounts Total Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged $ 432,986,000 $ 489,304,000 $ 100,000,000
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) $ 442,588,747 $ 388,067,606 $ -
2. Current Year General Account Maximum Collateral Pledged $ 442,588,747 $ 388,067,606 $ -
3. Current Year Separate Accounts Maximum Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged $ 538930000 § 573764000  $ 130,000,000
(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 $ - $ R $ R XXX
(b) Funding Agreements $ - $ - $ - $ -
(c) Other $ - $ R $ R XXX
(d) Aggregate Total (a+b+c) $ - $ - $ - $ -
2. Prior Year end
(a) Debt $ - $ R $ R XXX
(b) Funding Agreements $ - $ - $ - $ -
(c) Other $ - $ R $ R XXX
(d) Aggregate Total (a+b+c) $ - $ - $ - $ -
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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

No significant changes

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

NOTE 14 Liabilities, Contingencies and Assessments
No significant changes

NOTE 15 Leases
No significant changes

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

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

A. Transfers of Receivables Reported as Sales
No significant changes

B.  Transfer and Servicing of Financial Assets
No significant changes

C. Wash Sales
(1) There have been no transfer or servicing of financial assets through June 30, 2023.

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

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

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

NOTE 20 Fair Value Measurements

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

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

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

Level 2 Fair value is based on significant inputs, other than quoted prices included in Level 1, that are observable for the asset or liability, either directly or
indirectly, for substantially the full term of the asset or liability through corroboration with observable market data. Prices for assets classified as Level 2 are
primarily provided by an independent pricing service or are internally priced using observable inputs. In circumstances where prices from pricing services are
reviewed for reasonability but cannot be corroborated to observable market data as noted above, these security values are recorded in Level 3 in the fair value
hierarchy.
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Level 3 Fair value is based on significant inputs that are unobservable for the asset or liability. These inputs reflect the Company’s assumptions about the
assumptions market participants would use in pricing the asset or liability. These are typically less liquid fixed maturity securities with very limited trading activity.
Prices are determined using valuation methodologies such as option pricing models, discounted cash flow models, market approach and other similar
techniques. Prices may be based upon non-binding quotes from brokers or other market makers that are reviewed for reasonableness, based on the Company’s
understanding of the market but are not further corroborated with other additional observable market information.

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

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

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

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

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

In circumstances where significant observable inputs are not available, estimated fair value is calculated by using unobservable inputs. These inputs reflect the
Company’s assumptions about the inputs market participants would use in pricing the asset, and are therefore included in Level 3 in the Company’s fair value
hierarchy. Circumstances where observable market data is not available may include events such as market illiquidity and credit events related to the security.

The Company’s Level 3 debt securities generally include certain structured securities priced using one or multiple broker quotes, asset backed trust preferred
debt, auction rate securities, and certain public and private debt securities priced based on observable and unobservable inputs.

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

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

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

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

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

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

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

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

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

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Corporate securities $ - 19 1,163,170 | $ - 19 -1$ 1,163,170
Commercial MBS $ - 19 898,883 | $ - 198 -1$ 898,883
Residential MBS $ - 19 71,215 | $ - 19 - 19 71,215
SVO Identified funds $ 404,000 | $ -1$ - 198 - 198 404,000
Preferred Stock $ 23,688,315 | $ 5,310,116 | $ 264,251 | $ - 19 29,262,682
Common Stock - Unaffiliated $ 53,983,536 | $ - 19 3,086,212 | $ -1$ 57,069,748
Futures $ 1,483,125 | $ -1$ - 18 - 1% 1,483,125
Forwards $ - 1% - 19 - 198 - 198 -
Options $ - 19 5,780,425 | $ - 19 - 198 5,780,425
| Swaps $ - |s 1277430735 |$ - |s - |s  1.277,430,735
Separate account assets $ 8,654,379,165 | $ - 13 - 13 -1 8,654,379,165
Total assets at fair value/NAV 3 8,733,938,141 |3 1,290,654,544 | $ 3,350,463 | $ - 1% 10,027,943,148
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B.

C.

D.

E.

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Futures $ 540,000 |$ -1$ - 198 - 19 540,000
Forwards $ - 19 5,609,191 | $ - 198 - 19 5,609,191
Options $ - 13 35,080,586 | $ - 198 - 19 35,080,586
Swaps $ - 19 1,500,979,986 | $ - 19 - 19 1,500,979,986
Total liabilities at fair value $ 540,000 | $ 1,541,669,763 | $ - 193 - 193 1,542,209,763
(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
Total gains and | Total gains and
Ending Balance as| Transfers Transfers (losses) (losses) Ending Balance
of Prior Quarter into out of included in included in for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End
a. Assets
Common Stock -
Unaffiliated $ 3,086,212 | $ - 18 - 18 -1s - |8 $ -8 -8 -8 3,086,212
Preferred Stock $ 264251 | $ -19 -19 -19 -19 $ - 1% -19 -13 264,251
Total Assets $ 3350463 | $ -19% -19 - 19 - 19 $ - 1% - 19 -13 3.350.463
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 - 138 $ -193 - 13 - 13 -

(3) When a determination is made to classify a financial instrument within Level 3, the determination is based upon the significance of the unobservable
parameters to the overall fair value measurement. However, Level 3 financial instruments typically include, in addition to the unobservable or Level 3
components, observable components (that is, components that are actively quoted and can be validated to external sources); accordingly, the gains and
losses in the table below include changes in fair value due in part to observable factors that are part of the valuation methodology.
The Company recognizes transfers into Level 3 as of the end of the period in which the circumstances leading to the transfer occurred. The Company
recognizes transfers out of Level 3 at the beginning of a period in which the circumstances leading to the transfer occurred.

4

=

No significant changes

5

-

Other liabilities.

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

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

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

observations of those inputs in the market.

The fair values of derivative contracts are determined based on quoted prices in active exchanges or prices provided by counterparties, exchanges or
clearing members as applicable, utilizing valuation models. The fair values of derivative contracts can be affected by changes in interest rates, foreign
exchange rates, commodity prices, credit spreads, market volatility, expected returns and liquidity as well as other factors.
The Company’s exchange traded futures are valued using quoted prices in active markets and are classified within Level 1 in our fair value hierarchy.

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

Not applicable

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.
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: $ - 19 - 19 - 19 - - 19 - 19 -
Bonds 90,000 | 13,958,907,883 90,000 - - - -
Preferred Stock 12,897,235,607 47,118,681 896,270,816 | 11,829,767,930 171,196,861 - -
Common stock - unaffilia 1,511,325 57,069,748 1,511,325 - - - -
Cash and Short-Term 424,807,918 424,807,918 424,807,918 - - - -
Derivatives - 1,292,965,658 1,483,125 (1,483,125) - - -
Separate account assets 8,654,379,165 8,654,379,165 8,654,379,165 - - - -
Financial Liabilities: - - - - - - -
Individual Annuities 2,651,321,652 2,726,571,626 - - 2,651,321,652 - -
Derivatives 1,541,002,115 1,540,129,857 540,000 1,540,462,115 - - -
Separate account
liabilities 8,654,379,165 8,654,379,165 8,654,379,165 - - - -
Not Practicable to Estimate Fair Value
Carrying Effective Maturity
Type or Class of Financial Instrument Value Interest Rate Date Explanation
$ - 0.000%l

Not applicable
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NOTE 21 Other Items

A

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

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

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

Business Interruption Insurance Recoveries
Not applicable

State Transferable and Non-transferable Tax Credits
The Company does not have any state transferrable or non-transferrable tax credits as of June 30, 2023

Subprime Mortgage Related Risk Exposure
(1) The Company's exposure to subprime mortgage related risk is defined as loans (non-government agency) with a weighted average FICO score below
approximately 660. The unrealized losses on our subprime portfolio are due to changes in asset values. The Company did not recognize any impairments
during the statement period. The Company does not invest heavily in subprime loans (less than 1% of bond portfolio) and all of those loans are rated NAIC

(2) Direct exposure through investments in subprime mortgage loans.
Not applicable
(3) Direct exposure through other investments.
Other-Than-
Book/Adjusted Temporary
Carrying Value Impairment
(excluding Losses
Actual Cost interest) Fair Value Recognized
a. Residential mortgage backed securities $ 231,849 | $ 231,849 | $ 125,514 | $ -
b. Commercial mortgage backed securities $ - 13 - 13 - 13 -
c. Collateralized debt obligations $ - 13 - 13 - 13 -
d. Structured securities $ - 198 - 198 - 198 -
e. Equity investment in SCAs * $ - 13 - 13 - 13 -
f. Other assets $ - 19 - 18 - 18 -
g. Total (a+b+c+d+e+f) 3 231849 |$ 231849 |$ 125514 | $ -
* These investments comprise 0.001% of the companies invested assets.
(4) Underwriting exposure to subprime mortgage risk through Mortgage Guaranty or Financial Guaranty insurance coverage.

Not applicable

Retained Assets
Not applicable

Insurance-Linked Securities (ILS) Contracts
Not applicable

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

Not applicable

NOTE 22 Events Subsequent

No significant changes

NOTE 23 Reinsurance

No significant changes

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant changes

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses

No significant changes

NOTE 26 Intercompany Pooling Arrangements

No significant changes

NOTE 27 Structured Settlements

No significant changes

NOTE 28 Health Care Receivables

No significant changes

NOTE 29 Participating Policies

No significant changes

NOTE 30 Premium Deficiency Reserves

No significant changes
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

NOTE 32 Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics
No significant changes

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

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

NOTE 35 Separate Accounts
No significant changes

NOTE 36 Loss/Claim Adjustment Expenses

No significant changes
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..otttk bttt et e e ae e e h et 4Rt e eh e e b e e b e e a b e e a bt ea bt ea bt easesheeebeeebeenbeebeenbeenbeennennne

If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt

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 F= (=N o] i =g Lo L= USSP RURU SR

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ ] No[X]

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

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

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

If the response to 3.2 is yes, provide a brief description of those changes.

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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

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

1
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. ...........cccooeiiiiiiiiiicceccees

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. ...........cccooceiiiiiiiiiniinieiciines

12/31/2020

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

By what department or departments?
Pennsylvania Insurance Department

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

statement filed with Departments? .....

03/01/2022

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

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

If yes, give full information:

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

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

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

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

I No[ 1 NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

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

STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

GENERAL INTERROGATORIES

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

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? .............ccccooiiiiiiiiiie,

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @MENAEA? ..........c..oiiiiii ittt e e e e b e e e e et e eseeeseeeseesaeebeeseeneenneas
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffiCEIrS? ..........ooiiiiiii s
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............ccooiiiiiiiins
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cooiiiiiiiiie e $

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreemMENtS.) ........ccoiiiiiiiiiiiii
If yes, give full and complete information relating thereto:

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[ X]

Yes [ ]

No [ X ]

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: ............ccccceeeeeene .
Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

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

LOLHee e

All Other 209,313,369 250,636,237
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....1,079,060,444 ...1,238,688,805
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c..ooiiiiiiiiiieeeeeeeeeeee e e D oo 0 . 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccocoiiiiiiiiiiiiiiiiicccc e Yes [ X] No[ 1]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccooeviiiiiiciene 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 e $

8.1




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

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

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

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

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

If yes, give full information relating thereto:

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

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

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

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?..........coviriirrieeeiin 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? ............ccooiiiiiiiiiiiiii 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 JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1

Amount
1.1 Long-Term Mortgages In Good Standing

111 FAIMN MOTGAGES ...vvvieieieieteeeeeeeeeeceee ettt et s s e e s e s s e s et e s e s e s s s s s s et e s e s e s e s e s s s st et et e s eses s s sttt eseseseaeasssasasesesesesesnansnanaes B 0

1.12 RESIAENEIAI MOTLGAGES .....cvvvivieieeiieieteteteeeee ettt et ettt ettt s se s et et et et e b e s et e se et s ss et e s et et esessss s eses et e s et et esnss s esesasetesesesnsnanas B 0

B BN 0Ty T o 1= (ot o 1Y o Ty (o F= o [T RSP RURRUSPPRPRON B 0

1.14 Total Mortgages in GOOd STANMING .......couiiiiiiieiee ettt et e e b e e e e e e e ea e e es e e eseeeseeeseeaeenaeesneenseeneeeneeeneeeneenneenen $ 0
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

1.31 FAIMN MOTGAGES ...vvveeeeieiteteececeeeeeie et a ettt et s s s st s e s et e s e s e s s s s s s et e s e s e s s se s s s st e s et e s eses s s sttt e s et esesess s s s s es et esessanananaes B 0

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiii s $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAIMN MOTGAGES ...vvcveeieieieeeeeeeeeeeeee ettt aea ettt s s e s s s s s e s et e s e s e s s s st as s et e s e s e s e ae s s s st e s et e s eaesss s s st eseseseaeasssasaseses et esessansnanaes B 0
1.42 RESIAENEAI MOTGAGES .....cvvcvivieieeiieieteteteeeee ettt ettt e ettt et b et easse s et e s et et et e s e s e se st et ss et e s et et esessas et ssesese b et et esnss s asasasebesesesnsnanas B 0
1.43 COMMEICIAl IMOTIGAGES ... v iueiiiie ittt ettt ettt ettt e b e b e e bt e bt e bt e a bt ea et ea et eRe e eh e e eb £ e b e e a bt eabeea bt eab e eaeesheesbeenbeenbeenbeenbeennennnn B 0
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ou ittt ettt e et e e e b e e e e et e eneeeneeeneeeneenneenen 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) ....coiiiiiiiiiiiiiiiie e $ 0
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1,61 FAIM MOTGAGES ...vvveeieieieeteeeeeeeecee ettt ettt et et st s et et e s e s e s s s s s s et e s e s e s s s e s s s st e s et e s esesss st s s esesesesess s s st es et esesnansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieieteteteeeee ettt ettt ettt et et eaese s et st et et et e s e s e se et s es et e s e b et esessas et eses et e b et et esnss s ssasasesesesesnrnana B 0
1.63 COMMEICIAl IMOTIGAGES .....veiueiiite ittt ettt ettt e et b e sb e e s bt e bt e bt e a et e e et ea e e e Re e eh e e eb £ e b e e a bt e mbeem bt eab e eseeeheesbeesbeenbeenbeenbeennenane B 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState ............cooiiiiiiiiiii e $ 0
2. Operating Percentages:
2.1 AGH I0SS PEICENL ......oeeeeiettcteeiee ettt et eee e es et et et et et ese e s ee e s et et e s et esesessesss e s et et e s esessss s s st ese s et esessee s eses et et et esessas s es et ese s et et esess s et esesebesesens SAeAeaeatt et et eeesenene ettt eneneaenene 0.000 ‘%
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieiiiieietetetcteeeeee et et e te s et esesee et st et etesesesesess et st et esesesesesess s es et es et eseseseas s e s es et esesesessas s es s et et et et essas s ssas e s e et e e s eseseeesenene e e e et eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES ...........c.euiiiiiiiiuetetitieieee et te et teseseees et et e tesetesssss et st et esesesesesess s et asesesesesens 25eseaesaseseseseseneneaeaeaeeseseeeaenens 0.000 ‘%
3.1 Do you act as a custodian for health SAVINGS BCCOUNES? ...........cceueuiieieeceeeeieeeeeeecae e et e eeeeaete et eeesseaeaetesesenssaesesesesensssesesasesensssesesesssensransana 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 .............cocooiiiiiiiiiieiei e B e 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............c.cccceeeeune.n. 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 FEPOMING ENLILY? .......cvcviieiecieteiicceetcte ettt ettt et s et s s s s s s et e s st s et eses s e st es s sanas 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.oviicuceeeeeeeeeceee ettt es s e s s s s e sesennananeesnas 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 JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

Life Contracts 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b 7,784,852 |........... 4,063,252 |....ooeeeeeenn 9,550 | 0 [ 11,857,654 |.............. 882,800
2. AlASKA it AK o L s 1,134,246 |...............203,105 |..ooovoiiiiee O o 0 o 1,337,357 | 0
3. Arizona ..... . AZ ...33,416,259 |. .. .48,708,237 |.. .606, 144
4. Arkansas .. .. AR ... 5,275,616 |........... 2,120,381 |..coooieeee . 1,533 | 0 o 7,397,530 |..
5. California .. CA .. 116,938,235 |..
6. Colorado ...... .. CO .23,713,466 |..
7. Connecticut .. . CT .26,344,891 |..
8. Delaware ............. .. DE .11,536,840 |..
9. District of Columbia . .DC | b 06,629,795 o 671,436 [ 3,282 [ O 7,304,513 |..
10. Florida .. .. FL .. 108,043,427 |..
11.  Georgia .. GA ....27,274,949 |..
12.  Hawaii .. . HI .. 3,685,565 |..
13. Idaho .... . ID ..9,882,600 |..
14. lllinois ... L IL .41,002,406 |..
15. Indiana . . IN ...7,140,123 |..
16. lowa ..... LA .16,071,766 |..
17. Kansas . .. KS .. .11,526,294 |..
18, KENHUCKY ...oveieiiieeeeeeceee e KY oo b e 4,911,678 ..l 1,613,287 [ 10,180 [l 0 e 6,535, 145
19, LOUISIANA ..eeveieeeeeiieiceie e LA [ b [ 7,835,711 [ 3,087,223 e (B90) | O [ 10,922,244
20. Maine ....... . .. 2,178,634 |..
21.  Maryland . . .24,571,855 |..
22, Massachusetts ........ccccoovererieeniencieeceenea MA oL [ 14,877,525 |........6,549,937 | 33,707 | O | 21,461,163
23, MIChigan ..o ML b [ 24,904,926 |........... 6,246,556 |............... 38,808 [......cccooceininnn O [ 31,190,290
24. Minnesota . .. MN ..13,931,878 |. .. .38,657,702 |..
25.  Mississippi .. MS ... 59,754 |. .. ...1,825,113 |..
26, MiSSOUI -..cueenieneenieieieie e MO ool [ 8,603,774 ... 746,004 | 13,532 | O | 9,363,310
27, MONEANA ..ouieeeeiee e MT oo b 3,941,160 |....nt 1,650,527 e 311 i 0 e 5,491,998
28. Nebraska .. .. NE .. .. 4,973,858 |.. .
29. Nevada ........ ~ NV .. .15,704,881 |.. .0
30.  New Hampshire ........cccocoveieieneieieeenes NH [ L fes 5,580,808 |...............591,072 [....ooerieeinn 2,900 [oovviiiiiiiinn O e 6,174,780 |............... 576,562
31, NEW JErSEY ..ccoovieiiieiiiiieiee e NJ e b e 66,086,327 |..........40,931,736 |............... 197,902 [.....ccoevvreennn 0 oo 107,215,965 |........... 2,866,099
32.  New Mexico . NM oo L fe 2,173,142 |.......... 2,622,564 |......cccoein2,224 [ O 4,797,930 [ovevreiieiiine 0
33. New York ..... . NY . 124,760,691 |. .. 133,645,367 |..coooveicinne 0
34. North Carolina .. . NC ...22,811,209 |. .32,191,158 |.. . 1,790,583
35.  North Dakota .. ND .1,329,766 |. ...1,329,766 |.. ..100,000
36.  OhiO ............. .. OH ...32,114,369 |. .53,479,235 |.. ,875,106
37. Oklahoma . .. OK 8,636,027 |. .28,957,349 |.. 1,297,469
38. Oregon ......... .. OR 5,671,292 |0 1,796,271 [ 6,584 [ O e 7,474,147 |.. 1,369,915
39. Pennsylvania ... . PA 78,656,805 .. 113,138,017 |.. 5,278,028
40. Rhode Island .... . RI ... 3,607,827 |............2,275,990 |ovoiiiiieenn 8,722 | 0 | 5,890,539 |..
41.  South Carolina . sc 8,903,605 . 14,434,901 |..
42. South Dakota ... .. SD ... 4,125,528 .. 4,498,631 |..
43. Tennessee ... .. TN 18,767,483 .20,517,920 |..
44, Texas ....... X 72,401,685 .99,102,697 |..
45. Utah ..... . uUT 28,028,109 .35,076,751 |..
46. Vermont VT b s 1,814,214 . .. .. 3,455,570 |..
A7, VIFGINI eeeeeeeeeeeeeeee s VA o b s 19,440,103 |.......... 13,774,880 |............... 29,854 [ 0 [ 33,244,837
48.  Washington .........cccceveeieeneeneeeeceeeeene WA oo b s 26,122,198 |.......... 12,190,940 ..o 6,192 | 0 e 38,319,330
49.  West Virginia ...492,246 |. . .. 1,874,162 |..
50. Wisconsin .... 4,196,203 |. . .17,321,054 |..
51, WYOMING .oueeeieeieeieeienieeeeseeseeseeneeneeee. WY Lo 4,526,994 | 421,087 oo O e 0 e 4,948,081
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU 0]
54. Puerto Rico ...... .. PR ..155,043 |..
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN . ..
58. Aggregate Other Aliens . OT .... 50,500 |. ... 10,423 |.
59. Subtotal ......cccocviiiiiiiiiiiiiiiiie e XXX 1,027,434,008 .. 394,508,607 |............ 2,101,699
90. Reporting entity contributions for employee benefits
PIANS. oo XK [ (1 [0 (1 (O (1 0
91.  Dividends or refunds applied to purchase paid-up
additions and annuities............cccceeeeeevereeeeneeenes foereees XXt oo 68,631,326 |.......coovovrvrvrennne [0 (1 [V 68,631,326 |......cvvveiieninns 0
92. Dividends or refunds applied to shorten endowment|
Or premium paying Period...........eceeveereeereeereenes foereers XXioes oo (1 [0 (1 (O [V 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 1,584,021 .0
94.  Aggregate or other amounts not allocable by State..|....... XXX.......|-cccccoveueune 849,487 ... 0 e O s 0 o849 ,487 [ 0
95.  Totals (Direct BUSINESS).......ccccevrueeereeerenenenienenesfoeens XXX .1,098,498,932 |. .. 81,904,145
96.  Plus Reinsurance ASSUMEd.........cc.cceeeeerenenenenns [oeees XKoo | 7,153,590 |. ISURRURRRRRRRRRPRRN | B FUTPRORURURURORR | I ROTRR 7,153,590 [oovovieiiciiine 0
97  Totals (All Business).... .1,105,652,522 |. 394,508,607 |............2,101,699 |................ 94,531 [..... 1,502,357,359 |.. 81,904,145
98. Less Reinsurance Ceded..........c.ccoevrveveneeereeenenensfereees XXX oo oo 799,700,204 |.......... 10,395,754 ,979, ,552 | 812,085,425 |......covvvevienne, 0
99. Totals (All Business) less Reinsurance Ceded 305,952,318 384,112,853 121,784 84,979 690,271,934 81,904, 145
DETAILS OF WRITE-INS
58001. Military APO/FPO ..o oo XXX 4,192,624 |. 10,423 |.. .. 4,253,547 |.. 0
58002. ..o e XXX e Y N AN
58003. ..o e XXX e e
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvvevirieririeienieienisieesieesieesneese o XX oo (U TN [V R (U TN (O (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 4,192,624 50,500 10,423 0 4,253,547 0
9401. Internal Replacements ........ccocooeveinvinineencnenns oo XX o 849,487 ..o [0 (1 [V FR 849,487
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeiieririeienieienisienesieesieeseeese o XX oo (U TN [V R (U TN (O (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 849,487 0 0 0 849,487 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ceeveueeereieseeieees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeieeee et ene aeinnes 0 5. N-None of the above - Not allowed to write business in the state............. ... 7

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

11
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

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

PART 1- ORGANIZATIONAL CHART

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

23-0952300
|
I | | | | | |
The Penn Insurance and Vantis Life Insurance The Penn Insurance and Penn Mutual Asset Hornor Townsend & Kent, 1847 Insurance Captive, Penn Series Funds, Inc.
Annuity Company Company Annuity Company of New Management, LLC Janney Montgomery Scott, LLC LLC. LLC 23-2209178
(NAIC Code 93262-DE) (NAIC Code 68632-CT) York 23-2566941 23-1706189 36-5066491

23-2142731 06-0523876 (NAIC Code 13588-NY) 23-0731260 | Penn Mutual Payroll
13-4337991 HTK Insurance Agency, Administration, LLC

| | Inc. 27-5126301

PIA Reinsurance Company Penn Mutual AM 1847 HLS I, LLC 23-2667559
of Delaware | The Savings Bank Life Income Fund ILS Holdings, LLC
(NAIC Code 15370-DE) Insurance Company 85-1310973 87-2907579 45-4797815
46-4355668 Agency, LLC
No FEIN myWorth, LLC
Dresher Run |, LLC | | | 82-5050907
] 47-5413232 Janney Trust Company, Janney Capital JMS Resources, Inc.
Inc. Management, LLC 23-3028607 Independence Square
84-3140820 45-5066619 | Properties, LLC
Janney Private Equity 23-1918844
Company, Inc.

23-3028607 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




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€l

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
The Penn Mutual Life Insurance Company
20850 [ e [ e 67644 ....[23-0952300 .. | .ceeercirens | ereeeeeeniee [ e The Penn Mutual Life Insurance Company ....... LPAL ] RE.eiieoe | oottt | e 000000 Liii | e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
L0850 L] e e 93262 ....|23-2142731 .| .ioiiiiiiiiii | e | e The Penn Insurance and Annuity Company ....... LDE] s DS........ The Penn Mutual Life Insurance Company .... |OWNErship..........cccuueeemmemennnnennnnns 21001000 ... ] e G YES ]
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
L0850 | e | e 15370 ... [46-4355668 .. | ...ooeveririen | erreiniiiiiiiiin | e PIA Reinsurance Company of Delaware | ........ LDE] s DS........ The Penn Insurance and Annuity Company .... |OWNership..........ccuueeummeeenennnnnnnnns 21001000 ... | eeee e G YES ]
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e 231706189 .. | .eeeviieeiiine | eeeeeeininnninnn | e Hornor Townsend & Kent, LLC ........cceeveereenens LPAL] DS........ The Penn Mutual Life Insurance Company .... |OWNErship..........cccuueeemmemennnnennnnns 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeeeeeeeees | e e 23-2667559 .. | eeeiiirriiinn | eeeeeeeeeeininen | e HTK Insurance Agency, Inc. ........cccccceeunnee LDE] s DS........ Hornor Townsend & Kent, LLC ................... OWNErship..ccoeeeeeeeeeeeeeeee e 21001000 ... | eeee e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e 23-1918844 .. | .ooiiiiiiiiiin | eeeeeeiiieieieen | e Independence Square Properties, LLC ........... LPAL] DS........ The Penn Mutual Life Insurance Company .... |OWNErship..........cccuueeemmemennnnennnnns 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeees | e e 23-2566941 .. | eeiiiiiiiiiin | eeeeeeiiiiiiieen | e Penn Mutual Asset Management, LLC .............. LPAL] DS........ The Penn Mutual Life Insurance Company .... |OWNErship..........ccceeeeemeeueenennnnnnnns 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
B ) U N 85-1310973 .| oveeeeeeei | e | e Penn Mutual AM 1847 Income Fund ................ LPALLL 0TH....... Penn Mutual Asset Management, LLC ........... INfIUBNCE...eeeeeeeeeeeeeeee e B0 0 e NOLL e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeees | e e 232209178 .. | eeeieiieiiinn | eeeeeeeneienieee | e Penn Series Fund, Inc. .......ccoeeeiiiiiiiinns LPAL] DS........ The Penn Mutual Life Insurance Company .... |OWNErship..........ccceeeeemeeueenennnnnnnns 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e 27-5126301 .. | ceveeeieeiiinn | eeeeeeiieeinieee | e Penn Mutual Payroll Administration, LLC ..... LPAL] DS........ The Penn Mutual Life Insurance Company .... |OWNErship..........cccuueeemmemennnnennnnns 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeees | e e 454797815 .| eiiiiiiiiiii | eeeeeeeiieenieee | e ILS Holdings, LLC .oeeeeeeeieiiiiiiieieiiiiees LPAL] DS........ The Penn Mutual Life Insurance Company .... |OWNErship..........ccceeeeemeeueenennnnnnnns 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e 82-5050907 .. | eeeeeerrrrinn | eeeeeeeneennieen | e myWorth, LLC ...eeeeeeiiiiiiieieieeeee LPAL] DS........ The Penn Mutual Life Insurance Company .... |OWNErship..........cccuueeemmemennnnennnnns 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e 230731260 .. | ceveeeeeeinene | eeeeeeeeeennieen | e Janney Montgomery Scott, LLC .......cevvvvveeenees LDE] s DS........ The Penn Mutual Life Insurance Company .... |OWNErship..........cccuueeemmemennnnennnnns 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e 45-5066619 .. | .eeevrieriiinn | eeeeneieiiiiinen | e Janney Capital Management, LLC .............c.... LDE] s DS........ Janney Montgomery Scott, LLC .......ccceeeeens OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e 23-2159959 .. | iiiiiiiiiiinn | eeeeeeeeeeinieee | e JMS Resources, INC. ooeeeveeeieiiiiieiiieeeeeeees LPAL] DS........ Janney Montgomery Scott, LLC .......ccceeeeens OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e 84-3140820 .. | .eeeerierriinn | errerennnenninnn | e Janney Trust Company, Inc. ......cccevvveeiinns LN DS........ Janney Montgomery Scott, LLC .......ccceeeeens OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e 23-3028607 .. | .eeeeeerrrrenn | eeveeemnneneennn | e Janney Private Equity Company, Inc. ........... LDE] s DS........ JMS Resources, INC. .....cccuuenennniiiiiininnes OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeees | e e A7-5413232 .| e | e | e Dresher Run I, LLC oooeeeeeeieeeeee e LDE] s DS........ The Penn Insurance and Annuity Company .... |OWNership..........cceueeuemeeeueennnnnnnns 21001000 ... ] e e N0 e
The Penn Mutual Life Insurance Company Penn Mutual Asset Management Multi-Series The Penn Mutual Life Insurance Company
B U N 82-1995175 .| eveeeeeiieees | e | e Fund (Master), LLC - Series B .......ceevvunnenn LPALLL 0TH....... The Penn Mutual Life Insurance Company .... | Influence.........cccooeiiiiiiiis JR 0 0 ...NO...... [T
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 .. [ .eeereieeree [ eeeerieei | e Fund, LLC (0NShOre) ...eevvvereueeeriinieiiieenins LPAL] OTH....... Fund (Master), LLC - Series B ......c........ INFIUBNCE. oot 000000 Lei | et e N0 TV R
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeees | e e 82-4914289 .. | .iiiiiiiiiiii | i | e Penn Mutual AM Strategic Income Fund .......... LPALL OTH....... The Penn Mutual Life Insurance Company .... | Influence.........cccooeiiiiiiiis 0000000 it | e .. NO...... JUUUI R
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 [ e [ e e 87-2907579 .. | eveveveeeee | e | e HLS 1, LLC e LDE] e NIA....... Penn Mutual Asset Management, LLC ........... OWNEISNIP..eeeeeeerree e 100,000 .| e e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
L0850 L] e e 68632 ....|06-0523876 .. | ..ceeevevriins | eerririiiiiiiien | e Vantis Life Insurance Company ...........ccc.... O] e DS........ The Penn Mutual Life Insurance Company .... |OWNErship..........cccuueeemeemueeennnnnnnns 21001000 ... ] e G YES ]
The Penn Mutual Life Insurance Company The Penn Insurance and Annuity Company of New The Penn Mutual Life Insurance Company
L0850 L] e | e 13588 ... [ 134337991 .. | .o | e | e YOTK ettt LN, DS........ The Penn Mutual Life Insurance Company .... |OWNership.........ccccuueeemmeeuueennnnnnnns 21001000 ... ] e YES ]
The Penn Mutual Life Insurance Company The Savings Bank Life Insurance Company The Penn Mutual Life Insurance Company
L0850 L] iiiiiiiiiiiiieiiieiieeieeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee ] e | i | i | Agency, LLC .ooiiiiiiiiiiiiiiie L OTe] s DS........ Vantis Life Insurance Company ................ OWNership..cooeeeeeeeieiiieeeieeeeeeeee | 2100.000 ... ] N0
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | e eeeeeeeeeeeeeeeeeeeeeeeeeees | e e 36-5066491 .. | .eeeviiiiiiinn | ereeeeiiieiiinee | e 1847 Insurance Captive, LLC ................ LPAL] DS........ The Penn Mutual Life Insurance Company .... |OWNership.........coccecuveveeenennnnes 21001000 ... | eeee e N0 e
Asterisk Explanation
T, Entity over which The Penn Mutual Life Insurance Company has SignifiCant INTIUENCE, DU N0 OMNEESNID. .ueiiiiiiiiiiiiiiie ittt ettt ettt e ettt e ettt e sttt e astee e st e e aateeeestee e st e e aa bt e e s st a2 se e e e ate e e s b e e 4o se e e eat e e e et e e 4o ss e e ea s e e e ene e e 2o Re e e 4ok e e e st e e 4o se e e eat e e e st e e 4a s s e e eat e e e s s e a4 a ket e 4ot e e e e b e e 4o Ee e e eat e a4 s b e e oo be e e aabe e e ss e e e st e e embeeaanbeeanseeesnneeens




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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. ............cccciiiiiiiii e YES

Explanation:

Bar Code:

6 7 6 4 4 2 0 2 3 4 9 0 0
6 7 6 4 4 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 7 6 4 4 2 0 2 3 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
6 7 6 4 4 2 0 2 3 4 4 6 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 7 6 4 4 2 0 2 3 4 4 1 0 02
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
6 7 6 4 4 2 0 2 3 4 4 9 0 0 0 0 2
6 7 6 4 4 2 0 2 3 7 0 0 0 0 0 0 2

o
—

0 2
0 2
0 2
0 2
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504, SUSPENSE ....vcvvvieieeieieieieteteteeee ettt s sttt ses s s sesnn s s snanenens|orerereseannnas 10,344,758 |..cocvoveeiii 257 | 10,344,501 |....cooeeene 8,435,763
2505.  Other ASSEIS ...ooiieeeecececceee e oo 88,475,266 |................. 78,540,329 |..ccoovieinnn 9,934,937 |.....oone... 10,431,526
2597. Summary of remaining write-ins for Line 25 from overflow page 98,820,024 78,540,586 20,279,438 18,867,289
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, December 31 Of PHOT YEAT ...........ccuevevececeeeeeeeeeececeeeeeeeeeeeeaeeeeesesessasaeaesesesasassesesesesesssssssannas |eeeesesesesennens 29,654,003 |........ccoecc. 30,809,775
2. Cost of acquired:

2.1 Actual cost at time Of @CQUISITION ..ottt b e e b et e eneeese e aeenseenneeneannean

2.2 Additional investment made after acquisition ....

3. Current year change in encumbrances

4. Total gain (loss) on disposals

5. Deduct amounts received on disposals

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

7. Deduct current year’s other than temporary impairment recognized

8. Deduct current year's depreciation 707,000 1,436,159

9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 28,947,093 |... 29,654,093
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10) 28,947,093 29,654,093

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 ..........ccciiiiiiiiiiiniiiii e [oeeeeeesee e [ooeeei 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) .......... [ ... BN ... AP "SGR ... B ... B ..

6. Total gain (loss) on disposals ........cccccccevevee.... NG - B - BN - B - DA B Py

7. Deduct amounts received on disposals ..... B PR W P DN B B Y B e SRR

8. Deduct amortization of premium and mortgage infilliest NEEEEENINEERMitmalres B ... NG ... .. ...

9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECCrucdiliterest V... GG ............

10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii 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 ..........ccucuevvceceeeeeeeeeeeeceeeeeeeeseeeaeeeiesesessae e sesessasaeeesesesanasaesenannas |oene 2,225,953,439 |............ 2,250,448,808

2. Cost of acquired:

2.1 Actual cost at time of acquisition .... 46,828,570
2.2 Additional investment made after acquisition ....

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 ..3,077,412 |... .

9. Total foreign exchange change in book/adjusted carrying value (402,598) 1,398,641
10. Deduct current year's other than temporary impairment reCOGNIZEA .............cccveveviviveueverieeeeeeieereeieesesee e esesessesesessnseesens feeeeeeneeeieienes 2,921,323 | (434,423)
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .......ccceceurrrreierererereeeeeeeeeeeeens feeveienenen. 2,223,896, 772 | 2,225,953,439
12.  Deduct total NONadMItted AMOUNLS ...........c.cveveueeieieieiiieeeteeeeeecccete ettt sesesesessasenssssesesesesssnanasssssssesesennn [eoeseeresnsnennneneererens 1000 |ooererriiieieiene 13,855,274
13.  Statement value at end of current period (Line 11 minus Line 12) 2,223,896,672 2,212,098, 165

SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I .............cocueveveiieieueieieiieeeie e esesesssnans [roeeeeenas 14,637,149,001 |........... 13,034,772,521

2. Cost of bonds and stocks acquired 1,155,533,717 |............ 3,361,416,556

3. Accrual of discount 28,751,837 |..ccocoee 58,790,245

4. Unrealized valuation increase (decrease) 94,999,388 (12,464 ,117)

5. Total gain (loss) on disposals ... (3,992,844)... ...(66,644,152)

6. Deduct consideration for bonds and stocks disposed of 784,963,553 |............ 1,587,384,098

7. Deduct amortization of premium 74,840,675 ...145,431,401

8. Total foreign exchange change in book/adjusted carrying value 1,674,552 ... (4,627,825)

9. Deduct current year's other than temporary impairment recognized 4,647,728
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .... 3,369,000
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 14,637,149,001
12. Deduct total nonadmitted amounts PSSRSO PSR RPOPPPSPPRURRUPPPTPR USROS | ) ISRt 0
13. Statement value at end of current period (Line 11 minus Line 12) 15,051,148,880 14,637,149,001
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SCHEDULE D - PART 1B

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

STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T () ettt sttt [ 9,694,138,245 |............... 421,005,636 |............... 297,760,191 oo 30,458,765 |............ 9,694,138,245 |............ 9,847,842,455 |0 [ 9,499,192,621
2. NAIC 2 (@) ettt h et bt bbb h b s e et etk et h et b et b e bt b st aee e e aeeaens [n e 3,891,495,497 |.....coccenee 60,259,030 |..coiviinnne. 91,081,470 |.oovvennee. (30,697,203)(............ 3,891,495,497 |........... 3,829,975,854 |0 3,754,695,203
3. INAIC 3 (8) coveteeiiiiieieie ettt ettt h et s ettt s s b s R st e AR bR Rt s et s bt n st et senebesene et s [eee e 310,945,577 |oeeeerne 2,000,000 |..coeereenneee 15,103,156 |.cooeeneee (23,462,199 ..o 310,945,577 | 274,380,222 |..cooooeeerreenneeeeeenn 0 e 369,070,307
4. INAIC 4 () oottt etttk b bt b bk £tk ekt bt b et bt h st et b e ettt et bttt eaens [ e 40,891,781 oo 7,716,250 |....ocovvernenee 1,232,862 |..cocvveinee (2,018,312)|.....cc.cvuve. 40,891,781 |.ovoiene. 45,356,857 |..cocviericeinnieeeeen O [ 59,459,015
5. NAIC B () ittt ettt b et be s [rr e 24,492,914 | [V 1,224,263 |..ooceienne 699,258 |....ccccveenve 24,492,914 ..o 23,967,909 |..oceernecrnnneeeeen 0 9,239,597
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 1,163,169 0 0 150,694 1,163,169 1,313,863 445,687
7. Total Bonds 13,963,127,183 490,980,916 406,401,942 (24,868,997) 13,963, 127,183 14,022,837,160 13,692,102,430
PREFERRED STOCK
8. INAIC 1 bbbt b et b ettt s ea b e [reese e 14,135,206 ..o [0 [V O 295,695 |....cocooeeeee 14,135,206 |....ccccvnveeee 14,430,901 [.oooocreeencceeen 0 e 13,897,277
NAIC 2 ettt e e E e E s e e e e R b SRR e £ £ e R R EeE Rttt e st b s st et en e enenens [rerne s 31,579,860 |....covvviviiiiine (L RSN [V 998,420 |.......cconve. 31,579,860 |.......ccenvee. 32,578,280 |..cvevverviccerinnieeeen 0 [ 36,067,800
TO. NAIC 3 bbbt b b bt bt bbb bbbt b et enes [shee et 1,398,600 | [0 [V (1,398,600)|..cccvveennee 1,398,600 |..voveiecicieeeeceine (TP | N ST 1,218,700
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN 0 oo 0 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 0 oo 0 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 782,614 0 673,113 0 782,614 109,501 782,614
14, Total Preferred StOCK ..o 47,896,280 0 673,113 (104,485) 47,896,280 47,118,682 51,966,391
15. Total Bonds and Preferred Stock 14,011,023,463 490,980,916 407,075,055 (24,973,482) 14,011,023,463 14,069,955,842 13,744,068,821
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ .o 63,929,273 ; NAIC2 $ oeeveeeeeereieeieeeiiaas 0 ; NAIC3 $ oo 0 NAIC4 $ i 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 63,929,273 XXX 62,990,894 0 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMbEr 31 OF PrIOT YEAT ........ocvovoveveveieeceeeeeieieteteeeeee ettt eseseas s seseseseseseanas [ereesnseseneens 19,223,961 [ 0
2. Cost of Short-term INVESIMENTS ACQUIFET ..........c.ceiuiiieieeeiceeecccce ettt ettt s et s s as s s s s et et esesessssssseseseseanas [ereneasasasenenas 63,449,350 |..ococeeenne 38,658,894
3. ACCTUAN OF GISCOUNL ...ttt ettt es e e ee e s e e aeseseeeeee e s eseseeee e e s eseeeeee a2 e seseseseeee s anses e e e e e e eanseseeeees s s seseseeessansnsesesesssnsnnn [oeteeesnicicecenes 1,015,874 | 145,763
4. Unrealized valuation iNCrEASE (AECTEASE) ......ccuieiuiiuiiiiiiii it itie sttt ettt et ieesaeesheesbeesbe e bt e bt eabeemeeeasesaeesbeeabeesbeebeanbeanneennesnnes [eneeaeasneaneeseesanesaeenes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cveiieieeeeeeeeieeieiete et eteaeee et s et et ea e s s s et e s et esesese s s st et esesessssasssassesesesesessssnssseseseseseas |oeeesesessseseneneenenes 5,586 |eeereeeeiene (52,576)
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueviuiuiieiiiieeteteseteseeee et e tese et esesses s st s sesesesesessssesssssesesesesesssnssssssasesesesesnas [oeseeseseeeaenens 19,782,611 [ 19,538,336
7. Deduct amortization OF PrEMIUM ...............cviueuiuieieieeeeetete et et st ee et ettt es s e s st et esete s et esess st ssesesesesessss s ssssesesesesesessssssssasesesesess [oenenensneesessseannens (17, 113) |- (10,216)
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccooiiiiiiiiiiiiei et s [eaie s [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............oocuiiiiiiiiie i sne e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............ceeuiuruiieeeeiereieeeeeeeeeeieieseseseenas [eeeneneneeeeeas 63,929,273 |......coneve. 19,223,961
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iuiiueeeeeeeiei e eieeeeeee e eseseeeeees e eseseeeeeeaessaesesesessssesesesessnsssesesessseaesesesessassesesesesassnanns [oessiesssssssnscasaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 63,929,273 19,223,961
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........c.ccviviiiriuerereiitieesesesessssssesesesessssssssesesssessssssesesessssssssesesessssssssesesass  ssessssssenes (161,726,880)
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.c.eveiiiueieueiiiiieeteteteieesetese st es st s s s sses st s s sses et s s s s sesesesssssssesesessssssssesesessssnsnsnsesesenes thebesisssssenes (16,558,740)
Unrealized Valuation INCrEASE/(AECIEASE) .............cuovueueueueiieeeseseteietsaesesesssssssesesess s ssssesesesssssssesesesssssassssese bbb ssseses et s s snses et s s ssssesese s s s sssesesassnanans estsesesssnsnes (77,034,801)

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviviiieieiteteieiitsesetetetetetssetete st st eseae bt et ses et e te st esssses e s s s ssesesebe b st se et et bbb e ses e bbbt snsesebesessssnsnsetebanss basntssssietana (52,515,846)
Considerations received/(Paid) ON tEIMINALIONS .............ccc.eviiiueieteieiieietetetetee e se s et s ettt s sas s e sessssssssesese s s s eseses et s ssssesesessssssssesesesssssesesesesssnns thebesisssssenes (50,585,312)
AAMIOTEIZATION ...ttt s e e e a2 s e e E s heE s EeE s E e e et E e e E e R E R h e R R h e E 1L h R AR e h bR E SRR R s st h ettt s Seeb et bt 0

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+T+849) .......cccceuiiiuiieieiiiiiieieieieississese et ssssesesesens ebessestasenes (257,250,955)
Deduct NONAAMIEEA @SSELS ... bbb b e e b b e s E e s b e e b e e E e e E e e b e e b e e h e SR e e h e R e e R e R R R e R e R R R e e e ae s AReeReeEeeeeeae e 0
Statement value at end of current period (LINE 10 MINUS LINE 1) ....ouiiiiieiueueiiiieieecieteieiseeesesete ettt sttt et b ss e s sseb s sss et esebesassnsnsebesass erestssieranns (257,250,955)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior Year (LiNE 6, PHOT YEAT)...........c.occueueueuereeeueeeeeeesesesesesesesesessssesesesesssssssesesesssssesesasssasassssesassasanss <eesssssesesasa 14,328,267
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMNY) .............ccoceueueievrecueueiereeeeeceeaes ceseeeeeeneenas (4,241,506)
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoviiiiiiiiiies v 0
3.12 Section 1, COIUMN 15, PrOT YEAN .......cvcvevieieeeeeeeeeeteteeeeeeeeeetessaesesesessenes eseesesesssseseseseneenesesees [0 0
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccceveveieieeies coerererereeneneen 3,144,995
9,496,605 ................. (6,351,610) coovecveenne (6,351,610)

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 ..........cccceviiiiiiiiiiis v 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvcveveeeeeeeeeeeieteteseeeeeeeeteeeaesesesesnnes eseeaesesssseseseseneeaesesees [0 0

Change in amount recognized

3.23 Section 1, Column 19, current year to date MiNUS ............ccccceveveieeeies covrererereeneneens 3,144,995

3.24 Section 1, Column 19, Prior YEAr PIUS ............c.cueveviuieeeieeieeiereiesenenenes eeseresesseseneees 9,496,605

3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieieieieieieteteeceee ettt s ssens eeeseeesessssesesesesee e sesees 0 e (6,351,610) ..oovnene (6,351,610)

T8 o) o) =TI (I Lo i o g UL IR L= 0 OSSP 0
Cumulative variation margin on terminated contracts during the YEar ................ccceueueiieieiiieveiererceees s (3,109,401)

Less:

4.21 Amount used to adjust basis of hedged item ... 0

4.22 AMOUNE FECOGNIZEA ...ttt ettt easnnes feseseeaeaesees (3,109,401)

4.23 SSAP NO. 108 AQJUSIMENLS ......c.oviiicvetceieieeeeeieietetevetceee st tesses sesetessseseassesseseaesesenneas 0 e (3,109,401)

T8 o) o) =TI (I Lo o o g UL IR L= 0 OSSPSR 0

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized fOr tErMINAIONS IN PrIOT VAT ........ciiuiiiiiii ittt sttt ettt et e b e sb e e bt e bt e bt ea et eae e eae e sae e oheeeb e e bt e abeeabeembeembeaaeesheeas Seseeeaeeeseesasesanesaneaaeanes 0
5.2 Total gain (loss) adjusted into the hedged item(s) for terminatioNs IN PriIOT YEAT .........co.iiiiiiiiee ettt b e e b e e b e eas Seseeeaaesaeesaaesaeesanesansnes 0
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......ceeueuereeeeeeeeeeeeeeeeeeeeeetesesesaeaesesesesssesesesessssssesesesesasassstasessananes <easssssesesasas 10,086,761
Deduct total NONAAMIEA @MOUNLS ..ottt e e h e e et e et £ et £ e e e e e e R e e R e £ R oS e e e R e £ R e e R e s e e e R e e R e e e e s Re s e e e e e saeeeeseeseeaee s mmeemtenseneeeseeeeeannaens 0
Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.ovcurueueieeeececee et e eesctete e seseessaete et esesssasaesesesessssesesasesssssesesasesssssesesassssssassesessnsnsnan 2sesesesesasnns 10,086,761
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

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

NONE

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

NONE
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIMN T4 ... uieieieiaeeeeeseeseeeeee e ees e e ee e aes s s e eesee e e e e e 28584584202 s bbb ee b ne s enrens | sesesssnsinnis (257,250,961)

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe..............cc.cueveeccucueueeecereccieens eeeeeenenesees 10,086,761

TOtAl (LINE 1 PIUS LINE 2) .ottt ettt et s s s et et esesssssnas s sesesesesssnnsnssssesesennenenees s (247,164,200)
Part D, SECHON 1, COIUMN B ... ceseeee s es s ee e s es s s e s e e et e s e e s neeanes sessessenins 1,292,965,658

Part D, SECHON 1, COIUMN 7 ..ot eesese s s st ss e eeeeenes eescenions (1,540,129,856)

Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .......c.cueuiuieiieiiieicicietctceee ettt en st sessssss s ssenesesesessnsnensnsneere e (2)

Fair Value Check

Part A, SECHON 1, COIUMN 16 ...t oottt ettt ettt et et ettt et et et et et et et e e e e e e e e ee e e e e s e e e e e eesneeenan eeereereasens (257,250,961)

Part B, SECHON 1, COIUMN T3 ... .ottt ettt ettt et et ettt ettt et et et et et et et et et et et et e e et e e e e e e e e e e e e e e seeeeeaeen oaneveereereeseanes 1,511,325

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt ettt s ettt eseseae s s s sssesesesesssnansneseneseseenensnees e (255,739,636)
Part D, SECHON 1, COIUMN O ....uiuieiueieeiececeeeee e ese s es s e e s s n s s e ee e neeanes sescsssenins 1,284,930,222

Part D, SECHON 1, COIUMMN 10 ....euiuieeiacercececeeeeeeeeseesees s e e e e e es s s e s s s es e e e e e e s ens s e s eeseeneeseeeessnes coscenions (1,540,669,856)

Total (Line 9 Minus LiNe 10 MINUS LINE T1) ...vououiuiiieeieeeeicieteiceeee ettt esessss s s sesesesessnenannneene it (2)

Potential Exposure Check

Part A, SECHON 1, COIMN 27 .....cuieuieuiiiieieeseietee ettt ee b ss bbb bbbt bbbttt eniee | sosesinsinsnens 282,073,420
Part B, SECHON 1, COIUMN 20 ...ttt bbbt h et en | Sedinsesins et st et ens et e 0
Part D, SECHON 1, COIUMN 12 .....ouuiiuiiuieuiiiieeiieeeeesesee st sse s ss bbbt ienies | soissesnsinseas 292,160, 179
Total (Line 13 plus LiN€ 14 MINUS LINE 15) .....cueieiriiieiiiieieieieieieee sttt sssssneneseneenennnnnnnene e (10,086,759)
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cvcueueuiieeieieteeeeeeeeee ettt ettt eseass s s s e s sesssnnas [ereeeeeeeeennens 311,458,685 |............... 363,449,948
2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 1,244,701,593 |............ 3,436,590,763
3. ACCTUAN OF GISCOUNL ....vveeiacieecteeeesi ettt e es s eeeeee e eseseeeseeeaeseseeeeeeaeaeseseseees e seseseeeeee e seseseeee e e s sseseeee s s snses et esesnsnsesesesesnannnsns [orsnssicacesesensacacseeannas [0 0
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciiiieiereeeeceeeeeeiete et eteeeae ettt eses e e s s st et et et esesss s s s sesesesessssssssasssesesesesssssssssseseseseanas [oereessesesesesensneeananeseeas [0 0
6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 1,244,396,434 |............ 3,488,582,026
7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiiieierererereeeeeeee e [eeeeeeeeeeens 311,763,844 |................ 311,458,685
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 311,763,844 311,458,685

S108




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

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

NONE

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

NONE

EO1, EO2
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... Penn Mutual AM Strategic Income Fund ..........ccccooeeiiiiiinnnnennnnee 08KS .. | PA.......... The Advisors' Inner Circle Fund I ..ooooiiiieenneiiiiiiinns ooiieeee s eeeeeein e .07/02/2018 ... foeeeee e |0 | 0 oeeeeeeeeeiiiieeeeeeennn0 e [ R 0.000
1099999. Non-Registered Private Funds - Bonds - NAIC Designation Not Assigned by the SVO - Affiliated 0 0 XXX
70759*-AC-0 ......... Penn Mutual Asset Management LLC .......cceovveeniiinnieiieiieeiieennnns Horsham ......eveeeniieieiieeieeieeeeieeens feennnn PA.......... Penn Mutual Asset Management LLC .........ccoveeenveeenneennnnns ‘ ................... |....08/31/2021 .................... 20,000,000 [eeueeneeneeneneeneeeenna0 e [ IR 0.000
70759*-AD-8 ......... Penn Mutual Asset Management LLC ......cceviiiieniiieniiinniiiiniiiinniinnns Horsham ..o..vveenvienniiiniiiiniiiniiiinnies o PA e Penn Mutual Asset Management LLC .......cccovvivniinniinnniens fovvneneens vevnnnnns foene 06/22/2022 ... feeveene i [0 [ 60,000,000 f..eevureenniernniernnnennnnn0 foriiiiiiiii [ U 0.000
1899999. Joint Venture Interests - Fixed Income - NAIC DeS|gnat|on Not Assigned by the SVO - Affiliated 80,000,000 0 XXX
000000-00-0 Atlas Venture Fund XII, L.P. ..... . | Cambr i dge .[Atlas Venture .... ....06/30/2020 ... ....720,000 .. 1,020,000 |... ..0.030
000000-00-0 . ..|Atlas Venture Fund XII1, Lp. Carbr i dge Atlas Venture . ..08/31/2022 . .906,666 |.. .. 10,473,333 0.027
000000-00-0 . ..|Battery Ventures XIII, L.P Waltham .. Battery Ventures ..03/01/2020 . .336,000 |.. 1,264,000 0.007
000000-00-0 . ..|Battery Ventures XIV, L.P. .. Wal tham .. Battery Ventures ... ..08/31/2022 . .672,000 |.. 9,588,000 0.004
000000-00-0 Bessemer Venture Partners X, L.P. Larchmont .. ..|Bessemer Venture Partners ... . |--..09/30/2018 ... .... 120,326 ...541,646 |... ...0.004
000000-00-0 Bessemer Venture Partners XI, L.P. ... Larchmont .|Bessemer Venture Partners ....03/01/2021 ... ....622,156 2,941,156 |... ...0.005
000000-00-0 . ..|Frazier Life Sciences IX, L.P. .. Menlo Park . Frazier Healthcare Partners ..10731/2017 . . 240,000 |.. ...670,000 0.048
000000-00-0 . ..|Frazier Life Sciences VIII, L.P. Menlo Park . Frazier Healthcare Partners ..09/30/2015 . ... 156,000 0.046
000000-00-0 Frazier Life Sciences XI, L.P. ..... Menlo Park .... .|Frazier Healthcare Partners ... . |--..0373172022 ... 9,750,000 |... ...0.012
000000-00-0 GS Vintage Fund V, L.P. New York ... .| Goldman Sachs ....10/29/2008 ... ...599,235 ... ...0.001
000000-00-0 . Lightspeed Venture Partners Select IV, L.P. Menlo Park . Lightspeed Venture Partners ..03/01/2020 . .400, .. ...700,000 0.006
000000-00-0 . ..|Lightspeed Venture Partners XIV, L.P. Menlo Park . Lightspeed Venture Partners ..01/31/2022 . .920,000 |.. 6,065,000 0.005
000000-00-0 . ..[Menlo Ventures XV, L.P. Menlo Park . Menlo Ventures ..10/01/2020 . ,200,000 |.. 1,800,000 0.024
000000-00-0 . ..|Omega Fund V, L.P. .... Boston ... Omega Funds .... ..04/30/2015 . .. 46,831 |.. ...821,627 0.033
000000-00-0 . ..|Shasta Ventures V, L.P. Menlo Park . Shasta Ventures . ..06/27/2016 . . 240,000 |.. 1,120,000 0.025
000000-00-0 . ..|Unusual Ventures Fund 111, L.P. . Menlo Park . Unusual Ventures ..08/25/2022 . .210,000 |.. 5,250,000 0.014
000000-00-0 . ..|Upfront Growth Fund I, L.P Los Angeles Upfront Ventures ..03/31/2015 . ... 646,669 0.056
000000-00-0 . ..|Upfront IV, L.P. Los Angeles .. Upfront Ventures ..06/21/2012 . 3,913,301
000000-00-0 . ..|Upfront V, L.P. Los Angeles .. Upfront Ventures ..11/730/2014 . 3,538,264

000000-00-0 ......... Upfront VI, L.P. Los Angeles .|Upfront Ventures . ....05/31/2017 ... , 1,234,650 |...
000000-00-0 ......... US Venture Partners XITI, L.P. oooviiiiiiiiiiiiiiiiiiiiiiieeeeeeeeeeee Menlo Park U.S. Venture Parlners ............................................. ..03/31/2022 .. | el 0 | 1,470,000 [...vvvvniiiiiiiiiiiiiennn Joviiiiiiiiiinns 9,990,000
1999999. Joint Venture Interests - Common Stock - Unaffiliated 0 9,205,201 72,082,881
000000-00-0 ......... |Janney Montgomery Scott LLC ..ivvuuiiieniiiiiiiiiiiiiiiiiin it eeiieeeinas |Phi|ade|phia ......................................... PA e Independence Square Properties, LLC ..o.uvvevuiivnniinnniennns 0471772023 e e L 148,465,518 |...oieveiiiniiiiiiiiienns L T | PO PP PPPPPPPPN 0
2099999. Joint Venture Interests - Common Stock - Affiliated 148,465,518 0 0
000000-00-0 ABRY Advanced Securities Fund I, L.P. . Boston ... .| ABRY Partners ... ....05/04/2011 ... ... 212,187 |...
000000-00-0 . ..| ABRY Advanced Securities Fund 1V, L.P Boston ABRY Partners . ..07/31/2018 . .. 52,500 |.. 4,170,792
000000-00-0 . ..| ABRY Heritage Partners 1, L.P. . Boston ABRY Partners . ..12/3172021 . .579,243 |.. .. 10,413,599
000000-00-0 . ..| ABRY Heritage Partners, L.P. Boston ABRY Partners . ..07/22/2016 . .. 50,137 |.. 618,711
000000-00-0 . ..| ABRY Senior Equity I, L.P. Boston ABRY Partners . ..07/27/2006 . .3,8% 930,049
000000-00-0 . ..| ABRY Senior Equity IV, L.P Boston ABRY Partners . .12/12/2012 . .6,426 |.. 787,369
000000-00-0 . ..| ABRY Senior Equity VI, L.P. Boston . ABRY Partners . ..06/30/2021 . .225,786 |.. 6,535,413
000000-00-0 . ..| Acon Equity Partners IV, L.P Washlngton . ACON Investments ... ..04/22/2016 . . 1,333,898 |.. 2,039,628
000000-00-0 . ..| Ampersand 2018, L.P. . Boston ... Ampersand Capital Partners ..02/28/2018 . .390,000 |.. 450,000
000000-00-0 . ..| Ampersand 2020, L.P. . Boston Ampersand Capital Partners ..06/30/2020 . .641,043 |.. 1,726,435
000000-00-0 . ..|Beacon Capital Strategic Partners VIII, L.P. Boston Beacon Capital Partners .. ..10/731/2017 ... .720,000 |.. 3,000,000
000000-00-0 . ..|Brynwood Partners VII L.P. .. Greenwich Brynwood Partners .... ..12/27/2013 ... 1,650,654
000000-00-0 . ..|Brynwood Partners VIII L.P. . Greenwich Brynwood Partners . ..01/31/2018 . ...1,287
000000-00-0 Clearview Capital Fund V, L.P. Stamford ... ..|Clearview Capital .. o |---.03/16/2023 ... 7,927,937 |...
000000-00-0 Columbia Capital Equity Partners VII, L.P. . . |Alexandria .... .|Columbia Capital ... ...06/01/2018 ... .... 435,705 ... 3,976,712 |...
000000-00-0 . ..|Columbia Capital Equity Partners VII1-A Alexandria . Columbia Capital 11/17/2022 . 2,816,364 |.. .. 12,558,904
000000-00-0 . ..|Dyal Capital Partners V, L.P. . New York Blue Oul .. ..12/01/2020 .600,000 |.. 5,850,839
000000-00-0 . ..|EnCap Energy Capital Fund X, L.P. Houston .. EnCap Investments ..02/28/2015 . . 152,215 |.. ... 754,338
000000-00-0 . ..|EnCap Energy Capital Fund XI, L.P Houston .. EnCap Investments .. ..01/31/2017 ... . 663,795 |.. 2,414,622
000000-00-0 . ..|EnCap Flatrock Midstream Fund IV, L.P Houston .. EnCap Flatrock Midstream . ..08/31/2017 ... 2,137,892
000000-00-0 . ..|Frazier Growth Buyout IX, L.P. .. Seattle .. Frazier Healthcare Partners ..12/01/2017 . 1,440,000
000000-00-0 ......... Frazier Growth Buyout VIII, L.P. ... Seattle .. ..|Frazier Healthcare Partners ... .|....09/30/2015 ... s ...472,000 |...
000000-00-0 ......... Frazier Growth Buyout X, L.P Seattle ..|Frazier Healthcare Partners ... .|....03/01/2021 ... .... 462,000 ... 7,026,000 |...
000000-00-0 ......... Gryphon Partners V, L.P. .... San Francisco .| Gryphon Investors ...02/28/2018 ... . 1,460,520 .. 1,385,476 |...
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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
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... MHR Institutional Partners IV, L.P. .. . [New York .|MHR Fund Management .|-...06/27/2016 ...[...... ..., .. 190,165 ...0.009
000000-00-0 ......... Miravast ILS Credit Opportunities L.P . |Ewing .... ..|Miravast Asset Management . |....12/01/2017 ... ...0.040
000000-00-0 NGP Natural Resources X, L.P. . . | Irving .INGP Energy Capital ... ....01/27/2012 ... s ...0.001
000000-00-0 . ..|SPC Partners VI, L.P. . | San Francisco Swander Pace Capital . ..06/27/2016 . . (611,107) 0.024
000000-00-0 ......... Summit Partners Growth Equity Fund IX, L.P. Boston .| Summit Partners .|....09/30/2015 ... 8,691,205 |... ...0.002
000000-00-0 ......... Summit Partners Growth Equity Fund X, L.P. .... . [Boston ... .| Summit Partners .... .|....02/28/2019 ... 1,951,987 |...
000000-00-0 ......... Summit Partners Growth Equity Fund XI, L.P. ... Boston ... .| Summit Partners .... ....12/31/2021 ... .. s 6,047,469 |...
000000-00-0 ......... Warburg Pincus Global Growth, L.P. ..icviiiiiiiiiiiiiiiiiiiiiiiiiiiennnnes New YOrK wuveveveiiiiniiiiniiiiniiiiiniiins Warburg Pincus LLC ...ivvuiiiruiirnniiiiniiiiniiiiniininneninnennns foernneenns vevennees fone .09/30/2018 ... oiien e | [V TN 600,000 .uuiienniiiiiiiiiiiiaeaans [V 2,214,000
2599999. Joint Venture Interests - Other - Unaffiliated 572,063 12,843,583 0 99,306,245
000000-00-0 ......... Red Stone Equity - Fund 99, LP Cleveland .. .|Redstone 99, LLC .|....05/10/2023 ...
000000-00-0 ......... Boston Financial Institutional Tax Credits 56, LP . .| Commi tment Adjustment .. .|....06/06/2011 ...
000000-00-0 ......... PNC Real Estate Tax Credit Capital Fund 46, Inc. .....occeuviivuninnnns Portland Commi tment Adjustment ...06/10/2011 ...
4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 12,250,000 (60,447) 0 0
6099999. Total - Unaffiliated 12,822,063 21,988,337 0 171,389, 126
6199999. Total - Affiliated 148,465,518 80,000,000 0 0
6299999 - Totals 161,287,581 101,988,337 0 171,389, 126
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less (Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or [ Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
70759*-AD-8 Penn Mutual Asset Management LLC ... . | Horsham .|Penn Mutual Asset Management LLC ........ ...06/22/2022 ...|....05/22/2023 ...}...20,000,000 |... .0 0 ...0]...20,000,000 ... 20,000,000 |... 0] .0 ... .0
70759*-AC-0 . Penn Mutual Asset Management LLC Horshanm .. .|Penn Mutual Asset Management LLC . ..08/31/2021 . .06/30/2023 ...|... 55,000,000 .0 .0 0 [... 55,000,000 |... 55,000,000 0. 0 0
70759*-AD-8 ..... Penn Mutual Asset Management LLC . . |Horsham .. . .|Penn Mutual Asset Management LLC ........ ...06/22/2022 ...]....06/30/2023 ...|...40,000,000 |... L0 .0 ...0 |... 40,000,000 |...40,000,000 |... . .0, .0 .. .0
1899999. Joint Venture Interests - Fixed Income - NAIC Designation Not ASS|gned by the SVO - Affiliated 115,000,000 0 0 0] 115,000,000 | 115,000,000 0 0 0 0
000000-00-0 ..... Atlas Venture Opportunity Fund I, L.P. ...... |Cambridge .. .|Return of Capital ... ....01/01/2019 ...|....04/06/2023 ...|. . 344,101 |... 0 0 U1 I AR 344,101 |....... 344,101 |... 0 .0 . ...0
000000-00-0 ..... European Secondary Development Fund V .. . | London . |Return of Capital ... ....07/22/2016 ...|....06/15/2023 ...|. . 453,349 |... 0. 0. ...0 0. .0 . ...0
000000-00-0 ..... Frazier Life Sciences VIII, L.P. ......ooueeis Menlo Park .......ccoeevvvvrivnnnnns fvvnnnnns CA.cene Return of Capital ...09/30/2015 ...|....04/20/2023 ...|....... 198,888 0 0 0 0 0 0
Glendower Capital Secondary Opportunities
000000-00-0 ..... Fund 1V, L.P. London ... ... |Return of Capital ... ....04/01/2018 ...|....04/12/2023 ...|.... 1,112,156 |... 0 0. 0 .0 .. .0
000000-00-0 ..... GS Vintage Fund V, L.P. .. [New York . .|Return of Capital .. ....10/29/2008 ...|....06/30/2023 ...|......... 8,417 |... 0. 0 0 [0 e 8,417 0. .0 .. .0
000000-00-0 ..... Longitude Venture Partners II, L.P. .. . [Menlo Park . ...|Return of Capltal/OTTl ...04/25/2013 ...]....05/30/2023 ...|[. . 156,623 |... 0 0 e (74,79 0 [ 156,623 0 .0 . ...0
000000-00-0 ..... LV I e New York . .|Return of Capital . .06/26/2023 .. . 480,099 .0 .0 ..480,099 .0 0 0
000000-00-0 ..... Omega Fund IV, L.P. Boston .|Return of Capital .06/14/2023 .. .. 19,398 .0 .0 ... 19,398 |. .0 0 0
000000-00-0 ..... Omega Fund V, L.P. . Boston .|Return of Capital . .04/28/2023 .. . 449,058 .0 .0 .. 449,058 |. .0 0 0
000000-00-0 ..... Grotech Partners VI, L.P. ... .| Timonium . LOTTI ..., ...11/20/2000 ...|....06/01/2023 ...|. 0., .0 .. .0 .0 ... .0 .. .0 .. .0
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SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... Sander ling Venture Partners VI ................ San Mateo .......oooooeeeiiiiii |l CAueeeeee L ....03/31/2005 ...|....06/01/2023 ...|............... [V [V 0]...1,379,139 |...ccceennnns 0]..(1,379,139)]..ccccnnnnnns [V [V [V [V [V [V
Sander | ing Venture Partners VI Co-
000000-00-0 ..... Investment, L.P. .oooovveviiiiiiiiiiiiiiiiiiiieees San Mateo .......ooooeeeeeiiiiiiinn | CA......... OTTI e ....03/31/2005 ...|....06/01/2023 ...|............... [\ P [\ AP 0]..... 547,146 |............... 0]..... (547, 146)].....ccceueeee. [\ AP [\ AP 0 [\ P [\ AP

1999999. Joint Venture Interests - Common Stock - Unaffiliated 3,222,090 0 0 2,067,539 0] (2,067,539) 0 3,222,090 3,222,090 0 0

000000-00-0 ..... [ Independence Square Properties, LLC .......... [Philadelphia ..ovoveoveerenannnes | PA......... [ Janney Montgomery Scott LLC ......cvnvevs [....06/25/2005 ...]....04/17/2023 ...].. 148,466,018 |............... 0 [\ [\ [\ 0 |..148,466,018 |..148,466,018 [\ [\ 0
2099999. Joint Venture Interests - Common Stock - Affiliated 148,466,018 0 0 0 148,466,018 | 148,466,018 0 0 0
000000-00-0 ..... ABRY Advanced Securities Fund |1, L.P. ...... |Boston ... . Return of Capital ... ...05/04/2011 ...|....04/24/2023 ...|........ 17,290 |... 0 0. L0 L0 0. .0
000000-00-0 ..... ABRY Advanced Securities Fund 111, L.P. Boston .|Return of Capital .04/27/2023 .. .637,091 .0 0 .0 0| 0 0
000000-00-0 ..... ABRY Advanced Securities Fund IV, L.P Boston .|Return of Capital . .04/28/2023 .. .830,296 .0 0 .0 0 0 0
000000-00-0 ..... ABRY Senior Equity I1, L.P. ............ ... |Boston ... Return of Capital ... ...07/27/2006 ...|....06/29/2023 ...|........ 0. 0. 0. 0. 0. .0

Beacon Capital Strategic Partners VIII, L.P.
000000-00-0 ..eve [ eereerrairnmeee e et e e e e Boston ... Return of Capital ... ....10/31/2017 ...|....04/25/2023 ...|. 0. 0. .0 .0 0. .0
000000-00-0 ..... Century Focused Fund II1, L.P. .. Boston .|Return of Capital . 12/22/2011 . .06/29/2023 .. .0 0 .0 0 0 0
000000-00-0 ..... Dyal Capital Partners V, L.P. . New York . .|Return of Capital ..12/01/2020 . .05/09/2023 .. .0 0 .0 0 0 0
000000-00-0 ..... EIF United States Power Fund IV, L.P. .. [Needham .. .|Return of Capital ..11/28/2011 . .05/25/2023 .. .406, 145 .0 0 .0 R 0 0 0
000000-00-0 ..... EnCap Energy Capital Fund IX, L.P. ........... Return of Capital ... ....01/08/2013 ...|....06/15/2023 ...|....... 723,990 |... .0 0. cnd0 0 0 ]l 723,990 ., 723,990 |... .0 0. .0
000000-00-0 ..... EnCap Energy Capital Fund X, L.P. ....... . Return of Capital ... ....02/28/2015 ...|....06/14/2023 ...|....... 999,578 |... 0 0. 0 0 .0 1. 999,578 ... 999,578 |... L0 0. .0
000000-00-0 ..... EnCap Flatrock Midstream Fund IV, L.P .|Return of Capital ..08/31/2017 . .05/05/2023 .. .304,536 .0 0 .0 304,536 0 0 0
000000-00-0 ..... GS Mezzanine Partners 2006, L.P. ..... . |New York ... .|Return of Capital ... ...04/07/2006 ...|....06/28/2023 ...|........ 13,374 |... 0 0. 0 0 0 | 13,374 0 0. .0
MatlinPatterson Global Opportunities

000000-00-0 ..... Partners 111 L.P. ccoveeeiiiiiiiee . |New York . ....|Return of Capital ... ...06/22/2007 ...|....06/26/2023 ...|........ 21,238 |... 0 0. L0 L0 0. .0
000000-00-0 ..... Miravast ILS Credit Opportunities L.P Ewing .. .|Return of Capital .04/14/2023 .. .718,078 .0 0 .0 0| 0 0
000000-00-0 ..... Natural Gas Partners IX, L.P. . Irving .|Return of Capital .05/01/2023 .. 4,185 .0 0 .0 0 0 0
000000-00-0 ..... NGP Natural Resources X, L.P Irving .|Return of Capital .04/18/2023 .. 26,988 .0 ...0 .0 0| 0 0
000000-00-0 ..... ABRY Partners VI, L.P. . . |Boston .|orTr .. .06/01/2023 .. 0 .0 .. 41,557 .0 0 0 0
000000-00-0 ..... ABRY Senior Equity IIl, L.P. .. . |Boston ... .|{orTr .. .06/01/2023 .. 0 .0 . 140,221 .0 0 0 0
000000-00-0 ..... Carlyle Strategic Partners I11, L.P. .. |Wilmington . 0TI .. . .06/01/2023 .. 0 .0 ....... 170,196 .0 0 0 0 0
000000-00-0 ..... Highbridge Specialty Loan Fund II1 LP ....... New York ... ....| 0TI . ]....05/06/2013 ...}....06/01/2023 ...|. .0, 200 101,810 |.. .0 0 20 .0, 0. .0
2599999. Joint Venture Interests - Other - Unaffiliated 5,160,934 0 0 453,784 0 (453,784) 0 5,160,934 5,160,934 0 0 0
6099999. Total - Unaffiliated 8,383,024 0 0 2,521,323 0] (2,521,323) 0 8,383,024 8,383,024 0 0 0
6199999. Total - Affiliated 263,466,018 0 0 0 0 0 0 | 263,466,018 | 263,466,018 0 0 0
6299999 - Totals 271,849,042 0 0 2,521,323 0] (2,521,323) 0| 271,849,042 | 271,849,042 0 0 0
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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-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38383U-FZ-8 ..... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .. .... 05/17/2023 ....NOMURA SECURITIES/FI .... ... 7,018,385 |. ... 7,943,000 |... 1A ...
91282C-CE-9 .... |UNITED STATES TREASURY NOTE/BOND .. 06/29/2023 ....[WELLS FARGO BANK, N. .... i ..33,288,000 |...
0109999999. Subtotal - Bonds - U.S. Governments 7,018,385 41,231,000
190760-HT-8 ..... COBB-MARIETTA COLISEUM & EXHIBIT HALL AU . . 05/04/2023 ....|PERSHING & COMPANY 1,897,820 |. 2,000,000 |.
3133EM-AG-7 ... |[FEDERAL FARM CREDIT BANKS FUNDING CORP . 05/18/2023 ....|DAVIDSON D.A & CO IN 3,125,779 |. 4,320,000 |.
3133EM-RX-2 ....| FEDERAL FARM CREDIT BANKS FUNDING CORP ... .... 05/18/2023 ....[DAVIDSON D.A& CO IN ... ... 3,097,179 |. ... 4,121,000 |...
3136AQ-D5-6 .... [FANNIE MAE REMICS .... .... 05/02/2023 ....| CANTOR FITZGERALD & .... ... 3,489,972 |. ... 3,526,894 |...
3136B6-LL-5 ..... FANNIE MAE REMICS .... .... 05/02/2023 ....|BNP PARIBAS SEC CORP ... ... 8,054,510 |. ... 8,878,550 |...
3137FA-QD-3 ....|FREDDIE MAC MULTIFAMILY STRUCTURED PASS .. .... 04/28/2023 ....| WELLS FARGO SECS LLC .. ... 7,472,373 |. .. 7,700,996 |...
3137FM-TV-4 ....|FREDDIE MAC MULTIFAMILY STRUCTURED PASS .. .... 06/09/2023 ....| BK OF NY/MIZUHO SECU .... ... 2,325,000 |.
3137FP-HS-7 .... |[FREDDIE MAC MULTIFAMILY STRUCTURED PASS .. .... 04/19/2023 ....| PERSHING & COMPANY .. ... 2,164,924 |.
3137FR-TS-0 .... |FREDDIE MAC REMICS .... 04/19/2023 ....| VARIOUS ..10,518,585 |.
3137H9-ZZ-5 ..... FREDDIE MAC MULTIFAMILY STRUCTURED PASS .... .... 04/20/2023 .... MORGAN STANLEY & CO ... .. 3,744,300 |.
35563P-KR-9 .... | SEASONED CREDIT RISK TRANSFER TRUST SERI . . 05/09/2023 ....[NOMURA SECURITIES/FI . 5,768,750 |. 6,500,000 |.
478045-AA-5 ..... JOHN SEVIER COMBINED CYCLE GENERATION LL ... . 04/25/2023 ....| BK OF NY/MIZUHO SECU . 5,097,959 |. 5,183,885 |.
57419T-W5-6 ....| MARYLAND COMMUNITY DEVELOPMENT ADMINISTR . 05/01/2023 ....|PERSHING & COMPANY .. 4,472,010 |. 4,500,000 |.
60636A-BH-5 .... [HEALTH & EDUCATIONAL FACILITIES AUTHORIT .... 04/19/2023 ....| PERSHING & COMPANY ... 6,144,420 |. ... 6,000,000 |...
677632-MV-0 .... | OHIO STATE UNIVERSITY/THE .. .... 06/07/2023 ....|BARCLAYS CAPITAL FIX ... 1,580,087 |. ... 1,585,000 |...
696543-QH-3 .... [COUNTY OF PALM BEACH FL ... .. 04/25/2023 ....|PERSHING & COMPANY ... 1,425,105 |. ... 1,500,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 70,378,773 68,135,085
00841W-AH-5 ... [ AGATE BAY MORTGAGE TRUST 2015-1 ....iiiiiiiiieieeieieiieeeeeeeeneeeeeeeeneeeeeennniaees | crvnnnneneennns .... 03/07/2023 .... MORGAN STANLEY & CO
03881V-AN-9 .... | ARBOR MULTIFAMILY MORTGAGE SECURITIES TR ... .... 04/12/2023 ....[BANC/AMERICA SECURLL ...
05377R-HG-2 ....|AVIS BUDGET RENTAL CAR FUNDING AESOP LLC .... .... 05/24/2023 ....| JPM SECURITIES-FIXED
05550M-AU-8 ....| BARCLAYS COMMERCIAL MORTGAGE TRUST 2019- . .... 04/18/2023 ....|BARCLAYS CAPITAL FIX
08163T-AD-4 ..... BENCHMARK 2023-V2 MORTGAGE TRUST .... 05/09/2023 ....| CITIGROUP GLOBAL MKT ...
08163T-AG-7 .... |BENCHMARK 2023-V2 MORTGAGE TRUST .... .... 05/10/2023 ....| CITIGROUP GLOBAL MKT ...
081925-AF-6 ..... BENCHMARK 2023-B39 MORTGAGE TRUST ... .... 06/29/2023 ....| CITIGROUP GLOBAL MKT ...
09247X-AT-8 ..... BLACKROCK INC .... 05/17/2023 ....| JPM SECURITIES-FIXED .
120568-BC-3 .....|BUNGE LTD FINANCE CORP . 04/28/2023 ....|PERSHING & COMPANY .. 4,000,000 |.
12647G-BF-4 .... [CSMC TRUST 2013-IVR4 .. . 04/25/2023 ....[BARCLAYS CAPITAL FIX .. 5,010,449 |. 5,576,847 |.
12661X-AC-6 .... | CSMC 2021-INVITRUST ... . 03/30/2023 ....|WELLS FARGO SECS LLC ....(13,898)|. ....(17,145)|.
17291N-AA-9 .... | CITIGROUP COMMERCIAL MORTGAGE TRUST 2023 . . 05/10/2023 ....[ CITIGROUP GLOBAL MKT 5,150,000 |. 5,000,000 |.
193938-AB-3 ..... COLLEGE AVE STUDENT LOANS 2023-ALLC ......... . 05/09/2023 ....|BARCLAYS CAPITAL FIX .. 2,499,508 |. 2,500,000 |.
21075W-EV-3 ....| CONTIMORTGAGE HOME EQUITY LOAN TRUST 199 . .... 06/15/2023 ....[NON-BROKER TRADE, BO .. N
26884T-AW-2 ....[ERAC USA FINANCE LLC .... 05/18/2023 ....| BNY/SUNTRUST CAPITAL ... ... 3,428,215 |. ... 3,500,000 |...
28148W-AE-3 ....| EDUCATIONAL FUNDING OF THE SOUTH INC .. .... 06/21/2023 ....| JPM SECURITIES-FIXED ... 8,684,363 |. ... 8,535,000 |...
29977K-AA-1 ..... EVERBANK MORTGAGE LOAN TRUST 2013-2 .... 05/09/2023 ....|BARCLAYS CAPITAL FIX ... 6,308,433 |. ... 6,899,470 |...
302491-AX-3 ..... .... 06/15/2023 ....| BANC/AMERICA SECURL.L ... ... 4,999,250 |. ... 5,000,000 |...
30300H-AJ-5 ..... .... 05/23/2023 ....|BAIRD ROBERT W & CO .. .. 2,346,563 |. ..2,516,000 |...
36267V-AH-6 .... | GE HEALTHCARE TECHNOLOGIES INC . 06/08/2023 ....[EXCHANGE OFFER ...... 6,113,901 |. 5,993,000 |.
370334-CH-5 .....[GENERAL MILLS INC .. . 05/10/2023 ....| JEFFERIES & COMPANY, . 2,803,590 |. 3,000,000 |.
446413-AT-3 ..... [HUNTINGTON INGALLS INDUSTRIES INC . . 05/04/2023 ....[WELLS FARGO SECS LLC 5,681,913 |. 6,017,000 |.
46650M-BF-3 ... | JP MORGAN MORTGAGE TRUST 2018-8 .. . 05/23/2023 ....| JPM SECURITIES-FIXED .. 7,539,076 |. 8,267,664 |.
46652F-BU-3 ..... JP MORGAN MORTGAGE TRUST 20204 ..... . 05/10/2023 ....[JPM SECURITIES-FIXED .. 4,448,390 |. 5,127,827 |.
559665-AA-2 ..... MAGNOLIA OIL & GAS OPERATING LLC / MAGNO .... 04/26/2023 ....| JEFFERIES & COMPANY, . .. 1,947,500 |. .. 2,000,000 |...
56844X-BG-3 .... | SIGNAL PEAK CLO 2 LLC .... 06/27/2023 ....|RBC CAPITAL MARKETS .. .
582839-AF-3 ..... MEAD JOHNSON NUTRITION CO .. .... 06/26/2023 ....| PERSHING & COMPANY .. .. 3,181,050 |. ... 3,000,000 |...
585498-AJ-7 ..... MELLO MORTGAGE CAPITAL ACCEPTANCE 2018-M ....ccvvviiiiiiiiiiiiiiiiiiiiiiiiiiees | covinnnnnnnnns .. 04/24/2023 ....|BANC/AMERICA SECUR.L 6,620,490 |....ovvviiiiiiiinnnns 7,423,114
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62942K-AA-4 ..... NRP MORTGAGE TRUST 2013-1 .... 04/27/2023 ....|BARCLAYS CAPITAL FIX ... 3,056,239 |. ... 3,395,821 |...
638961-AB-8 ..... NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .. .... 04/18/2023 ....|BARCLAYS CAPITAL FIX ... 3,997,204 |. ... 4,000,000 |...
63942K-AA-2 ..... NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... 05/01/2023 ....|RBC CAPITAL MARKETS .. ... 4,338,331 |. ... 4,975,863 |...
64829W-AB-0 ....| NEW RESIDENTIAL MORTGAGE LOAN TRUST 2021 .. .... 04/17/2023 ....[JPM SECURITIES-FIXED .. ... 6,837,462 |. ... 8,379,885 |...
651587-AG-2 ..... NEWMARKET CORP ... .... 05/02/2023 .... MORGAN STANLEY & CO . ... 1,887,728 |. ... 2,250,000 |...
65473P-AP-0 ..... NISOURCE INC .... 05/31/2023 ....|MITSUBISHI UFJ SECS .... ... 2,988,810 |. ... 3,000,000 |...
665859-AX-2 ..... NORTHERN TRUST CORP .... 04/25/2023 ....| PERSHING & COMPANY ... 5,122,274 |. ... 4,748,000 |...
67098A-AY-5 ..... OBX 2019-INV1 TRUST .... 04/21/2023 ....[BANC/AMERICA SECURLL ... ... 5,557,597 |. ...5,842,415 |...
67181D-AA-9 .... [OAK STREET INVESTMENT GRADE NET LEASE FU ... .... 05/31/2023 ....| BK OF NY/MIZUHO SECU .... .. 4,660,409 |. ..5,212,393 |...
67190A-AA-4 ..... OAK STREET INVESTMENT GRADE NET LEASE FU . 06/26/2023 ....| BK OF NY/MIZUHO SECU . 4,134,956 |. 4,702,363 |.
69379W-AB-3 ....[PEKHLDS 1 LP .. . 06/23/2023 ....|NON-BROKER TRADE, BO 6,237,386 |. 6,250,540 |.
693964-AA-6 ..... PRKCM 2023-AFC2 TRUST . 06/28/2023 ....[BMOCM/BONDS ...... 5,477,938 |. 5,481,363 |.
718547-AP-7 ..... PHILLIPS 66 CO .... 05/02/2023 ....| EXCHANGE OFFER . ... 2,913,152 |. ... 3,000,000 |...
808513-CE-3 ..... CHARLES SCHWAB CORP/THE .... 056/17/2023 ....| JPM SECURITIES-FIXED ... 3,000,000 |. ... 3,000,000 |...
85573E-AE-7 ..... STARWOOD MORTGAGE RESIDENTIAL TRUST 2020 . .... 05/15/2023 ....| WELLS FARGO SECS LLC .. ... 4,284,900 |. ... 5,290,000 |...
86212X-AF-7 ..... STORE MASTER FUNDING I-VII XIV XIX XX XX .. .... 05/22/2023 ....|PERSHING & COMPANY .. ... 4,999,270 |. ... 5,000,000 |...
88033G-DQ-0 ....| TENET HEALTHCARE CORP .... 06/15/2023 ....| EXCHANGE OFFER ... 2,000,000 |. ... 2,000,000 |...
89172P-AC-3 .... | TOWD POINT MORTGAGE TRUST 2016-2 ... .... 06/05/2023 ....| BANC/AMERICA SECURL.L ... ... 4,794,336 |. ... 5,000,000 |...
89176U-AV-6 .... [TOWD POINT MORTGAGE TRUST 2020-2 ... .... 05/02/2023 ....| VARIOUS ... 5,718,684 |. ... 7,240,000 |...
90320W-AG-8 ... .... 04/27/2023 ....|RBC CAPITAL MARKETS .. .. 4,932,900 |. .. 5,000,000 |...
91159H-JL-5 ..... |US BANCORP . . 04/13/2023 ....| PERSHING & COMPANY .. 1,945,300 |. 2,000,000 |.
92537T-AG-0 .... | VERUS SECURITIZATION TRUST 2020-INV1 ... . 05/10/2023 ....[WELLS FARGO SECS LLC .. 3,184,500 |. 3,300,000 |.
95002X-BH-7 .... [ WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 . 04/18/2023 ....| WELLS FARGO BROKERAG 1,469,424 |..cooveiiiiiiieiieeeeen 0]
13648T-AE-7 .....| CANADIAN PACIFIC RAILWAY CO ... A. . 04/19/2023 ....EXCHANGE OFFER ... 3,979,855 |. 4,100,000
13648T-AG-2 .... | CANADIAN PACIFIC RAILWAY CO A. . 04/19/2023 ....|EXCHANGE OFFER . 1,535,760 |. 2,000,000
13648T-AH-0 ..... CANADIAN PACIFIC RAILWAY CO A. . 04/19/2023 ....EXCHANGE OFFER ... 1,613,442 |.
884903-AY-1 ..... THOMSON REUTERS CORP A. . 05/31/2023 ....| STIFEL NICHOLAUS & C
00178L-AB-5 ..... AMMC CLO 21 LTD D.... ... 06/01/2023 ....DEUTSCHE BANC/ALEXB ...
00900G-AE-5 .... [AIMCO CLO SERIES 2018-A . D.... .... 06/26/2023 ....|MITSUBISHI UFJ SECS ....
050261-AB-2 .....|AUBURN CLO LTD ........ D. . 05/11/2023 ....|RBC CAPITAL MARKETS ..
06760B-AC-6 .... [BARINGS CLO LTD 2017-I . D. . 05/31/2023 ....|RBC CAPITAL MARKETS .. ...579,970 |. ...590,000 |.
08179X-BA-2 ..... BENEFIT STREET PARTNERS CLO II LTD . D. . 06/21/2023 ....[NOMURA SECURITIES/FI . ..13,316,250 |. ..13,400,000 |.
09077L-AA-O ..... BIRCH GROVE CLO 2 LTD ... D. . 06/07/2023 ....|BANC/AMERICA SECUR.L ...991,148 |. 1,015,000 |.
12662C-AA-5 .... IMKS CLO 2017-2LTD .......... D. . 04/12/2023 ....|RBC CAPITAL MARKETS .. 3,960,000 |. 4,000,000 |.
143109-AN-6 ..... CARLYLE US CLO 2016-4 LTD ... D.... .... 06/27/2023 ....|RBC CAPITAL MARKETS .. ... 8,925,750 |. ... 9,000,000 |...
149420-AE-1 ..... CATSKILL PARK CLO LTD D.... .... 05/30/2023 ....|RBC CAPITAL MARKETS .. ... 4,007,300 |. .. 4,050,000 |...
36361W-AE-6 ....[ GALLATIN CLO IX 2018-1 LTD . D. . 05/25/2023 ....|PERSHING & COMPANY .. ...995,000 |. 1,000,000 |.
39729R-AB-4 .... | GREENWOOD PARK CLO LTD D. . 06/26/2023 ....DEUTSCHE BANC/ALEX B 4,708,200 |. 4,750,000 |.
39808P-AL-0 ..... GREYWOLF CLOVLTD ... D. . 06/29/2023 ....| BNP PARIBAS SEC CORP 4,965,000 |. 5,000,000 |.
54008P-AW-3 ....|LOCKWOOD GROVE CLO LTD D. . 04/28/2023 ....|BAIRD ROBERT W & CO .. 1,980,344 |. 1,998,329 |.
67107F-BL-0 ..... [OZLM VIII LTD .........unnee. D. . 04/27/2023 ....|RBC CAPITAL MARKETS .. ..17,388,321 |. ..17,528,550 |.
67108B-BS-3 ..... OZLM FUNDING Il LTD .. D.... .... 06/26/2023 ....[JPM SECURITIES-FIXED .. .. 5,917,500 |. .. 6,000,000 |...
67112G-AA-6 .... [OZLM XVIII LTD D.... .... 06/20/2023 ....| SG AMERICAS SECURITI ....
716973-AF-9 .....|PFIZER INVESTMENT ENTERPRISES PTE LTD .. D. . 05/16/2023 ....| BANC/AMERICA SECUR.L
83610J-AA-4 ..... [SOUND POINT CLO XIX LTD D. . 05/31/2023 ....| PIERPONT SECURITIES ...
83611G-AL-5 .....| SOUND POINT CLO XVII ... D. . 06/28/2023 ....[|JPM SECURITIES-FIXED ..
846031-AN-2 .....[ SOUTHWICK PARK CLO LLC .. D. . 06/07/2023 ....|PERSHING & COMPANY ..
884887-AA-8 .....| THOMPSON PARK CLO LTD D. . 06/01/2023 ....[MORGAN STANLEY & CO .
92328G-BA-3 .... [VENTURE XIV CLO LTD D.... .... 05/30/2023 .... MORGAN STANLEY & CO ... ... 2,168,934 |. ... 2,186,694 |...
96466C-AL-2 ..... WHITEBOX CLO I LTD Diceeennnns .. 05/31/2023 ....[MORGAN STANLEY & CO ...iiiiiiuiiiiiiiiiiiiiii it s st seiiii s s s s e s s s ssineessssasinne foreresiisiisseeeseasiineereeeasinee foreeeesiinininneenas 9,976,400 |...oveveeiiinnnnnns 10,180,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 364,710,852 370,201,368 2,166,049 XXX
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637432-PB-5 ..... NATIONAL RURAL UTILITIES COOPERATIVE FIN ...cooiiiiiiiiiiiiieeeeceeieeeeeeeiees | ceeeeeeiinnnnns .... 05/17/2023 ....| RBC CAPITAL MARKETS ... .oiitiiiiieiiiiie e eeeieeia e e e eereee s e e eeeen e e e e emnnnseeeennnnnaaeeens [oeeeemnnnnaeseeennnnaaeeernnnnaaaee [eeemnnaeeeeennnnnns 2,000,000 [-eeeunieeeennnnns 2,000,000 [-eeuueeeeennneeeeeeea e eeeees 0|2AFE........
693475-AK-1 ..... PNC FINANCIAL SERVICES GROUP INC/THE ....coiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieieeiseeeeees | ceiiiiiiinnnns .. 05/05/2023 ....[BARCLAYS CAPITAL FIX ..ttt ie e eeessesesssssssssssssesss fouuuuunununnnnssnnssnnsernnnrseeees foerereeeereeneenennes 2,970,000 [....ouunninnnnnnnnns 3,000,000 [.eeeveviiiiiiiiiiiiiiiiiens 5,985 |2.BFE.........
1309999999. Subtotal - Bonds - Hybrid Securities 4,970,000 5,000,000 5,985 XXX
2509999997. Total - Bonds - Part 3 447,078,010 484,567,453 2,595,485 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 447,078,010 484,567,453 2,595,485 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks
00827B-10-6 ..... AFFIRM HOLDINGS INC .. .... 06/13/2023 ....BANC/AMERICA SECURLL .. .43,718.000 |..
10576N-10-2 ..... BRAZE INC .......ccouennnnt .... 04/10/2023 ....| BANC/AMERICA SECUR.L .. 8,703.000 |..
25179M-10-3 ..... DEVON ENERGY CORP ... .... 04/03/2023 ....|MERRILL LYNCH PIERCE .13,000.000
31338@-10-6 .... |FHLB OF PITTSBURGH .. .... 05/17/2023 ....| NON-BROKER TRADE, BO .. .. 3,225.000
36116M-10-6 .....|FUTUREFUEL CORP ...... ... 06/01/2023 ....[VARIOUS ...........ovvvvvnnnne .20,000.000 |..
637215-10-4 ......[NATIONAL PRESTO INDUSTRIES INC .... 06/30/2023 ....|NATL FINANCIAL SERVI .10,000.000 |..
637870-10-6 ......| NATIONAL STORAGE AFFILIATES TRUST .... 05/26/2023 ....[MERRILL LYNCH PIERCE .10,000.000 |..
68134L-10-9 ...... [0 2 [PPSR .... 04/18/2023 ....| BANC/AMERICA SECUR.L .21,315.000
681936-10-0 ...... OMEGA HEALTHCARE INVESTORS INC .. ... 05/03/2023 ....[NATL FINANCIAL SERVI ... .25,000.000
745848-10-1 ......[PULMONX CORP ....oevriiiiiiniieeeeeniee e .... 05/25/2023 ....| BANC/AMERICA SECUR.L .51,982.000 |..
763165-10-7 ......| RICHARDSON ELECTRONICS LTD/UNITED STATES .... 06/26/2023 ....[VARIOUS ................. 150,191.000 |.. . 2,398,520 |.
77936F-10-3 ..... [ROVER GROUP INC . .... 06/27/2023 .... .43,210.000 |.. .216,914 |.
78349D-10-7 ..... RXSIGHT INC .... 05/26/2023 .... .. 6,198.000
888787-10-8 ...... TOAST INC .ttt e e e e e e e e e e e e e e e e nnna e e e eenenna e eeennes .... 06/14/2023 .... .. 9,065.000
917488-10-8 ......| UTAH MEDICAL PRODUCTS INC . .... 06/26/2023 .... .10,278.000 |..
92343V-10-4 ..... VERIZON COMMUNICATIONS INC .. .... 05/31/2023 .... .. 8,000.000
008474-10-8 ...... AGNICO EAGLE MINES LTD .. ... 05/31/2023 .... .20,000.000
60688N-10-2 ..... .... 06/26/2023 .... .73,973.000
624678-10-8 ...... . ... 06/23/2023 ... [ VARIOUS ......oiiiiiiiiiiiiiiiiiiiiii bbb ..136,500.000
G65773-10-6 ..... NORDIC AMERICAN TANKERS LTD ... |C.. o |- 05/31/2023 ....| VARIOUS ...ttt et it s s e eeensa s s e eeennsseeenensssseeennnassaeeennnnnaseennnnnnaeenes ..225,000.000
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 13,766,099 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 13,766,099 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 13,766,099 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 13,766,099 XXX 0 XXX
6009999999 - Totals 460,844,109 XXX 2,595,485 XXX
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36179X-FG-
6 GINNIE MAE Il POOL ....ooeeviiiiiiiiennenis [ 06/01/2023 |PAYDOWN .....cccceees Joonvineniniiiiiens oo 1,022,460 |...... 1,022,460 |...... 1,004,787 |...... 1,005,304 |......cvveens 0l...... 17,156 |oeeeeeennnes 0l...... 17,156 |ooeeeeennnes 0l.... 1,022,460 |........oeee... [0 FO (L8 FOUN (O O 17,988 (09/01/2052 |1.A ........
36179X-HZ-
2 GINNIE MAE Il POOL ....oooeviiiiiiiienneeis [ 06/01/2023 |PAYDOWN ......ccccoee |ooviniinnnniiinins foeeene 688,550 |......... 688,550 |......... 670,798 |......... 671,191 | 0l...... 17,359 [oeeeeiinnns 0l...... 17,359 [oeeeeiinnes (LN A 688,550 |......eveennnn [0 FO (LN FOUN (O O 14,707 (10/01/2052 |1.A ........
36260@-AA-| GSA (FRESNO CA) CTL PA 3.11
5 15DECA0 ...ovvviiiiiiiiiececcieeeeecciieee | e 06/15/2023 | SINKING PAYMENT  |....ooveiiniiiiinns foeiines 47,851 |......o.. 47,851 |.......... 48,304 |.......... 48,280 [.....ccvvenns (LN FR [G22°) | R (U8 FR [G225) | R (U0 FR 47,851 oo [0 FO (LN FOUN [0 FO 620 |12/15/2040 [1.A ........
36260@-AB-| GSA (FRESNO CA) CTL PA 2.74
3 150CT36 ...vvvvveeeeciiiiieececciiieee s | oo 06/15/2023 | SINKING PAYMENT  |..cccovvviviiiiiins |oeene 214,861 |......... 214,861 |......... 216,969 |......... 216,816 [.....ccveeenn 0. (1,955) [ceeeeiiiinans 0. (1,955) [ceeeeiiiinnns (LN A 214,861 |....ccvveeennn [0 FO (LN FOUN [0 2,454 110/15/2036 |1.A ........
36296U-ZX-
1 GINNIE MAE I POOL .....ccevvveeeiiiiiiiees [ 06/01/2023 | PAYDOWN .....ccccoees Jooenninnnniiiiinns oo 29,045 |.......... 29,045 |.......... 27,293 |.......... 28,497 |.ooiiiinnens (U I, 548 [oeeiieiinnns 0 |iiinns 548 [oeiiieiinnns (U0 FR 29,045 |...cccvieennn [0 FO (L8 FOUN [0 FO 802 |06/01/2039 |1.A ........
38375U-QQ- [ GOVERNMENT NATIONAL MORTGAGE
6 ASSOCIATION ....cooviiiiieiiiiiieccceeiies | oo 06/01/2023 | PAYDOWN .....cccoees |oovnininiiiiiiiies oo 0 [iiiiiii 0 [, 56,852 |.......... 28,220 [ooeeeeeiiecnn 0 | (3,487) [ 0 (30487 [ O e 0 o O 0 e [0 3,163 | 10/01/2064 [1.A ........
38375U-SC- | GOVERNMENT NATIONAL MORTGAGE
5 ASSOCIATION ....cooviiiiieiiiiiieccceeiies | oo 06/01/2023 | PAYDOWN .....cccceees |ovnininnniiiiiies oo 0 [ 0 [0 160,098 . 76,917 [0 ee(9,829) [ 0 | (9,829) [ O e 0 o O 0 e [0 8,865 | 11/01/2064 [1.A ........
GOVERNMENT NATIONAL MORTGAGE
38378K-3E-7| ASSOCIATION .....coovviiiiiiiiiiieieceiiins | oo 06/01/2023 | PAYDOWN .....ccccoees Jooinvininiiiiiinns foeiiiens 50,667 |.......... 50,667 |.......... 54,150 |.....cc.. 52,517 | 0. [QR:ISI0) ) I 0. (1,850) [ceeeeenrinans (U0 FR 50,667 |....ccvveennn [0 FO (L8 FOUN [0 FO 625 |05/01/2055 |1.A ........
GOVERNMENT NATIONAL MORTGAGE
38378K-6A-2| ASSOCIATION .....coovviiiiiiiiiiiiieceiiies | oo 06/01/2023 | PAYDOWN .....cccceees |oovniiinieiiiiiies oo, [0 O (U R 1,721 | 3,505 |.eveiieinnns 0. (2,169)[cceeciiinanns 0. (2,169)[cceceviinnans [ FO [0 FON [0 FO (L8 FOUN (O FO 27 [05/01/2054 |1.A ........
38378X-TX- [ GOVERNMENT NATIONAL MORTGAGE
9 ASSOCIATION .....coviiiiiiiiiiiiiceccciies | oo 06/01/2023 |PAYDOWN .....cccceees |ovninininiiiiiies oo [O 0 O (U R 32,821 | 23,010 [oooeiiiiieenns 0. (2,378)[cceeciiinanns 0. (2,378)[cceeciiinnns [ FO [0 FOUN [0 FO (LN FOUN [0 1,084 (10/01/2056 |1.A ........
38379U-QC- [ GOVERNMENT NATIONAL MORTGAGE
3 ASSOCIATION ....cooiiiiiieiiiiiiiieceeiies | oo 06/01/2023 | PAYDOWN .....ccccoees Jooenninnnniiiiiens oo 61,109 |[.......... 61,109 |[.......... 69,048 |.......... 67,086 |...cvveennn. 0. [(CRCT£:) ] 0. [(CRCT£:) ] (U0 FR 61,109 |...cccvneeennn [0 FO (LN FOUN [0 FO 853 |03/01/2057 |1.A ........
GOVERNMENT NATIONAL MORTGAGE
38380J-JU-3| ASSOCIATION .....cooviriiiiiiiiiiiieceiins | oo 06/01/2023 | PAYDOWN .....ccccoees Jooenninnnniiiiiens oo 38,755 |.......... 38,755 |.......... 40,124 |.......... 39,687 |.ccurinnnnn. (LN FR [(CE7))] R (U8 FR [(CE7))] R (U0 FR 38,755 |..covuriiennn [0 FO (LN FOUN [0 FO 404 (07/01/2059 |1.A ........
690353-SQ- | UNITED STATES INTERNATIONAL
1 DEVELOPMENT .....ccvviiiiiiiiiiinicciiiins [ eeeees 05/15/2023 | SINKING PAYMENT  |..cccovveeeiiiiiins |oeene 290,000 |......... 290,000 |......... 290,000 |......... 290,000 |......ccuveenn (LN FOUN [0 FO (U1 IO [0 FO (LN A 290,000 [....ccuvveennn [0 FO (LN FOUN [0 4,974 |105/15/2030 [1.A ........
UNITED STATES TREASURY
912828-Z8-6|NOTE/BOND .......ccvvveiiiiiiiiiieceiiiiiens | oo 02/15/2023 |MATURITY ...ooociiins Jooiiiiniiiiiiiies e, [0 O [ R (18 FO (LN F, (LN FOUN [0 FO (U1 IO [0 FO [ FO [0 FOUN [0 FO (LN FOUN (O FO (7)[02/15/2023 |1.A ........
91282C-CD- | UNITED STATES TREASURY
1 NOTE/BOND .....cooeiiiiiiiiieiiiiiiieeeeins [ eeeees 05/31/2023 |MATURITY ...oocciiees i oo 4,000,000 |...... 4,000,000 |...... 3,989,219 |[...... 3,997,234 |............... (LN F 2,766 |..cccnennnnnne (LN F 2,766 |..cccnennnnnne 0l.... 4,000,000 |.....ccvveennnn [0 FO (L8 FOUN [0 2,500 |05/31/2023 [1.A ........
91282C-EX- |UNITED STATES TREASURY CITIGROUP GLOBAL
5 NOTE/BOND ....ccoviiiiiiiiiiiiiiiiiiiiieiiiiins | eeeees 04/04/2023 |MKT ...ovvvviiiiiiiiennns foviiiiiieiiiiiiees o 9,841,406 |.... 10,000,000 |.... 10,020,703 |.... 10,015,780 |............... 0....... (2,923)..ccciinnnnn 0....... (2,923) .00 0]....10,012,856 |............... 0 |....(171,450)|.... (171,450)|......... 227,901 |06/30/2024 |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 16,284,704 16,443,298 16,682,882 16,564,044 0 5,899 0 5,899 0 16,456,154 0 (171,450) (171,450) 286,960 XXX XXX
251129-5D-0| DETROIT CITY SCHOOL DISTRICT ..... |....... 05/01/2023 | CALL 100 .....ccccvvvees Joovinriennieiiiins foeene 180,000 |......... 180,000 |......... 218,840 |......... 209,055 |...............0 |......(29,0585) [............... 0 |......(29,055) |.....0veeeeen. O [ 180,000 |............... [0 FO (LN FOUN [0 6,972 |05/01/2039 [1.CFE ...
717883-KG- | SCHOOL DISTRICT OF
6 PHILADELPHIA/THE .. [T PP 06/01/2023 |MATURITY ............. .. i 2,000,000 |...... 2,000,000 |...... 2,115,340 |...... 2,007,396 |...............0 |........(7,396)|...........0 |........(7,396) |............0 |...... 2,000,000 |...ovveennnnee [0 PP (O IR 0. 59,090 |06/01/2023 [1.E FE ...
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and P 2,180,000 2,180,000 2,334,180 2,216,451 2,180,000 0 0 0 66,062 XXX XXX
3128PK-WJ-
9 FREDDIE MAC GOLD POOL .........cccee. [eeennn 05/01/2023 | VARIOUS ............... e 4613 04613 | 4,480 e 4,613 [ O e O el O 0 0 e 4,613 [ O e O [ [0 75 (05/01/2023 |1.A ........
3128PL-AW-
2 FREDDIE MAC GOLD POOL .........cccee. [erennn 06/01/2023 [VARIOUS ........ccccver fonnnnniniiiiiiiiins foeiennn1,944 L01,944 01,930 [ 1,944 0 i 0 e O e O el O e 1,944 0 [ O i, [0 37 [06/01/2023 |1.A ........
3128S3-D6-
3 FREDDIE MAC GOLD POOL ........ccccee. [eeennnn 06/01/2023 [ PAYDOWN .....coovvvne fooviiss [ 169,799 |......... 169,799 |......... 157,011 |......... 157,239 |..oooeeeens 0 f...... 12,560 [....oevnneenee 0 [...... 12,560 [....ovvvnnenee (U R 169,799 [.ccceeennnns [V (U S [0 2,852 |03/01/2042 [1.A ........
....3132DW-
BP-7 FREDDIE MAC POOL ......ccooeeviiiiiinnnnns s 06/01/2023 [PAYDOWN .....coevvene fooiiis s 1,962,734 |...... 1,962,734 |...... 1,981,751 |...... 1,978,224 |............... 0 ... (15,490) [...cvvvnnnnnnee 0 ... (15,490) [...evvvnnnnnnee 0 |..... 1,962,734 |.......ceeeee [V (U S [0 R 16,466 [05/01/2051 |1.A ........
3132DW-D8-|
3 FREDDIE MAC POOL ......ccooeeviiiiiinnnnns s 06/01/2023 [ PAYDOWN .....coevvene fooviiis oo 335,851 |......... 335,851 |......... 327,376 |......... 327,807 |oeeevieeinenns (O R 8,044 |............... (U S 8,044 |............... (U R 335,851 [..euvvvvnnnnes [V (U S [0 5,678 |07/01/2052 |1.A ........
....3132DW-
EE-9 FREDDIE MAC POOL .......ccoeevviiiiiinnnes s 06/01/2023 [ PAYDOWN .....coevvvne fooviiiss oo 423,977 |eeeeeen 423,977 |......... 430,337 |......... 429,825 |........uueeee (O R (5,848)[.cevvrnnnnnnee (U R (5,848)[.evvvnnnnnnnen (U R 423,977 |.coeeeieenns [V R (U IS [V 8,732 |07/01/2052 |1.A ........
3133N3-VV-
3 FREDDIE MACPOOL .......coeeeeeeeeeeeeeees [ 06/01/2023 [PAYDOWN .....cceeveee fooviiiiiiiiiiiiiiins e 59,427 |.......... 59,427 |.......... 61,191 |.......... 60,113 | O (686)]............... O R (686)]............... O 59,427 |....ooeeennnn. [0 R [O [0 R 750 |04/01/2050 |1.A ........
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3133N3-XX-
7 FREDDIE MAC POOL ........ccccovvvvieeeee | eeeee |06/01/2023 [PAYDOWN ... foeeeeiiiiieeeeeens [0, 205,976 ..o, 205,976 |......... 161,627 04/01/2051 [1.A ........
3133T4-FT-8| FREDDIE MAC REMICS .........cccooecnnn | e0nnnnn [06/01/2023 | PAYDOWN L.oovviiiiinn fooveiiiiiiiiiiiinens [ 12,931 |l 12,931 |[....... 12,363 02/01/2024 |1.A ........
FANNIE MAE GRANTOR TRUST 2001-
31359S-6Y-1[T7 ..ovvrrirrnnnnnninniiiiiiiinniiiiininiininnnnnnnnnes | eeeenn [06/01/2023 |PAYDOWN L.ovviiiiiinn fooviiiiiiiiiiiis o0 [V P 162,786 02/01/2041 |1.A ........
3136AQ-D5-
6 FANNIE MAE REMICS .. . ..148,319 |... 04/01/2027
3136B6-LL-5| FANNIE MAE REMICS .........cccceeeennnne .. 91,640 10/01/2049
31371N-V2-
8 FANNIE MAE POOL .........cooecvveeieiiiinns | 00eeeen |06/01/2023 [PAYDOWN Lo feeveeiiiiiiiiniiis feeiiiiinnn 27 [, 27 |26 [ 27 o0 e [V N I FUUUUTRRRRRRRN | I E (1 FO 27 |oeeeiiiiieens L I N 0 0 106/01/2023 [1.A ........
3137B3-NC- | FREDDIE MAC MULTIFAMILY
8 STRUCTURED PASS .......cccccoeeeviviieer [ 20000 |06/01/2023 | PAYDOWN ..o foniieiiiiiiiiieens o0 s 0 6,031,055 |......... 183,146 ....(183,146)|...............0 |.... (183,146) ............... (A1 R o I IO [0 FOURN 01 R o I RN 564,190 |06/01/2040 [1.A ........
3137B3-NZ- | FREDDIE MAC MULTIFAMILY
7 STRUCTURED PASS .......ccccceeeeviiiieer [ 20000 |05/01/2023 | PAYDOWN ..ovveeiiens fonviiieiiiiiieees o0 s 0 3,693,494 |......... 122,729 ... (122,729) [..ooevieennnn 0 1. (122,729) [ooecc (A1 R o I IO [0 FOURN 01 EUURR o I AN 309,217 |07/01/2041 [1.A ........
3137B4-H2- [ FREDDIE MAC MULTIFAMILY
5 STRUCTURED PASS .......ccccceeevviiiieer [ 200000 |06/01/2023 | PAYDOWN ..oveveieins fonviiiniiiiiiieens o0 s 0 8,584,897 |......... 430,540 ....(383,463)|...............0 |....(383,463) [............... (A1 R o I IO [0 FOURN 01 EUURR o I AN 781,883 |10/01/2041 [1.A ........
3137B7-N2- [FREDDIE MAC MULTIFAMILY
1 STRUCTURED PASS .......ccccceeeeviiiieer [ 200000 |06/01/2023 | PAYDOWN .o o o0 s (L R 528,122 |.......... 26,685 |...............0 [...... (23,308)[.....ccccvveen0 et (23,308) [ooe (A1 R o I IO (O FUURRN O I R o B AN 30,708 |10/01/2023 [1.A ........
3137B8-G5- | FREDDIE MAC MULTIFAMILY
0 STRUCTURED PASS .......ccccceeeeviiiieer [ 200000 |06/01/2023 | PAYDOWN .o o o0 s (L R 422,262 |.......... 30,800 |..vvveveeeeen O [ (17,134) [eeeeeeeecn 0 | (17,134) [ (A1 R o I IO (O FURN O I R o B AN 23,015 [01/01/2024 |1.A ........
3137BB-BE- [ FREDDIE MAC MULTIFAMILY
9 STRUCTURED PASS .......cccccoeevviiiiees [ 20000 |06/01/2023 | PAYDOWN L..ovviiieens fonvieiiiiiiiiieens o0 s (U R 39,998 |........... 3,865 [cveieeeeen 0 | (1,674)[ccceeeiic 0 | (1,674) [ (A1 R o I IO [0 PO 0 I RN o I AN 2,088 |03/01/2024 [1.A ........
3137BE-VJ- | FREDDIE MAC MULTIFAMILY
0 STRUCTURED PASS .......ccccceeeeviiiiees [ 20000 | 06/01/2023 | PAYDOWN ..ovviiiiens i o0 s (L R 270,619 |[.......... 45,405 |...............0 [...... (13,968)[.......ccc0vee0 -t (13,968) [ (A1 R o I IO (O FUURRN O I R o B IO 17,969 (09/01/2024 |1.A ........
3137BF-XU- | FREDDIE MAC MULTIFAMILY
0 STRUCTURED PASS .......cccccoeevviiiveeer [ 2000 ]06/01/2023 | PAYDOWN ..oveeeenis [ o0 i 0 . 28,592 |0 5,234 | O e (1,136) | O [t (1,136) e O e O e 0 e O e 0 1,475 (12/01/2024 |1.A ........
3137BG-K3- | FREDDIE MAC MULTIFAMILY
2 STRUCTURED PASS .......ccccceeevviivieees [ 200 106/01/2023 | PAYDOWN ..oveeeenis o 0 i 0 . 22,066 |veveeennnn 3,967 | O et (810) | O et (810) e O et O e 0 e O e 0 e 1,096 (12/01/2024 |1.A ........
3137BK-GL- | FREDDIE MAC MULTIFAI
8 STRUCTURED PASS .......ccccceeeeviiiieer [ 200000 |06/01/2023 | PAYDOWN ..oveeiieins fonvieiniiiiiiieens o0 s (U R 27,041 [ 12,862 [0 o (B57) [ O e (B57) | O e 0 e 0 i 0 [0 e 1,028 [04/01/2030 |1.A ........
3137BL-ME- | FREDDIE MAC MULTIFAMILY
5 STRUCTURED PASS .......ccccceeevviiiiees [ 200000 |06/01/2023 | PAYDOWN ..oveeeieins i o0 s (U R 9,217 | 2,775 i O e (324) | O | (824) e O |t O e 0 e O e 0 s 537 |08/01/2025 |1.A ........
3137BN-6H- | FREDDIE MAC MULTIFAMILY
2 STRUCTURED PASS .......ccccceeeeviiiieer [ 200000 | 06/01/2023 | PAYDOWN ..oviieiiens o o0 s (U R 16,794 |............ 5,164 [0 | (B39) [ 0 o (B39) [ O e O e O e 0 ol O [ 931 |12/01/2025 |1.A ........
3137BN-GU-| FREDDIE MAC MULTIFAMILY
2 STRUCTURED PASS .......ccccceeeeviiiiees [ 200000 | 06/01/2023 | PAYDOWN L..oveeeiiins o o0 s (U R 22,516 [oooeeeen 7,247 o0 o (889) [ 0 e (889) | O e O e O | 0 [0 e 1,234 (01/01/2026 |1.A ........
3137BP-CR- | FREDDIE MAC MULTIFAMILY
8 STRUCTURED PASS .......ccccceeeviiiiiees [ 20000 | 06/01/2023 | PAYDOWN L..oveveiiins foniiieiiiiiiiieens o0 s (U R 14,207 [ooeeeeeeeee 4,750 [orneiiiiiiiiin 0 | (B72) [ 0 o (B72) [ O e O e O e 0 el O [ 869 |01/01/2026 |1.A ........
3137BP-VP- [ FREDDIE MAC MULTIFAMILY
1 STRUCTURED PASS .......ccccceeeeviiiieer [ 200000 |06/01/2023 | PAYDOWN ..oveeiieins fonvieiniiiiiiieens o0 s (U R 35,949 |.......... 21,988 | O [ (941) | O et (94 [ O e O e 0 e O e 0 e 1,655 [01/01/2031 |1.A ........
3137BP-W3-| FREDDIE MAC MULTIFAMILY
9 STRUCTURED PASS .......ccccceeeeviiiieer [ 200000 | 06/01/2023 | PAYDOWN ..oviieiiens o o0 s (U R 55,845 |.......... 20,163 |...ccoeeeennnn 0 [ i(2,354) | O e i(2,354) [ O i O e 0 e O e 0 e 3,217 |03/01/2026 [1.A ........
3137BQ-YV- | FREDDIE MAC MULTIFAMILY
3 STRUCTURED PASS .......ccccceeeeviiiieer [ 200000 | 06/01/2023 | PAYDOWN ..oviieiiens o o0 s (U R 13,898 [...oeeeeeeen 5,014 [0 | (B87) [ 0 o (B87) [ O e O e O e 0 ol O e 752 |05/01/2026 |1.A ........
3137BR-QL- | FREDDIE MAC MULTIFAMILY
2 STRUCTURED PASS .......cccccoeeeviiiieer [ 20000 |06/01/2023 | PAYDOWN .ooveveieins fonvieiieiiiiiieens o0 s (U R 34,340 |..coeeen. 12,481 |0 e (1,357) | O et (1,357) e O i O e 0 e O e 0 e 1,870 (07/01/2026 |1.A ........
3137BS-5P- | FREDDIE MAC MULTIFAMILY
4 STRUCTURED PASS .......ccccceeevviiiiees [ 200000 |06/01/2023 | PAYDOWN L..oveieiiins o o0 s (U R 15,690 [o.ooeeeeeeee 5,767 [orveiiiiiiiinn 0 | (688) [ 0 o (688) [ O e O e O e 0 el O [ 982 |08/01/2026 |1.A ........
3137BS-PY- [ FREDDIE MAC MULTIFAMILY
3 STRUCTURED PASS .... ....1,291,560 |.......... 36,315 |...............0 |......(35491)|..............0 |......(85491)|......cc....... O fovvveereeeeeeee. O o O o O o 0 93,749 [08/01/2023 [1.A ........
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3137BX-R2- | FREDDIE MAC MULTIFAMILY
0 STRUCTURED PASS ......ccceevviiiiiiees [ s 06/01/2023 |PAYDOWN ......cccooee Joovninenenniiiines Joevviieeeeeend 0 s 00 1000000 29,389 |t 13,102 | 0 e (1,150) | O e (1,180) | O [ O o0 o0 e [V 1,567 [03/01/2027 |1.A ........
3137FA-QD- | FREDDIE MAC MULTIFAMILY
3 STRUCTURED PASS ......ccceevviiiiiiees [ s 06/01/2023 |PAYDOWN ........cc.o. |oevcvveeeeiiiciees [000002. 65,090 |.......... 65,090 |.......... 63,158 |...cccovvveeeenenn O |0 [ 1,932 |0 01,932 |0 [ 85,090 [0 |l 0 e [0 FO 142 112/01/2026 [1.A ........
3137FA-WU-| FREDDIE MAC MULTIFAMILY
8 STRUCTURED PASS ......ccceevviiiiiiees [ 06/01/2023 |PAYDOWN ......cccooee Joovnineeenniiinines Joevviiieeeeend 0 fecciiiiin 0 s 15,075 | 7,030 | 0 e (B57) | O e (B57) | O [ O o0 o0 s [V 784 |107/01/2027 |1.A ........
FREDDIE MAC MULTIFAMILY
3137FK-JE-7| STRUCTURED PASS ........cocviiiiiiiiinn | oo 06/01/2023 |PAYDOWN .....ccccooee Joovnnneneeniiinines Joevinieeeneend 0 fciiiiin 0 9,327 | 5314 |0 [ (318) | 0 e (318) | O e O o0 o0 e [V 449 (10/01/2028 |1.A ........
3137FK-KQ- | FREDDIE MAC MULTIFAMILY
8 STRUCTURED PASS ......ccccevvviiiiiees [ 06/01/2023 |PAYDOWN ......ccccoee Joovnrveeneiiiiines Joeviiiieeeeend 0 feiiiinn 0 1105141 |l 76,456 | 0 (2,893) | 0 [ (2,893) | O [ O o0 o0 e [0 5,398 | 11/01/2033 [1.A ........
3137FL-2N- | FREDDIE MAC MULTIFAMILY
3 STRUCTURED PASS ......ccceevviiiiiiees [ 06/01/2023 |PAYDOWN .....ccccooee Joovnivenenniiinines Joeviiiieeneend 0 fiiiiiiid 0 0 2,875 | 2161 | 0 e (B7) | O e (B7) | O e O o0 o0 e [0 FO 119 101/01/2034 [1.A ........
3137FL-6W- [ FREDDIE MAC MULTIFAI
9 STRUCTURED PASS ......ccceevviiiiiiees [ 06/01/2023 |PAYDOWN ......ccccoee Joovnnneneeniiiniees foevviiieeeeend 0 feiciiid 0 . 5,744 |0 3,552 | 0 e (205) | 0 e (208) | O [ O o0 o0 e [0 FO 308 |01/01/2029 |1.A ........
FREDDIE MAC MULTIFAMILY
3137FL-YL-2| STRUCTURED PASS ........coccvvieiiiiiin | oo 06/01/2023 |PAYDOWN ......cccooee Joovnvneeneniiiines Joeviiiieeneend 0 fecciiinn 0 . 5,551 |0 4,238 | 0 [ (129) | 0 e (129) | O e O o0 o0 e [0 FO 231 (03/01/2034 |1.A ........
3137FM-D4- | FREDDIE MAC MULTIFAMILY
1 STRUCTURED PASS ......ccccoevviiiiiiees [ 06/01/2023 |PAYDOWN .....ccccooee Jovnrnenneniiinees Joeveiiieeeeend 0 s 0 4,863 | 2,851 | 0 [ (201) | O e (201) | O i O o0 o0 e [0 FO 287 (04/01/2029 |1.A ........
3137FP-HS- | FREDDIE MAC MULTIFAMILY
7 STRUCTURED PASS ......cccceevviiiiiiees [ 06/01/2023 |PAYDOWN .....ccccees Jovnnnenneniiiines Joeviiiieeneend 0 feciiiiiid 0 3,243 | 1522 | 0 e (94) |0 et (94) | O e O o0 o0 e [0 FO 147 108/01/2029 [1.A ........
FREDDIE MAC MULTIFAMILY
3137FP-JA-4| STRUCTURED PASS ........cocvvieiiiiiiin | oo 06/01/2023 |PAYDOWN .....ccccooes Joovnnnenneniiinnnes foevvnieeeeeend 0 fecciiin 0 3,698 |0 2,928 | 0 [ (89) | 0 et (89) | O e O o0 o0 e [V 152 108/01/2034 [1.A ........
3137FR-TS-
0 FREDDIE MAC REMICS ..........coccvieeees | eeeenn 06/01/2023 |PAYDOWN ........cc.o. |oevcvveeeeiiicnnnes |onnee. 156,596 |.........156,596 |.........133,712 |....ccccceeeeenea O | 0 [0 22,884 .0 22,884 |0 [0 156,596 o0 |l O e [V 594 |112/01/2049 [1.A ........
3137FR-UL- [ FREDDIE MAC MULTIFAMILY
3 STRUCTURED PASS ......ccceevviiiiiiees [ 06/01/2023 |PAYDOWN ......ccccoee Joovnnneennniiinnnee Joevviiieeeeed 0 feciiiin 0 5,933 | 4,805 | 0 [ (234) | 0 e (284) | O e O o0 o0 e [0 FO 331 01/01/2030 |1.A ........
3137FR-ZC- | FREDDIE MAC MULTIFAMILY
8 STRUCTURED PASS ......cccccevveiiiiiees [ 06/01/2023 |PAYDOWN .....cccccoee Joovnnnnnneniiiines Joeviiieeeeeend 0 fciiiiin 00 | 12,327 | 9,681 | 0 [ (454) | 0 e (454) | O e O o0 o0 e [0 FO 686 |01/01/2030 |1.A ........
3137FU-ZK- [ FREDDIE MAC MULTIFAMILY
3 STRUCTURED PASS ......cccceevviiiiiiees [ 06/01/2023 |PAYDOWN .....ccccees Jovnvnennnniiinines Joeviiieeeneend 0 fiiiiiinn 0 s 12,281 | O e 0 [ (249) |0 e (249) |0 e O 0 o0 s [0 FO 601 |05/01/2035 |1.A ........
....3137FW- | FREDDIE MAC MULTIFAMILY
HG-8 STRUCTURED PASS ......ccceevviiiiiiees [ s 06/01/2023 |PAYDOWN .....ccccoees Jovnnnennnniiinines Joeviniieeneend 0 feiciiiid 0 e 1549 | O e 0 [ (22) e 0 e (22) | O e O o0 o0 e [V 48 [07/01/2035 |1.A ........
3137FX-3T- | FREDDIE MAC MULTIFAMILY
3 STRUCTURED PASS ......ccceevviiiiiiees [ 06/01/2023 |PAYDOWN ......cccooee Joovnnnennnniiinines Joeviiiieeeeend 0 fociiiiin 0 | 16,485 | 13,153 | 0 [ (889) | 0 e (889) | O [ O o0 o0 e [0 FO 890 |08/01/2030 |1.A ........
3137FY-TY- | FREDDIE MAC MULTIFAI
2 STRUCTURED PASS ......cccceevviiiiiiees [ 06/01/2023 |PAYDOWN .....ccccoeee Jovnrnenenniiiines Joeviiiieeeeed 0 feciiin 0 2,840 | 2,820 | 0 et (86) | 0 et (86) | O [ O o0 o0 e [0 FO 152 102/01/2036 [1.A ........
3137H4-C7- | FREDDIE MAC MULTIFAMILY
3 STRUCTURED PASS ......cccccevveiiiiiees [ 06/01/2023 |PAYDOWN .....ccccoes Joovnnnennnniiiiens foeviivieeeeend 0 fiiiiin 0 410 |n0.362 | O e (14) 0 e (1) | O e 0 0 e (LN FOUN [V 21 (10/01/2031 |1.A ........
3137H5-YE- | FREDDIE MAC MULTIFAI
1 STRUCTURED PASS ......cccoevviiiiiiees [ 06/01/2023 | PAYDOWN .....ccccoees Jovnvnnnniniiiniiens fovviiieeeeennnnd 0 s [ R 424 ..o 7448 (U8 FO (L)) S (U FO (L) S (A1 R o I IO [V (LN FOUN [V 23 [01/01/2029 |1.A ........
3137H6-M3- | FREDDIE MAC MULTIFAMILY
6 STRUCTURED PASS ......ccceevviiiiiiees [ 06/01/2023 | PAYDOWN .....ccccoees Jovnvnennnniiininens fovviiieeeeennnd 0 s (U R 2,026 |............ 1,877 |oeeeiiiinnns (U8 FO (S]] R (U FO (S]] S (A1 R o I IO [V (LN FOUN [V 101 101/01/2032 [1.A ........
3137H7-MB- | FREDDIE MAC MULTIFAMILY
6 STRUCTURED PASS ......ccceevviiiiiiees [ 06/01/2023 | PAYDOWN .....ccccoees Jovnvnennnniiininens fovviiieeeeennnd 0 s (U R 1,899 [........... 1,806 [....coecunnnns (U8 FO (X)) EE (U FO (X)) EET (A1 R o I IO [V (LN FOUN [V 98 |104/01/2032 [1.A ........
3137H7-Z2- | FREDDIE MAC MULTIFAMILY
2 STRUCTURED PASS ......cccceevviiiiiiees [ 06/01/2023 | PAYDOWN .....ccccoees Jovnvnennnniiininens fovviiieeeeennnd 0 s (U R 2,138 | 2,038 |..cocrieennne (U8 FO (G515 R (U FO (G515 R (A1 R o I IO [V (LN FOUN [V 111 106/01/2055 [1.A ........
3137H7-ZD- [ FREDDIE MAC MULTIFAMILY
8 STRUCTURED PASS ......ccceevviiiiiiees [ 06/01/2023 |PAYDOWN .....ccccoees Jovnvvnnniniiininens fovvniieeeeennnnd 0 s [ R 692 |...ccvieennne 662 |....cveeennnne (U8 (£ R (U FO (£ R (A1 RN o I IO [V (U8 IO [V 35|06/01/2054 [1.A ........
313920-UM- | FANNIE MAE GRANTOR TRUST 2001-
0 T8 (it [ s 06/01/2023 |PAYDOWN ....cccceeees foovvneneeiiiiinnns fovviieeenennnd0 i, (O RO 26,360 |......coeeeennnnne [0 P (U PPN (O (U PPN (O PP 0l O i (O PP (U PPN (O PP 181 107/01/2041 |1.A ........
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31393Y-AV-
7
3140X4-MB-

9
31410W-H9-
2
31412B-DS-
8
31412M-2X-

5

... 31412W-
WB-8

... 31412W-
WC-6

31412X-K4-5)
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31415L-5E-3[ FANNIE MAE POOL .......ccoevvvvvvivnnnnnnnns | vnnns 05/01/2023 [PAYDOWN .....ccvvvnee foms i 83 | 83 [ <10 83 [ (U S [V R (U S [V [0 S 83 |t [V (U S [OJ 1106/01/2023 [1.A ........
31415M-ZE-
8 FANNIE MAE POOL .......cuvvimiiiiniiiiinnnns [ oo 06/01/2023 |VARIOUS .......ccccceer fois [ 4,448 |............ 4,448 |............ 4,452 |............ 4,448 |............... (U S [V R (U S [V (U S 4,448 |....covvvnnnen [V (U S [0 84 (06/01/2023 |1.A ........
31415M-ZS-
7 FANNIE MAE POOL .......cuvvimiiiininiiinnnns [ oo 06/01/2023 | PAYDOWN .....ccevvnne foomiiis s 384 [ 384 [ 373 |, 384 |l (U S [V R (U S [V (O S 384 |t [V (U S [OJ 7 107/01/2023 [1.A........
31415Q-ME-
3 FANNIE MAE POOL ... 04/01/2023 [PAYDOWN .....ccevvvee fennmnnniniiiiiiiins [eiennnnnn2,925 02,925 [0 2,844 102,925 |0 e 0 e O et O el 0 02,925 |0 [ (U S [0 44 108/01/2023 [1.A ........
31418D-PK-
2 FANNIE MAE POOL ... 06/01/2023 [PAYDOWN ......ccevvee fernnnnnnnininnnnnns [.n.... 283,599 |[.........283,599 |.........288,208 |.........285,585 |...............0 ... n(1,986) [.eevvvvvennnnnn O e (1,986) |t 0 0.283,599 |0 [ (U S [0 2,790 |05/01/2050 [1.A ........
31418E-A4-2| FANNIE MAE POOL ... 06/01/2023 |PAYDOWN ......cccco. |oevvvenneiiiinees |0ne.. 108,129 |.........108,129 |.......... 89,004 |....ccoeeeeeeeenn O |0 [0 19,125 |0 19,125 |0 [0 108,129 [0 | (L8 FOUN [0 FO 450 (12/01/2051 |1.A ........
31418E-D8-
0 FANNIE MAE POOL ... 06/01/2023 |PAYDOWN ......ccccoe. |oevnvvenneiiiinnns |00, 790,245 |.........790,245 |.........787,297 |.........787,480 |.....cc....... 0 [ 2,764 |0 2,764 |0 [0790,245 [0 | (LN FOUN (O O 12,966 (06/01/2052 |1.A ........
31418E-HJ-2[ FANNIE MAE POOL ... 06/01/2023 [PAYDOWN ......ccevvee fernnnnnnniniinnnnns [100nn.. 293,397 |.........293,397 |.........285,008 |.........285,234 |...............0 |.........8,163 [oooevviinnnnnnn O [ 8,163 |t 0 1000000.293,397 |0 [ (U S [0 4,854 109/01/2052 [1.A ........
35833J-AG- | FREDDIE MAC MULTIFAMILY ML
2 CERTIFICATES ......oooooiiiiiiii | 06/01/2023 [PAYDOWN .....ccevvvee fennmmnnnniiiniiin foviiiiiiiiiiinnd0 ot 0 [ 19,663 |0 18,256 |0 | (445) [ O e (445) [l O e 0 0 [ (U S [V 790 |01/01/2038 |1.A ........
386442-UH-
8 GRAND RIVER DAM AUTHORITY ........ | .eeeee 06/01/2023 [CALL 100 .......cevvvvee foreeenennnnnnnnnnnns f.en.... 415,000 |.........415,000 |.........415,000 |.........415,000 |.........eeeee. 0 Joeeveeeeeeennnn O feveiiiiiiinnnn O o0 ol 0 1000415,000 |0 [ (U S [0 R 14,380 (06/01/2030 |1.E FE
45200F-CE-
7 ILLINOIS FINANCE AUTHORITY .......... [ .ocees 04/03/2023 [CALL 112.606199 .... [.cccociiiininnnn foens 1,829,851 |...... 1,625,000 |...... 1,851,411 |...... 1,729,734 |............... (O R [01:10) ) AR (O R [P01:10) ) R 0 |..... 1,727,654 |.......cee. 0 [....(102,654)|....(102,654)|......... 282,029 (07/01/2033 |1.C FE ...
MONTANA FACILITY FINANCE
61204K-JR-3[AUTHORITY ....oouiiiiiiiniiiinnn | vvenns 05/20/2023 [CALL 100 ......cevvvvvee fovenennnnnnnnnnnnens [0 75,000 |.......... 75,000 |.......... 76,623 ... 75,711 |t O e (7)) [ O e (71 et 0 . 75,000 o0 e 0 e [0 1,781 [05/20/2037 |{1.B FE ...
MUNICIPAL ELECTRIC AUTHORITY OF
626207-YF-5| GEORGIA .. . 04/03/2023 [CALL 100 ......covvvvvee feeeevnnnnnnninnnnnn [onnnnn 24,000 |.......... 24,000 |.......... 24,000 |.......... 24,000 |.......eeeeee. O Jovevevieeennnn O [ O e O ol 0 0. 24,000 |0 i 0 v [V 805 |04/01/2057 |1.G FE ..
MUNICIPAL
626207-YS-7|GEORGIA .......cooovviviiiiiiiiiiiiiiiiin | i 04/03/2023 [CALL 100 ......cevvvvvee feevnrnnnnnnnnnnnnnn [onnnnn 47,000 |.......... 47,000 |.......... 53,779 |.......... 52,449 |...............0 |........(5,449) |..covvvvvnnnnnn O [ (5,449) [l 0 | 47,000 |0 [ 0 e [0 1,676 [04/01/2057 |2.AFE ...
660043-AG- | NORTH HUDSON SEWERAGE
5 AUTHORITY/NJ ..o [ 06/01/2023 [CALL 100 ......cevvvvvee feveennnnnnnenennenn [0nnnn 95,000 |.......... 95,000 |.......... 93,298 |.......... 94,022 |..............0 oo 978 e O et 978 [0 00000 95,000 o0 i 0 e [0 2,492 |106/01/2032 (1.F FE ...
67178K-AA- | OAK RIDGE INDUSTRIAL
8 DEVELOPMENT BOARD ........ccccoeveeeees [eennnn 06/15/2023 [CALL 100 ......cevvvvvee feveeennnnnennnnnnnnn [oennn.. 158,443 [.........158,443 |.........181,219 |.........172,881 |...............0 |......(14,438) |....evvvvvennnn O [ (14,438) [t 0 |0158,443 |0 [ O s [0 4,579 |112/15/2032 [1.D FE ...
.... 67766W- | OHIO WATER DEVELOPMENT
QG-0 AUTHORITY WATERP ..o [ 06/02/2023 [VARIOUS .........oevvve ferveninnninnnnnnnnns ..10,170,320 |.... 10,000,000 |.... 10,000,000 |.... 10,000,000 |............... 0 f...... 52,230 [ceevveeiiinnns 0 [...... 52,230 [ceeveeieiinnns 0 [.... 10,052,230 |.....cccnnnnnn 0 ... 118,090 |..... 118,090 |......... 235,820 (12/01/2034 |1.AFE ...
SOUTH CAROLINA STUDENT LOAN
83715A-AJ-8[CORP .......uuuuuunininiiiniiiiiiiiniiiiiiiiniiinnne | evnnns 04/25/2023 [PAYDOWN .....ccevvvee fooiiiiiiiiiiiiiii oo 573,908 |......... 573,908 |......... 552,387 |......... 564,343 |.....cceeennns 0[........ 9,565 |l 0[........ 9,565 |l 0[........ 573,908 |............... {0 R [O 0 f......... 16,351 [10/27/2036 |1.AFE ...
0909999999. Subtotal - Bonds - U.S. Special Revenues 18,778,681 18,403,510 40,149,614 18,890,515 0 (656,539) 0 (656,539) 0 18,558,394 0 15,436 15,436 2,474,938 XXX XXX
00213V-AA-
2 ARC FINANCE 2013-1 LLC .....cccvvveeeeees | oo 04/03/2023 |PAYDOWN .....ccccoees Joonnineneiiiiiiens oo 5,508,113 |...... 5,508,113 |...... 3,923,588 |...... 4,859,115 |...cvveennnne 0. 648,999 |.......cceen 0. 648,999 |.......ccee. 0l.... 5,508,113 |.cevveeeenne [V (LN FOUN [V 0 |12/26/2056 (1.BPL .
00841W-AH-| AGATE BAY MORTGAGE TRUST 2015-
5 T e e 06/01/2023 |PAYDOWN ......ccccoee |oovinnienniiiiinns | 313,612 |......... 313,612 |........ 279,311 |, (LN F, 0l...... 34,301 [oooiiiiiiens 0l...... 34,301 [oooiiiiinnns (LN A 313,612 | [V (L8 FOUN [V 2,557 |01/01/2045 [1.AFE
00842B-AT- [ AGATE BAY MORTGAGE TRUST 2015-
4 LU [SSOON 06/01/2023 | PAYDOWN .....ccccoees Jooenninnnniiiiiens oo 68,343 |[.......... 68,343 |.......... 69,468 |.......... 68,383 |...ccuveeennnne (U8 FO [CG10)) R (U FO [C10)) R (U0 FR 68,343 |....ccvveennn [V (LN FOUN [V 1,113 [07/01/2045 |1.A ........
00842C-AC- | AGATE BAY MORTGAGE TRUST 2015-
9 T s [ 06/01/2023 |PAYDOWN ......ccccoee |ooviniinnnniiinins foeeene 231,718 |......... 231,718 |......... 231,264 |......... 231,718 oo (LN FOUN [0 FO (U1 IO [0 FO (LN A 231,718 | [V (LN FOUN [V 3,624 |10/01/2045 [1.A ........
00842V-AC- | AGATE BAY MORTGAGE TRUST 2016-
T8 e e 06/01/2023 |PAYDOWN ......ccccoee |ooviniiinnniiiiiins foeeiiinnns 6,940 |........... 6,940 |............ 7,139 | 6,954 |............. (U8 FO (14) [ (U FO (14) [ (U8 F 6,940 |..ccvienenne [V (LN FOUN [V 102 |08/01/2046 [1.A ........
026375-AR-
6 AMERICAN GREETINGS CORP ........... | ... 04/15/2023 |CALL 100 .....cccvvveees Joonvieenneiiiiiens o 1,062,000 |...... 1,062,000 |...... 1,005,714 |...... 1,036,623 |......cvveenn 0l...... 25,377 |oeeiiiiaenn 0...... 25377 |oeeiiinanns 0l.... 1,062,000 |......coveeennn [V (U8 FOUN [V 46,463 |04/15/2025 |5.A FE
03881B-AW-[ ARBOR MULTIFAMILY MORTGAGE
3 SECURITIES TR ..ccoiiiiiiiiiiiiiieeeecciis [ 06/01/2023 | PAYDOWN .....cccceees |ovnniininiiiiiies oo (O O (U R 9,539 [.ueeeennn. 8,385 |.ueveiinnns (O FR (407) |eeveeeeeennnns (U8 FR (407) |eeveeeeeennnns [ FO [V O [V (U8 IO [V 601 |05/01/2053 [1.AFE
03882K-AN- | ARBOR MULTIFAMILY MORTGAGE
SECURITIES TR ...oovcvvieeiiiiiiiieeecciies [ 06/01/2023 |PAYDOWN ....ccccevves Joovinneniiiiiiiiins |oviiiiiieneeens [0 N 0 lveeeenne 1,922 |............ 1,649 | (O IO, (V4] T (O P, [U4)] T (O P [0 PPN (O PP (O PPN (O PP 110 [10/01/2054 |1.AFE
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04248N-AA- | ARMY HAWAII FAMILY HOUSING
1 TRUST CERTIFI woeeeiiiiiiiiieiiiiiiececces [ 06/15/2023 | SINKING PAYMENT  |....oooeiiiiiiiines foeiines 92,162 |.......... 92,162 |......... 105,314 |......... 103,905 |....coeenneee 0l.... (11,743) [eeeeeeennnns 0l.... (11,743) [eeeeeeennnnns (U0 FR 92,162 |..ccvurieennn [V (L8 FOUN [V 2,546 |06/15/2050 |1.D FE ...
ATLANTIC MARINE CORPS
048677-AB-4/ COMMUNITIES LLC ......coeeviiiiiiiieenees | oo 06/01/2023 | SINKING PAYMENT  |....oooeviiiiiiines oo 39,783 |.......... 39,783 |.......... 39,952 |.......... 39,949 | (LN FR (166) [..vvveeennnee (U8 FR (166) [..vveeeeennnee (U0 FR 39,783 ..o [V (LN FOUN [V 1,063 [12/01/2050 |1.G FE ..
05178R-AD-
7 AURORA MILITARY HOUSING LLC ..... |....... 06/15/2023 | CALL 100 .....cccvveees Joonriienieiiiiines oo 80,000 |.......... 80,000 |.......... 90,366 |.......... 89,340 |..ccvveennn. 0. [(CRCZ10) ) 0. [(CRSZ10) ) I (U0 FR 80,000 |....ccuvveennn [V (LN FOUN [V 2,310 | 12/15/2047 |1.EFE ...
05330K-AA- | AUTOPISTAS METROPOLITANAS DE
3 PUERTORICO .....ccovviiiiiiiiiiiiiiiiiieees | eeeeen 06/30/2023 | SINKING PAYMENT  |....ooeeviiiiiiiins |oeinnes 30,000 |.......... 30,000 |.......... 30,000 |.......... 30,000 |.ccvveeeennnne (LN FOUN [0 FO (U1 IO [0 FO (U0 FR 30,000 |...couvieennn [V (LN FOUN [V 1,013 [06/30/2035 |2.C FE ...
05491U-BE-
7 BBCMS MORTGAGE TRUST 2018-C2 .. |....... 06/01/2023 | PAYDOWN .....cccoees |oovnininiiiniiiies oo, [0 O (U R 14,973 [oiieeieenn 9,089 [0 | (5271 e 0 o (8271 [t O e 0 o O 0 e [V 836 |12/01/2051 |1.AFE ...
054975-AG-
2 BBCMS MORTGAGE TRUST 2022-C18 |....... 06/01/2023 | PAYDOWN .....cccoees |oovnininiiiiiiiies oo 0 ..3,036 | 3,030 | O e (B4) |0 e (B4) | O e O 0 |0 [V 165 | 12/01/2055 (1.AFE ...
05525G-AG-
4 BAMLL RE-REMIC TRUST 2014-FRR4 . |....... 04/01/2023 |MATURITY ....oocoiies oo ...33,103,772 |.... 33,103,772 |.... 18,199,974 |.... 32,548,583 |............... 0. 555,189 [......ccuveeenn 0. 555,189 [......ccuveennn 0]...33,103,772 |....ccuuveeennn [V (L8 FOUN [V 0 |04/01/2023 [1.A ........
05525H-AG-
2 BAMLL RE-REMIC TRUST 2014-FRR5 . |....... 06/01/2023 |PAYDOWN .....cccceees |oonvinennniiiiiens oo 5,000,000 |...... 5,000,000 |...... 3,189,259 |...... 4,887,526 |............... 0. 112,474 |............... 0. 112,474 |............... 0l.... 5,000,000 [...ovvvvvvnnns [V (L8 FOUN [V 0 |06/01/2045 [1.C FE ...
05525H-AJ-6( BAMLL RE-REMIC TRUST 2014-FRR5 . |....... 06/01/2023 [PAYDOWN ......ccccvve forvmnnnnnnnnnnnnnnns ...28,508,632 |.... 28,508,632 |.... 15,206,048 |.... 27,419,419 |........ceo.. 0 [...1,089,213 |............... 0 [...1,089,213 |............... 0 [...28,508,632 |............... [V (U S [OJ 0 [(06/01/2045 |1.F FE ...
05550M-AV- [ BARCLAYS COMMERCIAL MORTGAGE
6 TRUST 2019 ..coviiiiiiiiiiiiiiiiininiiieenennees | vnnnns 06/01/2023 [PAYDOWN .....covvvene foniss s O [V P 6,319 |......eee 4,180 |.ooeeeeeeeens (O R [V<1) ) R (O R [<1) ) R [0 S (O S [V (U S [V 341 |05/01/2052 |1.AFE ...
05552X-BJ-6| BBCMS MORTGAGE TRUST 2021-C12 |....... 06/01/2023 | PAYDOWN .....cccoees |oovnininiiiniiiies oo, [0 O (U R 3,715 | 3,311 [ (LN FR [Q172°) | RA (U8 FR [Q1725) | RA [ FO [V O [V (L8 FOUN [V 207 (11/01/2054 |1.AFE ...
05552Y-AG-
1 BBCMS MORTGAGE TRUST 2022-C16 |....... 06/01/2023 | PAYDOWN .....cccoees |oovnininiiiiiiiies oo [0 O (U R 2,946 |....coeee. 2,875 | (U8 FO (74 T, (U FO (74 R, [ FO [V O [V (L8 FOUN [V 114 106/01/2055 (1.AFE ...
05565E-BM-
6 BMW US CAPITALLLC .....ccevveiiiiiins | eeenn 04/06/2023 |MATURITY ....occoiees | o 4,000,000 |...... 4,000,000 |...... 3,995,880 |...... 3,999,436 |............. (U I, 564 [oooeeiinnns 0 |iiinns 564 [ooooeiinnns 0l.... 4,000,000 |[..ccoeeeennnnn [V (L8 FOUN [V 76,000 |04/06/2023 (1.F FE ...
05602Q-BA-
0 BMO 2022-C3 MORTGAGE TRUST ...... |....... 06/01/2023 |PAYDOWN .....cccceees |ovninininiiiiiies oo [0 O (U R 3,069 |....cc.... 3,064 |......cconnee (U8 FO (14) [ (U FO (L) S [ FO [V O [V (LN FOUN [V 98 |09/01/2054 |1.AFE ...
BX COMMERCIAL MORTGAGE TRUST
056054-AA-7) 2019-XL ...vvvviiiiiiiiiiiiecciiiieeececiiiiees | e 04/15/2023 |PAYDOWN ......ccccoee |oviniinnniiiiiins foeene 114,523 |.........114,523 [.........109,818 |......... 114,523 |......cccccee O feereniiiiienn O e O e 0 e 0 | 114,523 |0 e 0 | [0 2,150 | 10/15/2036 [1.A ........
05609M-CE-
3 BMO 2022-C1 MORTGAGE TRUST ...... |....... 06/01/2023 | PAYDOWN .....cccoees |oovnininiiiniiiies oo, [0 O (U R 4,486 |............ 4,081 | (LN FR (159) [-evvveeeennnns (U8 FR [QE=15)) R [ FO [V O [V (L8 FOUN [V 252 (02/03/2055 |1.AFE ...
05609W-AA-
1 BX TRUST 2022-IND .......ccovvveveiiiiiinns | eeeeenn 06/15/2023 | PAYDOWN .....ccccoees Joonnniennniiiiines foeeinnns 89,768 |.......... 89,768 |.......... 89,513 |.......... 89,619 |..ccvvennnnn. (U I, 150 |ovreeieennns 0 |iiinns 150 |orveeeeennns (U0 FR 89,768 |....ccuveennn [V (L8 FOUN [V 2,807 |04/15/2037 [1.A ........
05610C-AG-
9 BMO 2023-C4 MORTGAGE TRUST ...... |....... 06/01/2023 |PAYDOWN .....cccceees |ovninininiiiiiies oo [0 O (U R 2,087 |oooiiiiiiiiennne (LN F, (U8 FO [(15)] R (U FO (5] E [ FO [V O [V (LN FOUN [V 73 102/01/2056 |1.AFE ...
06540R-AF-
1 BANK 2017-BNK9 ........ooooviiiiiiiiiiiiiins [ eeeeen 06/01/2023 |PAYDOWN .....cccceees |oovnnninieiiiiiies oo [0 O (U R 8,196 |............ 4,745 |...cneee. (LN FR [(C1£:)] R (U8 FR [(C1£:)] R [ FO [V O [V (LN FOUN [V 430 (11/01/2054 |1.AFE ...
06540W-BH-
5 BANK 2019-BNK19 ......ooviiiiiiiiiiiniiiis [ eeeeen 06/01/2023 | PAYDOWN .....ccccoees |ovnniininiiiiiies oo [0 O (U R 11,430 |..cccnneee 7,663 |.oeeeeennnes (LN FR (389)[.evvveeeennns (U8 FR (389)|.evveeeennns [ FO [V O [V (LN FOUN [V 602 |08/01/2061 |1.AFE ...
06541M-BT-
0 BANK 2022-BNK42 ..........ooooviiiinininiis | eeeeen 06/01/2023 | PAYDOWN .....cccoees |oovnininiiiniiiies oo, [0 O (U R 1,227 |ooeeennnes 1,151 [, (U8 FO () R (U FO () S [ FO [V O [V (L8 FOUN [V 82 106/01/2055 |1.AFE ...
BASIN ELEC PWR COOP 4.1 15JUNE44
070101-F#-2 .o e 06/15/2023 | SINKING PAYMENT ..o e 94,446 |.......... 94,446 |.......... 94,446 |.......... 94,446 |............... (LN FOUN [V (U1 IO [V (U0 FR 94,446 |.....coeee.nn [V (LN FOUN [V 1,936 [06/15/2034 |1.F ........
07336A-AG-
2 BBCMS MORTGAGE TRUST 2022-C14 |....... 06/01/2023 |PAYDOWN .....cccceees |ovninininiiiiiies oo [0 O (U R 15,899 |.......... 14,487 |.ccoeeennnns (LN FR (G174 RAS (U8 FR (G174 RA [ FO [V O [V (LN FOUN [V 919 |102/01/2055 |1.AFE ...
BAYVIEW MSR OPPORTUNITY
07336L-AB-9)MASTER FUND TRUS .......cccceevvviiiiees | oo 06/01/2023 | PAYDOWN .....ccccoees Jooenninnnniiiiiens oo 88,949 |[.......... 88,949 |[.......... 78,386 |.......... 79171 | (LN F 9,778 | (LN F 9,778 | (U0 FR 88,949 |.....ccueennn [V (LN FOUN [V 931 |06/01/2051 [1.A ........
BENCHMARK 2018-B6 MORTGAGE
08162C-AJ-9| TRUST ....ooviiiiiiiiiiiiceiiiiieeccciieeeeee | oo 06/01/2023 | PAYDOWN .....cccceees |oovnnninininiiiies oo, [O 0 O (U R 14,440 |............ 7435 | (O FR (572)|vveeeeennns (U8 FR (572)|evveeeeennnns [ FO [V O [V (U8 IO [V 844 110/01/2051 |1.AFE ...
08162U-AY- | BENCHMARK 2018-B8 MORTGAGE
6 TRUST ..o [ e 06/01/2023 |PAYDOWN ....ccccovves Joovinnnniiiiiiiiins |oviiiiiieneeens [ O [O R 130,525 |.......... 80,241 |...cvveennn. 0]....... (4,998)|.....cccuneens 0]....... (4,998)|.....ccunnnns (O P (O PPN [V (O PPN [V 9,614 [01/01/2052 [1.AFE ...
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08163N-BL- [ BENCHMARK 2022-B32 MORTGAGE
8 TRUST .ooiiiiiiiiiiicceiiieeeccciieeeeeccins [ 200000 | 06/01/2023 | PAYDOWN L. [ 0 e 0 e 948 |...ooeeenn.833 |0 (44) [0 | (44) [ (A1 RN o I IO [V [ PO I 64 101/01/2055 |1.AFE ...
08163R-BS- | BENCHMARK 2022-B35 MORTGAGE
4 TRUST oo [ 200000 | 06/01/2023 | PAYDOWN i [ o0 e 0 e 1,595 01,498 0 [ (B3) e O e (B3) e O |t O | 0 s (L1 PO 0 I A 100 |05/01/2055 (1.AFE ...
08163T-AG- [ BENCHMARK 2023-V2 MORTGAGE
7 TRUST oo 05/01/2055 [1.AFE ...
08889#-AA-3| BIDDEFORD ME PKG SINKING PAYMENT 03/05/2046 |2.B YE ...
10620N-CE- [ BRAZOS HIGHER EDUCATION
6 AUTHORITY INC ......oevviiiininninnnnnnnnnenns [eeeen |05/25/2023 |PAYDOWN .ooeiiiiis |ooveiiiiiiiennnnnn |00 222,556 |.........222,556 |.........214,106 |.........217,052 |......cc00vennn 0 [eennnnn.5,504 [0 5,504 |0 00000000 222,556 |oeieieiiinnnnn O e (O ISR o I A 6,740 |02/25/2035 |1.AFE ...
110122-AA-6| BRISTOL-MYERS SQUIBB CO ... v |+eeeen]06/15/2023 [MATURITY ..o |evevvvveeeeeeeeeees |.....4,000,000 |...... 4,000,000 |......4,528,303 |......4,019,902 |...............0 |......(19,902)|...............0 |......(19,902) |............... 0 [...... 4,000,000 |...............0 |..ccccociitn (U1 FOUUN 1 A 143,000 (06/15/2023 |1.F FE ...
11042A-AA- | BRITISH AIRWAYS 2013-1 CLASS A
2 PASS THRO .....ccovviiiiiiiiiiieiccciiiees SINKING PAYMENT  |..cocciieiiiiiiins |0 82,772 | 82,772 |t 84,379 | 83,177 o0 e (405) | 0 e (405) | O e 82,772 [0 | (1 FOUN 0 I R 1,914 (06/20/2024 |1.EFE ...
11042C-AA- | BRITISH AIRWAYS 2021-1 CLASS A
8 PASS THRO .....ccvviiiiiiiiiiiiiccciiiees SINKING PAYMENT  |....ccccceeveinnns |onnnnn. 87,159 |.......... 87,159 |.......... 86,018 |.......... 86,079 |...............0 |......... 1,080 |....cc0eeeeen. O [ 1,080 o O [ 87,159 [0 | (1 FOUN 0 I R 1,264 (03/15/2035 |1.F FE ...
11042T-AA- [ BRITISH AIRWAYS 2018-1 CLASS AA
1 PASS THR ....oviiiiiiiiiiiie e SINKING PAYMENT  |....ccccceeviiiinns |20 89,105 |.......... 89,105 |.......... 84,985 |.......... 39,167 |.....cccoeeeen. O 4,120 |0 [ 4,120 |0 e 89,105 [0 | (1 FOUN 0 I R 1,693 (09/20/2031 |1.F FE ...
11043H-AA- | BRITISH AIRWAYS 2018-1 CLASS A
6 PASS THRO .....ccvviiiiiiiiiiiiiccciiiees SINKING PAYMENT  |.......cccceeeeeee |- 110,030 |......... 110,030 |......... 109,375 |.........109,558 |......ccoccee. O o 472 |0 [ 472 |0 [enn00110,080 [0 e (1 FOUN 0 I R 2,269 |09/20/2031 |2.AFE ...
12529M-AG- | CANTOR COMMERCIAL REAL ESTATE
3 LENDING 20 ......coovviiiniieeneniiniieeeeenins | eeeeen |06/01/2023 [PAYDOWN L. foeveeiiiiienneiiis [0 e 0 fennn 5,251 [ 0 e 0 e (193) [ 0 e (198) [ O e 0 o O e 0 e O e 332 |05/01/2052 |1.AFE ...
12530M-AG-
0 CF HIPPOLYTAISSUERLLC .............. [.......|04/15/2023 |PAYDOWN ..........oc. foreeeriiiiiiiis [ 25,124 |00 25,124 ... 25,128 [ 25,126 i O o) [ O ) e 0 0 25,124 |0 e O 0 s 166 |03/15/2061 (1.G FE ..
12531W-BC-| CFCRE COMMERCIAL MORTGAGE
5 TRUST 2016-C3 ......coeeeveeiiniieeeeciiinns [ 2000 | 06/01/2023 | PAYDOWN .o o 0 i 0 e 12,297 4177 O [ (465) [ O [ (465) [ O |t O e O e O e 0 s 660 |01/01/2048 |1.AFE ...
12532A-BD- | CFCRE COMMERCIAL MORTGAGE
0 TRUST 2016-C6 ......c.oeeevevvnnrneneeeiinnns [ 200 | 06/01/2023 | PAYDOWN L..oveeeeiis [ 0 s 0 i 33,015 | 12,706 | O e (1,155) | O [t (1,155) e O i O e 0 e O e 0 e 1,630 [11/01/2049 |1.AFE ...
12532C-BE- | CFCRE COMMERCIAL MORTGAGE
4 TRUST 2017-C8 ......cceevevveeiiiieneecicnnns [ 2000 | 06/01/2023 | PAYDOWN .o o 0 i 0 e 10,447 5,247 i O [ (435) [ O e (435) e O | O e O e O e 0 s 565 |06/01/2050 |1.AFE ...
12554T-BA-
8 CIM TRUST 2019-INV2 .........ooevvvveeeees [4nnnn | 06/01/2023 | PAYDOWN ..oeeeeeein o e 52,285 ... 52,285 |.......... 48,690 |..ccevvviiien O |0 03,595 0 03,595 [0 10 52,285 o 0 e O e 0 s 618 |05/01/2049 [1.B FE
12556M-CN-
2 CIMTRUST 2019-J1 .....ccviieeeiiiiiieeee 4000001 06/01/2023 | PAYDOWN ..oeeeeeeis o [0 12,670 .. 12,670 e 12,815 i 12,684 e O e (14) [ O e (14) Lo 0 | 12,670 [ O e O e 0 s 178 |08/01/2049 [1.A ........
12560A-BE-
3 CIM TRUST 2020-INV1 ........ccoevviieeeees [ nnnnn | 06/01/2023 | PAYDOWN ....oooeeeinn foveeeiiiiiiiienil |.ee.....56,088 |.......... 56,068 |.......... 48,008 |............cc.. 0 |oeevieeeennnnn 0 [enn..8,080 .o 0 [0.8,080 o0 | 56,068 o0 e O e 0 e, 548 |04/01/2050 |1.A ........
12591Q-AS- | COMM 2014-UBS4 MORTGAGE TRUST
1 e | e | 0810172023 [PAYDOWN . oo o0 o 0 [ 39,107 i 5,487 [0 [ (1,663) [0 (1,863 e O o 0 o0 e O [0 o 2,142 |08/01/2047 [1.AFE
12591Y-BE-
4 e [ 00000 06/01/2023 [PAYDOWN L [ o0 e 0 23,960 |............ 5,672 ..o 0 s (2,020)[.ceeeeenenenn 0 | n(2,020) [eocc (A1 R o I IO [0 FO (1 FOUN 0 I R 2,558 |06/01/2047 |1.AFE
12592K-BD-
5 e |10 [06/01/2023 [PAYDOWN L | [0 el 0 e, 11,959 [ooiieeieeen 1,807 [0 | (466)|...cceveeeeeenn O |oeeeinnns (466) [ovveeennnnes (A1 R o I IO [0 FO (L1 PO 0 I A 614 |09/01/2047 [1.AFE
12592M-BL-
3 i |00 [06/01/2023 [PAYDOWN L | [0 el 0 e 15,646 |............ 2,690 [.....ooeeeen0 | (699)[-vvvveeeeeeenn O foeeeees (B99) [ (A1 R o I IO [0 FO (L1 PO 0 I A 727 |10/01/2047 [1.AFE
12592U-AQ-
5 CSMLT 2015-1 TRUST ......coeevvivvvnnennns [ 200enns | 06/01/2023 | PAYDOWN ..oeeeeeeies [ [ 10,324 ... 10,324 ... 10,001 |...eeeeeeeen 5,297 [oiiiieiiiinn0 | 452 |0 e 462 [ 0].ceee.. 10,324 | [0 FO (L1 PO 0 I A 135 |05/01/2045 [1.A ........
12592U-AW-
2 CSMLT 2015-1 TRUST ......coeevvinvnnnennns [ 2000ns | 06/01/2023 | PAYDOWN .oceeeeiiin foveeiiiiiiiiin [ 37,127 | 37,127 el 36,641 |.......... 37,127 |.ccoeeen O s (O FOURN 0 I RN o I IS 0 |eeeeen 37,127 | [0 FO (L1 PO 0 I A 588 |05/01/2045 [1.A ........
12592U-AX-
0 CSMLT 2015-1 TRUST ......coeevvivvenneenns [ 000ens | 06/01/2023 | PAYDOWN ..o [ [ 39,305 |.......... 39,305 |.......... 38,433 |.......... 39,305 |...cooeeeennn O [ (O FOURN 0 I RN o B IS 0].eeen 39,305 | [0 FO (L1 FOUN 0 I A 622 |05/01/2045 [1.A ........
12593G-AG-
7 COMM 2015-PC1 MORTGAGE TRUST . |....... |06/01/2023 [PAYDOWN ..........oe foeeeeeeiiiciins fovveiiinnnnn0 i 0 o 79,776 |.......... 16,571 |...............0 [........ (4,292)|....ccccce0 ] (4,292) | 0 O i [V 0liiiieeen O o 3,406 [07/01/2050 |1.B FE
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12594 X-AM-
6 CSMC 2017-HL1 TRUST ....coviviieieeiins [ 06/01/2023 |PAYDOWN .......ccco. |oevcvvveeeeiiiiines |00 75,090 |-ttt 75,090 |t 75,272 | 75,103 | O e (13) e O e (13) | 0 [0 75,090 [0 il 0 e [0 FO 999 |06/01/2047 [1.A ........
12595E-AE- | COMM 2017-COR2 MORTGAGE TRUST
5 e s 06/01/2023 |PAYDOWN .....ccccooee Joovnnvenneniiinnnes Joevvivieeeeend 0 fcciinn 0 s 11,581 |, 5,707 | 0 e (468) | 0 e (468) | O [ O o0 o0 e [V 631 |109/01/2050 |1.AFE ...
12596W-AE-| CSAIL 2019-C16 COMMERCIAL
4 MORTGAGE TRUST .....coooviiviiiiiiiiiins | eeeeen 06/01/2023 |PAYDOWN .....ccccooes Joovnrnenneniiinines foeviivieeeeend 0 focciiin 0 s 17,941 o 11912 |0 [ (834) | 0 e (634) | O e O o0 o0 e [0 FO 966 |06/01/2052 |1.AFE ...
12597D-AF- | CSAIL 2019-C18 COMMERCIAL
2 MORTGAGE TRUST .....coooviiviiiiiiiiiiiins | eeeenn 06/01/2023 |PAYDOWN ......ccccoee Joovnvneennniiiines Joeviiiieeeeend 0 Jeciiiinn 0 1. 20,968 |l 14,045 |0 [ (848) | 0 e (848) | O e O o0 o0 e [0 1,226 (12/01/2052 |1.AFE ...
12626B-AF- | COMM 2013-CCRE10 MORTGAGE
1 TRUST oo [ 06/01/2023 |PAYDOWN ......ccccoee Joovnnveenniiiiines foeviiiiieeneend0 i 010000 1,364,263 ...l 51,614 |0 [ (88,197 | 0 [ (88,197 | O [ O o0 o0 e (O O 87,138 |08/01/2046 (1.AFE ...
12635F-AV- [ CSAIL 2015-C3 COMMERCIAL
6 MORTGAGE TRUST .....coooviiviiiiiiiiiiins | eeeeen 06/01/2023 |PAYDOWN .....cccccoee Jovnnveennniinines Joeviiiieeeeend 0 i 0 | 18,831 | 5,109 | 0 [ (733) | O e (733) | O e O o0 o0 s [0 FO 985 |08/01/2048 [1.AFE
12637L-AQ-
2 CSMLT 2015-2 TRUST ...ovvvvieiiiiinieeens [ 06/01/2023 |PAYDOWN .......ccco. |oovvveeeeiiiinnnns | 151,115 |00 151,115 ]1111100156,026 |........... 151,507 | O e (392) | 0 e (392) | O 151,115 0 |0 e [0 2,435 |108/01/2045 [1.A ........
12637L-AR-
0 CSMLT 2015-2 TRUST ...ovevvieiiiiieieeens [ 06/01/2023 |PAYDOWN ......cccooee |oovniveneniiiinnes |00 94,839 |00l 94,839 |l 92,747 |l 94,334 |0 e 505 |0 el 505 |0 e 94,839 [0 |0 e [0 1,528 [08/01/2045 |1.A ........
12637U-AY- | CSAIL 2016-C7 COMMERCIAL
5 MORTGAGE TRUST .....coooviiviiiiieiiiiins | eeeeen 06/01/2023 |PAYDOWN ......ccccoee Joovnvveeneniiiines foeviiieeeeend 0 feciiin 0 1. 26,655 |t 10,616 | 0 [ n(1,028) | 0 e (1,023) | O e O o0 o0 e [0 1,508 [11/01/2049 |1.AFE
12646U-AD-
0 CSMC TRUST 2013-IVR1 ....ceeviiiiiienn [ 06/01/2023 |PAYDOWN ......ccccoe. |oevviveeieiiiinnes |00 85,113 |l 65,113 ...l 62,689 |.......... 65,075 | O i 38 | 0 038 |0 e 85,118 [0 |0 e [0 1,058 [03/01/2043 |1.A ........
12646W-AH-
7 CSMC TRUST 2013-IVR2 ......coovvvriieen [ennnnes 06/01/2023 | PAYDOWN .....ccccoees Jooinvininiiiiiinns foeiiiens 57,476 |.......... 57,476 |.......... 55,752 04/01/2043 [1.A ........
12647G-BF-
4 CSMC TRUST 2013-IVR4 .......coovvninenn [ ennnns 06/01/2023 |PAYDOWN ......ccccoee |oovinninnnniiiinns foeeene 123,117 |......... 123,117 |......... 110,613 07/01/2043 |1.AFE
12647P-AS-
7 CSMC TRUST 2013-7 ...oevveeiiiviienneiins [ 06/01/2023 | PAYDOWN .....ccccoees Joonninnniniiiiinns oo 27,875 |.......... 27,875 |.......... 27,587 08/01/2043 [1.A ........
12648F-AR-
0 CSMC TRUST 2014-SAF1 ....cccvvveieeeas s 06/01/2023 | PAYDOWN .....ccccoees Jooenninnnniiiiiens oo 28,974 |......... 28,974 |.......... 29,937 03/01/2044 [1.A ........
12649R-AV-
4 CSMC TRUST 2015-2 ....covveiiiiiiineeiins [ 06/01/2023 |PAYDOWN ......ccccoee |ooviviinnniiinnnns 02/01/2045 [1.A ........
12649R-AW-
2 CSMC TRUST 2015-2 ....covveiiiiiiineeiins [ 06/01/2023 |PAYDOWN ......ccccoee |ovniiinniiiinnns 02/01/2045 [1.A ........
12649X-BD-
0 CSMC TRUST 2015-3 .....coooviiiiiinneiins [ 06/01/2023 |PAYDOWN ......ccccoes |oovniiinnniinnns 03/01/2045 [1.A ........
12650U-AH-
4 CSMLT 2015-3 TRUST ...ooevvviiiiiinineens [ 06/01/2023 |PAYDOWN ......ccccoee |ooviniinnniiinnns 11/01/2045 (1.A ........
12653T-AA-
9 CSMC TRUST 2018-J1 TRUST .......cce. [.enees 06/01/2023 |PAYDOWN ......ccccoee |ooviviinnniiinnnns 02/01/2048 [1.A ........
12661X-AC-
6 CSMC 2021-INVITRUST 06/01/2023 | PAYDOWN ............. .. 07/01/2056 [1.A ........
126650-BP-4| CVS PASS-THROUGH TRUST .106/10/2023 [ SINKING PAYMENT 12/10/2028 |2.B FE
126650-BQ-
2 CVS PASS-THROUGH TRUST ........ccee | avvnnne 06/10/2023 | SINKING PAYMENT 01/10/2030 |2.B FE
126650-BY-5| CVS PASS-THROUGH TRUST ............ |.eeeees 06/10/2023 | SINKING PAYMENT 01/10/2034 |2.B FE
12677#-AA-1|CVS CAREMARK CORP ......cccoevviiieenes s 06/15/2023 | SINKING PAYMENT 01/15/2040 |12.B ........
12695*-AA-3| CVS LEASE BACK 06/10/2023 | SINKING PAYMENT .. 28,606 10/10/2038 (2B ........
134011-AG- [ CAMP PENDLETON & QUANTICO
0 HOUSING LLC ... [ eeeees 04/01/2023 | CALL 100 .....covcvvvees Jooviniiineniiiiiins oo 100,000 |......... 100,000 |......... 103,093 10/01/2048 (2.B FE
CAMP PENDLETON & QUANTICO
134011-AJ-4|HOUSING LLC ....oooicviiiieiiiiiiiiiiciiciies | eeeees 04/01/2023 |CALL 100 ...ooovvcvvees Jooviiiinniiiiiiiins oo 100,000 |......... 100,000 |......... 101,205 10/01/2050 [2.B FE
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13466*-AA-8 | CAMPUSPARC LP 5.138 31DEC43 ...... |....... 06/30/2023 | VARIOUS ............... 12/31/2043 |2.BPL ...
16159G-BA- | CHASE HOME LENDING MORTGAGE
6 TRUST 2019-A. U [ 06/01/2023 [ PAYDOWN .. 07/01/2049 |1.A ........
16164A-AC-
9 CHASE MORTGAGE FINANCE CORP .. [....... 06/01/2023 | PAYDOWN ............. 12/01/2045 |1.A ........
17290X-AY- | CITIGROUP COMMERCIAL MORTGAGE
6 TRUST 2016 ...covvvviiiiiiiiiieiiiecccciieiieeees | vveans 06/01/2023 | PAYDOWN ............. 04/01/2049 |1.AFE ...
CITIGROUP COMMERCIAL MORTGAGE
17322Y-AJ-9| TRUST 2014 ...ovnniis [ 06/01/2023 | PAYDOWN ............. 10/01/2047 |1.AFE ...
17323T-AF- [ CITIGROUP MORTGAGE LOAN TRUST
7 2015-RP2 ... | 06/01/2023 | PAYDOWN ............. 01/01/2053 |1.A ........
17324V-AQ- | CITIGROUP MORTGAGE LOAN TRUST
7 2015-PST oo | 06/01/2023 | PAYDOWN ............. 09/01/2042 |1.A ........
CITIGROUP COMMERCIAL MORTGAGE
17326D-AJ-1| TRUST 2017 ..oennis [ 06/01/2023 | PAYDOWN ............. 09/01/2050 |1.AFE ...
17327R-AA- | CITIGROUP MORTGAGE LOAN TRUST
8 2019-RP1 R I 06/01/2023 [ PAYDOWN .. 01/01/2066 |1.AFE ...
21075W-EV-| CONTIMORTG NON-BROKE
3 LOAN TRUST 199 .....ouviiiiiiiiiiiiiiiiiinnns e 06/15/2023 | TRADE, BO ............ 04/01/2028 |1. ..........
UNITED AIRLINES 2012-1 CLASS A
210795-PZ-7[PASS THRO .......cuvvvmrrrnrnnnnnninneninnnnnnns | vvenns 04/11/2023 | SINKING PAYMENT  [....ooiiiiiiiiiiinn oo 123,047 |......... 123,047 |......... 124,534 |......... 123,403 | (O R [(<1515) ) AR (O R [(<1515) ) AR (U R 123,047 [.ccooeeennns [V (U S [0 2,553 |04/11/2024 (2.B FE ...
210795-QB- [ CONTINENTAL AIRLINES 2012-2
9 CLASSAPASS ......cooovviviiiiiiiiicieceeeeens | 04/29/2023 | SINKING PAYMENT ... oo 124,636 |........ 124,636 |......... 127,751 |......... 125,288 |......oceel (O R [(S15723)] - (O R [(S15723] - (U R 124,636 |......cc....n [V (U S [0 2,493 110/29/2024 (2.B FE ...
212015-AL-5| CONTINENTAL RESOURCES INC/OK .. |....... 04/15/2023 |MATURITY ....occoees | o 1,000,000 |...... 1,000,000 |......... 950,000 |......... 998,079 |..ccvvenennne (LN F 1,921 [ (LN F 1,921 [, 0l.... 1,000,000 |.....cvveennnn [V (L8 FOUN [V 22,500 (04/15/2023 |2.C FE ...
22160@-AA-
6 COSTCO ...uviiiiieeiiiiiieeeceiiieeececiiie [ 04/15/2023 | CALL 100 .....cocvvveees Jooiriieineiiiiiees oo 24,871 |......... 24,871 |.......... 24,871 |.......... 24,871 |ooiiiiinens (LN FOUN [0 FO (U1 IO [0 FO (U0 FR 24,871 |oooiiiieennn [V (LN FOUN [V 174 106/15/2043 [1.E ........
22536#-AA-1| CREDIT LEASE-BACK PASS-THRU TR |....... 06/10/2023 | SINKING PAYMENT ... oo 95,416 |.......... 95,416 |.......... 95,417 |.......... 95,417 |l (U S ()] PP (U S ()] PP (O 95,416 |..covveeeeennns [V R (U S [0 1,666 [12/10/2035 [2.B ........
22944P-AE-
7 CSMC TRUST 2013-TH1 ...covvvviviviiiiiens | v 06/01/2023 [PAYDOWN .....coeevvee fooiiiss s 17,465 |.......... 17,465 |.......... 17,746 |.......... 17,465 |............... (U S [V R (U S [V (O 17,465 |......ovveeeee [V (U S [V 260 |102/01/2043 [1.A ........
233046-AL-5| DB MASTER FINANCE LLC .........coociin | eeenne 05/20/2023 |PAYDOWN ......cccceee |oovvininnneiiiiins foeeiiiinns 8,115 [ 8,115 [eeeeennn. 7,375 | 7,382 | (U I, 733 [ 0 |iiinns 733 [ (U8 F 8,115 | [V (LN FOUN [V 177 |05/20/2049 (2.B FE ...
233046-AQ-
4 DB MASTER FINANCE LLC .......cccccceeet | eeennn 05/20/2023 |PAYDOWN ......ccccoee |oovvnnienneiiiiiins foeeiiinnns 7,500 |oeeeeeennns 7,500 |oeeeernnn. 7,205 ..o 7,254 |.ooeeennns (U I, 246 |oeeeeeiinnns 0 |iiinns 246 |oeeeeeiinns (U8 F 7,500 |.coooeeeennnn [V (L8 FOUN [V 93 |11/20/2051 |2.B FE ...
23312L-AW-
8 DBJPM 16-C1 MORTGAGE TRUST ...... |....... 06/01/2023 | PAYDOWN 05/01/2049 [1.AFE ...
24703T-AA- [DELL INTERNATIONAL LLC / EMC
4 [0 U [N 04/17/2023 |CALL 100 ............... 06/15/2023 [2.B FE ...
255396-AB-9| DIVIDEND SOLAR LOANS 2018-1 LLC. |....... 06/20/2023 [PAYDOWN 07/20/2038 |1.F FE ...
25755T-AK- | DOMINO'S PIZZA MASTER ISSUER LLC
6 [ I 04/25/2023 [PAYDOWN .. 07/25/2048 |2.AFE ...
25755T-AN- [ DOMINO'S PIZZA MASTER ISSUER LLC
0 e 04/25/2023 |PAYDOWN 04/25/2051 |2.AFE ...
26829X-AB- | ECMC GROUP STUDENT LOAN TRUST
7T e 06/26/2023 [PAYDOWN .....coovvvee oo s 87,693 |.......... 87,693 |.......... 87,327 |.......... 87,693 |...........l (U S [V R (U S [V (O 87,693 |...oooeeeenns [V (U S [0 2,054 107/25/2069 (1.AFE ...
26832G-AA- | ECMC GROUP STUDENT LOAN TRUST
1 2020-1 oo 05/25/2023 [|PAYDOWN .....covvvene foovis [ 240,867 |......... 240,867 |......... 242,645 |......... 241,904 |0 [eeeenn(1,037) |0 e (1,037) | 0 feee 240,867 |....evvvennnes [V (U S [0 2,066 |07/25/2069 [1.AFE ...
CITIGROUP COMMERCIAL MORTGAGE
29429C-AJ-4{ TRUST 2016 ....cevvveeereeninennennnennennennnnns | crvenns 06/01/2023 [ PAYDOWN .....coevvene o s [ O (O F, 20,062 |....cceeeen 7,538 [ooeiiiiieeeenn 0 | (859) |l 0 [ (859) [ O e 0 04/01/2049 |1.AFE ...
29977K-AA- | EVERBANK MORTGAGE LOAN TRUST
1 20132 o 06/01/2023 [PAYDOWN .......ccoeee fernnnninnnnnninnnnn [0 37,252 o, 37,252 |.......... JCZ N[ A 0[... 06/01/2043 |1.AFE ...
30291J-AJ-2| FREMF 2013-K29 MORTGAGE TRUST _|....... 04/01/2023 | PAYDOWN . ...14,439,751 |.... 14,439,751 |.... 12,630,046 |.... 14,389,003 |.... .. 14,439,751 |.. 05/01/2046 |1.A ........




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE D - PART 4

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

6'G03

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
30291J-AL-7 | FREMF 2013-K29 MORTGAGE TRUST |....... 04/01/2023 [PAYDOWN ......cccevve ferrmmnnnnnnnnnnnnnns ...16,943,000 |.... 16,943,000 |.... 14,263,846 |.... 16,855,892 |............... 0 f...... 87,108 |...ovvvvvennnns 0 [...... 87,108 |...cevvvvennnns 0 [.... 16,943,000 |.......c..n..n. [V (U S 0 [ 204,147 |05/01/2046 |1.A ........
30291M-AN-
6 FREMF 2013-K31 MORTGAGE TRUST |....... 04/01/2023 [PAYDOWN .....covvvenn oo s 5,075,000 |...... 5,075,000 |...... 5,127,534 |...... 5,088,905 |...............0 [......(13,905) [............... 0 [......(13,905) |.....ccceeeen 0 o 5,075,000 |.. .. 61,449 |107/01/2046 [1.A ........
30291M-AQ-
9 FREMF 2013-K31 MORTGAGE TRUST |....... 05/01/2023 [PAYDOWN ...........e. feeeeeeeeeeieennneees .....5,000,000 |...... 5,000,000 |...... 4,938,281 07/01/2046 |1.A ........
30291N-AG-
9 FREMF 2013-K32 MORTGAGE TRUST |....... 06/01/2023 [PAYDOWN .......cceeee fevevnrnnnnnnnnnnnns [.....8,472,275 |...... 8,472,275 |...... 8,109,935 10/01/2046 |1.A ........
FINANCE OF AMER ST 0.00 25FEB52
317395-AA-9[FRN ..o [ 06/25/2023 [PAYDOWN .......ccceee feerennnninnnnnnnnns |....... 288,285 |.........288,285 |......... 278,857 02/25/2052 |1.AFE ...
31739G-AA- | FINANCE OF AMERICA STRUCTURED
5 SECURITIES ......oovviiieiiiienieeeieeeiennenens | vvnnns 06/25/2023 [PAYDOWN .......ccoeee fernninieininnnninns [onnnnn. 87,969 |.......... 87,969 |.......... 88,985 06/25/2069 |1.AFE ...
FINANCE OF AMERICA STRUCTURED
31739L-AA-4[ SECURITIES .......oevvvrrimnnnnnnnniniiiniiinens | vvenns 06/25/2023 [PAYDOWN .......cceeee fernnnnnnnninnnninnn [0 39,322 [.......... 39,322 |.......... 39,762 09/25/2069 |1.AFE ...
31739P-AA- | FINANCE OF AMERICA STRUCTURED
5 SECURITIES .....coovviiieiiiieiineeieinieennnens | vvnnns 06/25/2023 [PAYDOWN .......ccceee fevennnnninninnnnnns foennn 121,566 |......... 121,566 |......... 110,733 06/25/2072 |1.AFE ...
33767C-AV-
9 FIRSTKEY MORTGAGE TRUST 2015-1 |....... 06/01/2023 [ PAYDOWN .. .... 51,457 |.... 03/01/2045 |1.A ........
33767C-AW-
7 FIRSTKEY MORTGAGE TRUST 2015-1 |....... 06/01/2023 [PAYDOWN .......ccccee feceveneeeninnnnnnns ... 35,808 |.......... 35,808 |.......... 34,812 03/01/2045 |1.A ........
33851G-AD- [FLAGSTAR MORTGAGE TRUST 2021-
7 BINV ..o [ 06/01/2023 [PAYDOWN .......ccceee feevennnniinnennnnns ... 285,632 |.........285,632 |......... 286,417 08/01/2051 |1.A ........
33852A-AC- [ FLAGSTAR MORTGAGE TRUST 2019-1
T e [ 06/01/2023 [PAYDOWN ......ccoeeee fernnnnninniinnninnn [0eenn 94,002 |.......... 94,002 |.......... 86,071 10/01/2049 |1.AFE ...
33852A-BA- | FLAGSTAR MORTGAGE TRUST 2019-1
IR [ 06/01/2023 [PAYDOWN 10/01/2049 |1.C FE ...
35040U-AB- [ FOUNDATION FINANCE TRUST 2017-1
7T e 06/15/2023 |PAYDOWN 07/15/2033 |1.AFE ...
36186T-AA- | GMAC COMMERCIAL MORTGAGE
4 ASSET CORP ....cooooviiiiiin [ 06/10/2023 [PAYDOWN 11/10/2040 |2.C FE ...
36186X-AD- [ GMAC COMMERCIAL MORTGAGE
9 ASSET CORP ....cooooviiiiiin [ 06/10/2023 [PAYDOWN 07/10/2050 |2.AFE ...
36244W-AA-
7 GSAMP TRUST 2006-S5 .........ccoeeveeeeee | arnnnne 06/26/2023 [ PAYDOWN .. 09/25/2036 |1.AFM ..
36249@-AA-|GSA GTH | U S GOVT LEA 4.5
1 TEMAY38 ....ovviiiiiriiiiiiiiiiiiiiiiiiiinneiieees | eeeen 06/15/2023 |CALL 100 ............... 05/15/2038 |1.B ........
36252W-AZ-| GS MORTGAGE SECURITIES TRUST
1 2014-GC20 ....coovvvveeeiiieeieciccceeeeceeeeeeees | 06/01/2023 [PAYDOWN .....ccevvenn o s O (O F, 26,570 |..cceveenns 3,831 [ (O R (1,221) feueeiiiinnnnne (O R (1,221) feueeeiiinnnnne [0 S (O S [V (U S [0 1,487 (04/01/2047 |[1.AFE ...
36261M-AB- [ GS MORTGAGE-BACKED SECURITIES
5 CORP TRUST ....covvviiiiviiieiiiiiiiciiiieneees | vvnnns 06/01/2023 [ PAYDOWN .....coovvvne fooviiss [ 274,670 |......... 274,670 |......... 274,841 |......... 274,828 |............... (O R (158) [cevvveennnnnee (O R (158) [cevvvvennnnnnee (U R 274,670 |...ovvvvennnnee [V (U S [0 2,693 |06/01/2051 [1.A ........
36262D-AA- [ GS MORTGAGE-BACKED SECURITIES
6 CORP TRUST ....covvviiiiviiieiiiiiiiciiiieneees | vvnnns 06/01/2023 [ PAYDOWN .....coevvene fooviis oo 111,886 |......... 111,886 |......... 110,347 |......... 111,710 |l [0 R 176 o (O S 176 [ (U R 111,886 [..cccoeennnnnn [V (U S [0 1,548 (07/01/2050 [1.A ........
36262D-AR- | GS MORTGAGE-BACKED SECURITIES
9 CORP TRUST ....coevviiiiviiiiiiiviiiieeeieeeens | vvnnns 06/01/2023 [PAYDOWN .....coovvvee fooiiiss s 46,538 |.......... 46,538 |.......... 43,978 |.......... 44,197 |oeeeeiiinnnns (O R 2,340 |l (U S 2,340 |l (O 46,538 |.....oevvennen [V (U S [V 699 |07/01/2050 |1.A ........
36263N-AH- | GS MORTGAGE-BACKED SECURITIES
8 TRUST 2022 .....ccovvvviiiiiiiiiiieieceeeiieeeens | i 06/01/2023 [ PAYDOWN .....coevvene fooviiis oo 232,986 |......... 232,986 |......... 232,546 |......... 232,600 [.....ovvnenneee [0 R 385 |oiiiiiiiiies (O S 385 |oiiiiiiiiiies (U R 232,986 |.......evunneee [V (U S [0 2,579 |05/04/2052 [1.A ........
36267V-AG- | GE HEALTHCARE TECHNOLOGIES INC
8 e 06/08/2023 [EXCHANGE OFFER [.....ouiiiiiiiiiinns [ 6,113,901 |...... 5,993,000 |...... 6,118,493 |.........oeel [0 O (O R [GRSISX) ) (O R [GRSISX) ) 0 |..... 6,113,901 [..oovvvrnnnnee [V (U S 0 [ 191,105 |03/15/2030 |2.B FE ...
36298G-AA-
7 GSPA MONETIZATION TRUST .....ccccc. | vvnne 06/09/2023 | SINKING PAYMENT ... oo 113,004 |......... 113,004 |......... 115,264 |......... 113,968 |.........oel (O R (964)[...evvnnnnnnnne (O R (964)[...ovvvnnnnnne (U IR 113,004 [..cccoennnnnnn [V R (U IS [V 3,026 | 10/09/2029 |2.AFE ...
36416U-BG- [ GALTON FUNDING MORTGAGE TRUST
9 2017-1 coiiiiiiiiiiiii s 06/01/2023 [PAYDOWN .....cceeveee fooviiiiiiiiiiiiiiins e 44,468 |.......... 44,468 |.......... 45,552 |.......... 44,628 |............... O (160)[....eveeneeeee O R (160)[....oeeeeeeeee O 44,468 |............... [0 R [O [0 R 704 |07/01/2056 |1.A ........
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36418A-AQ- | GALTON FUNDING MORTGAGE TRUST
0 2019-2 oiiiiiiiiiieee s [ 06/01/2023 | PAYDOWN .....ccccoees Jooininninniiiiiens foeiiiens 11,802 |.......... 11,802 |.......... 11,844 |.......... 11,808 [oeeeeeinnes (1N FO ()] RS (L1 FOR ()] RS (U0 FR 11,802 |ooeeeinnnes [V (L8 FOUN [V 171 106/01/2059 [1.A ........
36418G-BC- | GALTON FUNDING MORTGAGE TRUST
7 2018-2 weeviieiiiiiiiee s [ 06/01/2023 | PAYDOWN .....ccccoees Jooenninnnniiiiiens oo 53,423 |.......... 53,423 |......... 54,225 |.......... (ST &t I R (U8 FO (3] R (U FO (G2 R (U0 FR 53,423 |...cociiiennn [V (LN FOUN [V 954 |110/01/2058 |1.A ........
393505-NC-
2 CONSECO FINANCE CORP ........cccceeee [ennnnes 06/15/2023 |PAYDOWN ......ccccoee |ooviniienniniiinns foeene 101,524 |......... 101,524 |.......... 99,263 |......... 100,662 |............... (U I, 862 [eeeeeiinnnns 0 |iiinns 862 [eevieiinnns (LN A 101,524 |............... [V (LN FOUN [V 3,379 |07/15/2027 |5.C FE ...
413707-AA-8| HARRIMACK HOLDINGS LLC ............o. [ oeens 06/01/2023 | SINKING PAYMENT ... oo 87,500 |.......... 87,500 |.......... 87,500 |.......... 87,500 |.....ceeeennnn (U S [V R (U S [V (O 87,500 |..covveeeennnns [V R (U S [0 1,276 |04/01/2031 [1.F PL ...
45276N-AA- | IMPERIAL FUND MORTGAGE TRUST
9 2022-NQM4 .......ooviiiiiiniiiiiiiiiiiiiiiiinees | e 06/01/2023 [ PAYDOWN .....coevvene fooviiis oo 316,477 |......... 316,477 |......... 316,475 |......... 316,477 |oeeveeeennnnns (U S [V R (U S [V (U R 316,477 |ceevvvennnnne [V R (U S [0 6,563 |06/01/2067 |1.AFE ...
45276Q-AA- [ IMPERIAL FUND MORTGAGE TRUST
2 2022-NQM5 .......oovvvriiiiiiniiiiiiiiniiinineens | e 06/01/2023 [ PAYDOWN .....coevvene fooviiis oo 114,051 |......... 114,051 |......... 114,050 |......... 114,051 | (U S [V R (U S {0 R (U R 114,051 [oooeeeennnns [V R (U S [0 2,473 |108/01/2067 (1.AFE ...
46590K-AN- | JP MORGAN CHASE COMMERCIAL
4 MORTGAGE SECU .......coooeiiiiiiiiiiinnnns [ 06/01/2023 [ PAYDOWN .....covvvene foies s [ O (O F, 10,492 |............ 3,340 [ (O R (24D ) R (O R (421) [cevennnnnnnnne [0 S [V S [V R (U S [V 588 |01/01/2049 |1.AFE ...
46591F-AY- | JP MORGAN MORTGAGE TRUST 2019-
0 L NN 06/01/2023 [PAYDOWN .......ccoeee ferernnnnininnnnnnns [eneeee. 20,831 |.......... 20,831 |.......... 20,512 11/01/2049 |1.A ........
46591K-BE- [ JP MORGAN MORTGAGE TRUST 201
2 < R NN 06/01/2023 [ PAYDOWN .. .... 36,290 |.... 03/01/2050 |1.A ........
46591N-BU- [JP M
0 LTV ceiiiiiiiiiiiiiiieeccineccceecccceeceeeees [ oo 06/01/2023 [PAYDOWN .......cceeee fernnnneinninnnnnnnn [0 38,757 |.......... 38,757 |.......... 33,967 06/01/2050 |1.A ........
46591T-AC- [ JP MORGAN MORTGAGE TRUST 2020-
8 2 s | 06/01/2023 [PAYDOWN .......ccevee fevnmnneeininnnnnnnn [ 31,281 [eeeiill 31,281 |, 31,711 07/01/2050 |1.A ........
46592E-BM- | J> MORGAN MORTGAGE TRUST 2021-
7 ) NN 06/01/2023 [PAYDOWN .......cceeee fonrernnninnnnnnnnns [eenn... 206,447 |.........206,447 |......... 209,334 06/01/2051 |1.A ........
46625M-5R- [ JP MORGAN CHASE COMMERCIAL
6 MORTGAGE SECU .......oooooviiiiiiiiinnnnns s 06/01/2023 [PAYDOWN ......cccvvee fermmnnnnnninnnnnnnn fviiiiiiicnnnnl0 ol 67,347 o, 38,012 06/01/2041 |1.AFM ..
JP MORGAN CHASE COMMERCIAL
46639J-AK-6| MORTGAGE SECU .......cooeeeviiiiiiinnnnnns [ 06/01/2023 [PAYDOWN .......ccceee feevennieinnnnnnnnns [.....1,023,614 |...... 1,023,614 |......... 969,315 12/01/2047 |1.A ........
46640M-AS- | JP MORGAN MORTGAGE TRUST 2013-
9 < R NN 06/01/2023 [PAYDOWN ......ccoevee fermnnninininnnnennn [0 43,787 |.......... 43,787 |.......... 43,725 07/01/2043 |1.A ........
46641C-BP- | JP MORGAN MORTGAGE TRUST 2014-
5 ) NN 06/01/2023 [PAYDOWN .......cceeee fennnnnnenninnnnnnnn [onnenn. 24,835 [.......... 24,835 |.......... 24,835 |.......... 24,835 [.covviiiinnns (U S [V R (U S [V (O 24,835 |..cooeeeeenns [V (U S [V 379 |01/01/2044 |1.A ........
46642C-AD- [ JP MORGAN CHASE COMMERCIAL
2 MORTGAGE SECU .......coooeiiiiiiiiiiinnnns [ 04/01/2023 [PAYDOWN .....ocevveee fooiiiiis o 2,383,047 |...... 2,383,047 |...... 2,396,452 |...... 2,390,255 |......oeuneeee (O R (7,208) [ceevvvvennnnee (O R (7,208) [cevvvvvnnnnnnee 0 |..... 2,383,047 |..cevvevnnnnne [V (U S [0 R 28,106 [07/01/2047 [1.A ........
46643A-BG- [ JPMBB COMMERCIAL MORTGAGE
7 SECURITIES TRU .....ccvvvvviiiiiiininininnnns | vvnnns 06/01/2023 [PAYDOWN .. ... 19,141 |.... 09/01/2047 |1.AFE ...
46643P-BG- [ JPMBB COMMERCIAL MORTGAGE
4 SECURITIES TRU .....ccvvvvviiiiiiininininnnns | vvnnns 06/01/2023 [PAYDOWN .....covvvene foniss s O (O F, 18,471 11/01/2047 |1.AFE ...
46643T-BC- [ JPMBB COMMERCIAL MORTGAGE
5 SECURITIES TRU .....ccvvvvviviiiiniieininnnns | vvnnns 06/01/2023 [PAYDOWN .....covvvene foniss s O (O F, 10,026 |............ 2,307 | (O R [GZZ10)) R (O R [GZZ10)) R [0 S (O S [V (U S [V 531 |01/01/2048 |1.AFE ...
46643U-DP-
1 JP MORGAN TRUST 2015-1 ......coooeeeee | annnne 06/01/2023 [ PAYDOWN .....coovvvne fooviiss [ 370,031 |......... 370,031 |......... 365,868 |......... 367,223 |..eeeiiiieens (O R 2,808 |...cooeeeenns (U S 2,808 |...cooeeienns (U R 370,031 [oeevevinnnnns [V (U S [0 9,603 | 12/01/2044 |1.A ........
JPMBB COMMERCIAL MORTGAGE
46645L-BA-4|SECURITIES TRU ....ooooeiiiiiiiiiiiiii [ 06/01/2023 [PAYDOWN .....covvvene foniss s O [V P 409,374 |......... 141314 |l 0 ... (13,519) [-evvnnnnnnnnee 0 ... (13,519) [-evvnnnnnnnnee [0 S (O S [V (U S [0 R 18,723 [03/03/2049 |1.AFE ...
46646R-AL- | JPMDB COMMERCIAL MORTGAGE
7 SECURITIES TRU .....ccvvvvviviiiiniieininnnns | vvnnns 06/01/2023 |PAYDOWN 12/01/2049 |1.AFE ...
46649C-AA- | JP MORGAN MORTGAGE TRUST 2018-
L U [ 06/01/2023 [PAYDOWN 10/01/2048 |1.A ........
46649K-AN-
5 B 06/01/2023 [PAYDOWN .. 10/01/2048 |1.A ........
46650H-AW-
8 06/01/2023 [PAYDOWN .....ccceveee fooiiiiiiiiiiiiiiiins e 20,530 |.......... 20,530 |.......... 20,555 |.......... 20,548 |......coeeueee. (U R (W=D T O R [WES)] T O R 20,530 |...oooeeeennnns [0 R [O [0 R 384 |05/01/2049 |1.A ........
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46650J-AG- | JP MORGAN MORTGAGE TRUST 2018-
9 B s [ 06/01/2023 | PAYDOWN .....ccccoees Jooininninniiiiiens foeiiiens 76,789 |.......... 76,789 |.......... 78,469 |........ 76,871 |0 [ (82) | O e (82) [ 0 | 76,789 |0 s (L8 FOUN [V 1,099 (12/01/2048 |1.A ........
46650M-AN- | JP MORGAN MORTGAGE TRUST 2018-
7 8 s [ s 06/01/2023 | PAYDOWN .....ccccoees Jooenninnnniiiiiens oo 32,123 |.......... 32,123 |.......... 32,881 | 32,123 i O o0 e O e 0 e 0 s 32,123 |0 s (LN FOUN [V 586 |01/01/2049 [1.A ........
46650M-BF- | JP MORGAN MORTGAGE TRUST 2018-
3 8 s [ 06/01/2023 | PAYDOWN .....ccccoees Jooeniiniiniiiiinns foeeieens 18,601 |.......... 18,601 |.......... 16,962 [...ooooiicieennnn O [0 e 1,639 [0 e 1,639 [0 e 18,601 o O [, (LN FOUN [V 63 |01/01/2049 [1.AFE ...
46650M-BH- | JP MORGAN MORTGAGE TRUST 2018-
9 8 s [ s 06/01/2023 | PAYDOWN .....ccccoees Jooeninnnniiiiiinns foeiinnns 69,495 |.......... 69,495 |.......... 66,715 |.......... 66,973 |....cccoeennn 0 [ 2,622 |0 2,522 [0 | 69,495 |0 e, (LN FOUN [V 1,173 [01/01/2049 |1.A ........
46650P-BA- | J.P. MORGAN MORTGAGE TRUST
7 2019-LTVT oo [ 06/01/2023 |PAYDOWN ......ccccoee |ooviniinnneniiinns | 271,919 |[........ 271,919 |......... 279,822 |.........271,919 [0 i O el O o O e 0 271,919 il 0 e (L8 FOUN [V 6,096 |06/01/2049 [1.A ........
46651A-AQ- | JP MORGAN MORTGAGE TRUST 2019-
5 LTV2 ... 06/01/2023 | PAYDOWN ... 034,911 .ol 34,700 |oiieiieeen O [ O e O e 0 o0 | 34,700 | 0 [ (L8 FOUN [0 FO 406 (12/01/2049 |1.A ........
46651B-AR- [ JP MOR!
1 B s [ 06/01/2023 |PAYDOWN ...........o. |oeeeeeereeiiiiiees |00000... 30,386 |.......... 30,386 |.......... 30,747 |.......... 30,389 |iiieieenn O [ (B) o O e B) o0 00000 30,386 | 0 s (L8 FOUN [0 FO 458 (12/01/2049 |1.A ........
46651F-AQ- | JP MORGAN MORTGAGE TRUST 2019-
4 HYBT oo [ e 06/01/2023 |PAYDOWN ......ccccoe. |oovveeneeiiiiiees |o0eennn. 78,765 |l 78,765 |.......... 78,707 |eeveeen. 78,765 | O [0 o O e 0 e 0 | 78,765 |0 s (L8 FOUN [V 942 110/01/2049 [1.A ........
46651G-AR- [ JP MORGAN MORTGAGE TRUST 2019-
0 T s [ 06/01/2023 |PAYDOWN ......ccccoee |oovvveeneniiiinees |00 84,613 ...l 84,613 |l 85,406 |.......... 84,647 |..ccocoeeeennn O [t B34) | O e (34) [ 0 | 84,613 |0 e, (L8 FOUN [0 1,162 [02/01/2050 |1.A ........
46651G-AZ- | JP MORGAN MORTGAGE TRUST 2019-
2 T s [ 06/01/2023 |PAYDOWN .......c..o. |oeevveeeeeiiiiines |00 31,810 |l 31,810 | 28,291 [.......... 28,562 [....ooccenennn 0 3,249 |0 [nn.3,249 |0 [ 31,810 [0 o (LN FOUN [0 FO 365 |02/01/2050 |1.A ........
46651Y-AC- [ JP MORGAN MORTGAGE TRUST 2019-
4 9 s [ 06/01/2023 |PAYDOWN .....ccccceee |ovvneneniiiiiees |00 61,294 |00 61,294 |, 61,936 |.......... 59,202 |..ccovveeeenn O [ 84 0 e 84 0 | 61,294 |0 (LN FOUN [0 FO 926 |05/01/2050 |1.A ........
46652F-BU- | JP MORGAN MORTGAGE TRUST 2020-
3 LU TR 06/01/2023 |PAYDOWN .......cc..o. |oevciveeeeeiiiinne |00 10,607 .l 10,507 | 9,115 | 0 o 0 01,392 i 0 a 1,392 [0 | 10,507 | 0 s (LN FOUN [V 32 111/01/2050 |1.B FE ...
46654T-AC- | J.P. MORGAN MORTGAGE TRUST
2 2021-15 i [ 06/01/2023 |PAYDOWN ......cccceee |oevvniienniniinnns |00 146,122 |......... 146,122 |l 145,985 |.........145,995 [ O | 127 [0 | 127 [0 146,122 |0 e, (LN FOUN [V 1,568 [06/01/2052 |1.AFE ...
46654W-AE-|J.P. MORGAN MORTGAGE TRUST
1 2022-1 i [ 06/01/2023 |PAYDOWN ......ccccoee |oovvniienniniiinnne |00 199,412 .......0199,412 |, 193,367 |......... 193,787 |......eeeeeees 0 [e.5,625 [0 005,625 [0 199,412 |0 [, (LN FOUN [0 1,986 [07/01/2052 |1.A ........
46655N-AB- [ J.P. MORGAN MORTGAGE TRUST
6 2022-7 covviieiiiiiiiee s [ 06/01/2023 |PAYDOWN ......ccccoe. |oevveeneeniiiiees [00000... 66,938 |.......... 66,938 |.......... 58,445 |.......... 59,303 |....ccoceeenn 0 [ 7,635 |0 [0 7,685 [0 [0t 66,938 |0 s (L8 FOUN [V 854 |112/01/2052 |1.A ........
46656A-AA- | J.P. MORGAN MORTGAGE TRUST
5 2022-DSC1 ..ovvvieiiiiiiiieeeeeiiiieeeeeiiie [ 06/01/2023 |PAYDOWN ........ccco. |oevcvveeeeeniinnne |oenn. 147,578 | 147,578 |......... 136,949 |.........137,175 |...............0 |....... 10,408 |...............0 |....... 10,403 |.........c..... 0 |, 147,578 | O [ (LN FOUN [V 3,032 |01/01/2063 [1.AFE ...
JETBLUE 2020-1 CLASS B PASS
477164-AB-3| THROUGH TRUS .......ccoeviiiiiiiieeceiis [ 05/15/2023 | SINKING PAYMENT .112,174 |.........109,329 |...eeeeenn O [ (11,146) | O | (11,146) [0 | 98,183 | 0 [ (LN FOUN [V 3,805 | 11/15/2028 (2.C FE ...
JETBLUE 2019-1 CLASS B PASS
477165-AA-2l THROUGH TRUS .......cvviiiiiiiiiieeeceis [ 05/15/2023 | SINKING PAYMENT  |....ccccoeevinviees |000eee.. 83,627 |, 83,527 ... 95,430 |..vvveen. 92,567 |iiiieinenn 0 [ennni(9,040) | 0 |oeee(9,040) [ 0 | 83,527 | 0 s (LN FOUN [V 3,341 | 11/15/2027 (2.CFE ...
48128K-AV- | JPMCC COMMERCIAL MORTGAGE
3 SECURITIES TRU ...oovviiiiiiiiiiiiciiiiiees [ 06/01/2023 | PAYDOWN .....cccoees |oovnininiiiniiiies oo, 0 11,659 [ 5,902 [ O [ (856) [ O [ (B56) [ O |t O | 0 e (LN FOUN [V 622 |107/01/2050 |1.AFE ...
48128Y-AY- | JPMCC COMMERCIAL MORTGAGE
7 SECURITIES TRU ...ovvvviiiiiiiiiiiiiiiiiees [ 06/01/2023 |PAYDOWN .....cccceees |ovninininiiiiiies oo [V (U R 7,251 4,461 |0 [ (264) e O | (264) [ O | O 0 (LN FOUN [V 400 (03/01/2052 |1.AFE ...
48129R-BC- | JPMDB COMMERCIAL MORTGAGE
8 SECURITIES TRU ...ovvvviiiiiiiiiiiciiiiiees [ 06/01/2023 |PAYDOWN .....cccceees |ovninininiiiiiies oo [0 O (U R 6,336 |.cveeeenn 4,291 i O [ (235) e O | (285) [ O |t O 0 s (LN FOUN [V 350 |11/01/2052 |1.AFE ...
485170-AS-3| KANSAS CITY SOUTHERN/OLD .......... [ ..ot 04/19/2023 [EXCHANGE OFFER  [.....ouiiiiiiiiiiinn s 3,983,955 |...... 4,100,000 |...... 4,699,968 ....(662,270)|.... (662,270)|......... 110,330 |08/15/2045 |2.B FE ...
485170-BC-
7 KANSAS CITY SOUTHERN/OLD .......... [..cc.n 04/19/2023 |[EXCHANGE OFFER [.....ouiiiiiiiiiiinn foenns 1,615,442 |...... 2,000,000 |...... 1,990,040 |...... 1,990,146 |............... (O R 49 [ (O S 49 [ 0 |..... 1,990,195 |.....ovvvvnneee 0 [....(374,752)|....(374,752)|.......... 35,933 |11/15/2069 |2.B FE ...
485170-BE-3| KANSAS CITY SOUTHERN/OLD .......... | .c..... 04/19/2023 | EXCHANGE OFFER |ov.vovvvieiveis [ 1,537,760 |...... 2,000,000 |...... 1,984,160 |...... 1,984,946 |......o........ [0 R 148 | [0 R LT3 R 0. 1,985,094 [...oooenn. 0 |....(447,334)|.... (447,334) .......... 32,667 |05/01/2050 [2.B FE ...
49308V-AF- | KEY COMMERCIAL MORTGAGE
4 SECURITIES TRUST ....oooviviiiiiiiiiiiees [ 06/01/2023 |PAYDOWN .....cccceees |ovninininiiiiiies oo [0 O (U R 15,829 |.......... 12,268 |......ccneeee (LN FR (666)|...cceeeennnnne (U8 FR [(GLS[)) R [ FO [V O [V (LN FOUN [V 969 |09/02/2052 |1.AFE ...
LONG BEACH JUDICIAL PA 6.88
54246#-AA-5|31DECA47 ... 06/30/2023 | SINKING PAYMENT _|...ccooviiiiiiinnns |ooinnns 27,452 ...28271 |0 28,163 | O e M D [ O | (M D feeen 0 27,452 |.....cuee. [ O P (U IO (O P 944 112/31/2047 [1.E ........
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55284T-AA-
5 MFA 2022-INV1 TRUST ......ooovviiiiiiines | eeeeenn 06/01/2023 |PAYDOWN ......ccccoee |oovvininnnniiiiinns | 240,771 |........ 240,771 |......... 238,447 |......... 239,191 [ (LN F 1,581 oo (LN F 1,581 oo (LN A 240,771 | [V (L8 FOUN [V 3,625 |04/01/2066 [1.AFE ...
55400E-AA-
7 MVW 2020-1 LLC ...oooiiiiiiiiieiciiiiiieees [ eeeees 06/20/2023 |PAYDOWN ......ccccoee |ooviininnneiiiiins | 171,580 |......... 171,580 |......... 172,690 |......... 171,924 |.............. (LN FR (344) |.oveeeennns (U8 FR (344) |.vveeeennnns (LN A 171,580 [o.oooeennnnns [V (LN FOUN [V 1,234 (10/20/2037 |1.AFE ...
56844X-BG-
3 SIGNAL PEAKCLO 2 LLC .....cvvveeeeins [ 04/20/2023 |PAYDOWN ......ccccoee |ooviniinnnniiiiins | 494,263 |......... 494,263 |......... 492,286 |......... 494178 | (LN FE <170 IO (LN FE <13 IO (LN A 494,263 |............... [V (LN FOUN [V 13,748 (04/20/2029 |1.AFE ...
582839-AH- PERSHING &
9 MEAD JOHNSON NUTRITION CO ........ | ceeeeen 06/26/2023 | COMPANY .......cccoee |ooevieeneeniiiiens oo 2,936,190 |...... 3,000,000 |...... 3,036,540 |...... 3,011,506 |...ccoeennnnne 0. (2,056) [..cccocunnnnnns 0. (2,056) [..cccovunnnnnns 0l.... 3,009,450 |....oeevennnnee 0f..... (73,260)|...... (73,260).......... 76,656 | 11/15/2025 [1.G FE ..
58403Y-AK-
MED TRUST 2021-MDLN .......cccceveiiies | aneeenn 05/15/2023 |PAYDOWN ......cccooee |oovniveenniiiiines | 5,443 |, 5,443 |, 5,443 | 5,443 |0 [0 e 0 0 0 05,448 [0 |0 [0 FO 138 | 11/15/2038 [1.A ........
MELLO MORTGAGE CAPITAL
585498-AJ-7| ACCEPTANCE 2018-M ......cccooviiiieenens | eeenne 06/01/2023 |PAYDOWN ......cccce. |oevvveeeeiiiinnnns |000n0. 247,396 |.........247,396 |.........220,646 |.......ccc.eeeeea O |0 [0 26,750 |00 [0 26,750 |oeeiiieenennnl 0 [0nn.247,396 [oeneeeeiin O |l 0 s [V 790 |03/01/2048 [1.AFE
585498-BH- [ MELLO MORTGAGE CAl
0 ACCEPTANCE 2018-M ......cooovviiiieneees | eeenne 06/01/2023 |PAYDOWN .......ccce. |oevcvveeeeiiiinnes [000ee..80,143 |.......... 80,143 |.......... 78,564 |.......... 79,867 |...cccooeeenn O o 276 |0 [ 276 |0 [ 80,143 [0 |0 e [0 1,252 [03/01/2048 |1.A ........
58549K-AC- | MELLO MORTGAGE CAPITAL
5 ACCEPTANCE 2021-1 ..ovvvviiiiiiiiiieeiie | oo 06/01/2023 |PAYDOWN .......ccco. |oevcvveeeeniicnnnes [0000...69,686 |.......... 69,686 |.......... 60,017 |.......... 60,402 |...............0 [.........9,284 |...............0 [.........9,284 |...............0 [ 69,686 [oeeeeeeiiiO |l O s [0 FO 733 |06/01/2051 [1.A ........
59010R-AA-
2 MERLIN AVIATION HOLDINGS DAC .... |....... 06/15/2023 |PAYDOWN ............. |oevcvveeeeeiinnnes |-onne.. 206,567 |.........206,567 |.........198,624 |.........206,148 |......cccc..... 0 o 419 |0 [ 419 |0 [00.208,567 [oeeeeeeccin O |l O e [V 4,333 |12/15/2032 |3.AFE
61690A-AF- [ MORGAN STANLEY BANK OF
1 AMERICAMERRILL L ..vviiiiiiiiiiiens | e 06/01/2023 |PAYDOWN .....ccccooee Jovnrnennnniiiines Joeviiiieeeeend 0 fciiiiinn 00 0. 29,634 | 7,758 | 0 [ (1,176) | 0 e (1176) | O [ O o0 o0 e [V 1,429 (12/01/2047 |1.AFE ...
61690V-BA- | MORGAN STANLEY BANK OF
5 AMERICAMERRILL L ..evviiiiiiiiiiiens | oo 06/01/2023 |PAYDOWN .....cccceee Jovninennnniiinnnes fooviiiieeneend 0 fociiin 0 s 12,041 02,925 | 0 e (B77) | O e (B77) | O e O o0 o0 e [V 633 |10/01/2048 |1.AFE ...
61690Y-BV- | MORGAN STANLEY CAPITAL | TRUST
3 2016-BNK2 ......covveeiiiiiiiieciiieeeecen [ 06/01/2023 |PAYDOWN ......cccooee Joovnrneeneniiinnes Joeviiiieeeeend 0 feiiiin 0 . 24,210 |0 9,946 |0 [ (869) | 0 e (869) | O [ O o0 o0 e [0 1,318 [11/01/2049 |1.AFE ...
61691A-BM- | MORGAN STANLEY CAPITAL | TRUST
4 2015-UBS8 ......coevvveiiiiiiiiieccciiieeeeeis [ 06/01/2023 |PAYDOWN ......ccccoee Joovnnneennniiiines foeviiiieeeeend 0 feciciin 0 . 34,163 |t 10,167 | 0 [ n(1,502) | 0 e (1,502) | O i O o0 o0 e [0 2,669 |12/01/2048 |1.AFE ...
61691G-AT- [ MORGAN STANLEY BANK OF
7 AMERICAMERRILL L ..vvviiiiiiiiienes | oo 06/01/2023 |PAYDOWN .....ccccooee Joovnnnennnniiiniens Joeviiiieeeeend0 s 0 s 16,441 06,541 |0 [ (B10) | O e (B10) | O e O o0 o0 e [V 857 |12/01/2049 |1.AFE ...
61691J-AW- | MORGAN STANLEY CAPITAL | TRUST
4 2017-H1 oo [ 06/01/2023 |PAYDOWN .....ccccooee Jovninennnniiinines Joeviiiieeneend 0 fiiiiiin O s 11,579 | 4,984 |0 [ (446) | 0 e (446) | O e O o0 |0 e [0 FO 647 |06/01/2050 |1.AFE ...
61691Y-AP- | MORGAN STANLEY CAPITAL | TRUST
6 2021-L5 oo [ 06/01/2023 |PAYDOWN .....ccccees Jovnininneniiiines foeviiieeeneend 0 feiciiid 0 4217 | 0 e 0 [ (288) | 0 e (238) | O e O o0 o0 e [0 FO 403 (05/01/2054 |1.AFE ...
61764P-BV- | MORGAN STANLEY BANK OF
AMERICAMERRILL L ..evviiiiiiiiiiienns | oo 06/01/2023 |PAYDOWN ......cccooee Joovnnveennniiinines Joeviiiiieeeeend 0 feciiiin 0 . 25,187 | 5,414 |0 [ (1,040) | 0 e (1,040) | O e O 0 o0 e [V 1,387 [12/01/2047 |1.AFE ...
MORGAN STANLEY BANK OF
61765L-AV-2] AMERICAMERRILL L ....oovviiiiiiiiiieenes | oo 06/01/2023 |PAYDOWN .....ccccooee Joovnvnennnniiinnnes foeviiiieeeeed 0 feciiiiin 0 s 12,096 | 3,374 | 0 [ (484) | 0 e (484) | O e O 0 o0 e [V 606 |05/01/2048 |1.AFE ...
61766C-AH- | MORGAN STANLEY CAPITAL | TRUST
2 2016-UBS9 ......covvvveiiiiiiiicccciiieeecein [ 06/01/2023 |PAYDOWN .....ccccooee Joovniveneeniiiniens Joeviiiieeneend 0 feciiiiinn 0 . 28,255 |0 9,377 | 0 [ n(1,232) | 0 [ (1,232) | O e O o0 o0 e [0 1,612 [03/01/2049 |1.AFE ...
61766E-BF- [ MORGAN STANLEY BANK OF
AMERICAMERRILL L ..vviiiiiiiiiiienns | oo 06/01/2023 |PAYDOWN .....cccceee Jovninenneniiinnes foeviiiieeeeend 0 foiiiiin 0 s 17,449 |05,925 | 0 [ (738) | O e (738) | O e O o0 o0 e [V 981 |105/01/2049 |1.AFE ...
MORGAN STANLEY BANK OF
61766L-BT-5| AMERICAMERRILL L .....oovviiiiiiiiieenns | oo 06/01/2023 |PAYDOWN .....ccccooes Joovnineennniiinnnes Joeviiiieeeeend 0 fecciiiin 0 | 39,718 | 14257 |0 [ (1,653) | 0 e (1,6583) | O e O o0 o0 e [V 2,228 |01/01/2049 |[1.AFE ...
61766N-BC- | MORGAN STANLEY BANK OF
8 AMERICAMERRILL L ..evviiiiiiiiiiienns | oo 06/01/2023 |PAYDOWN .....ccccooee Jovnnnenenniiiines Joeviiiieeeeend 0 fociiiinn 00 0. 32,887 | 12774 |0 [ n(1,207) | 0 e (1,207) | O e O o0 o0 e [V 1,756 [09/01/2049 |1.AFE ...
61766R-BA- | MORGAN STANLEY BANK OF
3 AMERICAMERRILL L ..vviiiiiiiiiiicns | oo 06/01/2023 |PAYDOWN ......cccooee Joovnvveeneniiinines foeviiieeeeeend 0 feciiiin 0 1. 25,100 | 10,454 |0 [ (956) | 0 e (956) | O [ O o0 o0 e [V 1,351 [11/01/2049 |1.AFE ...
61911B-AA- | MORTGAGE EQUITY CONVERSION
3 ASSET TRUST 2 ..ovviiiiiiiiieiicciiiiiceees | oo 06/01/2023 |PAYDOWN ......ccccoee |ooviininnnniiiiins | 254,173 |......... 254173 |......... 249,685 |......... 254173 | (L IO [ FO (U1 IO [0 FO (LN P 254,173 |.oooiiieennn [V (U8 IO [V 4,863 |07/01/2060 |3.B FE ...
61945W-AA-
7 MOSAIC SOLAR LOAN TRUST 2023-2 . |....... 06/20/2023 |PAYDOWN .....cooceees |oovininniiiiiiinns oo 123,080 |......... 123,080 |......... 121,482 |.ooeeiiinnnnn [0 P 0 ... 1,598 |..oiiiinenns 0. 1,598 |..oiiiiinenns 0 ... 123,080 [............... (O PP (U PPN (O PP 918 109/22/2053 [1.D FE ...
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61946F-AA-
3 MOSAIC SOLAR LOAN TRUST 2018-1. |....... 06/20/2023 | PAYDOWN .....cccoees Joennnnnniiiiiinns oo 37,657 |.......... 37,657 |.......... 37,655 |.......... 37,656 |ccveeeeeenen O o 1 s (L1 PO I R (U0 FR 37,657 |.oovcvneeennn O o0 o O e 627 |06/22/2043 |1.F FE ...
61946K-AA-
2 MOSAIC SOLAR LOAN TRUST 2022-3 . |....... 06/20/2023 | PAYDOWN .....ccccoees Joovvneniniiiiiens oo 84,049 |......... 84,049 |.......... 84,046 |.......... 84,049 | O o4 (L1 FOY” N (U0 FR 84,049 |...occoeenn O o0 o0 s 2,183 | 06/20/2053 |1.D FE ...
61946K-AB-
0 MOSAIC SOLAR LOAN TRUST 2022-3 . |....... 06/20/2023 |PAYDOWN ......ccccoee |ovinninnniiiiiins foeeene 126,074 |......... 126,074 123,304 |......... 123,346 |....oooeeeeen0 | 2,756 e 0 .iieenn2,756 |oveeeeennnnnns (LN A 126,074 |.ooooviecen 0 o O e 0 e 3,950 |06/20/2053 [1.G FE ..
62927#-AH-
9 NFL VENTURES L P 3.86 15APR41 ...... | ....... 04/15/2023 | SINKING PAYMENT  |....ooveiiiiiiiiins foeiines 61,832 |[......... 61,832 |......... 61,832 |.......... 61,832 |.coveeeeeeen O e 0 s (L1 PO 0 I R (U0 FR 61,832 | O [0 o0 e, 1,193 [04/15/2041 |1.EFE ...
62942K-AA-
4 NRP MORTGAGE TRUST 2013-1 ... |..ccce. 06/01/2023 |PAYDOWN ......cccce. |oovvveereeiiinnnes [000... 691,984 |.........691,984 |.........671,594 |.........617,197 |...............0 [....... 18,807 |...............0 [....... 18,807 |..covverreeeenn 0 [ornnnn691,984 o0 i O e 0 e 8,433 |07/01/2043 [1.A ........
62942K-AG-
1 NRP MORTGAGE TRUST 2013-1 ... |..ccce. 06/01/2023 |PAYDOWN ......ccccoe. |oevveenneiiinines |0 115,645 ... 115,645 |......... 111,832 |......... 115,507 |...ccoveeeen O e 138 | O e 188 i 0 [ 115,645 [0 i O el 0 1,529 [07/01/2043 |1.A ........
62947A-AF-
0 NP SPEXLP ..o [ eeees 05/19/2023 |PAYDOWN .....ccccees Joovnvvennnniininns fooveeeennn 7,187 | 7,487 | 7,186 | 7,188 | O 0 | O 0 e O el 7187 [0 e O 0 e 57 |03/19/2051 |1.F FE ...
NAVIENT PRIVATE EDUCATION REFI
63941J-AA-6|LOAN TRUS ......oooiiiiiiiiiiiiiiincciiiiens | eeeee 06/15/2023 |PAYDOWN ......cccooee |oovneenneiiiinines |00, 418,784 |.........418,784 |.........389,207 |..cccovvveeeeeen O | 0 [0 29,577 |0 [0 29,677 i 0 [ei418,784 [0 e O e 0 1,656 [10/15/2068 |1.AFE ...
63941T-AA- [NAVIENT PRIVATE EDUCATION REFI
4 LOAN TRUS .....cooiiiiiiiiiiiiiiiiecccciins [ eeeeen 06/15/2023 |PAYDOWN .......cc..o. |oecvveeeneiiinnnns |-00... 285,847 |.........285,847 |.........288,861 |.........286,992 |...............0 [ (1,145) | O [ (1,145) |0 [0000.285,847 [0 i O el 0 2,001 |05/15/2069 |1.AFE ...
63942K-AA- | NAVIENT PRIVATE EDUCATION REFI
2 LOAN TRUS .....cooiiiiiiiiiiiiiiiiecccciins [ eeeeen 06/15/2023 |PAYDOWN ......ccccoee |ovnninnniiiinins | 122,110 |......... 122,110 106,465 |.........ccooeeeen 0 fonieeienees0 | 15,645 [, 0].....15,645 |.............. (LN A 122,110 [oeeieiiiiienn O o O e 0 e 241 (04/15/2070 |1.AFE ...
63942M-AA- | NAVIENT PRIVATE EDUCATION REFI
8 LOAN TRUS .....oooiiiiiiiiiiiiiiiiecceciins [ eeeees 06/15/2023 |PAYDOWN ......ccccoee |ovnninnniiiinins | 110,696 |......... 110,696 |.......... 96,655 |.......... 97,570 |.ccvvveeeenen 0 [0 13,126 e 0]......13,126 |.............. (LN A 110,696 |....ooovevenn0 o O e 0 e 1,025 (07/15/2070 |1.AFE ...
64033A-AA- | NELNET STUDENT LOAN TRUST 2012-
2 LU TR 06/26/2023 |PAYDOWN ......ccccoee |ooviniinnnniiiins | 616,142 |......... 616,142 588,993 |......... 601,451 |.....cceeeee. 0 [ 14,690 | 0]......14,690 |............... (LN A 616,142 |....cccceeenn 0 [0 |0 13,673 [09/27/2038 |1.AFE ...
64034E-AA- |NELNET STUDENT LOAN TRUST 2019-
3 LU [SSOON 06/25/2023 |PAYDOWN ......ccccoee |oviniiennciiiiins | 304,060 |......... 304,060 316,983 |......... 312,691 |.occoveeeeen 0 [ (8,630) | 0]......e(8,630) [ (LN A 304,060 |.....ccceeeenn O [0 i 0 s 3,198 | 10/25/2067 (1.AFE ...
NEW RESIDENTIAL MORTGAGE LOAN
64829F-AJ-0| TRUST 2016 ...oevvveiiriiiiiciiiiiiiiecciins | oo 06/01/2023 |PAYDOWN ......cccooe. |oovveennniiiinnns |00 137,591 11000 137,591 |1l 143,942 ...l 139,379 | O [ (1,788) | O [ (1,788) | O [t 137,591 [0 i O e 0 e 2,836 |03/01/2056 |1.A ........
64829G-AL- | NEW RESIDENTIAL MORTGAGE LOAN
3 TRUST 2016 ..o [ 06/01/2023 |PAYDOWN ......ccccoe. |oovveennniiiininns [00000. 243,621 |......... 243,621 |.........250,820 |.........245,266 |...............0 [........(1,645) |......ceeeeeen O [ (1,645) | 0 [0243,621 o0 i O el 0 e 4,792 |111/02/2035 |1.D FE
64829L-BM- | NEW RESIDENTIAL MORTGAGE LOAN
9 TRUST 2016 ..coooiiiiiiieeiiiieeeececiieeee [ 06/01/2023 |PAYDOWN ......ccccoe. |oovvneennniiiiinns 20000002 92,890 ...l 92,890 |.......... 93,993 |.......... 92,890 |...ccooeeeenn O o0 i O o0 e 0 000000 92,890 o0 i O el 0 e 1,869 [11/01/2056 |1.A ........
64829W-AB-| NEW RESIDENTIAL MORTGAGE LOAN
0 TRUST 2021 ..o [ 06/01/2023 |PAYDOWN ......cccce. |oovcrvvenneniiiines |00 103,741 ......103,741 |l 84,646 | O [0 [0 19,095 |00 019,095 |0 [ 103,741 [0 | O o0 e 318 |06/01/2051 [1.AFE
64831G-AB- | NEW RESIDENTIAL MORTGAGE LOAN
1 TRUST 2021 ..o [ 06/01/2023 |PAYDOWN .......cc..o. |oevveeeeeiiininns |0neee. 121,086 .........121,086 |.........104,380 |.........105,175 |...............0 [....... 15,911 |0 015,911 0 012,086 o O i O el 0 e 1,263 [09/01/2051 |1.A ........
65536W-AA-[ NOMURA ASSET ACCEPTANCE CORP
3 ALTERNATIVE ....oooiiiiiiiiiiiiiiiiccciins | oo 06/26/2023 |PAYDOWN .....ccccooes Joovnnneneeniiinines foeviiiieennd 0 0929 291 291 | 0 0 i 0 o0 i 0 291 0 e (291) e 291 | 0 |08/25/2036 [1.AFM
67098A-AY-
5 OBX 2019-INV1 TRUST .....oocvviieiieiiinn [ s 06/01/2023 |PAYDOWN ......ccccoe. Joovnnnennnniiiines 00000 23,638 |10t 23,538 | 22,391 | O [ O [ 1,147 |0 [ 1,147 |0 028,688 [0 | O o0 e 137 |11/01/2048 |1.AFE
67113A-BL-3{ OBX 2019-EXP3 TRUST .....cccoeeiiiiieeee | evnnne 06/01/2023 [PAYDOWN .......ccevee fonnnnnniininninnnns [onnnnn. 34,060 |.......... 34,060 |.......... 33,294 |.......... 33,364 |.......eeeeees 0 |oeeeeeeennn 897 e O et 897 [0 . 34,060 |0 e 0 v O e 752 |10/01/2059 |1.A ........
67113C-AE-
6 OBX 2020-INV1 TRUST ... v 06/01/2023 [PAYDOWN .......ccceee foonnninnnninnnnnnns [..n.... 455,254 |.........455,254 |.........406,883 |.............ee... O |0 | 48,371 o 0 [ 48,371 [0 465,254 |0 [ O [ O e 3,163 [ 12/01/2049 |1.AFE
67117J-AC-1| OBX 2021-INV3 TRUST ... R ST 06/01/2023 |PAYDOWN ......ccccoe. |oovveeeeeiiininns 200002 207,227 |......... 207,227 |.........206,612 |.........206,666 |...............0 [cccccccee. 562 |oonniiiinnnn O [ 562 |0 [000000.207,227 e O o O e 0 e 2,162 |10/01/2051 [1.A ........
67181D-AA- | OAK STREET INVESTMENT GRADE
9 NETLEASE FU ... [ eeeees 06/20/2023 |PAYDOWN ......cccooee |oovvveeneeniiinens fooveeeennn 7,920 | 7,920 i 7,081 | O 0 [0 839 | 0. 839 [ (U8 F 7,920 | O o0 o0 | 12 {11/20/2050 |1.AFE
67181D-AK- | OAK STREET INVESTMENT GRADE
7 NET LEASE FU ..o [ eeeees 06/20/2023 |PAYDOWN ......cccooee |oovnvvenniniiiinnes |00 14,988 il 14,988 |.eeenen . 14,524 | 14572 |0 [ 417 |0 e 417 0 [, 14,988 [..ooooviin 0 i 0 | 0 s 164 |11/20/2051 |[1.AFE
67648B-AB- | OCEANVIEW MORTGAGE TRUST 2022-
INVA i | eeeees 06/01/2023 |PAYDOWN ....cccevees Joovnvnniiiiiiiiinns |oeinnnes 66,935 ...66,353 |......... 66,393 |............... 0 | 548 [ 0 . 543 [ 0 66,935 |.....cooeeeen O e O i O 709 112/01/2051 [1.A ........
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677071-AM-
4 OHANA MILITARY COMMUNITIES LLC |....... 04/01/2023 | SINKING PAYMENT  |..cccvveeeieiiiins |oeene 154,205 |......... 154,205 |......... 138,434 |......... 149,833 |.......ccnee (LN F 4,372 oeeeeeenns (LN F 4,372 oeeeeeenns (LN A 154,205 |............... [V (L8 FOUN [V 4,211 110/01/2026 |1.D FE ...
68269C-AA- | ONEMAIN FINANCIAL ISSUANCE
4 TRUST 2018-2 ..oeeiieiiiiieieceiiiiieeeeeiis [ 06/14/2023 |PAYDOWN .....ccccoees |oonvinnniniiiiiens oo 1,300,926 |...... 1,300,926 |...... 1,313,122 |...... 1,303,698 |......cvveenn 0. (2,772)cceeeiiinens 0. (2,772)|cceeeiiinnns 0l.... 1,300,926 |..........c.... [V (LN FOUN [V 20,013 |03/14/2033 |1.AFE ...
69343F-AA- | PHEAA STUDENT LOAN TRUST 2016-1
5 e e 06/26/2023 |PAYDOWN ......ccccoee |oovinniennnniiiins foeene 122,896 |......... 122,896 |......... 117,519 |......... 119,285 |.ooeeeennnns (LN F 3,612 | (LN F 3,612 | (LN A 122,896 |............... [V (L8 FOUN [V 2,984 |09/25/2065 |1.B FE ...
69371V-AA-
5 PSMC 2018-1 TRUST ....coeviiiiiiiiiiciiis | eeeeen 06/01/2023 |PAYDOWN ......ccccees |ovinnienneniiiins foeeiiiinns 1,038 |oeeeeennn. 1,038 | 1,031 [ 1,038 [ooeiiiiiiens (LN FOUN [0 FO (U1 IO [0 FO (U8 F 1,038 [ooooiiiiinenns [V (LN FOUN [V 15 102/01/2048 [1.A ........
718547-AN-
2 PHILLIPS 66 CO .......cocuvvieiiiiiiiiiiineens | eeeenn 05/02/2023 | EXCHANGE OFFER  |....occoviiiiiiiicns e 2,913,152 |...... 3,000,000 |...... 2,911,269 |...... 2,912,406 |......ccc...... (U I, 745 oo 0 |iiinns 745 oo 0l.... 2,913,152 |.cuvveeennne [V (LN FOUN [V 86,158 | 10/01/2046 (2.AFE ...
72650T-AA-
6 PLAINS END FINANCING LLC ........ccc.. | eeeeenn 04/15/2023 | SINKING PAYMENT  |....ooveiiiiiiiiins foeiines 79,310 |.......... 79,310 |.......... 75,146 |.......... 77,920 |cccuvienennnne (LN F 1,390 [ooviiiiinens (LN F 1,390 [oooiiiiinens (U0 FR 79,310 |ooooiiiieenns [V (LN FOUN [V 2,383 | 04/15/2028 |3.AFE ...
72703P-AB- | PLANET FITNESS MASTER ISSUER
9 LLC i [ e 06/05/2023 | PAYDOWN .....ccccoee Jooenvnnnnniiiiines oo 20,000 |.......... 20,000 |.......... 19,080 |.......... 19,119 [ (U I, 881 [oveieiiiins 0 |iiinns 881 [ (U0 FR 20,000 |...occuvieenns [V (LN FOUN [V 467 (09/05/2048 |2.C FE ...
72703P-AD- | PLANET FITNESS MASTER ISSUER
5 LLC i [ e 06/05/2023 | PAYDOWN .....ccccoees Jooenvnnnnniiiiinns oo 12,500 |.......... 12,500 |.......... 12,500 |.......... 12,500 [o.eceverinnnnes (LN FOUN [0 FO (U1 IO [0 FO (U0 FR 12,500 [..ooooiinnnnns [V (L8 FOUN [V 203 (12/05/2051 |2.C FE ...
73102Q-AA-
4 POLAR TANKERS INC ........cooovviiiiennes | eeeenn 05/10/2023 | SINKING PAYMENT  |..ccovveeeiiiiiins |eene 239,041 |......... 239,041 |......... 232,359 |......... 235,011 [ (LN F 4,030 [oeeeeeeinnnns (LN F 4,030 [oeeeeeeinnnes (LN A 239,041 | [V (L8 FOUN [V 7,113 |05/10/2037 (1.F FE ...
74387Y-AD- | PROVIDENT FUNDING MORTGAGE
5 TRUST 2021-1 ..oveiiiiiiiiieieeciiiiceeeeeis [ 06/01/2023 | PAYDOWN ... ..285,541 |.........285,661 |....cceeeeeeen O [eeeeennnn 595 [0 | 595 [0 ]00000000286,257 | 0 e 0 | [0 2,391 |04/01/2051 [1.A ........
74981C-AA-
9 RUN 2022-NQM1 TRUST ......covvviieeeees | aeeeenn 06/01/2023 |PAYDOWN ........cc.o. |oevcvveeeeeniinnne |00 130,147 |0 130,147 |, 129,117 |.........129,688 |......ccoeeees0 | 559 [0 | 559 [0 130,147 |0 el 0 e [V 1,998 (03/01/2067 |1.AFE ...
75409X-AA-
4 RATE MORTGAGE TRUST 2021-HB1 .. |....... 06/01/2023 |PAYDOWN .......ccco. |oevvvvieneiniinnns [20. 210,344 |.........210,344 |......... 207,935 |.........199,826 |........c....e.0 |0enn2,373 [0 2,373 [0 210,344 0 el 0 o [0 2,224 112/01/2051 [1.A ........
75410R-AJ-5 RATE MORTGAGE TRUST 2022-J1 ..... |....... 06/01/2023 [PAYDOWN .......ccoeee fevrennnninninnnnnnn fernen. 182,960 |......... 182,960 |......... 180,602 |.........180,870 |...............0 |.........2,090 |[....oevvvvnnnnn O [erinnnn2,090 [oeiiiiiennnn0 182,960 |0 i 0 v [0 1,859 (01/01/2052 [1.A ........
78397E-AE- | SBALR COMMERCIAL MORTGAGE
6 2020-RR1 TRUST ....covvvvviiiivviiiiieiiieees | aviiens 06/06/2023 [PAYDOWN .......ccceee fernnnnnnnninnnnnnnn [onnnnn. 24,450 |.......... 24,450 |.......... 25,735 [oeeeeeen 25,471 o O [ (1,021) el O e (1,021) | 0 [ 24,450 o O e O s [V 288 |102/06/2053 [1.A ........
78419C-AG- [ SG COMMERCIAL MORTGAGE
9 SECURITIES TRUST .....covvvvvvivvievniinnns | vvnnns 06/01/2023 [PAYDOWN ....ccovvvene o s O (O F, 52,861 |.......... 19,645 |......ccce 0 oo (1,67 1) e O [ s (1,67 ) [l O e 0 0 i 0 s [0 2,643 110/01/2048 (1.AFE ...
78442G-FJ-
0 SLM STUDENT LOAN TRUST 2003-1 ... |....... 06/15/2023 [PAYDOWN .....ccovvvne oo s 26,981 |.......... 26,981 |[.......... 25,092 [ 26,173 oveiiiviiinnnnn O [ 808 [l 0 e 808 |l 0 [ 26,981 i O e O s [V 739 |06/15/2037 |2.C FE ...
78443B-AK-
2 SLM STUDENT LOAN TRUST 2006-10 . |....... 04/25/2023 [PAYDOWN .....ccovveee fooiiiss s 89,147 |.......... 89,147 |.......... 79,006 |.......... 84,045 |............... (O R 5102 |..oooeeeeens (U S 5102 |..oooeeeeens (O 89,147 |.ooveeeenens [V (U S [V 2,166 |03/25/2044 (1.F FE ...
78443C-AP- [ SLM PRIVATE CREDIT STUDENT LOAN
9 TRUST 20 i i 06/29/2023 | CALL 100 .....ovvvvenenn fooviiiiis oo 350,000 |......... 350,000 |......... 349,563 |......... 350,000 |..ccvvvvenennns (U S [V R (U S [V (U R 350,000 |....covvvvnnee [V (U S [0 R 12,726 (03/15/2033 |2.C FE ...
78448P-AE- | SMB PRIVATE EDUCATION LOAN
0 TRUST 2015-A ..o | v 06/15/2023 | PAYDOWN .....ccovvvne fooviins oo 119,004 ...119,004 |. ..116,786 |......... 118,056 |......cevveeenn O feninnnncn 948 [l O . 948 |0 [ 119,004 o O e O s [0 2,083 |110/16/2045 (1.B FE ...
78450Q-AA- | SMB PRIVATE EDUCATION LOAN
1 TRUST 2023-A ...ooniiiens | v 06/15/2023 | PAYDOWN .....coevvvne fooiis oo 326,926 |......... 326,926 |......... 322,342 |ceeiiiiiiiiiees [0 O (O R 4,583 [..oeiiinnnnne (U S 4,583 [..oeiiinnnnee (U R 326,926 |.......eeuueeee [V (U S [0 3,261 |01/15/2053 |1.AFE ...
80290C-AS- [ SANTANDER BANK AUTO CREDIT-
3 LINKED NOTES U 06/15/2023 [PAYDOWN ... R 494,081 ...494,081 ..494,081 |.........494,081 [....ceevveennnn O ot O il O 0 el 0 e, 494,081 |..ccoeeeennnns [V (U S [V R 10,801 [05/15/2032 |2.B FE ...
80290C-BF- | SANTANDER BANK AUTO CREDIT-
0 LINKED NOTES .......cuuvmiiiiininniiniiinnnnns [ereeen 06/15/2023 | PAYDOWN .....coevvene fooviiss [ 495,014 |......... 495,014 |......... 495,014 |......... 495,014 |.....ouuneeeee (U S [V R (U S [V (U R 495,014 |.....cceeeenns [V (U S [0 R 12,925 (12/15/2032 |1.C FE ...
805564-GA- | SAXON ASSET SECURITIES TR 2000-2
3 MORTLN ..o [ 06/01/2023 [PAYDOWN .....coeevvee fooiiiss s 58,991 [.......... 61,706 |.......... 49,982 |.......... 59,966 |............... (O R 1,740 |oeeeieiinenns (U S 1,740 |ooeveiiieens (O 61,706 |..cooeveennnns [V 2,715)|........ (VA1) ] R 887 |07/01/2030 |1.AFM ..
81744N-AH-
3 SEQUOIA MORTGAGE TRUST 2012-6 . |....... 06/01/2023 [PAYDOWN .....ccevveee fooiiss e 80,327 |.......... 80,327 |.......... 81,130 |.......... 80,327 |..oeoeeeeenns (U R [V (O S [V R [0 R 80,327 |.eeeveiieeeens [V (U S [V 1,204 [12/01/2042 [1.AFM ..
81744Y-AA-
4 SEQUOIA MORTGAGE TRUST 2013-4 . |....... 06/01/2023 [ PAYDOWN .....coevvene fooviiis oo 173,663 |......... 173,663 |......... 161,181 |......... 162,749 |l 0 [...... 10,914 |.....eeneeee 0 [...... 10,914 |....oeeneeee (U IR 173,663 |[..cccoennnnnnn [V R (U IS [V 1,810 (04/01/2043 [1.A ........
81745A-AF-
4 SEQUOIA MORTGAGE TRUST 2013-5. |....... 06/01/2023 [PAYDOWN .....ccceveee fooviiiiiiiiiiiiiiiss fooeeinnn 87,870 |.......... 87,870 |.......... 86,332 |.......... 87,840 |............... (O 30 |, (O R 30 |, O R 87,870 |....ccceennnn. [0 R, [O {0 R 1,353 |05/01/2043 [1.A........
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81745E-AD-
1 SEQUOIA MORTGAGE TRUST 2013-8 . |....... 06/01/2023 |PAYDOWN .......cccco. |oevcveeeeeiiiinnes |00 33,689 |l 33,689 ...t 33,331 | 33,683 | O e 7 i O el 7 0 [0 83,689 [0 |0 s [0 FO 490 (06/01/2043 |1.A ........
81745L-BN-
2 SEQUOIA MORTGAGE TRUST 2014-4 . |....... 06/01/2023 |PAYDOWN ......ccccoe. |oovvveeneiiiinnns |00 43,051 il 43,051 |l 43,284 |l 43,051 | O O i O 0 0 [ 43,051 [0 |0 e [0 FO 731 111/01/2044 |1.A ........
81745M-AE-
1 SEQUOIA MORTGAGE TRUST 2013-2.. |....... 06/01/2023 |PAYDOWN .......ccce. |oevvveeneiiiinees [00000.. 86,379 |.......... 86,379 |.......... 86,163 |.......... 86,379 |...occceeenn O o0 | O [0 |0 [0 86,379 [0 |0 e [0 1,418 [02/01/2043 |1.A ........
81745Q-AA-
0 SEQUOIA MORTGAGE TRUST 2015-1. |....... 06/01/2023 |PAYDOWN ......ccccoe. |oovcvveeneiiiinnes |00 48,768 |.......... 48,768 |.......... 48,898 |.......... 48,513 |...cccoceen 0 e 255 |0 e 255 |0 [ 48,768 [0 |0 e [0 FO 596 |01/01/2045 [1.A ........
81745X-AG-
2 SEQUOIA MORTGAGE TRUST 2017-4 . |....... 06/01/2023 |PAYDOWN ......cccooee |oovineennniiiiines 0000000 26,629 |l 26,529 ...t 26,612 ...t 26,530 | O et a (D) e O e d (D il 0 [0 26,529 [0 |0 e [0 FO 386 |07/01/2047 |1.A ........
81746F-CD-
5 SEQUOIA MORTGAGE TRUST 2017-6 . |....... 06/01/2023 |PAYDOWN ......cccooee |oovnnnennniiiiines 000000 32,952 |00 32,952 |0 29,274 | O | 0 [ 30877 | 0 [ 30877 |0 82,952 [0 |0 e [0 FO 307 |09/01/2047 |1.A ........
81746K-CB-
8 SEQUOIA MORTGAGE TRUST 2017-2.. |....... 06/01/2023 |PAYDOWN ......cccce. |oovvneeeeiiiinnnns |00 44,852 |00, 44,852 |.......... 40,367 |...ccooeneeeenen O | 0 4,485 |0 4,485 |0 [ 44,852 [0 |0 s [0 FO 266 (02/01/2047 |1.AFE ...
81746R-CB-
3 SEQUOIA MORTGAGE TRUST 2016-2 . |....... 06/01/2023 |PAYDOWN ......cccooe. |oovvveennniiiines |00 83,123 |0l 63,123 |1l 63,182 |0t 63,130 | O et d (D) | O a0 | 0 [ 83,128 [0 |l O e [0 FO 905 |08/01/2046 |1.A ........
81746V-AU-
4 SEQUOIA MORTGAGE TRUST 2018-3 . |....... 06/01/2023 |PAYDOWN ........c..o. |oeecvveeeeiiiiinnes [00000... 20,808 |.......... 20,808 |.......... 20,548 |.......... 20,802 |.....ccoceeen O forieeiiiiiicn5 i O 5 0 [0 20,808 [0 |l 0 e [0 FO 341 |03/01/2048 |1.A ........
81746X-CD-
6 SEQUOIA MORTGAGE TRUST 2017-3 . |....... 06/01/2023 |PAYDOWN .....ccccooes |oovninennniiiinines |0 47,284 |00l 47,284 |l 43,095 | O |0 [ 04,189 |0 04,189 |0 47,284 [0 |0 s [0 FO 633 | 04/01/2047 |1.EFE ...
81747G-CC-
4 SEQUOIA MORTGAGE TRUST 2018-5 . 06/01/2023 |PAYDOWN ......ccccoe. |oeviveeneniiinnns 00000 23,695 |00l 23,595 ...l 20,292 ...l 20,316 | 0 3,279 |0 [ 03,279 |0 28,595 [0 | 0 e [0 FO 387 |05/01/2048 |1.F FE ...
81747J-AA-4| SEQUOIA MORTGAGE TRUST 2018-6 . .106/01/2023 [PAYDOWN ..........oo. |oeeveeeeieieeeeeeees o000 39,759 [l 39,759 ..t 40,355 o 39,759 [ O et O 0 e 0 e O [ 39,759 [l O 0 e [V 591 |07/01/2048 |1.A ........
81747J-CE-4| SEQUOIA MORTGAGE TRUST 2018-6 . 06/01/2023 |PAYDOWN ........cc.o. |oevcvveeeeiiiiinee |00 36,663 |.......... 36,663 |.......... 34,280 |....ccoceeeeeneenn O |0 [nnnn.2,383 |0 02,383 |0 [ 36,663 [0 |l 0 e [0 FO 510 |07/01/2048 |1.EFE ...
81748C-AA-
8 SEQUOIA MORTGAGE TRUST 2021-9 .. |....... 06/01/2023 | PAYDOWN ... R R 566,003 |......... 566,003 |......... 563,258 |......... 563,338 |.....ccceeeen0 [ 2,665 |oeniiieinn 0 [0 2,665 |niieeee 0 |, 566,003 |......coeeennn [0 FO (LN FOUN [0 5,324 101/01/2052 (1.AFE ...
81753L-AA-0[ SERIES RR 2013-1 TRUST .....ccoceeeeie | evnnns 05/01/2023 [PAYDOWN ... e ... |...52,835,756 |.... 52,835,756 |.... 26,220,748 |.... 51,853,129 |.. ....52,835,756 |............... [V R (U S [OJ 0 (06/01/2046 |2.C FE ...
81753L-AE-2| SERIES RR 2013-1 TRUST .....cccvveeeees | eeennne 05/01/2023 |PAYDOWN .....ccccoees Joonvinenneiiiiiens oo 8,740,248 |...... 8,740,248 |...... 3,456,742 |...... 8,404,696 |...............0 |..... 335,552 |[...............0 |..... 335,552 [..............0 |...... 8,740,248 |............... [0 FO (LN FOUN [ PO 0 |06/01/2046 [3.C FE ...
SIERRA TIMESHARE 2020-2
826525-AA-5|RECEIVABLES FUND .........cooovviiiiennes | eeenne 06/20/2023 |PAYDOWN ......ccccoee |oovvnninnneniiiins foeeene 153,951 |........ 153,951 |......... 153,921 |......... 153,944 |............... (LN FOUN 4 TP (U1 IO 4 TP (LN A 153,951 [ [0 FO (LN FOUN [0 FO 851 |07/20/2037 |1.AFE ...
82652T-AB- [ SIERRA TIMESHARE 2022-1
1 RECEIVABLES FUND .......cccceeeviiiiiiiins | eeeens 06/20/2023 |PAYDOWN ........cc... |oevcvvveeeeiiinnne |00, 348,740 |.........348,740 |......... 348,724 |......... 348,729 |..ccovvenennnn. (LN FE L Y R, (LN FE L R, (LN A 348,740 |....cccvveennn [0 FO (L8 FOUN [0 5,127 |10/20/2038 (1.F FE ...
82667C-AA-
3 SIGNALRAILILLC ..oooviiiiiiiiciiiiiees [ 06/17/2023 |PAYDOWN .....ccccoee |ovvvveneiiiiiiees |00 27,178 |l 27,178 | 27,165 |.......... 27167 | (LN FE L Y R, (LN FE L R, (U0 FR 27,178 | [0 FO (LN FOUN [0 FO 252 (08/17/2051 |1.F FE ...
SIERRA TIMESHARE 2022-3
826934-AB-7|RECEIVABLES FUND .........cooooviiiinenes | eeenne 06/20/2023 |PAYDOWN ............. |oeeevveeeeeniinnne |20, 381,017 |.........381,017 |......... 380,941 |......... 380,944 |....cceeen. (LN FE £< ) (LN FE £< ) (LN A 381,017 |.oooviiieennn [0 FO (LN FOUN [0 9,926 |07/20/2039 (1.F FE ...
83406T-AB- [ SOFI PROFESSIONAL LOAN
8 PROGRAM 2020-ATRU ......ccceevviviinins | eeeenn 06/15/2023 | PAYDOWN ......cccco. |oevivvienniiiiiins |00 222,637 |.........222,537 |......... 222,537 |......... 222,537 |ceeiiiiinenn (LN FOUN [0 FO (U1 IO [0 FO (LN A 222,537 |.ecoiiiiiinennn [0 FO (LN FOUN [0 2,327 | 05/15/2046 |1.AFE ...
83715R-AH- | SOUTH CAROLINA STUDENT LOAN
5 CORP 2015-A ... [ 06/26/2023 |PAYDOWN ............. |oeeevveeeeeiiinnne |20, 310,267 |.........310,267 |......... 311,672 01/25/2036 |1.F FE ...
85208N-AD- | SPRINT SPECTRUM CO LLC / SPRINT
2 SPECTRUM ......oooiiiiiiiiiieiiiieeeccccins [ 06/20/2023 | SINKING PAYMENT  |..........eeeeeeee |-...... 187,500 |.........187,500 |......... 187,500 03/20/2025 |1.F FE ...
85208N-AE- | SPRINT SPECTRUM CO LLC / SPRINT
0 SPECTRUM . 06/20/2023 | SINKING PAYMENT ..100,000 |... 03/20/2028 |1.F FE ...
85234#-AB-1[ STADIUM FDG TR 5.0 01APR39 .......... 04/01/2023 |CALL 100 ............... .. ... 65,483 04/01/2039 |2.CPL ...
86212X-AF- | STORE MASTER FUNDING I-VII XIV XIX
7 XX XX i | 06/20/2023 [PAYDOWN ......cccevee fornmninniininninnns [ennnenn.2,083 ...l 2,083 ... 2,083 | [0 O (U S [V R (U S [V (U S 2,083 |.ooeeiiiennns [V (U S [OJ 7 |06/20/2053 [1.AFE ...
86213C-AB-
1 STORE MASTER FUNDING | LLC ........ |....o. 06/20/2023 [PAYDOWN .....ocevvenn o [ 6,250 |.coeeeeens 6,250 [............ 6,247 |............ 6,250 [....evvnnnnnee (O R [V R (O S [V (U S 6,250 |..cooeeeiennns [V R (U IS [V R 109 (04/20/2045 |1.E FE ...
867914-AH- PERSHING &
6 TRUIST FINANCIAL CORP .......cceuuvuennn | annnnns 04/25/2023 [COMPANY .......cooeee focciiiiiiiiiinnn [ 6,694,601 |...... 6,723,000 |...... 7,682,673 |...... 7,093,930 |......connnn 0[..... (34,800)|............... 0[..... (34,800)|............... 0[..... 7,059,130 |.....ceeveuneee 0 |....(364,530)]|....(364,530)|......... 276,699 [02/15/2026 |1.G FE ..
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87267C-AA-
6 TRP 2021 LLC ..oooiiiiiiiiieiiiiicceccciis [ 06/17/2023 | PAYDOWN .....ccccoees Jooninnniniiiiinns oo 94,870 |.......... 94,870 |.......... 94,850 |.......... 94,855 |...cvveeennnn. (LN FE 15 [ (LN FE 15 [ (U0 FR 94,870 |...cocuvneennn [V (L8 FOUN [V 860 |06/19/2051 |1.F FE ...
87342R-AH-
7 TACO BELL FUNDING LLC .......ccoeeeee [ ennnns 05/25/2023 | PAYDOWN .....ccccoees Joonninnniniiiiinns oo 15,000 |.......... 15,000 |.......... 14,739 |.......... 14,780 |o.eeeeeennnns (U I, 220 [oeeeeeiinnns 0 |iiinns 220 [oeeeeeiinnns (U0 FR 15,000 [...oocovunnnes [V (LN FOUN [V 172 |08/25/2051 (2.B FE ...
TARGET (WASH DC ) CTL 0.01
87612%-AA-5|15JANAT ... e 06/15/2023 | SINKING PAYMENT  |....ooveiiniiiiinns foeiines 16,940 |.......... 16,940 |.......... 17,109 |.......... 17,089 [oeeeeernnnns (LN FR (149) |.vvveeeennns (U8 FR (149) |.evveeeennns (U0 FR 16,940 | [V (LN FOUN [V 331 |01/15/2041 |1.F ........
88033G-DP-
2 TENET HEALTHCARE CORP ........cc... [eenis 06/15/2023 | EXCHANGE OFFER  |....coooviiiiiiiicns o 2,000,000 |...... 2,000,000 |...... 2,000,000 |...... 2,000,000 |...covveennnne (LN FOUN [0 FO (U1 IO [0 FO 0l.... 2,000,000 |..evvveeeennnee [V (LN FOUN [V 61,250 |06/15/2030 (3.C FE ...
88603U-AA-
7 THRUST ENGINE LEASING 2021 DAC . |....... 06/15/2023 |PAYDOWN ......cccooee |ovvvnvenneniiiinee | 78,740 |, 78,740 | 78,737 | 78,738 | 0 e 2 i 0 [ 2 |0 [ 78,740 [0 |0 e [V 1,365 [07/15/2040 |1.F FE ...
89171V-AC- | TOWD POINT MORTGAGE TRUST
1 2015-5 oiiiiiiiii s [ 06/01/2023 |PAYDOWN .......ccco. |oevvvveeeeeiinnnns |-....1,423,064 |...... 1,423,064 |...... 1,424,776 |...... 1,423,097 |....cccoccceen. O e (B34) | O e (34) | 0 [0 1,428,064 o0 |l 0 s (O O 20,887 [05/01/2055 |1.A ........
89172H-AC- | TOWD PO
1 2015-3 .oiiiiiiiiieee s [ 06/01/2023 |PAYDOWN ......cccooee |oovnineeneiiiiiines |00 799,981 |.........799,981 |.........799,606 |.........799,981 |....cccoceen O o0 | O [0 |0 [00799,981 [0 | 0 e (O O 12,732 (03/01/2054 |1.A ........
89172Y-AC- | TOWD POINT MORTGAGE TRUST
4 2016-3 ..oeeieiiiiiiiee s [ 06/01/2023 |PAYDOWN .....ccccooes Joovnnninniiiiiines 0000000 62,212 |00l 62,212 ], 60,834 |.......... 62,084 ..o O [ 128 |0 [ 128 |0 62,212 [0 |l 0 e [0 1,089 [04/01/2056 |1.A ........
89656R-AA-
8 TRINITY RAIL LEASING 2022 LLC ....... |....... 06/21/2023 |PAYDOWN ......cccooee |oovivieenniiiiiees 00000 49,910 |l 49,910 |......... 49,908 |.......... 49,908 | O o2 i 0 [ 2 |0 [0 49,910 [0 |0 e [V 947 |05/20/2052 |1.F FE ...
89683L-AA-8( TRIUMPH RAIL HOLDINGS LLC .......... |....... 06/17/2023 [PAYDOWN ......ccevvee fommnnnnniiiiiiiinn [0 22,631 |...eeinl 22,631 |..eennn 22,621 [0 22,626 |0 |5 [ O et 5 el 0 022,631 |0 i 0 s [V 204 |106/19/2051 (1.F FE ...
UHC (SENIOR NT ) CTL PA3.5
90272%-AA-0 [ 15BMAY33 .....ovviiiiiiiiiiiiniiiiniiieiiiineienees | eenn 06/15/2023 | SINKING PAYMENT ..o oo 45,926 |.......... 45,926 |.......... 45,926 |.......... 45,926 |.....covveeeenn (U S [V R (U S [V (O 45,926 |.......oevneee [V (U S [V 671 |05/15/2033 |1.F ........
90276W-AT-| UBS COMMERCIAL MORTGAGE
4 TRUST 2017-C7 ..oevvvvvvnnnnnninnnnnniininnnnes | vvnnns 06/01/2023 [PAYDOWN ....ccovvvene o s O (O F, 21,451 | 11,934 | (O R [(<13) ) AR (O R (859)[.vvvvvnnnnnnee [0 S [V S [V (U S [0 1,254 (12/01/2050 [1.AFE ...
90276Y-AF- | UBS COMMERCIAL MORTGAGE
0 TRUST 2019-C16 ... | 06/01/2023 [PAYDOWN ....ccovvvenn foes s O (O F, 13,356 |[............ 9,407 |.euennnnnnee (O R [(S724°) ] AR (O R [(S724°) ] AR [0 S [V S [V R (U S [V 773 |04/01/2052 |1.AFE ...
90278K-BB- | UBS COMMERCIAL MORTGAGE
6 TRUST 2018-C14 ..o i 06/01/2023 [ PAYDOWN ....ccovvvene o s [ O (O F, 16,804 [....eeeenn 11,628 [0 e (Q0) |l 0 e (90T ) e O et O el O 0 | [V 897 |12/01/2051 |1.AFE ...
UBS COMMERCIAL MORTGAGE
90278L-AZ-2[ TRUST 2018-C15 .....coeeeiiiiiiiiiinieninneees | i 06/01/2023 [PAYDOWN .....covvvene foniss s 0 L7949 | 7185 i O [ (B31) el O e (B31) |0 e O i O e O s [V 669 | 12/01/2051 |1.AFE ...
90278M-BB- [UBS COMMERCIAL MORTGAGE
2 TRUST .ooiiins | v 06/01/2023 [PAYDOWN .....ccevvenn o s O (O F, 19,550 [o.vvennnnn 13,337 [t O e (715) |0 e (715 [ O it O el O 0 | [0 1,060 [10/01/2052 [1.AFE ...
90345W-AA-| US AIRWAYS 2012-1 CLASS A PASS
2 THROUGH T ..oooiiiiiiiiiiiiiiiiiiccccicceeeeees v 04/01/2023 | SINKING PAYMENT . 44,956 | 41,764 | O [ (488) [l O | (488) |0 [ 41,276 e O [l O [0 1,218 [10/01/2024 |2.AFE ...
90345W-AD-| US AIRWAYS 20
6 THROUGH T ..oooiiiiiiiiiiiiiiiiiiccccicceeeeees v 06/03/2023 | SINKING PAYMENT  |[......ccevvvvinnnnnn fornnnnnn. 76,401 |.......... 76,401 |[.......... 76,949 |.......... 76,542 |............... (O R (141) [oennniiinnnnne (O R (141) [oennniiinnnne (O 76,401 |ooooeeeenenns [V R (U S [0 1,767 [06/03/2025 |3.B FE ...
90346W-AA-| US AIRWAYS 2013-1 CLASS A PASS
1 THROUGH T ..oooiiiiiiiiiiiiiiiiiiccccicceeeeees v 05/15/2023 | SINKING PAYMENT |[.......ceevvvnnnnnnn feeneee.. 82,033 |.......... 82,033 |.......... 84,084 |.......... 82,352 |l (O R (319)[cevvevennnnnnne (O R (319)[cevvenennnnnnne (O 82,033 |..coeeieeeens [V (U S [V 1,620 (11/15/2025 [3.AFE ...
90353D-BA- [UBS COMMERCIAL MORTGAGE
2 TRUST 2018-C12 ... | 06/01/2023 [PAYDOWN .....covvvene foniss s O (O F, 15,115 |............ 9,184 |..vnnnnnnee (O R [G:15) ) R (O R [G:15) ) R [0 S (O S [V (U S [V 808 |08/01/2051 |1.AFE ...
90354P-AA-
5 ITE RAIL FUND LEVERED LP .....ccccccee [ eennn 06/28/2023 [PAYDOWN .....coovvvee fooiiss e 72,518 |.......... 72,518 |.......... 72,160 |.......... 72,227 |ooooeeeien [0 R 292 |oieiiiiiiiees (O S 292 |oiiiiiiiiees (O 72,518 |oooveeeeeens [V (U S [V 669 |06/28/2051 |1.F FE ...
90931G-AA- | UNITED AIRLINES 2020-1 CLASS A
7 PASSTHRO ....coooiiiiiiiiii [ 04/15/2023 | SINKING PAYMENT ... oo 107,550 |......... 107,550 |......... 108,088 |......... 107,940 |......oeeen (O R [(E1S10) ) AR (O R [(E1S10) ) AR (U R 107,550 [.ccceeeennnnns [V (U S [0 3,159 [ 10/15/2027 |1.GFE ..
90932E-AA- | UNITED AIRLINES 2016-2 CLASS AA
1 PASS THR ....oviiiiiiiiiiiiiiiiiiiiiiiniiiiiineens [ 04/07/2023 | SINKING PAYMENT ... oo 132,155 |......... 132,155 |......... 132,155 |......... 132,155 |l (U S [V R (U S [V (U R 132,185 [ [V (U S [0 1,900 [10/07/2028 [1.G FE ..
90932K-AA- | UNITED AIRLINES 2019-2 CLASS B
7 PASSTHRO ....coooiiiiiiiiii [ 05/01/2023 | SINKING PAYMENT  [....oouiiiiiiiiiiins oo 120,400 |......... 120,400 |......... 120,400 |......... 120,400 |...coeeeennnns (O R [V R (O S [V (U IR 120,400 |..cccoennnnnnn [V R (U IS [V 2,107 |05/01/2028 (3.B FE ...
UNITED AIRLINES 2016-2 CLASS B
90933J-AA-9[ PASS THRO ......cevvvvvvrriinnninnnnnninnnnnnnen | vvenns 04/07/2023 | SINKING PAYMENT ..o oo 336,983 |......... 336,983 |......... 326,378 |......... 332,511 |oeeiieiiiens (O R XY 7 R (VN R XY 7 R (U R 336,983 [....evvvrnnnns [V (U S [V 6,150 | 10/07/2025 |3.B FE ...
91474@-AA-

2 UNIVERSITY OF MICHIGAN .......cccceees | eeeeee 06/15/2023 | SINKING PAYMENT _|....cccoeeeeiiiinns oo 50,860 |.......... 50,860 |.......... 50,860 |.......... 50,860 |............... (O PRI [ O PR (O FPRRRIOOO [OOSR 0. 50,860 |............... [V RN (O PSRRI [V OO 748 106/15/2039 1B ........
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92348T-AA-
2 VERIZON OWNER TRUST 2020-A ....... |....... 04/20/2023 |PAYDOWN ......ccccoee |oovvininnneiiiiins | 164,726 |......... 164,726 |......... 163,967 |......... 164,627 |.....cconneee (LN FE 99 [ (LN FE 99 [ (LN A 164,726 |............... [0 FO (L8 FOUN [0 1,016 [07/22/2024 |1.AFE ...
92538U-AA- | VERUS SECURITIZATION TRUST 2022-
9 1< U [SSOOON 06/01/2023 |PAYDOWN ......ccccoee |ooviniinnnniiinins foeeene 115,331 |......... 115,331 |[......... 115,168 |......... 115,240 |...cooeennnens (LN FE < B IO (LN FE [ I IO (LN A 115,331 [ [0 FO (LN FOUN [0 1,888 [02/01/2067 |1.AFE ...
92890K-BD- | WFRBS COMMERCIAL MORTGAGE
6 TRUST 2014-C22 .......ovvvveiiiiiiiieeeccins [ 06/01/2023 |PAYDOWN .....cccceees |oovnnninieiiiiiies oo [0 O (U R 83,315 |.....eee. 19,324 | 0. (G010 ) 0. (G010 ) [ FO [0 FOUN [0 FO (LN FOUN [0 6,088 |09/01/2057 (1.AFE ...
92890N-AA- | WFRBS COMMERCIAL MORTGAGE
7 TRUST 2012-C10 ...covviieieeiiiiieeeecces [ 06/01/2023 |PAYDOWN ......cccooee Joovnrnennniiiiines Joeviiiiieeeend0 s 00000000 140,624 .l 1,002 |0 [ n(1,088) | 0 e (1,088) | O [ O o0 o0 e [0 9,595 |12/01/2045 (1.AFE ...
92939K-AH- | WFRBS COMMERCIAL MORTGAGE
1 TRUST 2014-C24 ......covvveiiiiiiiiineeeiis [ 06/01/2023 |PAYDOWN .....ccccooee Joovninenneniiiniees Joeviiiieeeeend 0 fociiiin 0 . 24,130 | 4438 | 0 [ n(1,083) | 0 e (1,033) | O e O o0 o0 s [0 1,418 [11/01/2047 |1.C FE ...
929766-WV- [ WACHOVIA BANK COMMERCIAL
1 MORTGAGE TRUST .. 06/01/2023 | PAYDOWN .....ccccoeee Jovvvennneiiiiinns [ 18,091 |0 18,091 | 11,434 | 11,434 |0 O e O o0 e 0 e 11,434 0 6,658 |, 6,658 |....cceeeennnne 407 (10/01/2041 |1.AFM ..
WELLS FARGO MORT!
949831-AS-0| SECURITIES 2 .....cooviiiiiiiiiiiiiccccies | oo 06/01/2023 |PAYDOWN ......cccceee |ooviniinnneniiiins foeeiiinnns 1,746 |............ 1,746 |............ 1,763 [oveeeeeeetn 1,746 [0 | O e O o O el O e 1,746 O [0 e, (O FO 25 [07/01/2049 |1.A ........
94989T-BC- | WELLS FARGO COMMERCIAL
7 MORTGAGE TRUST 20 ......cccvveeeeiiinn | eeeeenn 06/01/2023 |PAYDOWN .....ccceees |oovnininiiiniiiies oo, [0 O (U R 41,725 [oiieeeen 16,955 [0 [nn(2,298) | 0 [e(2,293) | O e 0 o0 0 e [0 2,692 |09/01/2058 |1.AFE ...
94989U-BH- | WELLS FARGO MORTGAGE BACKED
3 SECURITIES 2 .....evviiiiiiiiiiiiececiieeen [ 06/01/2023 | PAYDOWN .....ccccoees Joonvvnnnnniiiiinns oo 26,981 |.......... 26,981 |.......... 25,699 |.......... 25,827 [.ocooccnnn O o 1,154 |0 [ 1,154 |0 [ 26,981 [0 |0 e [0 FO 412 (07/01/2047 |1.A ........
94989W-AV-(WELLS FARGO COMMERCIAL
9 MORTGAGE TRUST 20 ......cccvvveeeeiiinn | eeeeenn 06/01/2023 |PAYDOWN .....cccceees |ovninininiiiiiies oo [O 0 O (U R 12,199 [oiieenn 3,858 [0 | (483) [ 0 o (483) [l 0 e 0 o O 0 e [0 FO 629 |111/01/2048 |1.AFE ...
94989Y-BC- | WELLS FARGO COMMERCIAL
6 MORTGAGE TRUST 20 ......cccvvveeeeiiinn | eeeeenn 06/01/2023 |PAYDOWN .....cccceees |ovninininiiiiiies oo [0 O (U R 17,820 [oooeeeeeeen 5,814 [0 | (704) [ 0 e (704 [ O e 0 o O 0 e [0 1,003 [01/01/2059 |1.AFE ...
95000C-BE- | WELLS FARGO COMMERCIAL
2 MORTGAGE TRUST 20 ......cccvvveeeeiiins | eeeeenn 06/01/2023 |PAYDOWN .....cccceees |ovninininiiiiiies oo [0 O (L R 307,900 |.........109,570 |.............. 0 [ (12,001) | O [ (12,001) | O e O o0 o0 e (O O 18,415 [01/01/2059 |1.AFE ...
95000D-BG- | WELLS FARGO COMMERCIAL
5 MORTGAGE TRUST 20 ......cccuvveeeeiiinn | eeeeeen 06/01/2023 |PAYDOWN .....cccceees |oovnnninieiiiiiies oo [0 O (U R 36,138 |.......... 13,484 |....ccccccon 0 [ (1,489) | O o (1,489) [ O | O e 0 el 0 | [0 2,194 |06/01/2049 |[1.AFE ...
WELLS FARGO COMMERCIAL
95000J-AY-4| MORTGAGE TRUST 20 ......coevvviviiiinns | eeenne 06/01/2023 | PAYDOWN .....cccoees |oovnininiiiniiiies oo, [0 O (U R 46,589 [.......... 17,993 [....cccciinn .0 e (1,445) |0 [ (1,445) |0 e 0 o0 0 e [0 2,169 |12/01/2059 |1.AFE ...
95000K-BE- | WELLS FARGO COMMERCIAL
4 MORTGAGE TRUST 20 ......cccvvveeeeiiinn | eeeeenn 06/01/2023 | PAYDOWN .....cccoees |oovnininiiiiiiiies oo [0 O (U R 30,109 |.ceveeenn 13,186 |oiiiieeeeenn O [ (1,327) | O e (1,327) e O e O e 0 el 0 | [0 1,851 [11/01/2049 |1.AFE ...
WELLS FARGO COMMERCIAL
95001J-AY-3| MORTGAGE TRUST 20 ......coeevvvviiiniens | eeenne 06/01/2023 |PAYDOWN .....cccceees |ovninininiiiiiies oo [0 O (U R 14,697 [....eeeeeee 8,876 [oveeeeiiienn0 | (896) [ 0 o (898) [ O e 0 o O el 0 e [0 FO 883 |05/01/2051 |1.AFE ...
95001R-AY- | WELLS FARGO COMMERCIAL
5 MORTGAGE TRUST 20 ......cccvvveeeeiiinn | eeeeenn 06/01/2023 |PAYDOWN .....cccceees |ovninininiiiiiies oo 0 L8778 | 5,847 |0 [ (385) | 0 [ (385) | O [ O 0 |0 [0 FO 700 |01/01/2052 |1.AFE ...
WELLS FARGO MORTGAGE BACKED
95001T-BJ-3| SECURITIES 2 .....cooiviiiiiiiiiiiiieccciies | oo 06/01/2023 | PAYDOWN .....ccccoees Jooeniiniiniiiiinns foeeieens 86,087 |.......... 86,087 |.......... 84,715 |.......... 85,025 |...ccceeeennn 0 [ennnnn 1,062 | 0 fennnn 1,082 [0 ] 86,087 e 0 i 0 | [0 1,413 [11/01/2048 |1.A ........
95001Y-AF- [WELLS FARGO COMMERCIAL
1 MORTGAGE TRUST 20 ......cccvvveeeeiiinn | eeeeenn 06/01/2023 | PAYDOWN .....cccoees |oovnininiiiniiiies oo, 0 6,078 | 4,245 |0 [ D) O e D) O [ O 0 (LN FOUN [0 FO 321 112/01/2052 |1.AFE ...
95002T-AA- [ WELLS FARGO MORTGAGE BACKED
2 SECURITIES 2 ....evviiiiiiiiiiiicccciieeen [ 06/01/2023 |PAYDOWN ......ccccoee |ooviniinnnniiinins foeeene 304,291 |........ 304,291 |......... 302,569 |......... 302,759 |..ccueinnnnne (LN F 1,532 [oviiiiiiiens (LN F 1,532 [oviiiiiiiens (LN A 304,291 | [0 FO (LN FOUN [0 3,441 106/01/2050 [1.A ........
95002X-BH- | WELLS FARGO COMMERCIAL
7 MORTGAGE TRUST 20 ......cccuvveeeeiiinn | eeeeenn 06/01/2023 |PAYDOWN .....cccceees |ovninininiiiiiies oo [0 O (U R 23,090 |[.......... 18,987 [oeeveeinnnns (LN FR (845)|..evveeennnnns (U8 FR [CZ35)) R [ FO [0 FOUN [0 FO (LN FOUN [0 1,649 (08/01/2053 |1.AFE ...
95003N-AB- | WELLS FARGO MORTGAGE BACKED
2 SECURITIES 2 ....uvviiiiiiiiiiiicceciieeee [ 06/01/2023 | PAYDOWN .....ccccoees Jooenninnnniiiiiens oo 80,795 |.......... 80,795 |.......... 73,549 |.......... TAATT | (LN F 6,619 |..occveeennne (LN F 6,619 |..occveeennne (U0 FR 80,795 |...cocuviiennn [0 FO (LN FOUN [0 1,028 [03/01/2052 |1.A ........
95058X-AK-
4 WENDY'S FUNDING LLC .......ccoeeveeiin [ ennnis 06/15/2023 | PAYDOWN .....ccccoees Jooeninnniniiiiinns oo 13,438 |.......... 13,438 |.......... 13,433 |.......... 13,434 | (LN FOUN <2 IO (U1 IO <2 IO (U0 FR 13,438 [ooeeiiiinnns [0 FO (LN FOUN [0 FO 159 |06/15/2051 (2.B FE ...
95058X-AM-
0 WENDY'S FUNDING LLC .......ccoeeveenis [ ennnis 06/15/2023 | PAYDOWN .....ccccoees Jooevvennnniiiiinns oo 10,000 |.......... 10,000 |.......... 10,000 |.......... 10,000 [..cceveennnnes (L IO [ FO (U1 IO [0 FO (LN FR 10,000 |.....ccunenes [0 FO (U8 IO [0 FO 212 (03/15/2052 |2.BFE ...
96221Q-AH- | WFRBS COMMERCIAL MORTGAGE
6 TRUST 2013-C18 ....vviiiieeiiiiiieeeccies [ 06/01/2023 | PAYDOWN .....ccccoees |oovnininiiiiiiiies oo [0 O (U R 19,327 | 3,745 |.ooeenns 0. (1,419) [ceeeeiiinnns 0. (1,419) [ceoeeiiinnns [ FO [0 FON [0 FO (U8 IO [0 1,581 [12/01/2046 |1.AFE ...
96928*-FR-3[WALGREEN CO ......ccoovvviiiiiiiiiiiiieneeens | enees 06/15/2023 [ SINKING PAYMENT _[....cccccoiinnnn fooeennnn 37,313 |.......... 37,313 |.......... 37,313 |.......... 37,313 | [O [0 R [O [0 R O R 37,313 |.ooeeeeeennns [0 R [O [0 R 791 109/15/2038 |12.B ........
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97652Q-BK- | WINWATER MORTGAGE LOAN TRUST
4 2014-2 oo [ 06/01/2023 | PAYDOWN .....ccccoees Jooininninniiiiiens foeiiiens 98,903 |.......... 98,903 |......... 103,230 |.......... 98,903 |..ccvveeennne (LN FOUN [0 FO (U1 IO [0 FO (U0 FR 98,903 |....ccvvviennn [V (L8 FOUN [V 1,966 [09/01/2044 |1.A ........
97652R-BA- | WINWATER MORTGAGE LOAN TRUST
4 2014-3 oo [ 06/01/2023 |PAYDOWN ......ccccoee |ooviniinnnniiinins foeeene 181,004 |......... 181,004 |......... 183,352 |......... 181,004 |............... (LN FOUN [0 FO (U1 IO [0 FO (LN A 181,004 |............... [V (LN FOUN [V 3,239 [ 11/01/2044 [1.A ........
97652R-BB- | WINWATER MORTGAGE LOAN TRUST
2 2014-3 .o [ 06/01/2023 |PAYDOWN ......ccccoee |ovinninnniiiiinns | 148,425 |......... 148,425 |......... 154,043 |......... 148,425 |............... (LN FOUN [0 FO (U1 IO [0 FO (LN A 148,425 |............... [V (LN FOUN [V 2,656 |11/01/2044 [1.A ........
97652T-BD- | WINWATER MORTGAGE LOAN TRUST
4 2015-1 i [ 06/01/2023 | PAYDOWN .....ccccoees Jooeninnnniiiiiinns foeiinnns 21,065 |.......... 21,065 |.......... 20,523 |[.......... 21,065 |.....ccuvvenns (LN FOUN [0 FO (U1 IO [0 FO (U0 FR 21,065 |...cccuvveennn [V (LN FOUN [V 340 |01/01/2045 [1.A ........
97652U-BE- | WINWATER MORTGAGE LOAN TRUST
9 2015-2 oviiiiiiiiiee s [ 06/01/2023 |PAYDOWN ......cccco. |oovvveeneniiinnne |oeeeenn. 74,655 |l 74,555 ... 76,250 |t 74,555 | O o0 i O [0 |0 e 74,855 [0 |l 0 s [0 1,072 [02/01/2045 |1.A ........
97652U-BF- | WINWATER MORTGAGE LOAN TRUST
6 2015-2 ... [ USSR 06/01/2023 |PAYDOWN ........cc.o. |oevcvveeeeiiicnnes |00 83,596 |.......... 83,596 |.......... 83,831 |.......... 83,596 |.....ccocceeen. O i O | O o0 o0 [0 83,596 [0 |l 0 s [0 1,202 (02/01/2045 |1.A ........
97654D-AQ- | WINWATE
9 2015-5 oo [ 06/01/2023 |PAYDOWN .....ccccooes Joovnnnenneniiiiines oo 9,697 |0 9,697 | 9776 | 9719 |0 [ (22) e 0 et (22) | 0 [0 9,897 [0 |0 e [0 FO 126 |08/01/2045 [1.A ........
AIR CANADA 2015-2 CLASS A PASS
009088-AB-1| THROUGH T .....oooviiiiiiiiiiiiiiiiieeeee A 06/15/2023 | SINKING PAYMENT  |..cccovvveeiiiiiins |oeene 286,723 |.........286,723 |......... 289,481 |......... 288,258 |......ccoeeenn 0 e n(1,684) [ 0 e n(1,634) | 0 e 286,723 |...cociveennn [0 FO (L8 FOUN [0 5,914 |12/15/2027 |2.B FE
009088-AC- [ AIR CANADA 2015-2 CLASS B PASS
9 THROUGH T A... 06/15/2023 | SINKING PAYMENT U R 207,041 |.........207,041 |......... 210,791 |......... 207,665 |......ccooeeeen 0 oeeeeeen (625) oo 0 e (625) | 0 207,041 |..coociiaennn [V (L8 FOUN [V 5,194 |12/15/2023 |3.B FE
00176J-AT-3| AMMC CLO 16 LTD ... D.... |04/14/2023 [PAYDOWN ............. R 4,141,841 |......4,141,841 |...... 4,131,487 |...... 4,141,841 | O [l O 0 0 el 0 e, 4,141,841 [, [V (U S 0 [ 112,328 |04/14/2029 |1.AFE
BNP PARIBAS SEC
00176J-BB-1[AMMC CLO 16 LTD .....ccevvvviiiiiiiiiieens D.... [05/17/2023 [CORP ......eevvumninnnnnn o s 500,000 ..500,000 |......... 500,000 |..coevvveeeennn O fevvvvviiieennnn O e O feeeeinl O o0 e 500,000 [...ovvvveennnnn O foriiiiiiinnnnnn O e, [0 R 24,184 |04/14/2029 [1.C FE
03754Q-AE-
4 JFIN CLO 2015-II LTD ...ovvvviniiiiiininnnnee D.... [04/17/2023 [|PAYDOWN ......ccevven oo o 2,832,239 |...... 2,832,239 |...... 2,832,239 |...... 2,832,239 [ O foeeiieii O o0 0 el 0 e, 2,832,239 [..eevviennnnnne [V R (U S [0 R 83,504 |10/17/2026 |1.AFE
05363U-AL-
7 AVERY POINT IV CLOLTD ......ccuuvueeeee D.... [04/25/2023 [|PAYDOWN ......cceeven oo o 2,980,462 |...... 2,980,462 |...... 2,991,638 |......2,985,879 [......evveee 0 [eeeenni(5,417) |0 (5,417 |l 0 e, 2,980,462 |......cevvnnee [V (U S 0 [ 121,832 |04/25/2026 |1.D FE ...
05587T-AC-
0 BSPRT 2019-FL5 ISSUERLTD ............ D.... [05/15/2023 |PAYDOWN ......ccouvee oo s 569,967 |......... 569,967 |......... 569,967 |.........569,967 |......cceeune O foiiiiiicns O el O 0 el 0 e 569,967 |......evvvnnen [V (U S [0 R 14,457 [05/15/2029 |1.AFE ...
09228Y-AB- | BLACKBIRD CAPITAL AIRCRAFT
8 LEASE SECURIT ......ouviiiiiiiiiiiniiiiiinnne D.... [06/15/2023 |PAYDOWN ......cccevee oo s 40,798 |.......... 40,798 |.......... 40,798 |....eeeeee 40,798 [oeeeviivinnnnn O [l O 0 0 el 0 e, 40,798 |...ovvvrennnns [V (U S [V 652 |12/16/2041 |1.G FE ..
12528C-AN-
1 CFIP CLO2014-1LTD ..cceeeeeeeeeneeees D.... [04/13/2023 [PAYDOWN ......ccevven oo o 2,215,477 |...... 2,215,477 |...... 2,195,538 |......2,202,088 |...............0 |....... 13,389 |...............0 |....... 13,389 [.....eeeeeennnn O o 2,215,477 |ceevevvnnnnee [V R (U S [0 R 63,765 |07/13/2029 [1.AFE ...
12528C-AS-
0 CFIP CLO2014-1LTD ..cceeeveeeeeeeeees D.... |04/13/2023 [PAYDOWN .......ccceee forurmmmnnnnnnnnnnnns ...10,000,000 |.... 10,000,000 |.... 10,015,000 |.... 10,024,256 |............... 0 ... (24,256)|......0unnneeee 0 ... (24,256)|......0unnneeee 0 [.... 10,000,000 |.......cunnnnn [V (U S 0 [ 357,582 |07/13/2029 (1.E FE ...
12528C-AU-
5 CFIP CLO2014-1LTD ..cceeeeeeeeeieees D.... |04/13/2023 [PAYDOWN .......cccoee forrmmmnnnnnnnnnnnnns ...10,000,000 |.... 10,000,000 |.... 10,005,000 |.... 10,015,140 |............... 0 ... (15,140) [....evvnnnnnnee 0 ... (15,140) [....evvnnnnnnee 0 [.... 10,000,000 |.......ccunnnnn [V (U S 0 [ 428,360 (07/13/2029 |2.C FE ...
12662C-AA-
5 MKS CLO 2017-2 LTD .....evvvvvrnrnnnnnnnnns D.... [04/20/2023 |PAYDOWN ......ccoeeee oo s 248,703 |......... 248,703 |......... 246,216 |...oevnnnnnnnneee [0 O (O R 2,487 |l (U S 2,487 |l (U R 248,703 |....evvvvnnnnes [V (U S [0 3,729 |01/20/2031 |1.AFE ...
15673N-AA-
1 CERBERUS LOAN FUNDING XXII LP ... |D.... [06/13/2023 [PAYDOWN ........cccc. [eeueereninnnnnnnnnne ...11,000,000 |.... 11,000,000 |.... 11,000,000 |.... 11,000,000 |............... (U S [V R (U S [V 0 [.... 11,000,000 |......ccunnnnn [V R (U S 0 [ 440,317 [04/15/2030 |1.AFE ...
40538F-AW-| HALCYON LOAN ADVISORS FUNDING
3 2014-3LTD cooeeiieieieiiiiiiieieeeeeeeecees D.... [04/24/2023 |PAYDOWN ......cccevee oo s 614,507 |......... 614,507 |......... 614,853 |.........615,103 [....cevvveennn O foccce (B97) el O e (B97) |l 0 e 614,507 |.....evvvenneee [V (U S [V R 22,430 (10/22/2025 |1.C FE ...
46593C-AA-
7 JFIN CLO 2017-I1 LTD ...ovvviiiiiiiiiiinnnnee D.... [06/20/2023 |PAYDOWN ......cccevee oo s 232,803 ...232,803 | ..230,941 |oeiviiiiiiiien O [ 0 [0 1,862 |0 1,862 |l 0 e, 232,803 [...evvvvvnnnnes [V (U S [0 6,880 [09/20/2029 |1.AFE ...
48251J-AL-7|KKR CLO 18 LTD ....ooivviiiiiciiiiieeee D.... [04/18/2023 |PAYDOWN ......ccccce. |oevviniirnnniiiins oo 368,409 ...368,409 |. ..364,725 |.coeeeeeiiee 0 |0 fen.3,684 [0 3,684 [l 0 368,409 |.....cceeennn [0 FO (LN FOUN [0 5,282 |07/18/2030 [1.AFE ...
49245P-AA- | KERRY GROUP FINANCIAL SERVICES
4 UNLTD CO ..o D.... [04/09/2023 |MATURITY .....coovcin |oeriiiniiinneiiins e 2,000,000 |...... 2,000,000 |...... 1,993,380 |...... 1,999,730 [...covcunnnenns (U I, 270 foeeeeeiinnns 0 |iiinns 270 foeeeeeiinnns 0l.... 2,000,000 |..evvvereennee [0 FO (LN FOUN (O O 32,000 |04/09/2023 2.AFE ...
54008P-AW-
3 LOCKWOOD GROVE CLOLTD ........... D.... [04/25/2023 |PAYDOWN ......cccccee |oerriininnnnnniins foeens 1,846,798 |...... 1,846,798 |...... 1,846,798 |...... 1,846,798 |.....ccvveens (L IO [ FO (U1 IO [0 FO 0l.... 1,846,798 |.....ceeeeeenn [0 FO (U8 IO (O O 53,737 |01/25/2030 (1.AFE ...
54303P-BA-
2 LONGFELLOW PLACE CLOLTD ......... D.... [04/17/2023 |PAYDOWN ......cooces |ooviinineiniiiinns oo 280,298 |......... 280,298 |......... 276,794 |......... 277497 | 0 ... 2,800 |...ccoueennnnn. 0. 2,800 |...ccoueennnnn. 0 ... 280,298 |........e.... (O PP (U PPN (O 8,786 |04/15/2029 [1.B FE ...
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56576Q-AQ-
1 MARATHON CLOVLTD .....cccuvvieennne PAYDOWN .....cooovee foniinniiiiiinns 2,682,794 2,682,794 2,674,247 |..coveeeeen O [ 8,547 |...ocevveenn 0 [enn..8,547 | 0l.... 2,682,794 |..cceeveeeen O [0 o0 s 84,688 | 11/21/2027 (1.B FE ...
59111R-AA-
0 METAL 2017-1LLC .....ccvvviiiiiiiieee PAYDOWN .....ooovee fonninniiiiiiens 60,739 |[.......... 60,739 |.......... 60,739 |.......... 60,739 |..ccvieeenennn O [ (O FOURN 0 I RN o I I (U0 FR 60,739 |..ooccieeennn O o0 o0 e, 1,310 [10/15/2042 |5.B FE ...
60689W-BZ-
3 VENTURE XXX CLOLTD .....ccceveennnee PAYDOWN .....ooovee foniinniiiiiinns 42,062 |......... 42,062 |.......... 42,062 |.......... 42,062 [....ccconeennn 0 o (O FOURN 0 I RN o I I (U0 FR 42,062 |...oooovien 0 i O e 0 e 1,278 [01/15/2031 |1.AFE ...
62983P-AA-
3 NAKILAT INC ...ooviiiiiiiiiiieccciiieeeee SINKING PAYMENT  |..ccovvieiiinnnns 87,360 |.......... 87,360 |.......... 87,360 |.......... 87,360 12/31/2033 (1.EFE ...
67111C-AL-
2 OFSIBSL VIILTD ...vvieiiiiiiiiieeces PAYDOWN ..........e. foeeeeeeiiiiiinenn [0, 535,014 |l 535,014 |.........529,664 |...........ccuu. 0 08/16/2029 [1.AFE ...
70469Q-AK-
5 PEAKS CLO 1LTD ..ooviiiiiiiiiiecciiieens PAYDOWN ... ...294,453 |.........294,453 |......... 294,453 |.. 07/25/2030 (1.AFE ...
70469Q-AL-
3 PEAKS CLO 1LTD ..eoviiiiiiiiiiecciiiiens PAYDOWN .....cccooeet fovvienniiiiiiinnns 0000 397,414 |l 397,414 |.........389,465 |......... 390,568 07/25/2030 [1.AFE ...
78413H-AA-
7 SES SA i MATURITY 2,000,000 1,996,220 04/04/2023 |2.CFE ...
81881Q-AS-
5 SHACKLETON 2013-lll CLOLTD ......... PAYDOWN 1,180,348 1,180,348 07/15/2030 (1.AFE ...
85572R-AA-
7 START LTD/BERMUDA . PAYDOWN ... ...164,812 |.........163,295 [......... 164,360 |.. 05/15/2043 [2.AFE ...
85573L-AA-9[ START I LTD ... PAYDOWN . 71,295 | .. 71,989 |, 03/15/2044 |2.B FE ...
87248V-AJ-9| TICP CLO I-2LTD PAYDOWN ... 4,650,000 4,650,000 |.. 04/26/2028 |1.F FE ...
87249T-AE-
4 TICP CLO -2 LTD ..evviiiieiiiiiiieeeee PAYDOWN .....ooovee fonninniiiiiiens ...12,450,000 |.... 12,450,000 |... .... 12,440,989 |...............0 [l 9,011 |0 [ 9,011 |, 0 |.... 12,450,000 [.....ccccoeenn O ferneieiiiecn 0 e 0 e, 333,972 |04/20/2028 |1.AFE ...
87272H-AA-
8 TIAACLO ILTD weeeiiiiiiiieecciieeee PAYDOWN .....ooovee foniinniiiiiinns 181,117 |......... 181,117 | 181,117 [ 181,117 [0 | (O FOURN 0 I RN o I I (LN A 181,117 o0 o O e 0 e 5,111 |01/16/2031 [1.AFE ...
88606W-AA-| THUNDERBOLT AIRCRAFT LEASE LTD
0 [ PAYDOWN .....ooovee fonninniiiiiiens 138,471 |........ 138,471 |.........139,256 |......... 138,632 [..eeeeeiieennnn 0 | (161) ]evveeeeeeeecn O oo (161 e (LN A 138,471 [oeeiiiiiiecn 0 o O e 0 e 2,518 |05/17/2032 |2.B FE ...
88606W-AB-| THUNDERBOLT AIRCRAFT LEASE LTD
8 [ PAYDOWN ....oovvvinnn oo oo 4,742 |............ 4742 |............ 4,676 | 4,723 | 0 [ 20 [ooeiiiiiinn 0 i 20 [ (U8 F 4742 |oeeiiiiieeenn 0 e O e 0 e, 114 |05/17/2032 (4.B FE ...
92558F-AA-
7 VIBRANT CLO VIIILTD ..ocevveiiiiiiene PAYDOWN .....ooovee foniiniiiiiiinns 702,421 |........ 702,421 |.........702,352 |......... 702,389 |..ccvveeeennn O [ 32 [ 0 32 [ (LN A 702,421 |0 o0 |0 e 20,107 |01/20/2031 |1.AFE ...
94950G-AL-
1 WELLFLEET CLO 2017-1 LTD ............. PAYDOWN .....ooovee fonninniiiiiiens 1,346,758 1,346,758 1,345,420 |.....ccceeeen. 0 [ 1,338 [ooviiiiiin 0 | 1,338 [ 0l.... 1,346,758 |....cccveeeenn O [0 el 0 36,848 |04/20/2029 (1.AFE ...
94951M-AJ-
2 WELLFLEET CLO 2017-2ALTD ........... PAYDOWN .....ooovee foniinniiiiiinns 475,986 |......... 475,986 |.........474,320 |......... 475,878 |...coveennennn 0 o 108 |ovevieeeiee O o 108 [ (LN A 475,986 [....ooooeee0 |0 o0 o 13,432 (10/20/2029 |1.AFE ...
98878C-AC- | Z CAPITAL CREDIT PARTNERS CLO
0 2018-1LTD woveeiiiiiiiiieccceciiieeee s PAYDOWN .....ooovee foniinniiiiiinns 2,543,234 2,543,234 2,536,869 |...ceevveeeen O [ 6,364 |...............0 [.........6,364 | 0l.... 2,543,234 |..ccoeeeeeein O [0 o0 s 77,040 |01/16/2031 [1.AFE ...
98885G-AA-
6 ZAIS CLOBLTD ...ccvvveiieeiiiieieccee PAYDOWN .....ooovee foniinniiiiiinns 1,256,877 1,256,877 1,235,855 |......ccveeen. 0 | 21,023 [....cccveeeen. 0 [ 21,023 | 0l.... 1,256,877 |..coccvvveeennn O [0 |0 34,198 |04/15/2029 (1.AFE ...
Q86342-AD-
6 SGSP AUSTRALIA ASSETS PTY LTD .. MATURITY ..o |, 4,000,000 4,000,000 3,984,524 |............0 |....... 15476 |..............0 |....... 15,476 |............... 0].... 4,000,000 |.....ccooeeeee.O foreeieiiiiennn 0 | 0 66,000 |04/09/2023 [1.G FE ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 341,926,487 | 343,018,477 329,008,521 4,111,419 0| 343,883,256 5,449,673 XXX XXX
637432-MT- | NATIONAL RURAL UTILITIES
9 COOPERATIVE FIN ...oouviiiiiiiiiiiiiiinnee (O i 0 A, 1,319,000 1,319,000 1,314,959 |....cccee 0 oo 4,041 [0 [ 4,041 | 0 |..... 1,319,000 [...oevvvvvennncO e O 0 48,282 |04/30/2043 |2.AFE ...
65473P-AG-
0 NISOURCEINC .......coooveiiiiiiiiiin CALL100 ...cooeiiieinns oo 3,000,000 3,000,000 2,922,136 [......eeeeeeen O [oonnnns 77,864 |...............0 [....... 77,864 |[............... 0[..... 3,000,000 |....oeveveeeee O forviiiinnnnnnnn O [ O o 84,750 |101/01/9999 |3.AFE ...
1309999999. Subtotal - Bonds - Hybrid Securities 4,319,000 4,319,000 4,237,095 81,905 0 4,319,000 133,032 XXX XXX
C8000C-AG- ‘ NON-BROKER
8 CLARIOS GLOBALLP ......ccoviuvvieennnnn. A 05/04/2023 | TRADE, BO ....ccoooees oviiininiiiiinnnnes 1,228,120 1,228,120 1,228,120 |....oooeeeeee O i O i O i O o 0].... 1,228,120 |....coooeeeen O o 0 e 0 33,563 |04/30/2026 [4.A FE ...
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 1,228,120 1,228,120 1,228,120 0 0 1,228,120 33,563 XXX XXX
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2509999997. Total - Bonds - Part 4 384,716,992 385,592,405 | 344,218,154 | 372,144,746 16,740 | 3,506,233 0 [ 3,622,973 0 [ 386,624,924 0| (2,112,782)] (2,112,782) 8,444,228 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 384,716,992 385,592,405 | 344,218,154 | 372,144,746 16,740 | 3,506,233 0 [ 3,622,973 0 [ 386,624,924 0| (2,112,782)] (2,112,782) 8,444,228 XXX XXX
NON-BROKER
745848-20-0 [PULMONX INC - SERIES A-1 ..o | nnns 05/25/2023 | TRADE, BO ............ ...182,310.000 |....... 210,379 |....182,310.00 |......... 237,004 |......... 237,004 |............... (U S [V R (U S [V (U R 237,004 |.....ovvvnnnnen 0 ... (26,625)]|...... (26,625)|......cuuvnnnnnnee [0 PO 6. % ...
NON-BROKER
745848-30-9 [ PULMONX INC - SERIES B-1 ......cccoeeees | nnnne 05/25/2023 | TRADE, BO ............ ...215,305.000 |....... 248,454 |....215,305.00 |......... 279,896 |......... 279,896 |.......euueeee (U S [V R (U S [V (U R 279,896 |......euvvnneee 0 ... (31,442)]...... (31,442)|...ccennnnnnnnnnne [0 PO 6. % ...
NON-BROKER
745848-40-8 [PULMONX INC - SERIES C-1 ... | v 05/25/2023 | TRADE, BO ............ ....95,057.000 |....... 109,692 |...... 95,057.00 |......... 120,898 |......... 120,898 |..........l (U S [V R (U S [V (U R 120,898 |....cceennnnnnn 0 ... (11,208)]|...... (11,208) [-..evvnnnninnnnne [0 PO 6. % ...
NON-BROKER
745848-60-6 [PULMONX INC - SERIES E-1 .....ccceeeeees | annnes 05/25/2023 | TRADE, BO ............ ....27,165.000 |......... 31,347 |...... 27,165.00 |.......... 35315 |.......... 35315 |..oooeeeennns [U {0 R [O [0 R 0 [ 35315 |.ooeeeeeennns 0 [....... (3,968)|........ (3,968)[.....ccuueeneeene [0 P 6.%........
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 599,872 XXX 673,113 673,113 0 0 0 0 0 673,113 0 (73,241) (73,241) 0 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 599,872 XXX 673,113 673,113 0 0 0 0 0 673,113 0 (73,241) (73,241) 0 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 599,872 XXX 673,113 673,113 0 0 0 0 0 673,113 0 (73,241) (73,241) 0 XXX XXX
RAYMOND JAMES &
03213A-10-4| AMPLITUDE INC ......coccviiiiiiiiiiiiiieneie | oo 05/12/2023 |ASSO .....oeevvevvcninnes | 8,649.000 [0 FO (U1 IO [0 FO (LN A 107,767 |.ccoeennnens 0[... (21,414)|...... (21,414) [ceeeeeiinnes (U8 FOUSOORPOUUUTI R,
ARTISAN PARTNERS ASSET NATL FINANCIAL
04316A-10-8)| MANAGEMENT INC ......oovvviiiiiiiiiiienes | oo 05/02/2023 | SERVI ........cccceunneee .... 31,000.000 [0 FO 0l...... 73,780 [.oooiiiiinnns (LN A 994,480 |.....cceveeennn 0. 30,517 |....... 30,517 |.......... 27,900 [ooeeeeer ]| e
RAYMOND JAMES &
10576N-10-2| BRAZE INC .......coveviiiiiiiiiiieiiiiiieecceis [ eeeees 05/02/2023 |ASSO .....ccevveviininnns | 8,703.000 [0 FO (U1 IO [0 FO (LN A 302,429 |....cccvveennn 0[... (66,725)|...... (66,725)[.ccceeiiininnnns (U8 FOUSOORPOUUUTI R,
31338@-10- NON-BROKER
6 FHLB OF PITTSBURGH .......ccccvvvvviiiiin | eeeenn 04/19/2023 | TRADE, BO ............ .... 10,000.000 [0 FO (U1 IO [0 FO 0l.... 1,000,000 |....ccvveennnn [0 FO (LN FOUN [ PO (U8 FOUSOORPOUUUTI R,
MERRILL LYNCH
34962K-10-0| FORTITUDE GOLD CORP ................... 04/06/2023 |PIERCE .................. ... 41,685.000 20 [0 400050,230 [0 s 279,915 | 0 ... 16,315 |....... 16,315
35243J-10-1 [ FRANKLIN BSP REALTY TRUST INC ... ..106/30/2023 [VARIOUS ............... ...379,132.000 L0 0000 322,627 o O | 6,353,382 [....cevvvennne 0 |. (1,299,929)|. (1,299,929)
421906-10-8 | HEALTHCARE SERVICES GROUP INC .104/27/2023 [VARIOUS ............... ... 79,000.000 20 [0, 317,126 ..l 0 ), 1,265,126 |........oeee... 0 [....(126,145)|....(126,145)
629445-20-6 [NVE CORP .......ccevviiiiiiiiiiiiiiiiiniiiinnnnns 05/04/2023 | VARIOUS ............... .... 10,580.000 0.0 ....(180,868) [..evvvvvennnn O o 504,187 |...eevvvvnnnee 0 ... 391,996 |..... 391,996
RAYMOND JAMES &
68134L-10-9[OLOINC ....cooeeiiiiiiiiiiiiiiiiiiiieeeeee | s 05/01/2023 |ASSO .......evvvvvnnnnnee ....21,315.000 [V R (U S [V (U R 187,572 [ 0 ... (40,129)|...... (40,129)[...evvnnnninnnnne (O PO [T
BANC/AMERICA
745848-10-1 [PULMONX CORP .......ccoevvvvvvivveieiceeecns | avnenns 06/01/2023 [SECURLL ................ .... 51,982.000 [V R (U S [V (U R 599,872 |....evvvrnnnnnn 0 f...... 21,502 |....... 21,502 [ceeiiiiiiiiieens (O PO [T
BANC/AMERICA
78349D-10-7[RXSIGHT INC .....oooooiiiiiiiiiii | 06/29/2023 [SECURLL ................ | 6,198.000 [V R (U S [V (U R 156,623 |....cccennnnnn 0 f...... 12,928 |....... 12,928 [..ooveiiiiiinnneee (O PO [T
84863T-10-6| SPOK HOLDINGS INC .......ccovcvviiieeiies | oo 04/18/2023 | VARIOUS ............... ... 24,900.000 [0 FO (LN F 4,482 |..ccoeeennnns (LN A 208,413 |...cocvieennn 0 ... 93,762 |....... 93,762 |............ 7,781 s e
BANC/AMERICA
888787-10-8 | TOAST INC .....ovvviiiiiiiiiiiceciieeeececiis | oo 06/15/2023 | SECUR.LL .....coveeveees e 1,814.000 [0 FO (U1 IO [0 FO (U0 FR 40,380 |...ooeeennnnns [0 N 1,256 |......... 1,256 |.oooiiiiiennnn. (U8 FOUSOORPOUUUTI R,
NATL FINANCIAL
500472-30-3 | KONINKLIJKE PHILIPS NV ... C.... 105/31/2023 [SERVI ......cccvveeennnee .... 62,679.700 (O PP (U IO (O PP 0].... 1,027,794 |...oocuveeen 0. 150,763 |..... 150,763 |...oooeiiinnnnnns [0 FOOROOOUTTRY [TOTOTTen
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 12,192,637 XXX 13,027,940 5,018,493 587,377 0 0 587,377 0 13,027,940 0 (835,303)|  (835,303) 214,231 XXX XXX
5989999997. Total - Common Stocks - Part 4 12,192,637 XXX 13,027,940 5,018,493 587,377 0 0 587,377 0 13,027,940 0 (835,303) (835,303) 214,231 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 12,192,637 XXX 13,027,940 5,018,493 | 587,377 0 0| 587,377 0| 13,027,940 0| (835303)| (835,303) 214,231 | XXX XXX
5999999999. Total - Preferred and Common Stocks 12,792,509 XXX 13,701,053 5,691,606 587,377 0 0 587,377 0 13,701,053 0| (908,544)| (908,544) 214,231 XXX XXX
6009999999 - Totals 397,509,501 XXX 357,919,207 | 377,836,352 604,117 | 3,506,233 0| 4,110,350 0 [ 400,325,977 0 | (3,021,326)] (3,021,326) 8,658,459 XXX XXX
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
IRS CALL SO USD 2.85% Interest UNION BANK OF
07/13/2023 ... INTEREST RATE ... N/A ... . |Rate... . [SWITZE . 549300SGDHJDHGZYMB20  |. 05/19/2023 |. 07/13/2023 |... 50,000,000 |...... 50,000,000 . 2.850 .. 130,750 [ovvviviieee O e 22 e e 22 [ (130,728)|. 0.
SPX US C 4500 JP MORGAI
........................... EQUITY RISK ............ IN/A ........... [Equity/Index |.........c.............. 7THBGLXDRUGQFUS7RNES7 |. 06/30/2023 |. 07/07/2023 |.........67,492|.....303,714,000].........4500.000 |................ 0 }.........391,386 |....ooveennnnn O fnn. 292,482 ) e el 202,482 ], (98,904) ) O e O e O e O | i
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 0 522,136 0 292,504 [ XXX 292,504 (229,632) 0 0 0 0] XXX XXX
IRS PUT SWO USD 4.1% Interest JP MORGAN CHASE BK,
08/17/2023 ... .. | INTEREST RATE ... SRater i [ 7HBGLXDRUGQFUSRNES7  |. 05/02/2023 |. 08/17/2023 |..110,000,000 |..... 110,000,000 ... 4.100 (.. 294,250 |... .. 438,578 | ... ....438,578 |......... 144,328 |. 0 e O e O [ O [
SPX US P 4200 GOLDMAN SACHS
........................... EQUITY RISK ............ IN/A ........... [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS28 |. 06/23/2023 |.06/22/2026 |..........6,905 |...... 29,001,000 {.........4200.000 |........cceeeeee 0} 2,371,315 |ooeennnnnnnnn 02,078,794 | e [0 2,078,794 |l (292,522).ccccveiee O e O e O e O | e
SPX US P 4200 06/22/26 BANK OF AVERICA,
........................... EQUITY RISK ............ IN/A ........... [Equity/Index |N.A .................. BATYDEBGGKMZOO31MB27 [. 06/23/2023 |.06/22/2026 |..........4,600 |...... 19,320,000 {.........4200.000 |................ 0 }...... 1,593,900 |...........eee.. O f..... 1,384,859 | ..ooennnnnn |[.nnnl 1,384,859 |..ee. (209,041)f.enceciiiee O e O [ O e O | e
SPX US P 4200 06/26/25 GOLDMAN SACHS
. |EQUITY RISK ... . [N/A. .. |Equity/Index [ INTERN . . W22LROWP2IHZNBBEKS528  |. 06/26/2023 |. 06/26/2025 |..........6,905|...... 29,001,000]......... 4200.000 |.. L 0]...... 1,876,572 |... P P 1,585,690 [...oooeennn o 1,585,690 |....... (290, 882)|. . 0]... 0. .
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 0 6,136,037 0 5,487,921 5,487,921 (648, 117)) 0 0 0 0] XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 6,658,173 0 5,780,425 | XXX 5,780,425 (877,749) 0 0 0 0] XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 522,136 0 292,504 [ XXX 292,504 (229,632) 0 0 0 0] XXX XXX
0449999999. Total Purchased Options - Put Options 0 6,136,037 0 5,487,921| XXX 5,487,921 (648, 117)) 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 0 6,658,173 0 5,780,425 | XXX 5,780,425 (877,749) 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
IRS CALL SIO USD 2.6% Interest MIZUHO SECURITIES
11/06/2023 ............. INTEREST RATE ......... N/A s Rate........... US oo 5493004GRDTUI7EMIZ82  |. 05/05/2023 |. 11/06/2023 |.. 100,000,000 |..... 100,000,000 |............ 2.600 [cuuniiiinnnnns 0f... (1,060,000).....00cveeeeee 0f...... (180,105)] «evvveennn foeennns (180,105)f......... 879,895 [c.uuviiiiinnnnnn [ [V R [ R [V [
IRS CALL SIO USD 2.6% Interest WELLS FARGO BANK,
11/06/2023 ............. INTEREST RATE ......... N/A s Rate........... R, KB1H1DSPRFMYMCUFXTO09  |. 05/05/2023 |. 11/06/2023 |.. 100,000,000 |..... 100,000,000 |............ 2.600 [cuuniiiinnnnns 0f.... (1,085,000)(....ccvvunnnnnne 0f...... (180,105)] «evvveennn foeennns (180,105)f......... 874,895 [..euiiiiinnnnns [ [V R [ [V [
IRS CALL SO USD 2.85% Interest BARCLAYS BANK NEW
07/13/2028 .....cuuen. INTEREST RATE ......... N/A s 31 (- I {1, GSGSEF7VJP5170UK5573  |. 04/13/2023 |. 07/13/2023 |... 50,000,000 |...... 50,000,000 |....ccuunn.. 2.850 [euveniiiiinnnns 0f...... (331,250)..cvvvenenns [ R (723 PSR AN (2] - 331,228 |..ovviine [ [V R [ R [V [
NDX US C 13100 CREDIT SUISSE
04/26/24 ............... EQUITY RISK ............ N/A s Equity/Index | INTERN ............... ES8DKGMJYYYJLNSC3868 | 03/14/2023 |. 04/26/2024 |............ 825 |...... 10,807,500 |....... 13100.000 |....cevvvnnnnnns 0f...... (794,921)).ccvvvnninnnnns 0f.... (2,447,501)] +eevvnnnnnn fennnn (2,447,501)|..... (1,652,581)[....cccvvnnnnnns [ [V R [ [0 R N
NDX US C 13300 BANK OF AMERICA,
01/26/24 ... EQUITY RISK ............ N/A s Equity/Index |N.A oooviiiiinninnnns BATYDEB6GKMZ0031MB27  |. 03/24/2023 |. 01/26/2024 |............ 2 |...... 10,533,600 ....... 13300.000 |...ccvvvvnnnnnns 0f...... (836,764)[.......ccvvnnnnn 0f.... (2,013,123)] ceevvvnnnns fennns (2,013,123)|..... (1,176,359)[....ccovvnnnnnns [ [V R [ R [0 R N
SPX US C 4200 07/28/23 BANK OF AVERICA,
EQUITY RISK ............ N/A s Equity/Index |N.A oooviiiiinninnnns BATYDEB6GKMZ0031MB27  |. 02/28/2023 |. 07/28/2023 15,834,000 ......... 4200.000 [vvunnriiinnnnns 0f...... (408,668)[......c00uunnnne 0f.... (1,013,398)(.eevnneeecs | (1,013,398)f....... (604,730)....veeeennnnns [ [V R [ R [0 R N
JP MORGAN CHASE BK,
EQUITY RIK ... . |Equity/Index |.... . THBGLXDRUGQFUS7RNES7  |. 03/23/2023 |. 06/21/2024 |.... 10,793,000 |......... 4300.000 |.. (637,716)]... (1,212,999)] .ccvvennnns fennnn (1,212,999)....... (575,283)|.
4 GOLDMAN SACHS
EQUITY RISK ............ N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 06/08/2023 |. 06/07/2024 |.......... 6,067 |...... 26,294,378 |......... 4334.000 |.....cvvnnnnnnne 0f.... (2,056,106)[......cc0vnnnnne 0f.... (2,725,294)] c.eeeevann |oee (2,725,294)....... (669,187)[....ccvvnnnnnnne [ [V R [ R [0 R N
FX-BNP PARIBAS SA,
........................... EQUITY RISK ............ IN/A ........... [Equity/Index |P ..................... 549300WCGB70D06XZS54 [. 02/08/2023 |. 03/22/2024 |..........3,617 |...... 15,733,950 |.........4350.000 |..........eeeee. O foen (1,064,375)]..ccvvvnnnnnnnn O [ (1,356,667)] coeeeennnns [onnn (1,356,667))....00n (292,202)f..cveeeeeen O v O [ O et O | e
SPX US C 4403 06/24/24 GOLDMAN SACHS
oo |EQUITY RISK ... N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/24/2024 |.......... 3,086 |...... 13,587,658 ......... 4403.000 [.evenniirrnnnnns 0f.... (1,049,302))..0uuvieinnnnns 0f.... (1,271,276) .evvneeeeen |- (1,271,276)|....... (221,974).ccvveenins [ [V R [ R 0
SPX US C 4429 06/14/24 GOLDMAN SACHS
........................... EQUITY RISK ............ IN/A ........... [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS28 |. 06/15/2023 |. 06/14/2024 |..........7,366|...... 32,624,014].........4429.000 |................ 0].....(2,681,224)]................ 0 |.....(2,846,697)| ........... |.....(2,846,697)|....... (165,473)[......ccccceeee. O ervnnnnnennnees Oforiiiinniiii O e O o] e
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SCHEDULE DB - PART A - SECTION 1

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

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 4550 07/07/23 JP MORGAN CHASE BK,

EQUITY RISK ............ N/A s Equity/Index |..oeeerrieernnninnnnnns 7HBGLXDRUGQFUS7RNES7  |. 06/30/2023 |. 07/07/2023 |......... 67,492 1..... 307,088,600 |......... 4550.000 [.vveuniiernnnnns (U R (74,241)).cevvveeieeinnn 0 e (43,538 e [ (43,536)).......... 30,705 [ceuniiiiiiennnn [ [V R [ [V [
GOLDMAN SACHS

EQUITY RIK ... . |Equity/Index [ INTERN .... ... W22LROWP2IHZNBB6K528 | 06/26/2023 |. 06/26/2025 |..........6,906 [...... 32,108,250 ......... 4650.000 [.......evvveennn O] (2,872,480)........000nee. 0].....(3,340,201)] ..o | (3,340,291)|......... (467,811)].
BANK OF AMERICA,

EQUITY RISK ............ N/A s Equity/Index |N.A oooviiiiinninnnns BATYDEB6GKMZ0031MB27  |. 06/23/2023 |. 06/22/2026 |.......... 4,600 |...... 21,620,000]........ 4700.000 [...evvvvennnnnns 0f.... (2,601,852)[.....cccvnnnnnns 0f.... (2,923,736)] .eevvvnnnnn feunnn (2,923,736)|....... (321,884)[....ccevveennnn [ [V R [ R [0 R N
GOLDMAN SACHS

........................... EQUITY RISK ............ IN/A ........... [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS28 |. 06/23/2023 |. 06/22/2026 |..........6,905]...... 32,453,500]........ 4700.000 |................ 0].....(3,866,800)................ 0 |.....(4,388,783) ........... |.....(4,388,783)]....... (521,983)[......cccceeee. O )ervnninnnnnnes O feriiiinninn O e O o] i
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants 0 (21,390,699) 0f (25,943,533) XXX (25,943,533 (4,552,834) 0 0 0 0] XXX XXX
IRS PUT SO USD 3.45% Interest BARCLAYS BANK NEW

07/13/2028 .....coee. INTEREST RATE ......... N/A s Rate........... YO v GSGSEF7VJP5170UK5573  |. 04/13/2023 |. 07/13/2023 |... 50,000,000 |...... 50,000,000 |.....cuuunn.s 3450 [.ooiiiiiins 0f...... (331,250)..cvvvenenns 0f.... (1,008,688)|........... .... (1,008,688)....... (677,438)[....ccvvvvnnnnns [ [V R [ [V [
IRS PUT SO USD 3.5% Interest JP MORGAN CHASE BK,

09/28/2023 ............. INTEREST RATE ......... N/A s Rate........... ... THBGLXDRUGQFUS7RNES7 |. 03/28/2023 |. 09/28/2023 |... 30,000,000 |...... 30,000,000 |....ceunnnn. 3.500 [euvuniiiinnnnns 0f...... (496,500)(.......ccvvnnnnn 0f...... (519,652)] ... (519,652)|......... (23,152))cvveieiinnnnns [ [V R [ 0
IRS PUT SWO USD 4.1% Interest BARCLAYS BANK NEW

08/17/2028 ............. INTEREST RATE ......... N/A s Rate........... YO i GSGSEF7VJP5170UK5573  |. 02/17/2023 |. 08/17/2023 |..110,000,000 |..... 110,000,000 ............ L3 (V1) PO 0f...... (940,500)(.....ccvvvnnnnns 0f...... (438,578)( ..cvvnenn feunnnen (438,578)|......... 501,922 |...ovvennnnne [ [V R [ [V [
IRS PUT SWO USD 4.65% Interest JP MORGAN CHASE BK,

09/27/2023 ............. INTEREST RATE ......... N/A s (33 (- R BN 7HBGLXDRUGQFUSRNES7  |. 06/27/2023 |. 09/27/2023 |.. 150,000,000 |..... 150,000,000 ............ 4,650 [cuuuniiiinnnnns 0f...... (571,500)f....ccevvvnnnnns 0f...... (785,672)[..ccvvnens |eunnenn (785,672)f....... [VALIR V7)) R [ [V R [ [V [

NDX US P 14135 ROYAL BANK OF

08/18/23 vovvvnnnne EQUITY RISK wvevevnene 77— Equity/Index |CANADA .......c....... ESTIP3USRHIGCTIXBUTY |- 06/14/2023 |. 08/18/2023 |.......... 2,015 |...... 28,482,025|....... 14135.000 |...vovvevnenen 0. (380,936)].....veeeene 0. (194,374)] envevees |ornne (194,374)......... 186,562 [-...veveeeeen. (L) (L (1) 0 S T

GOLDMAN SACHS
VIX US P 20 07/19/23 |EQUITY RISK ............ N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 05/17/2023 |. 07/19/2023 |....... 577,700 |...... 11,554,000 ........... 20.000 [oouneiiriinnnnns 0f...... (860,311)[..ccvvvvnnnnnnns 0f.... (3,083,145)] .ecvvvnnnnn fennnn (3,033,145)..... (2,172,834))c0eveeiiinnnnns [ [V R [ R [0 R N
JP MORGAN CHASE BK,

VIX US P 21 08/16/23 |EQUITY RISK ............ N/A Lt Equity/Index |.cooeeerirurnnnnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 04/25/2023 |. 08/16/2023 |....... 564,335 |...... 11,851,035)........... 21.000 [oiiiiiiinnnnns 0f.... (1,218,964)[....ccvvvnnnnnns 0f.... (3,156,944)] ..cevvnnnns fonnn (3,156,944)...... (1,937,981)[..coovvvennnnnns [ [0 (U] O wevveeeen | oo
0659999999. Subtotal - Written Options - Hedging Other - Put Options 0 (4.799,961) 0 (9,137,083) XXX (9,137,053 (4,337,093) 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 (26,190,660) 0 (35,080,586) XXX (35,080,586 (8,889,927) 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 0 (21,390,699) 0f (25,943,533) XXX (25,943,533 (4,552,834) 0 0 0 0] XXX XXX
0939999999. Total Written Options - Put Options 0 (4.799,961) 0 (9,137,083) XXX (9,137,053 (4,337,003) 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 0 (26,190,660) 0 (35,080,586)] XXX (835,080,586 (8,889,927) 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_0.348_REC_
UsD
SOFRRATE_10/02/2020_10 Interest
/02/2025_LCH ... INTEREST RATE ... .. [Rate...
IRS_USD_PAY_0.42

F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 10/02/2025 |...............0 |..... 120,000,000 .. SOF1 / (.348) |.. .. 760,764 |..... 11,668,268 [....evvees oo 11,668,268 |..... 11,628,194 |. 902,052

UsD

SOFRRATE_10/02/2020_10 Interest

/02/2026_LCH ... INTEREST RATE ... . |Rate... F226TOH6YD6XJB17KS62 (. 05/19/2023 |. 10/02/2026 |...............0 |..... 115,000,000 .. SOF1 / (.422) |.. .. 719,138 [..... 14,287,621 |.eveeeeens [ 14,287,621 |..... 14,249,217 |. O O O 1,038,233

IRS_USD_PAY_0.42

UsD

SOFRRATE_06/24/2020_06 Interest

/24/2026 LCH .......... |INTEREST RATE ... . [Rate... F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 06/24/202%6 |...............0]..... 266,000,000).. SOF1 / (.426) |................ 0 f........ 108,130 |...... 1,684,499 ... 31,034,681 (........... [..... 31,034,681 )..... 30,926,552 |. SO0 O 0 2,298,362 ..oooeeea| e,
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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_0.496_REC_
UsD
SOFRRATE_05/05/2020_05 Interest
/06/2027_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/05/2027 |.......evnn.... 0f.... 205,000,000 [.. SOF1 / (.496) |..evvvenrnnnnnnn Ofeirnns 20,832 |...... 1,210,753 |..... 28,082,140 [...ouveee |nnnn 28,082,140 |..... 28,061,309 [....evvvinnnnns [ [V R 0f..... 2,011,016 | ooeeeeein | e
IRS_USD_PAY_0.655_REC_
UsD
SOFRRATE_03/31/2020_03 Interest
/3172029 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/31/2029 |............... 0f.... 163,000,000 .. SOF1 / (.655) [...ccvvvuunnnnns Ofeirnns 57,978 |......... 978,685 |..... 30,624,983 |.........e. |- 30,624,983 |..... 30,567,004 [........cevvnnns [ [V R 0f..... 1,955,349 | ooveiiiit]| e
IRS_USD_PAY_0.661_REC_
UsD
SOFRRATE_01/06/2021_01 Interest
/06/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |.01/06/2028 |............... 0f.... 170,000,000 .. SOF1 / (.661) [...ccvvvunnnnnns Ofeirnns 53,065 |...... 1,011,504 |..... 24,960,290 |.....cevnnn o 24,960,290 |..... 24,907,225 |..oovvnnnnnn [ [V R 0f..... 1,807,782 | wovvevii | s
IRS_USD_PAY_0.705_REC_
UsD
SOFRRATE_04/08/2020_04 Interest
/08/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/08/2030 |............... 0f..... 72,000,000 |.. SOF1 / (.705) [cevuurrrvrnnnnns Ofeirnns 20,385 |......... 422,354 |..... 13,960,753 [.eueneeecn |oonne 13,960,753 |..... 13,940,368 [....ccvvvnnnnnns [ [V R (U R 937,251 | coveeeiiit| e
IRS_USD_PAY_0.713_REC_
UsD
SOFRRATE_07/27/2020_07 Interest
J21/2035_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/27/2035 |............... 0f.... 160,000,000 .. SOF1 / (.713) [.eevvvvrrnnnnnns Ofeirnns 25,552 |......... 914,897 |..... 47,780,634 [..oeveeeeen | 47,780,634 |..... 47,755,082 [cvvnneevinnnnns [ [V R 0f..... 2,780,756 [ wevveneeen| e
IRS_USD_PAY_0.72_REC_U
D
SOFRRATE_03/25/2020_03 Interest
/25/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/25/2050 |.......eunn.... 0f..... 84,000,000 |.. SOF1 / (.720) [cevuurrvvrnnnnns Ofeirnns 32,319 |.oeveenn 500,105 |..... 41,205,807 [..evnneenes |onnnn 41,205,807 |..... 41,173,487 [oeeeeiiinnnnn [ [V R 0f..... 2,172,396 | ceeeevni | e
IRS_USD_PAY_0.735_REC_
UsD
SOFRRATE_03/31/2020_03 Interest
/31/2035_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/31/2035 |............... 0f.... 162,000,000 .. SOF1 / (.735) [..eevvvvnnnnnnns Ofeirnns 57,623 |......... 957,561 |..... 49,172,819 [..eeeeeeeen | 49,172,819 |..... 49,115,197 [ceeiiiinnnnnns [ [V R 0f..... 2,777,592 | wevvevi | e,
IRS_USD_PAY_0.741_REC_
UsD
SOFRRATE_05/05/2020_05 Interest
/06/2035_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/05/2035 |............... 0f.... 162,000,000 .. SOF1 / (.741) [.eeevvvnnnnnnnns Ofeirnns 16,462 |......... 910,485 |..... 47,268,447 [ ..uueeeeen | 47,268,447 |..... 47,251,985 |.oevvnnnns [ [V R 0f..... 2,788,894 [ oooiiin| e
IRS_USD_PAY_0.762_REC_
UsD
SOFRRATE_01/06/2021_01 Interest
/06/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 01/06/2029 |............... 0f.... 146,000,000 [.. SOF1 / (.762) [...evvvvunnnnnns Ofeirnns 45,574 |......... 851,499 |..... 24,030,303 |....cevvnnn |onee 24,030,303 |..... 23,984,729 |...ovvnnnnnn [ [V R 0f..... 1,716,048 | wovvevei | s
IRS_USD_PAY_0.79_REC_U
D
SOFRRATE_08/03/2020_08 Interest
/03/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/03/2050 |............... 0f.... 187,000,000 .. SOF1 / (.790) [...cvvvvuunnnnns Ofeirnns 21,721 |...... 1,043,353 |..... 89,983,810 [....coeeee [nnnn 89,983,810 [..... 89,962,089 [.......ccvvnnnns [ [V R 0f..... 4,868,498 [ ..oovoeein | ceeeeeies
IRS_USD_PAY_0.81_REC_U
D
SOFRRATE_03/26/2020_03 Interest
/26/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/26/2050 |............... 0f.... 108,000,000 .. SOF1 / (.810) [...cevvvunnnnnns Ofeirnns 41,883 |......... 631,653 |..... 51,302,147 [.evueeeeen | 51,302,147 |..... 51,260,594 |.....oeuvnnnne [ [V R 0f..... 2,793,224 | ooiiiit | e
IRS_USD_PAY_0.82_REC_U
D
SOFRRATE_04/08/2020_04 Interest
/08/2040_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/08/2040 |............... 0 ...t 64,000,000 |.. SOF1 / (.820) [cevuurrvvrnnnnns Ofeirnns 18,120 |......... 366,839 |..... 23,538,390 |..coeeennnn |onee 23,538,390 |..... 23,520,270 |..covvnnnnnnn [ [V R 0f..... 1,311,075
IRS_USD_PAY_0.835_REC_
UsD
SOFRRATE_03/26/2020_03 Interest
/26/2050_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/26/2050 |............... O foens 103,000,000 |.. SOF1 / (.835) |.. ...599,405 |..... 48,480,907 [...ovveeees |nnnn 48,480,907 |..... 48,441,277 |. 0 O e O 2,663,908
IRS_USD_PAY_0.84!
UsD
SOFRRATE_04/09/2020_04 Interest
/09/2031_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 05/19/2023 |. 04/09/2031 |...............0[..... 105,000,000 .. SOF1 / (.845) |.. ...598,783 |..... 21,546,699 |.....cceunn | 21,546,699 |..... 21,516,970 |. L0 O O 1,464,442
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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
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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_0.852_REC_
UsD
SOFRRATE_04/22/2020_04 Interest
/22/2040_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/22/2040 |............... 0f..... 53,000,000 |.. SOF1 / (.852) [cevuurrvvrunnnns [N R 9,620 |......... 295,760 |..... 19,311,032 [.eveeeeeen [ 19,311,032 |..... 19,301,412 [.ccvvnennnnns [ [V R 0f..... 1,086,974 | oveeeiin| e
IRS_USD_PAY_0.868_REC_
UsD
SOFRRATE_04/09/2020_04 Interest
/09/2082_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/09/2032 |............... 0f.... 126,000,000 .. SOF1 / (.868) [.....cvvvunnnnns Ofeirnns 35,674 |......... 715,158 |..... 28,086,651 |.......cee |- 28,086,651 |..... 28,050,977 [c.euniiviinnnnns [ [V R 0f..... 1,867,136 | wovvvvnnnn [ et
IRS_USD_PAY_0.9159_REC
_UsD
SOFRRATE_04/09/2020_04 Interest
/09/2035_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/09/2035 |............... 0f.... 160,000,000 .. SOF1 / (.916) [....cevvvunnnnns Ofeirnns 45,301 |....oeenn 899,196 |..... 43,799,826 |.....cevvnn o 43,799,826 |..... 43,754,525 [....ccovvnnnnnns [ [V R 0f..... 2,746, 175 [ v | e
IRS_USD_PAY_0.92_REC_U
D
SOFRRATE_03/27/2020_03 Interest
/28/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/28/2050 |............... 0f.... 113,000,000 .. SOF1 / (.920) [...cvvvvvnnnnnns Ofeirnns 42,657 |......... 645,883 |..... 51,519,364 | ..coevvnnns |oenee 51,519,364 |..... 51,476,707 [...ccvvvnnnnnnns [ [V R 0f..... 2,922,839 | .oooeriiin | e
IRS_USD_PAY_0.9483_REC
_UsD
SOFRRATE_04/09/2020_04 Interest
/09/2040_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/09/2040 |............... 0 ...t 62,000,000 |.. SOF1 / (.948) [.evvrvvrnnnnns Ofeirnns 17,554 |......... 346,095 |..... 21,809,924 |........... |- 21,809,924 |..... 21,792,371 [ciiiiininnns [ [V R 0f..... 1,270,207 | weeeeeein| e
IRS_USD_PAY_0.957_REC_
UsD
SOFRRATE_06/25/2020_06 Interest
/25/2040_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 06/25/2040 |............... 0f..... 41,300,000 |.. SOF1 / (.957) [cevuurivvrnnnnns Ofeirnns 15,890 |......... 235,564 |..... 14,606,407 |...ccevvnes |oeeee 14,606,407 |..... 14,590,517 [.ooovvennnnnnnns [ [V R (U R 851,421 e | e
IRS_USD_PAY_0_REC_USD
LIBOR
3M_03/27/2020_09/28/20 Interest
28LCH oo INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/28/2023 |............... 0f.... 113,000,000 ..LIB3 / (.000) [...ccevvuunnnnne [ [V . 692,502 |...... 1,521,696 [....cccevns |oeenne 1,621,696 |...... 1,521,696 |.....covvnnnnnns [ [V R (U R 280,558 [ ceevvneen | e
IRS_USD_PAY_0_REC_USD
LIBOR
3M_03/27/2023_09/25/20 Interest
28LCH oo INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/25/2023 |............... 0f.... 125,300,000..LIB3 / (.000) [oeuuervrrnnnnns Ofiiiiinnnns (872)......... 775,434 |...... 1,636,860 | ..ocvvvnnnn feunnnn 1,636,860 |...... 1,637,732 [ [ [V R (U R 305,868 | ...ovoeen| cerriiiiieees
IRS_USD_PAY_0_REC_USD
LIBOR
3M_03/27/2023_09/26/20 Interest
28LCH oo INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/26/2023 |............... 0f.... 211,000,000 ..LIB3 / (.000) [o.uurvvrrnnnnns Ofeirnns (1,469)...... 1,305,799 [...... 2,788,043 [.eeeeneenn [ 2,788,043 |...... 2,789,511 [ [ [V R (U R 518,021 [ cevveeeeis | e,
IRS_USD_PAY_0_REC_USD
LIBOR
3M_03/31/2023_09/29/20 Interest
28LCH oo INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/29/2023 |............... 0f.... 274,000,000 [..LIB3 / (.000) |.cevvunnnnnnn Ofeirnns (1,888)...... 1,691,354 [...... 3,743,180 [.evunneenns [ 3,743,180 |...... 3,745,067 |....oovvvnnnnnns [ [V R Of....... 684,061 | .ooeeeees | ceriieeeieinenn
IRS_USD_PAY_0_REC_USD
LIBOR
3M_04/06/2023_07/06/20] Interest
28LCH oo INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/06/2023 |............... 0f.... 316,000,000 ..LIB3 / (.000) [ouurvvernnnnns [ 0f..... 1,969,830 |......... 225,537 | eeeeeii [ 225,537 |....ouuen 225,537 |veveiieiiiine [ [V R (U R 202,575 | coeeeeeiin| e
IRS_USD_PAY_0_REC_USD
LIBOR
3M_04/11/2023_07/10/20] Interest
28LCH oo INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/10/2023 |............... 0f.... 136,000,000 ..LIB3 / (.000) [....cevvuunnnnne Ofiiiiinnnns (WEE)) - 846,498 |........ 174,686 |... 174,686 |......... 175,442 | [ [V R (U R 112,554
IRS_USD_PAY_0_REC_USD
LIBOR
3M_04/11/2023_07/10/2 Interest
.| INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/10/2023 |......eevvrennn O o 453,000,000 |..LIB3 / (.000) |.. (2,515)f...... 2,819,585 |........ 581,860 |... ... 581,860 |...
3M_04/22/2020_07/22/20 Interest
23_LCH .... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 05/19/2023 |. 07/22/2023 |.... 53,000,000]..LIB3 / (.000) |.. ...333,792]........ 176,163 | ... ... 176,163
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IRS_USD_PAY_0_REC_USD
LIBOR
3M_05/05/2023_08/07/20 Interest
28LCH oo Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/07/2023 |.......eunn.... 0f.... 367,000,000..LIB3 / (.000) [oeuvrvvvrnnnnns [ 0f..... 2,334,838 |...... 1,981,543 [.ovveeeeens [ 1,981,543 [...... 1,981,543 [coeeeiiiiinnnns [ON R | FOR | EN 592,081 [ ceevveeen | e
IRS_USD_PAY_0_REC_USD
LIBOR
3M_06/24/2020_09/24/20 Interest
28LCH oo Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/24/2023 |............... 0f.... 266,000,000..LIB3 / (.000) [ouurvvrvnnnnns [ 0f..... 1,631,002 |...... 3,474,898 |..covvvnnnn fennnnn 3,474,898 |...... 3,474,898 |...ovvnnnnn [ON R | FO | N I 645,586 | ..ooeeern| ceriiiiis
IRS_USD_PAY_0_REC_USD
LIBOR
3M_07/27/2020_07/27/20] Interest
28LCH oo Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/27/2023 |............... 0f.... 160,000,000 [..LIB3 / (.000) [....ccvvuunnnnne [ 0f..... 1,011,278 |......... 603,363 [.evvuneeens [ 603,363 |......... 603,363 [..euiiiiinnnnns (O R | FOR | E 27,883 [ ceveeeeen | e
IRS_USD_PAY_0_REC_USD
LIBOR
3M_08/03/2020_08/03/20| Interest
28LCH oo Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/03/2023 |............... 0f.... 187,000,000 ..LIB3 / (.000) [....cevvuuunnnne [ 0f..... 1,184,357 |......... 896,756 [..evuneenns e 896,756 |......... 896,756 [....vvviinennnn (O R | FOUR | E 285,368 | .oeeveeen | ceeeeeiiees
IRS_USD_PAY_0_REC_USD
SOFR
3M_06/09/2023_09/11/20 Interest .. SOF1+26.161 /
28LCH oo Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 06/09/2023 |. 09/11/2023 |............... 0f.... 445,000,000 (.000)  Jeeeeereeennns [ 0f..... 1,607,777 |...... 4,836,692 |.....ceunnn [onnnnn 4,836,692 |...... 4,836,692 ... [ON R | FOUR | FN 995,050 | ooeeeeenn| cerieeeieeiinnn
IRS_USD_PAY_0_REC_USD
SOFRRATE_03/08/2023_09 Interest
/08/2023_LCH .......... Rate......... | K6 F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/08/2023 |............... 0f.... 285,100,000 |.. SOF1 / (.000) |-evvveuneaennne [V 162,057 |...... 1,984,588 |...... 2,961,466 [.........e. [onneee 2,961,466 |...... 2,799,409 |.ccvvnnnnnee [N SRR | FOURRR | N IEUPRR 624,266 | ..oovores| veriiiiis
IRS_USD_PAY_0_REC_USD
SOFRRATE_03/13/2023_09 Interest
J12/2023_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/12/2023 |............... 0f.... 190,800,000 .. SOF1 / (.000) [...cvvvvuunnnnns Of...... 100,416 |...... 1,320,728 |...... 2,099,169 | ..ccvvnnnnn feunnnn 2,099,169 |...... 1,998,754 [oeeeiiiinnnnns [ON R | FOUR | FN 429,554  oeeeiiit | e
IRS_USD_PAY_0_REC_USD
SOFRRATE_03/14/2023_09 Interest
/14/2023 LCH .......... Rate......... | K6 F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/14/2023 |............... 0f.... 353,500,000 .. SOF1 / (.000) [-.eeeevvnnnnnnnn 0f..... 3,314,888 |..... 10,276,121 |...... 3,995,723 [...ooevvvnn |oeenee 3,995,723 |......... 680,835 |...ueeeeennnnnn [N SRR | IO | N IR 806,529 [ .evvvenen | cerriiiis
IRS_USD_PAY_0_REC_USD
SOFRRATE_03/16/2023_09 Interest
/18/2023_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/18/2023 |............... 0f.... 487,900,000 [.. SOF1 / (.000) |..evvvennnnnne (U R 244,513 |...... 3,367,104 |...... 5,815,014 [...ccoeeeen [ 5,815,014 |...... 5,570,502 |......uninnne [N SR | AR | N NN 1,142,088 | weveeeein | e
IRS_USD_PAY_0_REC_USD
SOFRRATE_03/17/2023_09 Interest
/18/2023_LCH ......... . |Rate... F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/18/2023 |.........eeeeen O o 893,800,000 |.. SOF1 / (.000) |-vvvvuueeeeennn. O ... 440,466 |...... 6,166,097 |..... 10,653,242 | .ccvvvnnnns fennnn 10,653,242 |..... 10,212,776 |. O O e O 2,092,228
IRS_USD_PAY_0_REC_USD
SOFRRATE_04/03/2023_10 Interest
/02/2023_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/02/2023 |............... 0f.... 199,800,000 |.. SOF1 / (.000) [c.euvvvvrnnnnns Ofeirnns 70,542 |...... 1,351,611 ...... 2,808,219 [.evuuneenns [ 2,808,219 |...... 2,737,677 [ceeeiiiiinnnnns (O R | FOUR | E 506,971 [ wevvveees | e
IRS_USD_PAY_0_REC_USD
SOFRRATE_04/03/2023_10 Interest
/03/2023_LCH .......... Rate......... | K6 F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/03/2023 |............... 0f.... 146,000,000 .. SOF1 / (.000) [-.eeevevnnnnnnnn (V)] N 51,547 |......... 987,664 |...... 2,074,416 [..oeeneeee fonnnes 2,074,416 |...... 2,022,869 |...evnueannns [N SRR | IO | N IR 372,828 | oo | e
IRS_USD_PAY_0_REC_USD
SOFRRATE_04/05/2023_07 Interest
/06/2023_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/05/2023 |............... 0f.... 460,000,000 .. SOF1 / (.000) [oeuurrvvvrnnnnns (U R 154,971 |...... 3,103,548 |......... 269,117 [.eveeeeeees o 269,117 |......... 114,146 [.....oovvnennnns [ON R | FOUR | EN 269,195 | oeeeiiiin| e
IRS_USD_PAY_0_REC_USD
SOFRRATE_04/25/2022_07 Interest
/25/2023 LCH .......... Rate......... | K6 F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/25/2023 |............... 0f.... 100,000,000 .. SOF1 / (.000) [-.eevevvnnunnnns (V)] N 17,424 |......... 656,623 |......... 353,136 | .oevvvnnnns fernnns 353,136 |......... 335,712 |eeeeeeeeeee [N SRR | IO | N IR 130,856 [ wevvenvenn | ceriiiiies
IRS_USD_PAY_0_REC_USD
SOFRRATE_05/12/2023_08 Interest
/14/2023_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/14/2023 |............... 0f.... 805,800,000 .. SO0F1 / (.000) fo.uurrvvvrnnnnns Ofeirnns 41,275 |...... 5,179,665 |...... 5,303,098 | ...cevvunnn feunnnn 5,303,098 |...... 5,261,823 |...ovuuninnnnn [N SR | AR | N NN 1,414,676 | oo | e
IRS_USD_PAY_0_REC_USD
SOFRRATE_07/12/2021_07 Interest
/12/2023 LCH .......... Rate......... | K6 F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/12/2023 |............... 0f.... 100,000,000 .. SOF1 / (.000) [-.eevevvnnunnnns (V)] N 26,859 |......... 667,221 |........ 161,778 | oo |eeeennns 161,778 |......... 134,919 | O feeiiiiiiiii s 0 e O e 90,660 [ .eevvvenn| ceriiiiies
IRS_USD_PAY_0_REC_USD
SOFRRATE_08/07/2020_08| Interest
/07/2023 LCH ........ . | Rate... F226TOHBYD6XJB17KS62 |. 05/19/2023 |. 08/07/2023 |.... 10,000,000 .. SOF1 / (.000) |.. .64,603]..........55,085 | ... ....54,286 |. .. 0]..




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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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_REC_USD
SOFRRATE_08/11/2020_08| Interest
/11/2023_LCH .......... INTEREST RATE ......... N/A et Rate........... | K6 F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/11/2023 |............... [V 50,000,000 |.. SOF1 / (.000) [ceeueeeeernnnnnn (U 2,904 |......... 321,787 |......... 305,908 [..evvneees forreennnn 305,908 |......... 303,004 |...oeeeeennnnnn (U [V O (V)] N 84,804 [ .veeiiin| e
IRS_USD_PAY_0_REC_USD
SOFRRATE_08/20/2020_08 Interest
/20/2023_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/20/2023 |.... 20,000,000 .. SOF1 / (.000) |.. ...140,179.........153,000 | ... ....153,000 |......... 140,368 |. 0.
IRS_USD_PAY_0_REC_USD
SOFRRATE_09/30/2021_09 Interest
/30/2023_LCH .......... INTEREST RATE ......... N/A et Rate........... | K6 F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/30/2023 |............... [V 35,000,000 .. SOF1 / (.000) [eeuueeeernnnnnn (U 7,732 e 237,178 |......... 945,691 | .ooevvnnnns fernns 945,691 |......... 937,959 |.eeveiieeeeeee (U [V O (V)] 87,859 [ cevveinn | e
IRS_USD_PAY_0_REC_USD
SOFRRATE_10/21/2021_07 Interest
/2172023 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/21/2023 |............... 0f.... 150,000,000 .. SOF1 / (.000) [...cvvvvuunnnnne Ofeirnns 30,487 |......... 989,823 |......... 440,936 | .oevernnnnn [ 440,936 |......... 410,450 [ooeeniiiinnnnns [ [V R (U R 179,897 [ weveeeein | e
IRS_USD_PAY_0_REC_USD
SOFRRATE_11/18/2022_08 Interest
/18/2023_LCH .......... INTEREST RATE ......... N/A et Rate........... | K6 F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/18/2023 |............... 0f.... 183,000,000 .. SOF1 / (.000) [-.eevvvvnnnnnnns 0f..... 2,208,641 |...... 1,167,279 |...... 1,315,469 [..ovenneen fonnnee 1,315,469 |....... (893,172)[.. e (U [V O (U 335,253 [ Leeeiiinn | e
IRS_USD_PAY_1.137_REC_
UsD
SOFRRATE_03/09/2020_03 Interest
/09/2040_LCH .......... INTEREST RATE ......... N/A et Rate........... | K6 F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/09/2040 |............... [V 41,000,000 |.SOF1 / (1.137) [ceuuereeernnnnnn (V)] N 21,132 | 228,880 |..... 13,411,517 [ | 13,411,517 |..... 13,390,384 |....oveeeennnns (U [V O (U 837,849 oo e
IRS_USD_PAY_1.187_REC_
UsD
SOFRRATE_03/09/2020_03 Interest
/09/2050_LCH .......... INTEREST RATE ......... N/A et Rate........... | K6 F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/09/2050 |............... 0f.... 199,000,000 |.SOF1 / (1.187) [ceeueeeeeennnnns [V 102,568 |...... 1,099,295 |..... 81,470,321 [.eveeeeees |onnee 81,470,321 |..... 81,367,753 [c.eueeeeeennnns (U [V O 0f..... 5,142,201 o[ e
IRS_USD_PAY_1.189_REC_
UsD
SOFRRATE_03/09/2020_03 Interest
/09/2050_LCH ... .| INTEREST RATE ... . |Rate... F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/09/2050 |.......eeeeennO o 152,000,000 |.SOF1 / (1.189) |.. ...839,308 |..... 62,175,986 [.....oeeeen |nnnn 62,175,986 |..... 62,097,643 |. O O e O 3,927,780
IRS_USD_PAY_1.193_REC_
usD
SOFRRATE_03/09/2020_0: Interest
/09/2050_LCH ... .| INTEREST RATE ... . |Rate... F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/09/2050 |.......eeeeennO o 153,000,000 |.SOF1 / (1.193) |.. ...844,116 |..... 62,479,145 |.....covve |oenee 62,479,145 |..... 62,400,286 |. O O e O 3,953,621

IRS_USD_PAY_2.37
C_UsD
SOFRRATE_04/06/2022_0: Interest

_RE

/06/2024_LCH .......... [INTEREST RATE ... . |Rate... F226TOH6YD6XJB17KS62 . 04/04/2022 |. 04/06/2024 |.... ....100,000 |.SOF1 / (2.379) |..

IRS_USD_PAY_2.97351_RE

C_UsD

SOFRRATE_03/24/2023_03 Interest

/24/2083 LCH .......... INTEREST RATE ......... N/A il Rate........... LOH s F226TOH6YD6XJB17KS62 . 03/22/2023 |. 03/24/2053 |............... 0f..... 10,000,000 |.SOF1 / (2.974) |................ [V [V R 54,484 |......... 419,864 [..ovvveees |oeenns 419,864 |......... 419,864 |......ceenneens [V R [0 (V) F 202,734 | wovevvin | e
IRS_USD_PAY_3.00718_RE

C_UsD

SOFRRATE_03/27/2023_03 Interest

/2172083 LCH .......... INTEREST RATE ......... N/A il Rate........... LOH s F226TOH6YD6XJB17KS62 . 03/23/2023 |. 03/27/2053 |............... 0f..... 25,800,000 |.SOF1 / (3.007) [-uvvvveeennnns [V (I R 134,325 |......... 920,000 [.ouvvreens |oeennns 920,090 |......... 920,090 ..eeeeenninaens [V R [0 (V) F 703,750 | evevveens]| nrieeeeeiis
IRS_USD_PAY_3.011_REC_

UsD

SOFRRATE_03/27/2023_03 Interest

/21/2083_LCH .......... INTEREST RATE ......... N/A il Rate........... LOH s F226TOH6YD6XJB17KS62 . 03/23/2023 |. 03/27/2053 |............... 0f..... 36,100,000 |.SOF1 / (3.011) |euvveeeennnnnnns [V (I R 187,584 |...... 1,261,652 [..cevvees |oenee 1,261,652 |...... 1,261,652 | [V R [0 (V) F T O
IRS_USD_PAY_3.033_REC_

usD

SOFRRATE_03/31/2023_03 Interest

/31/2083_LCH .......... INTEREST RATE ......... N/A il Rate........... LOH s F226TOH6YD6XJB17KS62 . 03/29/2023 |. 03/31/2053 |............... 0f..... 20,700,000 |.SOF1 / (3.033) [..vvvereennnns [V (I R 102,226 |......... 637,428 |..vveeeees e 637,423 |......... 637,423 |.....uvneee. [V R [0 (V) F L N U
IRS_USD_PAY_3.075_REC_

usD

SOFRRATE_06/23/2022_06 Interest

/23/2030 LCH .......... INTEREST RATE ......... N/A ........... Rate........... LOH v F226TOH6YD6XJB17KS62 _|. 06/21/2022 |. 06/23/2030 |............... 0f..... 93,500,000 .80F1 / (3.075) |......... (27,431)]..ceeennn 0. 834,172...... 3,597,195 [.....connn fonen 3,597,195 |......... 308,645 |................ O, 0f i, 0]...... 1,236,678 | vvveeee] cviiiiieiiins




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

9903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
IRS_USD_PAY_3.107_REC_
UsD
SOFRRATE_01/05/2023_01 Interest
/05/2083_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/03/2023 |. 01/05/2053 |............... 0f..... 90,000,000 [.SOF1 / (3.107) |..eeeeeennnnnns [ 0fennns 722,253 |...... 1,608,065 |...ccvvnnnn [onnnnn 1,608,065 |...... 1,608,065 |....ceunnnnnnnne [ [V R 0f..... 2,45 771 | wevveviii| s
IRS_USD_PAY_3.18_REC_U
D
SOFRRATE_06/06/2023_06 Interest
/06/2053_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/02/2023 |. 06/06/2053 |............... 0f..... 25,100,000 [.SOF1 / (3.180) |...ceeennnnnnnn [ [V . 32,623 |.......... 62,331 | oo [ 62,331 [oennnnenn 62,331 |.eveiiiiin [ [V R Of....... 686,889 | ..oooevein| ceriiieieiiinnnn
IRS_USD_PAY_3.19_REC_U
D
SOFRRATE_06/07/2023_06 Interest
/07/2083_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/05/2023 |. 06/07/2053 |............... 0 ...t 50,500,000 [.SOF1 / (3.190) |...ceeeenennnns (U R (10,749).......... 62,676 |.......... A VR K I 29,013 |.......... 39,762 |..evveniennn [ [V R 0f..... 1,382,082 | covvveeen | e
IRS_USD_PAY_3.191_REC_
UsD
SOFRRATE_06/07/2023_06 Interest
/07/2083_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/05/2023 |. 06/07/2053 |............... 0f.... 115,500,000 |.SOF1 / (3.191) [ceuvrivirnnnnns (U R (65,571)f......... 143,271 |.......... 44,681 [..eeeeeeees o 44,681 |......... 110,252 [.ovvveennnnnns [ [V R 0f..... 3,160,931 [ woeveeeein | e
IRS_USD_PAY_3.1915_REC
_UsD
SOFRRATE_03/15/2023_03 Interest
/16/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/13/2023 |. 03/15/2033 |............... 0 ...t 25,000,000 [.SOF1 / (3.192) |..ceeeeennnnnns [ [V . 129,922 |......... 772,641 | e [ 772,641 |......... 772,641 [ [ [V R (U R 389,613 [ covvenenn | e
IRS_USD_PAY_3.23735_RE
C_UsD
SOFRRATE_05/12/2023_05 Interest
/12/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/10/2023 |. 05/12/2028 |............... 0f..... 50,000,000 [.SOF1 / (3.237) |..eeeeeeennnnns [ 0fennns 126,212 |...... 1,635,967 [.evvenenns [onnns 1,535,967 |...... 1,635,967 [cvvniviinnnnns [ [V R (U R 51,772 [ e[| oo
IRS_USD_PAY_3.259_REC_
UsD
SOFRRATE_05/11/2023_05 Interest
J11/2043 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/09/2023 |. 05/11/2043 |............... 0 ...t 68,200,000 [. SOF1 / (3.259) |....ccenennnnn [ [V . 173,495 |...... 1,687,781 | ceeeeees [ 1,687,781 |...... 1,687,781 |oeeveeieene [ [V R 0f..... 1,620,201 | e[ e
IRS_USD_PAY_3.25957_RE
C_UsD
SOFRRATE_03/15/2023_03 Interest
/16/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/13/2023 |. 03/15/2033 |............... 0f..... 35,400,000 |.SOF1 / (3.260) [...vvvvvvnnnnnen [ [0 - 176,741 |......... 899,583 | ..oovvrnn [ 899,583 |......... 899,583 |....ouuuiiinne [ [V R (U R 851,691 [ coeveeeis | e
IRS_USD_PAY_3.26_REC_U
D
SOFRRATE_06/06/2023_06 Interest
/06/2048_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/02/2023 |. 06/06/2048 |............... 0f.... 160,700,000 [.SOF1 / (3.260) [....cevvuunnnnns (U R 161,244 |......... 199,938 |...... 1,204,733 [ceveeeeens [ 1,294,733 |...... 1,143,489 [o.oeeniinnnnnn [ [V R 0f..... 4,013,756 [ wevveeeen | oo
IRS_USD_PAY_3.276_REC_
UsD
SOFRRATE_02/23/2023_02 Interest
/23/2053_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 02/21/2023 |. 02/23/2053 |........... ... 0f..... 24,000,000 [.SOF1 / (3.276) |..eeeveeennnnnn [N R 1,339 [onnnnnns 135,628 |....... (339,735)] cevnennnes [oennnne (339,735)|....... (341,074)....eeiinnnnnn [ [V R (U R 653,686 [ ..ooovniis| ereiiiiiin
IRS_USD_PAY_3.282_REC_
UsD
SOFRRATE_02/23/2023_02 Interest
/23/2053_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 02/21/2023 |. 02/23/2053 |............... 0 ...t 45,000,000 [.SOF1 / (3.282) |..eeeeeennnnnnn (U R (29,669)|......... 253,343 |....... (687,347 ..cevenenn |evnenn (687,347)....... (657,678)[...cccvvnnnnnnns [ [V R 0f..... 1,225,661 | covvvvenn | ceneiees
IRS_USD_PAY_3.282_REC_
UsD
SOFRRATE_06/07/2023_06 Interest
/07/2048_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/05/2023 |. 06/07/2048 |............... 0 ...t 85,000,000 [.SOF1 / (3.282) |...ceeeennnnnnn Ofeirnns 46,430 |........ 100,281 |......... 373,69 |... 373,695 |......... 327,265 |..evvnnnnnn [ [V R 0f..... 2,123,136
IRS_USD_PAY_3.345_REC_
UsD
SOFRRATE_06/06/2023_06 Interest
/06/2043_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 06/02/2023 |. 06/06/2043 |.... 69,100,000 |. SOF1 / (3.345) |[.. L...849,143 |........849, 143 ... O e O e O 1,543,111
IRS_USD_PAY_3.35_REC_|
D
SOFRRATE_05/19/2023_05 Interest
/19/2033_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 05/17/2023 |. 05/19/2033 |.... 30,000,000 |.SOF1 / (3.350) |.. ....534,617 ... 471,801




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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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_3.36977_RE
C_USD
SOFRRATE_06/06/2023_06 Interest
/06/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/02/2023 |. 06/06/2033 |............... 0f.... 118,900,000 [.SOF1 / (3.370) [..eevvvvunnnnnns [ [0 - 138,868 |...... 1,913,779 e | 1,913,779 |...... 1,913,779 [ [ [V R 0f..... 1,874,558 | weeeeeiin | e
IRS_USD_PAY_3.38_REC_U
D
SOFRRATE_06/06/2023_06 Interest
/06/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/02/2023 |. 06/06/2033 |............... 0f..... 79,000,000 [.SOF1 / (3.380) |..eeeeeeennnnnn Ofeirnns (2,489).......... 91,706 |...... 1,205,005 [...oeveenns |onnne 1,205,005 |...... 1,207,494 [ooeeiiinnnnnns [ [V R 0f..... 1,245,501 | covveeiis | oo
IRS_USD_PAY_3.4_REC_US
D
SOFRRATE_02/10/2023_02 Interest
/10/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 02/08/2023 |. 02/10/2033 |............... 0 ...t 40,000,000 [.SOF1 / (3.400) |.....ccennnnnnn [ [V . 225,022 |......... 570,089 [.eevuneens f[orrinne 570,089 |......... 570,089 [...uiiiiinnnnns [ [V R (U R 620,473 | cevveeenn | e
IRS_USD_PAY_3.41_REC_U
D
SOFRRATE_06/06/2023_06 Interest
/06/2038_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/02/2023 |. 06/06/2038 |............... 0f..... 82,400,000 [.SOF1 / (3.410) |...ceeeennnnns [ [V . 93,936 |......... 849,242 | .o [ 849,242 |......... 849,242 |...ovvnnnnn [ [V R 0f..... 1,502,752 | weveneein | e
IRS_USD_PAY_3.41202_RE
C_USD
SOFRRATE_05/23/2023_05 Interest
/23/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/23/2033 |.........ee.... 0 ...t 40,000,000 [.SOF1 / (3.412) |t [ [V . 71,235 |oueennnn 508,000 [..eeeeernnn Jernennns 508,000 |........ 508,000 [...cvvvvnnnnnnns [ [V R (U R 629,416 | .ooeveein| e
IRS_USD_PAY_3.432_REC_
UsD
SOFRRATE_06/07/2023_06 Interest
/07/2032_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/05/2023 |. 06/07/2032 |.......eunn..n. 0f.... 151,000,000 |. SOF1 / (3.432) [...ccvvvvnnnnnns (U R (55,307))..c0veenn 163,046 |...... 1,982,747 [ eveeeeenn [ 1,932,747 |...... 1,988,054 |....ccvvvnnnnnns [ [V R 0f..... 2,258,095 | coeeeviiin | et
IRS_USD_PAY_3.435_REC_
UsD
SOFRRATE_06/14/2023_06 Interest
/14/2035_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/12/2023 |. 06/14/2035 |............... 0 ...t 99,000,000 (. SOF1 / (3.435) |..ceeveennnnnnn [ [V . 75,611 |......... 874,704 | ..eveneeees [ 874,704 |......... 874,704 [..eeiiviinnnnnn [ [V R 0f..... 1,712,184 | oot e
IRS_USD_PAY_3.438_REC_
UsD
SOFRRATE_06/14/2023_06 Interest
/14/2035_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/12/2023 |. 06/14/2035 |............... 0f..... 99,000,000 [.SOF1 / (3.438) |....cceennnnnnn [ [V . 75,471 |ouuennnns 846,152 [..eveneens o 846,152 |......... 846,152 [o.euniiiinnnnnn [ [V R 0f..... 1,712,184 | oot e
IRS_USD_PAY_3.486_REC_
UsD
SOFRRATE_09/22/2022_09 Interest
/22/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/20/2022 |. 09/22/2028 |............... 0f..... 55,000,000 |.SOF1 / (3.486) |.......... (WARTH0) AR [V . 343,878 |...... 1,036,579 [.eeeeenns | 1,036,579 |......... 419,451 | [ [V R (U R 629,240 | ooeeiiiit| e
IRS_USD_PAY_3.49507_RE
C_USD
SOFRRATE_06/21/2023_06 Interest
/21/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/16/2023 |. 06/21/2033 |............... 0f.... 119,900,000 |. SOF1 / (3.495) [c.evvivirnnnnns [ [V . 51,888 |......... 678,529 [.evvuneeens o 678,529 |......... 678,529 [cuuniiiiinnnnnn [ [V R 0f..... 1,804,227 | covvneenn | oo
IRS_USD_PAY_3.523_REC_
UsD
SOFRRATE_07/05/2023_07 Interest
/05/2038_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/30/2023 |. 07/05/2038 |............... 0 ...t 40,000,000 [. SOF1 / (3.523) |...ceveeennnnnn [ [V R [V (120,039)( ...cvenees Jevneen (120,039)|....... (120,089)f...eevevinennns [ [V R (U R 775,233 | coveeeiis | e
IRS_USD_PAY_3.52711_RE
C_UsD
SOFRRATE_07/03/2023_07 Interest
/03/2038_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/29/2023 |. 07/03/2038 |............... 0 ...t 40,000,000 [.SOF1 / (3.527) |..eeeeeeennnnns [ [V R [V (135,412)] ... (135,412)|....... (135,412)).ccvvvennns [ [V R (U R 775,002
IRS_USD_PAY_3.55967_RE
C_UsD
SOFRRATE_06/27/2023_06 Interest
/27/2030_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 06/23/2023 |. 06/27/2030 |.... 40,000,000 |.SOF1 / (3.560) |.. ....363,066 |... 529,047
IRS_USD_PAY_3.5685_REC
_UsD
SOFRRATE_06/16/2023_06 Interest
/16/2033_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 06/14/2023 |. 06/16/2033 |.... 30,000,000 |.SOF1 / (3.569) |.. ... (10,771) 473,626




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

8'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
IRS_USD_PAY_3.66687_RE
C_USD
SOFRRATE_05/30/2023_05 Interest
/30/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/25/2023 |. 05/30/2028 |............... 0f..... 70,000,000 |.SOF1 / (3.867) [eevvvrvrrrnnnns [ [V . 86,411 ......... 821,227 [eveeeeens o 821,227 |......... 821,227 [ceiiiiinnnnnn [ [V R Of....... T76,381 | eeeeeees | eevvieeeeeeeinns
IRS_USD_PAY_3.73365_RE
C_USD
SOFRRATE_06/16/2023_06 Interest
/16/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/14/2023 |. 06/16/2028 |............... 0f..... 50,000,000 [.SOF1 / (3.734) |..cceeeennnnns [ [V . 27,466 |......... 426,212 | oo [ 426,212 |......... 426,212 |.eeveie [ [V R (U R B57,176 | weveeeeen | e
IRS_USD_PAY_3.75896_RE
C_UsD
SOFRRATE_06/16/2023_06 Interest
/16/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/14/2023 |. 06/16/2028 |............... 0f.... 100,000,000 [.SOF1 / (3.759) [...evvvvuunnnnns [ [V . 53,877 |ouuunnn.. 740,036 [..evnneeens forrnennn 740,036 |......... 740,036 [...oieveinnnnnn [ [V R 0f..... 1,114,352 | v | e
IRS_USD_PAY_3.763_REC_
UsD
SOFRRATE_06/21/2023_06 Interest
/21/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/16/2023 |. 06/21/2028 |............... 0f.... 222,400,000 [.SOF1 / (3.763) [..eevvvvunnnnnns [ [V . 79,693 |...... 1,586,321 [.oeeeeenns | 1,586,321 |...... 1,686,321 [...ccvvnnnnnnnns [ [V R 0f..... 2,881,734 | wovveiii| s
IRS_USD_PAY_3.774_REC_
UsD
SOFRRATE_02/23/2023_02 Interest
/22/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 02/21/2023 |. 02/22/2030 |......cevnn.... 0f.... 108,000,000 [.SOF1 / (3.774) [..cevvvvunnnnnns (U R (13,529)]......... 419,094 |....... (208,478)(..cvvneen |uneen (208,478)....... (194,949)...ccvvnvnnnnn [ [V R 0f..... 1,393,032 ovvenenn | e
IRS_USD_PAY_3.78562_RE
C_UsD
SOFRRATE_06/16/2023_06 Interest
/16/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/14/2023 |. 06/16/2033 |............... 0f..... 60,000,000 |.SOF1 / (3.786) [eevvvrrvrrnnnns [ [V . 31,660 |......... 372,991 | eeeeeii [ 372,991 |oueenns 372,991 | [ [V R (U R 947,253 | ceveeiiiit| e
IRS_USD_PAY_3.89_REC_U
D
SOFRRATE_07/03/2023_07 Interest
/03/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/29/2023 |. 07/03/2028 |............... 0 ...t 98,000,000 [.SOF1 / (3.890) |...cevennnnnnn [ [V R (U R 114,805 [.eveneeeees o 114,805 |......... 114,805 [...ocvvvennnnnns [ [V R 0f..... 1,007,173 | oeeeeiin | e
IRS_USD_PAY_3.9_REC_US
D
SOFRRATE_07/03/2023_07 Interest
/03/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/29/2023 |. 07/03/2028 |............... 0f.... 106,000,000 [.SOF1 / (3.900) [...ccvvvvunnnnns [ [V R Ofeirnns 76,752 [eeveeeenes [ 76,752 |c.unnnneen 76,752 [coeeeiiiiinnnnns [ [V R 0f..... 1,186,738 | wovvvvni [ et
IRS_USD_PAY_3.972_REC_
UsD
SOFRRATE_09/29/2022_09 Interest
/29/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/27/2022 |. 09/29/2026 |............... 0f..... 50,500,000 [.SOF1 / (3.972) |...ceeeennnnnnn (U R (12,316)f......... 143,869 |......... 507,691 [..eveneeens o 507,691 |......... 520,007 [.veunieeiinnnnns [ [V R (U R 455,345 [ oeieinn | e
IRS_USD_PAY_4.0475_REC
_UsD
SOFRRATE_06/09/2023_06 Interest
/09/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/07/2023 |. 06/09/2026 |............... 0f.... 100,000,000 [.SOF1 / (4.048) |[....ccvvvvnnnnns [ [V . 61,375 |......... TPV I 972,089 |......... 972,059 |..oovvenninne [ [V R Of....... 858,080 | ..oveeeien| eerriieeeieinnnn
IRS_USD_PAY_4.10504_RE
C_UsD
SOFRRATE_03/07/2023_03 Interest
/07/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/03/2023 |. 03/07/2028 |............... 0 ...t 90,000,000 [.SOF1 / (4.108) |....eeeennnnnnn [ [V . 229,93 |....... (499,035)] .evvevnns [oennnne (499,035)|....... (499,035)...cvvvnrnnnne [ [V R (U R 974,581 [ ooveiiiit | e
IRS_USD_PAY_4.12_REC_U
D
SOFRRATE_11/08/2022_11 Interest
/08/2027_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 11/04/2022 |. 11/08/2027 |............... 0f.... 110,000,000 |.SOF1 / (4.120) |.......... 30,930 [ouuenniiiiinnnnn [V . 337,119 |....... (379,433)| ... (379,433)...... 1,280,217 [.oovvvviinns [ [V R 0f..... 1,148,650
IRS_USD_PAY_4.144 _REC_
UsD
SOFRRATE_11/10/2022_11 Interest
/10/2027_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 11/08/2022 |. 11/10/2027 |........evoeenn O o 218,000,000 |.SOF1 / (4.144) |.. ...641,804 |....... (966,575)| ... (966,575)|...... 2,579,088 |. 0 O e O 2,277,845
IRS_USD_PAY_4.3134_REC
_UsD
SOFRRATE_06/02/2023_06 Interest
/02/2025_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 05/31/2023 |. 06/02/2025 |.... 50,000,000 |.SOF1 / (4.313) |.. ....497,486 |... 346,953




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

6903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
IRS_USD_PAY_4.4_REC_US
D
SOFRRATE_05/19/2023_05 Interest
/19/2025_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/17/2023 |. 05/19/2025 |............... 0f.... 100,000,000 |.SOF1 / (4.400) |....ccvvvunnnnns [ [V . 78,278 |......... 864,919 [..eeeens [ 864,919 |......... 864,919 [...ooiiiiinnnnnn [ [V R (U R 686,963 [ ..evvveeen| ceeeeeiies
IRS_USD_PAY_4.462_REC_
UsD
SOFRRATE_06/14/2023_06 Interest
/14/2025_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/12/2023 |. 06/14/2025 |............... 0f.... 250,000,000 [.SOF1 / (4.462) |...evvvnnnnnnnne [ [V . 69,694 |...... 1,740,064 | ....ccceees o 1,740,064 |...... 1,740,064 |.....covvnnnnnes [ [V R 0f..... 1,749,511 | et e
IRS_USD_PAY_4.63234_RE
C_UsD
SOFRRATE_06/21/2023_06 Interest
/2172025 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/16/2023 |. 06/21/2025 |............... 0f.... 100,000,000 |.SOF1 / (4.632) |[....ccvvvunnnnns [ [V . 11,685 |.......... 362,686 [.....ooeenn [orennn 362,686 |......... 362,686 |.........ceunnnn [ [V R (U R 703,222 | oveeeeiin| e
IRS_USD_PAY_4.763_REC_
UsD
SOFRRATE_11/09/2022_11 Interest
/12/2024_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 11/07/2022 |. 11/12/2024 |............... 0f.... 100,000,000 |.SOF1 / (4.763) |......cevvnn LIV AN [0 - (16,814))......... 586,684 [.....ooeeen [oennnnnn 586,684 |......... 977 487 [oeeeeiviinnnnnn [ [V R (U R 585,791 [ v | e
IRS_USD_PAY_4.768_REC_
UsD
SOFRRATE_11/09/2022_11 Interest
/12/2024_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 11/07/2022 |. 11/12/2024 |............... 0f.... 280,000,000 |.SOF1 / (4.768) |......... (24,973)).ccvveeieinnnnn [V . (54,118)f...... 1,624,523 [.evvenenns [ 1,624,523 |...... 2,743,552 |...ccovnnnnnnnns [ [V R 0f..... 1,640,214 | ooeeiiit | e
IRS_USD_PAY_4.772_REC_
UsD
SOFRRATE_11/09/2022_11 Interest
/12/2024_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 11/07/2022 |. 11/12/2024 |............... 0f.... 265,000,000 [.SOF1 / (4.772) |......... (46,759)...ccevvnnnnnns [V . 55,840 |...... 1,623,728 [ceveeeeens [ 1,623,723 |...... 2,601,563 [....oovvvvnnnnns [ [V R 0f..... 1,652,345 | cooveiiiit| e
IRS_USD_PAY_4.79_REC_U
D
SOFRRATE_07/03/2023_07 Interest
/03/2025_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/29/2023 |. 07/03/2025 |............... 0f.... 240,000,000 [.SOF1 / (4.790) |eevvvunnnnnnne [ [V R Ofeirnns 83,132 | oo [ 83,132 [cenennens 83,132 | [ [V R 0f..... 1,701,699 | woeeeeein| e
IRS_USD_PAY_4.8_REC_US
D
SOFRRATE_07/03/2023_07 Interest
/03/2025_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/29/2023 |. 07/03/2025 |............... 0f.... 255,000,000 [.SOF1 / (4.800) |..evvvenrnnne [ [V R Ofeirnns 40,284 | .cooennin [ 40,284 |.......... 40,284 |...ovennnnnn [ [V R 0f..... 1,808,056 | «oovvvvnnn | et
IRS_USD_PAY_4.99495 RE
C_UsD
SOFRRATE_03/07/2023_03 Interest
/07/2025_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/03/2023 |. 03/07/2025 |............... 0f.... 212,900,000 [. SOF1 / (4.995) |.eevvvennnnnne [ 0fennns (66,497).......... 71,330 [eeveeeenes [ 71,330 [ouennnnens 71,330 [oneiiiiinnnnns [ [V R 0f..... 1,382,896 | .ooeeeeen| e
IRS_USD_REC_0.3916_PAY
_UsD
SOFRRATE_08/11/2020_08| Interest
J11/2027_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/11/2027 |............... 0f..... 50,000,000 .. .392 / (SOF1) [ceuuurrvvrnnnnns Ofeirnns (2,904)....... (298,943)....... (7,374,683) .eevnenncn | (7,374,683)|..... (7,371,779 [ [V R (U R 507,310 [ cevvenenn | e
IRS_USD_REC_0.44872_PA
Y_USD
SOFRRATE_05/12/2020_05 Interest
/12/2027_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/12/2027 |.......een..... 0f.... 143,300,000 |.. .449 / (SOF1) [ceuvivirnnnnns Ofeirnns (7,281)....... (846,052)|....(19,935,344)| ........... ....(19,935,344)]... (19,928,063)[........00uvne. [ [V R 0f..... 1,409,247 | covvveeein | oo
IRS_USD_REC_0.4535_PAY
_UsD
SOFRRATE_12/14/2020_12 Interest
/14/2025_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 12/14/2025 |............... 0f.... 201,000,000 .. .454 / (SOF1) [ouuervvrrnnnnns (U R (96,305)]..... (1,275,989))... (20,307,310)... .. (20,307,310)f... (20,211,005)].....00uvvveeeee [ [V R 0f..... 1,576,369
IRS_USD_REC_0.4792_PAY
_UsD
SOFRRATE_11/12/2020_11 Interest
/12/2025_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 11/12/2025 |...............0 [..... 225,000,000 .. .479 / (SOF1) |.. (11,432)|..... (1,320,412))... (22,009,380)] ... .. (22,009,380)f... (21,997,948)). 0 O e O 1,732,866
IRS_USD_REC_0.51
UsD
SOFRRATE_05/12/2020_05 Interest
/12/2028_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 05/19/2023 |. 05/12/2028 |...............0 [..... 212,500,000 .. .511 / (SOF1) |.. (10,797)]..... (1,239,172))....(34,264,433)[ ... ...(34,264,433)]....(34,253,636)[. L0 O O 2,345,030
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
IRS_USD_REC_0.546_PAY_
UsD
SOFRRATE_05/18/2020_05 Interest
/18/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/18/2029 |............... 0f.... 158,000,000 |.. .546 / (SOF1) [...ccvvvvnnnnnns 0f.... (1,906,914)f....... (907,169)|... (28,955,407)]........... ... (28,955,407)|... (27,048,493)[.........0uunee. [ [V R 0f..... 1,916,897 | weeeeeein| e
IRS_USD_REC_0.5575_PAY
_UsD
SOFRRATE_10/21/2021_10 Interest
J21/2023_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/21/2023 |............... 0f.... 150,000,000 |.. .558 / (SOF1) [...ccvvvunnnnnns (U R (30,487)f....... (892,260)|..... (2,338,140)] .ocvvvnnnnn fonnnn (2,338,140)|..... (2,307,683)]......cccennnnn [ [V R (U R 7,305 [ ceveeeeen | e
IRS_USD_REC_0.641_PAY_
UsD
SOFRRATE_10/02/2020_10 Interest
/02/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/02/2029 |............... 0f.... 238,000,000 [.. .641 / (SOF1) |eevvunnrnnnnns (U R (79,480)f..... (1,427,493))... (44,403,074)........... ... (44,403,074)|....(44,323,59%4)(......00uumnnnn [ [V R 0f..... 2,978,096  ..ovveeein| cerieiiiees
IRS_USD_REC_0.682_PAY_
UsD
SOFRRATE_03/31/2020_03 Interest
/31/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/31/2030 |......evvnnnnn. 0f..... 51,000,000 (.. .682 / (SOF1) [ceuuurrvvvunnnns Of...... (18,140)f........ (304,608)... (10,603,374)] ........... ... (10,603,374)]... (10,585,234)(.........0uuuee. [ [V R (U R 662,812 .oovveeens| e
IRS_USD_REC_0.68662_PA
Y_USD
SOFRRATE_04/03/2020_04 Interest
/03/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/03/2030 |.......eeen.... 0 ...t 71,000,000 |...687 / (SOF1) [ceevvvrvvrrnnnns (U R (23,710)f....... (422,070)|... (13,822,129)]........... ... (13,822,129)]... (13,798, 419).......0vvvnnne [ [V R (U R 923,290 [ eveeeenn | e
IRS_USD_REC_0.7966_PAY
_UsD
SOFRRATE_08/07/2020_08| Interest
/07/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/07/2050 |............... 0f..... 10,000,000 |.. .797 / (SOF1) [..eevvvvunnnnnns Ofiiiiinnnns (799))..evveen (55,309)..... (4,801,486)(........... |..... (4,801,486)|..... (4,800,688)[......000nvnnnen [ [V R (U R 260,400 [ .eoevneenn | cereeeies
IRS_USD_REC_0.8145_PAY
_UsD
SOFRRATE_06/09/2023_06 Interest
/09/2024_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 06/09/2024 |............... 0f.... 100,000,000 [.. .815 / (SOF1) [...ccvvvvnnnnnns [ 0fuennns (275,497)|..... (4,411,763) .cevvneeen | (4,411,763)|..... (4,411,763)[....ccovvnnnnnns [ [V R Of....... 486,108 | oeeneenn [ e
IRS_USD_REC_0.827_PAY_
UsD
SOFRRATE_04/03/2020_04 Interest
/03/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/03/2050 |............... 0f..... 15,000,000 .. .827 / (SOF1) [cuurrrvrvnnnnns Ofeirnns (5,009)........ (86,713)..... (7,083,197 .evvnneeecn | (7,083,197)|.... (7,078,188)|................ [ [V R Of....... 388,107 | eoeeeeeen | eerrieeeeieeinns
IRS_USD_REC_0.82802_PA
Y_USD
SOFRRATE_07/12/2021_07 Interest
/12/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/12/2026 |............... 0f.... 100,000,000 |.. .828 / (SOF1) [...ccevvuunnnnns (U R (26,859)|....... (570,618)|... (10,686,544)| ........... ... (10,686,544)]... (10,659,685)................ [ [V R Of....... L-TA T X 1Y RTINS IR
IRS_USD_REC_0.875_PAY_
UsD
SOFRRATE_04/03/2020_04 Interest
/03/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/03/2050 |............... 0f..... 30,000,000 .. .875 / (SOF1) [cevuurvvrnnnnns Of...... (10,018)....... (171,746)|... (13,916,808)] ........... ... (13,916,808)]... (13,906,790)(.......00uvvnen [ [V R (U R 776,213 [ ceveeeeea | oo
IRS_USD_REC_0.8835_PAY
_UsD
SOFRRATE_04/03/2020_04 Interest
/03/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/03/2050 |............... 0 ...t 30,000,000 .. .884 / (SOF1) [ceuuurrvvrnnnnns Of...... (10,018)....... (171,449)|... (13,872,611)]........... ... (13,872,611)]... (13,862,592)[........00vvneee [ [V R (U R 776,213 [ ceveveeen | oo
IRS_USD_REC_0.928_PAY_
UsD
SOFRRATE_11/12/2020_11 Interest
/12/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 11/12/2030 |............... 0f.... 225,000,000 .. .928 / (SOF1) |eevvvnnrnnnnne (U R (11,432)|..... (1,202,602))....(43,232,558)| ... ...(43,232,558)f... (43,221,126).....0uuvvvnenne [ [V R 0f..... 3,085,228
IRS_USD_REC_0.9292_PAY
_UsD
SOFRRATE_12/14/2020_12 Interest
/14/2030_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 12/14/2030 |........0oeenn O o 102,500,000 .. .929 / (SOF1) |.. (49, 111)f....... (593,805))... (19,862,907) ... .. (19,862,907)f... (19,813,796)). 0 O e O 1,400,074
IRS_USD_REC_0.9813_PAY
_UsD
SOFRRATE_08/20/2020_08 Interest
/20/2050_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 05/19/2023 |. 08/20/2050 |.... 20,000,000]...981 / (SOF1) |.. (12,632)........ (117,282)]..... (8,962,647)..ceneeenn [onnns (8,962,647)..... (8,950,015)[. .. 0].. 521,142




117903

STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
IRS_USD_REC_0_PAY_USD
LIBOR
3M_03/08/2023_09/08/20 Interest
28LCH oo INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/08/2023 |............... 0f.... 285,100,000 [...000 / (LIB3) |eevvrunrrannne [ 0].... (1,797,442)...... (2,972,354)] ceeeevnan |oee (2,972,354)..... (2,972,354)]....ccvvnnnnnnne [ [V R (U R 624,266  ..ooooniin| e
IRS_USD_REC_0_PAY_USD
LIBOR
3M_03/13/2023_09/12/20 Interest
28LCH oo INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/12/2023 |............... 0f.... 190,800,000 .. .000 / (LIB3) [..cevvvvunnnnnne [N R 2,024 |..... (1,213,401)|..... (2,114,618)(...eveeeen | (2,114,618)..... (2,116,642)[.......c0nvnnnne [ [V R (U R 429,554 | oeeiiii | e
IRS_USD_REC_0_PAY_USD
LIBOR
3M_03/14/2023_09/14/20 Interest
28LCH oo INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/14/2023 |............... 0f.... 353,500,000 .. .000 / (LIB3) [..cevvvvuunnnnne [ 0].... (2,239,501)..... (4,038,019).ccuvneecs |onne (4,038,019)|..... (4,038,019)[.....ccvvnnnnnns [ [V R (U R 806,529 [ ..ooevniis| i
IRS_USD_REC_0_PAY_USD
LIBOR
3M_03/16/2023_09/18/20 Interest
28LCH oo INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/18/2023 |............... 0f.... 487,900,000 [...000 / (LIB3) |eevvuenrrnnnnne Ofeirnns (1,012)]..... (2,994,818)|..... (5,817,026)( ...evveecs | (5,817,026)|..... (5,816,013)[.....ccvvnnnnnns [ [V R 0f..... 1,142,088 | weveeeein | e
IRS_USD_REC_0_PAY_USD
LIBOR
3M_03/17/2023_09/18/20 Interest
28LCH oo INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/18/2023 |............... 0f.... 893,800,000 [...000 / (LIB3) |.eevvvenrnnnnne [ 0].... (5,403,480)|... (10,665,728)|........... ... (10,665,728)[... (10,665,728)|................ [ [V R 0f..... 2,002,228 [ ..ooeniiin | e
IRS_USD_REC_0_PAY_USD
LIBOR
3M_04/03/2023_10/02/20 Interest
28LCH oo INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/02/2023 |............... 0f.... 199,800,000 ]...000 / (LIB3) [ceurevernnnnns [ 0].... (1,235,388)|..... (2,813,176)( .eevveeecn | (2,813,176)|..... (2,813,176)[....ccevvnnnnnns [ [V R (U R 506,971 [ wvveniis | e
IRS_USD_REC_0_PAY_USD
LIBOR
3M_04/03/2023_10/03/20 Interest
28LCH oo INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/03/2023 |............... 0f.... 146,000,000 .. .000 / (LIB3) [..eevvvvuunnnnns [ 0fuennns (902,736)|..... (2,077,509 .eevnneecn |nnne (2,077,509)|..... (2,077,509).....ccvvnnnnnne [ [V R (U R 372,428 | o
IRS_USD_REC_0_PAY_USD
LIBOR
3M_04/05/2023_07/05/20 Interest
28LCH oo INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/05/2023 |............... 0f.... 460,000,000 1...000 / (LIB3) [c.uurvvvrnnnnns [ 0].... (2,869,512)f....... (262,666)(....cvveenn |ounneen (262,666)f....... (262,666)|..........c00... [ [V R (U ERR 269,195 | coeviiiis | e
IRS_USD_REC_0_PAY_USD
LIBOR
3M_04/25/2022_07/25/20 Interest
28LCH oo INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/25/2023 |............... 0f.... 100,000,000 .. .000 / (LIB3) [..cevvvvuunnnnns [ [V I (627,697)....... (345,687)(..ccvvnenn |eunnnnn (345,687)|....... (345,687)[.......ccvvnnnnn [ [V R (U R 130,856 | .ovevnenn | e
IRS_USD_REC_0_PAY_USD
LIBOR
3M_05/12/2023_08/14/20 Interest
28LCH oo INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/14/2023 |............... 0f.... 805,800,0001...000 / (LIB3) [o.uuvvvvrnnnnns [ 0].... (5,142,000)|..... (5,189,513)] .eevvvnnnns fennnn (5,189,513)|..... (5,189,513)).uuuniiinnnnns [ [V R 0f..... 1,414,676 | coveeens | e
IRS_USD_REC_0_PAY_USD
LIBOR
3M_05/18/2023_08/18/20] Interest
28LCH oo INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/18/2023 |............... 0f.... 183,000,000 .. .000 / (LIB3) [..eevvvvunnnnnne [ 0].... (1,168,359)|..... (1,286,732)f .evvvnencn |onnne (1,286,732)|..... (1,286,732)[....ccvvnnnnnnns [ [V R (U R 335,253 oeeeiiin | e
IRS_USD_REC_0_PAY_USD
LIBOR
3M_07/12/2021_07/12/20] Interest
28LCH oo INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/12/2023 |............... 0f.... 100,000,000 .. .000 / (LIB3) [..cevvvvuunnnnns [ 0fuennns (620,856)f....... (156,610) ... (156,610)....... (156,610)]....ccvvvnnnnnns [ [V R Ofeienes 90,660
IRS_USD_REC_0_PAY_USD
LIBOR
3M_08/07/2020_08/07/2 Interest
.| INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/07/2023 |.... 10,000,000 .. .000 / (LIB3) |.. ...(63,589)|... ....(53,999)|...
3M_08/11/2020_08/11/20) Interest
23_LCH .... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 05/19/2023 |. 08/11/2023 |.... 50,000,000]...000 / (LIB3) |.. (318,865)]........ (299,959)] ... (299,959)........ (299,959)[. .. 0]..
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
IRS_USD_REC_0_PAY_USD
LIBOR
3M_08/20/2020_08/20/20| Interest
28LCH oo INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/20/2023 |............... 0f..... 20,000,000 |...000 / (LIB3) [cuuurrvveunnnns [ [V I (127,729)|....... (150,389)( ...cvvnens Jevnneen (150,389)....... (150,389)f....evevveennns [ [V R Ofeienes 37,380 [ .eveeninn | i
IRS_USD_REC_0_PAY_USD
LIBOR
3M_09/30/2021_09/30/20 Interest
28LCH oo INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/30/2023 |............... 0f..... 35,000,000 (...000 / (LIB3) [cuuureverrnnnns [ [V I (216,201)f....... (478, 143)[ .oeveees | (478,143)|....... (478,143)[...eeeviennnnn [ [V R Ofeenns 87,859 [ .oviiiiis | i
IRS_USD_REC_0_PAY_USD
LIBOR
3M_10/21/2021_07/21/20] Interest
28LCH oo INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/21/2023 |............... 0f.... 150,000,000 .. .000 / (LIB3) [..cevvvvuunnnnns [ 0fuennns (942,673)|....... [72-70C) | I T (432,576)|....... (432,576)]..cvvvnnnnnns [ [V R (U R 179,897 | ovveviin | et
IRS_USD_REC_0_PAY_USD
SOFRRATE_03/27/2020_09 Interest
/28/2023 LCH .......... INTEREST RATE ......... N/A et Rate........... | K6 F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/28/2023 |............... 0f.... 113,000,000 [.. .000 / (SOF1) [-eeeeevvnnnnnnes [V (42,657)|....... (767,170)..... (1,519,330)] .ccvvvnnnns fennnn (1,519,330)|..... (1,476,674)....ccovvnnnnne. (U [V O (U 280,558 | ceeveeenn | e
IRS_USD_REC_O_PAY_USD
SOFRRATE_03/27/2023_09 Interest
/25/2023 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/25/2023 |............... 0f.... 125,300,000 .. .000 / (SOF1) [cevuuevvvrnnnnns (U R (51,392)|....... (854,425)|...... (1,627,661)]..cceevvnns |oveee (1,627,661)..... (1,576,269))...ccvvvvnennns [ [V R (U R 305,868 | ...ovoeen| cerriiiiieees
IRS_USD_REC_0_PAY_USD
SOFRRATE_03/27/2023_09 Interest
/26/2023_LCH .......... INTEREST RATE ......... N/A et Rate........... | K6 F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/26/2023 |............... 0f.... 211,000,000 .. .000 / (SOF1) fo.eereeennnnnns [V (86,542)|...... (1,438,816)|..... (2,773,198) .eevveeees |oneee (2,773,198)|..... (2,686,656)[.....cccnnnnnnnn (U [V O [V 518,021 | covvveens | e
IRS_USD_REC_0_PAY_USD
SOFRRATE_03/31/2023_09 Interest
/29/2023 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/29/2023 |............... 0f.... 274,000,000 [.. .000 / (SOF1) |eevvvennrnnnnne 0f...... (103,410)(..... (1,860,483)..... (7,364,298)] ..cevvnnnnn fennnn (7,364,298)|..... (7,260,888)[.....000unnnnnnn [ [V R Of....... 684,061 | ..ooeeeeen | eeriieeeeeinnnn
IRS_USD_REC_0_PAY_USD
SOFRRATE_04/06/2023_07 Interest
/06/2023_LCH ... .| INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/06/2023 |.....evueeeeen O e 316,000,000 .. .000 / (SOF1) |.. (103,918)(..... (2,129,174)|....... (230,319)] ... (230,319)f....... (126,401)|. 0. 202,575
IRS_USD_REC_0_PAY_USD
SOFRRATE_04/11/2023_07 Interest
/10/2023_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/10/2023 |............... 0f.... 453,000,000 [...000 / (SOF1) |eevvvenrrnnnnne 0f...... (130,883)|..... (8,082, 121)f....... (599, 176)( ..evvneees Jevneen (599,176)|....... (468,293)]....00unnnnn [ [V R (U R 374,905 | ooeeeiiin]| e
IRS_USD_REC_0_PAY_USD
SOFRRATE_04/11/2023_07 Interest
/10/2023_LCH .......... INTEREST RATE ......... N/A et Rate........... | K6 F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/10/2023 |............... 0f.... 136,000,000 [.. .000 / (SOF1) [-eeeeevennnnnnes [V (39,294),....... (910,306)....... (179,885)( .evvvneee foneees (179,885)|....... (140,591)[....cceeernnnnnn (U [V O (U 12,554 | oo | s
IRS_USD_REC_0_PAY_USD
SOFRRATE_04/22/2020_07 Interest
/22/2023 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/22/2023 |............... 0f..... 53,000,000 (...000 / (SOF1) |..cceeerennnnns Ofeirnns (9,620)f....... (348,442)|....... (179,335)] cevvevnnes [oevnnns (179,335)|....... (169, 715)[...eeevveennnns [ [V R Ofeenns [V CIV N (R RN
IRS_USD_REC_0_PAY_USD
SOFRRATE_05/05/2023_08 Interest
/07/2023_LCH .......... INTEREST RATE ......... N/A et Rate........... | K6 F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/07/2023 |............... 0f.... 367,000,000 .. .000 / (SOF1) [oeeeeeennnnnns [V (37,953)|...... (2,380,573)|..... (2,021,475)] .eevvnens fennnn (2,021,475)|..... (1,983,522)).uueeeeeeennns (U [V O [V 592,081 [ coevvenns | ceriiiiis
IRS_USD_REC_O_PAY_USD
SOFRRATE_06/24/2020_09 Interest
/24/2023 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/24/2023 |............... 0f.... 266,000,0001...000 / (SOF1) [oeuuervvvrnnnnns 0f...... (108, 130)]..... (1,813,583)|..... (3,455,371)] cevvvvnnnnn fennnn (3,455,371)]..... (3,347, 241)..cccceeens [ [V R (U R 645,586 | ..oooeern| ceriiiiies
IRS_USD_REC_0_PAY_USD
SOFRRATE_07/27/2020_07 Interest
/21/2023 LCH .......... INTEREST RATE ......... N/A et Rate........... | K6 F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/27/2023 |............... 0f.... 160,000,000 [.. .000 / (SOF1) [-.eeeevvnnnnnens [V (25,552)|..... (1,047,991)....... (612,087)f cevveneeee foenes (612,087)....... (586,485)......ccennnnnnn (U [V O (U 27,583 [ ceveeeeens | e
IRS_USD_REC_O_PAY_USD
SOFRRATE_08/03/2020_08 Interest
/03/2023_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/03/2023 |............... 0f.... 187,000,000 .. .000 / (SOF1) [...evvvvuunnnnns (U R (21,721)..... (1,215,705)f....... (914,290)] ... (914,290)|........ (892,570)[...ueevenennns [ [V R (U R 285,368
IRS_USD_REC_O_PAY_USD_
SOFRRATE_06/09/2023_09 Interest (0 .000 /
/11/2023_LCH .......... INTEREST RATE ......... N/A et Rate........... | K6 F226TOHBYD6XJB17KS62  |. 06/09/2023 |. 09/11/2023 |............... 0f.... 445,000,000 [(SOF1+26.161)  |eevvennnennne (U S 0f.... (1,447,460)|..... (4,827,801).cceveeec |onnee (4,827,801)..... (4,827,801)[..cccevvnnnnnnns (U [V O [V 995,050 | oveevivnn| cereiieieiiinnns
IRS_USD_REC_1.00045_PA
Y_USD SOFRRATE
_12/22/2021_12/22/2026 Interest
LCH o INTEREST RATE ......... N/A s Rate........... LCH ..o F226TOHBYD6XJB17KS62 |. 12/20/2021 |. 12/22/2026 |......eeeeee... 0f.... 100,000,000.1.000 / (SOF1) f..eevvmvnunnnes (O] 0f.... (1,904,687)[... (10,316,888)] ........... ... (10,316,888)f........ 180,850 |.oevvuunieenees [ [ T [l 933,082 .oiiiiinn] cereniiiiiiinnns
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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)

€17903

IRS_USD_REC_1.1026_PAY
_USD SOFRRATE

_12/09/2021_12/09/2026 Interest

LOH INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 12/07/2021 |. 12/09/2025 |............... 0. 1,000,000 (.1.103 / (SOF1) |.eeuvvvnennnnn [V FOT [V R (18,583)f......... (99,297)[ cevvvveens oo (99,297)).vvnee 1,349 |, [V FOT (V) FOU (V) FO 7,821 e e,
IRS_USD_REC_1.104_PAY_

UsD

SOFRRATE_10/02/2020_10 Interest

/02/2049_LCH .......... INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 10/02/2049 |............... 0f.... 196,800,000 [.1.104 / (SOF1) |...vvvveennnnns (V) FO (65,721).....(1,074,076)... (82,845,517)f........... ... (82,845,517))... (82,779,796)].......cccunnune [V FOT (V) FOU [ 5,044,004 [ .occovviis [ cereii
IRS_USD_REC_1.116_PAY_

UsD

SOFRRATE_06/08/2020_06 Interest

/08/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 06/08/2050 |............... 0f.... 150,000,000 [.1.116 / (SOF1) |....evveennnnns [V R (78,401)....... (841,991))... (63,489,062))........... ... (63,489,062))... (63,410,661))............... [V FOT (V) FOU [ 3,894,147 [ oo [ e
IRS_USD_REC_1.1282_PAY

_UsD

SOFRRATE_06/08/2020_06 Interest

/08/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 06/08/2050 |............... 0f..... 50,000,000|.1.128 / (SOF1) [..vvvvreernnnnns (V) FO (26,134)]....... (279,952)]... (21,056,825) ........... ... (21,056,825)]... (21,030,692))........c..ne [V FOT (V) FOU [ 1,298,049 | oooooiiin | i
IRS_USD_REC_1.346_PAY_

UsD

SOFRRATE_12/08/2020_12 Interest

/08/2040_LCH .......... INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 12/08/2040 |............... 0f..... 60,100,000 (. 1.346 / (SOF1) |.ocevvvrennnnnn (V) FO (31,413)....... (321,231)]... (18,635,290)]........... ... (18,635,290))... (18,603,877)]......ccccunnne [V FOT (V) FOU [ 1,255,457 | coveein | el
IRS_USD_REC_1.4639_PAY

_UsD

SOFRRATE_06/14/2021_06 Interest

/14/2031_LCH .......... INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 06/14/2031 |............... 0f..... 50,000,000 |.1.464 / (SOF1) [..vvvvreernnnnns (V) FO (23,957)|....... (258,470)|......(8,346,836)] -.vvveeannn [nnne (8,346,836)].....(8,322,879)[.......ccnne [V FOT (V) FOU [V O 705,410 | eveeeeees]| e
IRS_USD_REC_1.46787_PA

Y_USD

SOFRRATE_12/08/2021_12 Interest

/08/2031_LCH .......... INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 12/08/2031 |............... 0f..... 25,000,000(.1.468 / (SOF1) [...vevreeennnnns [V R (13,067)f....... (130,069)f..... (4,344, 412)| e | (4,344,412)|.....(4,331,346)).....cvveennnnn [V FOT (V) FOU [V O 363,287 | eveeeeees| e
IRS_USD_REC_1.55_PAY_U

B

SOFRRATE_09/30/2021_09 Interest

/30/2031_LCH .......... INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/30/2031 |............... 0f..... 35,000,000(.1.550 / (SOF1) [..vvvvreeannnnns [V PO (7,732))....... (173,887)|.....(6,253,079) ....evveees oo (6,253,079)|.....(6,245,347)[........c.... [V FOT (V) FOU [V O 502,879 | .eveeeeee]| e
IRS_USD_REC_1.6_PAY_US

D

SOFRRATE_04/25/2022_04 Interest

/25/2027_LCH .......... INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 04/25/2027 |............... 0f.... 100,000,000 [.1.600 / (SOF1) |....evveernnnnne (V) FO (17,424)....... (469,956)|.....(9,808,162)] ...eevenns |onnne (9,808,162)|.....(9,790,738).....ovvvennnnn [V FOT (V) FOU [V IO 977,486 | eveeeeees| e

IRS_USD_REC_1.64268_PA
Y_USD SOFFRATE

_02/07/2022_02/07/2032 Interest

LOH INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 02/03/2022 |. 02/07/2032 |............... 0f..... 25,000,000 .1.643 / (SOF1) [..vvvvreernnnnns [V FOT [\ F (398,224)|..... (3,594, 137)f ..ceens fennnn (3,594,137)|......... 118,639 [..vveeeeenns [V FOT (V) FOU [V O 366,864 | ..eeeeeees]| crrieeieeiinins
IRS_USD_REC_1.6835_PAY

_UsD

SOFRRATE_09/17/2019_09 Interest

/17/2024_LCH .......... INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/17/2024 |............... 0f.... 276,000,000 .1.684 / (SOF1) [...vvvreeannnne 0...... (126,223)]......(1,352,176)]... (12,423,031)]........... ... (12,423,031)]... (12,296,808)|................ [V FOT (V) FOU [ 1,523,746 | ooooeeiin | et
IRS_USD_REC_1.74433_PA

Y_USD

SOFRRATE_09/16/2019_09 Interest

/16/2044_LCH .......... INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/16/2044 |............... 0f..... 98,400,000 |.1.744 / (SOF1) [..vvvvreeennnnns (V) FO (45, 717)....... (475,234)[.... (28,319,201)... .. (28,319,201))... (28,273,484).......eeeeen. [V FOT [V R 0]..... 2,266,948

IRS_USD_REC_1.7605_PAY

_UsD

SOFRRATE_09/16/2019_09 Interest

/16/2034_LCH ... INTEREST RATE ... .. [Rate... F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/16/2034 |...............0 |..... 148,500,000 .1.761 / (SOF1) |.. (68,993)]....... (714,396)|... (27,789,663)] ... .. (27,789,663))... (27,720,670)]. O O O 2,487,310

IRS_USD_REC_1.7645_PAY

_UsD

SOFRRATE_09/16/2019_09 Interest

/16/2034 LCH .......... | INTEREST RATE ... .. [Rate... F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/16/2034 |...............0]..... 148,500,000.1.765 / (SOF1) |.. (68,993)....... (713,703).... (27,735,793) ... .. (27,735,793))... (27,666,800)). <0 0 0 2,487,310




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

Description

Schedule/

Exhibit
Identifier

5 6 7 8 9 10 11 12 13 14 15 16 17 18
Cumulative
Prior Current
Year(s) | Year Initial
Strike Initial Cost Cost of
Price, of Un- Un- Total
Date of Rate or discounted | discounted Book/ Unrealized | Foreign
Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange
Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in
or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V.

21

Potential
Exposure

22

Credit

Quality

of
Refer-
ence
Entity

23

Hedge
Effectiveness|
at Inception
and at
Quarter-end

(b)

¥1°903

IRS_USD_REC_1.77112_PA
Y_USD
SOFRRATE_09/12/2019_09
/12/2044_LCH ..........
IRS_USD_REC_1.77174_PA
Y_USD
SOFRRATE_09/17/2019_09
/17/2034_LCH ..........
IRS_USD_REC_1.7735_PAY
_UsD
SOFRRATE_09/16/2019_09
/16/2044_LCH ..........
IRS_USD_REC_1.77807_PA
Y_USD
SOFRRATE_09/12/2019_09
/12/2044_ LCH ..........
IRS_USD_REC_1.814_PAY_
UsD
SOFRRATE_09/17/2019_09
/17/2034_LCH ..........
IRS_USD_REC_1.83404_PA
Y_USD
SOFRRATE_02/16/2022_02
/16/2052_LCH ..........
IRS_USD_REC_1.9255_PAY
_UsD
SOFRRATE_09/17/2019_09
/17/2039_LCH ..........
IRS_USD_REC_1.947_PAY_
UsD
SOFRRATE_09/17/2019_09
/17/2049_LCH ..........
IRS_USD_REC_1.95_PAY_U
B
SOFRRATE_09/17/2019_09
/17/2039_LCH ..........
IRS_USD_REC_1.952_PAY_
UsD
SOFRRATE_09/17/2019_09
/17/2049_LCH ..........
IRS_USD_REC_1_PAY_USD
SOFRRATE_08/18/2020_08
/18/2050_LCH ..........
IRS_USD_REC_2.07909_PA
Y_UsD
SOFRRATE_03/29/2022_03
/29/2082_LCH ..........
IRS_USD_REC_2.4855_PAY
_UsD
SOFRRATE_04/13/2022_04
/13/2024 LCH ..........
IRS_USD_REC_2.655_PAY_
usD
SOFRRATE_05/25/2022_05
/25/2082 LCH ..........

.................. F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/12/2044 |...............0]..... 104,100,000 .1.771 / (SOF1) |.....cvvvveees. O )ee.. . (50,634))........ (501,329))....(29,540,045)] ........... |....(29,540,045)... (29,489,411)................ 0

.................. F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/17/2034 |...............0]..... 148,700,000 |.1.772 / (SOF1) |.....cc0vvveeee. O o (68,005))....... (713,201))... (27,675,075)]........... |... (27,675,075)... (27,607,070)................ 0

.................. F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/16/2044 |...............0]...... 92,500,000 |.1.774 / (SOF1) |..cceerrrrreees 0 |reennnn s (42,976)....... (443,591))... (26,222,048)]........... |... (26,222,048)... (26,179,072)................ 0

.................. F226TOH6YD6XJB17KS62  [. 05/19/2023 |. 09/12/2044 |...............0]...... 86,700,000 |.1.778 / (SOF1) |...ceccurrrrnees O |orennnnn (42,171))....... (416,830))... (24,513,410)]........... |... (24,513,410)....(24,471,239)................ 0

.................. F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/17/2034 |...............0]..... 149,100,000 |.1.814 / (SOF1) |.......0vveeee. O o (68,188))....... (707,769))... (27,178,080)]........... |... (27,178,080)... (27,109,892)................ 0

.................. F226TOH6YD6XJB17KS62 [ 02/14/2022 |. 02/16/2052 |...............0|...... 42,600,000 |.1.834 / (SOF1) |...ccccvvvreeees O feeennnninnnen. 0 et (B37,716))... (10,782,131)] . | (10,782, 131)f..........302,388 |................ 0

.................. F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/17/2039 |...............0]...... 50,000,000 |.1.926 / (SOF1) |.....cc0vvverees 0] (22,866))....... (230,843))... (11,242,172)]........... |.o. (11,242,172)f... (11,219,306)f................ 0

.................. F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/17/2049 |...............0]...... 20,000,000 |.1.947 / (SOF1) |..ccrerrrrreees O |orennnnnn (9, 147))............(91,835)).....(5,530,877)] ... | (5,530, 877)f....... (5,521, 730)................ 0

.................. F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/17/2039 |...............0].....200,000,000|.1.950 / (SOF1) |.....ccuvrvereen 0] 428,534 ... (917,654))....(44,372,722)| ... |.... (44,372, 722)]... (44,801,256)................ 0

.................. F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/17/2049 |...............0]...... 50,000,000 . 1.952 / (SOF1) |.....cvrrrrrees 0] (22,866))....... (229,297))... (13,784,448)|........... |... (13,784,448)[... (13,761,582)................ 0

.................. F226TOH6YD6XJB17KS62 . 05/19/2023 |. 08/18/2050 |...............0|...... 25,000,000 .1.000 / (SOF1) |........0eeeeees 0 |-l (301,727))........ (130,208))... (11,119,705)]........... |... (11,119,705)[... (10,817,978)................ 0

.................. F226TOH6YD6XJB17KS62 . 03/25/2022 |. 03/29/2052 |...............0|...... 18,000,000.2.079 / (SOF1) |...ccecurreeeees O |eerennniineen 0 e, (248,007)).....(3,763,011)] e [nnnn (3,753, 011). 122,143 Lol 0

.................. F226TOH6YD6XJB17KS62 . 04/11/2022 |. 04/13/2024 |...............0]..... 150,000,000 |.2.486 / (SOF1) |....cccuvreeeees O |eeeennnninnnes 0. (1,765, 440))..... (3,402, 258) .......... |..... (3,402, 258).........967,329 ................ 0

.................. F226TOH6YD6XJB17KS62 _|. 05/23/2022 |. 05/25/2042 |...............0......20,000,000{.2.6585 / (SOF1) |..........cc.... O).eeennnneee 0., (218,244)).....(2,182,006)........... |.....(2,182,006).........138,535 |................ 0

...... 2,397,646

...... 2,490,964

...... 2,131,023

...... 1,996,887

...... 2,497,665

...... 1,140,138

...... 1,007,081

...... 4,028,324

...... 1,280,518

......... 651,362

......... 482,715

666,210

......... 434,915

512,207




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

G1903

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_2.85378_PA
Y_USD
SOFRRATE_09/09/2022_09 Interest
/09/2082_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/07/2022 |. 09/09/2052 |............... [V I 9,000,000 [.2.854 / (SOF1) |..cceeeennnnns [ 0fennns (84,879)....... (591,602)( ...cvvnenn feunnnen (591,602)f.......... 51,488 [...coovviinnnnnn [ [V R (U R LXK (R B
IRS_USD_REC_2.9302_PAY
_UsD
SOFRRATE_01/12/2024_01 Interest
J12/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/12/2023 |. 01/12/2029 |............... 0f.... 120,000,000 [.2.930 / (SOF1) [..eevvvvunnnnnns 0f...... (100,248)[......cevvnnnnns 0f.... (3,842,454)] ...coeennas o (3,842,454)...... (3,742,206)....ueeeeennnns [ [V R 0f..... 1,412,647 | o[ e
IRS_USD_REC_2.9863_PAY
_UsD
SOFRRATE_03/28/2023_03 Interest
/28/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/24/2023 |. 03/28/2030 |......e0vnnn... 0 ...t 30,000,000{.2.986 / (SOF1) [ceuuurrvvrnnnnns [ 0fuennns (156,343)|..... (1,312, 147) eeeeeeeeen | (1,312,147)|..... (1,312, 147)f..coevneeens [ [V R (U R 389,652 | c.eoieinn | cenieies
IRS_USD_REC_3.00558_PA
Y_USD
SOFRRATE_09/22/2022_09 Interest
/22/2052_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/20/2022 |. 09/22/2052 |............... 0f..... 10,400,000 (.3.006 / (SOF1) |......ceennens [ 0fennns (90, 145)f........ (391,025)] .eevennns foennnne (391,025)].......... 57,008 [cuniiiiiinnnns [ [V R (U ERR 281,283 oo e
IRS_USD_REC_3.015_PAY_
UsD
SOFRRATE_05/05/2023_05 Interest
/06/2082_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/03/2023 |. 05/05/2052 |............... 0 ...t 51,000,000.3.015 / (SOF1) [cevuurvvrnnnnns 0f...... (133,562)|....... (164,751)f..... (1,891,477 ceeeeeeecn | (1,891,477)..... (1,757,915)[....ccvvnnnnnnns [ [V R 0f..... 1,370,100 | wovevvvian [ s
IRS_USD_REC_3.035_PAY_
UsD
SOFRRATE_03/31/2023_03 Interest
/31/2082_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/29/2023 |. 03/31/2052 |........ee..... 0f..... 53,000,000 (.3.035 / (SOF1) |.eeeeeeeennnns Of...... (12,101)f....... (261,467)f..... (1,791,547 ceeeneeecn | (1,791,547)|..... (1,779,446).......oevnnn.n. [ [V R 0f..... 1,421,463 | cooveeeein | e
IRS_USD_REC_3.05585_PA
Y_USD
SOFRRATE_04/07/2023_04 Interest
/07/2038_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 04/05/2023 |. 04/07/2038 |............... 0 ...t 15,000,0001.3.056 / (SOF1) [c.eunvvvvrnnnnns [ [V . (67,989)....... (761,944) ..covnens |unnenn (761,944)\....... (761,944)......ccevnnnnns [ [V R (U R 288,344 | i e
IRS_USD_REC_3.09077_PA
Y_USD
SOFRRATE_05/05/2023_05 Interest
/05/2048_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/03/2023 |. 05/05/2048 |............... 0f..... 29,000,000.3.091 / (SOF1) [cevuurevernnnnns [ 0fennns (90,203)f..... (1,060,5%)(....cceeeen | (1,060,595)|..... (1,060,5%)......cc0nunnnns [ [V R (U R 723,051 [ wovveeiiis | i
IRS_USD_REC_3.10107_PA
Y_USD
SOFRRATE_03/27/2023_03 Interest
/27/2048_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/23/2023 |. 03/27/2048 |............... 0f..... 29,100,000 (.3.101 / (SOF1) |.eeeeeeeennnns [ [V I (144,221)|..... (1,025,781 ceeennceccn | (1,025,781)..... (1,025, 781)[...cccvvnnnnnnns [ [V R (U R 723,984 | e | e
IRS_USD_REC_3.1013_PAY
_UsD
SOFRRATE_02/07/2023_02 Interest
/07/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 02/03/2023 |. 02/07/2033 |............... 0f..... 30,000,000 (.3.101 / (SOF1) |.eeeeeeeennnnns [ [V I (207,486)..... (1,144,766)........... |..... (1,144,766))..... (1,144,766)........00unn... [ [V R (U R 465,156 [ .oovevniin | e
IRS_USD_REC_3.10394_PA
Y_USD
SOFRRATE_03/27/2023_03 Interest
/27/2048_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/23/2023 |. 03/27/2048 |............... 0 ...t 29,100,000.3.104 / (SOF1) [cevuuvvvrnnnnns [ 0fuennns (143,998)|..... (1,011,963)f .eevnneenn | (1,011,963),..... (1,011,963)[.....ccvvnnnnnns [ [V R (U R 723,984 | e | e
IRS_USD_REC_3.1054_PAY
_UsD
SOFRRATE_03/27/2023_03 Interest
/27/2048_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/23/2023 |. 03/27/2048 |............... 0 ...t 40,700,000.3.105 / (SOF1) [cevuuvvvrnnnnns [ 0fuennns (201,241)|..... (1,405,526)] ..cvvvnnnnn fonnnn (1,405,526)|..... (1,405,526)....uevevnnnnns [ [V R 0f..... 1,012,582
IRS_USD_REC_3.11_PAY_U
D
SOFRRATE_05/05/2023_05 Interest
/05/2047_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 05/03/2023 |. 05/05/2047 |.... 89,000,000 (.3.110 / (SOF1) |...eeeeeeeeeeena O fennnnnnn 85,901 | (274,120)|..... (3,253,913)] .eeeeeean o (3,253,913)|..... (3,309,814)|. 0 O e O 2,173,815
IRS_USD_REC_3.12_PAY_U
D
SOFRRATE_05/13/2023_05 Interest
/13/2028_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 05/11/2023 |. 05/13/2028 |...............0 [..... 326,800,000 [.3.120 / (SOF1) |.. (860,664)[... (11,711,031)]... ... (11,711,031)]... (11,657,490)[. L0 O O 3,607,394
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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_3.14371_PA
Y
SOFRRATE_01/17/2023_01 Interest
JA7/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/12/2023 |. 01/17/2033 |.......eeen... 0f..... 58,800,000 (.3.144 / (SOF1) |..cceeeeennnns [ [V I (452,570)|..... (2,043,940)] ..cvvvnnnnn fonnnn (2,043,940)..... (2,043,940))...0unieinnnnns [ [V R (U R 908,974 [ .oeeeiiis | e
IRS_USD_REC_3.147_PAY_
UsD
SOFRRATE_05/08/2023_05 Interest
/08/2043_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/04/2023 |. 05/08/2043 |............... 0f..... 87,800,000 (.3.147 / (SOF1) [..cevvvrnnnnnnns [ [V I (251,284)|..... (3,570,332)] cevvvvnnnnn fennnn (3,570,332)..... (3,570,332))cvvenieinnnnns [ [V R 0f..... 1,956,802 | coevvvvnin | ceiiies
IRS_USD_REC_3.14722_PA
Y_USD
SOFRRATE_05/05/2023_05 Interest
/06/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/03/2023 |. 05/05/2033 |............... 0f.... 140,800,000 [.3.147 / (SOF1) [..eevvvvvnnnnnns [ 0fuennns (425,366)|..... (4,851,853)| ..cevvnnnns fonnnn (4,851,853)|..... (4,851,853)).uuuviiinnnnn [ [V R 0f..... 22V N172 N R [,
IRS_USD_REC_3.1657_PAY
_UsD
SOFRRATE_05/05/2023_05 Interest
/06/2035_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/03/2023 |. 05/05/2035 |............... 0f.... 100,600,000 [.3.166 / (SOF1) [....ccvvvunnnnns [ [V I (300,976)..... (3,488,106)(........... |..... (3,488,106)|..... (3,488,106)[.......c00nnnnnn [ [V R 0f..... 1,731,869 | covvven | e
IRS_USD_REC_3.16709_PA
Y_USD
SOFRRATE_03/28/2023_03 Interest
/28/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/24/2023 |. 03/28/2028 |............... 0f.... 152,500,000 |.3.167 / (SOF1) [cevuvrevernnnnns [ 0fuennns (734,975)|..... (5,165,677 .cevveeeecn |nnne (5,165,677)..... (5,165,677)[....ccvvvnnnnnns [ [V R 0f..... 1,661,471 [ ovveeiiis | e
IRS_USD_REC_3.188_PAY_
UsD
SOFRRATE_06/21/2023_06 Interest
J21/2083_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/16/2023 |. 06/21/2053 |............... 0f..... 53,000,000 (.3.188 / (SOF1) |..ceeeeeennnnns [ 0fennns (27,457 )......... (40,489) .oevvvnnnnn [ (40,489)......... (40,489))....uviiinnnnns [ [V R 0f..... 1,451,399 [ oot e
IRS_USD_REC_3.2075_PAY
_UsD
SOFRRATE_03/29/2023_03 Interest
/29/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/27/2023 |. 03/29/2033 |........een.... 0 ...t 20,000,000.3.208 / (SOF1) [ceuuereevrnnnnns [ [V . (91,647)f....... (591,854)] .evvennns [oennnns (591,854)|....... (591,854)...cvvnninnne [ [V R (U R 312,305 | ceeiiii | e
IRS_USD_REC_3.2125_PAY
_UsD
SOFRRATE_04/18/2023_04 Interest
/18/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 04/14/2023 |. 04/18/2033 |............... 0f.... 118,100,000 [.3.213 / (SOF1) [..cevvvvvnnnnnns [ [V I (434,198)|..... (3,442,494) .evvevnnnes o (3,442,494)..... (3,442, 494)....ccvvvnnnnnnn [ [V R 0f..... 1,849,332 ovvviiin | e
IRS_USD_REC_3.2134_PAY
_UsD
SOFRRATE_03/27/2023_03 Interest
J21/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/23/2023 |. 03/27/2033 |............... 0f..... 20,000,000 (.3.213 / (SOF1) |.ceeeeeeennnns [ 0fennns (94,868)f....... (582,414)] cevvennnes [oennnns (582,414)....... (582,414)..ccvvennnnnn [ [V R (U R 312,217 [ et e
IRS_USD_REC_3.2425_PAY
_UsD
SOFRRATE_05/11/2023_05 Interest
J11/2035_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/09/2023 |. 05/11/2035 |............... 0f.... 100,900,000 [.3.243 / (SOF1) [..cevvvvvnnnnnns [ [V I (259,040)|...... (2,758, 778) .evvneeecn | (2,758,778),..... (2,758, 778)[...cccvvnnnnnnns [ [V R 0f..... 1,738,237 | ceveeva | e
IRS_USD_REC_3.2426_PAY
_UsD
SOFRRATE_10/05/2018_10| Interest
/05/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/05/2033 |............... 0f.... 300,000,0001.3.243 / (SOF1) [oeuuvrvvvrnnnnns (U R (95,822)|....... (883,897)|... (15,164,158)| ........... ... (15,164,158)]... (15,068,336)[.........00unue. [ [V R 0f..... 4,807,956 [ .eovneeen| ceeeeiiees
IRS_USD_REC_3.2436_PAY
_UsD
SOFRRATE_10/05/2018_10| Interest
/05/2038_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/05/2038 |............... 0f.... 160,000,000 |.3.244 / (SOF1) [..cevvvvvnnnnnns (U R (51,105)f........ (471,225)|.... (10,030, 187) ... ... (10,030, 187)f..... (9,979,082)).....cvvvnnnnns [ [V R 0f..... 3,126,835
IRS_USD_REC_3.24686_PA
Y_USD
SOFRRATE_03/07/2023_03 Interest
/07/2053_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 03/03/2023 |. 03/07/2053 |.... 21,600,000 |.3.247 / (SOF1) |.. (114,921)]... ....191,427 |... 588,643
IRS_USD_REC_3.25315_PA
Y_USD
SOFRRATE_03/31/2023_03 Interest
/31/2033_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 03/29/2023 |. 03/31/2033 |...............0[..... 118,100,000.3.253 / (SOF1) |.. L0 (516,787)|..... (3,057,459)] ..cvvvnnnnn fonnnn (3,057,459)..... (3,057,459)|. L0 O O 1,844,677
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
IRS_USD_REC_3.28096_PA
Y_USD
SOFRRATE_03/31/2023_03 Interest
/31/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/29/2023 |. 03/31/2033 |........een.... 0f..... 47,200,000.3.281 / (SOF1) [cevuuvrvrnnnnns [ [V I (203,185)|..... (1,115,597 .eeeneeecn | (1,115,597)|..... (1,115,597)[...cccvvnnnnnnns (0N R | FEN (U R T37,286 [ weeeniin | i
IRS_USD_REC_3.2871_PAY
_UsD
SOFRRATE_03/28/2023_03 Interest
/28/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/24/2023 |. 03/28/2026 |............... 0f..... 60,000,000/.3.287 / (SOF1) [...cvvvvvnnnnnns [ [V I (265,059)|...... (1,823,198)(..evveeecs [ (1,823,198)|..... (1,823,198)[....cccvvnnnnnns (0N R | FEN (U R 497,060 [ ..ooevniin | e
IRS_USD_REC_3.37463_PA
Y_USD
SOFRRATE_06/06/2023_06 Interest
/06/2032_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/02/2023 |. 06/06/2032 |............... 0f.... 130,100,000 .3.375 / (SOF1) [..eevvvvennnnnns [ 0fuennns (151,510)f..... (2,226,786)( ... | (2,226,786)|..... (2,226,786)[......cc0nnnnnne (0N R | FEN 0f..... 1,945,252 | ceeoviiin | e
IRS_USD_REC_3.38028_PA
Y_USD
SOFRRATE_06/06/2023_06 Interest
/06/2038_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/02/2023 |. 06/06/2038 |............... 0f..... 85,600,000.3.380 / (SOF1) [cevuurrvvrnnnnns [ 0fennns (99,361))..... (1,174,344) .covveenn [ennnn (1,174,344)|..... (1,174, 344).ceeeiiinnnnns (0N R | FEN 0f..... 1,654,606 | .oovvvvnn | cenniiiieenns
IRS_USD_REC_3.4928_PAY
_UsD
SOFRRATE_06/21/2023_06 Interest
/21/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/16/2023 |. 06/21/2033 |............... 0f.... 120,000,000 . 3.493 / (SOF1) [...evvvvunnnnnns [ [V . (52,007)f....... (701,610)] .eevveennn [oeennns (701,610)....... (701,610)]...ccvvvnnnnnnns (0N R | FEN 0f..... 1,895,806 | .eevvvvnnn | ceniiiiiiienns
IRS_USD_REC_3.55114_PA
Y_USD
SOFRRATE_03/17/2023_03 Interest
J17/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/15/2023 |. 03/17/2026 |............... 0f.... 176,700,000 [.3.551 / (SOF1) [...cvvvvunnnnnns [ [V I (717,594)|...... (4,192,959)] ...ceevvnns |oene (4,192,959)...... (4,192,959)]....ccvvnnnnnnne (0N R | FEN 0f..... 1,455,784 | oooviiis| e
IRS_USD_REC_3.833_PAY_
UsD
SOFRRATE_05/09/2023_05 Interest
/09/2025_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/05/2023 |. 05/09/2025 |............... 0f.... 150,000,000 .3.833 / (SOF1) [...evvvvvnnnnnns [ 0fuennns (269,838)|..... (2,812,061)..ceveeecs |nnne (2,812,061)..... (2,812,061)[....cccvvnnnnnns (0N R | FEN 0f..... 1,022,939 [ oveeiiit | s
IRS_USD_REC_3.85_PAY_U
D
SOFRRATE_12/06/2022_12 Interest
/06/2024_LCH .......... INTEREST RATE ......... N/A Lt Rate........... LCH ..o F226TOHBYD6XJB17KS62 |. 12/02/2022 |. 12/06/2024 |............... 0f.... 150,000,000.3.850 / (SOF1) [...cvvvvvunnnnns [ 0...... (663,333)]...... (2,702,345)] .eevvvnnnnn fonnn (2,702,345)........ (907,399)]..cevvnnnnnnns [0 o | Ao (U]l 899,486 [ ..ooeeiiii]| eiiiiiiiiiin
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate (74,710 3,768,577 (2,230,061 31,726,538 | XXX 31,726,538 70,688,289 0 0 275,603,880 [ XXX XXX
XCCY_EUR_PAY_4.625_REC
_USD_7.55_06/27/2018_0 BANK OF AMERICA,
6/27/2028 .............. CURRENCY ..evveeeeeenes N/A et Currency..... NA BATYDEB6GKMZ0031MB27  |. 09/18/2018 |. 06/27/2028 |............... [V 14,825,680 [7.550 / (4.625) |.eevveunnnnnnnne (U S [ . 179,931 |...... 1,672,270 [ .veeeeenns |oeeee 1,672,270 |....... (436,280)[.....cccvnnnnnnn [ TR | IO [V . T NN U N
XCCY_EUR_PAY_5.00_REC_
USD_8.197_10/01/2018_1
0/01/2026 .............. CURRENCY ..vvvvvnniiinns N/A Lt Currency..... CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 09/28/2018 |. 10/01/2026 |............... 0]...... 14,505,19818.197 / (5.000) [....vvvvvnnnnne. [ [ 196,920 |...... 1,315,820 [.ooeeeennn e 1,315,820 |....... (387,500))....ceveennnnnn [0 o | Ao (U] 130,900 [ ceveeerin| e
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 0 0 376,851 2,988,000 [ XXX 2,988,090 (823,780) 0 0 296,611 XXX XXX
GDDUEAFE - USD FEDLO1
10 + 43.5 BP MAT FX-BNP PARIBAS SA, .. FED1+43.500 /
02/28/2024 - FLT ..... VAGLB HEDGE ........... N/A et Equity/Index |P ..cooeeeiiiiieeeees 5493001ICGB70D06XZS54  |. 08/26/2022 |. 02/28/2024 |............... [V 31,411,735 |(GDDUEA) ~ [oeeeeeieiiees (U S [V . 814,938 |..... (5,266,742)| ..covvnnnnn fennnn (5,266,742)|..... (3,966,883)[...ccvvvnnnnnns [ TR | IO (U 128,150 [ ceveeeenn | ceriiiiees
SPTR - USD FEDLO1 1D +
25.0 BP MAT 02/08/2024 JP MORGAN CHASEBK, [ | || SPTR /
SFLT s VAGLB HEDGE ........... N/A s Equity/Index |..ceeerrieernnnnnnnnnns 7HBGLXDRUGQFUSRNES7  |. 02/08/2023 |. 02/08/2024 |............... 0f.... 148,350,846 [(FED1+25.000)  |...evvvnrnnnnnne [ 0].... (2,960,083))..... 13,140,592 | .covvennnns fennns 13,140,592 |..... 13,140,592 [covveniiiinnnnns (0N R | FEN 0f...... (579,784) ovvvnvean| et
SPTR - USD FEDLO1 1D +
27.0 BP MAT 01/16/2024 WELLS FARGO BANK, | | | e SPTR /
= FLT s VAGLB HEDGE ........... N/A et Equity/Index |N. ..oorivemninienes KB1H1DSPRFMYMCUFXTO9  |. 01/11/2023 |. 01/16/2024 |............... 0f.... 128,435,700 [(FED1+27.000)  |evvveunnraannee (U S 0f.... (3,035,828)|..... 16,708,709 |....ccvvves |oenee 16,708,709 |..... 16,708,709 |..evvvenaenee [ TR | IO 0f...... (475,362)] .ovvvvnnn| e
SPTR - USD FEDLO1 1D +
27.5 BP MAT 01/23/2024 WELLS FARGO BANK, | | | e SPTR /
SFLT s VAGLB HEDGE ........... N/A s Equity/Index |N. ..cooviiviinnnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 01/19/2023 |. 01/23/2024 |............... 0f.... 149,593,428 |(FED1+27.500)  |.....cvvvnnnnnne [ 0].... (3,352,160))..... 22,480,560 [...oueeeees |nnnn 22,480,560 |..... 22,480,560 [.....ooevennnnns (0N R | FEN 0f...... (563,276) «evvnvenn | ceeriieiienans
SPTR - USD FEDLO1 1D +
27.5 BP MAT 02/02/2024 JP MORGAN CHASE BK, [ | | SPTR /
= FLT s VAGLB HEDGE ........... N/A s Equity/Index |.oooviiiiinnnnniinnnnns 7HBGLXDRUGQFUS7RNES7  |. 02/01/2023 |. 02/02/2024 |............... 0f.... 101,260,379 |(FED1+27.500)  [....eeeevennnnns [ 0f.... (2,136,805)|..... 10,109,730 |.ooovvvvnnn |oeee 10,109,730 |..... 10,109,730 |.eevvvnniaanes [ T | AP 0f...... [RESRCELY)
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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)
SPTR - USD FEDLO1 1D +
28.0 BP MAT 01/16/2024 ROYAL BANKOF | | e SPTR /
= FLT s VAGLB HEDGE ........... N/A et Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 01/11/2023 |. 01/16/2024 |............... 0f.... 152,265,204 |(FED1+28.000)  |[....cevvvnnnnnne (U S 0f.... (3,606,232)|..... 19,808,784 |....ccevves |onee 19,808,784 |..... 19,808,784 |...ovvunnnee (U [V O 0f...... (563,559)] oevvvvnnn| e
SPTR - USD FEDLO1 1D +
28.5 BP MAT 02/21/2024 JP MORGAN CHASEBK, [ | || SPTR /
- FLT . ... |VAGLB HEDGE ... N/A . . |Equity/Index . THBGLXDRUGQFUS7RNES7  |. 02/16/2023 |. 02/21/2024 |...............0 [..... 139,708,000 |(FED1+28.500) LV (2,599,112)|..... 13,246,656 ........... |..... 13,246,656 |..... 13,246,656 |. 0. (561,695)( ....
SPTR - 1D+
29.5 BP NAT 8/2/2024 - GOLDMAN SACHS .. FED1+29.500 /
) VAGLB HEDGE ........... N/A et Equity/Index | INTERN ............... W22LROWP2|HZNBBEKS528  |. 02/01/2023 |. 08/02/2024 |............... 0f.... 101,260,379 |(SPTR)  [ooeeeeeeeeennnns (U S [ 2,165,706 |... (10,109,730)]........... ... (10,109,730)... (10,109,730)f......ccevrrnnnn (U [V O (U 529,358 | covvvviinn| cereieiieiiinnn
SPTR - USD FEDLO1 1D +
30 BP MAT 2/06/2024 - ROYAL BANKOF | | | e SPTR /
3 VAGLB HEDGE ........... N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 . 01/19/2023 |. 02/06/2024 |............... 0f.... 149,593,428 |(FED1+30.000)  |.....cvvvnnnnnns [ 0].... (3,364,606))..... 22,480,560 [...oueeeee |nnnn 22,480,560 |..... 22,480,560 [.....oeevennnnns [ [V R 0f...... (582,012) .ovvvnvenn | e
SPTR - USD FEDLO1 1D +
30 BP MAT 4/11/2024 - GOLDMAN SACHS .. FED1+30.000 /
/N VAGLB HEDGE ........... N/A et Equity/Index | INTERN ............... W22LROWP2IHZNBBEKS528 | 01/11/2023 |. 04/11/2024 |............... 0f.... 152,265,204 |(SPTR)  [oeeeeeiinnees (U S [ 3,626,703 |... (19,808,784)|........... ... (19,808,784)[... (19,808,784)|........ccee.... (U [V O (U 673,918 | oo | e
SPTR - USD FEDLO1 1D +
30 BP MAT 4/19/2024 - GOLDMAN SACHS .. FED1+30.000 /
3 VAGLB HEDGE ........... N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS28  |. 01/20/2023 |. 04/19/2024 |............... 0f.... 149,503,428 [(SPTR)  |eeeeeeiiees [ 0f..... 3,437,574 |... (22,480,560)........... ... (22,480,560)... (22,480,560)..........c0unnn [ [V R (U R 671,289 wevvveeees | e
SPTR - USD FEDLO1 1D +
30.0 BP MAT 02/08/2024 BANK OF AMERICA, .. FED1+30.000 /
= FLT s VAGLB HEDGE ........... N/A et Equity/Index |N.A .ooeieiiniiinnnns BATYDEB6GKMZ0031MB27  |. 02/08/2023 |. 02/08/2024 |............... 0f.... 148,350,846 [(SPTR)  |oeeeeeiieeeenee (U S [ 2,989,105 |... (13,140,592)]........... ... (13,140,592)[... (13,140,592).......ccvvunnnn (U [V O [V 579,784 | wovvveein| e
SPTR - USD FEDLO1 1D +
31 BP MAT 07/19/2023 -| ..FED1+31.000 /
3 VAGLB HEDGE ........... N/A s Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 [. 07/15/2022 |.07/19/2023 |............... 0f.... 203,246,300 |(SPTR)  |oeeeeeriiiennns [ 0f..... 5,156,641 |... (34,789,384)|........... ... (34,789,384)[... (34,402,961))........ccvvnnnn [ [V R (U ERR 231,859 | cooeeiiiit| e
SPTR - USD FEDLO1 1D +
32 BP MAT 10/23/2024 - ROYAL BANKOF | | e SPTR /
FLT ... .. | VAGLB HEDGE ... N/A . . |Equity/Index |CANADA .... . ES7IP3USRHIGC71XBU11  |. 04/20/2023 |. 10/23/2024 |...............0 [..... 203,357, 168 |(FED1+32.000) 0. (2,059,443)..... 16,515,150 [...oeeeees |onnee 16,515,150 |..... 16,515,150 |. O O e O (1,167,228) ....
SPTR - USD FEDLO1 1D +
32.0 BP MAT 12/27/2023 FX-BNP PARIBAS SA, .. FED1+32.000 /
SFLT s VAGLB HEDGE ........... N/A s Equity/Index |P ..covviiiinnnnnnnnes 5493001CGB70D06XZS54  |. 06/22/2022 |. 12/27/2023 |............... 0f.... 151,907,921 |(SPTR)  [eeeeiiiinnnnne [ 0f..... 3,861,753 |... (31,064,086)|........... ... (31,064,086)[... (26,444,685)|................ [ [V R (U R 533,384 | ceoeeiiiit| e
SPTR - USD FEDLO1 1D +
32.00 BP MAT BANK OF AMERICA, .. FED1+32.000 /
12/27/2023 - FLT ..... VAGLB HEDGE ........... N/A et Equity/Index |N.A .oovieeinininnnns BATYDEB6GKMZ0031MB27  |. 06/22/2022 |. 12/27/2023 |............... [V 88,414,537 |(SPTR)  [eeeeeienieees (U S [ 2,247,645 |... (18,080, 142) ........... ... (18,080, 142)....(15,391,525).......ccvvennnn (U [V O [V 310,444 | oooiiiiin]| e
SPTR - USD FEDLO1 1D +
33.0 BP MAT 12/15/2023 WELLS FARGO BANK, ...SPTR /
SFLT s VAGLB HEDGE ........... N/A s Equity/Index |N. .cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 12/13/2022 |. 12/15/2023 |............... 0f..... 63,086,517 |(FED1+33.000)  [cevuvrivvvnnnnns [ 0].... (1,606,936)f...... 7,416,020 [..eunneens fonnnns 7,416,020 |..... 10,189,632 [....ccvvennnnnns [ [V R 0f..... (PAT0L0[0)) I
SPTR - USD FEDLO1 1D +
33.5 BP MAT 09/05/2023 ROYAL BANKOF | | e SPTR /
= FLT s VAGLB HEDGE ........... N/A et Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 08/31/2022 |. 09/05/2023 |............... 0f.... 148,897,116 |(FED1+33.500)  [ceeereeeennnnns (U S 0f.... (3,788,087)|..... 21,078,745 [ .oveeeeeen |oneee 21,073,745 |..... 24,565,648 |.......ceeeeeee (U [V O 0f...... (318,968) ..evvnern| ceriiiiiiis
SPTR - USD FEDLO1 1D +
34 BP MAT 02/05/2025 - BARCLAYS BANK NEW .. FED1+34.000 /
3 VAGLB HEDGE ........... N/A s Equity/Index | YO ..oovvrvvirnnnnnnnns GSGSEF7VJP5170UK5573  |. 01/20/2023 |. 02/05/2025 |............... 0f.... 150,215,317 |(SPTR)  [eeeeiiiiiinnne [ 0f..... 3,317,797 |... (21,858,671)]........... ... (21,858,671)[... (21,858,671)).......ccvvunnnn [ [V R (U R 951,670 [ wevvvneen | e
SPTR - USD FEDLO1 1D +
34 BP MAT 1/18/2024 - JP MORGAN CHASE BK .. FED1+34.000 /
/N VAGLB HEDGE ........... N/A et Equity/Index |..oeevrriiinnnnniininnns 7HBGLXDRUGQFUS7RNES7  |. 07/15/2022 |. 01/18/2024 |............... 0f.... 203,246,300 [(SPTR)  [oeeeeeemnneens (U S [ 5,189,217 |... (34,789,384)|........... ... (34,789,384)[... (34,402,961)).......ccvvnnnnn (U [V O [V . 756,000 | weovvveenn| cevnneieeiennnn
SPTR - USD FEDLO1 1D +
34.5 BP MAT 09/26/2023 WELLS FARGO BANK, | | | e SPTR /
SFLT s VAGLB HEDGE ........... N/A s Equity/Index |N. ..coovriviiinnnnns KB1H1DSPRFMYMCUFXTO9  |. 03/22/2022 |. 09/26/2023 |............... 0f.... 265,575,968 |(FED1+34.500)  |[.....cevvunnnnns [ 0].... (6,784,765)|...... 2,094,680 [....ccoeeee [onnnnn 2,094,680 |..... 38,686,060 |..........0nn.. [ [V R 0f...... (652,009)( ....
SPTR - USD FEDLO1 1D +
35.5 BP MAT 03/04/2024 JP MORGAN CHASE BK ... FED1+35.500 /
= FLT s VAGLB HEDGE ........... N/A et Equity/Index |..oeevrriiinnnnniininnns 7HBGLXDRUGQFUS7RNES7  |. 08/31/2022 |. 03/04/2024 |............... 0f.... 148,897,116 |(SPTR)  [oeeeeeeeieennns (U S [ 3,803,060 |... (21,073,745)] ........... ... (21,073,745)[... (24,565,648)|................ (U [V O [V K T-TATH AU RN
SPTR - USD FEDLO1 1D +
36 BP MAT 09/25/2023 - WELLS FARGO BANK, | | | e SPTR /
3 VAGLB HEDGE ........... N/A s Equity/Index |N. ..cooviiviiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 03/21/2022 |. 09/25/2023 |............... 0f.... 110,670,359 |(FED1+36.000)  [....ovvvvnnnnns [ 0].... (2,810, 166)f...... 2,133,700 [.evuuneenns [ 2,133,700 |..... 16,303,411 [...oovvvennnnnns [ [V R 0f...... ({1515} ) I
SPTR - USD FEDLO1 1D +
36 BP MAT 09/26/2023 - ROYAL BANK OF ...SPTR /
S VAGLB HEDGE ........... N/A s Equity/Index | CANADA ............... ES7IP3USRHIGC71XBU11 |. 03/22/2022 |. 09/26/2023 |.........ene... 0f.... 142,272,840 (FED1+36.000)  |..evveeureeenes (O] 0f.... (3,645,426)|....... 1,122,150 f.oooeiennn | 1,122,150 |..... 20,724,675 |...cooieeinnnnns [ [ T 0f...... (349,291)] oovvvvnnn] et
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

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

SPTR - USD FEDLO1 1D +

36.0 BP MAT 03/12/2024| BARCLAYS BANK NEW .. FED1+36.000 /

= FLT s VAGLB HEDGE ........... N/A et Equity/Index | YO ..eoeviverninnes G5GSEF7VJP5170UK5573  |. 09/08/2022 |. 03/12/2024 |............... 0f.... 195,192,490 |(SPTR)  [oeeeeeiiines (U S [ 5,017,532 |... (24,679,828)|........... |-.. (24,679,828)|... (31,777,835)[...cccvvnnnnnnns (U [V O [V 817,347 | v | oo

SPTR - USD FEDLO1 1D +

36.0 BP MAT 11/22/2023 JP MORGAN CHASE BK .. FED1+36.000 /

- FLT . ... |VAGLB HEDGE ... N/A . . |Equity/Index . THBGLXDRUGQFUS7RNES7  |. 05/19/2022 |. 11/22/2023 |...............0 [..... 124,818,942 |(SPTR)  [oeevvviiens O v 0 3,198,208 |... (20,325,467) ... .. (20,325,467)f... (20,977,516)). 0. 393,358

SPTR - 1D+

36.00 BP MAT BARCLAYS BANK NEW .. FED1+36.000 /

01/31/2024 - FLT ..... VAGLB HEDGE ........... N/A et Equity/Index | YO ..eoevivevninnnns G5GSEF7VJP5170UK5573  |. 07/26/2022 |. 01/31/2024 |............... 0f.... 149,151,400 [(SPTR)  |oeeeeiiiieeenee (U S [ 3,821,673 |....(22,922,588)| ........cn |- .(22,922,588)|... (24,869,610)].....uuueeeenee (U [V O (U 572,361 | cevvvenes | e

SPTR - USD FEDLO1 1D +

36.5 BP MAT 02/06/2024| BARCLAYS BANK NEW .. FED1+36.500 /

SFLT s VAGLB HEDGE ........... N/A s Equity/Index | YO ..eovvivviinnnnnnnns GSGSEF7VJP5170UK5573  |. 08/02/2022 |. 02/06/2024 |............... 0 ...t 99,364,463 [(SPTR)  |.eeeeeeeeeens [ 0f..... 2,556,661 |... (10,476,099)]........... .. (10,476,000)... (15,875,101))...cc0uvvrnnnnne [ [V R (U R 386,590 [ .eevvnienn | ceeeeeiies

SPTR - USD FEDLO1 1D +

37.0 BP MAT 02/22/2024 WELLS FARGO BANK, ...SPTR /

= FLT s VAGLB HEDGE ........... N/A et Equity/Index |N. ..ooriverninienns KB1H1DSPRFMYMCUFXTO9  |. 08/17/2022 |. 02/22/2024 |............... [ 79,475,060 |(FED1+37.000)  [...eevvvnunnnnns (U S 0f.... (2,0835,908)...... 4,535,285 [......cceun |oennee 4,535,285 |..... 12,141,896 [...ccevvnnnnnees (U [V O 0f...... (320,205)] oevevvnnn| i

SPTR - USD FEDLO1 1D +

39 BP MAT 10/03/2023 - WELLS FARGO BANK, | | | e SPTR /

3 VAGLB HEDGE ........... N/A s Equity/Index |N. .cooviiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 03/29/2022 |. 10/03/2023 |............... 0f.... 173,833,921 [(FED1+39.000)  |..cvvvvnrnnnnnne [ 0f.... (4,480,328)|..... (3,193,883)] ..ccvvnnnnn fennnn (3,193,883)|..... 24,662,363 |.......eenne [ [V R 0f...... (443,425)] oovniiiin | e

SPTR - USD FEDLO1 1D +

39.0 BP MAT 11/06/2023] FX-BNP PARIBAS SA, .. FED1+39.000 /

= FLT s VAGLB HEDGE ........... N/A et Equity/Index |P ..cooeeeeinieeeees 5493001ICGB70D06XZS54  |. 05/05/2022 |. 11/06/2023 |............... 0f.... 226,959,486 |(SPTR)  [oeeeeeeeeennnns (U S [ 5,876,992 |... (21,591,830)]......cuun |- (21,591,830)|... (35,922,770)[...cccvvuuunnnns (U [V O [V 674,632 wevvveenes | e

SPTR - USD FEDLO1 1D +

39.00 BP MAT BANK OF AMERICA, .. FED1+39.000 /

11/22/2023 - FLT ..... VAGLB HEDGE ........... N/A s Equity/Index |N.A woooviiiiiininnnns BATYDEB6GKMZ0031MB27  |. 05/19/2022 |. 11/22/2023 |............... 0f.... 131,536,472((SPTR) |l [ 0f..... 3,391,788 |... (21,419,184)]........... .. (21,419,184)(... (22,106,320)..........uueeee [ [V R (U R 44,525 | cooiiiii ]| e

SPTR - USD FEDLO1 1D +

64.2 BP MAT 11/15/202: GOLDMAN SACHS .. FED1+64.200 /

- FLT . ... | VAGLB HEDGE ... N/A . . |Equity/Index | INTERN .... . W22LROWP2IHZNBBEKS528  |. 05/16/2023 |. 11/15/2024 |...............0 [..... 100, 137,360 |(SPTR) ...715,954 |... (52,817,296 ... .. (52,817,296)|... (52,817,296)). 0. 588,349

XNDX - USD FEDLO1 1D +

37 BP MAT 09/20/2023 - JP MORGAN CHASE BK .. FED1+37.000 /

3 VAGLB HEDGE ........... N/A s Equity/Index |..eeeerrieennnnnnnnnnns 7HBGLXDRUGQFUSRNES7  |. 03/16/2022 |. 09/20/2023 |............... 0f.... 149,252,923 |(XNDX) [ [ 0f..... 3,831,779 |... (14,918,103)] ........... .. (14,918,103)(....(46,362,255))....00uuvvnnnnne [ [V R (U R 353,715 | ceveeeiiit| e

XNDX - USD FEDLO1 1D +

39 BP MAT 03/18/2024 - JP MORGAN CHASE BK .. FED1+39.000 /

S VAGLB HEDGE ........... N/A s Equity/Index |.oeeeiiiiinnnnniininnns 7HBGLXDRUGQFUS7RNES7  |. 03/14/2022 |. 03/18/2024 |............... 0f...... 35,394,907 |(XNDX)  foeeeeiieiiinnnns (U] [ 916,659 |..... (6,254,482)] ..cevvnnnns fonnnn (6,254,482)|... (11,761,878)[-..cccvvnnnnnnes (U] [V T [l 149,939 ) v e
1149999999. Subtotal - Swaps - Hedging Other - Total Return 0 0 17,671,530 | (258,194,259) XXX (258,194,259) (207,279, 155) 0 0 0 2,878,988 | XXX XXX
ILS_USD_PAY_2.32_REC_C | INFLATION-FLOATING

PURNSA_05/22/2023_05/2 (RATE ZERO COUPON SWAP | | | b CPURNSA /

0 R Y N/A ... .| INFLATION ... [LCH . F226TOHBYD6XJB17KS62  |. 05/18/2023 |. 05/22/2025 |...............0 [..... 200,000,000 |(2.32) ...632,897 |.coeeeeniin | ....632,897 |.........632,897 |. 0 O e O 1,376,913 | covveiii | e
ILS_USD_PAY_2.347_REG_| INFLATION-FLOATING

CPURNSA_05/15/2023_05/ RATE ZERO COUPON SWAP (| | CPURNSA /

15/2028_LCH oeveeeee [ oo N/A et INFLATION ... [LCH ..eerrriinee F226TOHBYD6XJB17KS62  |. 05/11/2023 |. 05/15/2028 |............... [V 40,000,000((2.347)  |eeeeeeeeeeiennnn (U S [V O (U PLPITKT R R 262,073 |......... 262,073 [cveeeeeeennnnnn (U [V O [V 41,790 [ e | e
ILS_USD_PAY_2.438_REC_| INFLATION-FLOATING

CPURNSA_05/04/2023_05/ RATE ZERO COUPON SWAP (| | CPURNSA /

04/2028_LCH «..vevvven [ eeveieieieieeee NA v INFLATION ... {LCH vovrveveeee F226TOHBYDEXJBI7KS62 . 05/02/2023 |. 05/04/2028 |............... 0l..... 50,000,000((2.438)  |eceeeenenn (L) (L [ 99,191 [.eoveeees [ 99,191 [.......... 99,191 [ovoveerinee (1) (L (1) 550,529 | voveverien | cereieieiinn
ILS_USD_PAY_2.5145_REC | INFLATION-FLOATING

_OPURNSA_12/16/2022_12(RATE ZERO COLPON SWAP | | | b CPURNSA /

/16/2082_LCH ..eeeeee | evnnieeeiiii e N/A et INFLATION ... [LCH ..eerrriinee F226TOHBYD6XJB17KS62  |. 12/14/2022 |. 12/16/2032 |............... [V 20,000,000((2.5145)  |oceeeeieeiinnnns (U S [V O (U 118,532 [.eveneeeees oo 118,532 |.......... 49,528 |..ovvneaenee (U [V O [V 307,754 | ceveeeens | e
ILS_USD_PAY_3.04_REC_C| INFLATION-FLOATING

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

172027 LOH oo [ oo N/A Lt INFLATION ... [LCH . .ovvvvennnns F226TOHBYD6XJB17KS62 |. 08/26/2022 |. 08/31/2027 |........een.... 0]...... 50,000,000((3.04) .. [ [0 0]..... (1,182,313)f eveneeeen [ (1,182,313). .0t 16 T [ [0 (U] 510,674 [ .ovvvviin] i
1159999999. Subtotal - Swaps - Hedging Other - Other 0 0 0 (69,620) XXX (69,620 1,043,314 0 0 0 3,187,660 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other (74,710 3,768,577 15,818,320 | (223,549,251) XXX (223,549,251)  (136,371,332), 0 0 0f 281,967,139 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 (74,710 3,768,577 (2,230,061 31,726,538 | XXX 31,726,538 70,688,289 0 0 0| 275,603,880 [ XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1379999999. Total Swaps - Foreign Exchange 0 0 376,851 2,988,000 [ XXX 2,988,090 (823,780) 0 0 0 296,611] XXX XXX
1389999999. Total Swaps - Total Return 0 0 17,671,530 | (258,194,259) XXX (258,194,259) (207,279, 155), 0 0 0 2,878,988 | XXX XXX
1399999999. Total Swaps - Other 0 0 0 (69,620) XXX (69,620 1,043,314 0 0 0 3,187,660 | XXX XXX
1409999999. Total Swaps (74,710 3,768,577 15,818,320 | (223,549,251) XXX (223,549,251)  (136,371,332), 0 0 0f 281,967,139 XXX XXX

US T-LOCK 9128108X7 Interest WELLS FARGO BANK,

87.168599 07/07/2023 | INTEREST RATE ......... N/A s Rate........... N s KB1H1DSPRFMYMCUFXTO09  |. 07/05/2022 |. 07/07/2023 |... 27,000,000 |...... 27,000,000 . 87169 [ O e O e O e (3,414,104)] ..cvvvnnnns fennnn (3,414,104)f......... 414,275 | 0f. 18,695 | |

US T-LOCK 912810TQ1

103.852542 04/05/2024 Interest WELLS FARGO BANK,

........................... INTEREST RATE ......... |N/A ...........|Rate.......c... IN. .................... KB1H1DSPRFMYMCUFXTO9 |. 04/05/2023 |. 04/05/2024 |... 20,000,000 |......20,000,000]..........103.853 |.....ceeueeeee O fouenneeevennne O foeeeennneeeee O fen... (987,445)).ovvvenns |onenn.. (987,445)|....... (987,445)[......covvvee O e O e 0 87,586 | | i
1439999999. Subtotal - Forwards - Hedging Other 0 0 0 (4,401,549) XXX (4,401,549 (573,170) 0 0 0 106,281 [ XXX XXX
1479999999. Subtotal - Forwards 0 0 0 (4,401,549) XXX (4,401,549 (573,170) 0 0 0 106,281 [ 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 (74,710 (15,763,910) 15,818,320 | (257,250,961) XXX (257,250,961)] (146,712,178) 0 0 0] 282,073,420 [ 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 (74,710 (15,763,910 15,818,320 | (257,250,961) XXX (257,250,961) (146,712,178) 0 0 0] 282,073,420 [ XXX XXX

Description of Hedged Risk(s)

(a)l Code |

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

(b)l Code |
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
S&P500 EMINI Equity/Inde [09/15/2023 SNZ20JLFK8MNN (06/26/2023
...124,157,650 |[FUT SEP23 ......... VAGLB HEDGE ... [N/A ......... X.on RN . CLQOF39............ I 4,394.9611 |1 4,488.2500 |....... 1,483,125 |... ...2,635,413]....2,635,413 [...
NASDAQ 100 E- Equity/Inde [09/15/2023 SNZ20JLFK8MNN (06/13/2023
NQU3 ...... | 120 |...... 35,963,280 | MINI SEP23 ........ VAGLB HEDGE ... [N/A ......... Xevorerereennnn Joeeennnn CME ................ CLQOF39 .....ccceeee oveenees 14,984.7000(15,337.0000|.......... 568,200 [...........eeeeeeee (0] P [0 [0 A 0f...... 845,520...... 845,520 |....cccuveeennnns O cooeeeieeiiiieien [, 20
1539999999. Subtotal - Long Futures - Hedging Other 2,051,325 0 0 0 0] 3480,933| 3,480,933 0 XXX XXX
1579999999. Subtotal - Long Futures 2,051,325 0 0 0 0| 3,480,933| 3,480,933 0 XXX XXX
MSCI EAFE SEP23 Equity/Inde [09/15/2023 5493004R83R1LVX [06/13/2023
MFSU3 ... |.......... 200 |...... 21,666,000 [.coooeiiiiiiiiiiiiiiinnnn VAGLB HEDGE ... [N/A ......... ) S R NYF ... 2IL36 .o [ 2,166.6000 | 2,155.5000 |......... [PASK R 0[0]0) ] A (01 [0 (0] . 0f...... 111,000 ...... 111,000 |..cooeeieeennnns (V) [ [, 50
E-MINI RUSS 2000 Equity/Inde [09/15/2023 SNZ20JLFK8MNN [06/13/2023
RTYUS ..... [........ 1,025 ...... 97,117,688 |SEP23 ................ VAGLB HEDGE ... [N/A ......... Xevorerereennnn Joeeennnn CME ................ CLQOF39 .....ccceeee oveenees 1,894.9793 1 1,903.7000 |......... (287,000)]..ccceviiiiininnnnes [0 P [0 [0 0f.... (446,938)|..... (446,938)........cccenen O cooeeeieeiiiieien [, 50
1609999999. Subtotal - Short Futures - Hedging Other (540,000)| 0 0 0 0 (335,938)]  (335,938) 0 XXX XXX
1649999999. Subtotal - Short Futures (540,000)| 0 0 0 o (335938) (335,938) 0 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 1,511,325 0 0 0 0 3,144,995 | 3,144,995 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 1,511,325 0 0 0 0| 3,144,995| 3,144,995 0 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
BANK OF AMERICA MERR .. 7,811,000 |.... (172,376)|.... 7,638,624
MORGAN STANLEY ..... .. 1,240,000 ....(620,000). ..620,000
WELLS FARGO BANK .. 5,277,267 |.... (3,449,130)|.... 1,828,137
Total Net Cash Deposits 14,328,267 (4,241,506) 10,086,761

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 10,086,761 0 10,086,761 2,051,325 (540,000) 2,051,325 10,086,761 10,086,76
BANK OF AMERICA, N.A ... ... BATYDEB6GKMZOO31MB27 . |..........Y. 3,240,000 |.... ..3,057,129 .. (58,590, 175) .... ..3,057,129 (58,590,175)|.... .1,470,463 ....0
BARCLAYS BANK NEW YO . G5GSEF7VJP5170UK5573 . |. Y. F | Y | B AP .. (81,384,473) [ O e .. (81,384,473)]. 2,727,969 |.. .0
CITIBANK N.A. ....... ES70DZWZ7FF32TWEFATE . |. Y. 0 ..1,315,820 |.. (34,789,384)/. ..1,315,820 (34,789,384)]. . 362,758 |.. .0
Credit Suisse Intern .... ES8DKGMJYYYJLNBC3868 . |..........Y. JUPRL U S ... (2,447,501).... ....(2,447,501)].... ....0
FX-BNP PARIBAS SA, P .... 5493001CGB70D06XZS54 . LY 0 .. (59,279,325 .... (59,279,325))..... 1,336,166 ....0
GOLDMAN SACHS INTERN . W22LROWP2|HZNBBBK528 . Y. ] ..3,664,483 |.. .(122,821,856) . ..3,664,483 . (122,821,856)|. .2,462,915 |.. .0
JP MORGAN CHASE BK, ... . THBGLXDRUGQFUS7RNES7 . Y. . 28,881,719 37,228,037 |.. .(103,079,984) . 37,228,037 .(103,079,984)|. . 734,819 |.. .0
MIZUHO SECURITIES US . 5493004GRDTUI7EM1Z82 . | U SO S R . (180,105) |+ eveeeeeeeeeeeieeeeeeen O foeeec e (180,105) |+ eeeeeeen O e 0. .0
ROYAL BANK OF CANADA . ES7IP3USRHIGC71XBU11 . Y. . 64,400,000 |[. . (194,374)|. 81,000,389 (194,374)]. (2,981,058)|.. .0
UNION BANK OF SWITZE . 549300SGDHJDHGZYMB20 . Y. 0 e 0 222 s [O I . RPN 22 [ 0 [ 22 e 0. .0
WELLS FARGO BANK, N. .... KB 1H1DSPRFMYMCUFXT09 . LY. TR . (7,775,537)).... . 47,593,416 |... 55,368,953 ... (7,775,537)].... . 47,593,416 |... (2,832,152) ...0
0299999999. Total NAIC 1 Designation 96,521,719 181,634,833 (470,542,714) 63,999,453 181,634,833 (470,542,714) 63,999,453 3,281,880 0
0899999999. Aggregate Sum of Central Clearinghouses (Excludin 27,284,950 1,101,244,064 (1,069,587,142) 4,371,972 1,101,244,064 (1,069,587, 142) 4,371,972 278,791,538 278,791,538

g Exchange Traded)

0999999999 - Gross Totals

123,806,669

1,292,965,658

(1,540, 129,856)

78,458, 186

1,284,930,222

(1,540,669,856)

70,422,750

292,160,179

288,878,299

1. Offset per SSAP No. 64

0

0

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

1,292,965,658

(1,540, 129,856)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
CITIBANK NL AL e e e e e e e e e e e e e e e e e e e e nna e e eeees E570DZWZ7FF32TWEFAT6 . 000000-00-0 ........ CASHUSD 27,984,693 |.coeveeeeeeeeiinns 27,984,693 |.coevneieeeeeninns 27,984,693 |...
FX-BNP PARIBAS SA, P .. 549300CGB70D06XZS54 .. 000000-00-0 .. CASHUSD .. . 51,510,000 |... .. 51,510,000 |... .. 51,510,000
LCH ... . F226TOHEYDBXJB17KS62 .. 000000-00-0 CASHUSD . 26,762,488 .. 26,762,488 .. 26,762,488
CVE ... . SNZ20JLFK8MNNCLQOF39 .. 000000-00-0 CASHUSD . 10,086,761 .. 10,086,761 .. 10,086,761
GOLDMAN SACHS & CO, KD3XUN7C6T14HNAYLUO2 .. 000000-00-0 CASHUSD ... 100,000 ... 100,000 ... 100,000
GOLDMAN SACHS INTERN .. ... W22LROWP2|HZNBB6KS528 .. 000000-00-0 .. CASHUSD .. 105,400,000 |... . 105,400,000 |... . 105,400,000 |..
BARCLAYS BANK NEW YO . . G5GSEF7VJP5170UK5573 .. 000000-00-0 .. CASHUSD .. . 69,140,000 |... .. 69,140,000 |..
CREDIT SUISSE INTERN .. ... [E58DKGMJYYYJLNBC3868 .. 000000-00-0 .. CASHUSD .. ....2,149,853 |...
BANK OF AMERICA, N.A . . BATYDEB6GKMZ0031MB27 . 000000-00-0 .. CASHUSD ..
F226TOH6YD6XJB17KS62 .. 000000-00-0 .. CASHUSD ..
MIZUHO SECURITIES US 5493004GRDTUI 7EM1Z82 .. 000000-00-0 .. CASHUSD . B
LCH ... F226TOH6YD6XJB17KS62 .. | Loan-backed and Structured. 36296U-2X-1 GINNIE MAE | POCL ... 432,385 ... 447,831 . ....06/01/2039
LCH ... F226TOH6YD6XJB17KS62 .. | Treasury. 91282C-AN-3 UNITED STATES TREASURY NOTE/BOND . . 40,749,750 .. 45,000,000 .. 44,884,610 |....09/30/2025 ..
JP MORGAN CHASE BK, THBGLXDRUGQFUS7RNESY .. [ Treasury. . |91282C-0B-4 ... UNITED STATES TREASURY NOTE/BOND ... . 92,831,824 |... .. 98,557,000 |... .. 98,430,659 |....10/15/2024 ...|.
0199999999 - Total 537,798,313 547,789, 185 547,539,676 XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
ES7IP3U3RHIGC71XBU11 .. 000000-00-0 ........ L0 R NN 64,400,000 [..eeniiviinnnnnnnnnns 64,400,000
.... F226TOHBYD6XJB17KS62 .. 000000-00-0 .. CASHUSD .. . 86,515,509 |... .. 86,515,509 |...
BANK OF AMERICA, N.A . . BATYDEB6GKMZ0031MB27 . 000000-00-0 .. CASHUSD .. .3,240,000 |... ....3,240,000 |..
JP MORGAN CHASE BK, ... ... THBGLXDRUGQFUS7RNESY .. 000000-00-0 .. . 28,881,719 |... .. 28,881,719 |...
WELLS FARGO BANK, N. . KB1H1DSPRFMYMCUFXTO9 .. | Treasury. 91282C-CE-9 UNITED STATES TREASURY NOTE/BOND . . 29,021,675 .. 33,288,000 05/31/2028

0299999999 - Total

212,058,903

216,325,228




STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Bank of New York ............... New York, NY .....ccooooeis oo ..0.000 ..o O e O 37,128,736 |....... 25,509,189 |....... 13,657,797
PNC Bank ......ccccooovviniine Philadelphia, PA ......... |..... ... ..0.000 oo O i O o 403,077 |...... 15,802,253 |....... 23,624,767
JP Morgan Chase ............... Springfield, IL ........ccccccooe |ooees ... ..0.000 ..o O e O e 5,859,249 |........ 6,112,919 |......... 9,624,185
Bank of America . . Charlotte, NC ... .1.0.000 |.. ...666,366 |.. ...749,600 |.. 821,676
Northern Trust ..... . Chicago, IL ....... 0.000 ..252,940 |.. ..293,414 |.. ..250,202
FHLB ... Pittsburgh, PA ................. 0.000 J.ooveveeenneee O oo O [ 1,126,586 |......... 1,131,431 |......... 1,136,174
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX [ XXX 0 0 45,436,954 49,598,806 49,114,801
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX | XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 0 0 45,436,954 49,598,806 49,114,801
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

45,436,954

49,598,806

49,114,801

E13
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STATEMENT AS OF JUNE 30, 2023 OF THE Penn Mutual Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

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

2509999999.

Total Bonds

381410-27-3 ...
09248U-70-0 .......
481202-68-4 .......
94975P-40-5 .......

GLDMN SCHS FIN SQ GV-FST ...
BLACKROCK FEDFUND
Wells Fargo Govt MMF - Inst

. | JP Morgan US Government MMF Institutional ..........eoeeeeieeuieieniieeniiieiiiieeeeeeeaeeeanns

PO R 06/30/2023 ..........
U U 06/30/2023 ..........
PO R 06/30/2023 ..........

e feeee. 06/30/2023 ..........

....235,950,249 ..
.... 30,000,000 ..
.... 15,900,000 ..
29,913,5% |..

8309999999.

Subtotal - All Other Money Market Mutual Funds

311,763,844

8609999999 - Total Cash Equivalents

311,763,844

925,705
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