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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [reneenia 15,554,593,958 |.....ocvvieeiieieicieae [V 15,554,593,958 |........... 14,731,578,374
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 47,298,603 |.....cooeeeeeeerecinine [V 47,298,603 |................. 47,866,506
2.2 COMMON SEOCKS ...ttt s e [eneneenenns 1,068,215,807 |...ocvecverirircciciciiines [V 1,068,215,807 |............ 1,075,104,841
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt oot [V RN [V RN [V RN 0
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDBIANCES) ...oeeeevieceieie et [oebeneeneneseees 27,920,475 oo [V 27,920,475 |.ocveveinn. 28,248,871
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $ oo 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($
[T 237,452,940 ) and short-term
investments (§ ... 66,624,331 ) oo [ 327,092,594 |..ooovviiiinicrieen 0 o 327,092,594 |............... 464,240,625
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [-roeeeeeuene 923,047,203 |..ocvoveeeeeeeeeereeereeeenn 0 e, 923,047,203 |............... 859,985,545
7. Derivatives ............... ..1,294,755,623 |. .. ..1,294,755,623 |. ..1,269,512,068
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 2,358,729,202 |.........coveeeeer 10,100 | 2,358,719,102 |............ 2,337,016,570
9. Receivables fOr SECUMLIES ..........ccvuiiiiieieiririiceiee e eeees [ B44.124 ..o 0 o 544,124
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 21,602,197,589 |....oeviriiicine 10,100 |.......... 21,602,187,489
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14.  Investment income due and 8CCTUED ............covurimiirimeenineinieireeieieeeneeeneeas [ 217,867,109 |....ovovieieene 39,143 | 217,827,966 |............... 198,340,324
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 20,639,457 |....ccooovvrene 4,598,586 |.........c....... 16,040,871 |[..ccvovneee 30,310,268
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled Premiums) ..........cccceeeeieveiiieieereeeeeeee e [erereeeeieeees 124,911,418 | (01 A 124,911,418 | 129,834,686
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from r@INSUIETS ...........cccereeeurueerenereneeieeeeeeresnaes [rorereeccicnenns 12,143,065 |...covovecenncceenen 0 e 12,143,065 |......ccooee.ne 36,842,437
16.2 Funds held by or deposited with reinsured COMPANIES .............ccceeererr. |rerereeereeninneeneens 0 Jveeeeerererrnreieeeend 0 o [0 OO 0
16.3 Other amounts receivable under reinsurance contracts ............ccoceeeeee |oveeveeveereenne. 1,164,904 ..o 0 | 1,164,904 |....cooo.o. 14,708,496
17.  Amounts receivable relating to UninSUred Plans .............ccccoeveeeeeeieeeeenenenins v 0 oo 0 (1 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 20,329,774 ..o 0 e 20,329,774 |.cooove 2,690,246
18.2 Net deferred tax asset ...........ccoceeveuenee ..285,366, 111 |.. . 190,296,260 |.. ..203, 156,062
19.  Guaranty funds receivable or 0N dePOSit ...........ccccveveveveveueeceieieieieieeeeeeenes [oeeeeeeeeenenenenees 814,903 oo 0 e 814,903 |..covevvrene 820,699
20. Electronic data processing equipment and SOfWAre .............ocoeueueeerererinis foeveerenennnnns 3,157,358 | (V1 3,157,358 | 3,491,243
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et | 1,283,703 |....oovevernnee 1,283,703 ..o [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ................cccccoeevieveieeins foeverieniinniens 6,216,577 |.oooeeiieeeeecie (V1 6,216,577 |cvveverenne 16,550,557
24. Health care ($ ..ccccocvrvevcciciririiecnae 0 ) and other amounts receivable ... |o...ccccuenirnieininniens (U (U (O T 0
25.  Aggregate write-ins for other than invested assets ..........c.cccceeeeieeeeeveeeieeenns freeeeeinens 535,438,969 |............... 109,208,629 |................ 426,230,340 |............... 475,512,015
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.cuvvviueveriiieieeieieieiseseeee e [eeeeecenes 22,831,530,937 |.....ccencc.. 210,210,012 |.......... 22,621,320,925 |.......... 21,925,894,595
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt eeeeeee e esee e s e e s sesesesasssssesesesesssssesesesesnnnnnsnsenns [enineesinns 9,100,461,828 |.......cccvvriiericiriines [V 9,100,461,828 |............ 8,803,568,534
28. Total (Lines 26 and 27) 31,931,992,765 210,210,012 31,721,782,753 30,729,463, 129
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501, Executive Benefit Plan ... L, 292,055,461 [..oovvveerrcrrrierrenenens | I 292,055,461 |[..ooooooonneeee. 244,248,131
2502. Collateral for Derivative Receivable ... o 113,813,507 |.eoveeeeeeeeeeeeeee [V — 113,813,507 |...cocveoee 193,750,725
2503.  Agents ReCeivable ... |t 18,548,830 |....ocovvennnne 11,117,657 | 7,431,173 oo 7,820,480
2598. Summary of remaining write-ins for Line 25 from overflow page 111,021,171 ... ...98,090,972 |... ...12,930,199 |... ...29,692,679
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 535,438,969 109,208,629 426,230,340 475,512,015




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ........... 13,907,950,307 1€SS$ -evevrveererererrirereneneenas 0 included in Line 6.3
(including $  .evevee 5,145,066,830 MOGCO RESEIVE) .......ouoevviiiiieicieteisieeee ettt bbb sn et se s [eenenenes 13,907,845,365 13,525,031,778
2. Aggregate reserve for accident and health contracts (including $ 0 Modco Reserve) ...9,682,760 | 9,646, 121
3. Liability for deposit-type contracts (including $ vecneeeenen:0 MOACO RESEIVE).......oeieeee e .940,769,829 |.. 603,552,838
4. Contract claims:
B LIFE bbb e e bt b et b et b e bbb ettt [eren s 103,152,933 |.cociinne 116,642,090
4.2 ACCIAENT BNG NEAIN ...ttt bbbttt 64,550 70,369
5. Policyholders’ dividends/refunds to members $ .0 and coupons $
and unpaid 1,935,153 | 2,918,766
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ ........ccccooeiiiiiiins 0
IMOGCO) bbb bbb bbb bbb 158,500,001 |.. .. 200,000,001
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ 63,992,202 |....ooooiiie 0
6.3 Coupons and similar benefits (including $  <vovoveveeeeeeeeeecccene 0 MOTGO) .o nnaes [feeeeeneseeeseee s [0 0
7. Amount provisionally held for deferred dividend policies not included iN LiNE 6 ..........ccooiiiiiiiiiiiiie e [ [0 0
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  .oeoeoveveeeerinenns (1,187) accident and health premiums .............ccoeceuees forricccnnnns 150,495,987 |................ 152,814,383
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONMFACES ..........oiuiiiuiiiiiiie ettt et e e st e e e e eseesseesaeeaeeaeenseenseeneesneennes |eanesneesae st e s s e e [0 0
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $ ... 0
Service Act 750,000 f.eooveverreeee 500,000
9.3 Other amounts payable on reinsurance, including $ .......oeeveeererennennns 0 assumedand $ ..o 65,136,128
ceded 65,136,128 |.coooceeene 91,655,839
9.4 Interest Maintenance Reserve 17,446,554 |................ 11,986,622
10. Commissions to agents due or accrued-life and annuity contracts $
$ 0 and deposit-type contract funds $  ....ceevreeenrcnieneeeed 0 o fr 0 [ 0
11.  Commissions and expense allowances payable On reinSUranCe asSUMEA .........cceiiuieiiiiiiieieerieesiee sttt seeseeseesreesree s [eeae s [0 0
12, General @XPENSES AUE OF BCCIUBH ...............cveveviriereeeeseeetesesesesesesssetetes et essss s esessseses et essss s et ssssstesesesess s et ssasesesesesnsnasesssssnsesesesnns [resesennnennnaes 51,248,088 |................ 79,954,213
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinSUred allOWANCES) ............c.oueueieuruiiiriieieeeieieeeeses e seseseneeeens [eeeeeieienene (120,349,327)|...coeeve. (121,569,257)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes e 191,128 [ 8,870,592
15.1 Current federal and foreign income taxes, including $ .0
15.2 Net deferred tax ability ..ot
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee ..
18.  Amounts held for agents' account, including $ .0 agents' credit balances .0 ]
19. Remittances and items not allocated ..55,081,537 |.
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............cociiiiiiiiiiiii s [ 0
21. Liability for benefits for employees and agents if NOt INCIUAET @DOVE .............ccueviviiiiiiiiereiiisieeeeie e [eeeee e 255,159,575 |..coovnene 259,872,595
22, Borrowed money $ ..oococeeeurrnireiieininnnnns 0 and interest thereon $ .. 12,191,667 .. 12,191,667 |.. ... 7,929,167
23. Dividends to stockholders declared @and UNPEID ...............cccueiiiiiiiueietceeeeiee ettt e st sesesss s st et s sesessssssesssesesesesesens [oeseseseseseneneneseeeeesesanaens [0 0
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt et e et e e et e et e e e e et e a s e ea e e em e e ea e e es e e ee e e s e enseenseenseenseanseeneeenseeneenseannen
24.02 Reinsurance in unauthorized and certified ($ 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........cccccooeviviiiccns
24.04 Payable to parent, subsidiaries and affiliates ............ccooiiiiiiiiiii
24.05 Drafts outstanding
24.06 Liability for amounts held under UnINSUIEd PIANS .........ccuiiiiiiiiiiiie ettt be et et e besnesmeesnnes [eaee s ..
24.07 FUNAS held UNAET COINSUTANGE ..........cucvveeeeeceeteteseeeesceetetesesesssseaetesesessssssesesesessssssesesesensssesesssasensssnsesasssenssassesesasenssensesa 1,924,114,931 |..
24,08 DEIVALVES .........eoveeececeeeeeeieeceeeeeeeeeeeeseaeeete s s s asssaeseses ez ssssseseses ez ssssseses s s snanseses s s asansesas s s ansesesas s s ansnsesesasssasaneesasnsnaneeen 1,653,858,950 |..
24.09 Payable for securities ..... .. 24,936,268 |..
24.10 Payable for securities lending
24.11 Capital NoteS $ ...vevvveverrieirciecs
25. Aggregate write-ins for liabilities 103,629,743 102,399,258
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 19,799,381,201 19,061,352, 368
27.  From Separate ACCOUNES SAEMENT ...........c.ccuiiiiiiiitctetctceeee et ettt et ee sttt ettt ssse s et et esesesesessas s st st s sesesessssssssnssesesesessanans eseseaeanas 9,100,461,828 |............ 8,803,568,534
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeee e eeeeaeee et s s saeeeseses s e sesesesesesssassesesas s ssssssssssssssssssesansssnsssssssannsnanensnas] 28,899,843,029 27,864,920,902
29. Common capital stock
30. Preferred capital stock ..
31. Aggregate write-ins for other than special SUIPIUS FUNAS .......cc.iiiiiiiiii ettt [ereeeae e [0 0
L2 ¥ o] (U1 g To] (T SRR UPP
33. Gross paid in and contributed surplus
34. Aggregate write-ins for Special SUMPIUS FUNAS ..........oiuiiiiii ettt et e s ee e st e sseesaeeaeeaeenseeneeens [ereeeanesanesse s s ae s
35, UNaSSIGNEA fFUNAS (SUPIUS) w......vueececeeeeeiicececeeee e caceeeeee s s s saeeeee s s s s assese s s s ssssssesesassssassssessssssassssesasssassssssesasanssassssesssnasanen |resassssees 1,930,399,324
36. Less treasury stock, at cost:
36.1 0 shares common (value included iNLINe 29 $  ...ooooovvcrvnncininenencd0 ) o oo 0
36.2 0 shares preferred (value included in Lin@ 30 $  .ovovvevecerirencicecicinenes 0 )i ...0
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ ........ccccovverererrernnenne 0 in Separate Accounts Statement) .............. 2,821,939,724 2,864,542,227
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 2,821,939,724 2,864,542,227
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 31,721,782,753 30,729,463,129
DETAILS OF WRITE-INS
2501.  Low Income Housing Tax Credits Payahle ...ttt senetn [oeseneaeneenens 89,194,280 |................. 94,521,411
2502. Interest Payable on Death ClAimS .......cccoiiiiiiiiieieccce ettt enes [eneseseanaeeeas 2,513,427 |cocee 2,564,660
2503, OTher LTaDiTTTIES ..iuiieuiiiiiiicietitir et b bbb bbbttt bt eenten [oeseseaetenennas 11,922,036 .o 5,313,187
2598. Summary of remaining write-ins for Line 25 from oVErflOW PAGE ..........cccciiiiiiiiiiiiii s [e e [OOSR 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 103,629,743 102,399,258
£ 0 ) RO OO PR RO PPN
3102.
3103. ..
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE .........ciiiiiiiiiiieiiee ettt [ [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccceeveveeerc o 410,483,489 |............... 374,526,246 |............ 1,555,482,875
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 5,385,787 [ oo 5,842,178 | 13,192,154
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..263,896,274 |.. ..208,879,647 |.. ..885,835,659
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (3,179,576)|.. ... (2,751,243)|.. ..(16,319,675)
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€S ...........ccocvrvereeioriiiiiiis [0 [0 0
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 34,634,270 |................ 23,281,408 |............... 217,535,268
7. Reserve adjustments ON reiNSUraNCe CEABM .............cocooviviveveuiuieieeeieieteteseeee e ss e e eneeeaes 94,356,672 |.cocveeenne 165,268,648 |................ 502,199,933
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cviviueueueueiieseseeeseiesie et se s ses s st sss s sesens [ereesnscacaeees 61,218,363 |..occveeeeenee 59,373,833 |...ccccoe.... 237,408,961
8.2 Charges and fees for deposit-type CONTACES .............c.coeriieieiereececececeieieieie e [ree e 2,588,511 | 1,752,501 oo 7,307,261
8.3 Aggregate write-ins for miscellaneous income .. 2,819,693 4,686,060 10,811,066
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 872,203,483 840,859,268 3,413,453,502
10.  DEath DENEFIS ......ooeueeeeieiicicieeeeeee et 65,942,170 |.coerneneee 242,117,243
11.  Matured endowments (excluding guaranteed annual pure endowments) . R 0.
12, ANNUILY DENETILS ©..veiieceieitsieeici ettt es e e b e s et e e e sense s s s s es e nseseseseseenses e iceseennicias 268,371,539 |....coconveeee 221,437,814 |.......... 1,021,842,093
13. Disability benefits and benefits under accident and health CONtracts ...............ccceveeeveveeevevcrevereieeeeens oo 850,598 |...oeieienee 1,036,532 |oeooieine 3,799,900
14. Coupons, guaranteed annual pure endowments and similar benefits .. R 0
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... ..103, 135,860
16.  GrOUDP CONVEISIONS .....ueiuiiiiieeieieaieauteasteaueesseesaeesseesseeseeseenseeneesneesseesseesseesseesesnseansesnsesseesneesseennesssennafessnssessessnsssnssnessnessns 0 foeenseniesiesiesnesieenns 0 i 0
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevereieeeeereeesee o 11,306,791 | 9,664,750 |................. 36,791,586
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 2,721,005 |oooeeeee 3,428,608 |................. 23,147,093
19. Increase in aggregate reserves for life and accident and health contracts 385,787,225 358,885,751 1,433,804,483
20.  Totals (LINES 10 10 1) ..uuiuiiiucieeeeeieicseueeeeeeseeseaseeese e eseseeessesseseseesse s esesesesesesssssesesesessssesssesesesnnnnnsa ornnnnsssananns 795,267,764 |................ 694,489,037 |............ 2,864,638,258
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre e
22. Commissions and expense allowances on reinsurance assumed . .. ..
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 63,839,374 |.......co.c..... 54,398,637 |............... 262,583,093
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 17,424,557 ... 16,910,485 |....ocoooeeee 66,311,111
25. Increase in loading on deferred and uncollected premiums ........... ..(13,812,490)|.. ... (5,308,570)|.. ... 15,497,034
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (129,972,249)|................ (81,632,508).............. (442,261,435)
27. Aggregate write-ins for deductions .... 24,199,799 21,670,057 88,401,546
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 815,583,675 760,784,381 3,082,637,373
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt 56,619,808 |......ccvvvueee 80,074,887 |.....occocc.... 330,816,129
30. Dividends to policyholders and refunds to members 68,951,427 54,241,597 207,052,984
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccovviiuereuiiieieeiieeeieise et sssssese s essese s ss s s s ses s [ecsceseennacans (12,331,619) e 25,833,290 |..coovecenee. 123,763,145
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (11,720,333) (29,334,099) (30,412,710)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ........c.ccoeeueueieeeeueuerenns fooreccicinieec (611,286).....cccnveee 55,167,389 |................ 154,175,855
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ... (2,690,345) (excluding taxes of $  ..c.ccovvvureriuenes 606,171
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (13,656,013) (41,003,616) 8,978,235
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (14,267,299) 14,163,773 163,154,090
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 2,864,542,227 2,649,812,538 2,649,812,538
37, NEtINCOME (LINE 35) ...uueiiiecieeeeeeeeeieieeeaeeeeseeseseseee e seseseseeeesssesesesesssssesesesesassssssesesasssssssesesassssne fersesnsnsasann (14,267,299)|....cocvneee 14,163,773 |oeeee 163, 154,090
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (7,620,903) ... 19,507,472 |.. ..(35,587,185)].. ..(30,996,469)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e e (483,667 [ 751,386 | 1,174,110
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ....(454,490) .. ..(15,424,745)|.. ..(74,131,691)
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(26,302,875)]|.. ..(27,376,966)|.. ..(37,965,999)
42. Change in liability for reinsurance in unauthorized and certified companies ............ccceeoerieneenenncens e [0 [0 0
43. Change in reserve on account of change in valuation basis, (increase) or deCrease ..............ooovoeeefoerererreccieienenisene [0 (V1 216,830,795
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN .o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
L2 I = T I o PRSPPSO
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
52.  Dividends to STOCKNOIAETS ...........ccoiiiiiiii i
53. Aggregate write-ins for gains and losses in surplus 2,670,948 344,448 1,480,012
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (42,602,503) (63,030,262) 214,729,689
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,821,939,724 2,586,782,276 2,864,542 ,227
DETAILS OF WRITE-INS
08.301. Subsidiary Service Fees & Management FEES ..........cccoouiuiviieieiiiiicicciceceeee et e 2,391,362 .o 2,232,785 | 9,145,459
08.302. Aggregate 0ther INCOME ..ottt ettt ettt s s s saen et 428,331 oo 2,453,275 oo 1,665,607
08,3003, ettt e et e e et e e e et ettt e e et e e et e e e n et e aneeetneeeaneeeaaneeenneeeanteeenneeesneeenneenaneeennneens[eeenneeennreeaneeesaneeesnneennne [seeneeenneeennneeeneeenneeesnnes [erneeenn e e s e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from OVErflOW PAGE .........ccccvoveviveueverieiieeeeeee et [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 2,819,693 4,686,060 10,811,066
2701. Net Investment Income on Funds Withheld ... ... 23,325,943 |.. ...20,672,489 |. ... 84,369,240
2702. Financing Fee on LLC Note ........cccccccene.. 1,086,421 | 996,553 ..4,093,601
2703. Change in Group RESErVES ........ocooooivveeeeeveeeeceeeeeeeee e o (162,565) ... 1,015 | (61,295)
2798. Summary of remaining write-ins for Line 27 from oVerflow PAge .............cceeeeveveieveiereeeeieeeeeeeeeeesesd|eeeeee s [0 [0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 24,199,799 21,670,057 88,401,546
5301. Net Change in Minimum Pension Liability ... e 2,670,948 ..o, 344,448 |.....cocoo. 1,480,012
D302, it e et e ea et e e et e e e et e e ettt e et e e e aeeeeaneeeaeeeeaneeeeaneeenneeenneeeaneeennneeenneennneeenns|oeneeeaaneeenneeeneeesaneesnnees [seneeeeneeeaneeenneeeneeeaaneees [ereeennn e e e e e e e e e aneeeneeeas
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 2,670,948 344,448 1,480,012




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuriiirieiirieiricieeeieie ettt [eosesinesiinens 680,292,629 |................ 634,558,910 |............ 2,427,958,312
2. NetiNVESIMENT INCOME ...ttt [ers e 267,006,009 |................ 190,980,834 |.......ccecce. 932,334,314
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 69,463,812 64,093,705 267,668,195
4. TOtal (LINES 110 3) oottt 1,016,762,450 889,633,449 3,627,960,821
5. Benefit and 10SS related PAYMENTS ............ccueuivieiiiieiiicteteeeeeeee ettt et es e besessnnns [oeresesesinnas 554,726,930 |.....c.o........ 399,986,556 |........... 1,684,405 ,987
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (131,192,179).....cvevveeee (82,477,916).............. (439,497,547)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveeceeeeieienens oeveecencens 189,300,127 |.....ccecvvveee 193,874,607 |....coeee.n. 620,959,915
8. Dividends paid t0 POIICYNOIAETS .........c.coviviveeeteeieie ettt eses s sesesnan s [eeerenee e nenees 4,719,833 [ 3,749,425 |............... 15,115,198
9. Federal and foreign income taxes paid (recovered) netof $ .....................c...... 0 taxon capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 3,835,021 (7,952,642) (28,338,862)
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 621,389,732 507,180,030 1,852,644,691
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 395,372,718 382,453,419 1,775,316,130
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 355,303,292 ..375,522,762 |.
12.2 Stocks .............. 105,612,423 11,931,295 |.
12.3 MOMGAGE I0BNS .........vvvieieiieieee ettt ettt ettt s s s s ss st e sesesesese s s ssesesesesesssnsanesans |reseseeseseseneenenesesaeaenenes [0 0].
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U 0
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 10,785,283 |..coovveenee 11,633,271
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceiies oo, (O T 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 24,936,268 27,853,540 19,299,734
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvoveveveveuceieieeeeeieeeveteeesee e [oevevesiennas 496,637,266 |............... 426,940,868 |............ 1,604,626,482
13. Cost of investments acquired (long-term only):
LTI = T T OO RUSORP 1,148,704,656 |................ 644,905,432 |............ 2,695,460,988
1312 STOCKS ..ottt [eeees e 132,295,328 |...ccovevnnee 49,490,437 |......cccoenne. 82,384,350
13.3 MOMGAGE I0BNS ........vvvceieiieieieieeetetete ettt ettt s s s et e st sese e s s ssesesesesesssnnanesans |resesessetesene et se s e nerenes (O T [V 0
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 27,909,131 [ 48,313,933 |...ccvvenee. 152,759,496
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 32,864,932 38,748,946 652,179
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 1,341,774 ,047 781,458,748 2,931,257,013
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 55,416,463 57,503,738 282,531,292
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (900,553,244) (412,021,618) (1,609, 161,823)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveveececers |oevvereeenns 337,216,991 |....ooeneee. (59,936,206)|.........c.c.... (24,694,370)
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (U 0
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 30,815,504 (70,309, 141) (53,248,553)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 368,032,495 (130,245,347) (77,942,923)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |.....cccc..... (137,148,031).............. (159,813,546)|......ccvenve 88,211,384
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oveieieieieeeeeeee ettt s s s s e eseasnnsnesesenenes |eeeeeseseeea 464,240,625 |................ 376,029,241 |............... 376,029,241
19.2 End of period (Line 18 plus Line 19.1) 327,092,594 216,215,695 464,240,625
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Premiums paid by DiVIidend .......cccoooiiveuiiiiiiiiieiccceecte et [ enenenierenas (42,723,005) ) (154,210,712)
20.0002. Premiums paid BY WaTVET ...ooooiiiiiieeccce et [oerereren e nnes (756,512) )] S (2,978,912)
20.0003. Premiums paid by Benefit .... ... (3,843,456)].. )| ...(25,233,433)
20.0004. Premiums paid by Policy Loan ................... ... (7,645,195)|.. )| ...(23,669,340)
20.0005. Amortization of Discount on SUrpIUS NOTES ....cccooiiiiiiioieieiiccc s [oereeee s (84,611) Y£) 1 (326,260)
20.0006. Common Stock acquired as a return of capital ......ccocooiiiiiiiicccc et e (01 T (4,800,863).....ccccveeennns (345,724)
20.0007. Non-Qualified Pension Expense ........ccc........ .1,285,700 ....(3,278,873)|.. ..5,142,801
20.0008. Bond Exchange .............ccccceceevennnne 13,010,720)|.. ..(53,196,680)|.. ...(23,196,081)
20.0009. Non-Cash Dividend Reinvestment ... [oesnnsnssses s 0. ....(401,152) |.. ... (2,830,196)
20.0010. Reinsurance EMErging EAININGS ..ottt ettt ettt snenenenas ,861,735)|................. (4,861,735)|................ (19,446,940)




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

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

20.0011.

Dividend Reinvestment on Sch BA Asset

(803,200)

(610,418)

(2,661,015)

5.1




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Individual life

Group life

Individual annuities

Group annuities

Accident & health
Fraternal

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

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

................ 548,210,471 |................559,970,371 |...........2,263,675,599
....................... 293,439 |.....ccccevveen. 250,150 |................... 1,006,665
................ 233,837,171 |..............211,527,188 |................719,753,881
........................ 32,967 | 18,715 |, 125,798
...................... 885,972 |........c......... 1,081,889 |................... 3,963,757
................................. 0 [ 0 o0
................................. 0 [ 0 o0
................ 783,260,020 |................772,908,313 |...........2,988,525,700
................. 54,594,966 |................. 36,937,418 |................ 153,594,743

837,854,986 809,845,731 3,142,120,443




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

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

PIA Reinsurance Company of Delaware | ("PlAre I"), a wholly-owned subsidiary of Penn Insurance and Annuity Company ("PIA"), received a permitted practice from
the Delaware Department of Insurance (Captive Bureau) to admit the value of the LLC Note and related form of surplus reflected in PlAre I's audited statutory financial
statements. As allowed under Statutory Accounting Principles No. 97, Investment in Subsidiary, Controlled and Affiliated Entities, the Company recognizes PIA's
carrying value of $125,255,613 and $122,856,208 as of March 31, 2024 and December 2023, respectively.

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

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

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

NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ (14,267,299) $ 163,154,090
(2) State Prescribed Practices that are an increase/

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

from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (14,267,299) $ 163,154,090
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 2,821,939,724 $ 2,864,542,227
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:

Admit of PIA Reinsurance Company of Delaware | 97 2 2 $ 125,255,613 $ 122,856,208
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 2,696,684,111 $ 2,741,686,019

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

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

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

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

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

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

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

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

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

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

No significant changes

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

(9) Accounting Policies for Derivatives

No significant changes

(10) Anticipated Investment Income Used in Premium Deficiency Calculation

Not applicable

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

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

Not applicable

(13) Method Used to Estimate Pharmaceutical Rebate Receivables

Not applicable



STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

D. Going Concern

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

NOTE 2 Accounting Changes and Corrections of Errors
No significant changes

NOTE 3 Business Combinations and Goodwill
No significant changes

NOTE 4 Discontinued Operations
No significant changes

NOTE 5 Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans

No significant changes

B.  Debt Restructuring

No significant changes

C. Reverse Mortgages

No significant changes

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

1 2 3
Other-than-Temporary Impairment
Recognized in Loss
Amortized Cost
Basis Before
Other-than-
Temporary 2a 2b Fair Value
Impairment Interest Non-interest 1-(2a + 2b)
(2) OTTI recognized 1st Quarter
a. Intent to sell $ - 13 - 13 - 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 $ - 19 - 19 - 19 -
c. Total 1st Quarter (a+b) $ - 19 - 13 - 13 -
OTTI recognized 2nd Quarter
d. Intent to sell $ - 13 - 13 - 13 -
e. Inability or lack of intent to retain the investment in the security for a
period of time sufficient to recover the amortized cost basis $ - 19 - 19 - 19 -
f. Total 2nd Quarter (d+e) $ -1 -1 -1 -
OTTI recognized 3rd Quarter
g. Intent to sell $ - 13 - 13 - 13 -
h. Inability or lack of intent to retain the investment in the security for a
period of time sufficient to recover the amortized cost basis $ - 19 - 19 - 19 -
i. Total 3rd Quarter (g+h) $ - 19 - 13 - 18 -
OTTI recognized 4th Quarter
j. Intent to sell $ - 13 - 13 - 13 -
k. Inability or lack of intent to retain the investment in the security for a
period of time sufficient to recover the amortized cost basis $ - 19 - 19 - 13 -
I. Total 4th Quarter (j+k) $ - 19 - 13 - 13 -
m. Annual Aggregate Total (c+f+i+l) $ - 13 -
(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
4)
a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ 52,957,079
2. 12 Months or Longer $1,128,655,125
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 2,235,848,286
2. 12 Months or Longer $ 7,808,587,399
(5) The Company also considers other qualitative and quantitative factors in determining the existence of OTTI including, but not limited to, unrealized loss trend

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

71
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NOTES TO FINANCIAL STATEMENTS

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

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

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

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

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

Real Estate
No significant changes

Low Income Housing tax Credits (LIHTC)
No significant changes

Restricted Assets

1. Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted

Current Year 6
1 2 3 4 5

G/A Total
Supporting Separate S/A Assets
Total General S/A Account (S/A)| Supporting Total

Account Activity Restricted G/A Activity Total From Prior
Restricted Asset Category (G/A) (@) Assets (b) (1 plus 3) Year

Increase/
(Decrease) (5
minus 6)

a. Subject to contractual obligation for which
liability is not shown $ - 1% - 1% - 13 - 13 - 13 -
b. Collateral held under security lending
agreements - - - - - -
c. Subject to repurchase agreements - - - - - -
d. Subject to reverse repurchase agreements - - - - - -
e. Subject to dollar repurchase agreements - - - - - -

f. Subject to dollar reverse repurchase
agreements - - - - - -

g. Placed under option contracts - - - - - -
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock - - - - - -
i. FHLB capital stock 15,075,100 - - - 15,075,100 3,075,000
j. On deposit with states 4,242,945 - - - 4,242,945 4,242,000
k. On deposit with other regulatory bodies - - - - - -

|. Pledged collateral to FHLB (including assets
backing funding agreements) 450,103,613 - - - 450,103,613 -

m. Pledged as collateral not captured in other
categories 1,059,440,597 - - - 11,059,440,597 |  11,043,026,000

n. Other restricted assets - - - - - R

0. Total Restricted Assets (Sum of a through n) 11,528,862,255 - - - 11,528,862,255 11,050,343,000

12,000,100

945

450,103,613

16,414,597

478,519,255

(a) Subset of Column 1
(b) Subset of Column 3
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Current Year
8 9 Percentage
10 1
Gross
(Admitted &
Non- Admitted
admitted) Restricted
Total Total Restricted to to Total
Non- Admitted Total Admitted
admitted Restricted Assets Assets
Restricted Asset Category Restricted (5 minus 8) (c) (d)
a. Subject to contractual obligation for which
liability is not shown $ - 1% - 0.000% 0.000%
b. Collateral held under security lending
agreements - - 0.000% 0.000%
c. Subject to repurchase agreements - - 0.000% 0.000%
d. Subject to reverse repurchase agreements - - 0.000% 0.000%
e. Subject to dollar repurchase agreements - - 0.000% 0.000%
f. Subject to dollar reverse repurchase
agreements - - 0.000% 0.000%
g. Placed under option contracts - - 0.000% 0.000%
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock - - 0.000% 0.000%
i. FHLB capital stock - 15,075,100 0.047% 0.048%
j. On deposit with states - 4,242,945 0.013% 0.013%
k. On deposit with other regulatory bodies - - 0.000% 0.000%
|. Pledged collateral to FHLB (including assets
backing funding agreements) - 450,103,613 1.410% 1.419%
m. Pledged as collateral not captured in other
categories - 11,059,440,597 34.634% 34.864%
n. Other restricted assets - - 0.000% 0.000%
0. Total Restricted Assets (Sum of a through n) - 11,528,862,255 36.104%]| 36.344%|

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

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

Derivatives, Are Reported in the Aggregate)

Gross (Admitted & Nonadmitted) Restricted 8 Percentage
Current Year 6 7 9 10
1 2 3 4 5
Gross
G/A Supporting| Total Separate (Admitted & Admitted
Account (S/A)| S/AAssets Increase/ Total Current | Non-admitted) | Restricted to
Total General Activity Restricted | Supporting G/A] Total Total From (Decrease) (5 | Year Admitted | Restricted to | Total Admitted
Description of Assets Account (G/A) (a) Assets Activity (b) (1 plus 3) Prior Year minus 6) Restricted Total Assets Assets
Derivative Collateral 113,813,507 113,813,507 345,678,000 (231,864,493) 113,813,507 0.356% 0.359%
FHLB Collateral 15,075,100 15,075,100 15,075,100 15,075,100 0.047%| 0.048%
Reinsurance Agreements 6,773,846,914 6,773,846,914 | 6,564,388,000 209,458,914 6,773,846,914 21.213%} 21.354%)
Trust Agreement 4,156,705,076 4,156,705,076 4,132,960,000 23,745,076 4,156,705,076 13.017%) 13.104%]
Total (c) 11,059.440.597 11.059.440.597 | 11,043,026,000 16,414,597 | 11.059.440.597 34.634%) 34.864%)

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

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

respectively.

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

Not applicable

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

Working Capital Finance Investments
No significant changes

Offsetting and Netting of Assets and Liabilities
No significant changes

5GI Securities
No significant changes

Short Sales
Not applicable

Prepayment Penalty and Acceleration Fees

General Account Separate Account
1. Number of CUSIPs 1 0
2. Aggregate Amount of Investment Income $ 140,866 $ -

Reporting Entity’'s Share of Cash Pool by Asset Type
Not applicable
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NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
No significant changes

NOTE 7 Investment Income
No significant changes

NOTE 8 Derivative Instruments
No significant changes

NOTE 9 Income Taxes
No significant changes

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

NOTE 11 Debt

A.  No significant changes

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

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

penalties.
(2) FHLB Capital Stock
a. Aggregate Totals
1 2 3
General Separate
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 3,075,100 $ 3,075,100 $ -
(c) Activity Stock $ 12,000,000 $ 12,000,000 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 15,075,100 $ 15,075,100 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $1,276,278,160 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 3,075,000 $ 3,075,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 3,075,000 $ 3,075,000 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 1,240,364,000 XXX XXX
11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
6 Months to
Current Year Total Not Eligible for Less Than 6 Less Than 1to Less Than 3
(2+3+4+5+6) Redemption Months 1 Year Years 3 to 5 Years
Membership Stock
1. Class A $ - $ - $ - $ - $ - $ -
2.Class B $ 3,075,100 $ - $ - $ - $ - $ 3,075,100

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

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

2. Current Year General Account Total Collateral Pledged

3. Current Year Separate Accounts Total Collateral Pledged

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

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

3
3
3
3

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

o

. Maximum Amount Pledged During Reporting Period

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

2. Current Year General Account Maximum Collateral Pledged

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

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

1

Fair Value

2

Carrying Value

3
Aggregate Total
Borrowing

$ 4,957,298,540
$ 4,957,298,540

Fair Value

b1 (Columns 1, 2 and 3 respectively,
b2 (Columns 1, 2 and 3 respectively,
b3 (Columns 1, 2 and 3 respectively,
b4 (Columns 1, 2 and 3 respectively,

$4,516,888,318
$4,516,888,318
$ -

$ -

)
)
)
)

Carrying Value

$ (300,000,000)
(300,000,000)
$ -

R=2

3
Amount
Borrowed
at Time of
Maximum
Collateral

$ 4,957,298,540
$ 4,957,298,540
$ -

$ 431,230,000

$4,516,888,318
$4,516,888,318
$ -

$ 482,456,000

$ (300,000,000)
(300,000,000)
$ -

R=2

$ 100,000,000

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

(a) Debt $ - $ R $ R XXX

(b) Funding Agreements $ - $ - $ - $ (300,000,000)
(c) Other $ - $ R $ _ XXX

(d) Aggregate Total (a+b+c) $ - $ - $ - $ (300,000,000)

2. Prior Year end

(a) Debt $ - $ R $ R XXX

(b) Funding Agreements $ - $ - $ - $ -
(c) Other $ - $ R $ _ XXX

(d) Aggregate Total (a+b+c) $ - $ - $ - $ -

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

1. Debt $ - $ - $ -

2. Funding Agreements $ - $ - $ -

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

1. Debt
2. Funding Agreements No
3. Other

(YES/NO)?

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
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NOTE 16
No significant changes

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

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

A

Transfers of Receivables Reported as Sales
No significant changes

Transfer and Servicing of Financial Assets
No significant changes

Wash Sales

(1) There have been no transfer or servicing of financial assets through March 31, 2024.

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

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

No significant changes

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant changes

NOTE 20 Fair Value Measurements

A.

(1) Fair Value Measurements at Reporting Date

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Corporate securities $ - 19 1,043,538 | $ - 19 -1$ 1,043,538
Residential MBS $ - 198 68,900 | $ - 198 - 19 68,900
Preferred Stock $ 22,630,790 | $ -1 6,811,813 | $ - 19 29,442,603
Common Stock - Unaffiliated $ 533,570 | $ -1 15,075,100 | $ $ 15,608,670
Futures $ 91,500 |$ - 13 - 19 $ 91,500
Options $ - 19 36,256,075 | $ - 198 $ 36,256,075
Swaps $ - 19 1,247,363,997 | $ - 1% $ 1,247,363,997
Separate account assets $ 9,100,461,828 | $ - 19 - 19 $ 9,100,461,828
Total assets at fair value/NAV $ 9,123,717,688 | $ 1,284,732510 | $ 21,886913 | $ $ 10,430,337,111
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 $ 288,476 | $ - 19 - 198 $ 288,476
Forwards $ -1 3,792,660 | $ - 19 $ 3,792,660
Options $ - 19 94,774,560 | $ - 198 $ 94,774,560
Swaps $ - 13 1,5655235829 | $ - 13 $ 1,555,235,829
Total liabilities at fair value $ 288476 | $ 1,653,803,049 |$ - 13 $ 1,654,091,525
(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 $ 3,075,100 | $ -1 -8 -8 - | $12,000,000 | $ -1 -8 -1 15,075,100
Preferred Stock $ 6.889.796 | $ - 13 - 193 - 193 -19 -19 - 1% (77983)]1$% - 193 6,811,813
Total Assets $ 9.964.8% |$ -19 - 1% - 19 - 19$12.000.000 1 $ - 1% (77983)19 - 1% 21886.913
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 $ - 193 - 193 - 193 - 193 - 193 - 193 - 193 - 193 - 193 -

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

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

(4) No significant changes
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B.

C.

D.

E.

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

Other liabilities.

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

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

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

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

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

and valuation platform, or comparison of all significant inputs used by the pricing service to observations of those inputs in the market.

Not applicable

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: $ -1s -1s -1s -1s -1s -1s -
Bonds $ 14,552,451,589 | $ 15554593958 |$ 571,326,139 | $ 13.761,639.813 |$ 219485637 | $ - 19 -
Preferred Stock $ 46,108,603 | $ 47,298.603 | $ 39,296,790 | $ - 19 6811813 |$ - 19 -
Common stock -
unaffiliated $ 15,608,670 | $ 15,608,670 | $ 533570 | $ - 18 15,075,100 | $ - 19 -
Cash and Short-Term $ 327,092594 | $ 327,092,594 | $ 327,092,594 | $ - 19 - 19 - 19 d
Derivatives $ 1283712148 |$ 1294755623 | $ 91,500 | $ 1,283620,648 | $ - 198 - 19 -
Separate account
assets $ 9100461828 |$ 9,100.461.828 |$ 9.100,461,828 | $ - 19 - 19 - 19 -
Financial Liabilities: $ -1s -1s -1s - 1s - 1s - 1s -
Individual Annuities $ 2938208975 |$ 2,998059.031 |$ - 13 - |$ 2938208975 |$ - 13 -
Derivatives $ 1654092101 |$ (1,653.858950) | $ 288476 |$ 1653803625 | $ - 198 - 19 -
Separate account
liabilities $ 9100461828 |$ 9,100.461.828 |$ 9,100,461,828 | $ - 13 - 19 - 19 -
Not Practicable to Estimate Fair Value
Carrying Effective Maturity
Type or Class of Financial Instrument Value Interest Rate Date Explanation

Not applicable

NOTE 21 Other Items

A

Unusual or Infrequent ltems

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

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

Other Disclosures

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

Business Interruption Insurance Recoveries

Not applicable

State Transferable and Non-transferable Tax Credits
The Company does not have any state transferrable or non-transferrable tax credits as of March 31, 2024.

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

approximately 660. The unrealized losses on our subprime portfolio are due to changes in asset values. The Company did not recognize any impairments

during the statement period. The Company does not invest heavily in subprime loans (less than 1% of bond portfolio) and all of those loans are rated NAIC

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

Not applicable
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

(3) Direct exposure through other investments.

Other-Than-

Book/Adjusted Temporary

Carrying Value Impairment

(excluding Losses

Actual Cost interest) Fair Value Recognized
a. Residential mortgage backed securities $ 230,241 | $ 230,241 | $ 118,195 | $
b. Commercial mortgage backed securities $ - 198 - 18 - 18
c. Collateralized debt obligations $ - 198 - 18 - 18
d. Structured securities $ - 198 - 18 - 18
e. Equity investment in SCAs * $ - 198 - 18 - 18
f. Other assets $ - 19 - 18 - 18
g. Total (a+b+c+d+e+f) $ 230,241 |$ 230,241 |$ 118,195 | $

* These investments comprise

0.000% of the companies invested assets.

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

Not applicable

G. Retained Assets
No significant changes

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

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

the Policy
Not applicable

NOTE 22 Events Subsequent
No significant changes

NOTE 23 Reinsurance
No significant changes

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant changes

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

NOTE 26 Intercompany Pooling Arrangements
No significant changes

NOTE 27 Structured Settlements
No significant changes

NOTE 28 Health Care Receivables
No significant changes

NOTE 29 Participating Policies
No significant changes

NOTE 30 Premium Deficiency Reserves
No significant changes

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

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

No significant changes

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

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

NOTE 35 Separate Accounts
No significant changes

NOTE 36 Loss/Claim Adjustment Expenses
No significant changes
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

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

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

reporting entity? .....

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

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

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes[ 1 No[X]

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

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

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

1
Name of Entity

2

NAIC Company Code

3
State of Domicile

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

If yes, attach an explanation.

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2020

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

12/31/2020

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

By what department or departments?

03/01/2022

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

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

statement filed with Departments? .....

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Hornor, Townsend & Kent, LLC Horsham, PA ..o ....NO.....]....NO..... WNO.....J... YES....
Janney Montgomery Scott, LLC Philadelphia, PA .NO..... .NO..... .NO.....|... YES....
Penn Mutual Asset Management, LLC Horsham, PA WNO..... WNO..... WNO.....J... YES....
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

LOLHLe e

All Other 292,120,028 315,654,232
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....1,296,804,381 ...1,368,261,368
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c..oiiiiiiiiiiieieeeeeeee e D oo 0 . 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]

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

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

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2

16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

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

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

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

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

If yes, give full information relating thereto:

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

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

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

Penn Mutual Asset Management, LLC

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

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

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

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

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

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

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

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

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

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiine Yes [ X] No[ ]
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

GENERAL INTERROGATORIES

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

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

Amount
1.1 Long-Term Mortgages In Good Standing

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

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

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

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

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

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

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

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

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

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

Fraternal Benefit Societies Only:

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

5.2 If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




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

Current Year To Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees 2 Through 5 Contracts
1. Alabama ..o AL oo b s 4,144 183 |............ 2,414,997 | 6,189 |oeiiiiieiiee 0 | 6,565,369 |............... 933,605
2. AlASKA i AK e L e 582,335 [...oovevicinne 1,315 | 0 e 0 o 583,650 [....cveeveriieiiians 0
3. Arizona ..... ...16,342,636 |. ..13,065,638 |. .29,414,878 |.. .0
4. Arkansas .. .... 2,487,564 |. ...2,540,179 |.. ..420,290
5. California .. ...43,616,544 |. .64,759,6083 |.. . 3,842,499
6. Colorado ...... 7,798,285 |. .10,941,485 |.. ..626,417
7. Connecticut .. 8,374,177 |. .13,891,166 |.. ,029,842
8. Delaware ............. 4,153,681 |. ..6,513,759 [ 0
9. District of Columbia . ... 764,741 |. .. 2,052,460 |.. 742,746
10. Florida .. ...36,704,717 |. .59,910,382 |.. 7,180,361
11. Georgia ...11,870,333 |. .15,334,204 |.. 1,510,264
12.  Hawaii .. ....186,974 |. ...1,205,161 |.. ..747,849
13. Idaho .... 2,567,077 |. 4,229,613 [ 0
14. lllinois ... .19,924,100 |.. 4,259,010
15. Indiana . ,987, . ..6,888,611 [...cocoeeee 980,029
16. lowa ..... 5,042,381 |. ..5,138,639 |.. 3,142,733
17. Kansas . 5,360, 180 |. .. . 1,427,133 |.. ... 71,428
18, KentuckY .....cceeeveeeeeeieeieeieseeseeseeseeneeee. KY e b 3,144,295 | 1,197,341 [ 2,696 | 0 4,344,332 |............... 896,666
19, LOUISIANA ...ocvcveeeveeeieisieeeieeseeseeseienees. LA [ L [ 2,437,654 ... 2,702,689 | 833 | 0 e 5,141,176 ..o 33,000
20. Maine ....... .. 1,433,337 |.. ..57,211
21.  Maryland ,482, . .. 11,749,439 |.. ..1 932,178
22, Massachusetts .........cccceveeveeeeeneenceenceenees. MA o Lo s 10,826,026 |........... 6,360,783 |.......ccc0eee. 13,096 [oovovvevieiieenn O e 17,199,905 |........... 1,017,509
23, MIChigan ......ccceoeeiiiiieiieee e M e b e 12,452,425 |........... 2,762,672 |..coeereeee 10,159 | 0 [ 15,225,256 |........... 1,038,401
24. Minnesota . .. MN ...10,660,8% |. .12,263,008 |.. . 1,082,694
25.  Mississippi . MS ....643,970 |.......0e0rn320,000 [ O et 0 e 963,970 ..346,500
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e 116,
27. MONtANA ...oveeveneeeeneeeeeieeeeesieeseeesieeneeeene. MT e Lo s 2,956,605
28. Nebraska .. 1,303,575 |.
29. Nevada........ . 3,849,899 |. , ..
30. New Hampshire ........ccccoooeiieiinncnnceieeens NH oo L fores 1,577,642 |...........2,701,292 ..o 1,428 | 0 e 4 280,362 |............ 1,119,434
31, NEW JErSEY ..ccoevieiiiiiieieeiee e N oo b o 35,315,106 53,834,649 |........... 1,632,368
32.  New Mexico . ... NM ....947,990 |. ...450,818 . ...1,399,920 |.. .350,000
33. New York ..... ...54,688,369 |. 5,017,629 |. .60,064,866 |..........covrvenernnne 0
34. North Carolina .. .17,819,505 |.. ..1,654,612
35.  North Dakota 11,135,040 |. .. 1,258,175 |.. ..500,000
36.  OhiO ... ...15,919,370 |. .26,816,788 |.. . 1,014,384
37. Oklahoma . .... 3,501,375 |. ..8,699,937 [ 0
38. Oregon ......... .. 7,684,001 |.. .259,231
39. Pennsylvania ... .66,705,791 |.. 3,007,342
40. Rhode Island .... .. 1,891,528 |.. 250,000
41.  South Carolina . .. 8,553,584 |.. 533,245
42.  South Dakota ... 7,627,458 ..o 0
43. Tennessee ... ..9,183,855 |.. ..2,389,999
44, Texas ....... .42,217,947 |.. ..2,643,901
45. Utah ..... .19,059,945 |.. ..1,147,346
46. Vermont . 1,360,545 ..o 0
A7, VIrGINIa@ eeeeeeeeeeeeee s 14,529,539 |........... 2,383,435
48.  Washington ........cccceerieuenieieeeieeeiee s 15,961,661 |............ 1,252,198
49. West Virginia
50. Wisconsin .... .
51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens .. OT
59.  Subtotal ......cccciiiiiiiii
90. Reporting entity contributions for employee benefits
PIANS. ... XXX i o [V [0 0 [ O oo [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annuIties.............ccceeereeveeeeeneenes forreees XXt oo 42,723,005 |.....oovoveeiinnns [0 [V SRR | U 42,723,005 |oovieeeiiieiieiens 0
92. Dividends or refunds applied to shorten endowment|
Or premium paying Period...........eceeeeereeereeereenes foeneees XXoioes oo [V [0 0 [ O e [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... ..876,975 .0
94.  Aggregate or other amounts not allocable by State..|. 4,220,878 | 0
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX ..783 260,020 |.. 54,594,966
96.  Plus Reinsurance ASSUMEd............ccoeveeeeneannenns oo XXX 172, . reerrereeneeneeneeneenes O i 0 4,172,857 | 0
97  Totals (All Business).... .552,676,767 |. 233,837,171 |. oo 187,432,877 |.. 54,594,966
98. Less Reinsurance Cede 336,104,852 |........... 3,562,243 |...ooeei 854,779 |22 e 340,521,896 |....ocovrveirieninns 0
99. Totals (All Business) less Reinsurance Ceded 216,571,915 230,274,928 446,910,981 54,594,966
DETAILS OF WRITE-INS
58001. Military APO/FPO 0 .. 3,023,734 |.. 0
58002. ..o e XXX e
58003. ..o e XXX e e
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvveeirieeirieienieenisieesieesieeseeeseoeneees XX oo (U SN [V R 0 Jooeeerrreeeeeens 0 o (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 3,023,734 0 0 3,023,734 0
9401. Internal Replacements .........cccoooveiveineenenenenns oo XXX o 4,220,878 | [0 [V SRR | I U 4,220,878 | 0
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeirieririeienieenisienenieesieeseeese e XX oo (U SN [V R 0 Jooeeerrreeeeeens 0 o (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 4,220,878 0 0 4,220,878 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ccooveeeereiereieieees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 7

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .......
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1- ORGANIZATIONAL CHART

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

The Penn Insurance and
Annuity Company
(NAIC Code 93262-DE)
23-2142731

PIA Reinsurance

(NAIC Code 15370-DE)
46-4355668

Company of Delaware |

Dresher Run I, LLC
47-5413232

Hornor Townsend & Kent,
LLC.
23-1706189

1847 Insurance Captive, LLC

36-5066491

Penn Series Funds, Inc.
23-2209178

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

23-3028607

Janney Private Equity
Company, Inc.
23-3028607

TM Capital, LLC
13-3530307

HTK Insurance Agency,
Inc.

23-2667559

1847 Select Ventures, LLC

FEIN Not Yet Issued

Penn Mutual Payroll
Administration, LLC
27-5126301

1847 Financial, LLC

FEIN Not Yet Issued

ILS Holdings, LLC
45-4797815

myWorth, LLC
82-5050907

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

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

Penn Mutual AM Strategic
Income Fund

82-4914289
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
The Penn Mutual Life Insurance Company
20850 [ e [ e 67644 ....[23-0952300 .. | ceeercierns | ereerreeeniee [ e The Penn Mutual Life Insurance Company ....... PAL] e RE.eeieoe | oottt e e [ oo 00000 Liii | e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
L0850 | e | e 93262 ....|23-2142731 .| .ioiiiiiiiiii | e | e The Penn Insurance and Annuity Company ....... DE.....[..... DS........ The Penn Mutual Life Insurance Company .... |OWNership..........cccouueeueeemuuennennnnnns 21001000 ... | eeeeeee s CYES ] e s
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
L0850 L] e | e 15370 ... [46-4355668 .. | ....ooeeiriier | eereiminiiiiiiin | e PIA Reinsurance Company of Delaware | ........ DB e DS........ The Penn Insurance and Annuity Company .... |OWNership..........cccueeeeeeeueneenennnnns 21001000 ... | eeeeeee s CYES ] e s
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 231706189 .. | .eevevieiiiinn | eeeeeeneneinienn | e Hornor Townsend & Kent, LLC ........cceevieeeeens LPAL] s DS........ The Penn Mutual Life Insurance Company .... |OWNership..........cccouueeueeemuuennennnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 Lot | e eeeeeeeeeeeeeeeeeeeeeeeeeees | e e 23-2667559 .. | eeeeiieiiiinn | eeeeeeeeiinniinn | e HTK Insurance Agency, Inc. ........ccccceeeunnnee LDE] s DS........ Hornor Townsend & Kent, LLC ................... OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 23-2566941 .. | eiiiiiiiiiiin | eeeeeeiiieieieen | s Penn Mutual Asset Management, LLC .............. PAL] e DS........ The Penn Mutual Life Insurance Company .... |OWNership..........cccouueeueeemuuennennnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
B <) ST N 85-1310973 .| woreeeeiiei | e | e Penn Mutual AM 1847 Income Fund ................ LPALL 0TH....... Penn Mutual Asset Management, LLC ........... INfIUBNCE...eeeeeeeeeeee e 00,000 s ] s WNO e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 232209178 .. | eeeeiiiiiiiinn | eeeeeeeiieinieen | e Penn Series Fund, Inc. .......ccceeeeiiiiiiiis PAL] e DS........ The Penn Mutual Life Insurance Company .... |OWNership..........cccouueeueeemuuennennnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 27-5126301 .. | ceeeeiieeiiinn | eeeeeeeiiinnieen | e Penn Mutual Payroll Administration, LLC ..... PA....f.eis DS........ The Penn Mutual Life Insurance Company .... |OWNErship..........ccoueeeememunnenennnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 454797815 .| eiiiiiiiiiiin | eeeeeeiiieieieee | s ILS Holdings, LLC .ooovreeeieeiiiieiiiiiiees PAL] e DS........ The Penn Mutual Life Insurance Company .... |OWNership..........cccouueeueeemuuennennnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 82-5050907 .. | eeereirrreinn | eeereeeeeennienn | e myWorth, LLC ...eeeeeeiiiiiiieieeieeee LPAL] DS........ The Penn Mutual Life Insurance Company .... |OWNErship..........ccoueeeememunnenennnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 230731260 .. | eeveeereeininn | eeeeeenineininen | e Janney Montgomery Scott, LLC .......cevvvveeennees DB e DS........ The Penn Mutual Life Insurance Company .... |OWNership..........cccouueeueeemuuennennnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 45-5066619 .. | .eeeeeririiinn | erereeeiiiniiien | e Janney Capital Management, LLC ................. DB e DS........ Janney Montgomery Scott, LLC .......ccceeeeeens OWNErship..cooeeeeeeeeeieeeeee e 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 23-2159959 .. | iiiiiiiiiiiin | eeeeeeeeieiiieee | e JMS Resources, INC. ooeeeeeeeiiiiiiiiiiiieeeeeees PAL] e DS........ Janney Montgomery Scott, LLC .......ccceeeeeens OWNErship..cooeeeeeeeeeieeeeee e 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 84-3140820 .. | .eeeevieriiinn | eeeeerreennninen | e Janney Trust Company, Inc. ......ccoevvvveiines LN DS........ Janney Montgomery Scott, LLC .......ccceeeeeens OWNErship..cooeeeeeeeeeieeeeee e 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 23-3028607 .. | .eveeererrrinn | eeveeeeneennennn | e Janney Private Equity Company, Inc. ........... DB e DS........ JMS Resources, INC. ....ccueennnnnniiiiiinnnnee OWNErship..cooeeeeeeeeeieeeeee e 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 13-3530807 .| weveeiiiiiiie | e | e TM Capital, LLC oooeeeeieeiieiiieieeeeeeeeeeeeeeeeees L GAL] e DS........ Janney Montgomery Scott, LLC .......ccceeeeeens OWNErship..cooeeeeeeeeeieeeeee e 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e A7-5413232 .| e | e | e Dresher Run |, LLC oooeeeeeeeeeeeeeeeeeeeeeeeees LDE] e DS........ The Penn Insurance and Annuity Company .... |OWNership.........ccccueeeemeueneennnnnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company Penn Mutual Asset Management Multi-Series The Penn Mutual Life Insurance Company
B <) ST N 82-1995175 .| eveeeeeieieis | e | e Fund (Master), LLC - Series B .......ceevvunnenn LPALL 0TH....... The Penn Mutual Life Insurance Company .... | Influence.........cccooeiriiiiiis 00,000 s ] s . NO...... U
The Penn Mutual Life Insurance Company Penn Mutual Asset Management Multi-Series Penn Mutual Asset Management Multi-Series The Penn Mutual Life Insurance Company
20850 [ e | e e 82-1533643 .. [ .eeeeeieenee [ e | e Fund, LLC (0NShOre) ...eeevvernueeeriirieiieeeins LPAL OTH....... Fund (Master), LLC - Series B ......cc........ INFIUBNCE. .eeereerieieeiee e 000000 Lei e -.No...... I T
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 82-4914289 .. | .iiiiiiiiiiii | e | e Penn Mutual AM Strategic Income Fund .......... PA.....f..ccc. OTH....... The Penn Mutual Life Insurance Company .... | Influence.........cccooeiriiiiiis 000000 et | e . NO...... [ R
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 [ e | e e 87-2907579 .. | eveveeeeeee | e | e HLS 1, LLC e LDE] NIA....... Penn Mutual Asset Management, LLC ........... OWNEISNIP..eeeveeesree e 100,000 .| e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
L0850 | e | e 68632 ....|06-0523876 .. | ..ceeeevviiiis | eerriiiiiiiiiien | e Vantis Life Insurance Company ................... O] e DS........ The Penn Mutual Life Insurance Company .... |OWNership..........ccocuueemmemuuvennnnnnnns 21001000 ... | eeeeee e CYES ] e s
The Penn Mutual Life Insurance Company The Penn Insurance and Annuity Company of New The Penn Mutual Life Insurance Company
L0850 | e | e 13588 ... [ 134337991 .. | oo | i | e YOTK ettt LN DS........ The Penn Mutual Life Insurance Company .... |OWNErship..........cceeeeeemeuunnennnnnnnns 21001000 ... | eeee e CYES ] e s
The Penn Mutual Life Insurance Company The Savings Bank Life Insurance Company The Penn Mutual Life Insurance Company
DS P BT NPT PP L I TP Agency, LLC .ooiiiiiiiiiiiiii e ] P DS........ Vantis Life Insurance Company ................ 0WNership...ooeeeeeeeiieieieeieeeeeeeee | 100,000 ... ] N0
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE Y

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 Lot | e eeeeeeeeeeeeeeeeeeeeeeeeeees | e e 36-5066491 .. | .eoeeiiiiiiinn | errreeiiiiiiiien | e 1847 Insurance Captive, LLC ............ LDE] s DS........ The Penn Mutual Life Insurance Company .... |OWNErship..........ccouueemmeuuueennnnnnns 21001000 ... | e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 | eeeeeeee e | e | ] i | e | e 1847 Select Ventures, LLC ................ LDE] e DS........ The Penn Mutual Life Insurance Company .... |OWNership..........cccouueeueeemuuennennnnnns 21001000 ... | e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] eeeeeeee e eeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | ] i | e | e 1847 Financial, LLC ......cccouineininnnnnee LDE] s DS........ The Penn Mutual Life Insurance Company .... |OWNErship..........ccouueemmeuuueennnnnnns 21001000 ... | e N0 e
I Asterisk | Explanation I




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

€lECtTONICAIIY With The NAIC? .........ooeieieeeeeee ettt ettt e et e e e ens e e te s e s es s s saete s s ee s s seeteteses s s saesesesesansnsssetasssensssesesesasensnsnsetesesensnensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

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

filed with the state of domicile and electronically With the NAIC? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

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

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

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

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

NO

AUGUST FILING

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

Explanation:

Bar Code:

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

0

o
—

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

o o
— T —
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn 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 ....vvvvieieeeeeecieieteteteaeee sttt eses st ae st s s s st besessn s s enenene |orererereriinnas 5,807,438 |......cocoevevere 266,388 |.......cocveee 5,541,050 |..ccccvevnnee 24,761,469
2505.  Other ASSELS ...oociiiieeeeeececcee e o 105,213,733 |................ 97,824,584 |................... 7,389,149 |................ 4,931,210
2597. Summary of remaining write-ins for Line 25 from overflow page 111,021,171 98,090,972 12,930,199 29,692,679
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........ccuevevececeeeeeeeeeeeeeeeeeeeeseseaeeeeesesessasaesesesesasaseesesesesssassssssannas |eeseseseseseninns 28,248,869 |....coocveenee 29,654,093
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e b e et e eaeeese e aeesseenaeeaeennean
2.2 Additional investment made after acquisition ....
3. Current year change in encumbrances
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year's depreciation 328,39 1,405,224
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 27,920,473 |... 28,248,869
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10) 27,920,473 28,248,869
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YE@I ..........cociiiiiiiiiiiiiiiniiese e [oeeeeseesiee e [ooeiei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease) ........... . M ] B P e
6. Total gain (loss) on disposals B B
7. Deduct amounts received on disposals ..... . B B ¥ B e B
8. Deduct amortization of premium and mortgage i \ g esil..... NG B
9. Total foreign exchange change in book value/rec i BCCrucdimmterest V. ... ISUININ—. ...
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccceueuevecceeeeeeeeeeeeeeeeteeesesesaeee e s e aeaesesessasanessesensssasassenas 2,337,016,668 |........... 2,225,953,439
2. Cost of acquired:
2.1 Actual cost at time of acquisition 4,314,143 ... 56,344,827
2.2 Additional investment made after acquisition ... 24,398,188
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 ..5,091,905
9. Total foreign exchange change in book/adjusted carrying value .. (1,014,066)
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13. Statement value at end of current period (Line 11 minus Line 12) 2,358,719,099 2,337,016,568
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ...........ccocueveveiieeeueieieiieeeeeeissssesesessssans [roceeeenas 15,854,549,730 |.......... 14,637,149,001
2. Cost of bonds and stocks acquired 1,295,038,414 |........... 2,804,570,736
3. Accrual of discount 18,443,306 |................ 56,951,881
4. Unrealized valuation increase/(decrease) 15,876,268 115,157,024
5. Total gain (loss) on disposals ..1,118,480 |... ...(15,834,274)
6. Deduct consideration for bonds and stocks disposed of 474,067,301 1,592,894 ,876
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 16,670, 108,377 15,854,549,730
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

NAIC Designation

Book/Adjusted
Carrying Value
Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

N o o D

1. NAIC 1 (a)
NAIC 2 (a)
NAIC 3 (a) ...
NAIC 4 (a)
NAIC 5 (a)
NAIC 6 (a)
Total Bonds

BONDS

.......... 10,669,031,675
............ 3,807,122,395
................ 239,872,602
................. 52,364,073
................. 27,675,941

1,378,076

et 990,298,807 |....
R 228,558,253 |....
e 21,167,831 |...
R 11,037,500 |....
s 1,439,915 |....

0

............ 321,317,199
............. 77,313,046
............... 3,446,535
............... 4,550,210
.................. 248,715

0

................... 2,775,895
................ (26,286,619)
................... 3,564,201
................. (1,555,126)
....................... (16,879)

(334,538)

.......... 11,340,789, 178
............ 3,932,080,983
............... 261,158,009
................. 57,296,237
................. 28,850,262

1,043,538

.......... 10,669,031,675
............ 3,807,122,395
................ 239,872,602
................. 52,364,073
................. 27,675,941

1,378,076

14,797,444,762

1,252,502, 306

406,875,705

(21,853,066)

15,621,218,297

14,797,444,762

10. NAIC3
11. NAIC4
12. NAIC5
13. NAIC6
14. Total Preferred Stock

PREFERRED STOCK

15. Total Bonds and Preferred Stock

................. 14,167,396
................. 32,981,740

................. 14,167,396
................. 32,981,740

47,866,506

1,103,760

535,857

47,298,603

47,866,506

14,845,311,268

1,252,502, 306

407,979,465

(21,317,209)

15,668,516,900

14,845,311,268

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

NAIC 1 §

66,624,331 ; NAIC2 $

0 ; NAIC3 $

0 NAIC4 S

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




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 66,624,331 XXX 65,285,153 19,555 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvoveveveveeeeeeeeieeeete ettt eseasas st esessss s sessseseseseanas [erenesnsnsenneas 65,866,389 |.....cccveenne 19,223,961
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.ceiiiiieieteecececcce ettt ettt sesess s s s st e sesesesssssssansesesesnns [eoenensasasanennans 4,873,262 |.......coecc... 128,728,152
3. ACCTUAN OF GISCOUNL ...veeeaceceeteeeee e ceeeet et eseaeeeesee e eseseseeeeseseseseeeeee s caeseseeee e eseseeeeeeae e aeseeeeee s e sesesee e s s s snsesesesassnsnsesesesasanansens [oseessacacicaresnna 884,678 |..oeeeeee 2,668,401
4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueiuiiuieiiiii it sttt ettt ettt st e saeesbeesbe e bt e bt eabeaneeeasesheesheesbeesbeebeenbesnneenresnnes [eineeaeaseessesanesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ccoruiiieieeeeeecaceeeie et teteee e e ettt es e s st st et e s esessssas s st esesesessssssassssesesesessssssaseseseseanas [oeeseesessseseneneesananeeeeas [V R 6,843
6. Deduct consideration reCeived ON QISPOSAIS ................c.cveueuiuiiiiieieieieeteseseset e s et etesesesesss et st esesesesesessasesssssesesesesessssesssssesesesesens [reeeesesesenenenens 5,000,000 |.ccooerueerenne 84,783,868
7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [V (22,900)
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 66,624,329 |......ccccoeene 65,866,389
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 66,624,329 65,866,389
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceviiiiieiuereriiiesesesesesstsssesesesessssssssesesessssssssesesessssssssesesessssnsssesesass ebessssssenes (363,409, 358)
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveiiuiuiieieiiieeieieteteieeesesese et ssese st s st et s ssssesese st s s ses et s ssssesesesesssssassesessssssnssaesesesns ebesessstssietena 3,544,098
Unrealized Valuation INCIEASE/(AECTEASE) ................c.veeveeereeeeieeeeeeeeseseeseses s sae s sasses st s s s s e s s e s s s s s s s s s s s s s s e s s st s s s s et e s s s s s s s s s s e s e semsesenans | fatiesssiesnseas (12,496,940)

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveveviiieieiteteieiitesetetetst ettt sttt te bt et e st ebe st ssssseseae b s s snsesebe b st seses et b s s s ses e bbbt snsesebesessssnsnsebebanns basntssssietana (31,522,318)
Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes (33,156,150)
AAMOTEIZATION ...ttt b e s e e et h oo st e o2 s EeE e E e E s EeE e E e E AR h R e R h bR R AR R R h R R R s heh Rt h ettt s fhebeteeb e 0

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-6+T+849) .......cccceuiiuiuireieiiiiieeieieseiiessseie et sesesens ebessessasenes (370,728,368)
Deduct NONAAMIEEA @SSELS ... bbb b b s b b e e b e s E e s b e s h e e E e e b e e b e e E e e R R SR e E e R R R e R R e R e R e e e an s SReeEeaEeeeeeee e 0
Statement value at end of current period (LINE 10 MINUS LINE 1) ....c.iiiiieiueueiiiieieeiteteteiseiesesete ettt ss sttt be b s s ss et bbb s ss s sesebesassssnsesesass eresssesesann (370,728,368)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior YEar (LiNE 6, PHOT YEAT).........c.c.ovcueueueuereeeeeeeeeeesesesssesesesesessssesesesesssssesesesasssssesesasssssassssasessasanes <eesssssesesasa 15,920,323
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............ccceueveveeerecueueeeeeeeecaeas ceeeeeeeenennas (4,295,278)
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoviiiiiiiiiis v 0
3.12 Section 1, COIUMN 15, PHOT YEAN .......cvevevieieeeieeeietetesieeeeeteveiesesessasenes eeeesesesssseseseseneeaesesees [0 R 0
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveieieeies coerererereeeeneens 2,485,099
2,748,953

3.14 Section 1, Column 18, prior year
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoviiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvevevieieeeeieeeieteteseeeeeetese e sesessanenes eseeeesesssseseseseneeaesesees 0 e 0

Change in amount recognized

3.23 Section 1, Column 19, current year to date MiNUS ............ccccoeveveieeeies coerererereeieeeens 2,485,099

3.24 Section 1, Column 19, Prior YEAr PIUS ..........cccvcvevevevieeieeeieiereresesieinenes eeeeeesesesseseeens (263,854)

3.25 SSAP NO. 108 AdJUSIMENES ........cvoieieiieiciiciees ettt eeeeebse e eees (263,854) .....ceceeenene 2,485,009 ... 2,485,099

SUDLOLAl (LINE 3.1 MUNUS LINE 3.2) ...eeveeeeeeeeeeeeee ettt s et eee st s s s asaese s s s asasssseses s asasssses s s asssseseses s snssseses s s ssansesas s s sssnsesasassssssssesesasssansssesasanssananes Sansesesesassasassesn 263,854
Cumulative variation margin on terminated contracts during the YEar ................ccceueueuieeeieirieieiererceees e 16,956,669

Less:

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

4.22 AMOUNE FECOGNIZEA .......evvveeeeeeieieeeteteee ettt easnnes feseseneaeaesees 16,956,669

4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovvvieietceieceeeeeietete ettt seseeas seeeteseseseassesssseseseseneeas 0 e 16,956,669

T8 o) o) =TI (I Lo o o g UL IR 1= O TSP 0

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

5.1 Total gain (loss) recognized fOr tErMINALIONS IN PrIOT VAT ........ciuiiiiiiiiiiiee ettt ettt ettt a e e b e sh e e s bt e bt e bt ea et eae e eae e oaeesheeeb e e bt ea bt em bt embeembeeaeeaheeas Seseeesaeeseesasesanesaeesanaines 0
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriOT YEAT .........co.iiiiiiie ettt et sa e b e e b e e beeas Seseeeaaeaseesasesaeesanesaeeaes 0
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......ceeueueeeeeeeeeeeeeeeeeeeeeeeteseseeaeaesesesesesaesesesesessassesesesesssassstesessasanes <eassssssesssasa 11,888,899
Deduct total NONAAMIEA @MOUNLS ............oou et h e h e e e e e e E e e e e e ee oo e e e oo R e e Ee e R e SR e e R e e R e e R e £ e e £ R e e h e e ee e ee e Ee e eeseeseeseeaeeaee s mmemseeneeeeneeeeeeeeennnens 0
Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvcueueueieeeeececeeteteeeectete e seseessaete et esesssastesesesessssesesasesessssesesasesssssssesessssnsssssesesssssanan 2sesesesesasnas 11,888,899
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

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

NONE

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

NONE
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIMM T4 ... uieieieieeeeeesees ettt eeseesee e eee s eeseesees e eesee e ee e e ee e 282845842 s e st e e bbbt nsenrens | eesessensinnis (370,728,373)
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccccoueueeccueueueeeeeeecceeens eeeeeeneneeees 11,625,045
TOtAl (LINE 1 PIUS LINE 2) .ottt sttt s s s st e s et esese s nas s sesesesesssnnsnssssesesennenenees s (359,103,328)
Part D, SECHON 1, COIUMN B ... sieeeeese s es s e e e e e s s e e e e ee et e s e ees s eeseeseeeeines sescssieains 1,294,755,622
Part D, SECHON 1, COIUMN 7 ..ot ese s ees st s et eseseeeenes ceseenioas (1,653,858,950)
Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0
Fair Value Check
Part A, Section 1, Column 16 (370,182,977)
Part B, SECHON 1, COIUMN 13 ...ttt ettt ettt et ettt et ettt et et et et et et et et et et e e et st e e e e e e e e e e eeeeseeeen oreeseesesseeseaseans (196,976)
TOtal (LINE 7 PIUS LINE 8) ...ttt ettt et s st et e s et ess s nas s esesesesesssnnnesssenesennensnees e (370,379,953)
Part D, SECHON 1, COIUMN O ... ee s es st e e s s st e e e e s neeaees | eescsssenins 1,283,768,048
Part D, SECHON 1, COIUMN 10 ....oeuiuiueeeriaceceeeeeeeeeseesees s e ses e e e ee e s s es s e s es s e e e e ee e ee e s eesess s eeseeseeseneeeernes eescenions (1,654,148,001)
Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ......uuiiierieceeiseceseese sttt se st bbbttt enn | soissesssinieas 293,865,266
Part B, SECHON 1, COIUMN 20 ...ttt bbb en | Sedinsesins et ent et ens et s e 0
Part D, SECHON 1, COIUMN 12 ....cuiiuiiuiiaiiieciieseeese ettt ss et b bbb nienies | seissesniinieas 305,490,314
Total (Line 13 plus LiN€ 14 MINUS LINE 15) .....oveuiueuiieiiiieieieieieieee sttt senesenesenennnnnnnnnene e (11,625,048)
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiieieieseeeeeeeeee ettt eseass s s s e e sessnnnas [ereseeeeeeenaens 313,918,420 |....cccoee 311,458,685
2. Cost Of Cash eqUIVAIENTS ACGUITET ............ccooviiieveececeeieeieie ettt ettt s ettt s e s e e s s st sesesesssss s sssesesesessssansaseseseses [eeeasanenaeas 899,268,255 |........... 2,549,061,539
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [0 0
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [0 0
6. Deduct consideration received ON ISPOSAIS ..............c.cvivcueriueuiiieieeeeieieteteeeseee e s et setesese et es et e sesesesesessesssssesesesesessansasasesssenes [oeesensensnnnas 975,733,735 |............ 2,546,601,804
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiiiirrererereeeeeeeieieeseeeeeeeenens [ereeeeeeeenens 237,452,940 |......ccoo.c 313,918,420
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 237,452,940 313,918,420
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

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

NONE

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

NONE
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... Penn Mutual AM Strategic Income Fund ..........ccccooeiiiiiiiinnnnnennnee 08KS .eeeeieeiiiiiiiee s | PA.......... The Advisors' Inner Circle Fund I ..ooooieiiieiieiiiiiinns ooiiieee s ceeeeiin e .07/02/2018 ... foveeeee i |0 e 803,200 ... 0 foeeieiiiiiiiiieiii [ R 0.000
0899999. Non-Registered Private Funds - Bonds - NAIC Designation Assigned by the SVO - Affiliated 803,200 0 0 XXX
70759*-AC-0 ......... Penn Mutual Asset Management LLC ........c.ovveenivieniieinieiieeeieennnns Horsham ......eveneeniineieiieeeeieeeeeieeens feennnn PA.......... Penn Mutual Asset Management LLC ........ccovveeniveenneeiinennn foevieeeens vevieeens foene 08/31/2021 ... feeeneen veenees e 0 e 9,000,000 foeueeeneeneeneeneeieeieeeeend feee [ I 0.000
000000-00-0 ......... 1847 Select Ventures, LLC ...ooovvvveviieiiieiiiiiiieieeeeeeeeeeeeeeeeee Horsham ......coooeviiiiiiiiiiiiiiiiiiiininnns founnnns PA...oc.... 1847 Select Ventures, LLC ....oooovvveveeeieeiiiiiiiiiieeeeeees e s wvviiinns o 03/28/2024 ... |.ooeeee e foiiiiiiiiiiiiinn 10,000 |oiiiiiiiiiiiiiiiiiiiieeees O P | AP PP PPPPPPRt 0 loeeeeiiieeeens 0.000
1899999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Affiliated 9,000,000 0 XXX
000000-00-0 Atlas Venture Fund XTI, L.P. ocoviiiiiiiiiii i Carbr i dge .[Atlas Venture .... ....03/31/2022 ... .... 440,000 ..9,020,000 |... ..0.027
000000-00-0 . ..|Atlas Venture Opportunity Fund Canbr i dge Atlas Venture . . 12/3172021 . . 358,334 |.. 2,308,330 0.017
000000-00-0 . ..|Battery Ventures XIV, L.P. ..... Waltham .. Battery Ventures ..03/31/2022 . .480,000 |.. 9,108,000 0.004
000000-00-0 . ..|Bessemer Venture Partners X, L.P. Larchmont Bessemer Venture Partners ..09/30/2018 . . 133,214 |.. ... 319,588 0.004
000000-00-0 Bessemer Venture Partners XI, L.P. ... Larchmont .. .|Bessemer Venture Partners ... . [-..08/01/2021 ... ....210,757 1,912,639 |... ...0.005
000000-00-0 Frazier Life Sciences XI, L.P. Menlo Park .|Frazier Healthcare Partners ... ....03/31/2022 ... ....678,000 7,824,000 |... ...0.012
000000-00-0 . ..| Glendower Capital Secondary Opportunities Fund IV, L.P. London ... Glendower Capital ..04/01/2018 . 421,654 |.. 7,609,797 0.011
000000-00-0 Lightspeed Venture Partners XIV, L.P. Menlo Park . ..|Lightspeed Venture Partners ... o |---.01731/72022 ... ... 345,000 4,670,000 |... ...0.005
000000-00-0 Menlo Ventures XV, L.P. ...... Menlo Park . .|Menlo Ventures ....10/01/2020 ... ....360,000 ...960,000 |... ..0.024
000000-00-0 . ..|New Leaf Ventures IV, L.P. New York New Leaf Venture Partners ..03/31/2018 . .381,034 |.. 381,036 0.202
000000-00-0 . LNLV=11 SPV-1, L.P. . New York New Leaf Venture Partners ..04/08/2008 . .9,662 |.. . 86,957 0.011
000000-00-0 . ..|Omega Fund V, L.P. . Boston ... Omega Funds . ..04/30/2015 . .. 58,044 |.. 725,892 0.033
000000-00-0 . ..|Shasta Ventures V, L.P. Menlo Park . Shasta Ventures . ..06/27/2016 . .320,000 |.. ...800,000 0.025
000000-00-0 . ..|Unusual Ventures Fund 111, L.P. . Menlo Park . Unusual Ventures ..08/25/2022 . .210,000 |.. 4,550,000 0.014
000000-00-0 . ..|Upfront Growth Fund I, L.P Los Angeles Upfront Ventures ..03/31/2015 . 4,068 |.. ...636,594 0.056
000000-00-0 . ..|Upfront IV, L.P. Los Angeles .. Upfront Ventures ..06/21/2012 . 13,603 |.. 3,896,232 0.026
000000-00-0 . ..|Upfront V, L.P. Los Angeles .. Upfront Ventures ..11/30/2014 . .. 28,649 |.. 3,989, 155 0.025
000000-00-0 . ..|Upfront VI, L.P. Los Angeles Upfront Ventures . ..05/31/2017 . .. 40,248 |.. 1,155,067 0.020
000000-00-0 . .|US Venture Partners XIII, L.P. Menlo Park .... .1U.S. Venture Parlners . ...03/31/2022 ... ....840,000 ... 8,850,000 |... ...0.030
1999999. Jomt Venture Interests - Common Stock - Unaffiliated 0 5,392,268 68,803,287
000000-00-0 ......... |Janney Montgomery Scott LLC .....ccvvvvuniiiiiininiiiiiiiiiiiiiiiiaiis |Phi|ade|phia ......................................... PA e Janney Montgomery Scott LLC ..evevevuvirnniinnniiinniinniinns foviniinns vevvnnees fons .02/23/2022 .. i i | [V TN (31,944) |- eevvniiiiiiiiee e 0 forieniiiiiiiiiiiniiis 0
2099999. Joint Venture Interests - Common Stock - Affiliated 0 (31,944) 0 0
000000-00-0 ......... ABRY Advanced Securities Fund IV, L.P. ........cooceiiil Boston ABRY Partners ...........ceeeevvvviiiiiiiiiiiiiiiiiiiiiiiiisenenennns ....07/31/2018 ... , 4,946,719
000000-00-0 ......... ABRY Heritage Partners I, L.P. . Boston ... .| ABRY Partners ... ....12/31/2021 ... ...626,694 .0 . 8,560,631 |...
000000-00-0 . ..| ABRY Senior Equity IV, L.P. Boston ABRY Partners . ..12/12/2012 . 8,310 |.. 0 ... 774,884
000000-00-0 . ..| ABRY Senior Equity VI, L.P Boston ABRY Partners . ..06/30/2021 . 742,418 |.. 0 .4,573,433
000000-00-0 . ..| Ampersand 2023, L.P. .......... Boston . Ampersand Capital Partners . ..07/01/2023 . . 1,164,000 |.. 0 | .. 14,060,000
000000-00-0 . ..| Apol lo European Principal Finance Fund |11, L.P. Purchase Apollo Global Management, LLC . ..03/31/2017 . .118,857 |.. .0 5,161,041
000000-00-0 . ..|Beacon Capital Strategic Partners VIII, L.P. Boston ... Beacon Capital Partners .. ..10/31/2017 . .360,000 |.. 0 | 1,800,000
000000-00-0 . ..|Brynwood Partners VII L.P. .. Greenwich Brynwood Partners .... ..12/27/2013 . .0 1,627,953
000000-00-0 . ..|Brynwood Partners VIII L.P. Greenwich Brynwood Partners . ..01/31/2018 . 0 | ... 372,593
000000-00-0 . ..|Clearview Capital Fund V, L.P. Stanmford . Clearview Capital ..03/16/2023 . 0 6,959,004
000000-00-0 Columbia Capital Equity Partners VII, L.P. . . |Alexandria . .|Columbia Capital ... .|....06/01/2018 ... 0] ... 2,378,685 |...
000000-00-0 EnCap Energy Capital Fund XI1, L.P. ..... Houston .. .|EnCap Investments ....02/01/2024 ... a0 .. 19,695,857 |...
000000-00-0 . ..|EnCap Flatrock Midstream Fund IV, L.P Houston .. EnCap Flatrock Midstream . ..08/31/2017 . 0 | 1,928,525
000000-00-0 Frazier Growth Buyout X, L.P. Seattle .. .|Frazier Healthcare Partners ... .|....03/01/2021 ... 0 4,524,000 |...
000000-00-0 Fulcrum Capital Partners V, LP ... Toronto .|Fulcrum Capital Partners . ....06/11/2015 ... 0] 1,074,697 |...
000000-00-0 . ..| Graham Partners IV, L.P. .. Newtown Sqaure . .PA.. Graham Partners .... ..07/31/2015 . .0 1,247,244
000000-00-0 . ..|Graham Partners VI, L.P. .. Newtown Sqaure . LPA.. Graham Partners . ..09/01/2023 . 0 | .. 14,860,667
000000-00-0 . ..| Gryphon Mezzanine Partners, L.P. San Francisco . CA.. Gryphon Investors . ..07/01/2017 . .0 | 118,481
000000-00-0 . ..|MHR Institutional Partners IV, L.P. New York ... YL MHR Fund Management ..06/27/2016 . 0 [ 0
000000-00-0 NGP Natural Resources XII, L.P. Irving ..[NGP Energy Capital ... . |--..08/31/2017 ... ... 125,744 .0 . .3,335,435 |...
000000-00-0 NGP Natural Resources XIII, L.P. . | Irving .INGP Energy Capital ... ....10/31/2023 ... . 1,145,895 0] ..21,144,814 |...
000000-00-0 . ..|SPC Partners VI, L.P. ... . | San Francisco Swander Pace Capital . ..06/27/2016 . .218,783 |.. .0
000000-00-0 SPC Partners VII, L.P. . San Francisco ... .| Swander Pace Capital . ... 1273172021 ... . 1,695,371 0]
000000-00-0 ......... Summit Partners Growth Equity Fund XI, L.P. ... Boston ... ..|Summit Partners L|....12/31/2021 ... .9,845 0
000000-00-0 ......... TRG Forestry Fund 8 Boston ... .|Rohatyn Group, The ... ...12/13/2004 ... .. (9) .0 ..
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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
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... Warburg Pincus Global Growth 14 .........ciiiiiiiiiiiiiiiiiaaeeeeennnnns NeW YOrK oveereneeieeeinnnaneeeereniaaereene [oaeees N Warburg Pincus LLC ....eevveusiieiinensnieerinnnanreernnnnnaaraeee Jernnnnnss sneeeeees L..05/19/2022 . [ e [V 690,000 [.iiiiiniiiiieiiiieees [ O 7,817,901 [oooeiniiees 0.001
2599999. Joint Venture Interests - Other - Unaffiliated 4,304,143 9,234,665 0 140,146,105 XXX
6099999. Total - Unaffiliated 4,304,143 14,626,933 0 208,949, 392 XXX
6199999. Total - Affiliated 10,000 9,771,256 0 0 XXX
6299999 - Totals 4,314,143 24,398,189 0 208,949,392 XXX
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 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... Atlas Venture Fund XIII, L.P. Cambr idge .. Return of Capital ... ...03/31/2022 ...|....02/21/2024 ...|.... 3,060,642 |... 0. 0. UV ... 3,060,642 |.... 3,060,642 |... UV .0 ... .0
000000-00-0 ..... Atlas Venture Opportunity Fund I, Cambr idge .. .|Return of Capital .02/01/2024 .. . 343,621 .0 0 .0 ... 343,621 0| 0 0
000000-00-0 ..... Frazier Life Sciences VIII, L.P. Menlo Park . .|Return of Capital . .03/29/2024 .. . 146,565 .0 0 .0 146,565 0. 0 0
000000-00-0 ..... Frazier Life Sciences XI, L.P. .. .. |Menlo Park .... .|Return of Capital ... ...03/31/2022 ...|....03/29/2024 ...|....... 122,090 ... 0. 0. 0. 122,090 |... 0. .0 .. .0
Glendower Capital Secondary Opportunities
000000-00-0 ..... Fund 1V, L.P. London ... ... |Return of Capital ... ....04/01/2018 ...|....03/28/2024 ...].... 1,033,083 |... 0 0. 0 .... 1,033,083 |.... 1,033,053 |... 0 .0 .. .0
000000-00-0 ..... Omega Fund V, L.P. . |Boston ... .|Return of Capital ... ...04/30/2015 ...|....03/14/2024 ...|....... 246,766 |... .0 .. .0 .. o0 o0 e 0 e 246,766 |....... 246,766 |... .0 .. .0 .. .0
1999999. Joint Venture Interests Common Stock - Unaffiliated 4,952,737 0 0 0 4,952,737 4,952,737 0 0 0
000000-00-0 ..... ABRY Senior Equity IV, L.P. . |Boston ... Return of Capital ... ....12/12/2012 ...|....01/19/2024 ...|....... 232,447 |... 0. 0. o0 o0 o0 [l 282,447 ). 0. .0 .. .0
000000-00-0 ..... Ampersand 2014, L.P. . |Boston ... Return of Capital ... ...10/10/2014 ...]....03/25/2024 ...|........ 51,992 |... 0. 0. 0 0 0 el 51,992 0. .0 .. .0
Apol lo European Principal Finance Fund III
000000-00-0 ..... LR Purchase Return of Capital .......coocvvvniiiiiinnnnns ...03/31/2017 ...]....02/29/2024 ...|....... 304,802 0 0 0 feeiiiiienans0 el 0 fonll.. 304,802 |.......... 0 0 0
Avenue Europe Special Situations Fund Il
000000-00-0 ..... (U.S.), L.P. New York ... ...|Return of Capital ... ...10/04/2011 ...|....02/28/2024 ...|. 0 0. 0 0 .0 .. .0
000000-00-0 ..... Blue Owl GP Stakes V L.P. ... New York . .|Return of Capital .02/07/2024 .. .0 0 .0 0. 0 0
000000-00-0 ..... EnCap Energy Capital Fund IX, L.P. Houston .. .|Return of Capital .01/10/2024 .. . 960,045 .0 0 .0 0| 0 0
000000-00-0 ..... EnCap Flatrock Midstream Fund 111, L.P. Houston .. .|Return of Capital .02/06/2024 .. .101,967 .0 0 .0 .0 0 0
000000-00-0 ..... EnCap Flatrock Midstream Fund IV, L.P Houston .. .|Return of Capital .02/07/2024 .. . 145,209 .0 0 .0 0| 0 0
000000-00-0 ..... Frazier Growth Buyout VIII, L.P. .. |Seattle .. .|Return of Capital .02/22/2024 .. . 826,649 .0 0 .0 0. 0 0
000000-00-0 ..... Frazier Healthcare VI, LP ... . | Seattle .. .|Return of Capital .03/13/2024 .. . 157,375 .0 0 .0 0| 0 0
000000-00-0 ..... Frazier Healthcare VII, LP Seattle .|Return of Capital .01/05/2024 .. .. 24,985 .0 0 .0 0. 0 0
000000-00-0 ..... Graham Partners VI, L.P. .... Newtown Sqaure .|Return of Capital .02/01/2024 .. 2,792 .0 0 .0 0| 0 0
000000-00-0 ..... Gryphon Mezzanine Partners, L.P. San Francisco .|Return of Capital . .01/12/2024 .. 51,117 .0 0 .0 0| 0 0
000000-00-0 ..... NGP Natural Resources XI, L.P. ..... .. |Irving .|Return of Capital ... ...11/14/2014 ...]....02/16/2024 ...|....... 727,898 |... 0. 0. 0. 0. .0 .. .0
Summit Partners Growth Equity Fund VIII-A,
000000-00-0 ..... L.P. ... |Boston ... Return of Capital ... ....06/14/2012 ...|....02/02/2024 ...|....... 764,500 |... 0 0. 0 0 .0 .. .0
000000-00-0 ..... TRG Forestry Fund 8 Boston ... Return of Capital ... ....12/13/2004 ...|....02/29/2024 ...|........ 21,909 |[... 0. 0. 0. 0. .0 .. .0
000000-00-0 ..... Warburg Pincus Private Equity XI, LP ... New York ... ...|Return of Capital ... ....05/24/2012 ...|....02/15/2024 ...|. . 431,040 |... L0 .0 0 0 .0 . ...0
000000-00-0 ..... Warburg Pincus Private Equity XII, LP .. New York ... . |Return of Capital ... ...12/21/2015 ...|....01/19/2024 ...J....... 939,170 |... .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 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... .0
000000-00-0 ..... 0. .0
000000-00-0 ..... 0. .0
000000-00-0 ..... .. .. .0 ....0 0
2599999. Joint Venture Interests - Other - Unaffiliate 5,832,546 0 0 0 0 5,832,546 5,832,546 0
6099999. Total - Unaffiliated 10,785,283 0 0 0 0 10,785,283 10,785,283 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0
6299999 - Totals 10,785,283 0 0 0 0 10,785,283 10,785,283 0
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SCHEDULE D - PART 3

STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38382J-2C-3 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ....eeeeeeeieeeeennieeeeeennneeeeeeenn e e eeeennnneeeeennn | eevevnnnninnnns Joennnd 02/23/2024 ..... JPM SECURITIES-FIXED ... . 0 ..130,934 |1.A ... .
38382V-CJ-6 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ....civivvvenniiiiiiiiiieeiiiiiseeccvniineeecvnnieeenenns | eeeeeennnineens fonnid 02/26/2024 ..... NOMURA SECURITIES IN ... .. 6,580,188 |. 0 ...95,588 |1.A ...
38383A-115-9 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ....eeeeeeeeeeeeeniieeeeeennneeeeeeenneeeeeennnneeeeennn | eevvvnnnninnens Jeennnd 02/20/2024 ..... MORGAN STANLEY & CO ....10,071,629 |. 0 .. 142,895 |1.A ...
38383C-PQ-7 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ....eevivvvenniiiiiiiiiieeiiiiineeccenineeecennneeenenns | eeeeeennnineens fonnid 02/28/2024 ..... BARCLAYS CAPITAL FIX ... ... 10,731,027 |. 0 ... 18,637 |1.A ...
38383F-BL-6 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ...eeeeeeeieeeeeeneeeeeeemnneeeeeeenn e e e eeennnneeeeennn | cevevnnnninnens Joennid 01/26/2024 ..... PN SECURITIES-FIXED ... eeeeeeieeeeeeeeie e e e eeetee e e e eeeee e e e e enee e e e eemnne e e e e emnnnaeeeernnnnaaes [eeeernnnnnsseemnnnnnseeeennnnnneees |reemnnnnaeeeemnnnnannees 1,959,292 |. .0 .. ...36,881 |1.A ...
38383F-JE-4 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ....cevivvvenniieiiiiinieeiiiiineecceniineeecvnnieeenenns | eeeevennnineees fonnidd 01/19/2024 ..... GOLDMAN SACHS & CO .... 19,619,696 |. L0 .. .. 364,649 |1.A ...
38383F-TJ-2 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ....eeeeeeieeeeeeenieeeeeemnieeeeeeenneeeeeennnneeeeenns | cevvvnnniinnnns Joennnd 01/25/2024 ..... CITIGROUP GLOBAL MKT ... .... 15,442,211 |. 0 ..308,237 |1.A ...
38383V-3L-0 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ....cevevvvenniiiiiiiiiieeiiiiiieeeeceniieeeecvnnnieeenenns | eeeeeennnineens fonnid 01/19/2024 ..... GOLDMAN SACHS & CO .... 11,820,079 |. 0 . 174,270 |1.A ...
38383V-311-8 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ...eeeeeeeieeeeeeneeeeeeemnneeeeeeenn e e e eeennnneeeeennn | cevevnnnninnens Joennid 01/18/2024 ..... GOLDMAN SACHS & CO .... 18,064,193 |. 0 ..269,318 |1.A ...
38383I-RH-1 . .| GOVERNMENT NATIONAL MORTGAGE ASSOCIATION . 01/19/2024 JPM SECURITIES-FIXED 13,978,227 | .0 170,637 [1.A
38384G-02-9 . .. | GOVERNMENT NAT IONAL MORTGAGE ASSOCIATION ...eeeevuuuseeennnnnaaeernnnnnsaaeennnnnsseernnnnnnssenennns | soseersnnnsnnns |oennnd 02/07/2024 ..... MORGAN STANLEY & CO .. ... 34,926,172 |. .. 34,902,981 |... .58,819 [1.A ...
0109999999. Subtotal - Bonds - U.S. Governments 152,754,056 34,902,981 1,770,865
01170R-RG-9 ......... ALASKA HOUSING FINANCE CORP .......eeeeeeneieeeeennneeeeennnieeeeemnnneseeennnnnneeeernnnnneeennnnns | seeevnnniinnnns Jonnad 01/24/2024 ..... JEFFERIES & COMPANY, .eeeeeeeeeeeee s e e e e et e e e e e e e e e e e e e e e e e e e e e eennnneeeeennnnneeeene eeeennnnaeeeennnnnneeeemnnnnaerees Joermnnnaeneemnnnnnnnee 3,365,000 |.eevvuniiieennniens 3,365,000 |...
19648G-GV-8 . ..| COLORADO HOUSING AND FINANCE AUTHORITY . 01/26/2024 PERSHING & COMPANY ... 3,261,278 |. 3,250,000 |.
3136B0-XC-8 . ..| FANNIE MAE REMICS .. 03/25/2024 CANTOR FITZGERALD & 14,172,728 |. . 14,235,007 |.
3137FU-HG-8 . ..| FREDDIE MAC MULTIFAMILY STRUCTURED PASS 01/18/2024 PERSHING & COMPANY .. 1,179,387 |.
3137FX-0X-9 ......... FREDDIE MAC MULTIFAMILY STRUCTURED PASS ......eeeeeeeeeeeemmnneeeeemenneeeeemnnneeeeernnnneeeeennnn | cevevnnnninnens Joennnd 01/19/2024 ..... BMOCM/BONDS .... 13,078,756 |.
3137HB-CL-6 ......... FREDDIE MAC MULTICLASS CERTIFICATES SERI ....ccevvvniiiiiiiiiiiiiiiiiiiniincciiinnnevcnnineesennnns | eeeeeenniieeens fonnid 01/31/2024 ..... BMOCM/BONDS .. 11,896,484 |.
3137HB-P9-9 ......... FREDDIE MAC MULTIFAMILY STRUCTURED PASS ......eeeeeeeeeeeemmnnieeeeemnnnneeeemnnneeeeeennnneeeeennnn | cevvvnnnninnnns Joennnd 02/09/2024 ..... MORGAN STANLEY & CO ..
3137HB-PB-4 ......... FREDDIE MAC MULTIFAMILY STRUCTURED PASS .......ccevvumiiiiiimniiiiiiiiiniinnenciniinnesennninnnnnnnns | oeeeeennnnnenns fonand 02/09/2024 ..... MORGAN STANLEY & CO ..
338035-MJ-4 ......... CITY OF FISHERS IN .eeeeeeeieeeeeeeee e e e eeee e e e e een e e e e e e e e e e nne e e e e ennnn e e e eennnnnneeennn | seeevnnnninnnes Joennad 01/18/2024 ..... RBC CAPITAL MARKETS ..
45120Y-4C-7 ......... IDAHO HOUSING & FINANCE ASSOCIATION ....iivivviiniiiiiiriieieiiiniin e s cinii s s eennii s e ssnnnnaneees | veeeeesesnnnns foeeend 01/26/2024 ..... PERSHING & COMPANY ...
452030-XE-6 ......... ILLINOIS HOUSING DEVELOPMENT AUTHORITY .eeeeieeeeeieie e e e eeeeie e e e emene e e e eeeee e e e eennnieeeee | eeeessnnnnnns Joeeens 02/14/2024 ..... MORGAN STANLEY & €O ...eeeeenueeeeeenni e e e eeeen e e e eeemnie e e e eemnna e s eeennnnaeeeennnnnseeennnnnnaeeens  |reeennnnaaeeeennnnnneeeennnnnnerees Joemnnnnanreemnnnnannees 6,000,000 |..eeevvnnneeeeennnnnns 6,000,000 |...
478045-AA-5 JOHN SEVIER COMBINED CYCLE GENERATION LL ..evvniiiiiniiiiiiiiiiiniecciiiinneeceniineevcnninnneeens | eeeeeennieeens fonnnd 02/05/2024 ..... L= I 0 ) RO KN 3,803,883 |. 4,009,490 |...
491309-FU-9 . .. | KENTUCKY HOUSING CORP .....eeeeeeeennannnns 01/19/2024 PERSHING & COMPANY ... 6,041,035 |. 6,035,000 |.
57419T-58-6 . .. [MARYLAND COMMUNITY DEVELOPMENT ADMINISTR . 01/26/2024 PERSHING & COMPANY ... . 8,212,017 7,975,000 |.
594654-XN-0 . .. [MICHIGAN STATE HOUSING DEVELOPMENT AUTHO . 02/23/2024 BARCLAYS CAPITAL FIX . 6,000,000 6,000,000 |.
60416T-6J-2 . .| MINNESOTA HOUSING FINANCE AGENCY ... PERSHING & COMPANY ... 3,779,630 3,640,000
60416T-7V-4 . ..| MINNESOTA HOUSING FINANCE AGENCY RBC CAPITAL MARKETS .. 5,020,000 5,020,000
641279-XN-9 ......... NEVADA HOUSING DIVISION ..evvueiiiiiiiiiiiiiiiii it sseenni s eensn s ssnnnnnsneanns | aeeeeennnnneees fonnnd 02/16/2024 ..... L 0 S ) RO KON 2,300,000 fouuuiiiiiinnnniiennnns 2,300,000 |...
647201-F6-4 ......... NEW MEXICO MORTGAGE FINANCE AUTHORITY ..eereeeeeieieei e eeeeei e e eeee e e e eenne e e eennneeeeee | eevevnnnnnnnns Jeennid 02/07/2024 ..... PERSHING & COMPANY ...t eeeee e e e eee e e e ee e e e e e e e e e e e e e e e e e enne e e e e e nnnnnseeeennnnnnees eeeennnnaeeeennnnnneeeennnnnnerees Joemmnnannneernnniaanee 4,623,710 |eevenneieeennieeens 4,550,000 |...
64988Y-WT-0 ......... STATE OF NEW YORK MORTGAGE AGENCY HOMEOW .......ccoiiiiviiiiiiiiiiiiiiiiiiininniecrrninnevvnnninees | eeeeeennieeens fonnnd 01/17/2024 ..... PERSHING & COMPANY ....eeiiiiiiiii i s s e sennnaneees [oerrnnninneerrnninessernnneenees Joernninnnnennn 5,107,550 |eevvrnniiiiiiiiinns 5,000,000 |...
88046K-LA-2 ......... TENNESSEE HOUSING DEVELOPMENT AGENCY ....eeeeeeeeeeeeeeenee e e e eeenin e e e eeen e e e eeenn e e eeennnnes | oeeevnnnninnnes Joennnd 02/14/2024 ..... RAYMOND JAMES & ASSD ....eeeeeneeeeeeeni e e e eeeee e e e e eeen s e e e e ennne s e e eeenna e e e eeennnnneeeeennnnnns reeennnnaaeeeennnnnneeeennnnnnerees Joernnnaanreemnnnnannees 3,500,000 [eeeeeeemnnneeeeens 3,500,000 |...
917437-H.-2 ......... UTAH HOUSING CORP ...iiieuuuniiiiiuunniiiiinsnniisiiessnssissiesnnnsssssrsnsnsssssrnsnsssssrnnsnsnssennsns | aeeesensnnnenes |oussnd 02/29/2024 ... BARCLAYS CAPITAL FIX evvuuniiiiiuuuniiiiiuuunissiiiuissessisuusssesseessnnsesesnsnnsseessssnnssessesnnns [oosressnnsesernnsnnsssssrnnnnnsnsee |ooressnnssssrennnnnenes 3,750,000 fouiiiiiiinnniiiinns 3,750,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 117,886,554 84,384,496
03465E-AC-5 ......... ANGEL OAK MORTGAGE TRUST 2021-3 ....evvuniiiiiiiiiiiieiiiiiis e cccnis e e cnnni e e cevnnn s ssnnnnnnees | aeeeeennninenes fonnnd 02/14/2024 ..... L S e ) RO KON 5,651,467 |oeevvveniiiiiinninns 6,727,937
03666H-AG-6 ......... ANTARES HOLDINGS LP . .eeeeeeeeieeeeeeeeee e e e eeeeee s e e e eeee e e e e eeena e e e eemnnneeeeernnnnnnneennnnnnnes | seeevnnnninnnes Joennad 02/01/2024 ..... RBC CAPITAL MARKETS ....eeeeeeeeene e e e e eeen s e e e eeene e e e eeenae s e e e eennns e e e eennnnneeeeennnnnneeeennn [oeeernnnnaneeeemnnnaneeernnnnnnenes Jreernnnnneeeeennnnneees 2,981,250 |oooiiiiiiiiiiiiiinnis 3,000,000 |...
04010L-BA-0 ......... ARES CAPITAL CORP ....veiiiviiinieeiciiii e e e ceiii e s seeii e e e eeni e s s ennnn e s s eesnnasessennnnnsesnes | aeeeeennnnnenes fouand 01/26/2024 ..... WELLS FARGO SECS LLC ...eeivvuiniiiiiiii e e ciiii e ccii e creii s s senii s s ssnna s s s snnnnneeens [oresnnnnnnnsesnnnnnnnnsennnnnnnnees foevrnnnnnneeeennnnnnen. 4,560,850 |, 5,000,000 |...
04010L-BF-9 ARES CAPITAL CORP ....eeeeereeeeeeenni s e e e eenn s e e e eeenne e e e eennnne e e e eennnnneeeeennnnneeeeennnnnneeees | seeevenniinnnns Joennad 01/16/2024 ..... BANC/AMERICA SECLR.L ... 1,983,300 |. 2,000,000 |...
04316J-AJ-8 . ..| ARTHIR J GALLAGHER & CO 02/12/2024 BANC/AMERICA SECUR.L 3,457,580 |.
05565E-BS-3 . ..[BMW US CAPITAL LLC ... 01/09/2024 MARKETAXESS CORP 7,743,860 |.
05593H-AG-9 . .. |BMO 2024-C8 MORTGAGE TRUST .. 03/15/2024 BMOCM/BONDS ...... 4,366,769 |.
06054M-AE-3 . ..| BANK OF AMERICA MERRILL LYNCH COMMERCIAL . 02/29/2024 BANC/AMERICA SECUR.L 3,870,816 |.
06541X-AK-6 . .| BANK 2017-BNK7 ... 01/22/2024 WELLS FARGO SECS LLC

07336V-BA-8 ......... BBCMS MORTGAGE TRUST 2024-C24 ...

08161C-AK-7 ......... BENCHMARK 2018-B2 MORTGAGE TRUST ...
08161Y-BG-7 ......... BENCHMARK 2022-B34 MORTGAGE TRUST .

081628-BJ-0 ......... BENCHMARK 2019-B11 MORTGAGE TRUST ........covvvvreeiiiiiiiiiieiiiiiiiiiieiiiiiienns

...... 01/29/2024
...... 01/22/2024
UV 02/16/2024
..................... 02/06/2024

BARCLAYS CAPITAL FIX ...
DEUTSCHE BANC/ALEX B ...
VARIOUS

WELLS FARGO SECS LLC ..vveiiiiietiiieiiiiiiiiiee ittt

....................... 7,585,860

8,369,826 |.
.. 13,356,641 |.

....................... 8,419,000

9,554,000 ...
..15,000,000 |...
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08162B-BK-7 ......... BENCHVARK 2019-B11 MORTGAGE TRUST . 01/19/2024 ..... DEUTSCHE BANC/ALEX B ... 4,521,491 [.ooeeiiiiiiiieis 5,570,000 |... DFE ...
08162C-AG-5 ......... BENCHVARK 2018-B6 MORTGAGE TRUST ... 01/18/2024 ..... JPM SECURITIES-FIXED ... 2,668,594 |...ooviiiiiiiiiis 3,000,000 |...
081620-AZ-9 ......... BENCHVARK 2020-B19 MORTGAGE TRUST .... 01/24/2024 ..... BARCLAYS CAPITAL FIX e eeeeeeee e e e e eeet e e e e ee s e e e e e e e e e e e e e e eenne s e e eennnnneeeennnnn eeeennnnnaeeeennnnnneeeennnnnnerees Joemmnnaaeneennnnnannees 4,701,984 |ooveeiieeiiis 5,105,000 |...
08163A-AJ-2 ......... BENCHVARK 2020-B18 MORTGAGE TRUST .... 01/19/2024 ..... PERSHING & COMPANY ....eeiiiiiiiie it re e ensna e e snnnnannes [oeeernnnnnnnnsrnnnnnnneesnnnnnnnees [oevrennnneeeennnene.. 4,110,840 | 5,409,000 |...
08163H-AE-8 ......... BENCHVARK 2021-B27 MORTGAGE TRUST .... 02/16/2024 ..... CITIGROUP GLOBAL MKT ...eeeeeeeeeeeie e e e e eeeee e e e eeee s e e e e e e e e eemnnn e e e eennnnaeeeernnnnnneeeens [oeeernnnnnereermnnnaneeernnnnnneees [oeernnnnneeeeennnnneees 4,022,852 |ooiiiiiiiiiiiiinns 5,000,000 |...
08163N-BJ-3 ......... BENCHVARK 2022-B32 MORTGAGE TRUST ... 02/13/2024 ..... Lo I 0 P R RO o i £ 38 ) FO . 8,145,000 |...
08163R-BQ-8 ......... BENCHVARK 2022-B35 MORTGAGE TRUST ... 02/08/2024 ..... VARTOUS e e et e e e e e e e e e e e e e e e e e e e e smnn e e e e ennnnaeeeeennnnneeeeennnn [oeeernnnnaareernnnnaneeeennnnnaeees [reernnnnneeeeennnnneees 8,836,952 |oiiiiiiiiiiiis 9,340,000 |...
08163R-BT-2 ......... BENCHVARK 2022-B35 MORTGAGE TRUST ... 02/08/2024 ..... L= S e 0 0 R RO < o 1 220 EE . 3,765,000 |...
08163T-AF-9 ......... BENCHVARK 2023-V2 MORTGAGE TRUST ... 03/15/2024 ..... BMOCM/BONDS ... e e s e e e e e e e e e e e e e e e s e e e e e e e e e e eenss e e e e ennnaneeeennnnnnneeeennnnnnes [oeeernnnnaereernnnnanneeemnnnnneees [oeernnnnneeeeennnnneees 4,089,076 |, 4,050,000 |...
08163V-AH-0 . ..| BENCHVARK 2023-V3 MORTGAGE TRUST 03/18/2024 GOLDMAN SACHS & CO 5,000,000 |.
08163X-BB-8 . ..| BENCHVARK 2024-V5 MORTGAGE TRUST 01/19/2024 DEUTSCHE BANC/ALEX B 2,278,000 |.
09031W-AE-3 . ..|BIMBO BAKERIES USA INC ....... 01/04/2024 JPM SECURITIES-FIXED 2,000,000 |.
12514M-BE-4 ......... CD 2016-CD1 MORTGAGE TRUST .. 01/18/2024 ..... CITIGROUP GLOBAL MKT ... 2,093,913 |. 2,349,000 |...
1252001-AB-4 ......... CANTOR COMMERCIAL REAL ESTATE LENDING 20 .... 02/15/2024 ..... SG AMERICAS SECWRITI ... 1,904,975 |. 1,999,974 |...
12575A-AA-5 ......... CMFT NET LEASE MASTER ISSUER LLC 02/21/2024 ..... DEUTSCHE BANC/ALEX B ... 4,131,954 [..ooeiiiiiiiiiiinns 4,838,663 |...
12595E-AH-8 ......... COMM 2017-COR2 MORTGAGE TRUST ... 01/25/2024 ..... VARIOUS ... 6,871,069 [....oovvvivnnniininns 7,726,000 |...
12595V-AD-9 ......... COMM 2018-COR3 MORTGAGE TRUST ... 02/12/2024 ..... VARIOUS ... 6,836,768 |...ceeeeeeeenaeeeeenes 7,250,000 |...
12636Y-AB-8 ......... CRH AMERICA FINANCE INC 03/27/2024 ..... PERSHING & COMPANY ... 2,387,672 |oeeveniiiiiiniins 2,800,000 |...
14310F-AA-O ......... CARLYLE HOLDINGS |1 FINANCE LLC . 02/26/2024 ..... BAIRD ROBERT W & CO .. 2,372,675 |eeeeeeeeeeeeies 2,500,000 |...
17322Y-AG-5 CITIGROUP COMMERCIAL MORTGAGE TRUST 2014 ... 01/31/2024 ..... GOLDMAN SACHS & CO ... L A,756,250 | 5,000,000 |...
17323V-BD-6 . ..| CITIGROUP COMMERCIAL MORTGAGE TRUST 2015 . 01/30/2024 PERSHING & COMPANY 4,793,945 |. 5,000,000 |.
17323Y-AD-1 . ..| CITIGROUP COMMERCIAL MORTGAGE TRUST 2015 . 02/07/2024 VARIOUS ...
17326D-AH-5 . ..|CITIGROUP COMMERCIAL MORTGAGE TRUST 2017 . 01/23/2024 PERSHING & COMPANY
17327G-AY-0 . ..|CITIGROUP COMMERCIAL MORTGAGE TRUST 2018 . 03/07/2024 CITIGROUP GLOBAL MKT
17329R-AY-4 . ..|CITIGROUP MORTGAGE LOAN TRUST 2021-INV2 10/30/2023 MORGAN STANLEY & CO ..
174610-BE-4 ......... CITIZENS FINANCIAL GROUP INC 03/11/2024 ..... PERSHING & COMPANY ...
189054-AX-7 ......... CLOROX CO/THE . 01/04/2024 ..... WELLS FARGO SECS LLC ...
200340-Al-7 ......... COMERICA INC ... 02/06/2024 ..... JPM SECURITIES-FIXED ...
205768-AS-3 ......... COMSTOCK RESOURCES INC 02/08/2024 ..... GOLDMAN SACHS & CO
21075W-EV-3 ......... CONT IMORTGAGE HOME EQUITY LOAN TRUST 199 . 03/15/2024 ..... NON-BROKER TRADE, BO ... N
224044-CS-4 ......... [ COX COMMUNICATIONS INC 01/16/2024 ..... JPM SECURITIES-FIXED ... 3,071,310 |. 3,000,000 |...
229450-AU-7 .. | CSAIL 2019-C15 COMMERCIAL MORTGAGE TRUST . 01/23/2024 BANC/AMERICA SECUR.L 4,386,593 |. 5,106,953 |.
233063-AJ-5 . .. | DBJPM 20-C9 MORTGAGE TRUST 02/07/2024 DEUTSCHE BANC/ALEX B 4,368,750 |. 5,000,000 |.
237194-AN-7 . ..| DARDEN RESTAURANTS INC . 01/31/2024 PIERPONT SECURITIES .. 1,391,640 |. 1,665,000 |.
26884T-AZ-5 . ..| ERAC USA FINANCE LLC . 02/05/2024 BANC/AMERICA SECUR.L 3,496,885 |. 3,500,000 |.
29254B-AA-5 . .. [ENCINO ACQUISITION PARTNERS HOLDINGS LLC . 02/09/2024 RBC CAPITAL MARKETS .. 2,993,750 |. 3,000,000 |.
20426V-AJ-5 ......... CITIGROUP COMMERCIAL MORTGAGE TRUST 2022 ........eeeeeveueeeeemmnnneeeeennneeeeennneneeeennnnneeees | cevevnnnninnnns Jonnnd 01/22/2024 ..... CITIGROUP GLOBAL MKT ... 6,055,998 |eevviiiiieiiiiees 7,110,000 |...
302625-AR-9 ......... FREMF 2015-K42 MORTGAGE TRUST . 01/29/2024 ..... SG AMERICAS SECWRITI ... 3,931,250 [...ccvvvvnnniiiiinnnnns 4,000,000 |...
30287T-AN-7 ......... FREMF 2015-K49 MORTGAGE TRUST . 01/17/2024 ..... SG AMERICAS SECLRITI ... 3,978,407 |eeveeiieeieiins 4,085,000 |...
30288R-AG-5 ......... FREMF 2016-K54 MORTGAGE TRUST . 01/25/2024 ..... SG AMERICAS SECURITI ..uviiiiiiiiiiiiiiiii et et s e s s srnns s s snnnnnnnes [oeesrnnninnnesrnnnnnnnernnnnnnees [oevrnnnnnneeennn 970,938 | 1,000,000 |...
30289H-AG6 ......... FREMF 2016-K55 MORTGAGE TRUST . 02/06/2024 ..... SG AMERICAS SECLRITI ...
30289U-AU-6 ......... FREMF 2016-K56 MORTGAGE TRUST . 01/25/2024 ..... SG AMERICAS SECWRITI ...
30293H-AE-5 ......... FREMF 2015-K48 MORTGAGE TRUST . ...02/21/2024 ... SG AMERICAS SECLRITI ... 02,829,311 | 2,905,000 |...
302954-AU-6 ......... FREMF 2018-K76 MORTGAGE TRUST ... ...01/25/2024 ..... SG AMERICAS SECWRITI ... 1,604,849 |...ovvviiiiiiiiis 1,675,000 |...
30296C-AG-8 . ..| FREMF 2017-K64 MORTGAGE TRUST . 01/25/2024 SG AMERICAS SECLRITI 1,387,299 |. 1,450,000 |.
30296N-AQ-2 . .. | FREMF 2018-K731 MORTGAGE TRUST 01/31/2024 SG AMERICAS SECURITI 1,958,438 |. 2,000,000 |.
30296P-AU-8 . .. | FREMF 2018-K75 MORTGAGE TRUST . 01/25/2024 SG AMERICAS SECLRITI 1,416,680 |. 1,500,000 |.
30296V-AU-5 ......... FREMF 2018-K77 MORTGAGE TRUST ......iiiievuunniiiiiinnniiiiiirinsisiiisnnnisssrnsnnssssrsnsnsssssrnnsns | aeeerennnnnenes |ousnsd 01/25/2024 ..... SG AMERICAS SECWRITI ... 1,590,988 |....ooviiiiinniiiinns 1,675,000 |...
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302971-AT-3 ......... FREMF 2019-K88 MORTGAGE TRUST .....eeeeeeenneeeeeemnnieeeeeeenneeeeeemnnneeeeemnnneeeeennnnnneeeeennn | aevvvnnnninnnns Jonnid 01/25/2024 ..... SG AMERICAS SECURITI . .eieeeeie e e e eeet e e e et e e e e e e e e e e e e e e e e e ennna e e e e rnnnneeeeennnnnanee reeennnnnaeeeennnnnneeeemnnnnnenees Joernnnnaeneennnniannees 1,900,156 [.oeeeeeeeneeeeeennnnns 2,000,000 |...
302977-AS-2 ......... FREMF 2019-K734 MORTGAGE TRUST .....cevvuniiiiiiiiiiiiiiiiiiiniecciniinnescrrni s eeernniisssennnnnnees | eeeeeennninenes fonnnd 02/27/2024 ..... B e 0 =0 o ) RO KON 2,231,000 |eevvnnniiiiiiniins 2,300,000 |...
30297M-AU-4 ......... FREMF 2018-K733 MORTGAGE TRUST ....eeeeeeeeeeieeeeeeene e e eeeenne e e e e eenni e e e eennnseeeeennnneeeees | oeeevnnnninnnes Jonnad 01/25/2024 ..... SG AMERICAS SECURITI . .eeeeeeiie e e e eeee e e e e et e e e e e e e e e e nne e e e e emnn s e e eeennnnaeeeeennnnnes [oeeernnnnnereermnnnaneeeennnnnneees [oeernnnnneeeeennnnneees 9,274,135 | 5,410,000 |...
30298F-AK-0 ......... FREMF 2019-K735 MORTGAGE TRUST .....cevvuniiiiiiiiiiiiiiiiiis e ecciriinserernni e esrnnnissesnnnnnnnes | aeeeeennnineees fonnnd 01/25/2024 ..... B e OIS =0 o RO KPP +1s T L1 I FE . 1,000,000 |...
30298P-AU-6 ......... FREMF 2019-K97 MORTGAGE TRUST ...ereieeeeeeenneeeeeennieeeeeemnneeeeemnnneeeeernnnneeeennnnnnneeenns | seevvnnninnnns Jonnnd 01/25/2024 ..... SG AMERICAS SECLRITI
30300Y-AU-3 ......... FREMF 2017-K67 MORTGAGE TRUST .....viiiiiviiniiiiiiiiiiniiniiniseseciniin s srnni s ennnnnssesnnnnns | oeeeeennnnnenes fonnnd 01/29/2024 ..... BAIRD ROBERT W & CO .. .
30302X-AG4 ......... FREMF 2017-K056 MORTGAGE TRUST .....eeeieeeeeneeeeeemnnieeeeemnnieeeeernnnneeeeennnneseeennnnneeeenns | sevevnnnninnnns Jonnid 01/26/2024 ..... SG AMERICAS SECLRITI ... 2,500,000 |...
30314F-AC-8 ......... FREMF 2019-K99 MORTGAGE TRUST ....cevvuiniiiiiiiiiiieiciiiin e eccrii e ccvni e ecrnns s snnnineeees | eeeeeenninnenes fonnnd 01/26/2024 ..... SG AMERICAS SECWRITI ... 1,050,000 ...
317395-AA-9 ......... FINANCE OF AMER ST 0.00 25FEB52 FRN ...eevreeeeeeeeneiseeeeennieeeeeennneeeeeennneeeeennnnneeeenns | seevvnnnninnnns Jonnnd 03/25/2024 ..... PAYWP ...
31739G-AA-5 . ..| FINANCE OF AMERICA STRUCTURED SECURITIES . 03/25/2024 PAYUP
31739P-AA-5 . .. |FINANCE OF AMERICA STRUCTURED SECURITIES . 03/25/2024 PAYUP ..
34501@-AC-5 . ..|FOOTBALL CLUB TERM NTS 5.68 050CT35 .. 03/21/2024 NON-BROKER TRADE, BO N N
357080-Al-3 ......... FREMF 2017-K66 MORTGAGE TRUST .....iieeeeeeneeeeemnneeeeeennaeeeeeennneeeeeennneeeeeennnneeeeennnns | oevevnnninnnns Jonnnd 02/21/2024 ..... SG AMERICAS SECLRITI ... 2,509,079 |. 2,655,000 |...
361448-BN-2 ......... L 0 R (SRR RN 03/25/2024 ..... PERSHING & COMPANY .. 10,887,500 |. ..10,000,000 |...
36250S-AE-9 ......... GS MORTGAGE SECURITIES TRUST 2018-GS10 ...eeevreeeeeeeeneieeeeeenneeeeeennieeeeeennne e e eeennnnnees | oevvvnnnninnnns Joennid 03/20/2024 ..... SG AMERICAS SECLRITI ... 2,895,090 |. 3,097,000 |...
36251P-AL-8 ......... GS MORTGAGE SECURITIES TRUST 2016-GS3 .......ccvvuniiiriiriiniiiiiiiiiieeriniineeecvvnieeeeennnnnes | ceeeeenninneens fonnid 01/19/2024 ..... PERSHING & COMPANY 6,692,871 |. 7,500,000 |...
36254C-AV-2 ......... GS MORTGAGE SECURITIES TRUST 2017-GS7 ....eeeeeeeeieeemenneeeeemnnneeeeemnnnneeeeennnnneeeennnnnnees | cevevnnninnnns Jonnnd 02/13/2024 ..... CITIGROUP GLOBAL MKT ... 4,265,063 |. 4,600,000 |...
36256B-AD-2 ......... GS MORTGAGE-BACKED SECURITIES TRUST 2018 .....ccevvvniiiiiiiiniiiiiiiiniieciniinseeecnniineeennnnns | eeeeeennnnnenes fonnid 01/09/2024 ..... BANC/AMERICA SECLR.L ... 8,245,000 |...
362620-AD-0 ......... GS MORTGAGE-BACKED SECURITIES CORP TRUST ....eeeeeeeeeiineeeeennnneeeeennneeeeeennneeeeeennnnneeees | cevvvnnnninnens Joennnd 02/08/2024 ..... JPM SECURITIES-FIXED ... . 4,542,470 |...
362938-AG-7 GS MORTGAGE-BACKED SECURITIES TRUST 2023 .......cccvvvveniiiiiininiiiiinnineeeeinninnnsnnnnnnneenns | aeeeeennnnneens fonnid 01/29/2024 ..... GOLDMAN SACHS & CO ... .. 11,738,585 |. .. 11,875,900 |...
378272-BV-9 . ..| GLENCORE FUNDING LLC . 03/26/2024 MORGAN STANLEY & CO 3,000,000 |. 3,000,000 |.
404119-CV-9 . ..[HCA INC ... 02/20/2024 BANC/AMERICA SECUR.L 4,971,150 |. 5,000,000 |.
46590L-AT-9 . ..| JPNDB COMMERCIAL MORTGAGE SECURITIES TRU . 02/05/2024 CITIGROUP GLOBAL MKT 7,407,129 |. 7,860,000 |.
46592A-BT-0 . ..| JP MORGAN MORTGAGE TRUST 2020-3 ... JPM SECURITIES-FIXED 5,942,443 6,683,355
465968-AK-1 . ..| JPMCC COMMERCIAL MORTGAGE SECURITIES TRU . CITIGROUP GLOBAL MKT 2,132,850 2,410,000
46642N-BJ-4 ......... JPMBB COMMERCIAL MORTGAGE SECURITIES TRU ....civivviiniiiiiiiiiiiecciiineecccvineeecnvninneeeennn | eeeeeenniineens fonnsd 01/29/2024 ..... GOLDMAN SACHS & CO 5,602,500 |. 6,000,000 |...
46647T-AS-7 ......... JPMCC COMMERCIAL MORTGAGE SECURITIES TRU ..vveeeeeeeeeiieeeeeeenieeeeeeeneeeeeeenn e e eeennineeees | eevvvnnnnnnnns Jeennid 02/16/2024 ..... GOLDMAN SACHS & CO 3,152,125 |. 3,340,000 |...
46651Y-BT-6 ......... JP MORGAN MORTGAGE TRUST 2019-9 ....uuiiiiiiiiiiiiiiiiiiiieiciiin e eecrrrienesrnniiseesnnnnnnesenns | aeeeeennnineees fonnnd 02/02/2024 ..... JPM SECURITIES-FIXED ... 7,914,786 |. 9,165,355 |...
46652H-AJ-5 ......... JPMORGAN WEALTH MANAGEMENT 2020-ATRT ...eeneeeeeeeeenieeeeeeeie e e eeene e e e eeenn e e e eennnneeeeennn | cevvvnnnninnnes Joennid 03/18/2024 ..... JPM SECURITIES-FIXED ... 4,229,102 |. 5,000,000 |...
46652J-Al-2 ......... JPNDB COMMERCIAL MORTGAGE SECURITIES TRU ... 01/19/2024 ..... JPM SECURITIES-FIXED ... 3,851,953 |. 5,000,000 |...
46654V-AA-1 J.P. MORGAN MORTGAGE TRUST 2021-LTV2 ... 02/16/2024 ..... JPM SECURITIES-FIXED ... 5,918,401 |. 7,271,600 |...
472481-AA-8 . ..| JEFFERSON CAPITAL HOLDINGS LLC 02/07/2024 BNY/SUNTRUST CAPITAL 2,769,500 |.
50212Y-AF-1 . .| LPL HOLDINGS INC 01/31/2024 JPM SECURITIES-FIXED 7,288,320 |.
55318R-AB-7 . ..|MVH MASTER LLC ... 02/28/2024 STIFEL NICHOLAUS & C 5,000,000 |.
55376C-AP-8 . .. | MSWF COMMERCIAL MORTGAGE TRUST 2023-1 01/17/2024 BMOCM/BONDS ... 2,396,162 |.
55416A-AG-4 . ..|MF1 2024-FL14 LLC ............. 01/30/2024 MORGAN STANLEY & CO 6,857,813 |. N
55617L-AR-3 ......... MACY'S RETAIL HOLDINGS LLC .. 02/26/2024 ..... MORGAN STANLEY & CO .. 2,362,500 |. 2,500,000 |...
55903V-BC-6 ......... WARNERVEDIA HOLDINGS INC .. 03/15/2024 ..... VARIOUS .. 4,454,050 |. 5,000,000 |...
565849-AR-7 ......... MARATHON OIL CORP 03/26/2024 ..... JPM SECURITIES-FIXED ... ...2,499,225 |. 2,500,000 |...
573334-AK-5 ......... MARTIN MIDSTREAM PARTNERS LP / MARTIN MI . 02/16/2024 ..... PERSHING & COMPANY ... 3,127,500 |. 3,000,000 |...
575634-AS-9 ......... MASSACHUSETTS ELECTRIC CO 02/28/2024 ..... PERSHING & COMPANY ... 3,985,000 |. 4,000,000 |...
G1747Y-FM-2 ......... MORGAN STANLEY 02/05/2024 ..... MORGAN STANLEY & CO 2,500,000 |. 2,500,000 |...
61766R-BC-9 ......... MORGAN STANLEY BANK OF AMERICA MERRILL L . ...01/23/2024 ..... CITIGROUP GLOBAL MKT ... .. 10,572,525 |. .. 11,650,000 |...
618937-AA-4 ......... MOSAIC SOLAR LOANS LLC .... ...02/20/2024 ... SG AMERICAS SECWRITI ... 7,452,875 |. 7,500,000 |...
618937-AB-2 . ..|MOSAIC SOLAR LOANS LLC .... 02/13/2024 SG AMERICAS SECLRITI 1,960,411 |.
63940V-AC-6 . ..|NAVIENT PRIVATE EDUCATION REFI LOAN TRUS . 01/10/2024 JPM SECURITIES-FIXED .. 386,395 |.
63941X-AA-5 . .|NAVIENT PRIVATE EDUCATION REFI LOAN TRUS . 01/26/2024 JPM SECURITIES-FIXED

674599-CN-3 ...

. [ OCCIDENTAL PETROLEUM CORP

02/01/2024

GOLDMAN SACHS & CO
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674599-CX-1 ......... OCCIDENTAL PETROLEUM CORP ... eeeeeeieeeeeeeei e e e eeenee e e eeeennaeeeeennnaeeeeennnnneeeennnnnns | seeevnnnnnnnnns Joonnnd 02/16/2024 ..... DEUTSCHE BANC/ALEX B ...eeeeeeeeeeeeeeie e e e eeeee e e e eeee e e e e e e e e e e eennne s e e eemnna e e e eennnnnnneens [oeeernnnnnneeermnnnnneeernnnnnneees [oeernnnnnneeeennnnnnnes 2,284,192 | 2,831,000 |... 2.CFE .oovennn
682680-BR-3 ......... L0 1R (SRR RN 03/01/2024 ..... o0 < 1< <1< Y 4,000,000 |...
682680-BY-8 ......... ONEOK INC .. ee ettt e et e e e e e e e e e nne e e e eennna e e e eennnn e e eeennnnnnneeennnnnneeeenns | seeernnniinnnes Jonnnd 02/27/2024 ..... EXCHANGE OFFER ... ceeseeeeeeeennee e e e eeene s e e e eeee s e e e eenne e e e e eeense s e e e ennna s e e eennnnnnneeeennnnnnes [oeeernnnnanreermnnnnneeeennnnnaeeee Jreernnnnaeeeeennnnnnees 3,882,758 |oviiiiiiiiiiiiiiiinnes 4,000,000 |...
682680-BZ-5 ......... L0 1R [N RN 02/27/2024 ..... o0 R R 14 5 I Y 3,000,000 |...
682680-CA-9 ......... ONEOK INC .. eeeeeee e e e e e e e e e e e e e e e mne e e e e ennn e e e eennnn e e eeennnnnneeeennnnnneeeenns | seeernnniinnens Jonnnd 03/01/2024 ..... EXCHANGE OFFER ... ereeeeeeeeeeeeeeeeeen e e e e eene s e e e eenne e e e e emnsn s e e e ennnaseeeennnnnnneeeennnnnses [oeeernnnnnareermnnnaneeeennnnnneeee Joeeennnnneeeeennnneeees 1,998,876 |ooiiiiiiiiiiis 2,000,000 |...
69380X-AA-0 ......... L T T RN [SSUUUUURRRRUUUI RN 02/27/2024 ..... NOMURA SECURITIES/FI ... R 4,000,000 |...
72650R-BH-4 ......... PLAINS ALL AMERICAN PIPELINE LP / PAA FI oo e eeennneeeeee | evevviniinnnes Jeennid 03/04/2024 ..... GOLDMAN SACHS & €0 .. eeeeeeeieeeeeeee e e e e eeene e e e e e e e e e e eenn s e e e eennns e e e eennnnseeeennnnnnaes eeeennnnaseeeennnnnneeeennnnnnerees Joermnnaaereemnnnnannees 4,238,100 |eeveeneieeinnnins 5,000,000 |...
74938D-AA-1 ......... RCKT MORTGAGE TRUST 2021-3 .......cevvunniiiiiiiiiiiiiiiniin e sciniis e eerrsnis s ernsn e ssnnnnnnsneenns | aeeeeennnneens founnd 02/13/2024 ..... BANC/AMERICA SECLR.L ... 6,125,047 |.oevvvniiiiiiiiis 7,668,290 |...
74938G-AB-2 ......... RCKT MORTGAGE TRUST 20224 .......ceeereneeeeeennieeeeeenne e e e eennne e e e eennne e e e e ennnnneeeennnnnneees | seeevnnninnnns Jonnnd 02/20/2024 ..... JPM SECURITIES-FIXED ... .. 21,392,648 |. .. 24,655,334 |...
74938I-AB-7 . ..| ROKT MORTGAGE TRUST 2022-2 02/14/2024 JPM SECURITIES-FIXED 5,841,511 |. 7,333,400 |.
75973V-AA-4 . .| RENEW 2024-1 ... 01/11/2024 NOMURA SECURITIES/FI 4,999,999 |. 5,000,000 |.
78419C-AK-0 . ..| SG COMMERCIAL MORTGAGE SECURITIES TRUST 01/22/2024 DEUTSCHE BANC/ALEX B 4,020,645 |. 4,500,000 |.
784456-AF-2 ......... S\B PRIVATE EDUCATION LOAN TRUST 2014-A 03/18/2024 ..... GOLDMAN SACHS & €0 . .eeeeeeeeeeeeeeeene e e e e eene s e e e eenne e e e e eenne e e e e ennna s e e eennnnnnneeeennnnnnes [oeeernnnnnareermnnnnaeeeennnnnaenee [reeennnnneeeeennnnneees 1,405,957 |iiiiiiiiinns 1,627,000 |...
80282K-BJ-4 ......... SANTANDER HOLDINGS USA INC 01/02/2024 ..... Lo P R RSP -1 |11 [) I E . 5,000,000 |...
81747D-CH-0 ......... SEQUOIA MORTGAGE TRUST 2018-CH1 . 02/06/2024 ..... PERSHING & COMPANY ...
829932-AA-0 ......... SIXTH STREET LENDING PARTNERS 03/05/2024 ..... GOLDMAN SACHS & CO
831943-AD-7 ......... S\B PRIVATE EDUCATION LOAN TRUST 2024-A .. 03/07/2024 ..... JPM SECURITIES-FIXED ...
831943-AE-5 ......... S\B PRIVATE EDUCATION LOAN TRUST 2024-A 03/07/2024 ..... JPM SECURITIES-FIXED ... N
86744Y-AA-3 ......... SUNNOVA SOL VI ISSUER LLC 02/06/2024 ..... PERSHING & COMPANY 4,767,235 |eeeeeeeeeeeeens 5,000,000 |...
871829-AY-3 SYSCO CORP 01/22/2024 ..... FTN FINANCIAL SECWRI ... 4,210,564 |ooovnniiiiiiiiis 4,600,000 |...
872652-AA-0 . ..| TPG OPERATING GROUP || LP 02/29/2024 BANC/AMERICA SECUR.L 3,496,605 |. 3,500,000 |.
876030-AF-4 . ..| TAPESTRY INC ... 02/08/2024 MITSUBISHI UFJ SECS .. 3,186,270 3,000,000 |.
89172Y-AC-4 . ..| TOWD POINT MORTGAGE TRUST 2016-3 02/06/2024 GOLDMAN SACHS & CO 1,155,243 1,173,767 |.
89175J-AA-8 . ..| TOWD POINT MORTGAGE TRUST 2017-6 GOLDMAN SACHS & CO 1,759,111 1,832,407
89175M-AE-3 . ..| TOWD POINT MORTGAGE TRUST 2018-3 CITIGROUP GLOBAL MKT 4,431,250 5,000,000
89176U-AV-6 ......... TOWD POINT MORTGAGE TRUST 2020-2 ... 01/03/2024 ..... Lo I 0 R RSP KN 2,966,040 |...ovvnniiiiiiininnnnns 3,852,000 |...
89178B-AC-8 ......... TOWD POINT MORTGAGE TRUST 2019-4 ... 01/24/2024 ..... CITIGROUP GLOBAL MKT ... eeeeeeeee e e e eeeeie e e e eeeene e e e e emnn e e e eemnnna e e eeennnnaeeeeennnnneeeennn reeennnnseeeennnnnneeeennnnnnerees Joemmnnaanreennnnnannees 6,410,156 [.ooveeeenenieeeeenes 7,500,000 |...
89178B-AF-1 ......... TOWD POINT MORTGAGE TRUST 2019-4 ... 03/04/2024 ..... Lo I N RO ROPPPPPRRE. - [« 1811 ) EE . 5,195,000 |...
9115H-JL-5 ......... US BANCORP 02/27/2024 ..... U.S. BANCORP INVESTH ... .eeeeee e eeceet e e e et e e e e e e e e e e e e e e e e ennne e e e e ennnaeeseennnnnns [eeeernnnnnneeermnnnaneeernnnnnanees [reeennnnneeeeennnnnenes 0,126,835 |oiiiiiiiiiiiinis 6,500,000 |...
92536P-AE-4 ......... VERUS SECURITIZATION TRUST 2020-1 . 02/05/2024 ..... .. 11,298,530 |. ... 11,674,048 |...
92537T-AG-0 VERUS SECURITIZATION TRUST 2020=INVT ..eeeeeeeie e e eeeee e eeee e e eeen e e eemnn e e eennns | eevevnnnninnnes Joennnd 03/21/2024 ..... WELLS FARGO SECS LLC ... 1,190,250 [oveeneieeeennieeeeens 1,200,000 |...
92538F-AC-8 . .. | VERUS SECURITIZATION TRUST 2021-2 .. 02/06/2024 PERSHING & COMPANY ... 2,930,568 |. 3,207,404 |.
92556V-AF-3 . ..|VIATRIS INC .... 03/08/2024 BK OF NY/MIZUHO SECU 1,733,375 |. 2,500,000 |.
92838II-AC-8 . ..| VISTA POINT SECURITIZATION TRUST 2020-1 02/05/2024 CITIGROUP GLOBAL MKT 8,378,931 |. 8,673,000 |.
92890K-BA-2 . ..| WFRBS COMMERCIAL MORTGAGE TRUST 2014-C22 . 01/25/2024 BANC/AMERICA SECUR.L 9,792,188 |. .10,000,000 |.
92890K-BC-8 . ..| WFRBS COMMERCIAL MORTGAGE TRUST 2014-C22 . 01/19/2024 WELLS FARGO SECS LLC 5,474,208 |. 5,845,000 |.
92939H-BA-2 ......... | WFRBS COMMERCIAL MORTGAGE TRUST 2014-C23 .....ceeveuuiieiimnnieeeeemnnneeeeennnnaeeeemnnnneeeeeennnns | cevnnnnennnnns [oreend 01/30/2024 ..... GOLDMAN SACHS & €0 .. eeeeeeei e e e e eeet s e e e eemn e e e e e e e e e e eenn s e e e eennaeeeeeennnnseeeennnnnaees eeeennnnaaeeernnnnnneeeennnnnnerees Joemnnnnaneeemnnnnaneees 5,200,828 |..eevuuiiiieiienins 5,489,000 |...
94989A-BA-2 ......... WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .......euviiiiiiiiiniiiiiiiiinieciiniineeecnnnineeeennnnnnes | eeeeeenninnenns fonnid 01/19/2024 ..... CITIGROUP GLOBAL MKT ... 3,818,504 |..ovvviiiiiiiiiis 4,000,000 |...
94989D-BB-4 ......... WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 ...eevveieeeeerneieeeeemnneeeeeeennieeeeeennnneeeeennnnes | ceeevnnnninnnes Joennnd 01/25/2024 ..... WELLS FARGO SECS LLC ..neeeeeeeeeeeene e e e eeennie e e e eeenee s e e eemmne e e e e eennaneeeeennnnneeeennnnnaeens reeennnnaaeeeennnnnseeeennnnnnerees Joernnnaaneeemnnnnannees 2,712,988 |oeeeeieeieeeiies 2,890,000 |...
9498M-AK-5 ......... WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .......euviiiiiiiinniiiiiiiiinieriiniineeecennieeeennnnines | eeeeeennnnneens fonnid 01/18/2024 ..... GOLDMAN SACHS & CO 7,590,000 |eeveenniiiiiiiiins 8,000,000 |...
949890-BA-7 ......... WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 ...eevveeeeeeerieieeeeeenneeeeeeenneeeeeennnneeeeennnnes | oevvvnnnninnnes Joennnd 01/19/2024 ..... WELLS FARGO SECS LLC ... 1,845,502 | 7,851,000 |...
95001A-BJ-4 ......... WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .......euviiiiiiriiiiiiiiiiiiierciniineeeeernineeeennnnines | eeeeeennnnnenns fonnid 01/25/2024 ..... PERSHING & COMPANY ....eeiiiiiiiie it s e s e s s rnnnaneees [oeernnninnesrnnnineesernnnnenees Joernninnnnrrnn 4,409,766 |...ovvnniiiiiiininnnns 5,000,000 |...
9500311-BX-5 ......... WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... ...01/30/2024 ..... WELLS FARGO SECS LLC ... 3,931,250 [..eeeereenieieeinnnnns 5,000,000 |...
96221T-AL-1 ......... WFRBS COMMERCIAL MORTGAGE TRUST 2014-LC1 .... ...01/24/2024 ..... CITIGROUP GLOBAL MKT ... 4,946,875 |.oevvvniiiiiiiiis 5,000,000 |...
97654D-BZ-8 . ..| WINWATER MORTGAGE LOAN TRUST 2015-5 02/05/2024 CITIGROUP GLOBAL MKT
98385X-AN-8 . ..| XTO ENERGY INC ... 03/01/2024 PERSHING & COMPANY
06368D-H7-2 . ..| BANK OF MONTREAL 01/08/2024 PERSHING & COMPANY
66977W-AS-8 . .| NOVA CHEMICALS CORP 02/05/2024 GOLDMAN SACHS & CO
66977\-AU-3 NOVA CHEMICALS CORP .......iieeesuuusaerennnussaerennnnnsaarennnnnsasennnnnsesennnnnnsesernnnnnneesennnnnns | Aveerenninneeee Joennn 02/05/2024 ..... RBC CAPITAL MARKETS ..
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98417E-AC-4 GLENCORE FINANCE CANADA LTD . A.. 02/28/2024 CITIGROUP GLOBAL MKT ...eeeeeeeeeeie e e e e eette e e e eeee e e e e eerene e e e eemnnn e e e eennnnnaaeeernnnnnneeeens [oeeernnnnnareeemnnnaneeeemnnnnneees Jreeennnnneeeeennnnanees 8,700,680 |oeeviiiiiiiiiiiinnins 8,000,000 |... .. 152,758 |2.A FE
001746-AU-0 . ..| AMMC CLO 18 LTD ... D.. 01/30/2024 PERSHING & COMPANY ... 2.BFE ..
00176A-BD-6 . ..| AMMC CLO XI LTD . D.. 02/05/2024 GOLDMAN SACHS & CO 2.BFE ..
03755H-AC-7 . ..|APEX CREDIT CLO 2018-I LTD D.. 01/08/2024 RBC CAPITAL MARKETS 1.AFE ..
03938L-AP-9 . .. | ARCELORMITTAL SA ... D.. 01/31/2024 BANC/AMERICA SECUR.L 2.CFE ..
04017J-AG-6 . ..| ARES XLIX CLO LTD D.. 01/25/2024 BNP PARIBAS SEC CORP . 1.F FE ..
04623T-AE-5 . .| ASSURANT CLO LTD D.. 01/26/2024 BNP PARIBAS SEC CORP . 111, N N 1.EFE ..
04966H-AE-6 ATRIUM XITI D.. 02/20/2024 BARCLAYS CAPITAL FIX ... 1,755,000 [.ooovvvvenniiiiinnnnns 1,755,000 |... 1.C FE
08179L-AG-6 BENEFIT STREET PARTNERS CLO XIV LTD .. D.. 01/23/2024 BANC/AMERICA SECLR.L ... 4,980,000 [.eeeeeeennnaeeeeens 5,000,000 |... 1.F FE
08181J-AD-4 . ..| BENEFIT STREET PARTNERS CLO V-B LTD .. D.. 02/07/2024 BANC/AMERICA SECUR.L 1.F FE ..
09077C-AE-2 . .|BIRCH GROVE CLO 4 LTD ..... D.. 03/01/2024 BANC/AMERICA SECUR.L ,995, N 1.C FE ..
12549B-AU-2 CIFC FUNDING 2013-11 LTD . D.. 03/25/2024 VARIOUS .. 12,917,070 |. 1.F FE
12550M-AQ-3 CIFC FUNDING 2015-111 LTD D.. 01/26/2024 BK OF NY/MIZUHO SECU ... 3,577,714 |. 2.C FE
14310B-AS-0 . ..| CARLYLE GLOBAL MARKET STRATEGIES CLO 201 . D.. 01/30/2024 PERSHING & COMPANY 2.CFE ..
14315L-AE-4 . ..| CARLYLE GLOBAL MARKET STRATEGIES CLO 201 . D.. 01/02/2024 VARIOUS ......ceennn 1.C FE ..
15137E-BS-1 . .| CENT CLO 21 LTD .... D.. 01/19/2024 SG AMERICAS SECURITI 1.F FE ..
22824D-AC-3 ......... |CROWN CITY CLO I ... D.. 02/02/2024 INTL FCSTONE FINCL | 1.AFE ..
26249K-BB-6 . ..| DRYDEN 36 SENIOR LOAN FUND D.. 03/14/2024 MORGAN STANLEY & CO .. 1.CFE ..
28623C-AE-1 . ..| ELEVATION CLO 2018-10 LTD D.. 01/09/2024 CITIGROUP GLOBAL MKT 1.B FE ..
404280-DL-0 . ..|HSBC HOLDINGS PLC .. D.. 02/20/2024 RAYMOND JAMES & ASSO 2.AFE ..
42086P-AE-3 . ..|HAYFIN US XI1 LTD .. D.. 02/20/2024 BNY MELLON/NATIXIS S 1.B FE ..
42088A-AG-9 . ..|HAYFIN US XIV LTD .. D.. 01/19/2024 WELLS FARGO SECS LLC 1.F FE ..
449258-AB-8 . .| 1CG US CLO 2018-1 LTD D.. 01/02/2024 RBC CAPITAL MARKETS .. 1.B FE ..
44932B-AU-0 . ..[1CG US CLO 2018-3 LTD D.. 01/24/2024 WELLS FARGO SECS LLC 1.F FE ..
44932T-AC-1 ..|1CG US CLO 2018-2 LTD D.. 01/10/2024 RBC CAPITAL MARKETS .. 1.B FE ..
47048R-AE-5 . ..| JAMESTOWN CLO XVI LTD D.. 01/24/2024 DEUTSCHE BANC/ALEX B 1.CFE ..
50181G-BC-3 . S| LM XVILP ........... D.. 02/05/2024 DEUTSCHE BANC/ALEX B 1.AFE ..
55284A-AA-6 . .|MF1 2021-FL7 LTD ... D.. 02/05/2024 RAYMOND JAMES & ASSO N 1.AFE ..
55818\1-BG-1 MADISON PARK FUNDING X111 LTD . D.. 01/22/2024 ..... NOMURA SECURITIES/FI ... 5,553,050 [...cevvvnuuarieeinnnnns 5,560,000 |... 2.C FE
55820C-AS-4 MADISON PARK FUNDING XXIX LTD . D.. 03/26/2024 ..... NOMURA SECURITIES/FI ... 6,000,000 |...ccvvvnnniiininnnnnns 6,000,000 |... 1.F FE
639057-AB-4 . .| NATWEST GROUP PLC ........... D.. CITIGROUP GLOBAL MKT 2.AFE ..
66858H-AU-0 . .| NORTHWOODS CAPITAL 22 LTD D.. DEUTSCHE BANC/ALEX B 2.AFE ..
671025-AN-4 0CP CLO 2014-5 LTD D.. 03/15/2024 ..... DEUTSCHE BANC/ALEX B ... 7,750,000 [eeeeeeemnnneeeeens 7,750,000 |... 1.C FE
67108B-CC-7 OZLM FUNDING I LTD D.. 02/02/2024 ..... PIERPONT SECURITIES .. .. 15,000,000 |. .. 15,000,000 |... 1.F FE
67108F-AQ-9 . ..| 0ZLM FUNDING IV LTD D.. RBC CAPITAL MARKETS .. . . 1.C FE ..
67109K-BL-7 . | 0ZLM IX LTD ... D.. PIERPONT SECURITIES .. 1.AFE ..
67110H-BS-6 OZLM XIV LTD .. D.. 01/25/2024 ..... BNP PARIBAS SEC CORP . 4,001,000 [oeeereeemnnneeeeens 4,000,000 |... 1.C FE
67110U-AQ-2 OHA LOAN FUNDING 2016-1 LTD ... D.. 02/02/2024 ..... BANC/AMERICA SECLR.L ... 5,270,000 [ouiiiiiinnnniinnnnns 5,270,000 |... 1.F FE
67111C-AS-7 . ..|OFSI BSL VIII LTD ..... D.. 03/18/2024 CITIGROUP GLOBAL MKT 2.BFE ..
67112K-AE-9 . ..| 0CP CLO 2018-15 LTD D.. 02/16/2024 PERSHING & COMPANY ... 1.F FE ..
67112K-AF-6 . ..| 0CP CLO 2018-15 LTD D.. 01/22/2024 PERSHING & COMPANY 2.CFE ..
67112-AG-0 . .| 0ZLM XX LTD .... D.. 02/21/2024 RBC CAPITAL MARKETS 2.CFE ..
67590G-B0-1 . ..| OCTAGON INVESTM D.. 03/20/2024 RBC CAPITAL MARKETS .. 2.CFE ..
69355D-AL-1 . ..[PPM CLO 2018-1 LTD ..eevvvnniviiininnnnns D.. 02/07/2024 DEUTSCHE BANC/ALEX B 1.BFE ..
69690D-AA-9 . ..| PALMER SQUARE LOAN FUNDING 2022-3 LTD D.. 03/06/2024 CITIGROUP GLOBAL MKT 3.BFE ..
69915Y-AC-8 . ..| PARALLEL 2018-1 LTD ..... D.. 01/02/2024 RBC CAPITAL MARKETS 1.BFE ..
80306A-AC-4 . ..| SAPPHIRE AVIATION FINANCE . D.. 03/15/2024 PAYUP e 5.BFE ..
81883A-AE-9 . ..| SHACKLETON 2015-VII-R CLO LTD . D.. 02/05/2024 BANC/AMERICA SECUR.L 1.EFE ..
83272G-AC-5 . .| SMURFIT KAPPA TREASURY ULC .. D.. 03/26/2024 CITIGROUP GLOBAL MKT 2.CFE ..
853254-CZ-1 .. | STANDARD CHARTERED PLC .. D.. 01/11/2024 PERSHING & COMPANY ... 1.G FE ..
87088Q-AA-2 . ..| SWISS RE SUBORDINATED FINAI D.. 03/27/2024 JPM SECURITIES-FIXED 2.AFE ..
881575-AC-8 . L TESCO PLC ovvviiiiiiiiiiee e D.. 01/30/2024 FTN FINANCIAL SECURI 2.CFE ..
88390A-AV-2 . THL CREDIT WIND RIVER 2014-2 CLO LTD D.. 03/21/2024 BANC/AMERICA SECLR.L 1.B FE ..
D.. 1.B Fi
D.. 1.C Fi
D.. 1.A Fi
D.. 4.C Fl

92840J-AD-1 .

'. VISTAJET MALTA FINANCE PLC / VISTA MANAG .

02/09/2024

BANC/AMERICA SECLR.L ...

2,156,260 |.

..... 2,500,000 |...
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97314C-AC4 ......... THL CREDIT WIND RIVER 2013-2 CLO LTD ... D.. P - 02/21/2024 ..... P SECURITIES-FIXED ...eeeeeieeeeeieeee e e e eeeee e e e e ee e e e e ee e e e e e e ennna e e eeennnnaeeeeennnnaeee reeennnnaeeeennnnnneeeennnnnnenees Joermnnnnnreemnnnnannees 5,001,000 [o.eereeemnnnaeeeeens 5,000,000 |... E
97316X-AE-2 . ..| THL CREDIT WIND RIVER 2015-1 CLO LTD D.. 03/28/2024 SCOTIA CAITAL (USA) .. .. 7,000,000 |. 7,000,000 |.
98885N-AA-1 ......... ZAIS CLO 18 LTD | PPPPPPPTTRTOUR AP 02/02/2024 ..... SCOTIA CAITAL (USA) ieeernneieiinnuueseernnnusaeeennnuaseeennnnnsaenennnnsssennnnnnnssseennnnnnsesnnnns |reeennnnnseeernnnnnsseernnnnnnereee Joerennnssseernnnnnseees 4,987,500 |.eevvuiiiiiiiiiiiens 5,000,000 |... .. ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 952,566,519 997,691,707 4,765,723 XXX
29336U-AH-0 ......... ENLINK MIDSTREAM PARTNERS LP .....eeeeeiieeeeeeee e e eeee e e e eenn e e e eennn e e ee e e e eennnnnees | oevevnnniinnnes Joennnd 03/26/2024 ..... BNY/SUNTRUST CAPITAL e eeeee e e e e e e e e e s e e e e e e e e e e e e e e e e emn e e e e eennnneeeeennnnnns eeeennnnaseeeennnnnneeeennnnnnerees Joermnnnaereemnnnnannees 1,471,875 [ 1,500,000 [-eeeeeeneeeeeemeiieeeeens 5,255 |3.B FE ..........
316773-CM-0 ......... FIFTH THIRD BANCORP .....uiiiiiriiiiiiiiiiie s cinii e s enniis s ennnn s s snnnnn s s snnnnnnnes | aeeeennnnnnenes founnd 03/18/2024 ..... L0 0 = P RO KON 2,710,331 |oeeeiiiiiiiiiiis 2,805,000 |...
B1B851-BS=7 oeveee et [ SEMPRA e e e e e e e e e e ennn e e eennnnneeeee | serrieneneninn [eaeed 03/11/2024 ..... BANC/AMERICA SECUR.L ...eeeeeeee e e e eeee e e et e e e e e e e e e e e e e e e ernne e s e eennnnaeeeeennnnnes [oeeernnnnnaneermnnnaaeeeennnnnnnees [reernnnnneeeeennnnneees 3,499,790 |oeeiiiiiiiiiiniiinnns 3,500,000 |...
857477-CH-4 ......... STATE STREET CORP ....eiiiiriiniiiiiinisiesisii s s cinii e s errais s s ennnn s s snnnnnsssssnnnnnsssssnns | aeeeennnnnenes Jouand 02/01/2024 ..... B R RO B ) - (11 EO . 8,000,000 |...
91731K-AA- .........|USB CAPITAL IX ... 02/07/2024 PERSHING & COMPANY . . 1,010,000 |.
00774Y-AA-T7 ......... AERCAP HOLDINGS NV . | IR RN 03/05/2024 ..... BAIRD ROBERT W & CO .. 5,451,875 | 5,500,000 |...
05565Q-DI-5 ......... BP CAPITAL MARKETS PLC ...ieeueiueseeennuusseeennnsaseernnnunseesnnnnsssesennnnnneeeeennnnaeeeennnnnnnss | PPPPPPPTTRTOUR AP 02/26/2024 ..... DEUTSCHE BANC/ALEX B ... ieeuuuusseeeunuunaaeeennnusasasennnnnaeeennnnnssseeennnnnsaeennnnnsssennnnnnnsaeene |reeennnnnsseernnnnnsssennnnnnnereee |oerrnnnssseernnnnnseees 2,500,000 [.eiiiiinininaaiaeenes 2,500,000
1309999999. Subtotal - Bonds - Hybrid Securities 24,421,921 24,815,000 200,053 XXX
2509999997. Total - Bonds - Part 3 1,247,629,050 1,141,794, 184 7,164,237 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 1,247,629,050 1,141,794, 184 7,164,237 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 0 XXX 0 XXX
205826-20-9 . .| COMTECH TELECOMMUNICATIONS CORP ...eeeeeeeeeeeee e e e eeenie e e e eeene s e e e eenn e e e eennn e e eeeennnnes | cennninennnnnns Joennnd 01/17/2024 ..... NATL FINANCIAL SERVI ... ....20,121.000 |....
23954D-10-9 ......... [DAY ONE BIOPHARMACEUTICALS INC ....ceievueiniiiiiiiiiiieeiiiiin e e e cevni e seenni e e ennnnnns | neeeeeennnnens [oenesd 03/05/2024 ..... BANC/AMERICA SECLR.L ... ....41,201.000 |....
31338@-10-6 ......... FHLB OF PITTSBURGH ....eeereeeeeeeeenieeeeeennie e e e eeenn e e e e eenneeeeeenneneeeeennnneeeeennnnneeeens | cvnnneneesnnnnn Jonnnd 01/19/2024 ..... NON-BROKER TRADE, BO ... ...120,000.000 |....
37954Y-87-1 ......... GLOBAL X URANIUM ETF .evueniiiiiiiiii e v cvsni e snnnne e sennnnnnessnnnnn | cennnnneneennns founnd 01/12/2024 ..... NATL FINANCIAL SERVI ... ....25,000.000 |....
68622V-10-6 ......... ORGANON & €0 . eeeeei e e e e eee e e e e e e e e e e e e e e e e nn e e e e e e nnnn e e e eennnnneeeeennnnnneeeennnnns | cennieneenennnn Jonnad 01/17/2024 ..... NATL FINANCIAL SERVI ... ....39,510.000 |....
763165-10-7 ......... RICHARDSON ELECTRONICS LTD/UNITED STATES ....ceevvvvrenriiiirriiniiriiniineneeinsinneesrnnnnsnsnnnns | cenvnnneeeeenns fonnid 01/11/2024 ..... NATL FINANCIAL SERVI ... ....50,000.000 [....
888787-10-8 ......... TOAST INC et e et e e e e e e e e e e e e e e e e e e e e e e e ennnn e e e e ennnnneeeennnnnnneeeennn | ceriineneennen Joonnd 02/20/2024 ..... NON-BROKER TRADE, B0 .....eeeeeruueeeeennneeeeeenne e e e eennee e e e eeenne s e e e eennan e e e eennnnneeeeennnnns [eeeeernnnnaeeeennnnnnns 9,071.000 |....
903537-10-0 ......... UBER TECHNOLOGIES INC ..vvvviiiiiiiiniiiiiiiiii e ecvni e cenni e sennn e sennnn e essennnn | cennnnneeeeenns founnd 01/11/2024 ..... L O 0 0 U RPN 2,330.000 |....
917488-10-8 ......... UTAH MEDICAL PRODUCTS INC ..eeeeeeeeeeenneeeeeeemeeeeeeeenne e e eeeennaeeeeennnaeeeeennnneneeennnnns | cvvsnenensennnn Joennad 01/04/2024 ..... NATL FINANCIAL SERVI +.eeeeeeeeeeeeee e e e e eeee e e e e e e e e e e e ene s e e e ennna e e e e emnnn e e eennnnanaeeenn [oeeeemnnnnaseeeennnnnns 3,000.000 |....
931427-10-8 . .| WALGREENS BOOTS ALLIANCE INC NATL FINANCIAL SERVI .50,000.000 |.
978097-10-3 .........[WOLVERINE WORLD WIDE INC .... . NATL FINANCIAL SERVI ... ...100,000.000 |....
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
707432-10-0 ......... |PENN INSURANCE AND ANNUITY COMPANY ....iieieeeuneseermnnnnssernnnnnnssaennnnnnsseernnnnnsssennnnnnnareene | cosssssessennns |oennns 03/28/2024 ..... 0] =0 P AP P PP PPPPPPTTN 0.000 fooeiiiiimiiiiiiaennes 30,000,000 [-eeeeeenneieeininaaieerrnnaaree reernnnaaeeennnnaaeeeennnaaaas [ T
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 30,000,000 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 47,409,371 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 47,409,371 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 47,409,371 XXX 0 XXX
6009999999 - Totals 1,295,038, 421 XXX 7,164,237 XXX
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..228027-AA-6 | VESSEL MANAGEMENT SERVICES INC .....cevvvvvvvens [ereeenn . 02/15/2024 . | CALL 100 . ...80,000 |.... .0 . 0 . .. 1,373 |. 08/15/2036 . [1.A ........
..36179X-FG-6 |GINNIE MAE 11 POOL ....ccovvrrreeiieeeeeeeeees [ . 03/01/2024 . | PAYDOUN ... 1,214,703 |.... .0 . v 0 e 1,233,213 8,509 |. 09/01/2082 . [1.A ........
.. 36179X-HZ-2 | GINNIE MAE 11 POOL ..o [ . 03/01/2024 . | PAYDOUN ... ..907,690 |.... .0 . 0 .928,330 |.. 7,890 |. 10/01/2052 . [1.A ........
..3622AC-GA-2 | GINNIE MAE 11 POOL ...coeveeeeeeeeieeeeeeeeens [ . 03/01/2024 . | PAYDOUN ... ..328,315 |.... .0 . 0 ..2,515 |. 04/01/2048 . [1.A ........
..36260@-AA-5 |GSA (FRESNO CA) CTL PA 3.11 15DEC40 ........... [.oeeenn . 03/15/2024 . | CALL 100 ........eeveneeeee ...49,3%5 |.... .0 . 0 . 12/15/2040 . [1.A ........
..36260@-AB-3 | GSA (FRESNO CA) CTL PA 2.74 150CT36 .. [ [ . 03/15/2024 . | SINKING PAYMENT ......... ..221,201 |.... .0 . 0 . 10/15/2036 . [1.A ........
..36296U-ZX-1 |GINNIE MAE | POOL ...coooveeeeeeeiiieieieeeeeeees [ . 03/01/2024 . | PAYDOUN ... ...21,0% |.... .0 . 0 . 06/01/2039 . [1.A ........
..38375U-00-6 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 03/01/2024 . | PAYDOUN ... ... (1,780) | .0 . 0 . 10/01/2064 . [1.A ........
..38375U-SC-5 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 03/01/2024 . | PAYDOUN ... .. (2,567) | .0 . 0 . 11/01/2064 . [1.A ........
..38378K-3E-7 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .. 03/01/2024 . | PAYDOUN (1,381) . 0 0| . 05/01/2085 . [1.A .
..38378K-6A-2 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .. 03/01/2024 . | PAYDOUN 0 0| . 05/01/2054 . [1.A .
..38378X-TX-9 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .. 03/01/2024 . | PAYDOUN 0 0| . 10/01/2056 . [1.A .
..38379U-QC-3 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 03/01/2057 . [1.A ........
..38380J-JU-3 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 07/01/2089 . [1.A ........
..38382J-2C-3 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 09/01/2050 . [1.A ........
..38382V-CJ-6 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2051 . [1.A ........
..38383A-W5-9 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 09/01/2051 . [1.A ........
..38383F-BL-6 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2061 . [1.A ........
..38383F-JE-4 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 03/01/2024 . | PAYDOUN ... . .0 . 0 . 12/01/2051 . [1.A ........
..38383F-TJ-2 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |....... . 03/01/2024 . | PAYDOUN ... 288,036 |.... .0 . 0 . 12/01/2061 . [1.A ........
..38383V-3L-0 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .. 03/01/2024 . | PAYDOUN ..185,145 |. 0 0| . 01/01/2052 . (1.
..38383V-311-8 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .. 03/01/2024 . | PAYDOUN ..285,394 |. 0 0| . 01/01/2062 . (1.
..38383W-RH-1 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .. 03/01/2024 . | PAYDOUN ..190,174 |. 0 0| . 11/01/2051 . (1.
.. 38384G-02-9 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... |.......|. 03/01/2024 .| PAYDOWN . ..164,398 |. .. 0 0 . 10/01/2050 . [1.
0109999999. Subtotal - Bonds - U.S. Governments 3,220,500 3,220,500 5,027,201 3,066,823 0 0 3,220,500 XXX
.. 442331-0M-9 |C|TY OF HOUSTON TX . | 03/01/2024 . |CALL 100 . ..605,000 |J.......... 605,000 |... 741,252 |...........682,266 |...............0 |....... (77,266) |. .0 |[....... (77,266) ... .0 .. 605,000 |.. . 03/01/2032 . [1.
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po 605,000 605,000 741,252 682,266 0 (77,266) 0 (77,266) 0 605,000 XXX
..02765U0-EQ-3 | AMERICAN MUNICIPAL POWER INC ........ccovveeeenns [oeennn . 02/15/2024 . | CALL 100 . .. 130,000 .... 130,000 132,058 |...........131,640 |.... .. (1,640) | 0 [ (1,640) ... 0 .. 130,000 |.. . 02/15/2050 .
..312883-D6-3 | FREDDIE MAC GOLD POOL 03/01/2024 . | PAYDOUN . 168,102 ..155,442 |. 0 . 10,810 0| 168,102 . 03/01/2042 .
..3132DW-BP-7 | FREDDIE MAC POOL . 03/01/2024 . | PAYDOUN 1,416,412 ,430,135 |. 0 0| . 1,416,412 . 05/01/2061 .
..31320W-D8-3 | FREDDIE MAC POOL . 03/01/2024 . | PAYDOUN . ..217,626 ..270,621 0 0| .217,626 . 07/01/2052 .
..3132DW-EE-9 | FREDDIE MAC POOL . . |- 03/01/2024 . | PAYDOUN .. 432,964 0 0| .432,964 . 07/01/2052 .
..3133N3-VV-3 | FREDDIE MAC POOL . «eeee.. |- 03/0172024 . | PAYDOUN .. 147,582 0 0| 147,582 . 04/01/2050 .
..3133N3-XX-7 |FREDDIE MAC POOL ...ooooeeeeeiiiiiiiiiiieiieieieeees [ . 03/01/2024 . | PAYDOUN ... .0 . 0 131,681 . 04/01/2061 .
..3133T4-FT-8 |FREDDIE MAC REMICS ...ovvnnniiiiiiiiii oo . 02/01/2024 . | VARIOUS ... .0 . 0 . 02/01/2024 .
..313598-6Y-1 | FANNIE MAE GRANTOR TRUST 2001-T7 .......cevvven [reennn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 02/01/2041 .
..3136AQ-D5-6 |FANNIE MAE REMICS .....coovveeeiiiiieeiiiieees [ . 03/01/2024 . | PAYDOUN ... .0 . 0 . 04/01/2027 .
..3136B4-BT-4 | FANNIE MAE REMICS ... PO [P . 03/01/2024 . | PAYDOUN ... .0 . 0 . 04/01/2049 .
..3136B6-LL-5 |FANNIE MAE REMICS .....ccoovveeiiiiiieiiieieees [ . 03/01/2024 . | PAYDOUN ... . .0 . 0 . 10/01/2049 .
..3137B8-G5-0 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS 01/01/2024 . [MATURITY . .. 119,517 |. 0 0| . 01/01/2024 .
..3137BB-BE-9 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 03/01/2024 . | VARIOUS ..4,035,079 |. 0 0| . 03/01/2024 .
..3137BB-BF-6 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 03/01/2024 . | PAYDOUN ... . 837,786 |. 0 0| . 06/01/2042 .
..3137BD-CY-0 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 03/20/2024 . | BMOCM/BONDS . .10,377,802 |. 0 . (422,395) 0| . 08/01/2042 .
..3137BE-VJ-0 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 03/01/2024 . | PAYDOUN ... ... (558) | 0 . (558) 0| . 09/01/2024 .
..3137BF-XU-0 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... . . .. (341)). 0 e (4D .0 . 12/01/2024 .
..3137BG-K3-2 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . |PAYDOUN .vvvvvvvvveeiiiinns Joveeeeeeeeeieeeeeees Jeveeiieieeeeees 0 | 0 e 28193 e 10678 i 0 e, (250) |.vvveerrrnnnnns [ PO (250) |ovvverrrennnnns 0 . 12/01/2024 .
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..3137BH-D2-0 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/20/2024 . | BMOCM/BONDS . .0 |...... (306,233) |... 0 .298,289 |.... 418,888 |. 01/01/2043 .
..3137BK-GL-8 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN 0 e (227) | 0 . . 04/01/2030 .
..3137BL-ME-5 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... 0 e (119) 0 0 . 08/01/2025 .
..3137BN-6H-2 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... 0 el (204) ... 0 0 . 12/01/2025 .
..3137BN-GU-2 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... 0 e (279) | 0 0 . 01/01/2026 .
..3137BP-CR-8 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... 0 e (200) 0 0 . 01/01/2026 .
..3137BP-VP-1 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... 0 el (305) ... 0 0 . 01/01/2031 .
..3137BP-W3-9 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... 0 e (1,093) .. 0 0 . 03/01/2026 .
..3137BQ-YV-3 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... 0 e (7D 0 0 . 05/01/2026 .
..3137BR-0L-2 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 03/01/2024 . | PAYDOUN 0 . (410) 0| 0| . 07/01/2026 .
..3137BS-5P-4 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 03/01/2024 . | PAYDOUN 0 . (170) 0| 0| . 08/01/2026 .
..3137BW-WIG-5 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 03/01/2024 . | PAYDOUN 0 (83,775) 0| 0| . 02/01/2045 .
..3137BX-R2-0 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2027 .
..3137FA-QD-3 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2026 .
..3137FA-IIU-8 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... ....5,925 |... .0 . 0 0 . 07/01/2027 .
..3137FK-JE-7 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... ... 9,273 |.... .0 . 0 0 . 10/01/2028 .
..3137FK-KQ-8 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... . 11,487 ... .0 . 0 0 . 11/01/2033 .
..3137FL-2N-3 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... 2,432 ... .0 . 0 0 . 01/01/2034 .
..3137FL-6W-9 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... ....8,642 |.... .0 . 0 0 . 01/01/2029 .
..3137FL-YL-2 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... ....4,763 |.... .0 . 0 0 . 03/01/2034 .
..3137FM-D4-1 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 03/01/2024 . | PAYDOUN .5,295 |. 0 0| 0| . 04/01/2029 .
..3137FP-HS-7 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 03/01/2024 . | PAYDOUN .3,582 |. 0 0| 0| . 08/01/2029 .
..3137FP-JA-4 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS 03/01/2024 . | PAYDOUN . 4,066 |. 0 0| 0| . 08/01/2034 .
..3137FR-TS-0 | FREDDIE MAC REMICS .... . |- 03/01/2024 . | PAYDOUN ..268,471 0 0| 0| . 12/01/2049 .
..3137FR-UL-3 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS «eeee.. |- 03/0172024 . | PAYDOUN .5,849 |. 0 0| 0| . 01/01/2030 .
..3137FR-ZC-8 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... ...04,287 |.... .0 . 0 0 . 01/01/2030 .
..3137FU-ZK-3 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2035 .
..3137FW-HG-8 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/01/2035 .
..3137FX-37-3 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2030 .
..3137FX-0X-9 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2035 .
..3137FY-TY-2 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2036 .
..3137H4-C7-3 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 03/01/2024 . | PAYDOUN 0 0| 0| . 10/01/2031 .
..3137H5-YE-1 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 03/01/2024 . | PAYDOUN 0 0| 0| . 01/01/2029 .
..3137H6-M3-6 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 03/01/2024 . | PAYDOUN 0 0| 0| . 01/01/2032 .
..3137H7-\B-6 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 03/01/2024 . | PAYDOUN 0 0| 0| . 04/01/2032 .
..3137H7-22-2 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 03/01/2024 . | PAYDOUN 0 0| 0| . 06/01/2055 .
..3137H7-2D-8 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/01/2054 .
..3137HB-2N-3 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/08/2049 .
..3137HB-P9-9 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2033 .
..313920-UM-0 | FANNIE MAE GRANTOR TRUST 2001-T8 .........cccen [reennn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/01/2041 .
..31393Y-AV-7 | FANNIE MAE REMICS ....ccoovrieeiiiiiiiiieeeees [ . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2034 .
..3140X4-MB-9 | FANNIE MAE POOL .....covvvvvviiiiiiiiiiiiiiiiiieeens e . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2047 .
..3140XM-UK-0 | FANNIE MAE POOL . |- 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2047 .
..3140XT-CJ-8 | FANNIE MAE POOL . |- 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/01/2050 .
..31410W-H9-2 | FANNIE MAE POOL .. 03/01/2024 . | PAYDOUN 0 0| 0| . 06/01/2047 .
..314128-DS-8 | FANNIE MAE POOL ..... . 03/01/2024 . | PAYDOUN ... 0. .0 . 0. . 10/01/2047 .
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..314120-1B-8 | FANNIE MAE POOL .....covvvvvviiiiiiiiiiiiiiiiiieeens [ . 03/01/2024 . | PAYDOUN ... .0 . 0 . 05/01/2047 . [1.A ........
..31412X-K4-5 |FANNIE MAE POOL .....covvvvvvriiiiiiiiiiiiiiiiiieens e . 03/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2047 . [1.A ........
..31413K-RV=5 | FANNIE MAE POOL ......covvvvviiiiiiiiiiiiiiiiiieeens oo . 03/01/2024 . | PAYDOUN ... .0 . 0 . 10/01/2047 . [1.A ........
..31417G-QU-3 | FANNIE MAE POOL ....cevvvvvviiiiiiiiiiiiiieiiieeeens e . 03/01/2024 . | PAYDOUN ... .0 . 0 . 05/01/2043 . [1.A ........
..31418D-PK-2 | FANNIE MAE POOL .....coovvvvviiiiiiiiiiiiiiiiieeeens oo . 03/01/2024 . | PAYDOUN ... .0 . 0 . 05/01/2050 . [1.A ........
.. 31418E-A4-2 | FANNIE MAE POOL .....covvvvvriiiiiiiiiiiiiiiiieneens e . 03/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2061 . [1.A ........
..31418E-D8-0 |FANNIE MAE POOL .....covvvvvviiiiiiiiiiiiiiiiieeeens e . 03/01/2024 . | PAYDOUN ... 642,052 |.... .0 . 0 . 06/01/2052 . [1.A ........
..31418E-HJ-2 | FANNIE MAE POOL ....oovvvvvviiiiiiiiiiiiiiiiiieeiens e . 03/01/2024 . | PAYDOUN ... 208,833 |.... .0 . 0 . 09/01/2052 . [1.A ........
..35833J-AG-2 |FREDDIE MAC MULTIFAMILY ML CERTIFICATES ..... [....... . 03/01/2024 . | PAYDOUN ... ...20,783 |oeeeeenns .0 . 0 .. . 01/01/2038 . [1.A ........
..452024-GT-3 | ILLINOIS MUNICIPAL ELECTRIC AGENCY .... 02/01/2024 . [CALL 100 . ..215,000 ..263,818 |. ..246,202 |. 0 0| .215,000 . 02/01/2035 . (1.E FE ....
..452024-HJ-4 | ILLINOIS MUNICIPAL ELECTRIC AGENCY . 02/01/2024 . [SINKING PAYMENT . .. 3,665,598 .. 3,665,598 |. . 3,665,598 |. 0 0| . 3,665,598 . 02/01/2025 . [1.E FE .
..47770V-BR-0 | JOBSOHIO BEVERAGE SYSTEM .............. 01/01/2024 . [CALL 100 ....... ..590,000 ..585,658 |. 0 0| . 01/01/2033 . [1.D FE .
..478045-AA-5 | JOHN SEVIER COMBINED CYCLE GENERATION LL .... [....... . 01/15/2024 . | SINKING PAYMENT ......... .0 . 0 . 01/15/2042 . [1.C FE .
..60416T-20-0 | MINNESOTA HOUSING FINANCE AGENCY .......eevvvvns [oreenn . 02/01/2024 . | CALL 100 .... .0 . 0 . 01/01/2044 . (1.B FE ....
..681793-40-5 | OMAHA PUBLIC POWER DISTRICT ...coovvvvvvviiienens [eeeennn . 02/01/2024 . | CALL 100 .... .0 . 0 . 02/01/2041 . [1.C FE ....
..69848A-AA-6 | PANHANDLE ECONOMIC DEVELOPMENT CORP ........... [.eeeees . 01/15/2024 . | SINKING PAYMENT ......... .0 . 0 . 07/15/2048 . [1.E FE .
..79467B-CN-5 | SALES TAX SECURITIZATION CORP R [ . 01/01/2024 . | CALL 100 ........evveneeee . .0 . 0 . 01/01/2040 . (1.B FE .
..83715A-AJ-8 | SOUTH CAROLINA STUDENT LOAN CORP ........cccceee [oreennn . 01/25/2024 . | PAYDOUN ..613,108 .0 . 0 . 10/27/2036 . (1.B FE .
..84247P-EP-2 | SOUTHERN CALIFORNIA PUBLIC POWER AUTHORI .... |....... . 01/19/2024 . | CALL 107.0432763 R R oo |-..... 2,140,866 .0 . .0 . . 07/01/2035 . (1.D FE .
..917435-AA-7 | UTAH HOUSING CORP .........ccevveeeeeeeeeeeeeeeeeees oo . 0170172024 . | SINKING PAYMENT ..oovvvve Jovveeeeeeieieieeeees Joveeeeees 44,595 0 0 . 07/01/2050 . [1.D FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 21,389,256 19,090, 190 47,482,730 20,930,864 0 (415,685) 20, 155,307 XXX XXX
..00213V-AA-2 | ARC FINANCE 2013-1 LLC ..evvvvvrriiiiiiiiiiiiienns e . 01/03/2024 . | PAYDOUN ... . 6,548,115 ..6,548,115 .. 4,664,411 .6,203,856 |.... .6,548,115 |.. . 12/26/2056 . (1.B PL .
..00841W-AH-5 | AGATE BAY MORTGAGE TRUST 2015-1 ..........ccee. [eennn . 03/01/2024 . | PAYDOUN ... .. 198,666 |.... ....221,304 |.. . 01/01/2045 . [1.A ........
..00842B-AT-4 | AGATE BAY MORTGAGE TRUST 2015-5 .......cccoeees [reennn . 03/01/2024 . | PAYDOUN ... . 07/01/2045 . [1.A ........
..00842C-AC-9 | AGATE BAY MORTGAGE TRUST 2015-7 03/01/2024 . | PAYDOUN . 10/01/2045 . [1.A .
..00842V-AC-7 | AGATE BAY MORTGAGE TRUST 2016-3 .. 03/01/2024 . | PAYDOUN ... . 08/01/2046 . (1
..023761-AA-7 | AMERICAN AIRLINES 2017-1 CLASS AA PASS T 02/15/2024 . [ SINKING PAYMENT . . 02/15/2029 .
..02376Y-AA-5 | AMERICAN AIRLINES 2016-1 CLASS B PASS TH .. . |- 01/15/2024 . [ SINKING PAYMENT . . 1,286,393 . 01/15/2024 .
..023772-AB-2 | AMERICAN AIRLINES 2013-1 CLASS A PASS TH .... |.......|. 01/15/2024 . | SINKING PAYMENT . ..66,245 . 07/15/2025 .
..02377B-AA-4 | AMERICAN AIRLINES 2015-2 CLASS A PASS TH .... |....... . 03/22/2024 . | SINKING PAYMENT ......... 177,720 |.. . 09/22/2027 .
..02378A-AA-5 | AMERICAN AIRLINES 2017-1 CLASS A PASS TH ... |....... . 02/15/2024 . | SINKING PAYMENT ......... . 02/15/2029 .
..02378I-AA-7 | AMERICAN AIRLINES 2017-1 CLASS B PASS TH ... |....... . 02/15/2024 . | SINKING PAYMENT ......... . 02/15/2025 .
..03465E-AC-5 | ANGEL OAK MORTGAGE TRUST 2021-3 ........ccevvwes [errenn . 03/01/2024 . | PAYDOUN ... . 05/01/2066 .
..03881B-All-3 | ARBOR MULTIFAMILY MORTGAGE SECURITIES TR .... [....... . 03/01/2024 . | PAYDOUN ... . 05/01/2063 .
..03882K-AN-2 | ARBOR MULTIFAMILY MORTGAGE SECURITIES TR .... [....... . 03/01/2024 . | PAYDOUN . 10/01/2054 . [1.A FE ....

. 06/30/2035 . |2.C FE ....

..05330K-AA-3 | AUTOPISTAS METROPOLITANAS DE PUERTO RICO 12/31/2023 . | SINKING PAYMENT .

O 0O 0000000000000 OO OO O O|o
O 0000000000000 OO OO O Oo|o

..05491U-BE-7 | BBCMS MORTGAGE TRUST 2018-C2 03/01/2024 . | PAYDOUN . 12/01/2051 . |[1.A FE ...
..05492T-AE-0 | BBCMS MORTGAGE TRUST 2020-C6 03/01/2024 . | PAYDOUN . 02/01/2053 . |1.A FE ...
..054975-AG-2 | BBCMS MORTGAGE TRUST 2022-C18 03/01/2024 . | PAYDOUN . 12/01/2085 . [1.A FE ...
..05550M-AV-6 | BARCLAYS COMMERCIAL MORTGAGE TRUST 2019- 03/01/2024 . | PAYDOIN . 05/01/2052 . |1.A FE ...
..05552X-BJ-6 | BBCMS MORTGAGE TRUST 2021-C12 .......ccoeeeiiis | aeeeens . 03/01/2024 . [ PAYDOIN ... . 11/01/2054 . |1.A FE ...
..05552Y-AG-1 | BBCMS MORTGAGE TRUST 2022-C16 ..........cccouunr | eeeeenn . 03/01/2024 . [ PAYDOIN ... . 06/01/2085 . |1.A FE ...
..05554F-AG-0 | BBCMS MORTGAGE TRUST 2023-C22 .......cccevveeees | aeeenn . 03/01/2024 . [ PAYDOIN ... . 11/01/2056 . [1.A FE ...
..05565E-BL-8 |BMW US CAPITAL LLC ...evvveeeeeiiiiiiieeeiiiiies | eeeeens . 01/09/2024 . [ VARIOUS ... . 04/09/2030 . |1.F FE ...
..05593F-AF-5 | BMO 2023-C7 MORTGAGE TRUST ........cccoevreeeees | aeneeen . 03/01/2024 . [ PAYDOIN ... .. . 12/01/2056 . |1.A FE ...
..055985-AG-0 | BMO 2023-C6 MORTGAGE TRUST ..........ccoccereriss |eveeees . 03/01/2024 . [PAYDOUN ...ooovnvvvennnn. 0 [ N . 09/01/2056 . [1.A FE ....
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..055986-AD-5 |BMO 2023-5C1 MORTGAGE TRUST ........ceevvvvveenns [erreenn . 03/01/2024 . | PAYDOUN ... .0 222 | .0 . 0 0. 0 e . 08/01/2056 .
..056020-BA-0 |BMO 2022-C3 MORTGAGE TRUST ..........eevvvvvvvnnn [ereeenn . 03/01/2024 . | PAYDOUN ... ....0 .0 03,298 |.... .0 . 0 0. 0 . 09/01/2054 .
..056054-AA-7 |BX COMMERCIAL MORTGAGE TRUST 2019-XL ......... [....... . 02/15/2024 . | PAYDOUN ... . 1,758,567 .. 1,758,567 . 1,758,567 |.... .0 . o0 |eeeeen. 1,758,567 .. 0 . 10/15/2036 .
..056081/-AA-2 |BX COMMERCIAL MORTGAGE TRUST 2021-SOAR ....... [....... . 02/15/2024 . | PAYDOUN ... .0 . 0 ...228,305 |.. 0 . 06/15/2038 .
..05609M-CE-3 |BMO 2022-C1 MORTGAGE TRUST ..........eevvmmunnnnn [ereeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/03/2085 .
..056090-AE-6 |BX COMMERCIAL MORTGAGE TRUST 2021-ACNT ....... [....... . 02/15/2024 . | PAYDOUN ... .0 . 0 0 . 11/15/2038 .
..05609-AA-1 | BX TRUST 2022-IND ........evmmmmmmmmmmnnnnnnnnnnnnns [eeeeenn . 02/15/2024 . | PAYDOUN ... .0 . 0 0 . 04/15/2037 .
..05610C-AG-9 |BMO 2023-C4 MORTGAGE TRUST ..........eevvvvvvvnnn [erneenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2056 .
..06211E-ANM-3 | BANKS 2023-5YR3 .......eevmiimiiiiiiiiiiiiis [ eeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2056 .
..06540R-AF-1 | BANK 2017-BNK9 . 03/01/2024 . | PAYDOUN 0 0| 0| . 11/01/2054 .
..06540W-BH-5 |BANK 2019-BNK19 .. 03/01/2024 . | PAYDOUN 0 0| 0| . 08/01/2061 .
..06541D-CD-4 | BANK 2023-BNK46 .. 03/01/2024 . | PAYDOUN 0 0| 0| . 08/01/2056 .
..06541M-BT-0 |BANK 2022-BNK42 ......ccoeveiiiiiiiiiiiiiiiiiiieeees [ . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/01/2055 .
..07336A-AG-2 |BBCMS MORTGAGE TRUST 2022-C14 ................. [.eeeees . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2085 .
..07336L-AB-9 |BAYVIEW MSR OPPORTUNITY MASTER FUND TRUS .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/01/2051 .
..08162C-AJ-9 | BENCHWARK 2018-B6 MORTGAGE TRUST ............o. [.eeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2061 .
..08162U-AY-6 | BENCHMARK 2018-B8 MORTGAGE TRUST .........ccoen [reennn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2052 .
..081620-AZ-9 | BENCHMARK 2020-B19 MORTGAGE TRUST ............. [..oeen . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2063 .
..08163B-BF~7 | BENCHMARK 2020-B22 MORTGAGE TRUST ........cccee [eeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2054 .
..08163N-BL-8 | BENCHMARK 2022-B32 MORTGAGE TRUST .........ccee [.eeeen . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2055 .
..08163R-BS-4 | BENCHWARK 2022-B35 MORTGAGE TRUST 03/01/2024 . | PAYDOUN 0 0| 0| . 05/01/2085 .
..08163T-AG-7 | BENCHWARK 2023-V2 MORTGAGE TRUST . 03/01/2024 . | PAYDOUN 0 0| 0| . 05/01/2085 .
..081925-AF-6 | BENCHWARK 2023-B39 MORTGAGE TRUST 03/01/2024 . | PAYDOUN ... . K 0 0| 0| . 07/01/2056 .
..08889#-AA-3 | BIDDEFORD ME PKG .... . |- 03/05/2024 . [ SINKING PAYMENT . 60,829 60,829 |. 0 0| 0| . 03/05/2046 .
..10620N-CE-6 | BRAZOS HIGHER EDUCATION AUTHORITY INC .| 02/26/2024 . |PAYDOIN ......... ..325,743 ..319,505 |. 0 0| .325,743 0| . 02/25/2035 .
..11042A-AA-2 |BRITISH AIRWAYS 2013-1 CLASS A PASS THRO .... [....... . 03/20/2024 . | SINKING PAYMENT . . 110,464 .0 . 0 110,464 |.. 0 . 06/20/2024 .
..11042C-AA-8 |BRITISH AIRWAYS 2021-1 CLASS A PASS THRO .... [....... . 03/15/2024 . | SINKING PAYMENT ......... ...90,025 .0 . 0 0 . 03/15/2035 .
..11042T-AA-1 |BRITISH AIRWAYS 2018-1 CLASS AA PASS THR .... |....... . 03/20/2024 . | SINKING PAYMENT ......... ...91,669 .0 . 0 0 . 09/20/2031 .
.. 11043H-AA-6 |BRITISH AIRWAYS 2018-1 CLASS A PASS THRO .... |....... . 03/20/2024 . | SINKING PAYMENT . .. 113,469 .0 . 0 0 . 09/20/2031 .
..1252011-AB-4 | CANTOR COMMERCIAL REAL ESTATE LENDING 20 .... |....... . 03/01/2024 . | PAYDOUN .0 . 0 0 . 05/01/2062 .
.. 1252011-AG-3 | CANTOR COMMERCIAL REAL ESTATE LENDING 20 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2052 .
..12531W-BC-5 | CFCRE COMMERCIAL MORTGAGE TRUST 2016-C3 ... 03/01/2024 . | PAYDOUN 0 0| 0| . 01/01/2048 .
..12532A-BD-0 | CFCRE COMMERCIAL MORTGAGE TRUST 2016-C6 ... 03/01/2024 . | PAYDOUN 0 0| 0| . 11/01/2049 .
.. 12532C-BE-4 | CFCRE COMMERCIAL MORTGAGE TRUST 2017-C8 03/01/2024 . | PAYDOUN 0 0| 0| . 06/01/2050 .
.. 12554T-BA-8 | CIM TRUST 2019-1NV2 ... 03/01/2024 . | PAYDOUN 0 0| 0| . 05/01/2049 .
.. 12556M-CN-2 | CIM TRUST 2019-J1 ... 03/01/2024 . | PAYDOUN 0 0| 0| . 08/01/2049 .
.. 12560A-BE-3 | CIM TRUST 2020-INV1 .....ovvvvvniinnniiniiniiiinnnn [eeeenn . 03/01/2024 . | PAYDOUN ... .7, .0 . 0 0 . 04/01/2050 .
..125910-AS-1 | COMM 2014-UBS4 MORTGAGE TRUST ..........cceeeers [oeennn . 03/01/2024 . | PAYDOUN ... ....(2,854) | .0 . 0 0 . 08/01/2047 .
.. 12591Y-BE-4 | COMM 2014-UBS3 MORTGAGE TRUST ........ccoeeeeees [eeennn . 03/01/2024 . | PAYDOUN ... ...(5,596) |. .0 . 0 0 . 06/01/2047 .
.. 12502B-AJ-3 | CNH INDUSTRIAL CAPITAL LLC ...evvvvvvvvvvnnnnnnns [eeeenn . 01/15/2024 . | MATURITY . .0 . . 0 0 . 01/15/2024 .
.. 12502K-BD-5 | COMM 2014-UBS5 MORTGAGE TRUST ........ccoeeeeees [orennn . 03/01/2024 . | PAYDOUN ... ... (2,518) | 0 e (2,518) | 0 0 . 09/01/2047 .
.. 125921-BL-3 | COMM 2014-LC17 MORTGAGE TRUST ..........evvvvunn [ereeenn . 03/01/2024 . | PAYDOUN ... ... (188) | .0 . .(188) ... 0 0 . 10/01/2047 .
.. 12502U-AQ-5 | CSMLT 2015-1 TRUST . |- 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2045 .
.. 12502U-All-2 | CSMLT 2015-1 TRUST ... . |- 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2045 .
.. 12592U-AX-0 | CSMLT 2015-1 TRUST ... 03/01/2024 . | PAYDOUN 0 0| 0| . 05/01/2045 .
.. 12593G-AG-7 | COMM 2015-PC1 MORTGAGE TRUST ... . 03/01/2024 . | PAYDOUN ... 0. .0 . 0. . 07/01/2080 .
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.. 12504X-AM-6 | CSMC 2017-HLT TRUST ...eevvvvriiiiiiiiiiiiiiininins [ eeeeenn . 03/01/2024 . | PAYDOUN ... ...17,638 |.... .0 . ()] 0 . 06/01/2047 .
.. 12595E-AE-5 | COMM 2017-COR2 MORTGAGE TRUST .........ccevveers [orennn . 03/01/2024 . | PAYDOUN ... ... 4,632 |.... .0 . L (145) ... 0 . 09/01/2050 .
.. 12596W-AE-4 | CSAIL 2019-C16 COMMERCIAL MORTGAGE TRUST .... |....... . 03/01/2024 . | PAYDOUN ... 0 e (218) 0 . 06/01/2052 .
..12597D-AF-2 | CSAIL 2019-C18 COMMERCIAL MORTGAGE TRUST .... |....... . 03/01/2024 . | PAYDOUN ... 0 e (229) | 0 . 12/01/2062 .
..12635F-AV-6 | CSAIL 2015-C3 COMMERCIAL MORTGAGE TRUST ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . - (173) ] 0 .. . 08/01/2048 .
.. 12637L-A0-2 | CSMLT 2015-2 TRUST ....evvvvvvvvvnnnnnnnnnnnnnnnnnns [ eeeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 .165,072 |.. . 08/01/2045 .
.. 12637L-AR-0 | CSMLT 2015-2 TRUST ...eevvvvvvevrennnnnnnnnnnnnnnnns [ eeeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 .103,599 |.. . 08/01/2045 .
.. 12637U-AY-5 | CSAIL 2016-C7 COMMERCIAL MORTGAGE TRUST ..... |[....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 11/01/2049 .
.. 12646U-AD-0 | CSMC TRUST 2013-1VRT ..ooveiiiiiiiiiiiiiiiiiieiees [ . 03/01/2024 . | PAYDOUN ... .0 . 0 . 03/01/2043 .
.. 12646W-AH-7 | CSMC TRUST 2013-1VR2 .. 03/01/2024 . | PAYDOUN 0 0| . 04/01/2043 .
..12647G-BF-4 | CSMC TRUST 2013-1VR4 03/01/2024 . | PAYDOUN 0 0| . 07/01/2043 .
.. 12647P-AS-7 | CSMC TRUST 2013-7 ... 03/01/2024 . | PAYDOUN 0 0| . 08/01/2043 .
.. 12648F-AR-0 | CSMC TRUST 2014-SAF1 ...ooovvviiiiiiiiiiiiiiiieeens [ . 03/01/2024 . | PAYDOUN ... .0 . 0 . 03/01/2044 .
.. 12649R-AV=4 | CSMC TRUST 2015-2 ....evvvvrrvirriiriiiiiiiiiiinnnns [ eeeens . 03/01/2024 . | PAYDOUN ... .0 . 0 . 02/01/2045 .
.. 12649R-Al-2 | CSMC TRUST 2015-2 ...oevvevviieiiiiiiiiiiiiciiiiiens [ eeeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 02/01/2045 .
.. 12649X-BD-0 | CSMC TRUST 2015-3 ...eevvvvviviiiiiiiiiiiiiiriinnnns [eeeens . 03/01/2024 . | PAYDOUN ... .0 . 0 . 03/01/2045 .
.. 12650U-AH-4 | CSMLT 2015-3 TRUST ....eevvvveernrnnnnnnnnnnnnnnnnns [ eeeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 11/01/2045 .
.. 12653T-AA-9 | CSMC TRUST 2018-J1 TRUST ......evvvvvvmmnnnnnnnnnn [ereeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 02/01/2048 .
.. 12661X-AC-6 | CSMC 2021-INVITRUST ...oovvviviiiiiiiiiiiiiiiiiiens [ . 03/01/2024 . | PAYDOUN ... .0 . 0 . 07/01/2056 .
.. 126650-BP-4 | CVS PASS-THROUGH TRUST .....eevvvvvvvririiiiiinnnns [ eeeenn . 03/10/2024 . | SINKING PAYMENT .0 . 0 . 12/10/2028 .
..126650-B0-2 | CVS PASS-THROUGH TRUST .. 03/10/2024 . [SINKING PAYMENT . 0 0| . 01/10/2030 .
..126650-BY-5 |CVS PASS-THROUGH TRUST 03/10/2024 . [ SINKING PAYMENT . 0 0| . 01/10/2034 .
..12677#-AA-1 | CVS CAREMARK CORP 03/15/2024 . [ SINKING PAYMENT . 0 0| . 01/15/2040 .
.. 12695%-AA-3 | CVS LEASE BACK . . |- 03/10/2024 . [ SINKING PAYMENT . 0 0| . 10/10/2038 .
..13466*-AA-8 | CAMPUSPARC LP 5.138 31DEC43 .. . |- 12/3172023 . [ SINKING PAYMENT . 0 0| . 12/31/2043 .
..16159G-BA-6 | CHASE HOME LENDING MORTGAGE TRUST 2019-A .... |....... . 03/01/2024 . | PAYDOUN .0 . 0 . 07/01/2049 .
.. 16164A-AC-9 | CHASE MORTGAGE FINANCE CORP .........coovvvveenes [ereenn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2045 .
..17290X-AY-6 | CITIGROUP COMMERCIAL MORTGAGE TRUST 2016 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 04/01/2049 .
..17312D-AC-2 |CITICORP MORTGAGE SECURITIES TRUST SERIE .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 09/01/2037 .
.. 17322Y-AJ-9 | CITIGROUP COMMERCIAL MORTGAGE TRUST 2014 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 10/01/2047 .
.. 17323T-AF-7 | CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 ....... [....... . 03/01/2024 . | PAYDOUN ... . . ...82,923 | . .0 . 0 . . 01/01/2053 .
..17324V-AQ-7 | CITIGROUP MORTGAGE LOAN TRUST 2015-PS1 .. 03/01/2024 . | PAYDOUN .. 113,368 .. 113,368 ..115,408 |. .. 113,529 |. 0 0| 113,368 . 09/01/2042 .
..17326D-AJ-1 | CITIGROUP COMMERCIAL MORTGAGE TRUST 2017 03/01/2024 . | PAYDOUN ....0 .0 18,285 |. .6,604 |. 0 0| .0 . 09/01/2050 .
..17327R-AA-8 | CITIGROUP MORTGAGE LOAN TRUST 2019-RP1 .. 03/01/2024 . | PAYDOUN .. 278,919 ..278,919 264,276 ..267,488 |. 0 0| .278,919 . 01/01/2066 .
..17329R-AY-4 | CITIGROUP MORTGAGE LOAN TRUST 2021-INV2 03/01/2024 . | VARIOUS .. 197,169 ..197,169 145,341 ..(13,825) . 0 0| .197,169 0| . 05/01/2051 .
..189054-AZ-2 | CLOROX CO/THE 01/04/2024 . |WELLS FARGO SECS LLC X ..2,500,000 . 2,488,571 0 0| . 2,488,585 . (33,610) |. . 05/01/2032 .
..193938-AB-3 | COLLEGE AVE STUDENT LOANS 2023-A LLC ......... [..eeenn . 03/25/2024 . |PAYDOUN ....oovvvvvvnnnnnnns ...61,103 |.... .0 . 0 . 05/25/2055 .
..200339-DX-4 | COMERICA BANK ......eevvvvvvrirriiiiiiiinnniiniinnnns [ eeeeenn . 02/06/2024 . |U.S. BANCORP INVESTM ... |.... . 5,495,341 .0 . 0 . 07/27/2025 . (2.
..21075W-EV-3 | CONTIMORTGAGE HOME EQUITY LOAN TRUST 199 .... |....... . 03/15/2024 . | NON-BROKER TRADE, BO ... |.... .0 . 0 . 04/01/2028 . |1. .........
..221608-AA-6 | COSTCO oo [ . 01/15/2024 . | CALL 100 .......evvvnnnnnne .0 . 0 . 06/15/2043 . [1.E ........
..22536#-AA-1 | CREDIT LEASE-BACK PASS-THRU TR .........ceeeees [erennn . 03/10/2024 . | SINKING PAYMENT ......... .0 . 0 . 12/10/2035 . [2.B ........
.. 22044P-AE-7 | CSMC TRUST 2013-THT ..oooviviiiiiiiiiiiiiiiiieeiens [ . 03/01/2024 . | PAYDOUN ... .0 . 0 . 02/01/2043 . [1.A ........
..233046-AL-5 |DB MASTER FINANCE LLC ... . |- 02/20/2024 . | PAYDOUN ... .0 . 0 . 05/20/2049 . |2.B FE
..233046-A0-4 | DB MASTER FINANCE LLC . |- 02/20/2024 . | PAYDOUN ... .0 . 0 . 11/20/2051 . |2.B FE
..23312L-Ali-8 | DBJPM 16-C1 MORTGAGE TRUST .. 03/01/2024 . | PAYDOUN ... 0 0| . 05/01/2049 . [1.A FE .
..24736X-AA-6 |DELTA AIR LINES 2015-1 CLASS AA PASS THR .... . 01/30/2024 . | SINKING PAYMENT ......... 0. .0 . . 07/30/2027 . [1.F FE .
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..25470D-BC-2 | DISCOVERY COMMUNICATIONS LLC ....oevvnnnninnnnnn [ eeennn . 03/07/2024 . | PERSHING & COMPANY ...... |.... . 1,974,600 |........ 2,000,000 |........ 1,993,817 |.... .0 . 0 e 1,999,101 . (24,501) (24,501) . 11/15/2024 . [2.C FE ....
..25470D-BE-8 | DISCOVERY COMMUNICATIONS LLC ....ovvvnnnininnnnn [ eeennn . 03/15/2024 . | MARKETAXESS CORP ........ ..2,947,350 |........ 3,000,000 |........ 2,999,202 |.... .0 . 0 e 2,999,711 . (62,361) (52,361) . 06/15/2025 . [2.C FE ....
..255396-AB-9 | DIVIDEND SOLAR LOANS 2018-1 LLC ....ccoeeeeeeess [eennnn . 03/20/2024 . | PAYDOUN ... ... 55,189 ...54,841 .0 . 0 . 07/20/2038 . [1.F FE ....
..25755T-AK-6 | DOMINO'S PI1ZZA MASTER ISSUER LLC ....cccovviees [oreennn . 01/25/2024 . | PAYDOUN ... ... 20,000 .0 . 0 . 07/25/2048 . 2.A FE ....
..25755T-AN-0 | DOMINO'S PI1ZZA MASTER ISSUER LLC .....evvvnnnnn [oeeennn . 01/25/2024 . | PAYDOUN ... .0 . 0 . 04/25/2051 . [2.A FE ....
..26820X-AB-7 |ECMC GROUP STUDENT LOAN TRUST ........eevvvvvvnns [ereeenn . 03/25/2024 . | PAYDOUN ... . .0 . 0 . 07/25/2069 . (1.B FE ....
..26832G-AA-1 |ECMC GROUP STUDENT LOAN TRUST 2020-1 ......... [....... . 03/25/2024 . | PAYDOUN 341,512 |.... .0 . 0 . 07/25/2069 . (1.B FE ....
..200408-AB-9 | ELWOOD ENERGY LLC U [P . 01/05/2024 . | SINKING PAYMENT . 142,611 |.... .0 . 0 . 07/05/2026 . [5.A FE ....
.. 29429C-AJ-4 | CITIGROUP COMMERCIAL MORTGAGE TRUST 2016 .... |....... . 03/01/2024 . | PAYDOUN ... ...21,428 |.... .0 . 0 .. . 04/01/2049 . (1.A FE ....
..29977K-AA-1 | EVERBANK MORTGAGE LOAN TRUST 2013-2 .. 03/01/2024 . | PAYDOUN .. 482,322 ..482,322 ..441,004 |. 0 0| .482,322 . 06/01/2043 .
..30301T-AE-9 | FREMF 2017-K725 MORTGAGE TRUST ... 02/01/2024 . | PAYDOUN ... . 7,500,000 ..7,500,000 ..7,687,500 |. 0 0| .7,500,000 . 02/01/2050 .
..314353-AA-1 | FEDEX CORP 2020-1 CLASS AA PASS THROUGH 02/20/2024 . [ SINKING PAYMENT . .. 323,536 ..323,536 . 261,600 |. 0 0| .323,536 . 02/20/2034 .
..316773-CP-3 |FIFTH THIRD BANCORP .......covvvvviiiiiiiiiiiiiinns [eeeenn . 01/16/2024 . |MATURITY ..oovvvvvnnnnnnnns ,908,000 |....... 12,903,000 .0 . 0 ,903,000 |.. . 01/16/2024 .
..317395-AA-9 | FINANCE OF AMER ST 0.00 25FEB52 FRN .......... [....... . 01/25/2024 . | PAYDOUN ... ..136,270 .0 . 0 . 02/25/2052 .
..31739G-AA-5 | FINANCE OF AMERICA STRUCTURED SECURITIES .... |....... . 02/25/2024 . | PAYDOUN ... ...18,526 .0 . 0 . 06/25/2069 .
..31730L-AA-4 | FINANCE OF AMERICA STRUCTURED SECURITIES .... |....... . 03/25/2024 . | PAYDOUN ... ...12,850 .0 . 0 . 09/25/2069 .
..31739P-AA-5 | FINANCE OF AMERICA STRUCTURED SECURITIES .... |....... . 01/25/2024 . | PAYDOUN ... ....8,439 .0 . 0 . 06/25/2072 .
..33767C-AV-9 | FIRSTKEY MORTGAGE TRUST 2015-1 .......eevvvuuunn [errenn . 03/01/2024 . | PAYDOUN ... ...40,374 .0 . 0 . 03/01/2045 .
..33767C-Ali-7 |FIRSTKEY MORTGAGE TRUST 2015-1 .......eevuuuuunn [eeeenn . 03/01/2024 . | PAYDOUN ... ...28,963 . .0 . 0 . 03/01/2045 .
..33851G-AD-7 | FLAGSTAR MORTGAGE TRUST 2021-6INV ............. [..cces . 03/01/2024 . | PAYDOUN ... 171,124 171,594 |.... .0 . 0 . 08/01/2051 .
..33852A-AC-1 | FLAGSTAR MORTGAGE TRUST 2019-1 ... 03/01/2024 . | PAYDOUN .. 142,913 ..130,855 |. 0 0| . 10/01/2049 .
..33852A-BA-4 | FLAGSTAR MORTGAGE TRUST 2019-1 03/01/2024 . | PAYDOUN 24,33 22,040 |. 0 0| . 10/01/2049 .
..35040U-AB-7 | FOUNDATION FINANCE TRUST 2017-1 02/15/2024 . | PAYDOUN ..133,935 ..133,873 |. 0 0| . 07/15/2033 .
..36563B-AJ-9 | FREMF 2014-K37 MORTGAGE TRUST . . |. 01/01/2024 . | PAYDOUN ..5,000,000 ..5,410,352 |. 0 0| . 01/01/2047 .
..361528-AC-6 | GBX LEASING 2023-1 LLC .. . |- 03/20/2024 . | PAYDOUN ....9,115 | 0 0| . 11/20/2053 .
..36168Y-AA-5 | GCAT 2022-INV1 TRUST ....eevvvvvvvrrrririiiriinnnns [eeeeenn . 03/01/2024 . | PAYDOUN ... ... 171,818 ... .0 . 0 . 12/01/2061 .
..36186T-AA-4 | GMAC COMMERCIAL MORTGAGE ASSET CORP ........... [.ceeeen . 03/10/2024 . | PAYDOUN ... .0 . 0 . 11/10/2040 .
..36186X-AD-9 | GMAC COMMERCIAL MORTGAGE ASSET CORP ........... [.eeeees . 03/10/2024 . | PAYDOUN ... .0 . 0 . 07/10/2080 .
.. 36244-AA-7 | GSAMP TRUST 2006-85 .......evvvvvvvevmevmnnnnnnnnns [ereeenn . 03/25/2024 . | PAYDOUN ... .0 . 0 . 09/25/2036 .
..36249@-AA-1 |GSA GTH | U S GOVT LEA 4.56 15MAY38 .......... [....... . 03/15/2024 . | CALL 100 . .0 . 0 . 05/15/2038 .
..362521-AZ-1 | GS MORTGAGE SECURITIES TRUST 2014-GC20 ....... |[....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 04/01/2047 .
..36261M-AB-5 |GS MORTGAGE-BACKED SECURITIES CORP TRUST .. 03/01/2024 . | PAYDOUN .. 264,095 0 0| . 06/01/2061 .
..36262D-AA-6 | GS MORTGAGE-BACKED SECURITIES CORP TRUST ... 03/01/2024 . | PAYDOUN 35,059 0 0| . 07/01/2050 .
..36262D-AD-0 | GS MORTGAGE-BACKED SECURITIES CORP TRUST ... 03/01/2024 . | PAYDOUN 25,310 0 0| . 07/01/2080 .
..36262D-AR-9 | GS MORTGAGE-BACKED SECURITIES CORP TRUST ... 03/01/2024 . | PAYDOUN 0 0| . 07/01/2050 .
..36263K-AB-7 | GS MORTGAGE-BACKED SECURITIES TRUST 2021 .... 03/01/2024 . | PAYDOUN 0 0| . 12/01/2061 .
..36263N-AH-8 | GS MORTGAGE-BACKED SECURITIES TRUST 2022 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 05/04/2052 .
..362938-AG-7 |GS MORTGAGE-BACKED SECURITIES TRUST 2023 .... |....... . 03/01/2024 . | PAYDOUN .0 . 0 . 05/01/2063 .
..36298G-AA-7 | GSPA MONETIZATION TRUST .....cooovvvriiiinnnnnnnns [ornnnn . 03/09/2024 . | SINKING PAYMENT . .0 . 0 . 10/09/2029 .
..36416U-BG-9 | GALTON FUNDING MORTGAGE TRUST 2017-1 ......c.. [.eeeeen . 03/01/2024 . | PAYDOUN ... .0 . 0 . 07/01/2056 . (1.
..36418A-AQ-0 | GALTON FUNDING MORTGAGE TRUST 2019-2 ......... [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2059 . [1.A ........
..36418G-BC-7 | GALTON FUNDING MORTGAGE TRUST 2018-2 ......... [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 10/01/2058 . [1.A ........
..36877%-AA-2 | GENCONN ENERGY LLC 4.73 25JUL41 . |- 01/25/2024 . [CALL 100 . R .. 118, .0 . 0 . 07/25/2041 . [1.G PL .
..378272-AL-2 | GLENCORE FUNDING LLC .. .| 02/28/2024 . |CITIGROUP GLOBAL MKT ... |.... 2,947,170 .0 . 0 . 04/16/2025 . |2.A FE
.. 393505-NC-2 | CONSECO FINANCE CORP 03/15/2024 . [PAYDOUN ....ovvvvvvviennnns K ... 80,287 ...80,028 |. 0 0| K . 07/15/2027 . |5.C FE
..406216-Ali-1 | HALLIBURTON CO ... . 03/20/2024 . | BARCLAYS CAPITAL FIX ... |ooeeeeeeeieeieeeeees |oeees 5,600,500 4,969,912 |.... 0. ...0 . 629,749 ...174,014 ). 09/15/2038 . [2.A FE
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..413707-AA-8 | HARRIMACK HOLDINGS LLC U RO . 03/01/2024 . | SINKING PAYMENT . .0 . 0 . 04/01/2031 . [1.F PL ....
..45276N-AA-9 | IMPERIAL FUND MORTGAGE TRUST 2022-NOM4 ....... [....... . 03/01/2024 . | PAYDOUN .0 . 0 . 06/01/2067 . [1.A FE ....
..452760-AA-2 | IMPERIAL FUND MORTGAGE TRUST 2022-NM5 ....... [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 08/01/2067 . [1.A FE ....
..46590K-AN-4 | JP MORGAN CHASE COMMERCIAL MORTGAGE SECU .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 01/01/2049 . [1.A FE .
..46590Y-AF-1 | JP MORGAN MORTGAGE TRUST 2017-5 .............oe. [oeennnn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 10/02/2048 . [1.C FE .
..46591D-AX-7 | JP MORGAN MORTGAGE TRUST 2019-INV1 ......ccoceu [eeennn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 10/01/2049 . (1.A ........
..46591F-AY-0 | JP MORGAN MORTGAGE TRUST 2019-5 ......cccceeeeen [ereennn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 11/01/2049 . [1.A ........
..46591K-AD-5 | JP MORGAN MORTGAGE TRUST 2019-8 ................ [...cen . 03/01/2024 . | PAYDOUN ... .0 . 0 . 03/01/2050 . [1.A ........
..46591K-BE-2 | JP MORGAN MORTGAGE TRUST 2019-8 ............ooe. [oeennnn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 03/01/2050 . [1.A ........
..46591N-BU-0 | JP MORGAN MORTGAGE TRUST 2020-LTV1 . 03/01/2024 . | PAYDOUN 0 0| . 06/01/2050 . (1
..46591T-AC-8 | JP MORGAN MORTGAGE TRUST 2020-2 03/01/2024 . | PAYDOUN 0 0| . 07/01/2050 . (1
..46592A-BT-0 | JP MORGAN MORTGAGE TRUST 2020-3 03/01/2024 . | PAYDOUN 0 0| . 08/01/2050 . (1
..46592E-BM-7 | JP MORGAN MORTGAGE TRUST 2021-1 .. R [ . 03/01/2024 . | PAYDOUN ... . . .0 . 0 . 06/01/2051 . (1
..46626M-5R-6 | JP MORGAN CHASE COMMERCIAL MORTGAGE SECU .... |....... . 03/01/2024 . | PAYDOUN ... ,915,533 .1,480,300 |.... .0 . 0 . 06/01/2041 . (4.
..46639J-AK-6 | JP MORGAN CHASE COMMERCIAL MORTGAGE SECU .... |....... . 03/01/2024 . | PAYDOUN ... ... 52,519 ...52,519 |.... .0 . 0 . 12/01/2047 . (1.A ........
..46640M-AS-9 | JP MORGAN MORTGAGE TRUST 2013-3 .......cccceeeen [oreennn . 03/01/2024 . | PAYDOUN ... ... 52,319 .0 . 0 . 07/01/2043 . [1.A ........
..46641C-BP-5 | JP MORGAN MORTGAGE TRUST 2014-1 .. R [ . 03/01/2024 . | PAYDOUN ... .. 26,129 .0 . 0 . 01/01/2044 . [1.A ........
..46642C-AD-2 | JP MORGAN CHASE COMMERCIAL MORTGAGE SECU .... |....... . 01/01/2024 . | PAYDOUN ... .0 . 0 . 07/01/2047 . (1.A ........
..46643A-BG-7 | JPMBB COMMERCIAL MORTGAGE SECURITIES TRU .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 09/01/2047 . (1
..46643P-BG-4 | JPMBB COMMERCIAL MORTGAGE SECURITIES TRU .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 1170172047 . (1
..466437-BC-5 | JPMBB COMMERCIAL MORTGAGE SECURITIES TRU 03/01/2024 . | PAYDOUN ....393 | 0 0| . 01/01/2048 . (1
..46643U-DP-1 | JP MORGAN TRUST 2015-1 ..... 03/01/2024 . | PAYDOUN ..196,862 |. 0 0| . 12/01/2044 . (1.
..46645.-BA-4 | JPMBB COMMERCIAL MORTGAGE SECURITIES TRU 03/01/2024 . | PAYDOUN 5,521 |. 0 0| . 03/03/2049 . (1.
..46646R-AL-7 | JPMDB COMMERCIAL MORTGAGE SECURITIES TRU .... . |- 03/01/2024 . | PAYDOUN . 4,953 |. 0 0| . 12/01/2049 . (1.
..46649C-AA-1 | JP MORGAN MORTGAGE TRUST 2018-4 .. . |- 03/01/2024 . | PAYDOUN 12,071 0 0| . 10/01/2048 . [1.A .
.. 46649K-AN-5 | JP MORGAN MORTGAGE TRUST 2018-5 ................ [....... . 03/01/2024 . | PAYDOUN ... . 116,810 |.... .0 . 0 . 10/01/2048 . [1.A ........
..46650H-Ali-8 | JP MORGAN MORTGAGE TRUST 2019-1 ...........ocee. [oennnn . 03/01/2024 . | PAYDOUN ... ... 43,464 |.... .0 . 0 . 05/01/2049 . [1.A ........
..46650J-AG-9 | JP MORGAN MORTGAGE TRUST 2018-6 ................ [....... . 03/01/2024 . | PAYDOUN ... ...49,657 |.... .0 . 0 . 12/01/2048 . [1.A ........
..46650M-AN-7 | JP MORGAN MORTGAGE TRUST 2018-8 .............oo. [oeeennn . 03/01/2024 . | PAYDOUN ... .. 12,279 ... .0 . 0 . 01/01/2049 . [1.A ........
..46650M-BF-3 | JP MORGAN MORTGAGE TRUST 2018-8 ................ [....... . 03/01/2024 . | PAYDOUN ... . ...69,999 |.... .0 . 0 . .. . 01/01/2049 . [1.A ........
..46650M-BH-9 | JP MORGAN MORTGAGE TRUST 2018-8 ..............o. [oeeennn . 03/01/2024 . | PAYDOUN ... . ... 95,545 ...92,580 |.... .0 . 0 ..95,545 |.. . 01/01/2049 . [1.A ........
..46650P-BA-7 | J.P. MORGAN MORTGAGE TRUST 2019-LTV1 . 03/01/2024 . | PAYDOUN .. 532,036 ..532,035 ..532,035 |. 0 0| .532,035 . 06/01/2049 . (1
..46651B-AR-1 | JP MORGAN MORTGAGE TRUST 2019-6 .. 03/01/2024 . | PAYDOUN 11,178 0 0| . 12/01/2049 . (1
..46651F-AQ-4 | JP MORGAN MORTGAGE TRUST 2019-HYB1 . 03/01/2024 . | PAYDOUN .. 110,433 0 0| . 10/01/2049 . (1
..46651G-AR-0 | JP MORGAN MORTGAGE TRUST 2019-7 .. 03/01/2024 . | PAYDOUN 42,691 0 0| . 02/01/2050 . (1
..46651G-AZ-2 | JP MORGAN MORTGAGE TRUST 2019-7 03/01/2024 . | PAYDOUN 32,927 0 0| . 02/01/2050 . (1
..46651Y-AC-4 | JP MORGAN MORTGAGE TRUST 2019-9 .......cccceeees [ereennn . 03/01/2024 . | PAYDOUN ... ....22,459 .0 . 0 . 05/01/2050 . (1
..46651Y-BT-6 | JP MORGAN MORTGAGE TRUST 2019-9 ........cccceees [eeennn . 03/01/2024 . | PAYDOUN ... ... 19,241 .0 . 0 . 05/01/2050 . (1.
..46652F-BU-3 | JP MORGAN MORTGAGE TRUST 2020-4 .........cccceee [errenn . 03/01/2024 . | PAYDOUN ... ... 32,709 .0 . 0 . 11/01/2050 . [1.A ........
..46654T-AC-2 | J.P. MORGAN MORTGAGE TRUST 2021-15 .......ccce [eeenn . 03/01/2024 . | PAYDOUN ... .. 104,375 .0 . 0 . 06/01/2052 . [1.A ........
..46654V-AA-1 | J.P. MORGAN MORTGAGE TRUST 2021-LTV2 ......... [....... . 03/01/2024 . | PAYDOUN ... .. 37,393 .0 . 0 . 05/01/2052 . [1.A FE .
..4665411-AE-1 | J.P. MORGAN MORTGAGE TRUST 2022-1 ........cceee [reenn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 07/01/2052 . [1.A ........
..46655N-AB-6 | J.P. MORGAN MORTGAGE TRUST 2022-7 . |- 03/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2052 . [1.A ........
..46656A-AA-5 | J.P. MORGAN MORTGAGE TRUST 2022-DSCT ......... . |- 03/01/2024 . | PAYDOUN ... .0 . 0 . 01/01/2063 . [1.A FE .
..48128K-AV-3 | JPMCC COMMERCIAL MORTGAGE SECURITIES TRU ... 03/01/2024 . | PAYDOUN 0 0| . 07/01/2050 . [1.A FE .
..48128Y-AY-7 | JPMCC COMMERCIAL MORTGAGE SECURITIES TRU ... . 03/01/2024 . | PAYDOUN ... 0. .0 . . 03/01/2052 . [1.A FE .
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..48129R-BC-8 | JPMDB COMMERCIAL MORTGAGE SECURITIES TRU .... |[....... . 03/01/2024 . | PAYDOUN .0 . 0 0 e . 11/01/2052 . [1.A FE ....
..484915-AA-1 | KANSAS GAS SERVICE SECURITIZATION | LLC ..... [....... . 02/01/2024 . | SINKING PAYMENT . .0 . 0 0 . 08/01/2032 . [1.A FE ....
..49308V-AF-4 |KEY COMMERCIAL MORTGAGE SECURITIES TRUST .... |....... . 03/01/2024 . .0 . 0 0 . 09/02/2052 . (1.A FE ....
..54246#-AA-5 | LONG BEACH JUDICIAL PA 6.88 31DECA7 ........... [.eeeenn . 12/31/2023 . | SINKING PAYMENT . .0 . 0 0 . 12/31/2047 . (1.E ........
..55284T-AA-5 | MFA 2022-INV1 TRUST ......eevvmmmmmmmnnnnnnnnnnnnnn [eeeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2066 . [1.A FE .
..55376C-AP-8 | MSWF COMMERCIAL MORTGAGE TRUST 2023-1 ........ [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2056 . [1.A FE .
..55400E-AA-7 | MV 2020-1 LLC ...ovvvnnniiiiiiiis [ e . 03/20/2024 . | PAYDOUN ... 134,754 135,626 |.... .0 . 0 . . 0 . 10/20/2037 . [1.A FE .
..55400W-AA=7 MV 2023-2 LLC ...oevvvvrriiiiiiieeiieereeeeeeeeeenes [ eeeenn . 03/20/2024 . | PAYDOUN ... 282,952 |... 282,804 |.... .0 . 0 e .282,952 |.. 0 . 11/20/2040 . (1.A FE .
..559080-AK~-2 | MAGELLAN MIDSTREAM PARTNERS LP ......cevvvvvvenn [ereenn . 03/01/2024 . | EXCHANGE OFFER ........cc. |oeeereeeeinnnnnnnnns |-......3,968,534 ... 4,000,000 |........ 3,953,880 |.... .0 . 0 e 3,968,534 |.. 0 . 03/01/2026 . |2.B FE
..569080-AM-8 | MAGELLAN MIDSTREAM PARTNERS LP 02/27/2024 . | EXCHANGE OFFER ..4,000,000 ..3,813,170 |. 0 0| .3,832,758 0| . 10/03/2047 . |2.B FE
..559080-AN-6 | MAGELLAN MIDSTREAM PARTNERS LP 02/27/2024 . | EXCHANGE OFFER ..3,000,000 ..3,232,230 |. 0 0| .3,211,051 0| . 02/01/2049 . |2.B FE
..559080-AP-1 | MAGELLAN MIDSTREAM PARTNERS LP 03/01/2024 . |EXCHANGE OFFER ..2,000,000 1,998,200 |. 0 0| . 1,998,376 0| . 03/01/2050 . |2.B FE
..56844X-BG-3 | SIGNAL PEAK CLO 2 LLC U I . 01/22/2024 . | PAYDOUN .0 . 0 ... 420,709 .. 0 . 04/20/2029 . (1.A FE .
..585498-AJ-7 |MELLO MORTGAGE CAPITAL ACCEPTANCE 2018-M .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 .215,876 |.. 0 . 03/01/2048 . [1.A ........
..585498-BH-0 |MELLO MORTGAGE CAPITAL ACCEPTANCE 2018-M .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 .. 74,642 |.. 0 . 03/01/2048 . [1.A ........
..58549K-AC-5 |MELLO MORTGAGE CAPITAL ACCEPTANCE 2021-1 .... [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 .. 49,342 |.. 0 . 06/01/2051 . [1.A ........
..50010R-AA-2 |MERLIN AVIATION HOLDINGS DAC ......cevvvvvvvvenns [ereeenn . 03/15/2024 . | PAYDOUN ... .0 . 0 ..53,202 |.. 0 . 12/15/2032 . |2.B FE
..61690A-AF-1 | MORGAN STANLEY BANK OF AMERICA MERRILL L .... [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2047 . (1.A FE .
..61690V-BA-5 | MORGAN STANLEY BANK OF AMERICA MERRILL L .... [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2048 . [1.A FE .
..61690Y-BV-3 | MORGAN STANLEY CAPITAL | TRUST 2016-BNK2 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/01/2049 . [1.A FE .
..61691A-BM-4 | MORGAN STANLEY CAPITAL | TRUST 2015-UBS8 .. 03/01/2024 . | PAYDOUN 0 0| 0| . 12/01/2048 . [1.A FE .
..61691G-AT-7 | MORGAN STANLEY BANK OF AMERICA MERRILL L . 03/01/2024 . | PAYDOUN 0 0| 0| . 12/01/2049 . [1.A FE .
..61691J-Al-4 | MORGAN STANLEY CAPITAL | TRUST 2017-H1 . 03/01/2024 . | PAYDOUN K 0 0| 0| . 06/01/2050 . [1.A FE .
..61691Y-AP-6 | MORGAN STANLEY CAPITAL | TRUST 2021-L5 . . |- 03/01/2024 . | PAYDOUN .5,188 |. 0 0| 0| . 05/01/2054 . [1.A FE .
..61764P-BV-3 | MORGAN STANLEY BANK OF AMERICA MERRILL L . . |- 03/01/2024 . | PAYDOUN ..224,588 |. 0 0| 0| . 12/01/2047 . (1.A FE .
..61765L-AV-2 | MORGAN STANLEY BANK OF AMERICA MERRILL L .... [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2048 . [1.A FE .
..61766C-AH-2 | MORGAN STANLEY CAPITAL | TRUST 2016-UBS9 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2049 . [1.A FE .
. 61766E-BF-1 | MORGAN STANLEY BANK OF AMERICA MERRILL L .... [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2049 . [1.A FE .
..61766L-BT-5 |MORGAN STANLEY BANK OF AMERICA MERRILL L .... [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2049 . [1.A FE .
..61766N-BC-8 | MORGAN STANLEY BANK OF AMERICA MERRILL L .... [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2049 . [1.A FE .
..61766R-BA-3 | MORGAN STANLEY BANK OF AMERICA MERRILL L .... [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/01/2049 . [1.A FE .
..618934-AB-9 | MOSAIC SOLAR LOAN TRUST 2023-4 03/20/2024 . | PAYDOUN 0 0| 0| . 05/20/2053 . 1.G FE .
..618937-AA-4 | MOSAIC SOLAR LOANS LLC .. 03/20/2024 . | PAYDOUN 0 0| 0| . 09/20/2049 . (1.D FE .
..618937-AB-2 | MOSAIC SOLAR LOANS LLC ..... 03/20/2024 . | PAYDOUN 0 0| 0| . 09/20/2049 . (1.G FE .
..61911B-AA-3 | MORTGAGE EQUITY CONVERSION ASSET TRUST 2 ... 02/01/2024 . | PAYDOUN 0 0| 0| . 07/01/2060 . |2.B FE
..61945l-AA-7 | MOSAIC SOLAR LOAN TRUST 2023-2 ... 03/20/2024 . | PAYDOUN 0 0| 0| . 09/22/2053 . 1.D FE .
..61946F-AA-3 | MOSAIC SOLAR LOAN TRUST 2018-1 ..........ooeeees [oennnn . 03/20/2024 . | PAYDOUN ... .0 . 0 0 . 06/22/2043 . [1.F FE .
..61946K-AA-2 | MOSAIC SOLAR LOAN TRUST 2022-3 ..........eevvvnn [oreeenn . 03/20/2024 . | PAYDOUN ... .0 . 0 0 . 06/20/2053 . [1.D FE .
..61946K-AB-0 | MOSAIC SOLAR LOAN TRUST 2022-3 .........eeevveen [ereeenn . 03/20/2024 . | PAYDOUN ... .0 . 0 0 . 06/20/2053 . [1.G FE .
..62942K-AA-4 | NRP MORTGAGE TRUST 2013-1 .....cooviiiiiiiiiiiins [eeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/01/2043 . [1.A ........
..62942K-AG-1 |NRP MORTGAGE TRUST 2013-1 ... [eeeenn . 03/01/2024 . | PAYDOUN ... . .0 . 0 0 . 07/01/2043 . [1.A ........
..63935B-AA-1 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... |....... . 03/15/2024 . | PAYDOUN ... 183,300 .0 . 0 0 . 01/15/2069 . [1.A FE .
..63939E-AD-5 |NAVIENT PRIVATE EDUCATION LOAN TRUST 201 .... . |- 03/15/2024 . | PAYDOUN ... 321,406 332,455 |.... .0 . 0 0 . 11/15/2030 . [1.A FE .
..63930N-AB-9 | NAVIENT PRIVATE EDUCATION LOAN TRUST 201 .... . |- 03/15/2024 . | PAYDOUN ... 758,976 736,837 |.... .0 . 0 0 . 12/15/2045 . [1.A FE .
..63941J-AA-6 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .. 03/15/2024 . | PAYDOUN ..511,758 ..474,486 |. 0 0| 0| . 10/15/2068 . [1.A FE .
..63941T-AA-4 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... . 03/15/2024 . | PAYDOUN ... .. 249,769 249,769 252,403 |...........250,388 |.... 0. .0 . .249,769 |. 0. . 05/15/2069 . [1.A FE .
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..63941X-AA-5 |NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... |....... . 03/15/2024 . | PAYDOUN ... ....25,583 |. .0 . 0 . 07/15/2069 . [1.A FE ....
..63942G-AA-1 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... |....... . 03/15/2024 . | PAYDOUN ... ....26,95 |. .0 . 0 . 02/18/2070 . (1.A FE ....
..63942K-AA-2 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... |....... . 03/15/2024 . | PAYDOUN ... ....16,255 |. .0 . 0 . 04/15/2070 . [1.A FE ....
..6394211-AA-8 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... |....... . 03/15/2024 . | PAYDOUN ... .0 . 0 . 07/15/2070 . (1.A FE ....
..63942T-AA-3 | NAVIENT STUDENT LOAN TRUST .......eevvvvvvvvnnnns [ereeenn . 03/15/2024 . | PAYDOUN ... . .0 . 0 . 03/15/2072 . [1.A FE ....
..64033A-AA-2 | NELNET STUDENT LOAN TRUST 2012-4 ........eevvvns [oreennn . 03/25/2024 . | PAYDOUN ... . . ......1,163,610 |.... .0 . 0 .. . 09/27/2038 . [1.A FE .
..640330-AB-5 |NELNET STUDENT LOAN TRUST 2015-2 ......evvvvvnns [eeeennn . 03/25/2024 . | PAYDOUN ... .. 701,874 .. 687,836 |.......... 688,626 |.... .0 . 0 701,874 |.. . 09/25/2042 . (1.B FE .
..64034E-AA-3 | NELNET STUDENT LOAN TRUST 2019-5 . JU [ . 03/25/2024 . | PAYDOUN ... 594,040 619,286 |...........607,998 |.... .0 . 0 .594,040 |.. . 10/25/2067 . [1.A FE .
..64034Y-AB-7 |NELNET STUDENT LOAN TRUST 2021-D .....eevvvvuunn [ereennn . 03/20/2024 . | PAYDOUN ... 665,342 597,263 |...........604,545 |.... .0 . 0 .665,342 |.. . 04/20/2062 . [1.A FE .
..64820F-AJ-0 | NEW RESIDENTIAL MORTGAGE LOAN TRUST 2016 03/01/2024 . | PAYDOUN ..166,393 ..174,073 |. . 168,048 |. 0 0| .166,393 . 03/01/2056 . [1.A ........
..64829G-AL-3 |NEW RESIDENTIAL MORTGAGE LOAN TRUST 2016 .. 03/01/2024 . | PAYDOUN ..235,058 ..242,004 |. ..236,177 |. 0 0| .235,058 . 11/02/2035 . (1.D FE .
..64820L-BM-9 | NEW RESIDENTIAL MORTGAGE LOAN TRUST 2016 .. 03/01/2024 . | PAYDOUN ... X ..151,480 ..183,279 |. ..1561,480 |. 0 0| .151,480 . 1170172056 . [1.A ........
..64820V-AE-6 | NEW RESIDENTIAL MORTGAGE LOAN TRUST 2018 .... |....... . 03/20/2024 . | CITIGROUP GLOBAL MKT ... |...cceeeeeeeennnenes |- 8,100,000 |...... 10,000,000 ,643,750 |........7,657,998 |.... .0 . 0 ,682,522 |.. . 12/01/2057 . [1.F FE .
..648201/-AB-0 | NEW RESIDENTIAL MORTGAGE LOAN TRUST 2021 .... |....... . 03/01/2024 . | PAYDOUN ... .. 114,229 ...94.127 |.... .0 . 0 . 06/01/2051 . [1.A ........
..64831G-AB-1 |NEW RESIDENTIAL MORTGAGE LOAN TRUST 2021 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 09/01/2051 . [1.A ........
..655361-AA-3 | NOMURA ASSET ACCEPTANCE CORP ALTERNATIVE .... |....... . 03/25/2024 . | PAYDOUN .0 . 0 . 08/25/2036 . [1.A FM .
..67085K-AA-0 | OFFUTT AFB AMERICA FIRST COMMUNITY LLC ...... [....... . 03/01/2024 . | SINKING PAYMENT . .0 . 0 . 09/01/2050 . 1.G FE .
..67098A-AY=5 | 0BX 2019-INV1 TRUST .......evvmmmmmmmmmmnnnnnnnnnnn [eeneen . 03/01/2024 . | PAYDOUN ... .0 . 0 . 1170172048 . [1.A ........
..67113A-BA-7 | 0BX 2019-EXP3 TRUST ......eevvvvvvvvrminnnnninnnnnn [eeeeenn . 03/25/2024 . | PAYDOUN ... .0 . 0 . 10/25/2059 . [1.A ........
..67113A-BL-3 | 0BX 2019-EXP3 TRUST .......evvvvrvrvrmnnnnnnnnnnnns [eeeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 10/01/2059 . [1.A ........
..67113C-AE-6 | 0BX 2020-INV1 TRUST 03/01/2024 . | PAYDOUN 0 0| . 12/01/2049 . (1.
..67113K-AK-4 | 0BX 2019-EXP2 TRUST 03/25/2024 . | PAYDOUN 0 0| . 06/25/2059 . (1.
..67117J-AC-1 | 0BX 2021-INV3 TRUST ... 03/01/2024 . | PAYDOUN 0 0| . 10/01/2051 . [1.A ........
..67181D-AA-9 | OAK STREET INVESTMENT GRADE NET LEASE FU . . |- 03/20/2024 . | PAYDOUN 0 0| . 11/20/2050 . [1.A FE .
..67181D-AK-7 | OAK STREET INVESTMENT GRADE NET LEASE FU . . |- 03/20/2024 . | PAYDOUN 0 0| . 11/20/2051 . [1.A FE .
..67190A-AA-4 | OAK STREET INVESTMENT GRADE NET LEASE FU .... |....... . 03/20/2024 . | PAYDOUN ... .0 . 0 . 01/20/2051 . [1.A FE .
..67190A-AC-0 | OAK STREET INVESTMENT GRADE NET LEASE FU .... [....... . 03/20/2024 . | PAYDOUN ... .0 . 0 . 01/20/2051 . |2.A FE
..67448T-BL-8 | 0BX 2020-EXP1 TRUST .......evvvmmmmmmmmmnnnnnnnnnnn [erneenn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 02/01/2060 . [1.A FE .
..67648B-AB-8 | OCEANVIEW MORTGAGE TRUST 2022-INV1 ......ccccc [eennnn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2051 . [1.A ........
..68269C-AA-4 | ONEMAIN FINANCIAL ISSUANCE TRUST 2018-2 ..... |....... . 03/14/2024 . | PAYDOUN ... .0 . 0 . 03/14/2033 . [1.A FE .
..69343F-AA-5 | PHEAA STUDENT LOAN TRUST 2016-1 ............ooo. [oennnn . 03/25/2024 . | PAYDOUN ... .0 . 0 . 09/25/2065 . [1.B FE
..69371V-AA-5 | PSMC 2018-1 TRUST ... 03/01/2024 . | PAYDOUN K 0 0| . 02/01/2048 . [1.A ........
..69380X-AA-0 | PRPM 2024-RPL1 LLC . 03/01/2024 . | PAYDOUN L0 0 0| . 12/01/2064 . [1.A FE .
..693964-AA-6 | PRKCM 2023-AFC2 TRUST . 03/01/2024 . | PAYDOUN ..213,670 |. 0 0| . 06/01/2058 . [1.A FE .
..693984-AA-4 | PRKCM 2023-AFC3 TRUST . 03/01/2024 . | PAYDOUN . 288,100 |. 0 0| . 09/01/2058 . [1.A FE .
..72650R-BF-8 |PLAINS ALL AMERICAN PIPELINE LP / PAA FI 03/04/2024 . | GOLDMAN SACHS & CO . 4,999,067 |. 0 0| . 11/01/2024 . |2.B FE
..72650T-AA-6 | PLAINS END FINANCING LLC .....evvnnniniins e . 01/15/2024 . | SINKING PAYMENT ......... ...81,451 .0 . 0 . 04/15/2028 . |3.A FE
..72703P-AB-9 | PLANET FITNESS MASTER ISSUER LLC ..........cce. [.eeennn . 03/05/2024 . | PAYDOUN ... ... 19,431 |.... .0 . 0 . 09/05/2048 . |2.B FE
..72703P-AD-5 |PLANET FITNESS MASTER ISSUER LLC ......ccoeeees [erennnn . 03/05/2024 . | PAYDOUN ... ...12,500 |.... .0 . 0 . 12/05/2051 . |2.B FE
..73019#-AA-0 |PNC EQUIP FIN LLC 3.0 13SEP27 ........cceeeeeess [oennnn . 03/13/2024 . | SINKING PAYMENT ......... .0 . 0 . 09/13/2027 . (1.D ........
..73019#-AB-8 |PNC EQUIP FIN LLC 3.0 13SEP27 ......ccceeeeeeess [orennn . 03/13/2024 . | SINKING PAYMENT ......... .0 . 0 . 09/13/2027 . (1.D ........
..73019#-AC-6 |PNC EQUIP FIN LLC 3.0 13SEP27 ........cceeeeeess [oennnn . 03/13/2024 . | SINKING PAYMENT . .0 . 0 . 09/13/2027 . (1.D ........
..74387Y-AD-5 |PROVIDENT FUNDING MORTGAGE TRUST 2021-1 ..... . |- 03/01/2024 . | PAYDOUN .0 . 0 . . . 04/01/2051 . [1.A ........
.. 747525-BT-9 | QUALCOMM INC . |- 03/20/2024 . [MORGAN STANLEY & CO .... .0 . w0 |eeennn. 1,985,013 .. . 05/20/2053 . [1.F FE .
..74938D-AA-1 | RCKT MORTGAGE TRUST 2021-3 03/01/2024 . | PAYDOUN ... .39,392 L0 0 0| .. 39,392 . 07/01/2051 . [1.A FE .
..74938G-AB-2 | RCKT MORTGAGE TRUST 2022-4 .. . 03/01/2024 . | PAYDOUN ... .. 103,077 0. .0 . .. 103,077 ). . 06/01/2052 . [1.A FE .
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..749381-AB-7 | RCKT MORTGAGE TRUST 2022-2 ..........eevvvvvevenn [ereeenn . 03/01/2024 . | PAYDOUN ... ... 30,104 ...30,104 .0 . 0 ..30,104 |.. 0 e . 02/01/2052 .
.. 74981C-AA-9 | RUN 2022-NOM1 TRUST .....ceeeeiiiiiiiiiiiiiieieeens e . 03/01/2024 . | PAYDOUN ... ... 81,907 ...81,907 .0 . 0 ..81,907 |.. 0 . 03/01/2067 .
..75409X-AA-4 | RATE MORTGAGE TRUST 2021-HB1 .......ccccoovicees [oreenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2051 .
..75410R-AJ-5 | RATE MORTGAGE TRUST 2022-J1 ... U R . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2052 .
..75575W-AA-4 | READY CAPITAL MORTGAGE FINANCING 2021-FL .... |....... . 03/25/2024 . | PAYDOUN ... .0 . 0 0 . 11/25/2036 .
.. 75973V-AA-4 | RENEW 2024-1 ........ovvvvvmmmmninnnnnnninnnnnnnnnnns [ eeeees . 03/20/2024 . | PAYDOUN ... .0 . 0 0 . 11/20/2089 .
..78307E-AE-6 | SBALR COMMERCIAL MORTGAGE 2020-RR1 TRUST .... |....... . 03/06/2024 . | PAYDOUN ... .0 . 0 0 . 02/06/2053 .
..78419C-AG-9 | SG COMMERCIAL MORTGAGE SECURITIES TRUST ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2048 .
..78442G-FJ-0 | SLM STUDENT LOAN TRUST 2003-1 .........coeeeeees [oernnnn . 03/15/2024 . | PAYDOUN ... .0 . 0 0 . 06/15/2037 .
..78443B-AK-2 | SLM STUDENT LOAN TRUST 2006-10 ... 01/25/2024 . | PAYDOUN 0 0| 0| . 03/25/2044 .
.. 78443C-AP-9 | SLM PRIVATE CREDIT STUDENT LOAN TRUST 20 .... 01/11/2024 . [CALL 100 . 0 0| 0| . 03/15/2033 .
..78443C-CL-6 | SLM PRIVATE CREDIT STUDENT LOAN TRUST 20 ... 03/15/2024 . | PAYDOUN ... . . K 0 0| .547,848 0| . 06/15/2039 .
..78443F-AJ-6 | SLM STUDENT LOAN TRUST 2007-5 .........cceeeeees [eeennn . 02/02/2024 . | CALL 100 . .. 200,000 200,333 |.... .0 . 0 200,000 |.. 0 . 01/26/2043 .
..78448P-AE-0 | SMB PRIVATE EDUCATION LOAN TRUST 2015-A ..... |....... . 03/15/2024 . | PAYDOUN ... 526,375 516,567 |.... .0 . 0 0 . 10/16/2045 .
..784480-AE-8 | SMB PRIVATE EDUCATION LOAN TRUST 2015-B ..... |....... . 03/15/2024 . | PAYDOUN ... 954,631 911,498 |.... .0 . 0 0 . 12/17/2040 .
..78448R-AE-6 | SMB PRIVATE EDUCATION LOAN TRUST 2015-C ..... |....... . 03/15/2024 . | PAYDOUN ... ,210,063 ,187,516 |.... .0 . 0 0 . 09/15/2043 .
..78449Y-AA-8 | SMB PRIVATE EDUCATION LOAN TRUST 2021-B ..... |....... . 03/15/2024 . | PAYDOUN ... 202,581 181,564 |.... .0 . 0 0 . 07/17/2051 .
..78450F-AD-9 | SMB PRIVATE EDUCATION LOAN TRUST 2022-A ..... |....... . 03/15/2024 . | PAYDOUN ... ,501,791 ..1,483,519 |.... .0 . 0 0 . 11/16/2054 .
..784500-AA-1 | SMB PRIVATE EDUCATION LOAN TRUST 2023-A ..... |[....... . 03/15/2024 . | PAYDOUN ... 263,870 .. 260,171 |.... .0 . 0 0 . 01/15/2053 .
..80290C-AS-3 | SANTANDER BANK AUTO CREDIT-LINKED NOTES ..... |....... . 03/15/2024 . | PAYDOUN ... 364,779 364,779 |.... .0 . 0 .0 . . 056/15/2032 .
..80290C-BF-0 | SANTANDER BANK AUTO CREDIT-LINKED NOTES ... 03/15/2024 . | PAYDOUN 0 0| 0| . 12/15/2082 .
..805564-GA-3 | SAXON ASSET SECURITIES TR 2000-2 MORT LN .... 03/01/2024 . | PAYDOUN 0 0| (194) |. . 07/01/2030 .
..81744N-AH-3 | SEQUOIA MORTGAGE TRUST 2012-6 .. 03/01/2024 . | PAYDOUN 0 0| 0| . 12/01/2042 .
..81744Y-AA-4 | SEQUOIA MORTGAGE TRUST 2013-4 . |- 03/01/2024 . | PAYDOUN 0 0| 0| . 04/01/2043 .
..81745A-AF-4 | SEQUOIA MORTGAGE TRUST 2013-5 . |- 03/01/2024 . | PAYDOUN 0 0| 0| . 05/01/2043 .
..81745E-AD-1 | SEQUOIA MORTGAGE TRUST 2013-8 .......cevvvvvrnns [eeeennn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/01/2043 .
..81745L-BN-2 | SEQUOIA MORTGAGE TRUST 2014-4 ...........oceeees [ oeennnn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/01/2044 .
..81745M-AE-1 | SEQUOIA MORTGAGE TRUST 2013-2 ........ccoeeeeees [oeennn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2043 .
..817450-AA-0 | SEQUOIA MORTGAGE TRUST 2015-1 ....cevvvviivnnnns [eeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2045 .
..81745X-AG-2 | SEQUOIA MORTGAGE TRUST 2017-4 ......cvvvvvvvnnns [eeeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/01/2047 .
..81746F-CD-5 | SEQUOIA MORTGAGE TRUST 20176 .......eevvvvvvuen [ereeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2047 .
..81746K-CB-8 | SEQUOIA MORTGAGE TRUST 2017-2 .. 03/01/2024 . | PAYDOUN 0 0| 0| . 02/01/2047 .
..81746R-CB-3 | SEQUOIA MORTGAGE TRUST 2016-2 .. 03/01/2024 . | PAYDOUN 0 0| 0| . 08/01/2046 .
..81746V-AU-4 | SEQUOIA MORTGAGE TRUST 2018-3 .. 03/01/2024 . | PAYDOUN 0 0| 0| . 03/01/2048 .
..81746X-CD-6 | SEQUOIA MORTGAGE TRUST 2017-3 .. 03/01/2024 . | PAYDOUN 0 0| 0| . 04/01/2047 .
..81747D-CH-0 | SEQUOIA MORTGAGE TRUST 2018-CH1 03/01/2024 . | PAYDOUN 0 0| 0| . 02/01/2048 .
..81747G-CC-4 | SEQUOIA MORTGAGE TRUST 2018-5 .......cevvvvvvees [oeeennn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2048 .
..81747J-AA-4 | SEQUOIA MORTGAGE TRUST 20186 ..........evvvvuns [oreenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/01/2048 .
..81747J-CE-4 | SEQUOIA MORTGAGE TRUST 20186 .........eevvveunn [ereeenn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/01/2048 .
..81748C-AA-8 | SEQUOIA MORTGAGE TRUST 2021-9 .............coees [eennn . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2052 .
..822800-BZ-3 | SHELLPOINT CO-ORIGINATOR TRUST 2015-1 ........ [..coeen . 03/01/2024 . | PAYDOUN ... . .0 . 0 0 . 08/01/2045 .
..826525-AA-5 | SIERRA TIMESHARE 2020-2 RECEIVABLES FUND .... |....... . 03/20/2024 . | PAYDOUN ... 104,959 .0 . 0 0 . 07/20/2037 .
..82652T-AB-1 | SIERRA TIMESHARE 2022-1 RECEIVABLES FUND .... . |- 03/20/2024 . | PAYDOUN ... 214,698 214,687 |.... .0 . 0 0 . 10/20/2038 .
..82667C-AA-3 | SIGNAL RAIL I LLC ...evvvvvvvivrniiiiiiiininiinnans . |- 03/17/2024 . | PAYDOUN ... ...28,269 ...28,256 |.... .0 . 0 0 . 08/17/2061 .
..826934-AB-7 | SIERRA TIMESHARE 2022-3 RECEIVABLES FUND 03/20/2024 . | PAYDOUN ..179,082 ..179,046 |. K 0 0| 0| . 07/20/2039 .
..826944-AA-8 | SIERRA TIMESHARE 2023-3 RECEIVABLES FUND ... . 03/20/2024 . | PAYDOUN ... .. 579,021 579,021 |........... 579,006 |...........579,005 |.... 0. .0 . .579,021 0. . 09/20/2040 .
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..83207D-AB-4 | SMB PRIVATE EDUCATION LOAN TRUST 2023-C ...... [....... . 03/15/2024 . | PAYDOUN ... .... 141,800 ... 141,800 |.......... 141,800 |.... .0 . 0 141,800 |.. 1,655 |. 11/15/2052 . [1.A FE ....
..83406T-AB-8 | SOFI PROFESSIONAL LOAN PROGRAM 2020-ATRU .... |....... . 03/15/2024 . | PAYDOUN ... ..185,163 |.... .0 . 0 .185,163 |.. . 05/15/2046 . [1.A FE ....
..83715R-AH-5 | SOUTH CAROLINA STUDENT LOAN CORP 2015-A ...... [....... . 03/25/2024 . ..298,005 |.... .0 . 0 .297,509 |.. . 01/25/2036 . [1.F FE ....
..85208N-AD-2 | SPRINT SPECTRUM CO LLC / SPRINT SPECTRWM .... |....... . 03/20/2024 . | SINKING PAYMENT . . 187,500 |.... .0 . 0 187,500 |.. . 03/20/2025 . 1.F FE ....
..85208N-AE-0 | SPRINT SPECTRUM CO LLC / SPRINT SPECTRUM .... |....... . 03/20/2024 . | SINKING PAYMENT . .100,000 |.... .0 . 0 100,000 |.. . 03/20/2028 . [1.F FE ....
..86212X-AF-7 | STORE MASTER FUNDING I-VIT XIV XIX XX XX ... [....... . 03/20/2024 . | PAYDOUN ... 12,423 |.... .0 . 0 ..12,500 |.. . 06/20/2053 . [1.A FE .
..86213C-AB-1 | STORE MASTER FUNDING | LLC ....evvvvvnninnnnnnnnn [eeeenn . 03/20/2024 . |PAYDOUN ....oovvvviiiinnnns ....6,250 |.... .0 . 0 ...6,250 |.. . 04/20/2045 . [1.C FE .
..871820-BL-0 |SYSCO CORP ....coeeeeeieeeeeieeieieeeeeeeee [ . 01/22/2024 . |FTN FINANCIAL SECURI ... |.... .5,164,7% |.... .0 . ....0 |........ 5,163,331 . 04/01/2030 . |2.B FE
..87267C-AA-6 | TRP 2021 LLC ....eevvvvrvrniiniiiniininiiniiiiinnnnns [ eeeeenn . 03/17/2024 . .0 . 0 . 06/19/2051 . [1.F FE .
..87612%-AA-5 | TARGET ( WASH DC ) CTL 0.01 15JAN41 03/15/2024 . [ SINKING PAYMENT . 0 0| . 01/15/2041 . [1.F ........
..88603U-AA-7 | THRUST ENGINE LEASING 2021 DAC 03/15/2024 . | PAYDOUN 0 0| . 07/15/2040 . [1.F FE .
..89171V-AC-1 | TOWD POINT MORTGAGE TRUST 2015-5 . 01/01/2024 . | PAYDOUN 0 0| . 05/01/2085 . [1.A .
..89172H-AD-9 | TOWD POINT MORTGAGE TRUST 2015-3 .......ccoeees [reennn . 03/01/2024 . | PAYDOUN ... .0 . 0 . 03/01/2054 . [1.A ........
..89172Y-AC-4 | TOWD POINT MORTGAGE TRUST 2016-3 .............. [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 04/01/2056 . [1.A ........
..89175J-AA-8 | TOWD POINT MORTGAGE TRUST 2017-6 .............. [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 10/01/2057 . [1.A FE .
..893647-BE-6 | TRANSDIGM INC ...oovvverriiiiiiiiiiiiiiiiicceeeeeeens [ . 03/28/2024 . | CALL 100 . .0 . 0 . 03/15/2026 . |4.A FE
..89656R-AA-8 | TRINITY RAIL LEASING 2022 LLC .......evvvvunnnnn [ereenn . 03/21/2024 . | PAYDOUN ... .0 . 0 . 05/20/2052 . 1.F FE .
..89683L-AA-8 | TRIUMPH RAIL HOLDINGS LLC ......evvvvvvvvrvnnnnnns [ eeeens . 03/17/2024 . | PAYDOUN .0 . 0 . 06/19/2051 . [1.F FE .
..00272*-AA-0 |UHC (SENIOR NT ) CTL PA 3.5 15MAY33 ........... [....... . 03/15/2024 . | SINKING PAYMENT . .0 . 0 . 05/15/2083 . [1.F ........
..90276W-AT-4 | UBS COMMERCIAL MORTGAGE TRUST 2017-C7 ........ [....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2050 . [1.A FE .
..90276Y-AF-0 | UBS COMMERCIAL MORTGAGE TRUST 2019-C16 . 03/01/2024 . | PAYDOUN 0 0| . 04/01/2052 . [1.A FE .
..90278K-BB-6 | UBS COMMERCIAL MORTGAGE TRUST 2018-C14 . 03/01/2024 . | PAYDOUN 0 0| . 12/01/2051 . [1.A FE .
..00278L-AZ-2 |UBS COMMERCIAL MORTGAGE TRUST 2018-C15 . 03/01/2024 . | PAYDOUN 0 0| . 12/01/2051 . [1.A FE .
..90278\1-BB-2 | UBS COMMERCIAL MORTGAGE TRUST .. . |- 03/01/2024 . | PAYDOUN 0 0| . 10/01/2052 . [1.A FE .
..90353D-BA-2 | UBS COMMERCIAL MORTGAGE TRUST 2018-C12 . . |- 03/01/2024 . | PAYDOUN 0 0| . 08/01/2051 . [1.A FE .
..90354P-AA-5 | ITE RAIL FUND LEVERED LP [ [ . 03/28/2024 . | PAYDOUN ... .0 . 0 . 06/28/2051 . [1.F FE .
..907831-AA-1 | UNION PACIFIC RAILROAD CO 2006 PASS THRO .... |....... . 01/02/2024 . | SINKING PAYMENT ......... .0 . 0 . 07/02/2030 . 1.C FE .
..90931C-AA-6 |UNITED AIRLINES 2019-1 CLASS AA PASS THR .... |....... . 02/25/2024 . | SINKING PAYMENT ......... .0 . 0 . 08/25/2031 . [1.E FE .
..00931G-AA-7 |UNITED AIRLINES 2020-1 CLASS A PASS THRO .... [....... . 01/15/2024 . | SINKING PAYMENT ......... .0 . 0 . 10/15/2027 . [1.E FE .
..90933H-AA-3 |UNITED AIRLINES 2016-1 CLASS B PASS THRO .... |[....... . 01/07/2024 . | SINKING PAYMENT ......... . .0 . 0 . 01/07/2026 . 3.B FE .
..91474@-AA-2 |UNIVERSITY OF MICHIGAN ....coovvvvviiiiiiiiiiiinns [ eeeenn . 03/15/2024 . | SINKING PAYMENT . . ...52,222 .0 . 0 . . 06/15/2039 . [1.B ........
..92536P-AE-4 | VERUS SECURITIZATION TRUST 2020-1 03/01/2024 . | PAYDOUN ... .. 275,932 ..275,932 L0 0 0| .275,932 . 01/01/2060 . [1.C FE .
..92538F-AC-8 | VERUS SECURITIZATION TRUST 2021-2 03/01/2024 . | PAYDOUN 74,451 74,451 L0 0 0| 74,451 . 02/01/2066 . 1.C FE .
..92538U-AA-9 | VERUS SECURITIZATION TRUST 2022-3 .. 03/01/2024 . | PAYDOUN .. 116,230 ..116,230 ..116,230 |. 0 0| .116,230 . 02/01/2067 . [1.A FE .
..92890K-BD-6 | WFRBS COMMERCIAL MORTGAGE TRUST 2014-C22 .... 03/01/2024 . | PAYDOUN .5,508 |. 0 0| . 09/01/2057 . [1.A FE .
..92030K-AH-1 | WIFRBS COMMERCIAL MORTGAGE TRUST 2014-C24 .... 03/01/2024 . | PAYDOUN .3,494 | 0 0| . 11/01/2047 . [1.C FE .
..029766-1V-1 | WACHOVIA BANK COMMERCIAL MORTGAGE TRUST ..... [....... . 03/01/2024 . | PAYDOUN ... L1110 .0 . 0 . 10/01/2041 . [1.A FM .
..949831-AS-0 | WELLS FARGO MORTGAGE BACKED SECURITIES 2 .... |....... . 03/01/2024 . | PAYDOUN ... ..o 1,524 . .0 . 0 . 07/01/2049 . [1.A ........
..94989T-BC-7 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 03/01/2024 . | PAYDOUN ... ....6,246 |.... .0 . 0 . 09/01/2058 . [1.A FE .
..94980U-BH-3 | WELLS FARGO MORTGAGE BACKED SECURITIES 2 .... |....... . 03/01/2024 . | PAYDOUN ... ...38,800 |.... .0 . 0 . 07/01/2047 . (1.A ........
..949891-AV-9 | WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 03/01/2024 . | PAYDOUN ... L. 2,754 ... .0 . 0 . 11/01/2048 . [1.A FE .
..94989Y-BC-6 | WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 03/01/2024 . | PAYDOUN ... ... 3,978 |.... .0 . 0 . 01/01/2059 . [1.A FE .
..95000C-BE-2 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... . |- 03/01/2024 . | PAYDOUN ... ....9,587 |.... .0 . 0 . 01/01/2059 . [1.A FE .
..95000D-BG-5 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... . |- 03/01/2024 . | PAYDOUN ... ....9,785 |.... .0 . 0 . 06/01/2049 . [1.A FE .
..95000J-AY-4 | WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .. 03/01/2024 . | PAYDOUN .6,245 |. 0 0| . 12/01/2059 . [1.A FE .
..95000K-BE-4 | WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... . 03/01/2024 . | PAYDOUN ... ...9,903 |.... 0. .0 . . 11/01/2049 . [1.A FE .
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..95001J-AY-3 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 03/01/2024 . | PAYDOUN ... .0 ....8,068 |.... .. (201) ). .0 . 0 . 05/01/2051 . [1.A FE .
..95001R-AY=5 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 03/01/2024 . | PAYDOUN ... .0 .0 . 0 . 01/01/2052 . [1.A FE .
..95001T-BJ-3 | WELLS FARGO MORTGAGE BACKED SECURITIES 2 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 11/01/2048 . [1.A ........
..95001X-BA-3 | WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 05/01/2052 . [1.A ........
..95001Y-AF-1 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2052 . [1.A FE .
..95002T-AA-2 | WELLS FARGO MORTGAGE BACKED SECURITIES 2 .... |....... . 03/01/2024 . | VARIOUS ... .0 . 0 . 06/01/2050 . [1.A ........
..95002X-BH-7 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 08/01/2053 . [1.A FE .
..95003N-AB-2 | WELLS FARGO MORTGAGE BACKED SECURITIES 2 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 . 03/01/2052 . [1.A ........
..95058X-AK-4 |WENDY'S FUNDING LLC .....evvvvvvvvvvnrnnnnnnnnnnnns [ereeenn . 03/15/2024 . | PAYDOUN ... .0 . 0 . 06/15/2051 . |2.B FE
..95058X-AM-0 | WENDY'S FUNDING LLC ... 03/15/2024 . | PAYDOUN K 0 0| . 03/15/2052 . |2.B FE
..960386-AN-0 | WESTINGHOUSE AIR BRAKE TECHNOLOGIES CORP ... 03/15/2024 . [MATURITY . . 3,000,000 ..3,000,000 ..2,946,450 |. 0 0| .3,000,000 . 03/15/2024 . |2.C FE
..96221T-AL-1 | WFRBS COMMERCIAL MORTGAGE TRUST 2014-LC1 03/01/2024 . | PAYDOUN ... .5,000,000 ..5,000,000 ..4,946,875 |. 0 0| .5,000,000 . 03/01/2047 . (1.G FE .
..96928*-FR-3 | WALGREEN CO .......evvmmmmnniiiiiiiiis [ eeeenn . 03/15/2024 . | SINKING PAYMENT . ... 38,759 .0 . 0 . 09/15/2038 . [2.B ........
..970630-AB-8 | WILLIS ENGINE STRUCTURED TRUST Il ....evvvuunn [oreenns . 03/15/2024 . | PAYDOUN ... ....33,554 .0 . 0 . 08/15/2042 . |3.B FE
..976520-BK-4 | WINWATER MORTGAGE LOAN TRUST 2014-2 .......... [....... . 03/01/2024 . | PAYDOUN ... ... 15,025 .0 . 0 . 09/01/2044 . [1.A ........
..97652R-BA-4 | WINWATER MORTGAGE LOAN TRUST 2014-3 .......... [....... . 03/01/2024 . | PAYDOUN ... ... 27,338 .0 . 0 . 11/01/2044 .
..97652R-BB-2 | WINWATER MORTGAGE LOAN TRUST 2014-3 .......... [....... . 03/01/2024 . | PAYDOUN ... ... 22,417 .0 . 0 . 11/01/2044 .
..97652T-BD-4 | WINWATER MORTGAGE LOAN TRUST 2015-1 .......... [....... . 03/01/2024 . | PAYDOUN ... ... 21,880 .0 . 0 . 01/01/2045 .
..97652U-BE-9 | WINWATER MORTGAGE LOAN TRUST 2015-2 .......... [....... . 03/01/2024 . | PAYDOUN ... ... 13,897 .0 . 0 . 02/01/2045 .
..97652U-BF-6 | WINWATER MORTGAGE LOAN TRUST 2015-2 .......... [...oonn . 03/01/2024 . | PAYDOUN ... .. 82,857 .0 . 0 . 02/01/2045 .
..97654D-A0-9 | WINWATER MORTGAGE LOAN TRUST 2015-5 03/01/2024 . | PAYDOUN 11,256 0 0| . 08/01/2045 .
..97654D-BZ-8 | WINWATER MORTGAGE LOAN TRUST 2015-5 .. 03/01/2024 . | PAYDOUN .. 13,118 0 0| . 08/01/2045 .
..00908P-AA-5 | AIR CANADA 2017-1 CLASS AA PASS THROUG . . 01/15/2024 . | SINKING PAY . 38,400 , , K , K 0 0| , . 01/15/2030 .
..00908P-AB-3 |AIR CANADA 2017-1 CLASS A PASS THROUGH T ... . 01/15/2024 . | SINKING PAYMENT . .. 168,781 . 168,781 ..161,363 |. ..164,520 |. 0 0| 168,781 . 01/15/2030 .
..00908P-AC-1 |AIR CANADA 2017-1 CLASS B PASS THROUGH T ... . 01/15/2024 . | SINKING PAYMENT . 48,942 ... 48,942 48,942 |. 48,942 |. 0 0| 48,942 . 01/15/2026 .
..00176A-BE-4 | AMMC CLO XI LTD .. . 01/30/2024 . | PAYDOUN .. 969,329 ..969,329 ..969,329 |. ..969,329 |. 0 0| .969,329 . 04/30/2031 .
..00176D-AJ-8 | AMMC CLO XIII LTD . 01/24/2024 . | PAYDOUN ,087,445 ,931,400 |. .1,949,470 |. 0 0| .1,087,445 . 07/24/2029 .
..00178L-AB-5 | AMMC CLO 21 LTD .. . 02/02/2024 . | PAYDOUN . 1,004,643 ..997,610 |. ..999,419 |. 0 0| 1 004,643 . 11/02/2030 .
..00500R-AA-3 | ACREC 2021-FL1 LTD . . 03/18/2024 . | PAYDOUN .. 425,805 ..419,151 ..419,423 |. 0 0| . 10/16/2036 .
..04002B-AA-3 | AREIT 2023-CRE8 LLC . 01/17/2024 . | PAYDOUN 56,141 , 55,861 |. 0 0| . 08/17/2041 .
..04016V-AA-3 | ARES XLVII CLO LTD .... . 01/16/2024 . | PAYDOUN . 1,206,569 .. 1,206,569 ..1,201,417 | , K 0 0| , . 04/15/2030 .
..04941G-AN-8 | ATLAS SENIOR LOAN FUND I LTD . 03/21/2024 . | PAYDOUN 8,582,263 .. 8,582,263 ..8,481,548 |. 8 547 118 | 0 0| 8 582,263 . 11/17/2027 .
..04966H-AC-0 | ATRIUM X111 ... . 03/13/2024 . | PAYDOUN . 5,250,000 ..5,250,000 ..5,211,938 |. .5,215,518 |. 0 0| .5,250,000 , . 11/21/2030 .
..050261-AB-2 | AUBURN CLO LTD . . 03/25/2024 . |PAYDOIN ...oovvvvviiiiiiiins oo e 18,300,000 |....... 18,300,000 |....... 18,267,125 |.......18,284,393 |.... .0 . 0 e 18,300,000 |.. ...579,257 |. 10/20/2030 .
..050261-AC-0 | AUBURN CLO LTD . 03/25/2024 . | PAYDOUN ... . 8,010,400 ..8,010,400 .7,800,082 |.... .0 . ...0 |........8,010,400 |.. 253,556 |. 10/20/2030 .
..056162-AN-0 | BARINGS CLO LTD 2015-1 . 01/22/2024 . | PAYDOUN . . 800,800 , K ..795,658 |. 0 0| 800,800 . 13,941 |. 01/20/2031 .
..06738E-CA-1 |BARCLAYS PLC .......evvuueee . 03/20/2024 . MITSUBISHI UFJ SECS ..5,000,000 . 4 463 200 |. . 4,508,790 |. 0 0| . 4,511,933 177,966 |. 08/09/2033 .
..08179C-AQ-4 |BENEFIT STREET PARTNERS CLO XI ... . 02/28/2024 . |PAYDOIN .....ovvvvvvvvvnnnns |oveeeeennennennnnnns 20222 5,000,000 ... 5,000,000 |........ 4,877,500 |........4,804,290 |.... .0 . 0 e 5,000,000 |.. ...133,688 |. 04/15/2029 .
..08179X-BA-2 |BENEFIT STREET PARTNERS CLO Il LTD .... . 01/30/2024 . |PAYDOUN ...oovvvvvvviiiiiins |oeeeeeieieeneeeneens ..., 16,940,000 |....... 16,940,000 |....... 16,855,365 |....... 16,873,998 |.... .0 . 0 e 16,940,000 |.. ...350,170 |. 07/15/2029 .
..08180E-BN-3 |BENEFIT STREET PARTNERS CLO |11 LTD .. . 01/30/2024 . | PAYDOUN 10,000,000 10,000,000 |. 10,000,000 |. 0 0| 10,000,000 . 07/20/2029 .
..00228Y-AB-8 | BLACKBIRD CAPITAL AIRCRAFT LEASE SECURIT . 03/15/2024 . | PAYDOUN ..432,323 0 0| . 12/16/2041 .
..09228Y-AC-6 | BLACKBIRD CAPITAL AIRCRAFT LEASE SECURIT . 01/15/2024 . | PAYDOUN ..121,918 0 0| , . 12/16/2041 .
..00261T-AA-9 | BLACKROCK MOUNT ADAMS CLO IX LP . 03/22/2024 . | PAYDOUN 3 701,531 |. 0 0| .3, 712 489 . 09/22/2031 .
..12480V-AC-9 | CBAM 2017-1 LTD ........... . 01/22/2024 . | PAYDOUN .1,465,886 |. 0 0| . 1,467,297 . 07/20/2030 .
..12549J-AY-7 | CIFC FUNDING 2014 LTD . 01/18/2024 . | PAYDOUN ..680,252 0 0| . 01/18/2031 .
.. 12662C-AA-5 |MKS CLO 2017-2 LTD .... . 01/22/2024 . | PAYDOUN , , , K ..229,233 |. 0 0| , . 01/20/2031 .
..143109-AN-6 | CARLYLE US CLO 2016-4 LTD . . 02/06/2024 . | PAYDOUN . 9 400,000 . 9 400 000 9 322,450 |. 9 334,852 |. 0 0| .9, 400 000 . 10/20/2027 .
..14315B-AA-4 | CARLYLE US CLO 2017-4 LTD . . 01/16/2024 . | PAYDOUN . 2,802,800 ..2,802,800 ..2,787,385 |. .2,789,781 0 0| .2,802,800 . 01/15/2030 .
..26251L-AC-8 | DRYDEN 64 CLO LTD ... . 01/18/2024 . | PAYDOUN ..746,702 ..747,374 |. 0 0| . 04/18/2031 .
..30323C-AA-8 |FS RIALTO 2021-FL3 . . 03/16/2024 . | PAYDOUN ... 251,169 247,009 |.... 0. .0 . . 11/16/2036 .
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..36361W-AE-6 | GALLATIN CLO IX 2018-1 LTD . 01/22/2024 . | PAYDOUN ... .8,552,669 |.... ....37,550 | .0 . 0 0 e .0 .. 161,196 |. 01/21/2028 . [1.A FE .
..38175B-AA-2 | GOLUB CAPITAL PARTNERS CLO 36M LTD . . 02/05/2024 . | PAYDOUN . ..277,503 |. 1,347 ). 0 0| 0| 0 |. 4,902 |. 02/05/2031 . |1.A FE ....
..39729R-AB-4 | GREENWOOD PARK CLO LTD .. . 01/16/2024 . | PAYDOUN 829 658 ..823,397 |. ..6,261 | 0 0| 829 658 0| 0. 14,132 |. 04/15/2031 . [1.A FE ....
..39808P-AL-0 | GREYWOLF CLO V LTD . . 01/25/2024 . | PAYDOUN .. 703,748 ..699,764 |. ..3,%84 | 0 0| .703,748 0| 0 |. 12,229 |. 01/27/2031 . [1.A FE ....
..40436V-AE-1 |HPS LOAN MANAGEMENT 11 . 02/06/2024 . | PAYDOUN 1 003,216 .1,001,036 |. ..2,180 | 0 0| .1,003,216 0| 0. 17,111 |. 05/06/2030 . [1.A FE ....
..42086P-AC-7 |HAYFIN US XI1 LTD ..... . 01/22/2024 . | PAYDOUN ..641,044 |. . 469 | 0 0| .641,513 0| 0 |. 11,386 |. 04/20/2031 . [1.A FE ....
..46593C-AA-7 | JFIN CLO 2017-11 LTD .. . 02/28/2024 . | PAYDOUN 1,344,252 |. ..6,712 | 0 0| . 1,350,964 0| 0. 17,395 |. 09/20/2029 . [1.A FE ....
.. 46593C-AE-9 | JFIN CLO 2017-11 LTD .. . 02/28/2024 . | PAYDOUN ... 10,494,060 |.... .0 . ...0 0 . 09/20/2029 . (1.B FE ....
..48250V-Ali-7 |KKR CLO 13 LTD . . 01/16/2024 . | PAYDOUN ... .0 . 0 0 . 01/16/2028 . [1.A FE ....
..48251J-AL-7 |KKR CLO 18 LTD . . 01/18/2024 . | PAYDOUN 0 0| 0| . 07/18/2030 . (1.A FE ....
..54008P-All-3 | LOCKWOOD GROVE CLO LTD . 01/25/2024 . | PAYDOUN 0 0| 0| . 01/25/2030 . [1.A FE ....
..55284A-AA-6 | MF1 2021-FL7 LTD . 03/18/2024 . | PAYDOUN ... .0 . 0 0 . 10/16/2036 . [1.A FE ....
..55284J-AA-7 | MF1 2022-FL8 LTD .... . 03/19/2024 . | PAYDOUN ... . 140, ..140, .. 138, e 139, .0 . 0 0 . 02/19/2087 . (1.A FE ....
..59111R-AA-0 | METAL 2017-1 LLC . . 03/15/2024 . | PAYDOUN 26,518 ...26,518 ...26,518 |. 26,518 |. 0 0| 0| . 10/15/2042 . (5.B FE ....
..60689W-BZ-3 | VENTURE XXX CLO LTD . 01/16/2024 . | PAYDOUN . .. 188,128 . 188,128 . 188,128 |. . 188,128 |. 0 0| 0| . 01/15/2031 . [1.A FE ....
..62983P-AA-3 | NAKILAT INC ............. . 12/31/2023 . | SINKING PAYMENT ... 89,008 ...89,998 ...89,998 |. ...89,998 |. .0 ] 0 . 0| .0 . 12/31/2033 . (1.E FE ....
..64132D-AJ-7 | NEUBERGER BERMAN LOAN ADVISERS CLO 32 LT . 02/01/2024 . | CITIGROUP GLOBAL MKT . 30,078,000 .30,000,000 .30,028,500 |. 30,029,393 |. (1,226) | 0 . (1,226) 0| ,028, ,833 | . 01/20/2032 . (1.A FE ....
..66858H-AU-0 | NORTHWOODS CAPITAL 22 LTD .... . 03/01/2024 . | PAYDOUN .. . 4,000,000 ..4,000,000 ..3,980,000 |...eevvrririnnnnns 0| 20,000 |. 0 . 20,000 0| .4,000,000 .0 . 09/01/2031 . [2.A FE ....
. 67107F-BL-0 |OZLM VIII LTD ........ . 01/17/2024 . | PAYDOUN . 3,608,665 .. 3,608,665 ..3,579,7% |. .3,588,011 |. .20,654 | 0 0| .3,608,665 0| . 10/17/2029 . (1.A FE ....
..67108B-BS-3 | 0ZLM FUNDING 11 LTD . 02/15/2024 . | PAYDOUN . 6,000,000 ..6,000,000 ..5,917,500 |. .5,925,533 |. 0 0| .6,000,000 0| . 07/30/2031 . [1.C FE ....
. 67108-BE-8 | 0ZLM V11 LTD . 02/02/2024 . | PAYDOUN 7,225,295 .. 7,225,295 .. 7,214,457 |. 7,217,113 | 0 0| . 7,225,295 0| . 07/17/2029 . (1.A FE ....
..67108W-BL-2 | 0ZLM V11 LTD . 02/02/2024 . | PAYDOUN . 2,080,000 ..2,080,000 ..2,038,400 |. 2,049,321 |. 0 0| .2,080,000 0| . 07/17/2029 . (1.G FE ....
..67109K-BE-3 | 0ZLM IX LTD .. . 03/08/2024 . | PAYDOUN . 4,500,000 ..4,500,000 .. 4,478,355 |. . 4,478,412 |. 0 0| .4,500,000 0| . 10/20/2031 . [1.A FE ....
..67109U-AS-1 | 0ZLM XI LTD .. . 01/30/2024 . | PAYDOUN . 1,337,857 1,337,857 1,336,853 .1,336,91 |. 0 0| . 1,337,857 0| . 10/30/2030 . [1.A FE ....
..67111C-AL-2 |OFSI BSL VIII LTD . 01/16/2024 . | PAYDOUN .. 389,453 ..389,453 ..385,559 |. ..387,337 | 0 0| .389,453 0| . 08/16/2029 . [1.A FE ....
..67111K-AL-4 | 0ZLM XVI LTD ... . 02/09/2024 . | PAYDOUN . 3,000,000 ..3 000,000 ..2 857,500 |. .2,900,446 |. 0 0| .3,000,000 0| . 05/16/2030 . [1.A FE ....
..67111K-AN-0 | OZLM XVI LTD . 02/09/2024 . | PAYDOUN . 5,373,000 ..5,373,000 ..5,332,703 |. .5,373,000 |. 0 0| .5,373,000 0| . 05/16/2030 . [1.C FE ....
..67112G-AA-6 | OZLM XVI11 LTD . . 01/16/2024 . | PAYDOUN .. . 1,688,416 ..1,688,416 ..1,666,466 |. 1,669,448 |. 0 0| .1,688,416 .0 . 04/15/2031 . [1.A FE ....
..67577P-AA-4 | OCTAGON 56 LTD .... . 03/20/2024 . | CITIGROUP GLOBAL 11§ SR A RN 1,844,163 |........ 2,021,000 |........ 1,621,853 |.... .0 . 0 e 1,661,440 |.. . 182,723 |... .. 107,789 |. 10/15/2034 . [3.C FE ....
..69701Y-AA-0 | PALMER SQUARE LOAN FUNDING 2021-1 LTD ... . 01/22/2024 . | PAYDOUN .. .. 405,428 . .0 . 0 .405,428 |.. 0 6,963 |. 04/20/2029 . [1.A FE ....
..704690-AK-5 | PEAKS CLO 1 LTD . 01/25/2024 . | PAYDOUN .. 343,254 ..343,254 |. 0 0| .343,254 .0 K . 07/25/2030 . [1.A FE ....
..704690-AL-3 | PEAKS CLO 1 LTD .. . 01/25/2024 . | PAYDOUN .. 463,279 ..458,331 0 0| .463,279 0| . 07/25/2030 . (1.A FE ....
..818810-AS-5 | SHACKLETON 2013-111 CLO LTD . . 01/16/2024 . | PAYDOUN ... .0 . 0 .905,585 |.. 0 . 07/15/2030 . [1.A FE ....
..83610J-AA-4 | SOUND POINT CLO XIX LTD . . 01/16/2024 . | PAYDOUN ... .0 . v 0 ... 982,049 . 0 . 04/15/2031 . [1.A FE ....
..83611G-AL-5 | SOUND POINT CLO XVII .. . 01/22/2024 . | PAYDOUN .. 3,025,582 ..2,99%,32%6 |. 3 000 034 |. 0 0| . 3,025,582 0| . 10/20/2030 . [1.A FE ....
..85572R-AA-7 | START LTD/BERMUDA . 03/15/2024 . | PAYDOUN 54,247 53,748 |. 54,165 |. 0 0| 54,247 0| . 05/15/2043 . [1.G FE ....
..85573L-AA-9 | START |1 LTD . 03/15/2024 . | PAYDOUN ... ... 72,306 .. 73,390 |............72,768 |.... .0 . 0 ..72,306 |.. 0 . 03/15/2044 . [2.A FE ....
..87272H-AA-8 | TIAA CLO |11 LTD . 01/16/2024 . | PAYDOUN ... . 427,899 427,899 |........... .0 . 0 427,899 |.. 0 . 01/16/2031 . [1.A FE ....
..88390A-AT-7 | THL CREDIT WIND RIVER 2014-2 CLO LTD . . 01/16/2024 . | PAYDOUN .. 805,373 ..805,373 ..803,359 |. ..803,498 |. 0 0| .805,373 0| . 01/15/2031 . [1.A FE ....
. 88606I-AA-0 | THUNDERBOLT AIRCRAFT LEASE LTD ... . 03/15/2024 . | PAYDOUN .. 123,842 .. 123,842 .. 124,544 | ..123,871 |. 0 0| 123,842 0| . 05/17/2032 . 2.A FE ....
. 8860611-AB-8 | THUNDERBOLT AIRCRAFT LEASE LTD . 03/15/2024 . | PAYDOUN ..4,974 . 4,974 . 4,904 |. . 4,969 |. 0 0| . 4,974 0| . 05/17/2082 . [3.C FE ....
..92328G-BA-3 | VENTURE XIV CLO LTD . 02/28/2024 . | PAYDOUN .. 362,301 ..362,301 ..360,127 |. ..361,024 |. 0 0| .362,301 0| . 08/28/2029 . [1.A FE ....
..92558F-AA-7 | VIBRANT CLO VIII LTD . . 01/22/2024 . | PAYDOUN . 643,601 ..643,601 ..643,538 |. ..643,590 |. 0 0| .643,601 0| . 01/20/2031 . [1.A FE ....
..92915P-AH-8 | VOYA CLO 2014-1 LTD ... . 01/18/2024 . | PAYDOUN 2,401,595 .. 2,401,595 ..2 390,919 |. 2 392,59 |. 0 0| .2,401,59% 0| . 04/18/2031 . [1.A FE ....
..94950G-AL-1 | WELLFLEET CLO 2017-1 LTD . 01/22/2024 . | PAYDOUN . 1,738,649 1,738,649 ..1,731,062 |. .1,738,212 |. 0 0| . 1,738,649 0| . 04/20/2029 . (1.A FE ....
..94951M-AJ-2 | WELLFLEET CLO 2017-2A LTD . . 01/22/2024 . | PAYDOUN ..610,508 . 610,508 . 608,371 |. . 610,508 |. 0 0| 610,508 0| . 10/20/2029 . (1.A FE ....
..98875L-AC-3 | ZAIS CLO 5 LTD . . 01/16/2024 . | PAYDOUN . 1,680,370 ..1 680,370 ..1 680,370 |. .1,680,370 |. 0 0| .1,680,370 0| . 10/15/2028 . [1.A FE ....
..98875L-AE-9 |ZAIS CLO 5 LTD . . 01/16/2024 . | PAYDOUN ..219,376 ..219,376 ..219,376 |. 0 0| .219,376 0| . 10/15/2028 . [1.A FE ....
..08878C-AC-0 |Z CAPITAL CREDIT PARTNERS CLO 2018-1 LTD . 01/16/2024 . | PAYDOUN . 1,625,288 1 609,272 |. 1,623,192 |. .2, K 0 0| . 1,625,288 0| . 01/16/2031 . [1.A FE ....
..98885G-AA-6 | ZAIS CLO 8 LTD . . 01/16/2024 . | PAYDOUN .. 826,042 . 811,586 |. ..821,672 |.. .. ..4,370 |. 0 0 .826,042 0 . 04/15/2029 . [1.A FE ....
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 374,706,301 376 936 746 374,904,030 360,895,980 43 2,298,661 0 0 372,771,211 1,935,088 XXX XXX
..25746U-DD-8 | DOMINION ENERGY INC 03/20/2024 . ‘BANG/AMERICA SECUR.L ..2,500,000 .. 1,925,000 |. 01,926,172 |. 0 0| . 1,925,028 . 516,222 |. . 01/01/9999 . [2.C FE ....
..857477-AQ-6 | STATE STREET CORP ... . 03/15/2024 . | CALL 100 ......ccceeeeeeees Joveeeeeeennnnnnnnns |oe.. 2,645,000 ... 2,645,000 |........ 2,680,070 |........2,645,000 |.... .0 .. L0 s 2,645,000 |.. . 01/01/9999 . [2.A FE ....
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1309999999. Subtotal - Bonds - Hybrid Securities 5,086,250 5,145,000 4,605,070 4,570,172 0 (144) 0 (144) 0 4,570,028 0 516,222 516,222 93,123 XXX XXX
.. 92189H-30-0 |VANECK J. P. MORGAN EM LOCAL CURRENCY BO ... | ....... | 01/12/2024 . |NATL FINANCIAL SERVI ... | ...... 16,000.000 |......... 405,087 ivvvviiiiiinnnnns 0 foennnns 553,664 |........... 405,600 |....... 148,064 |............... [ 0 fns 148,064 |...oovvveeneens [V PO 553,664 |.......oeeeee. 0 ... (148,627) |...... (148,627) |..ooeeeeeeeeen 0|
1619999999. Subtotal - Bonds - SVO Identified Funds 405,037 0 553,664 405,600 148,064 0 0 148,064 0 553,664 0 (148,627) (148,627) 0
2509999997. Total - Bonds - Part 4 405,412,344 404,997,436 433,313,947 390,551,705 148,107 1,868,096 0 2,016,203 0 401,875,710 0 3,395,765 3,396,765 9,160,689 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 405,412,344 404,997,436 433,313,947 390,551,705 148,107 1,868,096 0 2,016,203 0 401,875,710 0 3,395,765 3,396,765 9,160,689 XXX XXX
..857477-60-8 |STATE STREET CORP ...oovvviiiiiiiiiiiiiiiieeee | ....... | 03/14/2024 . |NON7BROKER TRADE, BO ... | ....... 42,000.000 |...... 1,050,000 |........ 42,000.00 |........ 1,103,760 |........ 1,051,260 |......... 52,500 |oooiiiiiienns 0 fooeiinnnnees [ P 52,500 |.oooeeiiiennns [ 1,103,760 |............... 0 [...... (53,760) |....... (53,760) |...oeeueens 15,488 |...ooeee ool 2.AFE ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 1,050,000 XXX 1,103,760 1,051,260 0 0 0 1,103,760 0 (53,760) (53,760)
4509999997. Total - Preferred Stocks - Part 4 1,050,000 XXX 1,103,760 1,051,260 0 0 0 1,103,760 0 (53,760) (53,760)
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 1,050,000 XXX 1,103,760 1,051,260 0 0 0 1,103,760 0 (53,760) (53,760)
..00091G-10-4 | ACV AUCTIONS INC .... . 02/22/2024 . | BANC/AMERICA SECWR.L ... |........ 7,089.000 |......... 116,447 ..107,3%8 |.... .0 .0 . .0 . .100,249 |. L7199 | 7,199
..001230-10-4 | AGNC INVESTMENT CORP 01/18/2024 . [NATL FINANCIAL SERVI ... |..... 100,000.000 . 981,000 |. .0 0 0| 60,612 |. . 60,612 |..
..00206R-10-2 | AT&T INC .oevvvvvviiiiiiiiiiiiiiiieieeeeccceeeeeeeeeees [ e . 01/17/2024 . |NATL FINANCIAL SERVI ... |..... 142,700.000 |.. . 2,394,506 .0 .0 . 0 (232,400) |...... (232,400)
..035710-83-9 | ANNALY CAPITAL MANAGEMENT INC .......cooeveeeees [ereennn . 01/18/2024 . |NATL FINANCIAL SERVI ... |....... 50,000.000 |.. ..968,500 .0 .0 . 0 ...28,632 |[........
..04010E-10-9 | ARGAN INC ...evvniiiiiiiiis [ e |6 01/25/2024 . [NATL FINANCIAL SERVI ... |....... 37,747.000 |.. 1,766,182 |...... (476,451) |.. .0 0 s 0 .411,270 |....
..049904-10-5 | ATRION CORP ......coovreeiiiiiiieieieeeeeeeeeeeeeeee [ . 01/22/2024 . |NATL FINANCIAL SERVI ... |........ 4,395.000 |.. .1,664,782 |...... (309,048) |.. .0 .0 [...... (309,048) |... 0 ...91,5% ...
. 10576N-10-2 |BRAZE INC ...oooeeeeieiiiiiiiii [ . 02/09/2024 . | RAYMOND JAMES & ASSO ... |........ 5,204.000 |.. ..276,489 |.......... 4,99 |.. .0 .0 . 0 .. 18,066 |....
..205826-20-9 | COMTECH TELECOMMUNICATIONS CORP .........ccovves [rennn . 02/07/2024 . |MERRILL LYNCH PIERCE ... |..... 320,121.000 |.. .2,529,000 |....... 101,923 |.. .0 .0 . 0
..23954D-10-9 | DAY ONE BIOPHARMACEUTICALS INC ... . |- 03/19/2024 . | BANC/AMERICA SECWR.L ... |....... 41,201.000 |.. .. .0 .0 . 0
..25179-10-3 | DEVON ENERGY CORP ... . 01/18/2024 . |NATL FINANCIAL SERVI ... |....... 13,000.000 |.. ..588,900 |....... 119,822 |.. .0 0 |l 119,822 .. 0
..20273V-10-0 |ENERGY TRANSFER LP . 01/19/2024 . [NATL FINANCIAL SERVI ... |..... 133,500.000 .1,842,300 |...... (656,403) .0 0 . (656,403) 0|
..30049A-10-7 |EVOLUTION PETROLEUM CORP 01/24/2024 . [MERRILL LYNCH PIERCE . 482,887.000 .2,805,573 |. 422,864 .0 0 422,864 0|
..34962K-10-0 |FORTITUDE GOLD CORP ......... 03/07/2024 . | VARIOUS ... |-.... 517,391.000 .3,083,650 |. 186,499 .0 0 186,499 0| .3,270,150
..36243J-10-1 | FRANKLIN BSP REALTY TRUST INC ...oevvvvvvrrrnnnns [ oo . 01/24/2024 . |NATL FINANCIAL SERVI ... |....... 44,975.000 |.. ... 607,612 |....... (19,339) |.. ...0 ] .0 [ (19,339) ... o0 ]ee.....588,273 ..
..36116M-10-6 | FUTUREFUEL CORP .........eevmmmimmnininiiniiiiiiiinns [ eeeenn . 02/05/2024 . | VARIOUS .....ovvvvvviiininns |oees 174,319.000 |.. .1,059,860 |....... 274,732 |.. ...0 ] .0 . o0 eeennn. 1,334,591 ..
..37954Y-87-1 | GLOBAL X URANIUM ETF .......oooeeiiiinnnnn [ . 01/30/2024 . |NATL FINANCIAL SERVI ... |....... 25,000.000 |......... 763,434 |....ccooeiiiiiiiiins oo 782,470 |0 0. ...0 ] .0 . 0 e 782,470 .. (19,036)
..459200-10-1 | INTERNATIONAL BUSINESS MACHINES CORP .......... [.eeeenr |- 01/17/2024 . [NATL FINANCIAL SERVI ... |....... 14,130.000 |.. . ........2,310,962 |...... (309,466) |.. ...0 ] .0 . o0 ]eennnn 2,001,495 .. 339,697
..55336YV-10-0 |MPLX LP .evvvriiiiiiiiiiiiiiiiiieceeceeeceeeeeeeeeeees [ oo . 01/18/2024 . |NATL FINANCIAL SERVI ... |....... 12,000.000 |......... 443,340 .... 368,760 |...........440,640 |....... (71,880) |.. ...0 ] .0 . .0 |.eeee.... 368,760 .. . 74,580
..637215-10-4 |NATIONAL PRESTO INDUSTRIES INC .....evvvvvvvvnnns [ereenn . 02/05/2024 . |NATL FINANCIAL SERVI ... |....... 21,894.000 |...... 1,751,082 1,614,354 |........ 1,757,650 |...... (143,296) |.. ...0 ] 0 e (143,296) [ovveeiiiinnnnnn 0 o 1,614,354 |.. 136,728
..637870-10-6 |NATIONAL STORAGE AFFILIATES TRUST ........cooee [eennn . 01/25/2024 . |NATL FINANCIAL SERVI ... |....... 34,000.000 |...... 1,318,598 1,399,382 |........ 1,409,980 |[....... (10,598) |.. ...0 ] .0 [o...... (10,598) |... a0 1,399,382 |.. (80,784)
..67058H-10-2 | NUSTAR ENERGY LP ...ooooeieiiiiiiiiiiiiiiiiieeeeens [ . 01/18/2024 . |NATL FINANCIAL SERVI ... |...... 10,700.000 |......... 192,713 ...........199,876 |....... (58,636) |.. ...0 ] .0 |....... (58,636) |... 0 141,240 |.. 51,473
..681936-10-0 | OMEGA HEALTHCARE INVESTORS INC 02/01/2024 . [MERRILL LYNCH PIERCE ... |.......25,000.000 .. 723,564 ..721,875 |. (44,625) .0 0 (44,625) 0| .721,875 .1,689 |..
..68622V-10-6 | ORGANON & CO ... 01/24/2024 . [NATL FINANCIAL SERVI ... |..... 114,510.000 . 1,884,716 . 1,714,427 |. 1,755 .0 0 1,755 0| 1,714,427 170,289 |..
..70014A-10-4 | PARK AEROSPACE CORP ... 01/19/2024 . [MERRILL LYNCH PIERCE ... |..... 231,658.000 . 3,288,872 .. 3,226,890 |. .. (178,483) .0 0 .(178,483) 0| . 3,226,890 . 61,982 |..
..726503-10-5 |PLAINS ALL AMERICAN PIPELINE LP ....covvvvvvvnns [eeennn . 01/18/2024 . |NATL FINANCIAL SERVI ... |..... 109,500.000 |...... 1,700,434 1,050,013 |........ 1,658,925 |...... (608,912) |.. ...0 ] 0 e (608,912) |... 0 e 1,050,013 |.. ..... 650, ...... 650,421
..763165-10-7 |RICHARDSON ELECTRONICS LTD/UNITED STATES ..... [....... . 03/07/2024 . | VARIOUS ....ovvvvvrvnrinnnns s 254,984.000 |.......2,390,882 3,663,041 |........2,736,536 |[....... 424,212 |.. ...0 ] 0 | 424,212 .. 0 e 3,663,041 |.. ... (1,272,159) [... (1,272,159)
..88579Y=10-1 |3M CO .oevvvvvviiiiiiiiiiicciicicccccccccccccccceeeceens [ . 01/18/2024 . |NATL FINANCIAL SERVI ... |....... 28,000.000 |...... 2,971,000 |.....ocoovviiiiiinns oeeeeens 2,929,204 |........3,060,960 |...... (131,756) |.. ...0 ] 0 el (131,756) |... 0 e 2,029,204 |..
. 888787-10-8 | TOAST INC ..oooeeeiiiiiiiiiieiiiieeeeeeeeeeeeeeeeeeen [ . 02/27/2024 . | BANC/AMERICA SECWR.L ... |........ 9,071.000 |.. ...0 ] .0 . 0
..90353T-10-0 |UBER TECHNOLOGIES INC ....cooevveveiiiieiiiiieeeies [ . 02/06/2024 . | MORGAN STANLEY & CO .... |........ 2,330.000 |.. ...0 ] .0 . 0
..917488-10-8 | UTAH MEDICAL PRODUCTS INC .....cevvvveeeeeeeeeeens oo . 02/23/2024 . |VARIOUS ...oovvvvvviiiiiinns |oeeees 39,298.000 |.. . ...0 ] .0 |....... 100,872 |... 0
..92343V-10-4 | VERIZON COMMUNICATIONS INC ....ccooveveeeeeeeeeens [ . 01/17/2024 . |NATL FINANCIAL SERVI ... |........ 8,000.000 |.. ... 301,600 ...0 ] 0 el (14,205) ... 0
..931427-10-8 | WALGREENS BOOTS ALLIANCE INC .......evvvvvvvvnnns [eeeenn . 01/18/2024 . |NATL FINANCIAL SERVI ... |..... 117,000.000 |.. .1,749,370 ...0 ] .0 . 0 e 3,044,790 [oeiiiiiiinnnnnn 0 fonnll. (490,045) | (490,045)
..978097-10-3 | WOLVERINE WORLD WIDE INC ......ceeveeeeeeeeeenenes [oeennn . 02/01/2024 . |NATL FINANCIAL SERVI ... |..... 100,000.000 |.. .0 . .0 .. .0 .. . (95.477) |....... (95,477)




SCHEDULE D - PART 4

STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

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

..68373\1-10-7 | OPERA LTD
..G65773-10-6 | NORDIC AMERICAN TANKERS LTD .

. |NATL FINANCIAL SERVI ...
. MERRILL LYNCH PIERCE ...

357,369 |....

....... 3,628 |..ooouneeee

....357,369 |..

1 2 7 8 9 10 Change In Book/Adjusted Carrying Value 16 18 19 20 22
11 12 15 NAIC
Desig-
nation,
NAIC
Total Desig-
Foreign Bond nation
Exchange Book/ Interest/ Modifier
Prior Year Current Change in | Adjusted Stock and
Book/ Unrealized| Year's Book Carrying Realized Dividends SVO
CuUsIP Adjusted | Valuation | (Amor- /Adjusted | Value at Gain  |Total Gain| Received Admini-
Ident- Consid- Actual Carrying Increase/ | tization)/ Carrying Disposal (Loss) on | (Loss) on During strative
ification Description eration Par Value Cost Value (Decrease)| Accretion Value Date Disposal | Disposal Year Symbol
..008474-10-8 | AGNICO EAGLE MINES LTD .. . |NATL FINANCIAL SERVI ... 980,128 | | 1,023,458 |.... (73,542) |.. 0 0 [ (73,542) [l 0 [ 1,023,458 |..
..067901-10-8 . |NATL FINANCIAL SERVI ... L1,572,807 e | 1,677,000 |.... 0 0 ] (132,000) [ 0 e 1,677,000 |..
..055262-50-5 . |NATL FINANCIAL SERVI ... .. 875,197 .0 ....409,760 |..
..60688N-10-2 | MIX TELEMATICS LTD . 3,229,152 e 2,228,797 ... .0 ] e 2,228,797 ..
..624678-10-8 | MOWI ASA . |NATL FINANCIAL SERVI ... [..... 136,500.000 |.......2,445,378 |........cccceerrs |oeeenns 2,339,669 |.... 0 |0 [ (106,548) [ 0 e 2,339,669 |..
..62476L-20-7 |MR PRICE GROUP LTD . . |NATL FINANCIAL SERVI ... |..... 121,500.000 |......... 953,160 [....covrrrrrrrrrrnns ovrennns 1,008,698 |.... e 0 0 [ (33,165) [l O 1,008,698 |..
...0 ]
.0

¥1°603

..M46528-10-1 |FRONTLINE PLC ...eovvvveiiiiiiiiiiiiiiiiiiiieeeees . |NATL FINANCIAL SERVI ...
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 59,096,350 XXX 60,834,437 58, 146,644 (2,721,577) 0 60,834,437 (1,738,088) XXX
..003009-10-7 | ABERDEEN ASIA-PACIFIC INCOME FUND INC . |MERRILL LYNCH PIERCE ... |...1,308,083.000 |...... 3437167 |oeeeeeeeeeees | 3,571,067 |........ 3,544,905 |........ 26,162 [..ooooeennnnnn 0 fooiiiiiinnnnnnn0 e 26,162 [onnnin 0 fnns 3,571,067 (133,900) |...... (133,900) |....vvvvernn 86,272 |oeeiis v i
..00257A-10-8 | BLACKROCK RESOURCES & COMMODITIES STRATE . | MERRILL LYNCH PIERCE ... 21,095,940 | | 1,362,049 |........ 1,166,210 0 e 1,362,049 |.. (266,109)
..617477-10-4 | MORGAN STANLEY EMERGING MARKETS DOMESTIC .. . |MERRILL LYNCH PIERCE ... |. ..3,450,725 |. .3,450,725 |. 0| . 3,450,725 . (34,261) |.
..95766A-10-1 | WESTERN ASSET EMERGING MARKETS DEBT FUND ... . | MERRILL LYNCH PIERCE ... ..610,212 |...........578,195 .0 .. .610,212 |. . (51,169) (51,169) |..... .0 ..
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 8,994,053 8,740,035 254,017 0 8,994,053 (485,439) (485,439) 129,720
5989999997. Total - Common Stocks - Part 4 67,604,964 XXX 69,828,490 66,886,679 (2,467,560) 0 69,828,490 (2,223,527) | (2,223,527) 376,557
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 67,604,964 XXX 69,828,490 66,886,679 (2,467,560) 0 69,828,490 (2,223,527) | (2,223,527) 376,557
5999999999. Total - Preferred and Common Stocks 68,654,964 XXX 70,932,250 67,937,939 (2,415,060) 0 70,932,250 (2,277,287) | (2,277,287) 392,045 XXX
6009999999 - Totals 474,067,308 XXX 504,246,197 458,489,644 (2,266,953) 1,868,096 0 472,807,960 0 1,118,478 1,118,478 9,552,734 XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion 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
RTY US C 2130 08/16/24 WELLS FARGO BANK,
........................... EQUITY RISK ............ IN/A ........... [Equity/Index |N. .................... KB1H1DSPRFMYMCUFXTO9 [. 01/03/2024 |.08/16/2024 |.........24,850 |...... 52,930,500 {.........2130.000 |................ 0 }...... 2,019,560 |................ 0 f...... 2,847,589 | ...ooeennnt |.en... 2,847,589 |.........828,080 [covveennneenn O v O [ O e O | e
SPX US C 4429 06/14/24 WELLS FARGO BANK,
........................... EQUITY RIK ... . |Equity/Index [N. ... ... KB1H1DSPRFMYMCUFXTO9 . 09/28/2023 |. 06/14/2024 |..........7,366 |...... 32,624,014 [.........4429.000 0. ......6,387,49 |........... |......6,387,49 |......2,789,819 |. 0.
SPX US C 5100 04/26/24 GOLDMAN SACHS
........................... EQUITY RISK ............ IN/A ........... [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS28 |. 01/02/2024 |. 04/26/2024 |.........31,712].....161,731,200{........ 5100.000 |................ O |.........841,853 |................ 0 |...... 5,956,240 | ........... |...... 5,956,240 |...... 5,114,387 [.....oerrrreeet O |oerveniniiens O [ O et O | e
SPX US C 5200 07/19/24 GOLDMAN SACHS
........................... EQUITY RISK ............ IN/A ........... [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS28 |. 12/19/2023 |.07/19/2024 |.........42,005 |.....218,426,000|.........5200.000 e O foriii 0)00000.9,191,246 [ Lol ]l 9,191,246 ... 6,850,652 e O e O e O e O ) e
SPX US C 5300 04/19/24 GOLDMAN SACHS
EQUITY RIK ... . |Equity/Index . W22LROWP2IHZNBBEKS28  |. 03/08/2024 |. 04/19/2024 |......... 14,725 |...... 78,042,500 ......... 5300.000 |.. 684,331 |... ...509,667 | ... ....509,667 |....... (174,664)|. 0.
SPX
06/07/24 ..oovvnnnnnnnns EQUITY RISK ............ N/A Lot Equi ty/Index W22LROWP2|HZNBBBKS528 |. 03/15/2024 |. 06/07/2024 |......... 29,763 |..... 159,914,813 ......... 5372.940 |...oevvnnnnnnnns 0f..... 1,282,366 [....ccvvvnnnnnns 0f..... 2,084,729 |...ccuunnnn e 2,084,729 ]......... 802,363 |...oiiiiinnnnns [ [0 (U] O oo | ool
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 4,268,899 4,828,110 0 26,976,967 | XXX 26,976,967 16,210,587 0 0 0 0 XXX XXX
IRS PUT SWO USD 4.3% Interest GOLDMAN SACHS & CO,
05/17/2024 ............. INTEREST RATE ......... N/A s (33 {- R N KD3XUN7CBT 14HNAYLUO2  |. 01/02/2024 |. 05/17/2024 |..100,000,000 |..... 100,000,000 |............ 4.300 [cuunniiiinnnnns (U R 242,500 |..covvnnnnne (U R 133,213 | e [ 133,213 |....... (109,287)[....evvvvennnns [ [V R [ [V [
SPX US P 4100 09/29/28 GOLDMAN SACHS
........................... EQUITY RISK ............ IN/A ........... [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS28 |. 10/02/2023 |. 09/29/2028 |..........7,004 |...... 28,716,400 {........ 4100.000 |...... 2,684,213 |......ccevvueen O |oevrnnnnnnnnnnnn O [ 1,581,443 | Lo [nnnl 1,681,443 |nll (698,206)]. .. O | 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 |...... 1,593,900 |........cc0oeee. O |oevrrennnrnnnnnn 0 [t ..629,083 | ..o ol ..629,083 |l (431,857)fcececiiiee O | O e O et O | e
SPX US P 4200 06/22/26 GOLDMAN SACHS
........................... EQUITY RISK ............ IN/A ........... [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS528 |. 06/23/2023 |.06/22/2026 |..........6,905 |...... 29,001,000 {.........4200.000 |...... 2,371,315 |.cc.oeerrrrueenn O Jovvennnnnnnnnnn O o 944,308 | e [nnnn . 944,308 |l (648,255)f..evcieiee O | O e O e O | e
SPX US P 4200 06/26/25 GOLDMAN SACHS
........................... EQUITY RISK ............ IN/A ........... [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS528 |. 06/26/2023 |.06/26/2025 |..........6,905 |...... 29,001,000 {.........4200.000 |...... 1,876,572 |.....cevvvuueees O |ovvennnnnennnnnn O [ 547,622 | oo [ 547,622 | (504,949). e O et O e O e O | e
SPX US P 4200 10/17/25 JP MORGAN CHASE BK,
........................... EQUITY RISK ............ IN/A ........... [Equity/Index |........ccccceeereeennn. THBGLXDRUGQFUS7RNES7 . 10/18/2023 |. 10/17/2025 |..........6,905 |...... 29,001,000 .........4200.000 |...... 1,885,065 |........cc00eeee O |oerervnnnennnnn O fnnt..682,951 | ooccnninnns |onnel . ..682,951 |l (559,888)[...vveeeeee e O | O e O e O | e
SPX US P 4200 10/17/25 GOLDMAN SACHS
........................... EQUITY RISK ............ IN/A ........... [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS528 |. 10/18/2023 |. 10/17/2025 |..........6,905 |...... 29,001,000 {.........4200.000 |...... 1,928,152 |......ccevvveeen O |oevernnnnnnnnn O fnn . ..682,957 | oocenninnns |onnel..682,951 |l (559,888)[...veeeeee e O | O e O e O | e
SPX US P 4300 09/27/28 GOLDMAN SACHS
........................... EQUITY RISK ............ IN/A ........... [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS528 |. 09/28/2023 |.09/27/2028 |........ 14,060 |...... 60,458,000 {.........4300.000 |......6,066,706 |................ O |oeeerernnennnnn 0 f...... 3,648,965 | ...ceennnn ... 3,648,965 | (1,591,549) ..o O et O [ O e O | e
SPX US P 4500 07/26/24 GOLDMAN SACHS
........................... EQUITY RISK ............ IN/A ........... [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS28 |. 07/25/2023 |.07/26/2024 |.........21,920|......98,640,000].........4500.000 |...... 4,033,280 |.........coooe. O |oevvvvnnnnnnnn O fno...... 428,572 ...oeeen .l 428,572 ... (1,605,069)]. e O e O o O v O | i
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 22,439,203 242,500 0 9,279,108 [ XXX 9,279,108 (6,709,037) 0 0 0 0] XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 26,708,102 5,070,610 0 36,256,075 | XXX 36,256,075 9,501,550 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 4,268,899 4,828,110 0 26,976,967 | XXX 26,976,967 16,210,587 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 22,439,203 242,500 0 9,279,108 [ XXX 9,279,108 (6,709,037) 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 26,708,102 5,070,610 0 36,256,075 | XXX 36,256,075 9,501,550 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 3.6% Interest WELLS FARGO BANK,
05/21/2024 ... . | INTEREST RATE ... SN ... KB1H1DSPRFMYMCUFXTO9 |. 11/21/2023 |. 05/21/2024 |..100,000,000 |..... 100,000,000 .. (853,750) LV (202,843)] ..oevvvnnnn feunnnnn (202,843)|...... 1,781,888 |. 0 e O e O [ O e[
IRS CALL SO WELLS s
08/23/2024 ............. INTEREST RATE ......... N i KB1H1DSPREMYMCUFXT09 |. 02/23/2024 |. 08/23/2024 |..200,000,000 |..... 200,000,000]............ 4.200 |oeeiiiiinnnnns 0 0]..... (1,026, 135) .eveneeeen [onnns (1,026, 135)|......... 393,865 |..euvvnniiinns [ [0 [ o T
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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)
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 |....... (794,921)).0veveeeiinnnnn [V PR 0f.... (4,284, 716)(...uvveeeen | (4,284,716)....... (993,543)[....ccvvvnnnnnns [ [V R [ 0
SPX US C 4300 06/21/24 JP MORGAN CHASE BK,
EQUITY RISK ............ N/A s Equity/Index |.eeeerereennnnnnnnnnns 7HBGLXDRUGQFUSRNES7  |. 03/23/2023 |. 06/21/2024 |.......... 2,510 |...... 10,793,000 |......... 4300.000 |....... (637, 716)[.....ccvvnennnns [V PR 0f.... (2,506,925)] .eevvvnnnnn feonnnn (2,506,925)|........ (990,592)...cvvvnninnns [ [V R [ [0 R O,
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 |..... (2,056, 106)]....cc0unvennene [V PR 0f.... (5,801,044)( ... | (5,801,044)|...... (2,374,630))..0ueeeennnnns [ [V R [ [0 R O,
GOLDMAN SACHS
EQUITY RISK ............ N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/24/2024 |.......... 3,086 |...... 13,587,658 ......... 4403.000 |..... (1,049,302)f....cccvvvnnnnns [V PR 0f.... (2,780,016)] ..cevvvnnn |oveee (2,780,016)|..... (1,181,598)[.....ccvvnnnnnns [ [V R [ [V R O,
GOLDMAN SACHS
EQUITY RISK ............ N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 06/15/2023 |. 06/14/2024 |.......... 7,366 |...... 32,624,014]......... 4429.000 |..... (2,681,224)....ccccvnnnnnns [V PR 0f.... (6,387,496)(........ce | (6,387,49)..... (2,789,819)[....cccvvnnnnnns [ [V R [ [V R O,
GOLDMAN SACHS
EQUITY RISK ............ N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 08/18/2023 |. 08/19/2024 |.......... 5,945 |...... 26,479,030 ......... 4454.000 |..... (2,062,915)[....cccvvvnnnnns [V PR 0f.... (5,321,313)] ceevvvnnnnn fennnn (5,321,313)]..... (2,214,348))...eneieinnnnns [ [V R [ [0 R N
GOLDMAN SACHS
EQUITY RISK ............ N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS28  |. 10/18/2023 |. 10/17/2025 |.......... 6,905 |...... 31,072,500 ......... 4500.000 |..... (3,763,225)).c0uunneeennnn [V PR 0f.... (7,890,560 .eennneenes [onnne (7,890,560)|..... (2,686,139)[.....ccvvnnnnnns [ [V R [ [0 R N
JP MORGAN CHASE BK,
EQUITY RIK ... . |Equity/Index [....cooeeriiinnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 10/18/2023 |. 10/17/2025 |..........6,905 [...... 31,072,500 ......... 4500.000 |..... (3,718,964)....ccceeeeeee O [ O e (7,890,560 .eennneenes [onnne (7,890,560)|..... (2,686, 139)|. 0 e O e O [ O e[
GOLDMAN SACHS
EQUITY RISK ............ N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/26/2025 |.......... 6,905 |...... 32,108,250 ......... 4650.000 |..... (2,872,480)......ccvvnnnnns [V PR 0f.... (6,600,472)(..ccveeeeen |nnnn (6,600,472)..... (2,527,388)...uueeeeennnns [ [V R [ [0 R O,
GOLDMAN SACHS
EQUITY RISK ............ N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 06/23/2023 |. 06/22/2026 |.......... 6,905 |...... 32,453,500 |........ 4700.000 |..... (3,866,800)]....cc0uunennnne [V PR 0f.... (7,736,551)[ceeenneeccn | (7,736,551)|..... (2,615,922))00uuviiinnnnns [ [V R [ [0 R O,
BANK OF AMERICA,
EQUITY RIK ... . |Equity/Index [N.A .. BATYDEB6GKMZ0031MB27  |. 06/23/2023 |. 06/22/2026 |..........4,600 |...... 21,620,000]........ 4700.000 |..... (2,601,852))...cccceeeeeeen O [ O e (5,153,966)] ..cevvnnnnn fennnn (5,153,966)|..... (1,742,685)|. 0.
8 GOLDMAN SACHS
EQUITY RISK ............ N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 09/28/2023 |. 09/27/2028 |........ 14,060 |...... 70,300,000 |........ 5000.000 |... (10,457,222))....0vveeennnnn [V PR 0f... (18,648,680 ........... ... (18,648,680)..... (5,362,362)).0uuneeinnnnns [ [V PR [ [0 R N
JP MORGAN CHASE BK,
EQUITY RISK ............ N/A s Equity/Index |..oeeerereerunnnnnnnnns 7HBGLXDRUGQFUSRNES7  |. 03/19/2024 |. 04/26/2024 |.......... 9,740 |...... 49,674,000 ........ 5100.000 [...evvvvnnnnnnns 0f.... (1,181,267).cccvvennne 0f.... (1,829,395)] .ccvvvnnnns fennnn (1,829,3%)|....... (648,128)[.......ccvvnnnnn [ [V R [ [0 R N
GOLDMAN SACHS
........................... EQUITY RISK ............ IN/A ........... [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS28 |. 10/02/2023 |. 09/29/2028 |..........7,004]...... 35,720,400]........ 5100.000 |.....(4,902,800)}...........cco.. O |.eevvvvnnnnnen. 0., (8,894,810)) ........... |.....(8,894,810)]..... (2,623, 187)[......cevvvneee O |vvvnnnnneennes O o O e O | i
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (42,319,277)  (2,601,267) 0f (92,955,482 XXX (92,985,482)  (29,260,727) 0 0 0 0] XXX XXX
IRS PUT SWO USD 4.2% Interest BARCLAYS BANK NEW
05/30/2024 ............. INTEREST RATE ......... N/A s Rate........... YO i G5GSEF7VJP5170UK5573 | 11/30/2023 |. 05/30/2024 |..100,000,000 |..... 100,000,000 |............ 4.200 |....... (785,000)(.....ccvvvunnnns [V PR 0f...... (269,028)(...ccvvnenn |eunnnen (269,028).......... 16,796 [..ooevvvennnnnns [ [V R [ [V [
IRS PUT SWO USD 4.2% Interest BARCLAYS BANK NEW
05/30/2024 ............. INTEREST RATE ......... N/A s Rate........... YO i G5GSEF7VJP5170UK5573 | 11/30/2023 |. 05/30/2024 |..100,000,000 |..... 100,000,000 |............ 4.200 |....... (835,000)f....cccvvuunnnns [V PR 0f...... (269,028)(...ccvvnenn |eunnnen (269,028).......... 16,796 [..ooevvvennnnnns [ [V R [ [V [
IRS PUT SWO USD 4.3% Interest WELLS FARGO BANK,
05/17/2024 ............. INTEREST RATE ......... N/A s Rate........... N KB1H1DSPRFMYMCUFXTO9  |. 11/17/2023 |. 05/17/2024 |..100,000,000 |..... 100,000,000 |............ 4.300 |....... (927,500)..vvveeeeennnnn [V PR 0f...... (133,213)] ... (133,213)].......... 73,698 [c.oiiiiiiinnnns [ [V R [ 0
IRS PUT SWO USD 4.4% Interest WELLS FARGO BANK,
05/29/2024 ............. INTEREST RATE ......... N/A s Rate........... N KB1H1DSPRFMYMCUFXTO9  |. 11/29/2023 |. 05/29/2024 |.. 300,000,000 |..... 300,000,000 |....cuunnn.. 4.400 |....... (975,000)f....cccvvunnnnns [V PR 0f...... (915, 747) v | (915, 747)|....... (540,149)...cvvnnnnnne [ [V R [ [V [
SPX US P 4100 07/26/24 GOLDMAN SACHS
........................... EQUITY RISK ............ IN/A ........... [Equity/Index | INTERN ............... VW22LROWP2IHZNBB6KS28 |. 07/25/2023 |.07/26/2024 |.........21,920]......89,872,000]........ 4100.000 |.....(2,393,006)]........ccccoe. O |oevvvvnnnnnnnnn O fcnnit (282,062)] . cevvennns foveenn (232,062)]. e 744,734 [ O v O e O e O | i
0659999999. Subtotal - Written Options - Hedging Other - Put Options (5,915,506) 0 0 (1,819,078 XXX (1,819,078) 311,875 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (48,234,783)  (2,601,267) 0f (94,774,560) XXX (94,774,560)  (28,948,852) 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 (42,319,277)  (2,601,267) 0f (92,955,482 XXX (92,985,482)  (29,260,727) 0 0 0 0] XXX XXX
0939999999. Total Written Options - Put Options (5,915,506) 0 0 (1,819,078 XXX (1,819,078) 311,875 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 (48,234,783) (2,601,267) 0 (94,774,560)] XXX (94,774,560))  (28,948,852) 0 0 0 0 XXX XXX
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 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_3.67655_RE
C_UsD
SOFRRATE_08/03/2023_08 Interest
/03/2043_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 08/01/2023 |. 08/03/2043 |............... 0f..... 23,100,000 [.SOF1 / (3.677) |.eeeeeeeeennnnn [ [V . 104,703 |.covveins (V) SRR R 419,149 |.oeeeniiiinnnn [V O [ [V R (U R 508,114 | .......... 100/104 ........
IRS_USD_PAY_3.72076_RE
C_USD
SOFRRATE_08/04/2023_08 Interest
/04/2043 LCH .......... INTEREST RATE ......... N/A Lot Rate........... LCH ..o F226TOHBYD6XJB17KS62 |. 08/02/2023 |. 08/04/2043 |............... 0]...... 10,400,000 [.80F1 / (3.721) |...eeeeeennn [ [ 45,955 | oouuunnnnnns [0 SRR R 126,247 [oiiiinnnnnnns [0 [ [0 [l R 28,777 | wevennnnn. 88/90 ..........
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 0 0 150,658 0 XXX 545,396 0 0 0 0 736,891 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 150,658 0 XXX 545,396 0 0 0 0 736,891 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
IRS_USD_PAY_0.348_REC_
UsD
SOFRRATE_10/02/2020_10 Interest .. SOF1+26.161 /
/02/2025_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/02/2025 |............... 0f.... 120,000,000((.348)  |oeeeeeiiiiiinnns [ 0f..... 1,597,367 |...... 8,120,209 [.evvuneenn [ 8,120,209 |....... (201,651)[....eevviennnnn [ [V R (U RN 736,523 | coeieiiin | e
IRS_USD_PAY_0.422_REC_
UsD
SOFRRATE_10/02/2020_10 Interest .. SOF1+26.161 /
/02/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/02/2026 |............... 0f.... 115,000,000 |(.422)  [ooeeiiiineens [ 0f..... 1,509,535 |..... 11,422,326 | .oevvvnnnns fennnn 11,422,326 |......... 507,013 [ouenniiiiiiannnn [ [V R (U R 910,399 | ooeeiiiit| e
IRS_USD_PAY_0.426_REC_
UsD
SOFRRATE_06/24/2020_06 Interest .. SOF1+26.161 /
/24/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 06/24/2026 |............... 0f.... 266,000,000((.426)  foeeeeiiiiiinnnns [ 0f..... 3,446,552 |..... 24,124,167 [.eveeneeeen | 24,124,167 |......... 825,153 |..evvvniine [ [V R 0f..... 1,987,304 | veeiis | oo
IRS_USD_PAY_0.496_REC_
UsD
SOFRRATE_05/05/2020_05 Interest .. SOF1+26.161 /
/05/2027_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/05/2027 |......eevnvn... 0f.... 205,000,000 [(.496) |eeeeeriiinnns [ 0f..... 2,653,036 |..... 23,581,402 |........eut |- 23,581,402 |...... 1,433,106 |...ccvvvnnnnnnns [ [V R 0f..... 1,803,502 | .eoeeeeiin| e
IRS_USD_PAY_0.655_REC_
UsD
SOFRRATE_03/31/2020_03 Interest .. SOF1+26.161 /
/3172029 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/31/2029 |............... 0f.... 163,000,000 |(.655)  [oeeeeeeiienns [ 0f..... 2,044,510 |..... 28,560,445 | ........... | 28,560,445 |...... 1,932,985 [cueniiiinnnnns [ [V R 0f..... 1,822,895 | covvveenn | e
IRS_USD_PAY_0.661_REC_
UsD
SOFRRATE_01/06/2021_01 Interest .. SOF1+26.161 /
/06/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |.01/06/2028 |............... 0f.... 170,000,000 |(.661)  [oeeeiiiiinnns [ 0f..... 2,129,949 1..... 21,883,894 [..eeeeeeen | 21,883,894 |...... 1,625,570 [..ocevvvennnnnns [ [V R 0f..... 1,650,371 | weoeeeeiin | e
IRS_USD_PAY_0.705_REC_
UsD
SOFRRATE_04/08/2020_04 Interest .. SOF1+26.161 /
/08/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/08/2030 |............... 0f..... 72,000,000 ((.705)  feeeeiiiiiiinnns [ 0 894,168 |..... 13,325,287 | .eevvennnns fennn 13,325,287 |...... 1,013,136 |..oovvvinnnns [ [V R (U R 883,626 [ ...ovvveen| cerrieiiees
IRS_USD_PAY_0.713_REC_
UsD
SOFRRATE_07/27/2020_07 Interest .. SOF1+26.161 /
J21/2035_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/27/2035 |............... 0f.... 160,000,000 |(.713)  [eeeiiiiiiens [ 0f..... 1,984,108 |..... 49,352,662 |.......ouun |- 49,352,662 |...... 3,202,759 |.eevvininene [ [V R 0f..... 2,692,659 | .ooooviii| et
IRS_USD_PAY_0.72_REC_U
D
SOFRRATE_03/25/2020_03 Interest .. SOF1+26.161 /
/25/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/25/2050 |.......eunn.... 0f..... 84,000,000((.720)  feeeeeriiiiinnnns [ 0f..... 1,026,645 |..... 44,822,729 |..cceevnnnn e 44,822,729 |...... 2,483,814 |..covnene [ [V R 0f..... 2,141,588 [ ooveeeein | e
IRS_USD_PAY_0.735_REC_
UsD
SOFRRATE_03/31/2020_03 Interest .. SOF1+26.161 /
/31/2035_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/31/2035 |............... 0f.... 162,000,000 [(.735)  [eeeeeeeeienns [ 0f..... 1,999,567 |..... 50,755,480 [..eoueenns |onnne 50,755,480 |...... 3,175,692 |...ovveninne [ [V R 0f..... 2,687,135 wevveeein | e
IRS_USD_PAY_0.741_REC_
UsD
SOFRRATE_05/05/2020_05 Interest .. SOF1+26.161 /
/05/2035_ LCH .......... INTEREST RATE ......... N/A s Rate........... LCH ..o F226TOHBYD6XJB17KS62 |. 05/19/2023 |. 05/05/2035 |.......eennn..t 0f.... 162,000,000 |(.741) | [ 0]...... 1,997,321 ... 48,785 177 [.ooeeeennnn | 48,785,177 |...... 3,224,364 [....ccovvnnnnnns [ [0 0f..... 2,698,816 [ ...ooooeen| coiiiiiiiens
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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_0.762_REC_
UsD
SOFRRATE_01/06/2021_01 Interest .. SOF1+26.161 /
/06/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 01/06/2029 |............... 0f.... 146,000,000 |(.762)  [oeieeiiiinienns [ 0f..... 1,792,385 |..... 22,043,435 [.eueneeeein | 22,043,435 |...... 1,740,776 |.eevvnnnne [ [V R 0f..... 1,804,779 | o[ oo
IRS_USD_PAY_0.79_REC_U
D
SOFRRATE_08/03/2020_08 Interest .. SOF1+26.161 /
/03/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/03/2050 |............... 0f.... 187,000,000 [(.790)  [eieeiiiiienns [ 0f..... 2,283,029 |..... 98,266,712 [..euvneenes |onnne 98,266,712 |...... 5,639,982 |.....uuniennnn [ [V R 0f..... 4,800,376  .eevnneeen| ceeeeiiiees
IRS_USD_PAY_0.81_REC_U
D
SOFRRATE_03/26/2020_03 Interest .. SOF1+26.161 /
/26/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/26/2050 |............... 0f.... 108,000,000 (.810)  [oieeiiiinnns [ 0f..... 1,295,866 |..... 56,045,525 |.......eunn o 56,045,525 |...... 3,261,164 [......ccevnennn [ [V R 0f..... 2,753,616 [ coovnneenn| e
IRS_USD_PAY_0.82_REC_U
D
SOFRRATE_04/08/2020_04 Interest .. SOF1+26.161 /
/08/2040_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/08/2040 |............... 0f..... 64,000,000((.820)  |oeeeriiiiiinnns [ [V - 776,416 |..... 24,973,991 | .ooeeeeninn o 24,973,991 |...... 1,639,484 [....cooviinnnnn [ [V R 0f..... 1,281,314 | oot e
IRS_USD_PAY_0.835_REC_
UsD
SOFRRATE_03/26/2020_03 Interest .. SOF1+26.161 /
/26/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/26/2050 |............... 0f.... 103,000,000 (.835)  [eeeieiiiienns [ 0f..... 1,229,435 |..... 53,028,965 |.....cevvnn |oeuee 53,028,965 |...... 3,128,082 [c.uuiiiiiinnnn [ [V R 0f..... 2,626,133 | cooeevii | e
IRS_USD_PAY_0.845_REC_
UsD
SOFRRATE_04/09/2020_04 Interest .. SOF1+26.161 /
/09/2031_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/09/2031 |........eenn.n. 0f.... 105,000,000 |(.845)  [ooeeeeiiiienns [ 0f..... 1,267,251 |..... 21,140,885 [...evveeeen [ 21,140,885 |...... 1,685,243 [o.eeiiiiinnnnns [ [V R 0f..... 1,301,736 | o[ e
IRS_USD_PAY_0.852_REC_
UsD
SOFRRATE_04/22/2020_04 Interest .. SOF1+26.161 /
/22/2040_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/22/2040 |............... 0f..... 53,000,000((.852)  foeeeriiiiinnnns [ 0fens 638,732 |..... 20,515,916 [..euueeeeen [ 20,515,916 |...... 1,284,275 [ceeeniiiinnnnns [ [V R 0f..... 1,062,357 | weeeeeiin| e
IRS_USD_PAY_0.868_REC_
UsD
SOFRRATE_04/09/2020_04 Interest .. SOF1+26.161 /
/09/2032_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/09/2032 |............... 0f.... 126,000,000 (.868) [.eeeeeiiiinnns [ 0f..... 1,513,457 |..... 28,071,417 | .o | 28,071,417 |...... 2,180,332 |..evvniine [ [V R 0f..... 1,785,262 | weveeeeiin| e
IRS_USD_PAY_0.9159_REC
_UsD
SOFRRATE_04/09/2020_04 Interest .. SOF1+26.161 /
/09/2035_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/09/2035 |............... 0f.... 160,000,000 ((.916)  [ooeeiiiiinnns [ 0f..... 1,902,690 |..... 45,421,685 |....ceevnns oo 45,421,685 |...... 3,268,659 |.......eennnne [ [V R 0f..... 2,656,932 | coooeviiin| e
IRS_USD_PAY_0.92_REC_U
D
SOFRRATE_03/27/2020_03 Interest .. SOF1+26.161 /
/28/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/28/2050 |............... 0f.... 113,000,000 [(.920)  [oeeeeiiiinns [ 0f..... 1,342,434 |..... 58,203,358 |.....ccuvnn |ounee 58,203,358 |...... 5,101,535 |.oevvnnnnns [ [V R 0f..... 2,881,401 [ oeeein | e
IRS_USD_PAY_0.9483_REC
_UsD
SOFRRATE_04/09/2020_04 Interest .. SOF1+26.161 /
/09/2040_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/09/2040 |............... 0f..... 62,000,000((.948)  |oeeeiiiiiiinnns [ [V . 732,270 |..... 23,251,623 |..coeeennnn o 23,251,623 |...... 1,527,085 [ceveniiiiinnnns [ [V PR 0f..... 1,241,379 | v | oo
IRS_USD_PAY_0.957_REC_
UsD
SOFRRATE_06/25/2020_06 Interest .. SOF1+26.161 /
/25/2040_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 06/25/2040 |............... 0f..... 41,300,000 ((.967) el [ [V . 480,297 |..... 15,591,371 [.eeeneeeein | 15,591,371 |...... 1,026,684 |......cevnnnnnns [ [V PR (U R 832,340
IRS_USD_PAY_1.137_REC_
UsD
SOFRRATE_03/09/2020_03 Interest .. SOF1+26.161 /
/09/2040_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/09/2040 |.... 41,000,000 ((1.137) ...464,902 |..... 14,406,232 | .ccvvvnnnns fennnn 14,406,232 |...... 1,042,199 |. 0. 818,735
IRS_USD_PAY_1.18'
UsD
SOFRRATE_03/09/2020_03 Interest .. SOF1+26.161 /
/09/2050_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 05/19/2023 |. 03/09/2050 |...............0[..... 199,000,000 4(1.187) ..o Ofiiiiiiiiiiinnn 0 2,231,599 ..... 90,901,726 |.evunneeen [ 90,901,725 |...... 6,528,879 |. L0 O O 5,069,246




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

903
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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
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Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
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IRS_USD_PAY_1.189_REC_
UsD
SOFRRATE_03/09/2020_03 Interest .. SOF1+26.161 /
/09/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/09/2050 |.......eeen.... 0f.... 162,000,000((1.189)  [eeeriiiinnnnns [ 0f..... 1,703,778 |..... 69,382,735 |....cevvnns o 69,382,735 |...... 4,988,993 |.....ounnnnn [ [V R 0f..... 3,871,987  evveeeen| e
IRS_USD_PAY_1.193_REC_
UsD
SOFRRATE_03/09/2020_03 Interest .. SOF1+26.161 /
/09/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/09/2050 |.......eeen.... 0f.... 163,000,000(1.193)  [eeeiiiiinnnnns [ 0f..... 1,713,457 |..... 69,739,067 [....ceeeee | 69,739,067 |...... 5,026,064 |.........ceunnns [ [V R 0f..... 3,897,460 [ ..ooverin| cereeiiiees
IRS_USD_PAY_2.37875_RE
C_UsD
SOFRRATE_04/06/2022_04 Interest
/06/2024_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 04/04/2022 |. 04/06/2024 |............... [V . 100,000 |.SOF1 / (2.379) [oeuuvrvvvrnnnnns [ (V) P L1V N L [ N LN RN [WLLY) . [ [V R [N B4 oo e
IRS_USD_PAY_2.97351_RE
C_USD
SOFRRATE_03/24/2023_03 Interest
/24/2053_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/22/2023 |. 03/24/2053 |............... 0f..... 10,000,000 |.SOF1 / (2.974) [....vvvvnnnnnnen [ [V . 65,048 |...... 1,165,830 [..oeeeeeens |oeeee 1,165,830 |......... 501,073 [oevuniiiinnnnnn [ [V R (U R 269,258 | ooeeiiiit| e
IRS_USD_PAY_3.075_REC_
UsD
SOFRRATE_06/23/2022_06 Interest
/23/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/21/2022 |. 06/23/2030 |......e0vnnn... 0f..... 93,500,000 [.SOF1 / (3.075) |......... (27,431 [V . 573,501 |...... 4,312,904 | .coovvnnnnn [ennnnn 4,312,904 |...... 2,087,367 [ceeeiiiinnnnns [ [V R 0f..... 1,167,148 | coeeeeii | et
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) |..eeeerennnnnns [ [V - 511,808 |...... 8,418,684 [........... [...... 8,418,684 |...... 4,613,511 [ [ [V R 0f..... 2,414,379 | oo s
IRS_USD_PAY_3.276_REC_
UsD
SOFRRATE_02/23/2023_02 Interest
/23/2053_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226 TOHBYD6XJB17KS62  |. 02/21/2023 |. 02/23/2053 |............... 0f..... 24,000,000 |.SOF1 / (3.276) |..vvunnnnn. 1,339 | [V . 133,148 |...... 1,626,490 [..evunneens fonnnns 1,526,490 |...... 1,261,031 [.ooovvnnnnnnnnns [ [V R (U R 645,334 | coooiiiiit| e
IRS_USD_PAY_3.486_REC_
UsD
SOFRRATE_09/22/2022_09 Interest
/22/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/20/2022 |. 09/22/2028 |............... 0f..... 55,000,000 |.SOF1 / (3.486) |.......... (VARTH0) AR [V . 270,204 |...... 1,228,311 [.oeeeeeiiiis | 1,228,311 |...... 1,063,686 |......cvvvnnnnns [ [V R (U R 582,208 | .eevvnieen | e
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 |............... 0f..... 40,000,000 (. SOF1 / (3.523) |...ceeeeennnnnn [ [V . 199,112 |...... 1,366,813 [..oeeeeenns o 1,366,813 |...... 1,416,351 [...oovvnnnnnnnns [ [V R (U RN 755,546 | coveeeiiin| 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 F226 TOHBYD6XJB17KS62  |. 06/29/2023 |. 07/03/2038 |............... 0f..... 40,000,000 [.SOF1 / (3.527) |.eeeeeeeennnnns [ [V . 198,853 |...... 1,348,501 [.eeeeennn | 1,348,501 |...... 1,416,671 |eevennene [ [V R (U R 755,401 [ covveeeen | e
IRS_USD_PAY_3.6041_REC
_UsD
SOFRRATE_01/04/2024_01 Interest
/04/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/02/2024 |. 01/04/2029 |............... 0f.... 154,500,000 |.SOF1 / (3.604) [...uvvvvvnnnnns [ [V 657,662 |...... 2,675,974 | .coevvnen [ 2,675,974 |...... 2,675,974 |..cuvvennnn [ [V PR 0f..... 1,686,657 | wovvevni [ s
IRS_USD_PAY_3.626_REC_
UsD
SOFRRATE_08/07/2023_08 Interest
/07/2083_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 08/03/2023 |. 08/07/2053 |.......eenn.... 0f.... 137,000,000 |.SOF1 / (3.626) [....cevvvunnnnns [ [V . 637,354 |......... 109,365 | ... 109,365 |...... 7,646,923 |....ounnnnnn [ [V PR 0f..... 3,712,460
IRS_USD_PAY_3.649_REC_
UsD
SOFRRATE_08/17/2023_08 Interest
J17/2063_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 08/15/2023 |. 08/17/2053 |.... 47,500,000 |.SOF1 / (3.649) |.. ..217,283 ... (159,966 ... (159,966)|...... 2,662,473 |. 0 O e O 1,287,767
IRS_USD_PAY_3.66813_RE
C_USD
SOFRRATE_12/07/2023_12 Interest
/07/2053_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 12/05/2023 |. 12/07/2053 |.... 16,800,000 |.SOF1 / (3.668) |.. (182,197)] ... (132,197)]... 457,834




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

G903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
IRS_USD_PAY_3.68249_RE
C_UsD
SOFRRATE_12/07/2023_12 Interest
/07/2083_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 12/05/2023 |. 12/07/2053 |............... 0f..... 19,600,000 [.SOF1 / (3.682) |......ceennens [ [V . 83,553 |....... (204,431)] cevneennes [oennnns (204,431))...... 1,113,731 [ [ [V R (U R 534,139 | coveeiiiit| e
IRS_USD_PAY_3.68754_RE
C_USD
SOFRRATE_01/16/2024_01 Interest
/16/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62 | 01/11/2024 |. 01/16/2029 |............... 0f.... 177,300,000 |.SOF1 / (3.688) [....ccvvvunnnnns [ [V - 618,818 |...... 2,824 973 [.eeeeieiis | 2,424,973 |...... 2824973 [..oovviinnn [ [V R 0f..... 1,042,224 1 o] e
IRS_USD_PAY_3.721_REC_
UsD
SOFRRATE_09/22/2023_09 Interest
/22/2053_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/20/2023 |. 09/22/2053 |............... 0f..... 20,000,000 [.SOF1 / (3.721) |.eeeeeeeeennnnn [ [V . 86,376 |....... (329,479) cevveennes [oennnns (329,479)|...... 1,135,858 [..oovvvvennnnnns [ [V R (U R 543,126 | coveeeeinn| e
IRS_USD_PAY_3.726_REC_
UsD
SOFRRATE_09/19/2023_09 Interest
/19/2083_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226 TOHBYD6XJB17KS62  |. 09/15/2023 |. 09/19/2053 |............... 0f..... 32,500,000 |.SOF1 / (3.726) [..vvvvvvnvnnnnen [ [V . 140,147 |....... (563,501)(...cvvnens feunneen (563,501))...... 1,846,550 [...cccvvnnnnnnns [ [V R (U R 882,457 | cevveeenn | e
IRS_USD_PAY_3.7338_REC
_UsD
SOFRRATE_01/24/2024_01 Interest
/24/2034 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/22/2024 |. 01/24/2034 |............... 0f.... 120,600,000 [.SOF1 / (3.734) [...cvvvvnnnnnnns [ [V . 365,325 |...... 1,030,233 [.evveneeens [ 1,030,233 |...... 1,030,233 [ceveniiiiinnnns [ [V R 0f..... 1,890,062 | woveeeeeen| eeriieeeeenians
IRS_USD_PAY_3.7349_REC
_UsD
SOFRRATE_01/24/2024_01 Interest
/24/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/22/2024 |. 01/24/2030 |............... 0f.... 271,500,000 [.SOF1 / (3.735) |eevvvnnnrnnnnne [ 0 821,873 |...... 2,822,110 [.eveeeeees [ 2,822,110 |...... 2,822,110 [eiiiiiinnnnns [ [V R 0f..... 3,275,464 | woeeevii | s
IRS_USD_PAY_3.73552_RE
C_UsD
SOFRRATE_01/24/2024_01 Interest
/24/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/22/2024 |. 01/24/2030 |............... 0f.... 107,300,000 |.SOF1 / (3.736) [..eevvvvunnnnnns [ [V . 324,688 |...... 11191 | [ 1,111,911 ... L1191 | [ [V R 0f..... 1,204,502 [ covvvneees | e
IRS_USD_PAY_3.73623_RE
C_USD
SOFRRATE_01/24/2024_01 Interest
/24/2034 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62 | 01/22/2024 |. 01/24/2034 |............... 0f..... 86,800,000 |.SOF1 / (3.736) [-evvvvvvvvrnnnns [ [V . 262,539 |......... T24,415 | oo [ 724,415 |......... 724,415 |, [ [V R 0f..... 1,360,343 | covvneenn | e
IRS_USD_PAY_3.749_REC_
UsD
SOFRRATE_08/19/2023_08 Interest
/19/2083_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 08/17/2023 |. 08/19/2053 |............... 0f..... 42,000,000 [.SOF1 / (3.749) |....cceeenenn [ [V - 181,310 |....... (886,450)( ...cvvnnenn Junnnen (886,450)|...... 2,388,241 |..cvvnne [ [V R 0f..... 1,138,763 | weveeeees | e
IRS_USD_PAY_3.76_REC_U
D
SOFRRATE_08/17/2023_08 Interest
J17/2048_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 08/15/2023 |. 08/17/2048 |............... 0f..... 80,000,000 |.SOF1 / (3.760) [eevvvvrvvrnnns [ [V . 343,454 |....... (451,164)(...cennens |ennnenn (451,164)|...... 4,104,761 [....ooovvnnnnnns [ [V R 0f..... 1,975,743 | o[ oo
IRS_USD_PAY_3.77973_RE
C_UsD
SOFRRATE_01/24/2024_01 Interest
/2472044 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/22/2024 |. 01/24/2044 |............... 0f..... 50,100,000 [.SOF1 / (3.780) |....ceeennnnnnn [ [V . 147,418 ........ 164,686 |..oevvvvnnn |ovnnnnnn 164,686 |........ 164,686 |...ovvnnnnnnnnne [ [V PR 0f..... 1,115,503 | o] e
IRS_USD_PAY_3.7838_REC
_UsD
SOFRRATE_01/23/2024_01 Interest
/23/2032_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/19/2024 |. 01/23/2032 |............... 0f.... 197,200,000 |.SOF1 / (3.784) [ceuvrvvirnnnnns [ [V . 587,3%4 |...... 1,006,963 [..eveneens [onnnns 1,096,958 |...... 1,096,953 [...eviiiinnnnns [ [V PR 0f..... 2,757,131
IRS_USD_PAY_3.78834_RE
C_USD
SOFRRATE_01/23/2024_01 Interest
/23/2033_LCH .......... | INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62 | 01/19/2024 |. 01/23/2033 |..........oeen. O o 100,300,000 |.SOF1 / (3.788) |.. ...207,888 |... L. A458,475 | 458475 [ O e O e O 1,489,541
IRS_USD_PAY_3.79089_RE
C_USD
SOFRRATE_01/24/2024_01 Interest
/24/2039_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 01/22/2024 |. 01/24/2039 |.... 78,900,000 |.SOF1 / (3.791) |.. ...230,498 |... ...396,666 ).........396,666 [.......cccooe. 0o O i O e 1,519,076




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

9903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
IRS_USD_PAY_3.81549_RE
C_UsD
SOFRRATE_01/23/2024_01 Interest
/23/2044 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62 | 01/19/2024 |. 01/23/2044 |............... 0f..... 66,800,000 |.SOF1 / (3.815) [.eevvvrrernnnes [ [V . 194,918 |....... (110, 145)( e | (110, 145)f........ (110, 145)[....oeiennnnnn [ [V R 0f..... IR I [,
IRS_USD_PAY_3.8255_REC
_UsD
SOFRRATE_01/23/2024_01 Interest
/23/2044 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62 | 01/19/2024 |. 01/23/2044 |............... 0f..... 83,300,000 [.SOF1 / (3.826) |....eeeennnnnnn [ [V . 241,465 |....... (252,483)] .evvennns [oevnnns (252,483)|....... (252,483)...cvvnnnnnnnns [ [V R 0f..... 1,854,590 [ .ovvvnvenn | ceeeieis
IRS_USD_PAY_3.83475_RE
C_UsD
SOFRRATE_12/08/2023_12 Interest
/08/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 12/06/2023 |. 12/08/2028 |............... 0f.... 250,000,000 [.SOF1 / (3.835) |eevvvnnnnnnns [ [V . 969,008 |...... 1,911,742 .ol e 1,911,742 |...... 5,159,659 |...cvvvnnnnn [ [V R 0f..... 2,707,960 [ weoveeenn| ceeeeeiiees
IRS_USD_PAY_3.86_REC_U
D
SOFRRATE_08/19/2023_08 Interest
/19/2048_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 08/17/2023 |. 08/19/2048 |............... 0f..... 57,500,000 [.SOF1 / (3.860) |............. [ [V . 232,089 |..... (1,234,788)..cevnecs | (1,234,788)...... 2,989,418 |..ovvunniinnn [ [V R 0f..... 1,420,225 | covveeein | oo
IRS_USD_PAY_3.876_REC_
UsD
SOFRRATE_08/17/2023_08 Interest
JAT/2043 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 08/15/2023 |. 08/17/2043 |............... 0f..... 65,500,000 [.SOF1 / (3.876) |.....ccennnnnnn [ [V . 261,997 |....... (589,274) .evveevnnes [oevnnnn (589,274)|...... 2,922,617 |oeevenneenenne [ [V R 0f..... 1,402,182 | v | oo
IRS_USD_PAY_3.89_REC_U
D
SOFRRATE_07/03/2023_07 Interest
/03/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 06/29/2023 |. 07/03/2028 |............... 0f..... 98,000,000 [.SOF1 / (3.890) |...ceeeennnnnnn [ [V . 397,294 |......... 644,418 [ ..o [ 644,418 |...... 1,917,184 | [ [V R 0f..... 1,011,381 | coveeeii | s
IRS_USD_PAY_3.976_REC_
UsD
SOFRRATE_08/19/2023_08 Interest
/19/2043_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 08/17/2023 |. 08/19/2043 |............... 0f..... 63,000,000 [.SOF1 / (3.976) |.....ceeennnnnn [ [V . 235,816 |..... (1,424,149) .ccvvvnnnns [ennnn (1,424,149)|...... 2,845,941 |.ovveeiinne [ [V R 0f..... 1,387,333 | cevvneeen | e
IRS_USD_PAY_3.9771_REC
_UsD
SOFRRATE_10/03/2023_10 Interest
/03/2083_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/29/2023 |. 10/03/2053 |............ .. 0f..... 17,500,000 [.SOF1 / (3.977) |.oceveeeeennns [ [V . 63,861 |..... (1,086,815)]..ccevvvnns |oveee (1,086,815)|...... 1,031,007 |.eevvennnne [ [V R (U R AT5,478 | oo | e
IRS_USD_PAY_3.992_REC_
UsD
SOFRRATE_09/09/2023_09 Interest
/09/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226 TOHBYD6XJB17KS62  |. 09/07/2023 |. 09/09/2033 |............... 0f..... 74,000,000 (. SOF1 / (3.992) |...ceeeeennnnns [ [V . 270,845 |....... (857,063)( ...cvvnenn feunnnen (857,083)|...... 2,225,260 |..cvvnnnnnnns [ [V R 0f..... 1,137,370 | oot e
IRS_USD_PAY_4.01752_RE
C_UsD
SOFRRATE_09/22/2023_09 Interest
/22/2038_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/20/2023 |. 09/22/2038 |............... 0f..... 20,000,000 [.SOF1 / (4.018) |.......ccen [ [V . 71,385 |....... (398,001)(...cvnnenn Jeunneen (398,001)f......... 758,865 [...uiiiiinnnnnn [ [V R (U R 380,627 [ cevvvneen | e
IRS_USD_PAY_4.02407_RE
C_UsD
SOFRRATE_09/29/2023_09 Interest
/29/2053_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226 TOHBYD6XJB17KS62  |. 09/27/2023 |. 09/29/2053 |............... 0f..... 29,400,000 |.SOF1 / (4.024) [....vvvvvnnnnnee [ [V . 104,033 |..... (2,069,500)( .eeuneeeens [onnne (2,069,500)f...... 1,742,745 [oeeeeiiinnnnnns [ [V PR (U R 798,655 [ cevvveenn | e
IRS_USD_PAY_4.03103_RE
C_UsD
SOFRRATE_08/03/2023_08 Interest
/03/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 08/01/2023 |. 08/03/2028 |............... 0f.... 100,000,000 |.SOF1 / (4.031) [...cvvvvvnnnnnns [ [V . 363,653 |.......... 81,639 (... 81,639 |...... 2,017,764 [ [ [V PR 0f..... 1,042,258
IRS_USD_PAY_4.034_REC_
UsD
SOFRRATE_08/19/2023_08 Interest
/19/2038_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 08/17/2023 |. 08/19/2038 |.... 78,000,000 |.S0F1 / (4.034) |.. ...280,527 |..... (1,686,371)] .oceeevnnnn |oveee (1,686,371)...... 2,950,253 |. 0 O e O 1,479,664
IRS_USD_PAY_4.04845_RE
C_USD
SOFRRATE_09/22/2023_09 Interest
/22/2033_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 09/20/2023 |. 09/22/2033 |.... 30,000,000 |.SOF1 / (4.048) |.. ...104,732]....... (482,450)] ... (482,450)......... 910,076 |. . 0].. 461,964




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

2'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
IRS_USD_PAY_4.06529_RE
C_UsD
SOFRRATE_08/07/2023_08 Interest
/07/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 08/03/2023 |. 08/07/2028 |............... 0f.... 112,000,000 |.SOF1 / (4.065) [....ccvvvunnnnns [ 0fenns 396,681 |......... (VRS I (65,085)f...... 2,273,106 [...eiiiiinnnnnn [ [V R 0f..... 1,168,800 | «oovvvvnnn [ s
IRS_USD_PAY_4.0762_REC
_UsD
SOFRRATE_08/23/2023_08 Interest
/23/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226 TOHBYD6XJB17KS62  |. 08/21/2023 |. 08/23/2033 |............... 0f..... 61,600,000 |.SOF1 / (4.076) [eevvvvvrrnnnnns [ [V . 214,473 |..... (1,113,539)] .eevvennnns fennn (1,113,539)f...... 1,863,423 [cvvniiiiinnnns [ [V R (U R 944,448 | ooeeiiit | 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 [oveenniiiinnnnn [V . 353,690 |......... 108,289 [.eveneeees oo 108,289 |...... 2,036,169 [......ccvvnnnnns [ [V R 0f..... 1,044,742 et | e
IRS_USD_PAY_4.143 REC_
UsD
SOFRRATE_09/19/2023_09 Interest
/19/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/15/2023 |. 09/19/2029 |............... 0f.... 113,000,000 |.SOF1 / (4.143) [...evvvvvnnnnnns [ [V - 368,168 |..... (1,015,054)( .ceenecccn | (1,015,054)f...... 2,614,085 [....ovvinnnnnn [ [V R 0f..... 1,321,904 | oveeein | e
IRS_USD_PAY_4.144 _REC_
UsD
SOFRRATE_11/10/2022_11 Interest
/10/2027_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 11/08/2022 |. 11/10/2027 |............... 0f.... 218,000,000 |.SOF1 / (4.144) |.....oevennnnnns [ [V 686,845 |.......... 36,515 | ceeeeiiinns [ 36,515 |...... 4,053,271 |eevvnnienns [ [V R 0f..... 2,072,061 [ .oovveeeen| e
IRS_USD_PAY_4.1445_REC
_UsD
SOFRRATE_09/26/2023_09 Interest
/26/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/22/2023 |. 09/26/2033 |............... 0f..... 20,000,000 [.SOF1 / (4.145) |................ [ [V . 59,106 |....... (473,351)] ceeneennee [oennnns (473,351)]......... 613,560 [....ooevvinnnnnn [ [V R (U R 308,154 [ covveeeees | e
IRS_USD_PAY_4.1485_REC
_UsD
SOFRRATE_01/04/2024_01 Interest
/04/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/02/2024 |. 01/04/2026 |............... 0f.... 300,000,000 |.SOF1 / (4.149) [....ovvvvnnnnns [ [V - 877,786 |...... 2,576,552 | .covvvnnnnn feunnn 2,576,552 |...... 2,576,552 |..cuvunninne [ [V R 0f..... 1,992,452 | ooeiiiii]| e
IRS_USD_PAY_4.1489_REC
_UsD
SOFRRATE_01/04/2024_01 Interest
/04/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/02/2024 |. 01/04/2026 |............... 0f.... 262,200,000 [.SOF1 / (4.149) |..evvvennnnnnne [ [V . 766,929 |...... 2,250,147 | ceeeenin [ 2,250,147 |...... 2,250,147 |oveviiine [ [V R 0f..... 174,403 | et e
IRS_USD_PAY_4.1665_REC
_UsD
SOFRRATE_09/26/2023_09 Interest
/26/2038_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/22/2023 |. 09/26/2038 |............... 0f..... 18,100,000 |.SOF1 / (4.167) [...vvvvvvvnnnnee [ [V . 57,641 |....... (657,949)] .evvvnnns [oevnnns (657,949)|.......... 698,853 [...uiiiiinnnnnn [ [V R (U R 344,597 | coveeiiit | e
IRS_USD_PAY_4.17_REC_U
D
SOFRRATE_09/26/2023_09 Interest
/26/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/22/2023 |. 09/26/2033 |............... 0f..... 24,800,000 .SOF1 / (4.170) |...ceeeennnnnn [ [V . 78,758 |....... (636,709)( ...cvvnenn feunneen (636,709)......... 762,929 |..oovnennn [ [V R (U R 382,111 [ e[ e
IRS_USD_PAY_4.189_REC_
UsD
SOFRRATE_07/10/2023_07 Interest
/10/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 07/06/2023 |.07/10/2028 |............... 0f.... 218,000,000 |.SOF1 / (4.189) [o..urvvvrnnnnns [ 0fennns 716,034 |..... (1,104,645)( ....ceeeen |- (1,104,645)(...... 4,443,480 |.....oennnnnne [ [V PR 0f..... 2,254,865 | .oeeevnnnn| s
IRS_USD_PAY_4.19713_RE
C_UsD
SOFRRATE_09/28/2023_09 Interest
/28/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/26/2023 |. 09/28/2033 |............... 0f..... 24,800,000 [.SOF1 / (4.197) |...cceeeennnns [ [V . 76,957 |....... (689,938)| ... (689,938)|......... 765,537 [cevniiiiinnnnnn [ [V PR (U R 382,221
IRS_USD_PAY_4.235_REC_
UsD
SOFRRATE_10/19/2023_10 Interest
/19/2053_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62 | 10/17/2023 |. 10/19/2053 |...........een. 0 o 100,500,000 |. SOF1 / (4.235) |.. ...297,977 |... (10,873,189 ... ... (10,873,189)|...... 6,139,682 |. 0 O e O 2,732,630
IRS_USD_PAY_4.24
UsD
SOFRRATE_09/19/2023_09 Interest
/19/2028_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 09/15/2023 |. 09/19/2028 |.... 94,000,000 |. SOF1 / (4.247) |.. ...281,552]....... (792,739)] ... (792,739)...... 1,984,109 |. . 0].. 994,133




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

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_4.2797_REC
_UsD
SOFRRATE_09/22/2023_09 Interest
/22/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/20/2023 |. 09/22/2028 |............... 0f..... 40,000,000 [.SOF1 / (4.280) |.....ceennnnnnn [ [V - 116,260 |....... (392,025)] .evvennns foennnns (392,025)......... 848,721 [ [ [V R (U R 423,424 [ o] e
IRS_USD_PAY_4.28032_RE
C_USD
SOFRRATE_10/30/2023_10 Interest
/30/2083_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 10/26/2023 |. 10/30/2053 |............... 0f..... 15,000,000 [.SOF1 / (4.280) |........ceen [ [V . 2,424 1..... (1,746,222) .eevvvnnnnn fennnn (1,746,222)......... 922,633 |..oovvnniane [ [V R (U R 408,063 [ ..oevnneen | ceeeeeiiees
IRS_USD_PAY_4.28405_RE
C_UsD
SOFRRATE_11/13/2023_11 Interest
/13/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 11/09/2023 |. 11/13/2028 |............... 0f..... 60,000,000 |.SOF1 / (4.284) |...evvvvvennnes [ [V . 167,437 |....... (653,190) ..evvnens Jeunneen (653,190))....... 1,298,072 [..cevvvvinnnnnns [ [V R (U R 645,151 [ oeeeiin | e
IRS_USD_PAY_4.3134_REC
_UsD
SOFRRATE_06/02/2023_06 Interest
/02/2025_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/31/2023 |. 06/02/2025 |............... 0f..... 50,000,000 [.SOF1 / (4.313) |..cceeeeennnns [ [V . 162,218 |......... 368,043 [.oeveneeens oo 368,043 |......... 269,990 |...ovvnnnnnnns [ [V R Of....... 200,717 | coeeeeeiit | e
IRS_USD_PAY_4.32966_RE
C_UsD
SOFRRATE_10/25/2023_10 Interest
/25/2053_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 10/23/2023 |. 10/25/2053 |............... 0f..... 30,400,000 (. SOF1 / (4.330) |..eeeeeeennnnnn [ [V . 82,493 |..... (3,804,506)( ... |nnne (3,804,506)...... 1,881,575 [..oovvvninnnnns [ [V R Of....... 826,816 | ..ooveeeen| eeriiieeeeeiinnn
IRS_USD_PAY_4.332_REC_
UsD
SOFRRATE_10/02/2023_10 Interest
/02/2035_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/28/2023 |. 10/02/2035 |............... 0f.... 185,000,000 |. SOF1 / (4.332) [...ccvvvnnnnnnns [ [V . 509,506 |..... (8,465,126)(.........c. | (8,465,126)f...... 6,410,856 |........cevnnnns [ [V R 0f..... 3,138,509 | .ooevviiin | s
IRS_USD_PAY_4.34085_RE
C_UsD
SOFRRATE_07/11/2023_07 Interest
J11/2027_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 07/07/2023 |.07/11/2027 |......ceee 0f.... 138,000,000 |.SOF1 / (4.341) [..cevvvvnnnnnnns [ 0 s 400,030 |....... (570,237) .vevenens fvnen (570,237)|...... 2,482,719 | [ [V R 0f..... 1,249,539 | oooiiiiit]| e
IRS_USD_PAY_4.36344_RE
C_USD
SOFRRATE_10/17/2023_10 Interest
J17/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 10/13/2023 |. 10/17/2028 |............... 0f..... 60,000,000 |.SOF1 / (4.363) [eevvvrrrrrnnnns [ [V . 158,659 |....... (820,389)(...cevnnenn funnnen (820,389)|...... 1,297,916 |...ccvvvennnnnns [ [V R (U R 639,970 [ cevvveenn | e
IRS_USD_PAY_4.389_REC_
UsD
SOFRRATE_12/08/2023_12 Interest
/08/2025_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 12/06/2023 |. 12/08/2025 |............... 0f.... 150,000,000 |.SOF1 / (4.389) [...ccvvvvnnnnnns [ [V . 371,282 |.uveennns 746,233 | .oeeeninnn [ 746,233 |...... 1,505,302 [cevnniviinnnnns [ [V R (U R 975,19 [ e[ e
IRS_USD_PAY_4.39511_RE
C_UsD
SOFRRATE_10/30/2023_10 Interest
/30/2083_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 10/26/2023 |. 10/30/2053 |............... 0f..... 15,000,000 [. SOF1 / (4.396) |.....ceeennnns [ [V . 38,071 ..... (2,052,661)(...cceeee | (2,052,661)f......... 936,633 |....vvnnnnnne [ [V R (U R 408,063 [ ..oevnneen | ceeeeeiiees
IRS_USD_PAY_4.40248_RE
C_UsD
SOFRRATE_12/08/2023_12 Interest
/08/2025_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 12/06/2023 |. 12/08/2025 |............... 0f.... 150,000,000 |.SOF1 / (4.402) |......cvvvnnenne [ 0fenns 366,141 |......... FARTVEXT PTTI R 713,783 |...... 1,510,168 |..ovvvennnnne [ [V PR (U R 975,19 [ o[ e
IRS_USD_PAY_4.43093_RE
C_UsD
SOFRRATE_09/25/2023_09 Interest
/25/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/21/2023 |. 09/25/2028 |............... 0f..... 90,500,000 (. SOF1 / (4.431) |...cceeeennens [ [V . 227,895 |..... (1,446, 716)( ........... |..... (1,446,716)|...... 1,957,787 [.oovvvinins [ [V PR (U R 958,874
IRS_USD_PAY_4.48406_RE
C_USD
SOFRRATE_12/14/2023_12 Interest
/14/2025_LCH .......... | INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 12/12/2023 |. 12/14/2025 |...............0 [..... 150,000,000 |. SOF1 / (4.484) |.. ...333,406 |... ....499,900 |...... 1,561,294 |. 0. 979,848
IRS_USD_PAY_4.49282_RE
C_USD
SOFRRATE_11/03/2023_11 Interest
/03/2033_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 11/01/2023 |. 11/03/2033 |.... 25,000,000.S0F1 / (4.493) |..evvvvvveennen Ofeveiivnnnnnn 0l 57,076 . (1,290,772)) oo | (1,290,772)]... 387,298




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

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_4.495_REC_
UsD
SOFRRATE_10/19/2023_10 Interest
/19/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 10/17/2023 |. 10/19/2033 |............... 0f.... 111,000,000 |. SOF1 / (4.495) |.....cvvvunnnnnn [ [V . 256,158 |..... (5,725,051)] +evvvvnnnnn fennnn (5,725,051)f...... 3,551,482 |..cvvvnnnnn [ [V R 0f..... 1,715,920 | weveeeeiin | e
IRS_USD_PAY_4.731_REC_
UsD
SOFRRATE_09/25/2023_09 Interest
/25/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/21/2023 |. 09/25/2026 |............... 0f.... 130,000,000 [.SOF1 / (4.731) [.eeevvvvnnnnnnns [ [V . 228,756 |..... (1,010,815)] .eeeeeeas o (1,010,815)|...... 1,999,346 [....eevvrnnnnns [ [V R 0f..... 1,025,203 | covvveeen | oo
IRS_USD_PAY_5.02949_RE
C_UsD
SOFRRATE_12/07/2023_12 Interest
/07/2024_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 12/05/2023 |. 12/09/2024 |............... 0f.... 300,000,000 |.SOF1 / (5.029) [o.euvvvvvrnnnnns [ [V . 257,401 |......... 471,311 [ [ 471,311 |...... 1,017,486 |.ccvvennnnnnnne [ [V R 0f..... 1,248,835 | covvvnein | e
IRS_USD_PAY_5.0421_REC
_UsD
SOFRRATE_10/05/2023_10 Interest
/06/2025_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 10/03/2023 |. 10/05/2025 |............... 0f.... 159,300,000 |.SOF1 / (5.042) [ceevvvvirnnnnns [ [V - 151,818 |....... (583,912)] cevvennnes [oevnnns (583,912)|...... 1,626,269 |.....ccvvvnnnnns [ [V R (U R 980,397 [ wevreneenn | e
IRS_USD_PAY_5.10829_RE
C_UsD
SOFRRATE_12/05/2023_12 Interest
/06/2024_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 12/01/2023 |. 12/05/2024 |............... 0f.... 300,000,000 .SOF1 / (5.108) [...uvvvevnnnnns [ [V . 165,713 |......... 319,581 [.eveeeeens o 319,581 |...... 1,046,491 [...covvnnnnnnnns [ [V R 0f..... 1,238,924 | cooveein | e
IRS_USD_REC_0.3916_PAY
_UsD
SOFRRATE_08/11/2020_08| Interest (0 392 /
J11/2027_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/11/2027 |............... 0f..... 50,000,000 |(SOF1+26.161)  [....uvvvvrnnnnns [ [V IO (660, 133)f..... (6,302,154)] .eevvvnnnnn fennnn (6,302, 154)f....... (383,892)...c0uunninnnn [ [V R (U R 458,556 | ceeveeiin | ceiieiis
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 |.......eunn.... 0f.... 143,300,000 |(SOF1+26.161)  [...evvevveevens O Jovvvvnnneeeen 0 [ (1,871,478)|... (16,758,612) ........... ... (16,758,612)....... (995,691))..ccvvennninnns [ [V R 0f..... 1,264,591 | ovvvnveis| et
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 |(SOF1+26.161)  [....eevvvveeeeen O Jvvenneeeeennnn 0 | (2,622,612)... (14,701,271)]........... ... (14,701,271)f......... (12,165)[.....ccvvnnnnnns [ [V R 0f..... 1,312,997 | covviiiit| e
IRS_USD_REC_0.4792_PAY
_UsD
SOFRRATE_11/12/2020_11 Interest
/12/2025_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 11/12/2025 |............... 0f.... 225,000,000 [(SOF1+26.161)  |.eeevuvvvvennnn O fovvvvinineeeen 0 funs (2,921,323)|... (15,677,966)........... ... (15,677,966)......... 18,159 [ [ [V R 0f..... 1,431,628 | covveeeeen | oo
IRS_USD_REC_0.511_PAY_
UsD
SOFRRATE_05/12/2020_05 Interest (0 511/
/12/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/12/2028 |............... 0f.... 212,500,000 [(SOF1+26.161)  |..eevvennnnne [ 0].... (2,742,134))... (30,510,656)........... ... (30,510,656)f..... (2,129,197))0vveiiiinnnnns [ [V R 0f..... 2,156,066 | .ooevvvenn | cereiiiiiieianns
IRS_USD_REC_0.546_PAY_
UsD
SOFRRATE_05/18/2020_05 Interest (0 .546 /
/18/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 05/18/2029 |............... 0f.... 158,000,000 [(SOF1+26.161)  [....ccvvvnnnnnns [ 0].... (2,025,188)|... (26,822,472)|........... ... (26,822,472)..... (1,897, 171)) v [ [V PR 0f..... 1,790,051 | covevenis | ceniiees
IRS_USD_REC_0.641_PAY_
UsD
SOFRRATE_10/02/2020_10 Interest (0 641/
/02/2029_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/02/2029 |............... 0f.... 238,000,000 [(SOF1+26.161)  |..evvvennennne [ 0].... (2,993,776))... (41,690,941)... .. (41,690,941)f..... (3,080,643)[.....ccvvnnnnnns [ [V PR 0f..... 2,793,229
IRS_USD_REC_0.682_PAY_
UsD
SOFRRATE_03/31/2020_03 Interest
/31/2030_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 03/31/2030 |.... 51,000,000 (636,251))... (10, 178,804) ... ... (10,178,804)....... (703,431)|. 0. 624,762
IRS_USD_REC_0.68662_PA
Y_USD
SOFRRATE_04/03/2020_04 Interest (0
/03/2030_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 05/19/2023 |. 04/03/2030 |.... 71,000,000 [(SOF1+26. (885,005)[... (13,183,559)]... ... (13,183,559)....... (993,418)). . 0].. 870,363




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1
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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_0.7966_PAY
_UsD
SOFRRATE_08/07/2020_08| Interest (0 197 /
/07/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/07/2050 |............... 0f..... 10,000,000 [(SOF1+26.161)  [....cevvvnnnnnns [ [V IO (121,909)|..... (5,245,140)] .oevvvnnnnn fennnn (5,245,140)|......... (302,048)[.....ccevvnnnnns [ [V R (U R 256,758 [ .oieiiiin | i
IRS_USD_REC_0.8145_PAY
_UsD
SOFRRATE_06/09/2023_06 Interest (0 815 /
/09/2024_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 06/09/2024 |............... 0f.... 100,000,000 [(SOF1+26.161)  [....cevvvunnnnns [ 0].... (1,214,531)f....... (963,839)] .eevevnns [oennnne (963,839)|....... 1,008,976 [....ccvvvnnnnnns [ [V R (U R 218,964 [ .oooiiis| e
IRS_USD_REC_0.827_PAY_
UsD
SOFRRATE_04/03/2020_04 Interest (0 827 /
/03/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/03/2050 |............... 0f..... 15,000,000 |(SOF1+26.161)  [....cevvvvnnnnn [ [V IO (181,709)f..... (7,744 817 eeeneeeeen | (7,744,817)|....... (454,795).ccvvvnnninnns [ [V R (U R 382,608 [ ..ocovniis| i
IRS_USD_REC_0.82802_PA
Y_USD
SOFRRATE_07/12/2021_07 Interest (0 828 /
/12/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 07/12/2026 |............... 0f.... 100,000,000 |(SOF1+26.161)  [....ccvvvunnnnns [ 0].... (1,211,169)..... (8,371,354)] .eevvvnnnnn fennnn (8,371,354)....... (432,446)...cvvnnnnnns [ [V R (U RN 755,346 | cevieinin | e
IRS_USD_REC_0.875_PAY_
UsD
SOFRRATE_04/03/2020_04 Interest (0 875 /
/03/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/03/2050 |............... 0f..... 30,000,000 |(SOF1+26.161)  [....uvevvrnnnnns [ [V IO (359,817)|....(15,253,639)] ........... ....(15,253,639)....... (919,529)...cvvvnnnnn [ [V R (U R 765,216 [ .eovveniin| e
IRS_USD_REC_0.8835_PAY
_UsD
SOFRRATE_04/03/2020_04 Interest (0 .884 /
/03/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/03/2050 |............... 0f..... 30,000,000 |(SOF1+26.161)  [...evevvrnnnnns [ [V IO (359,180)|... (15,211,848)]........... ... (15,211,848)....... (921,303)]..cvvvenenns [ [V R (U R 765,216 [ .eovveniin| e
IRS_USD_REC_0.928_PAY_
UsD
SOFRRATE_11/12/2020_11 Interest ...928 /
/12/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 11/12/2030 |............... 0f.... 225,000,000 [(SOF1+26.161)  |.eevvvennannne [ 0].... (2,668,873)[... (42,105,516 ........... ... (42,105,516)f..... (3,530,910))..uuvveennnnns [ [V R 0f..... 2,894,972 ooiiiiiit | e
IRS_USD_REC_0.9292_PAY
_UsD
SOFRRATE_12/14/2020_12 Interest ....929 /
/14/2030_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 12/14/2030 |.......eeen.... 0f.... 102,500,000 A61) [ [ 0].... (1,215,504)... (19,391,731)]........... ... (19,391,731)..... (1,625,285))0vuuvcvinnnnns [ [V R 0f..... 1,327,522 | oveeiein| e
IRS_USD_REC_0.9813_PAY
_UsD
SOFRRATE_08/20/2020_08 Interest ....981/
/20/2050_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/20/2050 |............... 0f..... 20,000,000 A61) [ [ [V IO (234,588)|..... (9,886,557)(..euveeecs [nnne (9,886,557)....... [(CKIURETAC)) [ [V R (U R 513,863 [ .eovvvniis| i
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 |............... 0f.... 100,000,000.1.000 / (SOF1) |ceevvrvrrrrnnns [ 0].... (1,101,249)|...... (8,461,035)(..cevveccs [nnne (8,461,035)f....... (746,922)...c0vvnnennne [ [V R (U R 825,949 | coiiiii| e
IRS_USD_REC_1.1026_PAY
_USD SOFRRATE
_12/09/2021_12/09/2026 Interest
LCH o INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 12/07/2021 |. 12/09/2026 |............... [V IO 1,000,000(.1.103 / (SOF1) [..eevvvvunnnnnns [ [V - (10,776))......... (81,236)[.vvvneeees [oeeeens (81,236)f.......... (7,566)[....cccvnnnnnnns [ [V PR [N R 8,205 | ceevvinn | e
IRS_USD_REC_1.104_PAY_
UsD
SOFRRATE_10/02/2020_10 Interest (0| 1.104 /
/02/2049_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/02/2049 |............... 0f.... 196,800,000 [(SOF1+26.161)  [....cevvvnnnnnns [ 0].... (2,247,730))... (91,872,777) ... ... (91,872,777)..... (6,310,995))...uuvieinnnnns [ [V PR 0f..... 4,971,225
IRS_USD_REC_1.116_PAY_
UsD
SOFRRATE_06/08/2020_06| Interest (0| 1.116 /
/08/2050_LCH ... INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 06/08/2050 |...............0 [..... 150,000,000 |(SOF1+26.161) L0 (1,708,737)|... (70,565,604)] ... ... (70,565,604)f..... (4,863,804)f. 0 O e O 3,839,347
IRS_USD_REC_1.1282_PAY
_UsD
SOFRRATE_06/08/2020_06| Interest (0| 1.128 /
/08/2050_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 05/19/2023 |. 06/08/2050 |.... 50,000,000 |(SOF1+26.161) (568,054))... (23,421,486)| ... ... (23,421,486)..... (1,625,585)|. L0 O O 1,279,782
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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_1.346_PAY_
UsD
SOFRRATE_12/08/2020_12 Interest (0| 1.346 /
/08/2040_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 12/08/2040 |............... 0f..... 60,100,000 |(SOF1+26.161)  [.....cevvnnnnnns [ [V IO (650,077)... (20,289,988)| ........... ... (20,289,988)f..... (1,624,575))cvueeiiinnnnns [ [V R 0f..... 1,228,063 | coevvvvnn | cenieiiees
IRS_USD_REC_1.4639_PAY
_UsD
SOFRRATE_06/14/2021_06 Interest (0| 1.464 /
/14/2031_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 06/14/2031 |............... 0f..... 50,000,000 |(SOF1+26.161)  [....uvevvrnnnnns [ [V IO (526,091)|..... (8,368,034)(..ccvveeeen |nnne (8,368,034)f....... (905, 797)f..evvevviannnns [ [V R (U R 671,203 [ .eoveeiiis | e
IRS_USD_REC_1.46787_PA
Y_USD
SOFRRATE_12/08/2021_12 Interest (0| 1.468 /
/08/2031_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 12/08/2031 |............... 0f..... 25,000,000 |(SOF1+26.161)  [...euevvrnnnnns [ [V IO (262,798)|..... (4,398,136)] ..evvvnnnnn fonnnn (4,398,136)f....... (468, 751)[....ceeveiennnns [ [V R (U R 346,707 [ .eoveniis | e
IRS_USD_REC_1.55_PAY_U
D
SOFRRATE_09/30/2021_09 Interest (0| 1.550 /
/30/2031_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/30/2031 |......eevnnnnn. 0f..... 35,000,000 |(SOF1+26.161)  [...uvevvrnnnnns [ [V IO (360,693)|..... (6,341,233)] .cevvvnnnnn fennnn (6,341,233)|....... (649,056).......cc0vnnnns [ [V R (U R 479,389 | ceeviiiis | e
IRS_USD_REC_1.6_PAY_US
D
SOFRRATE_04/25/2022_04 Interest (0| 1.600 /
/25/2027_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 04/25/2027 |............... 0f.... 100,000,000 [(SOF1+26.161)  [....ccvvvunnnnns [ 0].... (1,018,203)..... (8,296, 181)(....ceeee [ (8,296, 181)....... (953,524).....cc0vnnnnnns [ [V R (U R 875,856 [ ..oeevniis| i

IRS_USD_REC_1.64268_PA
Y_USD SOFFRATE

_02/07/2022_02/07/2032 Interest

LOH INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 02/03/2022 |. 02/07/2032 |............... 0f..... 25,000,000.1.643 / (SOF1) [..vvvvreeennnnns [V F 0f....... (239,526)).....(3,726,700)( +.evvvvens fonnen (3,726,700)|....... (509,515)]....evvreennns [V FO [V S [V O 350,452 | teeeeeiit | e
IRS_USD_REC_1.6835_PAY

_UsD

SOFRRATE_09/17/2019_09 Interest ..1.684 /

/17/2024_LCH .......... INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/17/2024 |............... 0f.... 276,000,000 |(SOF1+26.161)  [....ceveeennnne [V F 0f.... (2,752,501))..... (4,990,3%)| ...evveees |onne (4,990,3%)...... 1,982,423 |..ovvieeennns [V FO [V FOU [V IO 9,797 | e | s
IRS_USD_REC_1.74433_PA

Y_USD

SOFRRATE_09/16/2019_09 Interest 1744 /

/16/2044_LCH .......... INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/16/2044 |............... 0f..... 98,400,000 |(SOF1+26.161)  [....eeveennnnns [V F 0f....... (966,362)|... (32,261,032)] ... ... (32,261,032)].....(3,197,616)]......cccnnnnn [V FO [V S [V 2,226,359 | eveeeeees| rieeeeeeeinns
IRS_USD_REC_1.7605_PAY

_UsD

SOFRRATE_09/16/2019_09 Interest | L 1.761 /

/16/2034_LCH .......... INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/16/2034 |............... 0f.... 148,500,000 |(SOF1+26.161)  [..eeeeeunnennnns [V F 0f.... (1,452,379)|.... (29,775,603)| ...vvvevnen ... (29,775,603))..... (3,378,379)..ceeeiiins [V FO [V S [V 2,402,363 [ .oovveeen [ e
IRS_USD_REC_1.7645_PAY

_UsD

SOFRRATE_09/16/2019_09 Interest | L 1.765 /

/16/2034_LCH .......... INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/16/2034 |............... 0f.... 148,500,000 |(SOF1+26.161)  [..eeeeeunnenenns [V F 0f.... (1,450,894)....(29,725,125)( ........... ....(29,725,125))..... (3,380,398)f....cccunrnnnn [V FO [V S [V 2,402,363 [ .oovveeen [ e
IRS_USD_REC_1.77112_PA

Y_USD

SOFRRATE_09/12/2019_09 Interest | L 17711/

/12/2044 LCH .......... INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/12/2044 |............... 0f.... 104,100,000 [(SOF1+26.161)  |.....ceeernnnnne [V F 0f.... (1,015,367))....(33,728,539)] ............ ....(33,728,539)|..... (3,397, 159)f...cceniinns [V FO [V R [V 2,354,695 | ..ooeiis| i,
IRS_USD_REC_1.77174_PA

Y_USD

SOFRRATE_09/17/2019_09 Interest | L 1.772 /

/17/2034_LCH .......... INTEREST RATE ......... N/A s Rate........... [, RN F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/17/2034 |............... 0f.... 148,700,000 [(SOF1+26.161)  |.....eeeeennnne [V F 0f.... (1,450,157)f.... (29,673,098) ... .. (29,673,008)..... (3,388,337)f..ceeeiiins [V FO [V R 0]...... 2,405,913

IRS_USD_REC_1.7735_PAY

_UsD

SOFRRATE_09/16/2019_09 Interest | L 1.774 /

/16/2044_LCH ... INTEREST RATE ... .. [Rate... F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/16/2044 |.... 92,500,000 |(SOF1+26.161) (901,674).... (29,947,790)f ... .. (29,947,790)).....(3,020,813)]. O O O 2,092,868

IRS_USD_REC_1.77807_PA

Y_USD

SOFRRATE_09/12/2019_09 Interest | L 1.718 /

/12/2044 LCH .......... | INTEREST RATE ... .. [Rate... F226TOH6YD6XJB17KS62 [ 05/19/2023 |. 09/12/2044 |.... 86,700,000 |(SOF1+26.161) (844,145)).... (28,006,335))... .. (28,006,335)).....(2,832,667)). 20 0 0, 1,961,115
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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_1.814_PAY_
UsD
SOFRRATE_09/17/2019_09 Interest (0| 1.814 /
JA7/2034_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/17/2034 |............... 0f.... 149,100,000 |(SOF1+26.161)  [.....cevvvvnnnns [ 0].... (1,438,305)|... (29,217,470)]........... ... (29,217,470)f..... (3,418,862)[......cc0unnnnns [ [V R 0f..... 2,412,385 [ .oiiiiis | e
IRS_USD_REC_1.83404_PA
Y_USD
SOFRRATE_02/16/2022_02 Interest
/16/2052_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 02/14/2022 |. 02/16/2052 |............... 0f..... 42,600,000 (.1.834 / (SOF1) |..eeeeeeeennnns [ [V IO (389,826)|....(13,348,424)| ........... ....(13,348,424)..... (1,729,043))..ceviiinnnnns [ [V R 0f..... 1,125,048 | covneiiis | e
IRS_USD_REC_1.9255_PAY
_UsD
SOFRRATE_09/17/2019_09 Interest (0| 1.926 /
JA7/2039_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/17/2039 |.........en.... 0f..... 50,000,000 |(SOF1+26.161)  [....uvevvrnnnnns [ [V IO (468,391)|... (12,645,783)]........... ... (12,645,783)..... (1,424,833))0eunnieinnnnns [ [V R (U R 983,424 | coeiiiiii| e
IRS_USD_REC_1.947_PAY_
UsD
SOFRRATE_09/17/2019_09 Interest (0| 1.947 /
JAT/2049_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/17/2049 |............... 0f..... 20,000,000 |(SOF1+26.161)  [...euvvvrnnnnns [ [V IO (186,282)f..... (6,602,274)....eeeeen | (6,602,274)....... (756,018)[...ccevvnnnnnnns [ [V R (U R 504,799 | ceviiiiis| e
IRS_USD_REC_1.95_PAY_U
D
SOFRRATE_09/17/2019_09 Interest (0| 1.950 /
JA7/2039_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/17/2039 |.........en.... 0f.... 200,000,000 |(SOF1+26.161)  [....ceevvvvnnnns [ 0].... (1,861,316)... (50,018,120)] ........... ... (50,018,120)f..... (5,720,826)[.....ccvvnnnnnns [ [V R 0f..... 3,933,697 [ .oveniis | e
IRS_USD_REC_1.952_PAY_
UsD
SOFRRATE_09/17/2019_09 Interest (0| 1.952 /
JAT/2049_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 09/17/2049 |............... 0f..... 50,000,000 |(SOF1+26.161)  [....uvvvvrvnnnns [ [V IO (465,079)|... (16,465,248)]........... ... (16,465,248)f..... (1,891, 748)[.....ccvvnnnnnns [ [V R 0f..... 1,261,997 | covevviiin | e
IRS_USD_REC_1_PAY_USD
SOFRRATE_08/18/2020_08| Interest (0| 1.000 /
/18/2050_LCH ... .| INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 08/18/2050 |.... 25,000,000 |(SOF1+26.161) (292,066)|... (12,278,793)... .. (12,278,793)....... (791,239)|. 0. 642,262
IRS_USD_REC_2.07909_P,
Y_USD
SOFRRATE_03/29/2022_03 Interest
/29/2052_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62  |. 03/25/2022 |. 03/29/2052 |.... 18,000,000 .2.079 / (SOF1) |.. (158,312)|..... (4,886,427)(....cceee |nnee (4,886,427)....... (763,310)|. 0. 476,352
IRS_USD_REC_2.4855_PAY
_UsD
SOFRRATE_04/13/2022_0: Interest
/13/2024 LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 | 04/11/2022 |. 04/13/2024 |...............0 ... 150,000,000 |.2.486 / (SOF1) |.. L0 (1,164,166)|....... (207,638)| ... (207,638)|...... 1,068,301 | 0. 141,542
IRS_USD_REC_2.655_PAY_
usD
SOFRRATE_05/25/2022_05 Interest
/25/2042_LCH .......... INTEREST RATE ......... N/A ot Rate........... | K6 R F226TOHBYD6XJB17KS62  |. 05/23/2022 |. 05/25/2042 |............... [V 20,000,000 |.2.655 / (SOF1) [ceeueeeeernnnnns (U [V (145,043)|...... (3,031,856)( ... [nnee (3,031,856)....... (727,431))..eeeeeeeennns [V [V PO [V 426,165 | coovveenn | e
IRS_USD_REC_2.9302_PAY
_UsD
SOFRRATE_01/12/2024_01 Interest
/12/2029_LCH .......... INTEREST RATE ......... N/A ot Rate........... | K6 R F226TOHBYD6XJB17KS62  |. 01/12/2023 |. 01/12/2029 |............... 0f.... 120,000,000.2.930 / (SOF1) |....... (100,248)....ccevvvennnns [V (634,947)|...... [CRTARTAD [T R (5,557,171)|..... (2,322,420)]...ccvvvnnnnnn [V [V PO 0f..... 1,313,083 | covvvenns | e
IRS_USD_REC_2.9863_PAY
_UsD
SOFRRATE_03/28/2023_03 Interest
/28/2030_LCH .......... INTEREST RATE ......... N/A ot Rate........... | K6 R F226TOHBYD6XJB17KS62  |. 03/24/2023 |. 03/28/2030 |.....eevennn... [V 30,000,000{.2.986 / (SOF1) [ceeueeeernnnnnn (U [V (194,872)|..... (1,488,782 ... |nnee (1,488,782)....... (628,706)]..ccvvvnnnnnnnn [V [V PO [V 367,256 | cevvvnnen | veeeiiiies
IRS_USD_REC_3.00558_PA
Y_USD
SOFRRATE_09/22/2022_09 Interest
/22/2052_LCH .......... INTEREST RATE ......... N/A ot Rate........... | K6 R F226TOHBYD6XJB17KS62  |. 09/20/2022 |. 09/22/2052 |............... [V 10,400,0001.3.006 / (SOF1) [..eeeeevennnnns (U [ . (63,723)|..... (1,161,013)]..ceeevvnan |oeee (1,161,013)....... (521,006)|......ccvvnnnnnn [V [V PO [V 207,597 | vevveeeen | e
IRS_USD_REC_3.015_PAY_
usD
SOFRRATE_05/05/2023_05 Interest
/05/2052_LCH .......... INTEREST RATE ......... N/A et Rate........... LCH ..o F226TOHBYD6XJB17KS62 |. 05/03/2023 |. 05/05/2052 |....evvvuenrees 0]..... 51,000,000 .3.015 / (SOF1) |....... (133,562)]- .- eeeeeennn 0f...... (325,451)..... (5,620, 778)[ ..evniiees [onnes (5,620,778)|..... (2,582,677 cuueeeeennnnns [ [V T 0f..... 1,352,103 | oo coiiiiiis




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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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_3.035_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 |.......eenn.... 0f..... 53,000,000.3.035 / (SOF1) |........ (12,101)]. e [V IO (337,884)|..... (5,659,072)] ..evvvnnnnn fennnn (5,659,072)|..... (2,633,398))...0ueeeinnnnns [ [V R 0f..... 1,402,728 | weeeeeein | 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) [cevueevvrnnnnns [ [V IO (179,506)f..... (2,905,183)] ..evvvnnnnn fennnn (2,905,183)|..... (1,345,086)[......cc0nnnnnne [ [V R (U R TRV 12 (T N
IRS_USD_REC_3.10107_PA
Y_USD
SOFRRATE_03/27/2023_03 Interest
/27/2048_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/23/2023 |. 03/27/2048 |............... 0f..... 29,100,000 (.3.101 / (SOF1) |.eeeeeeeeennnns [ [V IO (180,405)f..... (2,867,303)[ .eevneeees [onnne (2,867,303)|..... (1,347,353))cvveeiiinnnnns [ [V R (U R FAVR:1C N (R N
IRS_USD_REC_3.1013_PAY
_UsD
SOFRRATE_02/07/2023_02 Interest
/07/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 02/03/2023 |. 02/07/2033 |............... 0f..... 30,000,000 (.3.101 / (SOF1) |.eeeeeeeennnnns [ [V IO (176,819)f..... (1,666,471)] .cceeeennnn |oeeee (1,666,471)....... (787,887)|...ccvvvnnnnnnns [ [V R (U R 446,562 | coeoiiiis| e
IRS_USD_REC_3.10394_PA
Y_USD
SOFRRATE_03/27/2023_03 Interest
/27/2048_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/23/2023 |. 03/27/2048 |............... 0f..... 29,100,000.3.104 / (SOF1) [cevuurrrvrnnnnns [ [V IO (180, 194)f..... (2,854,225)] ....ccevne o (2,854,225)|...... (1,347,899))..c.uviiinnnnns [ [V R (U R FAVR:1C N (R N
IRS_USD_REC_3.1054_PAY
_UsD
SOFRRATE_03/27/2023_03 Interest
/27/2048_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 03/23/2023 |. 03/27/2048 |............... 0f..... 40,700,000 .3.105 / (SOF1) [cevuurvvrnnnnns [ [V IO (251,873)|..... (3,982,687)(...ccceee |nnne (3,982,687)|..... (1,885,595))..uuuviiinnnnns [ [V R (U R 997,056 [ ..ovevniin| i
IRS_USD_REC_3.11_PAY_U
D
SOFRRATE_05/05/2023_05 Interest
/05/2047_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/03/2023 |. 05/05/2047 |.......eeen.... 0f..... 89,000,000.3.110 / (SOF1) [.evnnnnne 55,901 |ovuvnniiiiiinnn [V IO (546,571)|..... (8,676,169)] ....cevvvnn |ovnee (8,676,169)..... (4,034,486)......cccvnnnnns [ [V R 0f..... 2,139,223 | i e
IRS_USD_REC_3.12_PAY_U
D
SOFRRATE_05/13/2023_05 Interest
/13/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 05/11/2023 |. 05/13/2028 |............... 0f.... 326,800,000 [.3.120 / (SOF1) |......... (53,541)).ceveeiiiiinnnn 0f.... (1,993,560)|... (11,701,531)]........... ... (11,701,531)f..... (5,630,856)[.....cc0vnnnnnns [ [V R 0f..... 3,316,878  .eevveeen| e
IRS_USD_REC_3.14371_PA
Y
SOFRRATE_01/17/2023_01 Interest
J7/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226 TOHBYD6XJB17KS62  |. 01/12/2023 |. 01/17/2033 |.......eeen... 0f..... 58,800,000 (.3.144 / (SOF1) |...ceeeeeennnns [ [V IO (332,990),..... (3,069,795)] ..evvvnnnnn fennnn (3,069,795)|..... (1,552,069).....cccvvnnnnns [ [V R (U R 872,416  .ovvviis | i
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) [..cevvvvnnnnnnns [ [V IO (530,472)|..... (7,859,933)] .ccvvvnnnnn fennnn (7,859,933)..... (3,525,692)[.....cc0uuunnnne [ [V R 0f..... 1,919,342 [ oot e
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) [..eevvvvnnnnnnns [ [V IO (851,441)|..... (7,472,464)| ..cvvvnnnns fnnnn (7,472,464)|..... (3,745,839)).cuuniiinnnnn [ [V PR 0f..... 2,123,861 | coovnvenn [ e
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 IO (603,646)(.... (6,018,666)]... .... (6,018,666)..... (2,971,897)[.ccvvvennnnnns [ [V PR 0f..... 1,675,932
IRS_USD_REC_3.16709_PA
Y_USD
SOFRRATE_03/28/2023_03 Interest
/28/2028_LCH .......... | INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62  |. 03/24/2023 |. 03/28/2028 |...............0 [..... 152,500,000 |.3.167 / (SOF1) |.. (920,909)|...... (5,115,488)(........cc. | (5,115,488)|..... (2,589,393)|. 0 O e O 1,523,955
IRS_USD_REC_3.2125_PAY
_UsD
SOFRRATE_04/18/2023_04 Interest
/18/2033_LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 04/14/2023 |. 04/18/2033 |...............0[..... 118,100,000].3.213 / (SOF1) |.. L0 (698,450)...... (5,656,994)] ..ccevnnnns fonnn (5,656,994)]...... (3,156,035)). L0 O O 1,776,885




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 4 5 6 7 8 9 10 11 14 15 16 17 19 21 22 23
Cumulative
Prior
Year(s)
Strike Initial Cost Credit Hedge
Price, of Un- Current Quality |Effectiveness|
Type(s) Date of Rate or discounted Book/ Unrealized Year's of at Inception
of Maturity | Number Index Premium Adjusted Valuation (Amorti- Refer- and at
Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Carrying Increase/ zation)/ Potential ence | Quarter-end
Description (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Value Code | Fair Value | (Decrease) Accretion Exposure | Entity (b)

IRS_USD_REC_3.2134_PAY
_UsD
SOFRRATE_03/27/2023_03 Interest
J21/2033_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 03/23/2023 |. 03/27/2033 |.......00veeenn 0 o 20,000,000 (.3.213 / (SOF1) |..eeeeeeennnns 0 (952,018)(...cvvnnens Jounnnen (952,018)|....... (632,700)f...ceeveveneen O v O [ O e 299,909 | ceeviiiiin| e
IRS_USD_REC_3.2425_PAY
_UsD
SOFRRATE_05/11/2023_05 Interest
J11/2035_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/09/2023 |. 05/11/2035 |........0eennn O o 100,900,000 [.3.243 / (SOF1) [...evvvvvnnnnnns 0 (5,347,789) .cevvvnnnnn fennnn (5,347,789)|..... (3,010,824)[.....ccvvveeeee O e O e O s 1,682,173 | covevveiis | e
IRS_USD_REC_3.2426_PAY
_UsD
SOFRRATE_10/05/2018_10| Interest (0| 3.243 /
/06/2033_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/05/2033 |..........oeen. O o 300,000,000 |(SOF1+26.161)  [....cevvvrennnns 0 ... (20,819,319)f........... ... (20,819,319)f..... (7,943,659)...evvvvvvennnc O fovveiiiiine s O v 0 4,628,308 | .oeenveenn | ceeeieiieenns
IRS_USD_REC_3.2436_PAY
_UsD
SOFRRATE_10/05/2018_10| Interest (0| 3.244 /
/05/2038_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 05/19/2023 |. 10/05/2038 |...............0 [..... 160,000,000 [(SOF1+26.161)  [....ccvvvunnnnns 0 ... (15,419,770)........... ... (15,419,770)f..... (5,296,600)(......cc0vnveeee O feunnniieiinncnn O v O s 3,048,795 [ .eveeniin | i
IRS_USD_REC_3.24686_PA
Y_USD
SOFRRATE_03/07/2023_03 Interest
/07/2083_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 03/03/2023 |. 03/07/2053 |........00eeeen O [oeen 21,600,000 (.3.247 / (SOF1) |.eeeeeeeeennns 0 (1,482,405)] ..cevvnnnns fonnnn (1,482,405)|..... (1,129,459).ccvveviviinns O feveiiiiiii s O [ O e 581,131 [ vt e
IRS_USD_REC_3.25315_PA
Y_USD
SOFRRATE_03/31/2023_03 Interest
/31/2033_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 03/29/2023 |. 03/31/2033 |........0eeeen. O o 118,100,000 [.3.253 / (SOF1) [...evvvvvnnnnnns 0 (5,270,834)| ..cevvnnnnn fennnn (5,270,834)|..... (3,161,435))..cevvveeeennc O [ O v 0 s 1,772,039 | e | e
IRS_USD_REC_3.28096_PA
Y_USD
SOFRRATE_03/31/2023_03 Interest
/31/2033_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 03/29/2023 |. 03/31/2033 |.......00eeenn 0 o 47,200,000.3.281 / (SOF1) [cevunvvvrnnnnns 0 (2,007,701)] «eeeeeevnnn |oeee (2,007,701)..... (1,267,688)]...cvvveeeeeenn O [ O e O e 708,215 [ weveeeiis | e
IRS_USD_REC_3.2871_PAY
_UsD
SOFRRATE_03/28/2023_03 Interest
/28/2026_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 03/24/2023 |. 03/28/2026 |...............0 [..eees 60,000,000/.3.287 / (SOF1) [..ccvvvvvnnnnnns 0 (1,434,925)] .....cceve o (1,434,925)|......... (543,587).ccvvveeieneennn O [ O e O e 423,391 | e | e
IRS_USD_REC_3.36089_PA
Y_USD
SOFRRATE_01/04/2024_01 Interest
/04/2054_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 01/02/2024 |. 01/04/2054 |...............0 [...ees 37,700,000 .3.361 / (SOF1) [cevuurvvvnnnnns 0 (1,760,892)( ..evnneees [nnne (1,760,892)..... (1,760,892)[.....ccevvneeen 0 feuneeieiiinenn O o O s 1,028,726 | cevvnvvns | ceniiiiees
IRS_USD_REC_3.3671_PAY
_UsD
SOFRRATE_01/04/2024_01 Interest
/04/2054_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 01/02/2024 |. 01/04/2054 |...............0 [...ees 26,900,000 .3.367 / (SOF1) [cevuuvrvvrnnnnns 0 (1,226,603)(..cevveees [nnee (1,226,603)|..... (1,226,603)[.....cccvvveee O foeeenneniiens O [ O s 734,025 | coeviiiis | e
IRS_USD_REC_3.37463_PA
Y_USD
SOFRRATE_06/06/2023_06 Interest
/06/2032_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 06/02/2023 |. 06/06/2032 |........0vreenn O o 130,100,000 .3.375 / (SOF1) |cevvvvvvrvnnnnns 0 (4,381,677).ceuneeecn | (4,381,677)..... (3,386,374)]..cvvneeeeennnn O [ O v 0 1,861,503 | covvveni | ceieis
IRS_USD_REC_3.38028_PA
Y_USD
SOFRRATE_06/06/2023_06 Interest
/06/2038_LCH .......... Rate......... LCH .o F226TOHBYD6XJB17KS62  |. 06/02/2023 |. 06/06/2038 |...............0 [...... 85,600,000.3.380 / (SOF1) [cevuurvvvnnnnns 0 (4,234,816)] ..cvvvnnnnn fonnnn (4,234,816)|..... (2,966,666)[........c0ceeeee 0 feuunierrienncnn 0 Jovvviiiiinen O s 1,612,361
IRS_USD_REC_3.45_PAY_U
D
SOFRRATE_07/17/2023_07 Interest
J17/2028_LCH ... . |Rate... F226TOHBYD6XJB17KS62  |. 07/13/2023 |.07/17/2028 |.... 50,000,000 |.3.450 / (SOF1) |.. .0 (1,181,355)( ceveneecs [ (1,181,355)f....... (927,841)|. 518,328
IRS_USD_REC_3.49921_PA
Y_USD
SOFRRATE_01/16/2024_01 Interest
/16/2054_LCH ......... . | Rate... F226TOHBYD6XJB17KS62 |. 01/11/2024 |. 01/16/2054 |.... 40,000,000.3.499 / (SOF1) |.. (875,231)] ... (875,231)]....... (875,231))..vvvvieneee 0 v O 0 1,092,089
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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_3.5_PAY_US
D
SOFRRATE_10/02/2023_10 Interest
/02/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 09/28/2023 |. 10/02/2033 |............... 0f..... 30,000,000.3.500 / (SOF1) [cevuurevvrnnnnns [ [V IO (145,716)f....... (812,213)[ v Jeene (812,213)|....... (856,801)[...ccevvnnnnnnns [ [V R (U R 462,631 [ .ooeeniiis | e
IRS_USD_REC_3.50044_PA
Y_USD
SOFRRATE_07/17/2023_07 Interest
JAT/2043 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 07/13/2023 |. 07/17/2043 |............... 0f..... 70,300,000.3.500 / (SOF1) [cevuurrvvrnnnnns [ [V IO (352,306)|..... (2,955,293)] ..evvennnns Joennn (2,955,293)f..... (2,981,677)[....cccvvnnnnnns [ [V R 0f..... 1,544,476 | oovviiin| et
IRS_USD_REC_3.523_PAY_
UsD
SOFRRATE_01/16/2024_01 Interest
/16/2054_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62 | 01/11/2024 |. 01/16/2054 |............... 0f..... 44,000,000 .3.523 / (SOF1) [cevuerevvrnnnnns [ [V IO (168,854)f....... (775,649)( ...cevvens |eunneen (775,649)|....... (775,649)[....ccvvvnnnnns [ [V R 0f..... 1,201,297 | ceveveiiis | e
IRS_USD_REC_3.5427_PAY
_UsD
SOFRRATE_01/04/2024_01 Interest
/04/2031_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/02/2024 |. 01/04/2031 |............... 0f..... 92,900,000 [.3.543 / (SOF1) [..ccvvvvnnnnnnns [ [V IO (409,392)..... (1,942,633)] .ccvvvnnnnn fonnnn (1,942,633)..... (1,942,633)).0nvniiinnnnns [ [V R 0f..... 1,208,336 | cevnveenn | ceieiiees
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) [...ccvvvennnnnns [ [V IO (883,736)f..... (3,335,886)] ..cevvnnnnn fennnn (3,335,886)|..... (1,677,196)...cvvneennnnns [ [V R 0f..... 1,287,419 | coveinii | e
IRS_USD_REC_3.57792_PA
Y_USD
SOFRRATE_12/18/2023_12 Interest
/18/2033_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 12/14/2023 |. 12/18/2033 |............... 0f..... 50,000,000 |.3.578 / (SOF1) [cevuuvvvrnnnnns [ [V IO (225,261)|..... (1,055,566)(........cc. | (1,085,566)|..... (1,461,710))..ccvvennnne [ [V R (U RN 779,555 | covvviiin | e
IRS_USD_REC_3.62078_PA
Y_USD
SOFRRATE_01/24/2024_01 Interest
/24/2054 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/22/2024 |. 01/24/2054 |............... 0f..... 38,900,000.3.621 / (SOF1) [cevuervvrnnnnns [ [V IO (126,142)|.......... (1,822)] ceveennes Jovvieennn (1,822).......... (1,822)]ceveeeiinnnnns [ [V R 0f..... 1,062,446 | coevvvens| e
IRS_USD_REC_3.6227_PAY
_UsD
SOFRRATE_01/24/2024_01 Interest
/24/2054 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/22/2024 |. 01/24/2054 |............... 0f..... 55,500,000).3.623 / (SOF1) [...vvvvvvnnnnnns [ [V IO (179,769).......... 16,459 [.cvveneees oo 16,459 |.......... 16,459 [ooveniiiinnnnns [ [V R 0f..... 1,615,830 | weeeeeiin | e
IRS_USD_REC_3.62407_PA
Y_USD
SOFRRATE_01/24/2024_01 Interest
/24/2054 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/22/2024 |. 01/24/2054 |............... 0f..... 39,900,000).3.624 / (SOF1) [c.vvvvvvunnnnnes [ [V IO (129,136)f.......... 21,609 [.eveneeenns o 21,609 |.......... 21,609 [oiiiiiiinnnns [ [V R 0f..... 1,089,759 | weeeeiiin | e
IRS_USD_REC_3.6247_PAY
_UsD
SOFRRATE_01/24/2024_01 Interest
/24/2054 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/22/2024 |. 01/24/2054 |............... 0f..... 50,000,000 (.3.625 / (SOF1) |..ceeeeeennnns [ [V IO (161,766)).......... K7V AR U R, 713 [ 2,713 | [ [V R 0f..... 1,365,612 woeeeeeis | e
IRS_USD_REC_3.65379_PA
Y_USD
SOFRRATE_01/23/2024_01 Interest
/23/2054 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/19/2024 |. 01/23/2054 |............... 0f..... 51,900,000 (.3.654 / (SOF1) |..ceeeeeennnnns [ [V IO (167,526)f......... 302,494 | .ooeeii [ 302,49 |......... 302,494 |..covvinne [ [V PR 0f..... THT 4| ]
IRS_USD_REC_3.6646_PAY
_UsD
SOFRRATE_01/23/2024_01 Interest
/23/2054 LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/19/2024 |. 01/23/2054 |............... 0f..... 64,700,000.3.665 / (SOF1) [cevuvvrvvrnnnnns [ [V IO (207,502)|......... 502,169 | ... 502,169 |......... 502,169 [..euniiiiinnnnnn [ [V PR 0f..... 1,767,021
IRS_USD_REC_3.70026_PA
Y_USD
SOFRRATE_01/24/2024_01 Interest
/24/2049_LCH .......... | INTEREST RATE ... .. |Rate... F226TOHBYD6XJB17KS62 | 01/22/2024 |. 01/24/2049 |.... 89,500,000.3.700 / (SOF1) |.. [V PO (276,786)f....... (214,636)| ... (214,636)|....... (214,636)|. 0 O e O 2,230,132
IRS_USD_REC_3.7045_PAY
_UsD
SOFRRATE_01/24/2024_01 Interest
/24/2049 LCH .......... | INTEREST RATE ... .. | Rate... F226TOHBYD6XJB17KS62 |. 01/22/2024 |. 01/24/2049 |.... 84,500,000.3.705 / (SOF1) |.. L0 (260,647)]........ (145,333)] ... (145,333)]....... (145,333)). L0 O O 2,105,543
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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_3.833_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) [...evvvvunnnnnns [ [V IO (645,870)f..... (1,862,917 .eeeneeeecn | (1,862,917)....... (551,418)[....eviiiennnn (0N R | FEN (U R 789,052 [ .eovvvniin| i
IRS_USD_REC_3.83771_PA
Y_USD
SOFRRATE_01/23/2024_01 Interest
/23/2039_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/19/2024 |. 01/23/2039 |............... 0f.... 118,800,000 .3.838 / (SOF1) [...ccvvvvunnnnns [ [V IO (341,591)].......... 26,527 | eeveeiinnnn [ 26,527 [euunnnnenn 26,527 |oeevennininnns (0N R | FEN 0f..... 2,287,066  ..ooooeeen| ceeeeiiieees
IRS_USD_REC_3.84502_PA
Y_USD
SOFRRATE_12/07/2023_12 Interest
/07/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 12/05/2023 |. 12/07/2028 |............... 0f..... 64,800,000.3.845 / (SOF1) [cevuvvvvrnnnnns [ [V IO (249,615)|....... (467,988)(....cevenn |eunnenn (467,988)..... (1,338,680)[.....cccunnnnnne (0N R | FEN Of....... 701,698 | oevneiin [ e
IRS_USD_REC_3.85_PAY_U
D
SOFRRATE_12/06/2022_12 Interest
/06/2024_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 12/02/2022 |. 12/06/2024 |............... 0f.... 150,000,000 .3.850 / (SOF1) [...evvvvvunnnnns [ [V IO (576,224)|..... (1,411,336).cennneecn [onnne (1,411,336))........ (71,850)[....ccevvnnnnnns (0N R | FEN (U R 620,704 [ ..ooeniiis | e
IRS_USD_REC_3.85103_PA
Y_USD
SOFRRATE_12/07/2023_12 Interest
/07/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 12/05/2023 |. 12/07/2028 |............... 0f..... 66,800,000/.3.851 / (SOF1) [....ccvvvnnnnnns [ [V IO (256,304)|....... (465,480)(...cevvnenn Jeunnnnn (465,480)|..... (1,381,060)...c0vvnnnee (0N R | FEN (U RN 723,356 | cevnveens | e
IRS_USD_REC_4.1038_PAY
_UsD
SOFRRATE_12/07/2023_12 Interest
/07/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 12/05/2023 |. 12/07/2026 |............... 0f.... 125,300,000].4.104 / (SOF1) [cevuvrvvrrnnnnns [ [V IO (400,702)f....... (736,691 ..cvnncns |unneen (736,691)f..... (1,868,368)]...c0vvunnnnne (0N R | FEN 0f..... 1,027,002 | coenvviiis | e
IRS_USD_REC_4.15_PAY_U
D
SOFRRATE_11/03/2023_11 Interest
/03/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 11/01/2023 |. 11/03/2028 |............... 0f..... 70,000,000 (.4.150 / (SOF1) [...evvvvunnnnnns [ [V IO (220,472)..ccue. 360,645 [..evnneeens o 360,645 |..... (1,484,491))..ceeviiinnnnns (0N R | FEN (U RN 750,443 | i | e
IRS_USD_REC_4.15803_PA
Y_USD
SOFRRATE_08/25/2023_08 Interest
/25/2028_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 08/23/2023 |. 08/25/2028 |............... 0f.... 112,100,000 [.4.158 / (SOF1) [...cvvvvvnnnnnns [ [V IO (366,657)f......... 502,438 | .coevninnn [ 502,438 |..... (2,318,253))cvvvieinnnnns (0N R | FEN 0f..... 1,176,447 | ot | e
IRS_USD_REC_4.21603_PA
Y_USD
SOFRRATE_01/24/2024_01 Interest
/24/2026_LCH .......... INTEREST RATE ......... N/A s Rate........... LCH .o F226TOHBYD6XJB17KS62  |. 01/22/2024 |. 01/24/2026 |............... 0f.... 300,000,0001.4.216 / (SOF1) [o.uuervvvrnnnnns [ [V IO (635,506)|..... (2,161,528)( ... | (2,161,528)|..... (2,161,528)[.....cccvvnnnnns (0N R | FEN 0f..... 2,023,154 [ ooviiiiis | e
IRS_USD_REC_4.46433_PA
Y_USD
SOFRRATE_09/29/2023_09 Interest
/29/2028 LCH .......... INTEREST RATE ......... N/A Lot Rate........... LCH ..o F226TOHBYD6XJB17KS62 |. 09/27/2023 |. 09/29/2028 |............... 0].... 113,100,000 .4.464 / (SOF1) [...cvvvvunnnnnns [ 0]....... (274,341)...... 1,970,704 [...ooeeennn | 1,970,704 ]..... (2,460,330)]...0uuieinnnnns [0 o | Ao 0f..... 1,199,789 | coevvinin | e
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate (246,090 0] (10,725,703 (63,043,585) XXX (63,043,585)) 35,709,444 0 0| 285,373,108 [ XXX XXX
XCCY_EUR_PAY_4.625_REC
_USD_7.55_06/27/2018_0 BANK OF AMERICA,
6/27/2028 .............. CURRENCY ..evvveeeeenee N/A ot Currency..... NAA BATYDEB6GKMZ0031MB27  |. 09/18/2018 |. 06/27/2028 |............... [V 14,825,680 [7.550 / (4.625) |.eevvvunnnnnnnne (U [V 101,106 |...... 1,485,060 [.....ccvvnn |oenne 1,485,060 |......... 160,440 |....cevvnnnnnnns [ TR | IO [V 152,709 [ weveeeen | e
XCCY_EUR_PAY_5.00_REC_
USD_8.197_10/01/2018_1
0/01/2026 .............. CURRENCY ..evvvnnniiinns N/A Lot Currency..... CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 09/28/2018 |. 10/01/2026 |............... 0]...... 14,505,19818.197 / (5.000) [....vvvvennnne. [ [ 104,700 |...... 1,201,780 | .oovvvnnnns o 1,201,780 |......... 185,200 [..oivvinnnnnnnns [0 o | Ao Of.e. 114,768 | ooooevenin | e
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 0 0 205,806 2,686,840 [ XXX 2,686,840 345,640 0 0 267,477 XXX XXX
GDDUEAFE - USD FEDLO1
10 + 54 BP MAT FX-BNP PARIBAS SA, .. FED1+54.000 /
03/02/2026 - FLT ..... VAGLB HEDGE ........... N/A ot Equity/Index |P ..cooreeiinieeeees 5493001ICGB70D06XZS54  |. 02/26/2024 |. 03/02/2026 |............... [V 39,859,214 |(GDDUEA)  [eoeeeeeeeeennnns (U [ . 214,476 |..... (1,278,527 e | (1,278,527)|..... (1,278,527 e [ TR | IO [V 276,192 | cevveeens | e
NDNX - USD FEDLO1 1D +
46.0 BP MAT 9/28/2025 JP MORGAN CHASE BK .. FED1+46.000 /
SFLT VAGLB HEDGE ........... N/A s Equity/Index |.... ... THBGLXDRUGQFUS7RNES7 | 09/18/2023 |. 09/18/2025 |............... 0f.... 164,968,653 |(XNDX) ~ [oeeeiniiiiinns [ 0f..... 2,414,454 |....(33,726,245)| ... ....(33,726,245)[... (15,938,663)...........00un. (0N R | FON (U R 999,557
SPTR - FEDLO1 + 50BPS WELLS FARGO BANK, | | | e SPTR /
MAT 04/15/2025 - FLT | VAGLB HEDGE ........... N/A s Equity/Index |N. .oooviiiiinnnnnnnns KB1H1DSPREMYMCUFXTO09 |. 01/11/2024 |. 04/15/2025 |............... 0f.... 182,201,037 |(FED1+50.000)  |......cceevennns [ 0]..... (2,242,490)|..... 18,710,548 |...ooevvnnn | 18,710,548 |..... 18,710,548 |..oovvnnnnnnnns [0 o | Ao Of...... (929,536)] weerieenni| ceniieiiiiiiinnns
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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 +
50.0 BPS MAT WELLS FARGO BANK, | | | e SPTR /
07/23/2025 - FLT ..... VAGLB HEDGE ........... N/A ot Equity/Index |N. ..ooiiveiniinnes KB1H1DSPRFMYMCUFXTO9  |. 01/19/2024 |. 07/23/2025 |............... 0f.... 188,755,938 [(FED1+50.000)  |eevvvunneenee (U 0f.... (2,109,190)|..... 16,768,530 |...ocvvvnen |oenee 16,768,530 |..... 16,768,530 |.eevvvnneaenee [ TR | IO 0f.... (1,081,165)] .ovvvvvnn| covnnniireiinnnnn
SPTR - USD FEDLO1 1D + BARCLAYS BANK NEW .FEDL01+6.000 /
06 BP MAT 03/11/2026 |VAGLB HEDGE ........... N/A ot Equity/Index | YO ..eoeviverniines G5GSEF7VJP5170UK5573  |. 03/08/2024 |. 03/11/2026 |............... 0f.... 255,899,495 [(SPTR)  |eeeeiiiieeeeee [V [V 766,277 |..... (6,715,108) ..eeveee [nnee (6,715,103)..... [CRALTR (X)) [ SR | IO 0f..... 1,784,523 | covvveeis | e
SPTR - USD FEDLO1 1D + BANK OF AMERICA, .. FED1+27.000 /
27 BP MAT 03/10/2025 |VAGLB HEDGE ........... N/A ot Equity/Index |N.A .ooeieeiiniinnnns BATYDEB6GKMZ0031MB27  |. 03/06/2024 |. 03/10/2025 |............... [V 69,999,536 |(RU20IN)  [eeeeeieeeiinnnns [V [ . 261,332 ..... (2,023,330)] .ccvvvnnnnn fennnn (2,023,330)..... (2,023,330)]-+vuueeeeeennnn [ TR | IO [V 339,780 [ ceevvenns | e
SPTR - USD FEDLO1 1D +
29.5 BP NAT 8/2/2024 - GOLDMAN SACHS .. FED1+29.500 /
FLT ... VAGLB HEDGE ... N/A . . |Equity/Index [ INTERN .... . W22LROWP2IHZNBBEKS28  |. 02/01/2023 |. 08/02/2024 |...............0 [..... 101,260,379 [(SPTR)  [eeeeeeeeeeeeena O [ O e 1,439,796 |... (31,759,624)] ... .. (31,759,624)f... (12,700,783)). 0. 295,103
SPTR -
30 BP MAT 4/11/2024 - GOLDMAN SACHS .. FED1+30.000 /
...................... VAGLB HEDGE ........... |N/A ...........|Equity/Index | INTERN ............... V22LROWP2IHZNBB6KS28 |. 01/11/2023 |. 04/11/2024 |...............0 |..... 152,265,204 [(SPTR) eeeeeeeeeeeennn O feiiiiii s 00022, 2,190,758 |..... (53,259,264 ............ |....(53,259,264)|... (19,623,528)[......eueeeeeee O feoeeeeeenninns O feeeieieeees O [ 182,166 | | s
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|HZNBBBKS528 | 01/20/2023 |. 04/19/2024 |............... 0f.... 149,503,428 [(SPTR)  |eeeeeeeieins [ 0f..... 2,128,922 |... (55,931,040)........... .. (55,931,040)... (19,623,528)].......0.vuuueee (0N R | FEN (U R 170,653 [ weveneenn | e
SPTR - USD FEDLO1 1D +
32 BP MAT 10/23/2024 - ROYAL BANKOF | | e SPTR /
FLT s VAGLB HEDGE ........... N/A ot Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 04/20/2023 |. 10/23/2024 |............... 0f.... 203,357,168 |(FED1+32.000)  |[...ccevvvnnnnnns (U 0f.... (2,904,336)|..... 59,257,430 |...ccevvnnn |oenen 59,257,430 |..... 25,074,508 |.......cevnnnnnn [ TR | IO 0f...... (763,865) .evvvvneee| vevviiiiiiinees
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 ..eovvivviinnnnnnnns GSGSEF7VJP5170UK5573  |. 01/20/2023 |. 02/05/2025 |............... 0f.... 150,215,317 |(SPTR)  [oeeiiiiiinnne [ 0f..... 2,152,961 |... (55,309, 151)]........... .. (55,309,151)(... (19,623,528)].......0.vuueeee (0N R | FEN (U R 693,205 | oeeeiiiit| e
SPTR - USD FEDLO1 1D +
45.0 BP MAT 07/29/2024 ROYAL BANKOF | | SPTR /
= FLT s VAGLB HEDGE ........... N/A ot Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 07/25/2023 |. 07/29/2024 |............... 0f.... 176,732,892 [(FED1+45.000)  |eevvvunnaenee (U 0f.... (2,582,173)|..... 28,791,576 [..evvneeees |onnen 28,791,576 |..... 19,623,528 |....eeeeenennns [ TR | IO 0f...... (506,677)] wevvvvvenn]| wevnnniieiiinnns
SPTR - USD FEDLO1 1D +
51 BP MAT 02/12/2025 - ROYAL BANK OF ...SPTR /
3 VAGLB HEDGE ........... N/A s Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 02/08/2024 |. 02/12/2025 |............... 0f.... 183,024,843 [(FED1+561.000)  |eevvvnnvnnnnnne [ 0f.... (1,454,844)...... 9,859,870 [..uuunenns [onnnns 9,859,870 |...... 9,859,870 [...uevvvinnnnn (0N R | FEN 0f...... (854,176) «evvneen | ceeeiiiiieanns
SPTR - USD FEDLO1 1D +
51 BP MAT 08/06/2025 -| GOLDMAN SACHS | | | SPTR /
FLT ... .. | VAGLB HEDGE ... N/A . . |Equity/Index [ INTERN .... . W22LROWP2IHZNBBEKS528  |. 02/02/2024 |. 08/06/2025 |........ceeeeenO oo 193,450,464 |(FED1+51.000) L0 (1,726,008)|..... 12,074,004 [......cceen |nnee 12,074,004 |..... 12,074,004 |. O O e O (1,124,131) ....
SPTR -
51 BP MAT 08/12/2025 -| FX-BNP PARIBAS SA, ..FED1+51.000 /
3 VAGLB HEDGE ........... N/A s Equity/Index |P ..oovviiiiiiinnnnnes 5493001CGB70D06XZS54  |. 02/08/2024 |. 08/12/2025 |............... 0f.... 183,024,843 |(SPTR)  [oeeeiiiiiinnne [ 0f..... 1,454,844 |..... (9,859,870).eeuvveecs |onnne (9,859,870)|..... (9,859,870)[.....ccvvnnnnnne (0N R | FEN 0f..... 1,070,000 | woevvvvnnn [ s
SPTR - USD FEDLO1 1D +
52 BP MAT 07/18/2025 -| UNION BANK OF .. FED1+52.000 /
FLT s VAGLB HEDGE ........... N/A ot Equity/Index |SWITZE .............. 549300SGDHJDHGZYMB20  |. 01/16/2024 |. 07/18/2025 |............... 0f.... 257,088,167 [(SPTR)  |oeeeeeieeeeenee (U [ 3,091,485 |... (27,220,680)]........... ... (27,220,680)... (27,220,680)|........ccvvn.nn [ TR | IO 0f..... 1,464,856 | ..oooveeen| ceviiniieiiinn
SPTR - USD FEDLO1 1D +
53 BP MAT 05/22/2025 - WELLS FARGO BANK, | | | e SPTR /
3 VAGLB HEDGE ........... N/A s Equity/Index |N. .cooviiiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 02/20/2024 |. 05/22/2025 |............... 0f.... 114,748,713 |(FED1+53.000)  [oevuvivvinnnnns [ [V IO (728,463)|...... 6,624,903 |.....eennnn [ennnnn 6,624,903 |...... 6,624,903 ... (0N R | FEN 0f...... (613,253)] cevnvevnns | e
SPTR - USD FEDLO1 1D +
54 BP MAT 01/31/2025 - BARCLAYS BANK NEW .. FED1+54.000 /
FLT s VAGLB HEDGE ........... N/A ot Equity/Index | YO ..eoevivvrniinnes G5GSEF7VJP5170UK5573  |. 01/29/2024 |. 01/31/2025 |............... 0f.... 192,213,054 |(SPTR)  [oeeeeeiinnes (U [ 1,911,826 |... (13,311,414)[........... |.. . (13,311,414)(... (13,311,414)..cceeeenenennn. [ TR | IO [V 879,969 [ .eevvenns| ceriiiiis
SPTR - USD FEDLO1 1D + BANK OF AMERICA, .. FED1+54.000 /
54 BP MAT 03/04/2025 |VAGLB HEDGE ........... N/A ot Equity/Index |N.A .ooeieeinininnnns BATYDEB6GKMZ0031MB27  |. 02/28/2024 |. 03/04/2025 |............... 0f.... 149,772,989 [(SPTR)  |oeeeeeieeeenee (U [V 757,061 |..... (5,660,599)] ..ccvvnnnns fennnn (5,660,599)|..... (5,660,599)....ceeeeeennns [ TR | IO [V 720,635 | cevvveens | e
SPTR - USD FEDLO1 1D +
54 BP MAT 09/02/2025 - GOLDMAN SACHS | | | e SPTR /
3 VAGLB HEDGE ........... N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS28  |. 02/28/2024 |. 09/02/2025 |............... 0f.... 149,772,989 [(FED1+54.000)  |...evvvnvnnnnnne [ [V IO (757,081)f...... 5,660,599 | ....oeunnnn [ennnnn 5,660,599 |...... 5,660,599 |......eiennnn (0N R | FE 0f...... (893,838)| ....
SPTR - USD FEDLO1 1D +
61 BP MAT 03/025/2025 ROYAL BANKOF | | e SPTR /
= FLT s VAGLB HEDGE ........... N/A ot Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 03/21/2024 |. 03/25/2025 |............... 0f.... 199,345,032 |(FED1+61.000)  [...cevvvvnnnnnns (U [V (230,244)......... 527,513 | covvevis fernens 527,513 |.cueennnt 527,513 |eereieeeeeee [ TR | IO 0f...... (988,499)] ...oovvvnn| i
SPTR - USD FEDLO1 1D + FX-BNP PARIBAS SA, .. FED1+62.000 /
62 BP MAT 03/25/2026 |VAGLB HEDGE ........... N/A ot Equity/Index |P ..cooieeeiiieeeees 5493001ICGB70D06XZS54  |. 03/21/2024 |. 03/25/2026 |............... 0f.... 199,345,032 |(SPTR)  [oeeeeeeiniens (U S [V . 230,631 |....... [C2ZARK)) IR (527,513)|....... (527,513)). v [ SRR | IO 0f..... 1,403,777 | e v
SPTR - USD FEDLO1 1D +
62.0 BP MAT 12/22/2026 BANK OF AMERICA, ..FED1+62.000 /
- FLT ... .... |VAGLB HEDGE ... N/A . . |Equity/Index [N.A .. BATYDEB6GKMZ0031MB27 ). 08/04/2023 |. 12/18/2026 |...............0 [..... 154,076,320 )(SPTR)  [ooooovvveiinnnnn O 0. 2,317,351 ... (28,612,09)] ... ... (28,612,006)[... (17,443,136)). L0 O O 1,270,034




81903

STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 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 +

63 BP MAT 03/26/2025 - GOLDMAN SACHS | | | SPTR /

FLT s VAGLB HEDGE ........... N/A ot Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 03/22/2024 |. 03/26/2025 |............... 0f.... 318,429,692 |(FED1+63.000)  [....eeeevvnnnnns (U [V (316,307)|...... 1,275,086 [..oovveenn |oenee 1,275,036 |...... 1,275,086 |..ocevvvnnnnnnes [V [V PO 0f.... (1,581,206) wevvvnveen | cerevinieeees

SPTR - USD FEDLO1 1D +

64.2 BP MAT 11/15/2024] GOLDMAN SACHS ..FED1+64.200 /

- FLT . ... |VAGLB HEDGE ... N/A ... . |Equity/Index . W22LROWP2IHZNBBEKS28  |. 05/16/2023 |. 11/15/2024 |...............0 [..... 100, 137,360 |(SPTR) P | FO R | A 1,611,662 |... (82,551,056)| ... ... (82,551,066)... (17,443,136)). 0. 396,586

XNDX - 10+ .. FED1+58.000 /

58 BP MAT 03/18/2026 | VAGLB HEDGE ........... N/A Lot Equi ty/Index W22LROWP2|HZNBBBKS528  |. 03/14/2024 |. 03/18/2026 |............... 0]...... 49,732,233 |(XNDX) [, [ [ 114,301 ....... (675,694)].evveneeens oo (675,694)|....... (675,694)).....ccccvnnnnns [ [0 U] 348,515 | cooeeiiinn]| ceriiieiiiiiinn
1149999999. Subtotal - Swaps - Hedging Other - Total Return 0 0 7,907,021 (248,871,197)) XXX (248,871,197)[ (73,469,993 0 0 0 2,909,295 | XXX XXX
ILS USD PAY 2.264 REC | INFLATION-FLOATING

CPURNSA_12/01/2023_12/ (RATE ZERO COLPON SWAP | | | b CPURNSA /

01/2025_LCH .. T N/A ... .| INFLATION ... [LCH . F226TOHBYD6XJB17KS62  |. 11/29/2023 |. 12/01/2025 |........eeeeenn O e 100,000,000 |(2.264) ...250,391 ... ....250,391 |.........720,721 |. 0. 646,381
ILS_USD_PAY_2.264_REC_| INFL

CPURNSA_12/04/2023_12/ (RATE ZERO COPON SWAP | | | b CPURNSA /

04/2025_LCH .oevivviinn | oo N/A s INFLATION ... [LCH ..eevvriinnne F226TOHBYD6XJB17KS62  |. 11/30/2023 |. 12/04/2025 |............... 0f.... 100,000,000 [(2.264)  [oeeeiirinnns [ [V PR (U R 256,815 [.evvnneeees o 256,815 |........ 720,667 [....covvnnnnnnns [ [V R (U R 647,968 | ...oeeees| e
ILS USD PAY 2.32 REC C| INFLATION-FLOATING

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

2/2025_LCH oo | N/A ot INFLATION ... [LCH ..eeerriieee F226TOHBYD6XJB17KS62  |. 05/18/2023 |. 05/22/2025 |............... 0f.... 100,000,000 (2.32)  feeeeeiiieens (U [V O [V . 871,602 |...cccvvvnn |ennnnns 871,602 |........ 677,617 [.eeeeeiinee [V [V PO [V 534,431 | covviviiin| e
ILS_USD_PAY_2.3675_REC| INFLATION-FLOATING

_CPURNSA_12/04/2023_12(RATE ZERO COPON SWAP | | [ L CPURNSA /

J04/2028_LCH ...oovvven | oo N/A s INFLATION ... [LCH ..eevvriinnne F226TOHBYD6XJB17KS62  |. 11/30/2023 |. 12/04/2028 |............... 0f..... 50,000,000((2.3675)  |oeeeeriiiiinnnns [ [V PR (U R 192,134 | o [ 192,134 |......... 363,136 [..euieiiinnnnnn [ [V R (U R 540,959 | ooeeiiiit| e
ILS USD PAY 2.401 REC | INFLATION-FLOATING

CPURNSA_12/20/2023_12/ RATE ZERO COLPON SWAP | | | b CPURNSA /

20/2028_LCH ..eeeeens | e N/A ot INFLATION ... [LCH ..eeerriieee F226TOHBYD6XJB17KS62  |. 12/18/2023 |. 12/20/2028 |............... 0f.... 100,000,000 [(2.401)  [eeeeeiinnns (U [V O [ R 270,988 [...ovneeees foreeennnn 270,988 |......... 720,502 [oveeeeeeennnnnn [V [V PO 0f..... 1,086,971 wovvvvvnn | s
ILS_USD_PAY_2.5145_REC | INFLATION-FLOATING

_CPURNSA_12/16/2022_12(RATE ZERO COPON SWAP | | | b CPURNSA /

J16/2032_LCH ..oovvvies | oo N/A s INFLATION ... [LCH ..eevvriinnne F226TOHBYD6XJB17KS62  |. 12/14/2022 |. 12/16/2032 |............... 0f..... 20,000,000((2.5145)  [oceeeiiiiiinnnns [ [V PR (U R 174,143 [ e 174,143 |......... 201,838 [...uniiiiinnnnnn [ [V R (U R 295,250 [ eveeeeein | e
ILS USD PAY 2.515 REC | INFLATION-FLOATING

CPURNSA_12/16/2022_12/ (RATE ZERO COLPON SWAP | | | CPURNSA /

16/2032_LCH ovveeeees [ oo N/A ot INFLATION ... [LCH ..eeerriieee F226TOHBYD6XJB17KS62  |. 09/22/2023 |. 12/16/2032 |............... [V 20,000,000((2.515)  [o...... (320,000)f....ceevvnnnnnns [V O 0f...... [QURTL)) I I (173,245)|........ (201,858).....ccevvennnnn [V [V PO [V 295,250 [ eveeennn | e
ILS_USD_PAY_3.04_REC_C| INFLATION-FLOATING

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

172027 LOH oo [ oo N/A Lot INFLATION ... [LCH . .ovvvvnnnnns F226TOHBYD6XJB17KS62 |. 08/26/2022 |. 08/31/2027 |.......eenn.... 0]...... 50,000,000((3.04) i [ [ 0]..... (1,082, 114)f.eeeneeecn [ (1,082, 114)f......... 390,575 |..evvenniinnns [ [0 [l 462,275 | coooiiin | i
1159999999. Subtotal - Swaps - Hedging Other - Other (320,000 0 0 810,714 [ XXX 810,714 3,593,198 0 0 0 4,509,503 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other (566,090 0 (2,612,876) (308,417,228) XXX (308,417,228))  (33,821,711) 0 0 0 293,059,383 [ XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate (246,090 0 (10,575,045 (63,043,585)] XXX (62,498,189 35,709,444 0 0 0 286,109,999 [ XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 205,806 2,686,840 [ XXX 2,686,840 345,640 0 0 0 267,477 XXX XXX
1389999999. Total Swaps - Total Return 0 0 7,907,021 | (248,871,197)) XXX (248,871,197))  (73,469,993) 0 0 0 2,909,295 | XXX XXX
1399999999. Total Swaps - Other (320,000 0 0 810,714 | XXX 810,714 3,593,198 0 0 0 4,509,503 | XXX XXX
1409999999. Total Swaps (566,090 0 (2,462,218) (308,417,228)) XXX (307,871,832))  (33,821,711) 0 0 0 293,796,274 | XXX XXX

US T-LOCK 912810TQ1

103.852542 04/05/2024 Interest WIELLS FARGO BANK,

........................... INTEREST RATE ......... |N/A ...........|Rate......ccco. IN. ooeeiiiieennnnnn.... KBTH1DSPRFMYMCUFXTO9  |. 04/05/2023 |. 04/05/2024 |... 20,000,000 |...... 20,000,000 [.......... 103.853 [....cevveueeeeee O foueneeeeennnn O e 0 [ (2,277,073)] v [0 (2,277,073)]. e (894, 765). e O et O e O [ 1704 | ]

US T-LOCK 912810TR9 Interest WELLS FARGO BANK,

95.18795 07/09/2024 . | INTEREST RATE ......... N/A et Rate........... No s KB1H1DSPRFMYMCUFXT09 |. 07/06/2023 |. 07/08/2024 |... 22,000,000 |...... 22,000,000 ...ccceuunn 95.188 |.oevvuniieenes (U] [ T 0f.... (1,515,587)f..eeneeees [onnes (1,515,587)|..... (1,088,393)[-- e eevvennnnnes [ [ T ()] R 57,288 coeeniin | i
1439999999. Subtotal - Forwards - Hedging Other 0 0 0 (3,792,660) XXX (3,792,660 (1,783, 158) 0 0 0 68,992 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 (3,792,660) XXX (3,792,660 (1,783, 158) 0 0 0 68,992 | 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 0 150,658 0 XXX 545,396 0 0 0 0 736,891 | 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
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1709999999. Subtotal - Hedging Other (22,092,771) 2,469,343 (2,612,876) (370,728,373 XXX (370,728,373) (55,052, 171) 0 0 0 293,128,375 [ 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 (22,092,771) 2,469,343 (2,462,218) (370,728,373) XXX (370,182,977) (55,052, 171) 0 0 0 293,865,266 | XXX XXX

Description of Hedged Risk(s)

(a)l Code I

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

(b)l Code I
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STATEMENT AS OF MARCH 31, 2024 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
S8P500 EMINI FUT
ESMA ..o [ 461 |....... 120,284,540 |JUN24 ................... VAGLB HEDGE ........... N/A s Equity/Index |.06/21/2024 .|QME .................. SNZ20JLFKBMNNCLQOF39 . |.03/28/2024 .|...5,218.4182 |...5,308.5000 |............ (14,351) |, [V} . [N F (V] . 0. 2,076,385 |...... 2,076,385 [....ovvnnnnnnnnnee O v [ 50
NASDAQ 100 E-MINI
NOM4 ......... .30 |l 120,737,223 | JUN24 ... VAGLB HEDGE ... NA oo Equi ty/Index |.06/21/2024 . SNZ20JLFKBMNNCLQOF39 . |.03/11/2024 .|..18,293.5186 |. 18,475.0000 |...........(189,750)]... 0. ..0].. 0., 1,197,777 |...... 1,197,777 ...
1539999999. Subtotal - Long Futures - Hedging Other (204,101) 0 0 0 0 3,274,162 3,274,162
1579999999. Subtotal - Long Futures (204, 101) 0 0 0 0 3,274,162 3,274,162
L 300 |........ 34,984,500 |MSCI EAFE JUN24 ...... VAGLB HEDGE ........... N/A e Equity/Index |.06/21/2024 INYF .................. 5493004R83RILVX2IL36  |.03/11/2024 .]...2,332.3000 |...2,357.1000 [........ee... 91,500 |.oeeeeiieieees [V} . (VN FOTRR (VN 0. (372,000)]....... (372,000)..cceeeeeeenns [V [ 50
E-MINI' RUSS 2000
RTYM4 ..o v 25 )........ 23,724,313 [JN24 ......oovvvnnnneene VAGLB HEDGE ........... NA v Equity/Index |.06/21/2024 .JOME .................. SNZ20JLFKBMNNCLQOF39 . 1.03/11/2024 .]...2,108.8278 |...2,145.9000 |............ (84,375)|.0eeeeeeiiieee [V N Ol [\ O 0f... (417,083)]....... (417,083)]..0eeeeeeeeen O oo s 50
1609999999. Subtotal - Short Futures - Hedging Other 7,125 0 0 0 0 (789,063) (789,063) 0 XXX XXX
1649999999. Subtotal - Short Futures 7,15 0 0 0 0 (789,063) (789,063) 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 (196,976) 0 0 0 0 2,485,099 2,485,099 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 (196,976) 0 0 0 0 2,485,099 2,485,099 0 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
L O [ P R 7,731,586 |ooeeeeeiiiiiiieennnnn 2,120,022 [, 9,851,608

.......... 2,120,022 |....
0

MORGAN STANLEY ... ....650,000 ....650,000
O RPN 7,538,737 |.... 300) | 1,123,437
Total Net Cash Deposits 15,920,323 (4,295,278) 11,625,045

Description of Hedged Risk(s)

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (YorN) (YorN) 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 11,625,045 0 11,625,045 92,075 (289,051) 11,625,045 11,625,045
BANK OF AMERICA, N.A .... ... BATYDEB6GKMZOO31MB27 . |..........Y. Y ..2,114,143 (41,449,991)].... 2,114,143 .. (41,449,991)].... .2,483,158 ....0
CITIBANK N.A. ....... E570DZWZ7FF32TWEFATE . |. Y. 21,201,780 |eeeeeeeee e 0] . 1,201,780 N . 114,768 |.. .0
Credit Suisse Intern . ES8DKGMJYYYJLNSC3868 . |. Y. .20 . (4,284,716)). ...0 .0
FX-BNP PARIBAS SA, P .... ... 549300WCGB70D06XZS54 . Y .0 ..(11,665,910).... ...0 ....0
GOLDMAN SACHS & CO, ... . KD3XUN7CBT14HNAYLUO2 . LY ... 133,213 ... 133,213 ....0
GOLDMAN SACHS INTERN . W22LROWP2|HZNBBBK528 . Y. . 44,585,382 |.. .(294,469,682) . 44,585,382 . (294,469,682)|. (2,256,151)].. .0
JP MORGAN CHASE BK, ... . THBGLXDRUGQFUS7RNES7 . Y. .. 727,611 | ... 682,951 |.. (45,953, 125)|. ... 682,951 (45,953, 125)). . 999,557 |.. .0
ROYAL BANK OF CANADA . ES7IP3USRHIGC71XBU11 . Y. . 92,300,000 |[. 98,436,389 [...eeeeeeenieeeeeeniies 0] 98,436,389 [....oevuniiieiiiiiieeeeens 0 (3,113,217)|.. .0
UNION BANK OF SWITZE . 549300SGDHJDHGZYMB20 . Y. W0 .20 (27,220,680)). ...0 .. (27,220,680)|. .1,464,856 |.. .0
WELLS FARGO BANK, N. ... KB 1H1DSPRFMYMCUFXT09 . LY. . 43,503,601 |.... ,394,966 ... (6,126,498)|.... ,394,966 ... (6,126,49)].... .. (2,554,961) ...0
0299999999. Total NAIC 1 Designation 140,520, 134 198,548,824 (431,170,602) 198,548,824 (431,170,602) (112,020) 0
BARCLAYS BANK NEW YO ievreiiieiiienieeeeeeenie e e e eenniieeeeeeennas G5GSEF7VJP5170UK5573 . | .......... Yoo oo Yo e 0 e 0 | [V PPN (75,873, 724) [+ O e (U T (75,873, 724) |-+ eevveeeeeeennneeeeeeenn 0 o 3,357,787 |eeeennaieeeeniiieeeeeennas 0
0399999999. Total NAIC 2 Designation 0 0 (75,873,724) 0 0 (75,873,724) 0 3,357,787 0
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 1,084,581,753 (1,146,814,624) 0 1,085, 127,149 (1,146,814,624) 0 290,619,502 228,386,630

0999999999 - Gross Totals

140,520, 134

1,204,755,622

(1,653,858, 950)

19,526,301

1,283,768,048

(1,654,148,001)

7,993,331

305,490,314

240,011,675

1. Offset per SSAP No. 64

0

0

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

1,204,755,622

(1,653,858,950)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
U et e e e e e e e e e e e e eeee SNZ20JLFK8MNNCLQOF39 .. 000000-00-0 ........ CASHUSD 11,625,045 |oeeeneeeeeiieeeees 11,625,045 |oeeneeeeeiieeeees 11,625,045 |...
BARCLAYS BANK NEW YO .... .... G5GSEF7VJPSI70UKS573 .. 000000-00-0 .. CASHUSD .. . 72,690,000 |... .. 72,690,000 |... .. 72,690,000
BANK OF AMERICA, N.A . . BATYDEB6GKMZ0031MB27 . | Cash 000000-00-0 CASHUSD . 39,060,000 .. 39,060,000 .. 39,060,000
LCH . F226TOH6YD6XJB17KS62 .. [ Cash 000000-00-0 CASHUSD 141,938,223 . 141,938,223 . 141,938,223
LCH . F226TOH6YD6XJB17KS62 .. | Cash... 000000-00-0 CASHUSD .. . 19,256,764 .. 19,256,764 . .
LCH ... F226TOH6YD6XJB17KS62 .. | Loan-backed and Structured. 36296U-2X-1 GINNIE MAE | POCL ... 387,613 ... 408,215 ...06/01/2039
CREDIT SUISSE INTERN E58DKGMJYYYJLNBC3868 .. | Treasury .. |912828-4R-8 UNITED STATES TREASURY NOTE/BOND ... ... 334,011 |... ... 342,000 |... ...05/31/2025 ...|.
JP MORGAN CHASE BK, ... THEGLXDRUGQFUS7RNESY .. | Treasury. . |912828-4R-8 ... UNITED STATES TREASURY NOTE/BOND ... ..32,963,583 |... .. 33,752,000 |... ...05/31/2025 ...|.
GOLDMAN SACHS INTERN .. W22LROWP2|HZNBB6K528 .. | Treasury. 912828-2N-3 UNITED STATES TREASURY NOTE/BOND . . 17,262,303 .. 19,424,000 ...04/30/2027 ..
FX-BNP PARIBAS SA, P .. 549300WCGB70D06XZS54 .. | Treasury. 912828-ZN-3 UNITED STATES TREASURY NOTE/BOND . . .3,163,000 ...04/30/2027 ..
F226TOH6YD6XJB17KS62 .. | Treasury. .. |91282C-AN-3 UNITED STATES TREASURY NOTE/BOND .... .. 45,000,000 |... .. 44,923, ...09/30/2025 ...|.
CREDIT SUISSE INTERN .. E58DKGMJYYYJLNBC3868 .. | Treasury. . |91282C-HV-6 ... UNITED STATES TREASURY NOTE/BOND ... .3, .3,891,000 |... ....3,887,877 |....08/31/2025 ...|.
UNION BANK OF SWITZE 549300SGDHJOHGZYMB20 .. | Treasury. 91282C-HV-6 UNITED STATES TREASURY NOTE/BOND . . 25,042,726 .. 24,989,000 .. 24,968,941 |....08/31/2025 ..
JP MORGAN CHASE BK, THEGLXDRUGQFUS7RNESY .. | Treasury. 91282C-HV-6 UNITED STATES TREASURY NOTE/BOND . . 14,566,250 .. 14,535,000 14,523,333 |....08/31/2025 ..
FX-BNP PARIBAS SA, P .. 549300CGB70D06XZS54 .. | Treasury. . [91282C-Hv-6 .. | UNITED STATES TREASURY NOTE/BOND ... .7,029,080 |... .7,014,000 |... ....7,008,370 |....08/31/2025 ...|.
GOLDMAN SACHS INTERN W22LROWP2|HZNBBBKS528 .. | Treasury 91282C-B-8 ........ UNITED STATES TREASURY NOTE/BOND ....eeuniiiiivunnniiiiinnnniiiirsnnnsisrnnssnnsnnsrnnnns foonseeerennnnnnennees 228,217,367 |oueeniiiiiininnens 227,621,000 |...oniiiiiininnnnnnns 227,274,966 |....09/30/2025 ...
0199999999 - Total 659,142,541 664,709,247 665,210,084 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)
LCH e F226TOH6YD6XJB17KS62 .. 000000-00-0 ........ L0 R NN 61,024,945 |..oovveniiiiiiiinns 61,024,945 |......eeee D9, %, SRR VRSN RUT Vieenne
ROYAL BANK OF CANADA .. .... ESTIP3USRHIGC71XBU11 .. 000000-00-0 .. CASHUSD .. . 92,300,000 |... .. 92,300,000 |...
BANK OF AMERICA, N.A . . BATYDEB6GKMZ0031MB27 . 000000-00-0 .. CASHUSD .. .2,360,000 |... ....2,360,000 |...
GOLDMAN SACHS & CO, ... KD3XUN7C6T14HNAYLUO2 .. 000000-00-0 .. CASHUSD .. ... 300,000 |...
JP MORGAN CHASE BK, ... ... THBGLXDRUGQFUS7RNESY .. 000000-00-0 .. CASHUSD .. L 127,611 ...
CITIBANK N.A. ........ .... E570DZWZ7FF32TWEFAT6 . 000000-00-0 ........ | CASHUSD 1,328,922 |... N
WELLS FARGO BANK, N. . KB1H1DSPRFMYMCUFXTO9 .. | Loan-backed and Structured.... 361790-7M-4 ........ GINNIE MAE 11 POOL . . 43,503,601 |... ... 06/01/2052 ... |.

0299999999 - Total

201,545,079

204,495,836




STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Bank of New York .........ccccc..... New York, NY ..o fo 120,000 [ O i 0 | 19,047,538 |......... 20,345,639 |.......... 22,345,500
PNC Bank .......ccccoevveiieieieienns Philadelphia, PA ....ccccccoeis |onn . 120,000 [ O i 0 | 38,491,913 | (415,058)|.......... (7,997,421)
JP Morgan Chase ...................... Springfield, IL oo | 0,000 [ O e 0 e 4,875,886 |............ 6,616,380
Northern Trust ... .. Chicago, IL ......... . 1..0.000 |..
FHLB oo, Pittsburgh, PA ....ccccocovers o ...0.000
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX | XXX 0 0 63,920,049 28,112,138 23,015,324
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 63,920,049 28,112,138 23,015,324
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

0 63,920,049

28,112,138

23,015,324

E13
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STATEMENT AS OF MARCH 31, 2024 OF THE Penn Mutual Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3 4 5 6 7
Book/Adjusted
Carrying Value

Code Rate of Interest

Date Acquired Maturity Date

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

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

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

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

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

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

.............................. 29,970,120

... 157,482,820 |..
.... 50,000,000 ..

8309999999.

Subtotal - All Other Money Market Mutual Funds

237,452,940

8609999999 - Total Cash Equivalents

237,452,940

974,361
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