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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo [ 21,390,586,589 |......crveerreerieirniirin frrneis 21,390,586,589 |.......... 20,806,503,849
2. Stocks:
2.1 Preferred StOCKS ..ottt [ 107,430,210 [oooececeeeeeecceernees oo 107,430,210 |......coeve.ne 107,417,358
2.2 ComMMON STOCKS .....cooiiiiiiiiiciiiiicce s [orsree e 901,356,006 |....ooevvrerrinenee 10,153 [ 901,345,853 |...cocvenene 862,437,370
3. Mortgage loans on real estate:
B ISt HENS .o [ 5,612,895,660 |........oovvvvirrririrnis oo 5,612,895,660 |........... 5,558,251, 117
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDBIANCES) ...oeeeevieceieie et [oebeneeneneseees 45,475,965 |..ooviieiciiencnene oo 45,475,965 |.......o.cvn... 46,167,431
4.2 Properties held for the production of income (less
N L= R TV 0T o T T ot OO O OO R KU ORI RSN
4.3 Properties held for sale (less $ ..o,
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash ($
[T 50,010,388 ) and short-term
investments ($  ........coeee 31,972,686 ) ..o e (7,737 ,132) [ o (7,737,132) | oo 514,773,496
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... [-ceoeeerrenene 926,054,575 |..coveveeeene 2,347,266 |.....c..c........ 923,707,309
7. Derivatives ............... 318574177 o . .. 1,318,574 177 |..
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 1,596,772,615 |ceerriee 5,646,657 |............ 1,591,125,958
9. ReCEiVaADIES fOr SECUMEIES .......uvuivieieicieicieicieie e e 11,636,202 | 1,116,411 [ 10,519,791
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 31,903,044,867 |....ccvveneee 9,120,487 |.......... 31,893,924,380 |........... 31,372,752,913
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and @CCTUET ............ccueururrrremiueieineneieieieiseeeseeeeeas [orereennienanns 226,888,739 |...oooviiiien 11,369 [ 226,877,370 |.ccverennee 218,884,472
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 138,917,317 | 598,935 |....ccoeunee. 138,318,382 |............... 112,308,259
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 23,085,084 |....oooveeeeeeeeeeeeeees e 23,085,084 |.....c.co....... 21,201,964
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......ccccoiiiiiiiiiiiiin i i [
18.2 Net deferred tax asset ...........ccoceeveuenee ...69,532,857 |.. ...69,532,857 |.. ... 10,870,217
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 2,290,841 oo e 2,290,841 [..ocooove. 2,352,600
20. Electronic data processing equipment and SOftWare .............cccoeovrueuevereieniens [rrerinceenanne 93,585,130 |ovcveveireene. 87,944,179 |.oevernne. 5,640,951 |..ccvieinne 6,662,163
21. Furniture and equipment, including health care delivery assets
(B s ) s [ 46,023,760 |...cocvvvennee 46,023,760 |..vveeieceeieririceeiene [
22. Net adjustment in assets and liabilities due to foreign exchange rates ........ oo oo [ e 32,956
23. Receivables from parent, subsidiaries and affiliates ................ccccocovveveiviies foevreiinnnnn, 35,186,646 [.....ceveveiiiiiiccees [ 35,186,646 |................. 22,434,412
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |..ccccoorenne. 21,354,325 |..corinne 21,354,325 |oeceeeee [
25.  Aggregate write-ins for other than invested assets ............ccooeeeeeieieieeeenenns rornrenennne 68,578,033 |...ccevvrenne 63,913,641 |.......occvvvnne 4,664,392 |........c......... 12,645,953
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 32,941,766,953 |.............. 228,966,696 |.......... 32,712,800,257 |........... 32,177,095,768
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt ettt [eeneneinas 30,217,802,568 |.....c.coererrriiiieriiriine ferieinne 30,217,802,568 |........... 30,067,357,886
28. Total (Lines 26 and 27) 63, 159,569,521 228,966,696 62,930,602,825 62,244 453,654
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501, Prepaid eXpenses ... [, 51,673,544 |...coovvrrnenn. 51,673,584 [.oovooreveeireieieeeiiieneies [
2502, Net GOOAWI I oot | 4,664,392 | [ 4,664,392 |..cooirine 6,219,649
2503. Miscellaneous receivables ... oo 12,240,097 | 12,240,097 | [ 6,426,304
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 68,578,033 63,913,641 4,664,392 12,645,953




STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

10.

1.
12.
13.

14.
15.1
15.2
16.
17.
18.
19.
20.
21.
22.
23.
24,

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

Aggregate reserve for life contracts $ .........ccooeevciciiincncnee (LTI O 6,087,585 included in Line 6.3

(INCIUAING $  +.voceeeee MOACO RESEIVE) .......ooveveiiceiceeieeee et ense st esa s oo eieees 25,193,049,409 |.......... 24,940,253,170
Aggregate reserve for accident and health contracts (including $ 32,008,788 Modco RESErVe) ........covveveeueeefoeererercenne 205,685,811 |.. 207,123,444
Liability for deposit-type contracts (including $  ..voveveveeeeciniicecce MOACO RESEIVE).......c.eeieeieieieiesieieieeeeeee [eoeeeens 1,592,116,842 |............ 1,601,280,834
Contract claims:
L T (OSSOSO TSSO TSSOSO PP PSP PPTPSO PO PRVRUOUOPRPUTUTPTPTVIN OSSR 394,703,463 |................ 363,773,042
4.2 Accident and health 89,904,694 |.......ccocenve 98,920,777
Policyholders’ dividends/refunds to members $ ...........cccccceiiiiiiiene
BN UNPAIA ...ttt ettt et et eteae et ese et ete et ese et eb et et e s eseas et ess et ess et esessesees et e ssese st esensebenseseseetesssaensesete et ebe s etensebensatensaren [eeresenteneteteeeteneas 5,166 [coeoveveeeiiiiiee 2,875
Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated

amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ ..o

IMIOACO) .ttt bbbkt R b E k£t b bkttt ettt ettt ettt [enn e 1,267,393 |..oooine 1,317,172

6.2 Policyholders’ dividends and refunds to members not yet apportioned (including Modco) ... [ 1,633,024 ..o 1,283,244
6.3 Coupons and similar benefits (including $ ..o, Modco) ......

Amount provisionally held for deferred dividend policies not included in Line 6
Premiums and annuity considerations for life and accident and health contracts received in advance less
$ 32,922 discount; including $  .oeeeeeeeiieene 6,182 accident and health premiums
Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
(2= L= SR PRURRURRTRN
9.4 Interest Maintenance RESErve ..........ccoceviiiiiiiiiiiic e
Commissions to agents due or accrued-life and annuity contracts $
$ e 909,734 and deposit-type contract funds $
Commissions and expense allowances payable on reinsurance assumed
General expenses due or accrued
Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $
Net deferred tax liability
Unearned iNVEStMENT INCOME ...
Amounts withheld or retained by reporting entity as agent or trustee .
Amounts held for agents' account, including $
Remittances and items not allocated
Net adjustment in assets and liabilities due to foreign exchange rates ..
Liability for benefits for employees and agents if not included above ....
Borrowed money $ and interest thereon $
Dividends to stockholders declared and unpaid
Miscellaneous liabilities:

.................... 1,197,257 | oo 1,345,220
(85,226,494)] ... (59,623, 756)
.................. 78,616,859 |.............73,016,699
................... 6,791,406 | .........9,617,339
11,902,149 | ... 12,485,918

14,419,660 | ... 10,859, 183
94,238,399 [ ... 130,836 513

............... (262,360,226)|........... (262,329, 875)
..... 5,868,218 | ............. 3,493,397
9,829,392 |. 10,029,451
o 73,049 [ 146,648
5,151,402 3,486,200

24,01 ASSEE VAIUALION FESEIVE .........oveieieieiie ettt ettt ettt ettt s s s s st s et et e s easas s ass st et esesessssasssssesesesessssasnssseseseses|eeesenenensannes 461,791,529 |...occcenene 439,071,937
24.02 Reinsurance in unauthorized and certified ($ .......cooeeevrerrrrrnennnns ) COMPANIES ......vevvveeeeeeeeeieieteseseee s sesessns e 3,142,393 [ 3,476,104
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ................ 107,885,388 ) reinsurers ......... |ocrieceenee 200,153,939 | 199,642,680
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ...........ccceeveeienieeieiieeeeee
24.06 Liability for amounts held under UNINSUIEd PIANS .........oouiiiiiiiiiiiie ettt sttt e be e beenesmnesseesanes [eoeesaeesae s s e s s e s aesins oaeesesneseese e sae s
24.07 FUNAS Neld UNAEI COIMSUIANGE .......c.cueuiiiivetetetceieeeeeeteseteteseseassee st e sesesesesssssses st esesesesessssss s st esasesesesesssssssssesesesessssansssnas |eeesenenensnnes 107,885,388 |....ccccocvnve 102,208,379
24.08 Derivatives ...........cooeeueeeenens 827,888,526 527,292,880
24.09 Payable for securities ........... 1,409,412
24.10 Payable fOr SECUIES IENTING ......o.eiiiiieeiee ettt et et et e s st e ae e b e e aseeaeeenseeaeeeneesseeaseenseenseenseenneen [ooeesaseiae s e s iaesiaesaesaesns [eaeessesaesseesaee s saessae s
24.11 Capital notes $ .....ccecevvvenene and iNtErest tNErEON $ ...o.ocviriiiiciciiiiies ettt eeeeee et eeerees |eaeeee et
25. Aggregate write-ins for liabilities ............ccoceeiieinreeeccceeeene 289,796,270 237,156,452
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 29,454 459,803 28,903,202,432
27.  From Separate ACCOUNES SAEMENT .........c.ccuiuiiieiiiiiietetctieeeee ettt et et s ettt s e e s s s et e sebesesess s es st asesesesesssssssssssesesessssansana oeseseanas 30,215,543,630 |.......... 30,065,291,200
28. Total liabilities (Lines 26 and 27) ... . 59,670,003,433 58,968,493,632
29, COMMON CAPILAI SLOCK .......cvvivieieieieiie ettt ettt ettt ettt ettt a s ee s et e st e s e b e s essss s s st et et et et essss s esssesesesesesssnssssesasesesesesssnnssssseafoesesessasnrsas 5,000,000 |....cocoveeeenee 5,000,000
30.  Preferred Capital STOCK ..........oi ittt h b e bttt E e et e R et Rt e she e eheeebe e be e beenneenneene [saeeae e e e e
31. Aggregate write-ins for other than special surplus funds . (301,332,768)).. (247,332,768)
32, SUIPIUS NOES ..o . 118,000,000 |.. . 118,000,000
33.  Gross paid in and CONHDUIEA SUIPIUS ............c.cueviuiuiuiiiieieeteteteteeeee et et e ettt et esssees s et s setesssese et ss et e sesesesessss s ssssasesesesessasasssssasana|esesenenenennes 566,540,267 |................ 566,540,267
34. Aggregate write-ins for SPeCial SUMPIUS UNDS ...........cccooviiieieececececcc ettt ettt s eae s s s ssenens |eeesenenenennes 217,840,537 |..coveneeeee. 253,275,521
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvvveceeeeeiecieieteteeeeete ettt ea ettt et s e e s e s et et esesessss s s st et esessssssssasssesesesesessasasnsesesesans [eeenenesnes 2,654,551,356 |............ 2,580,477,002
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $ ... U RO SOt
36.2 shares preferred (value included in Line 30§ ...ocooveeviiiicciniciieee ) e e | e s
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ...........cccou.. 2,258,938 in Separate Accounts Statement) 3,255,599,392 3,270,960,022
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 3,260,599,392 3,275,960,022
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 62,930,602,825 62,244,453,654
DETAILS OF WRITE-INS
2501. Accrued interest on policy and contract fUNAS/CIAIMS ....ccooiiiiiiiiiiiiiiccii et [oereneieeeeens 7,523,319 .o 7,390,725
2502. Discretionary reserve .... ..267,000,000 |.. ..213,000,000
2503. Miscellaneous liabilities ... .. 15,272,951 |.. ... 16,765,727
2598. Summary of remaining write-ins for Line 25 from OVErfIOW PAGE ..........cccciiiiiiiiiiiiii s [ [
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 289,796,270 237,156,452
3101, DISCIELIONATY TESEBIVE .ottt ettt e e sttt esesese e e s st e s et esene e e s s sesesenenennnnnns [oeseseseannens (243,000,000)|.............. (189,000,000)
3102. Other surplus fund ..... ..(58,332,768)|.. ..(58,332,768)
G 10 ) KOO PR RPN
3198. Summary of remaining write-ins for Line 31 from overflow page ............cccooiiiiiiiiiiiic
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) (301,332,768) (247,332,768)
3401,  Deferred gain ON FEINSUFANCE ......cciuiiiiiuiieieieii ettt ettt ettt et et sebenans [oetesesennaeaas 406,840,537 |................ 441,275,521
3402. Deferred tax valuaiton adjUStment ...ttt [erereieieieas (189,000,000)|.............. (188,000,000)
101 TR TSRO KR O PR O PR TR PR RSSO PR SRR OPPRUPRTRRORIN
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE ........coiiiiiiiiiiiiei ettt sne e oo eae e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 217,840,537 253,275,521




STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeveveeenc oo 1,028,918,215 [.....cco... 866,731,524 |............ 4,335,752,277
2. Considerations for supplementary contracts with life CONINGENCIES.............c.oveveuiiieieieeeeeeeeeeeeeee s [ oo 1,728
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..267,460,189 |.. . 241,505,164 |.. .. 1,050,744 ,964
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (1,154,887)].. ... (1,153,804)].. ... (5,394,520)
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 62,454,083 |......cccveenve 45,915,745 |................ 294,301,492
7. Reserve adjustments on reiNSUranCe CEAET ............ccccveveviveveveveuieieeeeeeeieteseseess e seseses s s e 896,066,728 |............ 1,387,505,040 |............ 1,890,379,625
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 63,557,256 |....cccueeenne 67,046,965 |................ 136,842,257
8.2 Charges and fees for deposit-type CONTACES .............c.coeriieieiereececececeieieieie e [ree e 1,604,349 | 6,609,144 |.................. 7,456,159
8.3 Aggregate write-ins for miscellaneous income .. 18,983,281 23,426,640 94,613,946
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 2,337,889,214 2,637,586,418 7,804,697,927
10.  DEath DENEFIS ......ooeueeeeieiicicieeeeeee et | 310,043,044 |.............. 266,482,152 |........... 1,026,684 ,365
11.  Matured endowments (excluding guaranteed annual pure endowments) ...........ccceeueriereeneeneeneenes foosiiii ..
12, ANNUILY DENETILS ©..veiiececietsieei ettt es ettt s st e e e s s e e e seens e s e e s ss e ns et eseseseenses s s seennicias 122,392,617 | 106,321,569 |......ccocenv. 445,977,990
13. Disability benefits and benefits under accident and health CONtracts ...............ccceueueeeveeeiiieveveueeeeenens oo 26,437,591 | 27,643,159 | 129,411,579
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...................
16.  GrOUD CONVEISIONS ....eeiueiiuiieuieauteauteeuteateesteesaeesseesseeseeeseeaaeeaseeaseeaeeseenseanseenseaneeeneeaseeseeneenneanneenseaneennd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeiiiiiiiiiiiiiiicnenes
18. Payments on supplementary contracts with life contingencies ..............
19. Increase in aggregate reserves for life and accident and health contracts 251,358,602 1,405,294,247
20.  TOtalS (LINES 10 10 1) wuuueiiiuiueieeeeeieieseeeeeeeeseeseseteeseseseseseses e s e sseseseses s ssesesesesasnsesesesesesnnsesssesesesnnns fensesannnnns 2,255,230,770 |............ 1,046,503,939 |............ 5,613,502,447
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) w..ovviiiieiet ettt bbb bbb bbb s st s s st se s |ecicecseeennas 114,985,411 | 110,753,152 |............... 479,958,199
22. Commissions and expense allowances on reinsurance assumed . ...26,550,548 |.. ...19,181,549 |. ... 18,191,125
23. General insurance expenses and fraternal EXPENSES ..........ccoccvveveveueueuereieeieseseseseeeesesesesesesssseseeeeeseseenenes 169,944,555 |.............. 172,619,337 | 707,261,419
24. Insurance taxes, licenses and fees, excluding federal income taxes . 29,745,387 ... 100,762,832
25. Increase in loading on deferred and uncollected premiums .............ccccveveveveeeeeeeceeeieeeeeeeeeeseeeenenenes foreeeeeeeenenenn (974,419) | 4,224,327 ..o 9,513,294
26. Net transfers to or (from) Separate Accounts net of reinsurance (51,131,546).............. (989,703,113)
27. Aggregate write-ins for deductions .... 898,682,397 1,388, 154,433 1,986,700,915
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 2,385,278,588 2,720,050,578 7,986,187,118
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt (47,389,374) ..o (82,464,160).............. (181,489,191)
30. Dividends to policyholders and refunds to members 969,813 948,678 2,868,808
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 (48,359,187)|..ccvceenne (83,412,838)|.............. (184,357,999)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (20,635,034) 2,674,189 (85,730,767)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........cccceueuviieeeeererenns fooeecccnne (27,724,153) |- (86,087,027)|................ (98,627,232)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 21,493,175 (excluding taxes of $  ..ccocevnrnneee (1,058,192)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 34,159,279 (91,460,059) (74,399,852)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 6,435,126 (177,547,086) (173,027,084)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 3,275,960,022 3,284,928,892 3,284,928,892
37, NEINCOME (LINE 35) ...uueiiiecucieeeeeie et eseseaee e e eassssssesseasasseseeesasansesesesesasansssesesesasansesesesesasnnsse fernansnssensannnas 6,435,126 |.............. (177,547,086).............. (173,027,084)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 13,341,402 ...83,214,491 |. . 149,808,544 |.. ..178,380,584
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ... (1,508,129)]|.. ... 13,298,110 |.. ... 13,828,089
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ... 13,004,050 |.. ... 33,924,265 |.. ...28,925,998
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ... (2,877,622)|.. ..7,858,635 |. ..(23,028,957)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ...........c.eueueureeveiererereeeea oo 333,711 |.. ... (414,775)|.. ....(249,091)
43. Change in reserve on account of change in valuation basis, (inCrease) or deCrease .............coooveveveoeererirnsneeeerenreeee e [ 8,469,676
44.  Change in asset ValUGtioN FESEIVE ...........cueurururiiiiiiieeeieeeieeee ettt ee et eeeeeeenene (88,874,232)|.............. (102,913,975)
45, Change iN trEASUNY SOCK ........ciuiiiiiiiieiiiiii ittt ettt ettt st bt e b e be e be e bt e nnesnnesseesneesbeesbeenne [eeimesinesnesnesessaessaessaess [oeseeisesieesiae s e s s s e
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. .585,861 |.. ...20,167,253
47. Other changes in surplus in Separate Accounts StatemMeNt .............cccceeeeeeeieeevevceccceeeeieie e |reseseeeeeeeeenenenes 192,202 i 208,821 .o (19,494,818)
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN .o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
L2 I T == o I o S SPR SR TRUUROPRORRRIN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
52, DividENds t0 SIOCKNOIAETS .....uuviieiecieiririricecectet sttt es e et seseses e e sesesesseeaessesennseseseseseesnseaesafosessencaceseen (1,999,933)]...ccccenve (102,193, 171) [cceceeeee (104,993,107)
53. Aggregate write-ins for gains and losses in surplus (89,434,984) (33,648,198) (85,033,438)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (15,360,630) (196,993,226) (8,968,870)
55. Capital and surplus, as of statement date (Lines 36 + 54) 3,260,599, 392 3,087,935,666 3,275,960,022
DETAILS OF WRITE-INS
08.301. Miscellaneous administrative and 0ther fEES ..........ooooioiioiicecee e 18,983,281 ..o 23,426,640 |......c.o........ 94,613,946
08,3002, ettt oot e e e et e aa et e e et e e et e e e et e e e aeeeteeeeaneeeeaneeenneeeaneeeanneeesneeenneennneeennneens[eeenuneeennreeaneeesaneeesnneennne [seeneeeeneeennneeeneeenneeennnes [ernneeenn e e e e e e e e e e e nneen
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 ..........cccceiieiiiiiniieieeneeseeseesee i [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 18,983,281 23,426,640 94,613,946
2701. Funds Withheld Interest ....... 183,617 [ 623,417
2702. Deferred gain ON FEINSUIANCE .....c.c.couiuiiiiieeeeeecececce ettt s e se ettt easnnns orseseseseseseseseas s s s sesesas ... 94,800,000
2703. Change in MODCO reinsurance 1,387,970,816 ..1,891,277,498
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........coceiieiiiiiiiinniicneeseeseeseesdcesieiesccesiccin s [ e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 898,682,397 1,388, 154,433 1,986,700,915
5301. Change in liability for Pension Benefits ... |oeeseeie e [oeseseaesnnas (4,185,411)
5302. Change in deferred gain on reinsurance ........ ..(34,434,984)|.. ..(24,648,198)|.. ...39,151,973
5303. Change in deferred tax valuation adjustment ... ...(1,000,000)]|.. ...(9,000,000)|.. ...69,000,000
5398. Summary of remaining write-ins for Line 53 from overflow Page ............cccocueeeeveveveveveveveeeeeeeeeeeeves e (54,000,000 [...eveveeeneieeeeeeeeeeens (189,000,000)
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (89,434,984) (33,648,198) (85,033,438)




STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

CASH FLOW

-

© ® N o o & w0 DN

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments
Proceeds from investments sold, matured or repaid:
12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ooiuiiiiiiiiiiiiie e
Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (or decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended

To Date To Date December 31
............... 962,004,041 |............ 1,149,093,157 |............ 4,630,024, 143
............... 258,120,928 |................248,234,384 |............ 1,060,381, 175
72,676,587 97,917,825 355,305,849
1,292,801,556 1,495,245,366 6,045,711, 167
............ 1,884,731,597 |............ 1,096,860, 147 |............ 4,538,521,476
.......... (1,109,058,469)|................(32,600,909) .......... (1,169,405,077)
................ 373,104,228 |...............380,431,529 |............ 1,334,950,978
................. (1,844,992)|................. (2,429,722)|...................2,090, 404
(110,565,851)
1,146,932, 364 1,442,261,045 4,595,591,930
145,869, 192 52,984,321 1,450,119,237

..278,360,748 |.
...51,125,766 |.
...66,772,600 |..

..303,536,997 |..
...96,270,578 |..
115,317,796 |.

................. 18,007,137 |................. 30,868,522 |................100,993,899
........................ (4,897) .o 480 [ (14, 967)
84,991,642 (166,709,076) (149,553,284)

............... 499,252,996 |...............469,285 267 |............2,347,913,604
................ 870,392,845 |................237,892,418 |............2,163,437,893
................. 50,325,700 |................. 57,211,378 |................ 143,358,602
............... 120,600,000 |............... 106,450,000 |................724,650,000
................. 35,005,155 |................. 41,134,121 |.............. 152,448,544
1,076,323,700 442,687,917 3,183,895, 129
25,307,682 125,362,632 320,155,943
(602,378,386) (98,765,282) (1,156,137,468)
..................................................................................... 250,000,000
.................................................................................... (120,000,000)
................ (17,227,236)...................9,869,918 |............(109,763,229)
................. (1,999,933)|............... 100,000,000 |............... 100,000,000
(50,774,131) 101,212,598 102,696,893
(66,001,434) 11,082,516 22,933,664
.............. (522,510,628)|................(34,698,445)|................316,915,433
................ 514,773,496 |................197,858,063 |................197,858,063
(7,737,132) 163,159,618 514,773,496

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




STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... [ 454,079,523 |....covveune 443,072,799 |............ 2,039,109,897
GIOUP T .. | 381,509,302 |....ovvvennn 378,771,175 |............ 1,480,773,876
INGIVIAUAT GNNUIEIES ...t oo 156,670,949 |................ 103,401,388 |................ 605,233,269
GIOUP @NNUITIES ...ttt e 735,855,230 |........... 1,041,328,747 |............ 3,502,560,608
ACCIABNE & NEAIN ... 101,637,704 |............... 103,629,847 |......evvuve 422,817,438
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 tIOUGN 7) ..ot oo 1,829,752,708 |............ 2,070,203,956 |............ 8,050,495,088
DEPOSIt-LYPE CONMTACES ......uvvieieiiiicieieiiieeieee ettt sttt s et s s s sesens [eeseeanscseeeees 57,955,240 |....covcvveene 74,595,605 |................ 246,426,341
Total (Lines 8 and 9) 1,887,707,948 2,144,799,561 8,296,921,429




STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

1) Summary of Significant Accounting Policies
A. Accounting Practices

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

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

The Company has been granted a permitted accounting practice, effective January 1, 2023, from the Minnesota
Department of Commerce to reflect changes in discretionary liabilities held on certain indexed universal life policies
through surplus instead of through net income as would be required under NAIC SAP. This permitted practice
resulted in a pre-tax increase to net income of $54 million and $189 million for the period ended March 31, 2024,
and December 31, 2023, respectively, and had no impact on the Company's surplus or risk-based capital.

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

F/S F/S
SSAP # Page Line # 03/31/2024 12/31/2023
1. Net Income, Minnesota State basis: $ 6,435,126 $(173,027,084)
2.State Prescribed Practices: NONE NONE | NONE - -
3.State Permitted Practices:

Permitted use of modified 1959 ADB Table 51 4 19 $ - $ 766,000
4.State Permitted Practices:

Permitted discretionary liability presentation 51 4 19 $ 54,000,000 $ 189,000,000
5. Net Income, NAIC SAP: $ (47,564,874) $ (362,793,084)
6. Statutory Surplus, Minnesota State basis: $ 3,260,599,393 $ 3,275,960,022
7. State Prescribed Practices: NONE NONE | NONE - -
8. State Permitted Practices:

Permitted use of modified 1959 ADB Table 51 4 37 $ (5,650,000) $ 5,650,000
9. Statutory Surplus, NAIC SAP: $ 3,266,249,393 $ 3,270,310,022

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

C. Not applicable



STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS
(5) Investments (continued)
D. Loan-Backed Securities

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

2. The Company did not recognize any OTTI due to the intent to sell or due to the inability or lack of intent to retain
a security for a period of time sufficient to recover the full amount of the initial investment in the security.

(1) 2 (3)
Other-than-Temporary Impairment
Amortized Cost Recognized in Loss
Basis Before
Other-than-
Temporary (2a) (2b) Fair Value
Impairment Interest Non-interest 1—(2a+2b)
OTTI recognized 1t Quarter
a. Intent to sell $ - $ -1 8 - $ -
b. Inability or lack of intent to retain the investmentin | $ - $ -1 % - $ -
the security for a period of time sufficient to recover
the amortized cost basis
c. Total 1%t quarter $ - $ -8 - $ -
OTTI recognized 2nd Quarter
d. Intent to sell $ - $ -8 - $ -
e. Inability or lack of intent to retain the investmentin | $ - $ -1 $ - $ -
the security for a period of time sufficient to recover
the amortized cost basis
f. Total 2nd quarter $ - $ -1 8 - $ -
OTTI recognized 3rd Quarter
g. Intent to sell $ - $ -8 - $ -
h. Inability or lack of intent to retain the investmentin | $ - $ -1 $ - $ -
the security for a period of time sufficient to recover
the amortized cost basis
i. Total 3rd quarter $ - $ - $ - $ -
OTTI recognized 4th Quarter
j. Intent to sell $ - $ -1 % - $ -
k. Inability or lack of intent to retain the investmentin | $ - $ -1 % - $ -
the security for a period of time sufficient to recover
the amortized cost basis
l. Total 4th quarter $ - $ - $ - $ -
m. Annual Aggregate Total $ -

7.1



STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(5) Investments (continued)

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

Book

Adjusted

Carrying Present Date of
Value Value of Financial
Before Projected Amortized Fair Value Statement

Current Cash Recognized Cost at Time Where

CUsIP Period OTTI Flows OTTI After OTTI of OTTI Reported
Total $ - $ - $ - $ - $ -

3. All impaired securities (fair value is less than cost or amortized cost) for which an OTTI has not been
recognized in earnings as a realized loss (including securities with a recognized OTTI for non-interest related
declines when a non-recognized interest related impairment remains) as of March 31, 2024:

Less than 12 12 Months or Longer

Aggregate Months
A. Gross Unrealized Losses 405,854,523 8,263,356 397,591,167
B. Fair Value of Securities 3,303,310,398 478,787,870 2,824,522,528

with Unrealized Losses

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

E. Not applicable

F. Not applicable

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

K. Not significant change

L. Not significant change

M. Not applicable
N. Not applicable
O. 5GI Securities
Number of 5GI Securities Aggregate BACV Aggregate Fair Value
Investment
Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds - AC 4 4 |$ 9221375 | $ 9,199,147 | $ 8,746,363 | $ 8,808,459
(2) LB&SS - AC - - - - R .
(3) Preferred Stock - AC - - - - - -
(4) Preferred Stock - FV - - - - - -
Total 4 4 |$ 9221375 | $ 9,199,147 | $ 8,746,363 | $ 8,808,459

P. Not applicable

Q. Prepayment Penalty and Acceleration Fees

General Account Separate Account
(1) Number of CUSIPs 5 1
(2) Aggregate amount of investmentincome | $ (257,338) $ (25,274)

R. Not applicable

7.2



STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(6) Joint Ventures, Partnerships and Limited Liability Companies
Not significant change
(7) Investment Income
Not significant change
(8) Derivative Instruments
Not significant change
(9) Income Taxes
Not significant change
(10) Information Concerning Parent, Subsidiaries and Affiliates

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

(11) Debt
A. Not applicable
B. FHLB (Federal Home Loan Bank) Agreements

(1) The Company is a member of the FHLB of Des Moines, lowa. Through its membership, the Company has
conducted business activity (borrowings) with FHLB. It is part of the Company’s strategy to utilize these funds for
both liquidity and general operating purposes. The Company has determined the actual/estimated maximum
borrowing capacity as $1,380,983,000 based on the current remaining pledged collateral capacity at the FHLB.

(2) FHLB Capital Stock
a. Aggregate Totals

1. Current Year 1 2 3
Total 2+3 General Separate
Account Account
(a) Membership stock — class A 10,000,000 10,000,000 -
(b) Membership stock — class B - - -
(c) Activity stock - - -
(d) Excess stock - - -
(e) Aggregate totall 10,000,000 10,000,000 B
(f) Actual or estimated borrowing capacity as 1380 983.000 XXX XXX
determine by the insurer U
1. Prior Year-end 1 2 3
Total 2+3 General Separate
Account Account
(a) Membership stock — class A 10,000,000 10,000,000 -
(b) Membership stock — class B - - -
(c) Activity stock B - -
(d) Excess stock - - -
(e) Aggregate total 10,000,000 10,000,000 B
(f) Actual or estimated borrowing capacity as 1.326.689.000 XXX XXX
determine by the insurer ’ ’ ’

7.3




STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

(11) Debt (continued)

NOTES TO FINANCIAL STATEMENTS

b. Membership Stock (Class A and B) Eligible for Redemption

Not Eligible Less 6 months to 1to Less
Membership Current Year for Than 6 Less Than 1 Than 3
Stock Total Redemption Months Year Years 3to 5 Years
1. Class A 10,000,000 10,000,000 - - - -
2. Class B - - - - - -
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1. Current Year Total General and Separate Accounts Aggregate
Carrying Total
Fair Value Value Borrowing
Total Collateral Pledged 1,643,952,000 | 1,857,690,000 -
2. Current Year General Account Aggregate
Carrying Total
Fair Value Value Borrowing
Total Collateral Pledged 1,643,952,000 | 1,857,690,000 -
3. Current Year Separate Accounts Aggregate
Carrying Total
Fair Value Value Borrowing
Total Collateral Pledged - - -
4. Prior Year-end Total General and Separate Accounts Aggregate
Carrying Total
Fair Value Value Borrowing
Total Collateral Pledged 1,627,717,000 | 1,848,253,000 -
b. Maximum Amount Pledged During Reporting Period
1. Current Year Total General and Separate Accounts Amount
Borrowed at
Time of
Carrying Maximum
Fair Value Value Collateral
Maximum Collateral Pledged 1,643,952,000 1,857,690,000 -
2. Current Year General Account Amount
Borrowed at
Time of
Carrying Maximum
Fair Value Value Collateral
Maximum Collateral Pledged 1,643,952,000 1,857,690,000 -
3. Current Year Separate Accounts Amount
Borrowed at
Time of
Carrying Maximum
Fair Value Value Collateral
Maximum Collateral Pledged - - -
4. Prior Year-end Total General and Separate Accounts Amount
Borrowed at
Time of
Carrying Maximum
Fair Value Value Collateral
Maximum Collateral Pledged 1,627,717,000 1,848,253,000 -
(4) Borrowing from FHLB
a. Amount as of the Reporting Date
1. Current Year 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Account Established
(a) Debt - - - XXX
(b) Funding Agreements - - - -
(c) Other - - - XXX
(d) Aggregate Total - - - -

7.4




STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(11) Debt (continued)

2. Prior Year-end 1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Account Established
(a) Debt - - - XXX
(b) Funding Agreements - - - -
(c) Other - - - XXX
(d) Aggregate Total - - - -
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 - - -

c. FHLB — Prepayment Obligations

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

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

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

A. Defined Benefit Plan

4. Components of net periodic benefit cost

Postretirement Special or Contractual
Pension Benefits Benefits Benefits Per SSAP
No.11
In thousands 2024 2023 2024 2023 2024 2023
a. Service cost $ -1 8 -1 $ -1 $ 76 - -
b. Interest cost 508 2,094 - 180 - -
c. Expected return on plan assets (483) (1,788) - - - -
d. Transition asset or obligation - - - - - -
e. Gains and losses - - - (349) - ;
f. Prior service cost or credit - - - - - -
g. Gain or loss recognized due to a ) ) ) ) )
settlement or curtailment (6,636)
h. Total net periodic benefit cost $ o5 $ 306 | $ ) $ (6.729) - -

E. Defined Contribution Plan

Subsequent to March 31, 2024, the ML Board of Directors has approved the final termination of the defined
contribution plan.

(13) Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
Not significant change

(14) Liabilities, Contingencies and Assessments
Not significant change

(15) Leases
Not significant change

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

Not significant change
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(17) Sale Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A

B.

Not applicable
Not applicable
Wash Sales

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

2.The details by NAIC designation 3 or below, or unrated of securities sold during the year ended March 31,
2024 and reacquired within 30 days of the sale date are:

Cost of
Description NAIC Number of Book Value of Securities
P Designation Transactions Securities Sold Repurchased Gain (Loss)
Common Stocks 1 $ 99,033 $ 99,870 $ 13,265

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

Not applicable

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

Not applicable

(20) Fair Value Measurements

A

The fair value of the Company’s financial assets and financial liabilities has been determined using available market
information as of March 31, 2024. Although the Company is not aware of any factors that would significantly affect
the fair value of financial assets and financial liabilities, such amounts have not been comprehensively revalued
since those dates. Therefore, estimates of fair value subsequent to the valuation dates may differ significantly from
the amounts presented herein. Considerable judgment is required to interpret market data to develop the estimates
of fair value. The use of different market assumptions and/or estimation methodologies may have a material effect
on the estimated fair value amounts.

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

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

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

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

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

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

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

these situations, the Company will determine the level in which the fair value falls based upon the lowest level
input that is significant to the determination of the fair value.
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(20) Fair Value Measurements (continued)

1. The following table summarizes the Company’s financial assets and liabilities measured at fair value as of

March 31, 2024 (in thousands):

Description Level 1 Level 2 Level 3 Net Asset Total
Value (NAV)
Cash equivalents $ 36,503 $ - $ - 9 - $ 36,503
Bonds
Industrial and misc $ - $ - $ - $ -
Common stock:
Industrial and misc $ 343,641 - $ 11,034 - $ 354,675
Preferred stocks $ 6,852 $ 22,990 $ _ _ $ 29,842
Derivative assets:
Derivative instruments $ 11,518 $ 1,307,056 $ - $ - $ 1,318,574
Futures - - - - -
Options - - - - -
Total derivatives $ 11,518 $ 1,307,056 $ - $ $ 1,318,574
Separate account assets $ 5,680,024 $ 24,535,855 $ 1,924 - $ 30,217,803
Total assets $ 6,078,538 $ 25,865,901 $ 12,958 - $ 31,957,397
Derivative liabilities $ 6,468 $ 821,421 $ - $ - $ 827,889
Total liabilities $ 6,468 $ 821,421 $ - 3 - $ 827,889
2. Assets measured at fair value using significant unobservable inputs (Level 3):
Total
gains and
(losses)
Total gains  included
Balance at Transfers Transfers and in surplus
(in thousands) 01/01/2024 into level out of (losses) Balance at
3 level 3 included in Purchas Sales Issuanc 03/31/2024
net income es es
Commonstocks $ 11,129 § - $ - $ - $ (95 $ - $ - % - $ 11,034
Separate $ 1,881 - - - 47 - (4) $ 1,924
account assets
Total $ 13010 $ - $ - $ - $ (48 $ - $ 4 & - $ 12,958
1. Transfers of securities among the levels occur at the beginning of the reporting period.

2.

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

Common and Preferred Stocks

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

Derivative instruments

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

The majority of the Company’s derivative positions are traded in the over-the-counter (OTC) derivative market
and are classified as Level 2. The fair values of most OTC derivatives are determined using discounted cash
flow or third party pricing models. The significant inputs to the pricing models are observable in the market or
can be derived principally from or corroborated by observable market data. Significant inputs that are
observable generally include: interest rates, foreign currency exchange rates, interest rate curves, credit curves
and volatility. However, certain OTC derivatives may rely on inputs that are significant to the estimated fair
value that are not observable in the market or cannot be derived principally from or corroborated by observable
market data. Significant inputs that are unobservable generally include: independent broker quotes and inputs
that are outside the observable portion of the interest rate curve, credit curve, volatility or other relevant market
measure. These unobservable inputs may involve significant management judgment or estimation. In general,
OTC derivatives are compared to an outside broker quote when available and are reviewed in detail through
the Company’s valuation oversight group.
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(20) Fair Value Measurements (continued)

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

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

Separate account assets

Separate account assets are reported as a summarized total and are carried at estimated fair value based on
the underlying assets in which the separate accounts are invested. Valuations for common stock and short-
term investments are determined consistent with similar instruments as previously described. When available,
fair values of bonds are based on quoted market prices of identical assets in active markets and are reflected
in Level 1. When quoted prices are not available, the Company’s process is to obtain prices from third party
pricing services, when available, and generally classified the security as Level 2. Valuations for certain mutual
funds and pooled separate accounts are classified as Level 2 as the values are based upon quoted prices or
reported net asset values provided by the fund managers with little readily determinable public pricing
information. Other valuations using internally developed pricing models or broker quotes are generally classified
as Level 3.

B. Not applicable

C. The following table summarizes by level of fair value hierarchy the aggregate fair value of all financial assets and
liabilities held by the Company as of March 31, 2024 (in thousands):

Not
Type of Financial Instrument Practicable
Aggregate Admitted Net Asset Carrying
Fair Value Asset Value Level 1 Level 2 Level 3 Value (NAV) Value
Assets:
Bonds $ 19,043,882 $ 21,390,587 $ 183,642 $ 15,134,332 $ 3,725908 $ - $ -
Common stock 354,675 364,675 343,641 - 11,034 - 10,000
Preferred stock 98,667 107,430 7,595 22,990 68,082 - -
Mortgage loans 5,069,767 5,612,896 - - 5,069,767 - -
Short terms 31,983 31,973 - 31,983 - - -
Cash Equivalents 50,010 50,010 50,010 - - - -
Surplus Notes 143,021 189,696 - 143,021 - - -
Total investments $ 24,792,005 $ 27,747,267 $ 584,888 $ 15,332,326 $ 8,874,791 $ - $ 10,000
Derivative:
Derivative Assets $ 1,318,574 $ 1,318,574 $ 11518 $ 1,307,056 $ - $ - $ -
Total derivatives $ 1318574 $ 1,318,574 $ 11518 $ 1,307,056 $ - $ - $ -
Policy loans $ 1,110,806 $ 923,707 $ -8 - $ 1,110,806 $ - $ -
Separate account assets $ 30,217,803 $ 30,217,803 $ 5,680,024 $ 24,535,855 $ 1,924 $ - $ -
Total assets $ 57,439,188 $ 60,207,351 $ 6,276,430 $ 41,175237 $ 9,987,521 $ - $ 10,000
Liabilities:
Derivative liabilities: $ 827,889 $ 827,889 $ 6,468 $ 821421 3 - $ - $ -
Total liabilities $ 827,889 $ 827,889 § 6,468 $ 821,421 $ - $ - $ -
Deferred annuities $ 2,125,583 $ 2235723 $ - $ - $ 2125583 $ - $ -
Annuity certain contracts $ 134,465 $ 140,290 $ - $ -3 134,465 $ - $ -
Other fund deposits $ - $ -8 - $ - % - $ - $ -
Supplementary contracts $ 188,400 $ 188,400 $ - $ - $ 188,400 $ - $ -
without life contingencies
Separate account liabilities $ 25,602,633 $ 25,602,632 $ 5,680,024 $19,920,685 $ 1,924 $ - $ -
Total liabilities $ 28,878,970 $ 28,994,934 $§ 5,686,492 $ 20,742,106 $ 2,450,372 $ - $ -

D. The following table provides a summary of financial assets with a not practicable carrying value as of March 31,
2024 (in thousands):

Carrying Value Effective Interest Maturity Date Explanation
Rate
Common stock $ 10,000 N/A N/A Nonmarketable FHLB membership stock
held at cost

E. Not applicable
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(21) Other ltems

A. Not applicable

B. Not applicable

C. Other Disclosures

r ©

Risks

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

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

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

fraud, and overall risk management.

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

Acquisition, disposition, or other structural change related risks.

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

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

Not applicable
Not applicable
No significant change
No significant change

Not applicable

Not applicable

(22) Events Subsequent

Not applicable

(23) Reinsurance

No significant change

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

No significant change
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS
(25) Change in Incurred Losses and Loss Adjustment Expenses

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

Balance at January 1 $ 576,712 $ 617,902
Less: balance correction - -
Less: reinsurance recoverable 443,745 480,886

Net balance at January 1 132,967 137,016

Incurred related to:

Current year 39,002 144,003
Prior years (12,083) (11,141)

Total incurred 26,919 132,862

Paid related to:

Current year 4,579 64,632
Prior years 30,163 72,279

Total paid 34,742 136,911

Net balance at end of period 125,144 132,967
Plus: reinsurance recoverable 426,869 443,745

Balance at end of period $ 552,013 $ 576,712

The liability for unpaid accident and health claim adjustment expenses as of March 31, 2024, and 2023 was $2,650,000
and $2,713,000, respectively, and is included in the table above.

As a result of changes in estimates of claims incurred in prior years, the accident and health claims and claim adjustment
expenses incurred increased (decreased) $(12,083,000) and $(11,141,000) as of March 31, 2024, and 2023,
respectively. The changes in amounts are the result of normal reserve development inherent in the uncertainty of
establishing the liability for unpaid accident and health claims and claim adjustment expenses.
The Company incurred $657,000 and paid $721,000 of claim adjustment expenses in the current year, of which $615,000
of the paid amount was attributable to insured and covered events of prior years. The Company did not increase or
decrease the provision for insured events of prior years.
(26) Intercompany Pooling Arrangements
Not applicable.
(27) Structured Settlements
Not applicable
(28) Health Care Receivables
Not applicable
(29) Participating Policies
No significant change

(30) Premium Deficiency Reserves

No significant change

(31) Reserves for Life Contracts and Annuity Contracts
No significant change

(32) Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics
No significant change

(33) Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS
(34) Premium and Annuity Considerations Deferred and Uncollected
No significant change
(35) Separate Accounts
No significant change
(36) Loss/Claim Adjustment Expenses

No significant change
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @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.
LI\ =T o o] [[o7= o] L= PSPPSR PRI

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiiii 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[ 1 No[X]

Yes[ 1 No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............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 2 3
Name of Entity NAIC Company Code | State of Domicile

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

LI\ =T o o] [o7= o] L= PSPPSR PPPPTI

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

Yes[ 1 No[X]

I N[ 1 NALX]

12/31/2022

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

12/31/2017

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

06/05/2019

By what department or departments?
The Company is currently under a group level examination conducted by the Minnesota Department of Commerce. ...........cccccoeieiiiiiiiiiieneens

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:
[N o g=T o o] ot o OSSPSR

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.
[N o) =T o o] o= o= USSP

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiiie 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
Securian Financial Services, INC. ..o St. Paul, MN e ....NO.....]....NO.....|....NO.....|... YES....
Asset Allocation & Management Company, LLC Chicago, IL .... NO..... .NO..... NO.....|... YES....
Securian Asset Management St. Paul, MN .. NO..... WNO..... NO.....|... YES....
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

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

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

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

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

[N o g=T o o] o%=T oSSR

Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean

If the response to 9.2 is Yes, provide information related to amendment(s).

The Company makes amendments to our Code of Ethics every year to maintain appropriate focus on emerging or relevant issues. ................

Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s

If the response to 9.3 is Yes, provide the nature of any waiver(s).

Not applicable

FINANCIAL

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

INVESTMENT

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

FHLB Capital Stock - 10,000,000 On Deposit with states - 8,068,574 Pledged as collateral (excluding FHLB) - 89,713,291 Pledged as
collateral to FHLB - 1,857,689,774 Other - 160,294 ...........c.ciiiiiiiiiiiee ettt b et a et
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: ......................

Ves [ X ]

Yes [ X] No[ ]
Yes [ X] No[ ]
Yes[ ] No[X]
Yes [ X] No[ ]
....................... 4,717,561
Yes [ X] No[ ]

Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... No [ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
3.
Preferred Stock $.
Common Stock . 5. ...536,680,283
Short-Term Investments ...... $.
Mortgage Loans on Real Estate $.
All Other .189,734,229 $. .199,765,134
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 703,200,129 $. ...136,445,417
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........coiiiiiiiiiiiiiieeeeee e e D et B e

Has the reporting entity entered into any hedging transactions reported on Schedule DB? .....
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state"
If no, attach a description with this statement.

Not applicable

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

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

8.1

Yes [ X ]

Yes [ X ]
No[ ]

No [ ]
N/A [

]
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... 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
One Mellon Center, Pittsburgh, PA 15258
800 Nicollet Mall, Minneapolis, MN 55402
801 Walnut St, Des Moines, TA 50309 ......c.ccoooioioioeeee e

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

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

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

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

Yes[ 1 No[ X]

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

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

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

Securian Asset Management, Inc. .....................
Cohen & Steers Capital Management, Inc. ........
Macquarie Asset Management
Templeton Investment Counsel, 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?............ccueuerevririeeieereiiiieee et Yes [ ] 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?.............ccccceueveeveveirieiseienennns Yes [ ] 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
109905 ..o Securian Asset Management, INC. ....ccoovvviecciiiiniiiisieien 5URRAMPUSELNW8AQJBST ........ SEC e NO..ovie

Cohen & Steers Capital Management, Inc. ...........
Macquarie Asset Management .................
Templeton Investment Counsel, LLC

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:
[N o) g=T o o] o%=T oL SRR

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUNLIES? .............o e Yes [ X] No[ ]

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? ...........co i Yes [ ] 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? .............cccceieie. Yes[ ] No[X]

8.2



STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 5,604,302,908
1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 5,604,302,908

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing With RESIUCIUrEd TEIMS..........ccueueveveeeececee e eeeceete e eeeessaeae e eeenesaese s esenssaetesesesensnanaenas $ 8,592,752

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

B I =4 T o]y o = T 1= B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
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
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
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 5,612,895,660

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

BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
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
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

Operating Percentages:

2.1 AGH IOSS PEICENT ......eeiieietetetceeee ettt ettt sttt et et s et et e s e ae et e s ss et et e s et essss s eseses et et esessas s eeesesese s et esese s et as et ebe s et essas s es et et et et esesess s eses et et e b et esnas SAeAeattet et esesenen ettt et et et enenene 24.000 %
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 0.200 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 64.000 %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

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

Do you act as an administrator for health savings accounts? ...
If yes, please provide the balance of the funds administered as of the reporting date .............cocoiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccocevevuee.e. Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the 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

5.2

6.1

6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.oviecucueeeieeeeceee ettt es et e s s ssasaesesensananeennas Yes [ ] No [ 1 NAT ]

If no, explain:
Not applicable ....

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL e b s 3,931,608 |...ccovevenee 996,562 |........... 4,430,049 |............... 764,736 |.......... 10,122,955 ..o 11,648
2. AIASKA .o AK e b o 897,082 ..o oo 324,425 | 875,039 |........... 2,096,546 |....coiveiieiieins
3. Arizona ..... .. AZ ...20,245,083 |. 12,435,484 |.. .39,868,413 |.. 1,073,228
4. Arkansas .. .. AR .... 1,869,407 |. 11,138,892 |..........13,980,328 |.......ccorvnvee 6,482
5. California .. CA ... 79,346,171 |. .63,408,563 |........ 168,258,329 |.. 11,536,228
6. Colorado ...... .. CO ...15,515,763 |. 16,411,674 |.. .37,584,541 |.. ..250,588
7. Connecticut .. .. CT ...10,932,850 |. .. 1,874,077 |.. .16,789,855 |..
8. Delaware ............. .. DE 8,604,433 |. ...162,359 |.. ...8,910,369 |..
9. District of Columbia . . DC ....647,116 |. ...901,103 |.. ...1,650,134 |..
10.  Florida .. .. FL ...52,954 870 |. .19,550,005 |.. .99,868,319 |..
11.  Georgia .. GA ...12,575,793 |. .16,078,224 |.. .35,541,462 |..
12.  Hawaii .. .. HI ... 3,735,617 |...............685,052 |........... 1,086,636 |............... 416,659 ...5,923,964 |..
13. Idaho .... . ID ... 5,487,414 | ...1,489,310 |.. .. 8,164,368 |..
14. lllinois ... LIl ...26,861,891 |. 54 170,981 |.. .90,857,644 |..
15.  Indiana . . IN ...20,905,243 |. 130,882,572 |........ 156,451,330 |..
16. lowa ..... LA ...13,126,233 |. ...9,506,661 |..........25,188,671 |..
17. Kansas . .. KS 4,966,766 |. .. ..3,112,158 |.. .10,266,291 |..
18, Kentucky ......cocveiiiiiiiiiiiiiieeeeeeeen KY b fs 4,710,116 |................ 38,117 [............1,126,262 |........... 6,684,875 |......... 12,559,370
19, LOUISIANA ...eveiiiiiiiie e LA b fs 13,022,143 |........... 2,621,850 |........... 1,081,404 |........... 9,493,653 |.......... 26,219,050
20. Maine. ....... 1,885,967 |. ...455,850 |.. ...3,491,730 |..
21. Maryland . 6,221,497 |. .. ...6,982,941 |.. 17,173,035 |..
22. Massachusetts ..........cccocceeeeiieeiieeniieeieenne MA |l fs 14,862,291 |........... 4,837,405 |........... 1,287,729 |............ 9,675,925 |.......... 30,663,350
23, Michigan ......ccccceeeiiiiiiiieiieeeeee s Ml e L s 31,869,545 |.......... 10,494,319 |........... 4,734,226 |......... 10,797,238 |.......... 57,895,328
24.  Minnesota . .. MN ...28,082,264 |. 151,807,872 |........ 203,348,487 |..
25.  Mississippi .. MS .. 7,352,616 |. ...6,146,769 |.......... 17,414,313 |..
26.  MiSSOUI ...coouveeeieeeeiieenieeereesieeeseeesseeeeeee. MO e L 17,322,306 |........... 2,314,778 |............1,994 471 |.......... 20,096,691 |.......... 41,728,246
27.  Montana .......ccceeeeeeecieeenieesiiceseeeseeeneeee. MT e L s 2,787,840 |...............906,701 |............... 145,349 | ............. 425,727 |........... 4,265,617
28. Nebraska .. 9,336,566 |. 2,862,935 .13,611,430 |..
29. Nevada ........ 5,110,338 |. . 2,962,318 |.. ..8,910,308 |..
30. New Hampshire .........ccccceeeiiieiieeniicenieenne NH [ b s 2,061,907 |........... 1,630,875 |...............309,655 |........... 2,043,400 |........... 6,045,837
31, NEW JEISEY ...ooiuiiiiiiiiiieeeeeeeee e NJ [ b 22,319,783 |.......... 11,467,715 |........... 1,443,270 |.......... 1,817,618 |.......... 37,048,386
32. New Mexico . .... 3,375,201 |. 434,645 ...4,970,953 |..
33. New York ..... .. 19,557 ...2,616,771 |..
34. North Carolina .. 7,381,006 .32,092,010 ..
35. North Dakota 3,244,787 .10,948,300 |..
36. Ohio ..cccueenee 3,257,465 .36,969,175 |..
37. Oklahoma . 9,070,474 .17,602,425 |..
38. Oregon ......... 2,059,674 .13,713,017 |..
39. Pennsylvania ... 9,381,468 .45,560,074 |..
40. Rhode Island ........cccccceevvevcveeniecniieenceee RE e b [ 3,992,020 |l 1,704,795 107,974 310,158 ..5,764,887 |..
41.  South Carolina . 1,127,621 .15,733,726 |..
42.  South Dakota ... .. 8,594,104 |. .11,056,974 |..
43. Tennessee ... .642, . 11,549,168 |.. .31,356,287 |..
44. Texas ....... ..11 192,156 |. .27,447,362 |........ 136,374,667 |..
45.  Utah ..... 1,398,521 |. .16,164,002 |..........26,037,989 |..
46. Vermont ...621,431 |, .9, RPN & AP I A IR 3,017,524 |..
47, Virginia ...ooceeevceeeeiiceeieeeeeeeeeeceeeieeeeee. VA b [l 102,380,261 . 4,341,750 |........... 2 727 421 |........... 2,375,887 |........ 111,825,319
48.  Washington .........ccceceeevveencvceiieenieeenceee. WA |l [l 10,453,800 ... 6,493,566 |............ 2,907,390 |........... 5,047,933 |.......... 24,902,689
49. West Virginia ...206,610 |. . 4,424716 |..
50. Wisconsin .... 2,782,033 |. . .59,578,645 |..
51, WYoming ...ccceeevveeeereeneeeesneesieeesreesseeeeeee. WY i Lo e 1,371,983 e 521,552 |....cc0ee.... 155,574 | 8,175 [ 2,056,884
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
PlaNS. ..o e e KKK s o [ e i [ |
91. Dividends or refunds applied to purchase paid-up
additions and annuIties............cccceereeereeeeeeeenns forreees XX oo 6,942,003 |....ovvveveiieiieiins e s o 6,942,003 |....ovieeiieieiene
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccoeeeeeeeeeereinnnees foeees XXX ccii e i e e e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... oo XXXo.ooo 1,199,558 117,196 ..1,316,754 |..
94.  Aggregate or other amounts not allocable by State..|....... XXX.......foeooiiiiiiiniis Jrs i B s
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX . 819,713,116 |. 103,937,745 |.. 919 ... 1,817,611,947 |..
96.  Plus Reinsurance ASSUMEd............ccoeveeeeneannenns oo XXX .... 236,510,149 |. 11,283,377 |coeeee 26,966 |........ 247,820,492 |...cvieieiine
97  Totals (All Business).... .1,056,223,265 |. v 115,221,122 .. 711,036,885 |..... 2,065,432,439 |.. 57,955,240
98. Less Reinsurance Ceded.........ccocovevcvveennecrnneencec oo XXX s 368,097,394 405 |.......... 11,637,603 |........ 723,102,99% |..... 1,103,428,398 |.....cvveviiiiiins
99. Totals (All Business) less Reinsurance Ceded 688,125,871 182,360,762 103,583,519 (12,066, 111) 962,004,041 57,955,240
DETAILS OF WRITE-INS
58001. Other Alien . ..6,969 |.. 1,418 |.. ..419,695 |.. .. 114,827
B58002. ..iiiiiiiiiiiie e snee e ssneesseneesssoneees XX owirin [ fe e fe
B58003. ..iiiiiiieiiie e ssnesssneessreesseoneees XX owirin e fe e fe
58998. Summary of remaining write-ins for Line 58 from
overflow page ........ccocvveviiviiiiniiinnnieceneseees e XXX foreei e e o e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 411,308 6,969 1,418 419,695 114,827
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........ccocevvevieviiiiniiinnnieeeneneees e XXX foreei e e fo e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above)

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

11
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

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

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

Policyholders of Minnesota Mutual Companies, Inc.

Board of Directors

Minnesota Mutual Companies, Inc.
Federal Tax ID# 41-1919754

Securian Holding Company
Federal Tax ID# 41-1919753

Securian Financial Group, Inc.
Federal Tax ID# 41-1919752

Federal Tax ID# 41-2016575

Robert Street Property Management, Inc.

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

Securian Asset Management,

Federal Tax ID# 41-1792781

Inc.

Ochs, Inc.
Federal Tax ID# 41-1598541

Lowertown Capital, LLC
Federal Tax ID# 47-4991843

Securian Holding Company Canada, Inc.
British Columbia, Canada
74646-9899

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

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

Minnesota Life Insurance Company, MN
NAIC Company Code 66168
Federal Tax ID# 41-0417830

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

Securian Canada, Inc.
British Columbia, Canada

Marketview Properties, LLC

Marketview Properties Il, LLC

Marketview Properties Ill, LLC

Marketview Properties IV, LLC

Allied Solutions, LLC

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

74565-5720

Federal Tax ID# 27-1769315

Federal Tax ID# 27-2123801

Federal Tax ID# 45-4174429

Federal Tax ID# 45-4174567

Securian Life Insurance Company, MN
NAIC Company Code 93742

Oakleaf Service Corporation
Federal Tax ID# 41-1412668

Federal Tax ID# 35-2125376

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

Federal Tax ID# 41-1412669

—

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

Canadian Premier Life Insurance

Canadian Premier General Insurance

Company
Canada

14047-8595-RC0001

Company
Canada

14047-8637-RC0001

Valeyo Inc.
Canada
89776-7729-RC0001

Armour Group Inc.
Canada
78833-1882-RC0001

Loan Armour Insurance

Solutions Inc.
Canada
78769-4314-RC001

Vehicle Armour Inc.
Canada
82872-2710-RC0001

Integrated Warranty

Services Inc. Inc.
Canada

89189-9098-RC0001

Premium Services Group

Canada
86877-1627-RC001

VA Insurance Services Inc.
Canada
79347-2077-RC0001

Asset Allocation &
Management Company, LLC
Federal Tax ID# 36-4418695

Vero, LLC
Federal Tax ID# 35-2300612

LLC

Allied Dispatch Soutions,

Federal Tax ID# 47-1226103

Clauson Dealer Services,
LLC
Federal Tax ID# 41-1979087

Empyrean Insurance
Services, Inc.
Federal Tax ID# 20-4986276

Corp.

Auto Club of America,

Federal Tax ID# 47-0856127

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

Dominion Automobile
Association (2004) Limited
Canada
85129-2540-RC0002
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
POLICYHOLDERS OF MINNESOTA MUTUAL
. 0869 ...[Minnesota Mutual Group ............cc..o.. | ... 16879 ....[85-2629314 .. | ..ooociiiiis | i | s 1880 REINSURANCE COMPANY ........eeeveeeiiiiiinns VT IA........ SECURIAN FINANCIAL GROWP, INC. ............... OWNership.....ccooiiuiiieieiiiiieeeeee .100.000 ... | COMPANIES, INC. ....ccceveeiiiiiiiiiieeeeae N0
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 47-1226103 .. | .ooeooiiiin | e | eeeeiiieeiiiiieeeeeeeeee. | ALLIED DISPATCH SOLUTIONS, LLC ...eeeeeeeeeeee s TNec [ e DSLece i [ ALLIED SOLUTIONS, LLC ...eeeeeeeeiiieeeeeees [Ownership...eecccoci .1 280,000 ... | COMPANIES, INC. ....oovviiiiiiiiiiiiiis | N0 08
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 35-2125376 .. | .eoeiriviinn | e | e | ALLIED SOLUTIONS, LLC weveeeeiiiieeeeceeeeees [ INc DS [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership........cococcoiiiiiiiiiinnn.ii . 100,000 ... | COMPANIES, INC. ...ooevveeieiiiiiiieeeiiis e N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
........................... ARMOUR GROWP INC. ... LCAN....)......NIA....... | SECURIAN CANADA, INC . [ Ownership .100.000 ... | COMPANIES, INC. .... N0
POLICYHOLDERS OF MINN
............................................................................ 36-4418695 .. | .....occcooeer | cevieiiiiiis | eeeeiiiiieeiiieeeeeeeeee. | ASSET ALLOCATION & MANAGEMENT COMPANY, LLC . |.. IL.....[.......DS........ [SECURIAN AAM HOLDINGS, LLC .........cccoceeee. [OWnership......ooooiiiiiiiiiiii. ] .66.000 ...  COMPANIES, INC. ...ocvveeiiiiiiiiiieeiiiis [ N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 47-0856127 .. | .eeeeriecinn | e | e, |AUTO CLUB OF AMERICA, CORP. .......ccocecceeeeeen [ OKeuiiof eeesi DS.occeoo [ ALLIED DISPATCH SOLUTIONS, LLC ............... [Ownership.......oooiciiiiiiiiiiienno.. . 100.000 ... | COMPANIES, INC. ...evveeieeiiiiiieeeiiis [ N0 e o
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 11-2433287 .. eeeeiiieiis | e | e | AUTO HELP LINE OF AMERICA, INC. .......ooccceen .. OK.ooo].......DS........ | ALLIED DISPATCH SOLUTIONS, LLC ............... | Ownership.....ccccceeiiiiiineneiiinnneen . 100,000 ... [COMPANIES, INC. .ooooiiieiiiiiiiiiieeeees [ NO s s
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... CANADIAN PREMIER GENERAL INSURANCE COMPANY . |..CAN....J.......lA........| SECURIAN CANADA, INC .......cccoreirivcnnnnenns [Ownership. ..o f 100,000 ... JCOMPANIES, INC. ..ooveiiiiiiiiiiiiiiiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... CANADIAN PREMIER LIFE INSURANCE COMPANY ..... |..CAN....J.......lA........| SECURIAN CANADA, INC .......cccoreeriviunnnnenns [Ownership.. ..o f 100,000 ... | COMPANIES, INC. ..ooeeeeiiiiiiiiiiieees | N0 s e
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 41-1979087 reveevmneeees | eeeeeeeeeiieees | e, [ CLAUSON DEALER SERVICE, LLC .....cceveeeeeiienn | DEcccc | e DSLcccco o | ALLIED SOLUTIONS, LLC .eeeveeiiiieeeeeeeeees | Ounershipa..oocnlf 175,000 .| COMPANIES, INC. .ooeeiiiiiiiiiiieeees | NO e 2 s
DOMINION AUTOMOBILE ASSOCIATION (2004) POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... LIMITED oo eiieeeeeeiieeeeeeeeees | LCANGL ) Lo DS | ALLIED DISPATCH SOLUTIONS, LLC ............... |Ownership.........ccoooiiiiiiiiiiiininnnf . 100,000 ... JCOMPANIES, INC. ..oooeoiiiiiiiiiiiiiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 20-3029813 .. | ..ooooieciinn | eeeeeeieiiiiiis | eeeeiiieeeiiieeeeeeeeee. | EMPYREAN BENEFIT SOLUTIONS, INC. .......cocoo.. [..DE.....f......NIA....... [EMPYREAN HOLDING COMPANY, INC. ............... [Ownership......ccccooooiiiiiiiiiiin. . 100,000 ... | COMPANIES, INC. ...ocevvveiiiiiiiiieeeieis [ N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
........................... 84-3895731 .. EMPYREAN HOLDING COMPANY, INC. . . DE.....]......NIA....... | SECURIAN FINANCIAL GROUP, INC. Ownership ..96.370 ....| COMPANIES, INC. .... N0
POLICYHOLDERS OF MI
............................................................................ 20-4986276 .. | .....occoooer | eevviieiiiiiis | eeeeiiieeeeciiieeeeeeeeee. | EMPYREAN INSURANCE SERVICES, INC. ......ccoeees [ TX.oouof oen i  NIALLLL... [EMPYREAN BENEFIT SOLUTIONS, INC. ............ [Ownership.......ccooociiiiiiiiiiinneo . 100,000 ... | COMPANIES, INC. ...oeeveeiiiiiiiiieeiiiis [ N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... INTEGRATED WARRANTY SERVICES INC. ..............|..CAN....J......NIA....... [ARMOUR GROUP INC .......cevvriiiiiiinnneenncnens | OWRErShip. .o} . 100,000 L [COMPANIES, INC. oo [ NO s s
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... LOAN ARMOUR INSURANCE SOLUTIONS INC. ..........|..CAN....J......NIA....... | ARMOUR GROUP INC ........ccccoummrerriiiinnnnennes |Ownership...ooooiinnf 100,000 ... JCOMPANIES, INC. ..oovvieeiiiiiiiiiiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 47-4991843 .. | ..oooiiiiiis | e e, | LOWERTONN CAPITAL, LLC ..o [ DB o  NIALLLLL.. [ SECURIAN FINANCIAL GROUP, INC. ............... [Ownership......ccoooociiiiiiiiiinnno . 100,000 ... | COMPANIES, INC. ..oevveeieeiiiiiieeciiis [ N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 27-2123801 .. | oeeiiiiiis | e | e | MARKETVIEW PROPERTIES 11, LLC ..o [ MNL | eeeiDSLLLLL o [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership........cooccoiiiiiiiiiinnno . 100,000 ... | COMPANIES, INC. ...evveeiiiiiiiiieeeiiis e N0 s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 45-4174429 .| ooooiiiiii | e . | MARKETVIEW PROPERTIES 111, LLC .o [N | eeeilDSLLLLeo o [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership.........ooccoiiiiiiiiiiinneoi . 100,000 ... | COMPANIES, INC. ...evveeiieiiiiieeiiiiis [ N0 s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ A5-41T4567 .. | eoeeeiicn | e | . | MARKETVIEW PROPERTIES IV, LLC ...eeeeeeeeeeees [ MNL | oeenDSLLLLLoo [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership........cccoccoiiiiiiiiiiinnnoi . 100,000 ... | COMPANIES, INC. ...eveeeriiiiiiiiiieiiis [ N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 27-1769315 .. | ooeiiiicis | e | e | MARKETVIEW PROPERTIES, LLC ... [ MNL | e DSLLLLLo [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership........cooccoiiiiiiiiinnnoi . 100,000 ... | COMPANIES, INC. ...oevveeeiiiiiiiiieiiiis [ N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
0869 ...|Minnesota Mutual Group .............ccccc. |.eees 66168 ....|41-0417830 .. MINNESOTA LIFE INSURANCE COMPANY ............... LN .| SECURIAN FINANCIAL GROUP, INC. Ownership .100.000 ... | COMPANIES, INC. .... N0
POLICYHOLDERS OF MINNESOTA MUTUAI POLICYHOLDERS OF MI
............................................................................ 411919754 .| e | | e, | MINNESOTA MUTUAL COMPANIES, INC. .....ooeeeeeees [oo MNLof oo  UIP.LLeees [COMPANIES, INC. e [ OWnershipe.eeeec00.] . 100000 ... | COMPANIES, INC. ...oeeviieiieiiiiieecces [ N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 41-1412668 .. | ...ooooceoiin | e | eeiiiieeeeeeeee. | OAKLEAF SERVICE CORPORATION ......eeeeeeiieeees [ MNLLL | e DSLLLLeoo [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership........cococooiiiiiiiiiiiineoni . 100,000 ... | COMPANIES, INC. ..ooeveeeiiiiiiiiieeeiiis [ N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 41-1598541 .. | oeiiiiis | | s |OCHS, NG e [ MNGL O NTALLLLLLL [ SECURTAN FINANCIAL GROUP, INC. ..........c... [Ownership.......oooociiiiiiiiiinno . 100,000 ... | COMPANIES, INC. ...eevveeeieiiiiiieeeiis [ N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... PREMIUM SERVICES GROWP INC. .........cccoooeeenn | .CANL...J ... NTA...... | ARMOUR GROUP INC .........cccoevneeriiinnnnneee. | Ownership...ooiiiiiiiineeneen f . 100,000 L. JCOMPANIES, INC. ..oovviiiiiiiininiiiiiines | N0 s s
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 41-2016575 .. | ..eeerieeiien | eeeeeiiiiis | eeeiiiiieeciiiieeeeeeeee.. | ROBERT STREET PROPERTY MANAGEMENT, INC. ... [..MN.....[......NIA....... [SECURIAN FINANCIAL GROUP, INC. ............... [Ownership......ccccoooiiiiiiiiiiii . 100,000 ... | COMPANIES, INC. ...ceeveeiiiiiiiieiiiiis e N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 90-0481794 .. | ..oooiiiiis | e | eeiiieiieeeeeeeee. | SECURIAN AAM HOLDINGS, LLC ....eeeeveeeeeeeees [ DB | eeeiiDSLeceo o [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership........ccccooiiiiiiiiinnno . 100,000 ... | COMPANIES, INC. ...oevveeiieiiiiiieieiiis [ N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 411792781 .| e | e e, | SECURIAN ASSET MANAGEMENT, INC. ......ccoeeees [.MNL.f ... NIAL...... [ SECURIAN FINANCIAL GROUP, INC. ............... [Ownership......ccccoooiiiiiiiiiiino . 100,000 ... | COMPANIES, INC. ...ooeveeeieiiiiiiieieiiis e N0 s
POLICYHOLDERS OF MINNESOTA MUTUAL
........................... SECURIAN CANADA, INC ... CAN....J......NIA....... | SECURIAN HOLDING COMPANY CANADA, INC ....... [Ownership .100.000 ... | COMPANIES, INC. .... N0
POLICYHOLDERS OF MINN
0869 Minnesota Mutual Group ...........ccccee | ... 10054 ... [41-1741988 .| oooiiiiies | i | s SECURIAN CASUALTY COMPANY .........ccccccenenennne NG IA........ SECURIAN FINANCIAL GROWP, INC. ............... OWNership.....ccooiiuiiieieiiiiieeeeee .100.000 ... | COMPANIES, INC. ....ccceveeiiiiiiiiiieeeeae SN0
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 411919752 .| eeeiiiici | | e, | SECURIAN FINANCIAL GROUP, INC. ........ooeeoeees [ DE..oof..ee.  UDP....... [ SECURIAN HOLDING COMPANY .........cceeeeeeeees [OWnership.. ..o . 100.000 ... | COMPANIES, INC. ...eeveveieiiiiiiieeeceis e N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 41-1486060 .. | ......cccooor | ceiiieiiiiiis | eeeiiieeeeiiieeeeeeeeee. | SECURIAN FINANCIAL SERVICES, INC. .....occoees [L MNLL.f ..o NIAL...... [ SECURIAN FINANCIAL GROUP, INC. ............... [Ownership......ccccoooiiiiiiiiiinno . 100.000 ... | COMPANIES, INC. ...ceveeeieeiiiiiieieiiis [ N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 411919753 .| eeeiiiiii | e e, | SECURIAN HOLDING COMPANY .......ooeeiiiiiieeneeees [ DB e  UIP.LLLLL. [MINNESOTA MUTUAL COMPANIES, INC. ............ [Ownership.......cccoocciiiiiiiiiino . 100,000 ... | COMPANIES, INC. ..oeeveiiiiiiiiiieieiiis [ N0 e o
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... SECURIAN HOLDING COMPANY CANADA, INC ..........|..CAN....J......NIA....... | SECURIAN FINANCIAL GROUP, INC. ............... |Ownership........ccooceriiiiinniiiiinnnf . 100,000 ... JCOMPANIES, INC. ..ooooviiiiiiiiiiiiiiieees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
0869 Minnesota Mutual Group ...........cccccoe | ... 93742 ... [41-1412669 .. | ..o | e [ SECURIAN LIFE INSURANCE COMPANY ................ NG DS........ MINNESOTA LIFE INSURANCE COMPANY ............ OWNership.....ccooiuiiieiiiiiiieeeeee .100.000 ... | COMPANIES, INC. ....ccceveeieiiiiiiiieeeeae N0
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 41-1972962 .. | oooiiiicis | e | e, | SECURIAN VENTURES, INC. o [ MNCL | o NTALLLLLL. [ SECURIAN FINANCIAL GROUP, INC. ............... [Ownership.......coooociiiiiiiiio.. . 100,000 ... | COMPANIES, INC. ...oeveeeiiiiiiiiieieiiis [ N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... VA INSURANCE SERVICES INC. .....ceeeeeriicuennnes | .CANL... L NTALL.. | ARMOUR GROUP INC ..o | Ounership.coenf 100,000 .. | COMPANIES, INC. ..ooveeeiiiiieiieiieees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
........................... VALEYO INC. ..... CAN....J......NIA....... | SECURIAN CANADA, INC . [ Ownership .100.000 ... | COMPANIES, INC. .... N0
POLICYHOLDERS OF MI
......................................................................................................................................................... VEHICLE ARMOUR INC. ......cceveeeeeiiiiieeeeeeeens | LCANG L O NTALLLL | ARMOUR GROUP INC e | Ounershipu.cc £ 100,000 .. | COMPANIES, INC. .eeeveiieiiiieiiieees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 35-2300612 .. | .eoeeriiiiiine | e | e |VERO, LLC e [ DB DS [ ALLIED SOLUTIONS, LLC ... [Ownership...eecceo 01 293,000 ... | COMPANIES, INC. ...eooveiiiiiiiiiiiiiis | N0 4
Asterisk Explanation
1. ..| Non-Controlling Interest held by members of Empryean Management. ...
2. ..| Non-Controlling Interest held by Clauson Holdings, Inc. ....
3. ..| Non-Controlling Interests are held by unrelated individuals.
4. .| Non-Controlling Interests are held by unrelated individuals. ......




STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............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? ..........ccoiiiii e NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

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

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

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

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

YES

AUGUST FILING

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

Explanation:

Not applicable

Not applicable

Reasonableness & Consistency of Assumptions Certification filed.

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

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

Bar Code:

0
0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
0

o
—

0 1
0 1
0 1
0 1
0 1

o
— T E—

o
—

14



STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Summary of Operations Line 53

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

5304.
5397.

Change in Discretionary Reserve
Summary of remaining write-ins for Line 53 from overflow page

................ (54,000,000)
(54,000,000)

.............. (189,000,000)
(189,000,000)

15




STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECemMDEr 31 OF PIrIOT YEAT ..........cvoveveveveeeeeeeeeeieieteteteeeee et eses st eseaess s sesssesesesnanas [eoeseeenenenenas 46,167,432 |.ocecene 48,933,295
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt ettt e e e et e et e et e sneeeseesseenneenseenees [eesseenseeiseesensesnenseennnens [eneenseenseeise e e e s e eaneeanees
2.2 Additional investment made after aCQUISITION ...........c.iiiiiiiiieie ettt nesnesnesies [eerneeiteeieeeite e e [eaeeee e
3. Current year Change iN @NCUMDIANCES .........cciuiiiiiii ittt ettt ettt b e s bt e bt e bt e bt ea bt eaeesaeesheesbeesbeeabeenbeensesnnesnnesnnes [snteessensseessnnseenteenteeiteees [oreeiseeteete et e essesaeenaeeaes
4. Total gain (I0SS) ON GISPOSAIS ........eeiiiiieiieiee ettt ettt e et e e et e ea e e eae et e e s e easeeneeaaseemeeaseeasee st eseenseanseenseenseaneesseenneanans [senseensesseasnesensennnsanens [eseensesnseniseeaeeeeeaseeaaens
5.  Deduct amounts reCeived ON AISPOSAIS ..........coiuiiiiiiieieiiee ettt e sae e st e se e b e e sseeaeeeaeeeseesseenseenseeseenseanneanneans |srteete et e et e e et e e e s [oreente et et
6. Total foreign exchange change in book/adjusted Carrying VAIUE ............coeiiiiiiiiiiiiiieie ettt s saeesbeens [eeessse e eaeees [oaeeiseese et e
7. Deduct current year’s other than temporary impairment reCOGNIZEA ............cociiiiiiiiiiiieie et sneees [oeeese e e ereees [oaeeiseeite et e
8. Deduct CUITENt YEAr'S AEPIECIALION ...........c.cveveviueeieieieieteteteeeececec ettt ae sttt ses e s s s st et et et essasas s essesesesesssssssssseseseseseananas |eeeeeeeseaeaesenenaes 691,466 |.......ccovnnve 2,765,863
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) .........cocoeveverereueeeeeeeeieeereieseessesesesesenes |oeeeeeeeeieeens 45,475,966 |................. 46,167,432
10. Deduct total NONAAMItEEA @MOUNTS ..ottt e e e e e e e e st e e aeeeaeeeseeeseenseenseenseenseenseensesnsesneenne [ssesssenseeiseeiteente et e eteens [oaeeseeteeeessneeasenanenanenes
11. Statement value at end of current period (Line 9 minus Line 10) 45,475,966 46,167,432
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 YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 5,558,251,117 |............ 5,263,732,777
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 ............ccccoeeiiiiinnn.
5. Unrealized valuation increase/(decrease) ..
6. Total gain (loss) on disposals .................
7. Deduct amounts received on disposals ..
8. Deduct amortization of premium and mortgage interest points and commitment fees .........
9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment recognized ..............ccocvvviinininicnnse 097,
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... |-ceeeeueeee. 5,612,895,660 |............ 5,558,251,117
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 5,612,895,660 5,558,251,117
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........ccvcvovevevereeeeieeeieeeteteeeeeeee et ssae s s s seseas [eoeieneneaes 1,576,258,576 |............ 1,548,316,444
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION .........c.coviieieeeeeecececcceee ettt ettt ettt es s san s s sesesesessasnnnns |oeeeesenseeeeaene 35,005,155 | 167,854,217
2.2 Additional investment made after aCQUISITION ............iiiiiiiiiei ettt neseesnees [eerneeiteeite et e et e e e snenaeens [esee e e
3. Capitalized deferred iNtErest aNd OThET ..........oui ittt et st e s be e be e beebesnnesnnesnnes [onessseeseenseenae et e et e e e ees [oaeeseete et e e e e e
4. Accrual of discount
5. Unrealized valuation iNCreaSe/(AECTEASE) ............ceveueueeerieeiereeeteseeeeeeeeese et sesessessssssss s sessssesesssssssesesessanesssssssssesesessnsssnssssans |roseenenenenenenen 8,941,169 | (49,024,889)
6. Total gain (I0SS) ON AISPOSAIS ........c.ceiiiieieeeeeeeeceieteie et eeee et ettt et et sa s s s s seseseseassssssssesesesesssssnssssssesssnanns [oeeeereneneneenens 0,028, 190 [oeiiiiiiiiiin 46,435,159
7. Deduct amounts reCeived ON AISPOSAIS ..............coccueveveveeceeeeeeeeeeeeeaeeeeeteeeseaeaesesesesesassesesesesssssssesesassssssssesssassssssssesasasssasssannans oesesescnesesens 18,911,897 | 111,607,327
8. Deduct amortization of premium and dEPreCIAtION .............ccc.cviviviueuerieiiiee ettt ettt es et sesesss s ssesesesesesesnanas [oeeeeeseseeeaeaene 2,805,625 |....cccvvrnnne 10,312,263
9. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sneesbeens [ernessseesse s e e e eieees [oaeeiseete et e
10. Deduct current year's other than temporary impairment rECOGNIZEA .............cccvoveveviviueueueuieiieeeieie ettt es et sesss s s sseaens [ereereeseeeeeeeeeaene 745,218 | 5,407,105
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .......c.cocoeveveurueireieiererereeeeeeeeeeiens [eeeieeens 1,596,772,615 |............ 1,576,258,576
12.  Deduct total NONAAMIEA GMOUNES ...........c.cvevieieieieiiieeteteteeeee ettt ettt ss s s s s e s et esess s s s sesesesessasasasssseseseseanas [eeesesenennenenenas 5,646,657 |.....ccovevennee 5,686,537
13.  Statement value at end of current period (Line 11 minus Line 12) 1,591,125,958 1,570,572,039
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEA ...........cccoeeiiririeieieieeeeeese e [eoeeeas 21,776,368,501 |.......... 21,484,163,912
2. Cost of bonds and stocks acquired ....922,783,935 |........... 2,343,249,172
3. Accrual of discount .... 6,702,051 |.cocooveene. 22,048,494
4. Unrealized valuation iNCrEASE/(AECIEASE) ...........ceuiurierirereriiiieseseseseiseseseseseses st esssse s s st sssss s st st sssesesesessssssesesasassssnsesesesesssnns [eessacscesesnanas 38,990,786 |................ (14,857,550)
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns (2,854,849) ... (2,393,297)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.cvcveviueuiiiieeeieeeeeeeeeeeeeee et eeseseseseseseseanananans [oeeseeesesenens 331,936,785 |............ 2,003,994,108
7. Deduct amortization OF PrEMIUM ...........c.ciiiiuiiitiictee ettt ettt ettt e st ese st ese st eteeaete s ebe s et ess et esssaessssessssessssesessesessetessasessans [oeeseneesennneieas 6,586,882 |................. 29,180,932
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ..........ccovieiueriiriniieiieteiienicisieteeseseessiesessesesesiesessesessssesansfoesesesannseaees (3,836,841) ..o 3,635,733
9. Deduct current year's other than temporary impairment FECOGNIZEA ...........covriririririeueieiiiiri sttt sesseseses [oeseseeeeseseeseeesseeeeeeeeeaes [oeeeeeeeeeeas 22,291,846
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ................... (257,338) e (4,011,078)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) . 22,399,372,578 |.......... 21,776,368,501
12.  Deduct total NONAAMILEEA BMOUNES .......c.cviviiriiiieteeeiecieiet ettt ettt ettt b et ettt tee et st esennanas [renmemnananansenannaes 10,153 | 10,153
13. Statement value at end of current period (Line 11 minus Line 12) 22,399,362,425 21,776,358,348
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt et [ 12,447,836,851 |................ 843,073,061 |.....c.c.c.... 855,474,939 |..cocovvienne 3,361,975 |.......... 12,438,796,948 |.....ocoieeeeeicceeniee [ e 12,447,836,851
2. NAIC 2 () ettt h et h et b b b a b e e e et h ekt b et bt bbb st et et et e eneas [re s 8,269,463,221 |............... 266,994,008 |........ccconve. 92,872,469 |....ccvenee. (17,922, 797)|............ 8,425,661,963 ..o [ [ 8,269,463,221
3. NAIC 3 (8) coeeveteiiiieieie ettt ettt ettt h et s ettt b s R ettt s R R bR R et e st s et s st st s s bt en et e [eeee e 503,772,641 |...ccoeenee. 12,291,575 | 7,763,660 |................ 14,465,780 |............... 522,766,336 |...ecueeeeeeeneerieirnineeens freeeeerenieeeesseesene oo 503,772,641
. INAIC 4 () oottt ettt b bbb et b ekt b et h et b et h st ettt e bt ettt et ettt eaeas [ s 39,868,035 ..o e 265,259 [..oveoieicices 463 .o 39,603,239 |....oiiiiceeenies e e 39,868,035
5. NAIC B () ettt ettt n e [er s 9,199,146 |....oooviine 26,008 | [ (T4 0] ] A 9,221,374 ..o e [ 9,199,146
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 16,590 23 22 16,589 16,590
7. Total Bonds 21,270, 156,484 1,122,384,652 956,376,350 (98,337) 21,436,066,449 21,270, 156,484
PREFERRED STOCK
8. INAIC 1 bbbt b ettt bens [reese e 76,825,000 [-..eveeeereeeeirereceieieinines [oreneeeeieinseneesisineneenees |oessesisereneee et seeeinene [eereeeneneneean 76,825,000 ..o [ererereieiesneeeeesnenees e 76,825,000
NAIC 2 .ttt ettt h e bt h et bRt bt b st bkt ekt b et b et bt b st et a et a e et ebeenetens [rrereen e 25,840,487 |..eiviriicernneieees [ [ 567,608 |......ccevune 26,408,005 |.....ovoiiiieiecrene [ oo 25,840,487
TO0. NAIC 3 bbbt b b e b e bbbt b et b et enens [seee et 2,348,830 [ e 363,206 |..cocveeeerienne (95,096 [...evvrvnceanns 1,890,528 |- o [ 2,348,830
TA. NAIC 4 ettt bbbt a bt h bt b et bttt bt bttt bt a et eaete e eaes [reener e 1,872,118 e [ [ (90,670) ... 1,781,448 | e o 1,872,118
T2, INAIC B bbbt bbb bbbt h bbb et b et b e e [see e 530,928 | [ [ (5,784) | 525,139 [ o s 530,923
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et
14, Total Preferred STOCK ..ot 107,417,358 363,206 376,058 107,430,210 107,417,358
15. Total Bonds and Preferred Stock 21,377,573,842 1,122,384,652 956,739,556 277,721 21,543,496,659 21,377,573,842

(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 §

................. 35,659,700 ; NAIC2 $ ...................9,820,164 ; NAIC3 $

NAIC 4 §

................................... ; NAICS5 §

...... S NAICB $..........




STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 31,972,685 XXX 31,791,321 226,967 98,513
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECembEr 31 Of PrIOT YEAT ........cccvcvveveveeeeeeeeieieieieeeteeeae et sesesessas s s s seseseseas [eoesenensasneeneeas 9,721,051 | 60,910, 186
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.coiiiiieieeeicecececcce ettt ettt s et es s s s st eseseseseas s sseseseseseanas [erenesasaseneeas 71,441,008 |............... 110,589, 145
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 540,875 |..oeeee 2,700,494
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas
5. Total gain (I0SS) ON QISPOSAIS ........c.ceeiieiereieeeeeieeee et ettt ae s s st esesessas s ssesesesessssssasssesesesesessssssssesesesesessanas |oeseesesesssenenenenaes (1,572) |- (15,239)
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 49,728,676 |................ 164,463,489
7. Deduct amortization OF PrEIMIUM .............c.couiuiuiiieeeeeee ettt ceeee ettt ettt et s e s st esesesesesesese s ss st esesesesessss s esssesesesesesssnssesssssesesesesnns [oeneassseseseseseneneeannsasennaes [oeteseseneeneneneseeeeesenaens 46
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiieie ettt s sreesree s [oreesiie s ees [oaesisesee e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............ooiiiiiiiiiii i ees [oee s ees [oaesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 31,972,686 |..coocveeenne 9,721,051
11.  Deduct total NoNadmitted @MOUNLS ... e oo e e s e e e e s neees [srnmsmnaeneeseneeeenesnaeaennes [eteeee e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 31,972,686 9,721,051
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ......c.ccvivieiuereriiriisiuesetesssssesesessssssssssesesassssssssesessssssssssesesessssssssesessssnsns sesssesessssses 428,026,342
Cost Paid/(Consideration ReCEIVEd) 0N AATIIONS ............c..cuevrueieeiieceeieie ettt sttt s st s s s s s e s s s s s e s s s s s e s s s e s s sesnsesansanas ebesseessscsises 95,426,409
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cueveueueueieiieseseeesessesesese st ssssesesesessssssssesese s s s ssses et st ssseses et s s s s s ses et sss s s seses s s s sssesesesssnsnsesesesenans | eeesssscssietanns 51,347,564
SSAP NO. 108 AUJUSEMENES ...ttt bbb bbb bbb E e E e E £ 4R E €4 E £ E £ S E £ E £ £ E e £ E e E e S E £ b e AR e b e E e e E e e b e b e e b e e bbbt e bttt ettt b b nre e

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiveviiiieieieeteiet sttt eese sttt ees et be b st ses bbbt s sese s s e s s sese s s e bbb s e s es e bbb s s st b e b s essn e s et e b sassssnsntes febebesassesnees 42,986,166
Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes 130,372,184
440 7251 o PP PP PP PPOS
Adjustment to the Book/Adjusted Carrying Value of NEAGEd HEM ..o bbbttt bttt n eateaseasesreare s e e s e sre e
Total foreign exchange change in BOOK/AGJUSIE CAMYING VAIUE ..........c.cueueuiriiiiririiteteietiese sttt sttt st st sese st s se s ssesesesesese e ss st esebesesasenessssssases ressesesesesnineas 3,271,354
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+T+8+9) .......c.ccviuiuireiiiieieieieieieeseiese et ssse st ssssesesesennns sesssssseesenns 490,685,650
Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e
Statement value at end of current period (LiNe 10 MINUS LINE 1) ....c.cviiuiueuiiiiieeecteteise ettt ssete bt eb bt b b ss st ae s sssn st b b s s sn et ebebasans toeeesesisnenes 490,685,650

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI)........cueiuiiieeieeieeiie ettt ettt e e et et e eaeeeaeees e e sae e b e e abeenseeaseeneeaneeasees Sasessaesssesaseesaeasaeaaasanaeans
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ociiiiiiiiiiiiiiie e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinNUS ..........cccceiiriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiieiiiiee ittt rie s eesieese e se s s e a s sae e seabeeaesssessessaessreesreesreeas

Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveieieeies coerererereeeeneens 1,654,480

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 ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiiee ittt ettt ettt see s eesieesres s e s s e e b e e e s b s sae s saabeeaesssesssessaessreesbeesreeas

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............ccccoeveveieeeies coerererereeieeeens 1,654,480
3.24 Section 1, Column 19, Prior YEAr PIUS ..........c.cvevevereeeeeieieereteseeeeeseiaies ereresesseseeeseeens 829,781
3.25 SSAP NO. 108 QQJUSIMENLS ........cocvivieieieiiiieieteteteeceee ettt eaes e s eseas eseataesessesebesesee et sesasteaete saeseseseneneassenees 824,699 ......cocvevee 824,699
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ................ccecueueuieieieieieeiereseees e 8,538,540
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA .......ovevveeeeeeeie ettt easanns eeseseseeaesenees 8,538,540
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovviietetieeeieceeeeeeete st ee s ste e teseseseas seteteseseseasaesessesesesesetaeas eeasasssssesesens 8,538,540
510 o) o) =TI (g Lo oy o g UL I L= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt b e e b e e s b e eseeeaee s Saseeaeeaeaaesaesaaesaeesaae e
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiuiiiiiiiiii ettt ettt ettt he e bt bt e s bt e ke e bt e a bt e a bt ea et eae e she e eheeebeeabeabeen Seemeeaaeeaaeesaesaesneeaaeeaneas
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

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

NONE

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

NONE
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ......iuiieeiieieieiteieee ettt et see et es s ses e ses e ee s s s s s s s ses e85 s s s ses et et ee s ettt ses s ens s ens s nne bsseseseesees 490,685,651

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.ccooiiiiiiiiiiiiiiiiiis e

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt es s s s s s s s et et essassssnsssesesesesssnsnensnsnesenenseenne e 490,685,651
Part D, SECHON 1, COIUMN B ........ouiuiiiiieieicte ettt ettt s e s s s s e s s s s s e s e s s e s s s s s s s s s et ensesensnas oebseebses 1,318,574,177

Part D, SECHON 1, COIUMN 7 .....ouiiiiiiiiei ettt s e s s e ns s seb et e s et s s snsenne besastesantes (827,888,526)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiie ettt ettt sbe e st sbe b snesnesnesnesiees

Fair Value Check

Part A, Section 1, Column 16 490,685,651

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

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt s et et et e s e sssnsssesesesessannnenssenenennnenss s 490,685,651
Part D, SECHON 1, COIUMN O ..ottt s e s s s s e s e st n s s s st ensesenaens sebseesces 1,318,574,177

Part D, SECHON 1, COIUMN 10 ....uiiiiiieiiieieiee ettt e e s s s e s s s s s es e s s st et e s s es s ennsenne fesssbesantaes (827,888,526)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ettt sttt et sbeesbeesbeenbesnesnesneneesies i

Potential Exposure Check

Part A, SECHON 1, COIIMN 27 ....o.iuuiiiurieeeseetteseseeesseseeessess e ss s ese s eb ettt ens | eseenssesesnsseneas 3,030,926
Part B, SECHON 1, COIIMN 20 ......cuuiiiurieeireceeesesetesesesesseseessesesessesese s e sssess st s e s s se s s esb ettt st sb et enians | snsissssnsinsens 31,297,565
Part D, SECHON 1, COIUMN 12 .....cuuiuiuuieeitciee et es s se bbbttt enne | sneissesninieas 34,328,492
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiieieieeeteeeecee ettt eaeass s sesesesesesssnnas [ereseeeseeeenens 546,664,257 |............... 202,249,120
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 1,303,991,032 |............ 5,069,054 ,808
3. ACCTUAN OF GISCOUNL ...ttt ettt e eseseeee s e e eseseeees e e s eseseeee e s seseseeeeee e seseseseeee s anseseeeseeseansnseseses s s snsesesesssnsnsesesessnnnns [ortreesnacaceeenes 2,516,973 | 1,244,768
4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens
5. Total gain (I0SS) ON QISPOSAIS ........c.ceiiieiereieeeeeeeeieiete ettt s et et esess s s s sesesesessssasasssesesesesesssssssseseseseseseanns |oeseesesesssenenenenaes (4,897) e 271
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 1,803,156,978 |............ 4,725,884,710
7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt eae e ae e s bt e she e bt e bt e a bt eabeemeesaeesheesheesbeenbeenbeenbeenneannesnnes [oeessiessesinssisesiaesinesaeans [oaessestesnesseesaeesae e eaes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sree b s [oeeesiie s ees eaesieesae e
9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 50,010,388 |.....ccocn.... 546,664,257
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 50,010,388 546,664,257
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

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

1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

0399999 - Totals

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”

1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
Minnesota Life Center 400 Building
........................................... Saint Paul ... e N0 0978072022 L | DTECT e foiinn o [ e [ [ [ e e b e e [ [ 1,305,558 .LL..1,029,322
Minnesota Life Center 401 Building
........................................... Saint Paul ..o M.l 00978072022 L. DTt L foiiiiien [ [ foennnn 691,466 | e | (691,466) | | e e e s [on..004,394,313 L. 5,347,809
0199999. Property Disposed 691,466 (691,466) 5,789,871 7,277,131

0399999 - Totals

691,466 (691, 466) 5,789,871 7,217,131
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
Southfield .01/05/2024 .. ....1,500,000 |...
Goodlettsville . .01/26/2024 .. ....4,500,000 |...
Timonium ... . 02/13/2024 .. ....3,400,000 |... .
Char lotte .. .02/16/2024 .. ....7,100,000 |... .. 15,400,000
Commack . 02/16/2024 .. ....4,100,000 |... ....8,000,000
Downers Grove .. . 02/21/2024 .. ....7,800,000 |... .. 14,300,000
Mar Ibor ough . 02/28/2024 .. ....6,000,000 |... .. 10,600,000
Coral Springs . 03/06/2024 .. .8,500,000 .. 31,000,000
New York ... . 03/15/2024 .. .. 36,600,000
Southfield . 03/22/2024 .. .. 12,200,000
Mountain View .. . 03/27/2024 .. .. 33,500,000
Sacramento . 03/28/2024 .. .. 49,890,000
2954 Charlotte .. . 03/28/2024 .. .. 37,400,000
0599999. Mortgages in good standlng Commercial mortgages-all other 120,600,000 276,390,000
0899999. Total Mortgages in good standing 120,600,000 276,390,000

1699999. Total - Restructured Mortgages

2499999. Total -

Mortgages with overdue interest over 90 days

3299999. Total -

Mortgages in the process of foreclosure

276,390,000

3399999 - Totals 120,600,000
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
Spokane .12/29/2009 .. ..02/16/2024 342,375
Durhanm . .02/06/2012 .. .03/01/2024
Miami 03/12/2014 ....03/04/2024
Independence .. 02/24/2016 ....01/16/2024 ....
Mesa 11/02/2017 ....03/14/2024
Westport . 10/21/2019 ....02/21/2024 . .
A01833 .. Miami 02/12/2020 ...03/01/2024 . ... 931,9% |...
0199999. Mortgages closed by repayment 19,078,189 18,889,503 18,889,503
1395 i Medley ovveveiiiiiiiiiiiiiii 07/20/2005 ... foveeennnnnnn s | LT O ) U (SRR R R, 131,884 [.eeeveeiiiieiiiiiiens fo e
Opa Locka ... 07/20/2005 .. 155,386 |...
Hous ton 07/18/2005
06/12/2006
Philadelphia .. 01/17/2007
Bolingbrook . 07/06/2007
Lincolnton .. .05/22/2007 ..
San Mateo ... .07/29/2008 ..
Chula Vista ... 05/28/2009
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

Oxon Hill ... 08/28/2009

Laurel 08/28/2009

Glen Burnie . 10/26/2009

Vancouver 12/17/2009 ..

Spokane .12/29/2009 ..

San Jose .. .. 07/01/2010 .. .

Van Buren Tounship ... 07/12/2010 299 352 |...

Asheville ... 07/21/2010 ... 161,522 |...

Asheville ... 11/29/2010 .. 142,900 |...

San Diego 03/01/2011

Seattle ... 0171072011

Stockton .. 05/16/2011

Austin .... 02/22/2011

Eugene ... 03/14/2011

Fletcher .06/19/2011 ..

Kent .... ... 06/15/2011 ..

San Jose .. .. 12/01/72011 ..

North Canton .. 08/22/2011

Santa Fe .. 10/19/2011

Durham ... 02/06/2012

West Jefferson .. 05/03/2012

Minnetonka 04/11/2012

Albuquerque . 05/14/2012

Midvale 05/30/2012

Tal lahassee 09/17/2012

Hendersonville .08/09/2012 ..

Santa Fe .. ... 08/16/2012 ..

Char leston ....10/23/2012 ..

East Moline ... 1071772012 ..

Topeka ....... .10/25/2012 .. 101,279

Southern Pines ... 09/27/2012 .. 204,298 |...

Monrovia .. 11/20/2012

Seattle ... 10/30/2012

Kirkland . 11/05/2012

Woodburn .. 12/20/2012

Eugene . 12/20/2012

Indio ... 1272072012 ..

Carrollton .. 12/20/2012 ..

Minneapolis . .11/29/2012 ..

Burnsville 11/29/2012 ..

Denver ... 272772012 ..

San Antonio . 12/21/2012

Culver City 04/08/2013

New Hope 03/27/2013

Pear land 04/23/2013

St. Louis Park .. 05/28/2013

St. Louis Park .. 09/03/2013

San Jose 06/03/2013

Carol Stream .. 05/16/2013

Pacifica . .05/01/2013 .. .

Tacoma ... 06/13/2013 .. 122 506 |...
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Houston 06/03/2013 ... 107,904 |...
Anchorage ... 08/01/2013 .. 13,668 |...
Cleveland ... 10/03/2013
Palo Alto .07/25/2013 ..
Schertz .09/12/2013 ..
El Paso .10/24/2013 ..
Totowa .... 09/26/2013
Keizer .... 12/03/2013
Kingwood .. 01/22/2014
Millbrae .... 12/16/2013
Asheville ... 05/29/2014
Miami 03/12/2014
Garfield Heights ... 01/30/2014
Brea .... 07/01/2014
Azusa .. ... 07/01/2014 ..
Huntington Beach ... 07/01/2014 ..
Oxnard ... .. 07/01/2014 ..
Redlands .. 07/01/2014
Lake Forest ... 07/01/2014
Camarillo 07/01/2014
Camarillo ... 07/01/2014
07/01/2014
Sun City West . 03/27/2014
Lynnwood 04/29/2014
Annapolis ... 04/17/2014
Victor .... 07/01/2014 ..
Hanover ... .05/15/2014 ..
Roseville .04/10/2014 ..
Totowa . .06/20/2014 ..
Rockville .05/12/2014 ..
Silver Spring . 04/01/2014
Silver Spring .... 04/01/2014
Silver Spring .... 04/01/2014
Frisco 04/29/2014
The Woodlands . 06/25/2014
Lincoln ... 09/10/2014
Akron .. .07/15/2014 ..
Hayward ... .07/30/2014 ..
Woodbr i dge .09/09/2014 ..
Joppa . .09/02/2014 ..
Chanhassen 08/18/2014 ..
Bel Air ... 09/29/2014
Edwardsville .. 09/25/2014
10/02/2014

Cheektowaga . 12/05/2014
Tukwila 10/29/2014
Rochester 10/07/2014
New Braunfels . 12/04/2014
Greenfield 12/15/2014 .. 110,016 |...
Lewis Center .02/12/2015 ..
Santee .... 04/01/2015
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

12/17/2014
01/28/2015

Mount lake Terrace .
District Heights ..

Sy Imar 02/05/2015
Brecksville .04/06/2015 ..
Poland . .02/26/2015 ..
West Allis .02/17/2015 ..
Wilmington .. 05/11/2015
Pasadena 03/26/2015

Mesa .... 05/14/2015

) I 17,214,704 |....

Pembroke Park .... 01/23/2015 .

Pembroke Park .... 01/23/2015 B PP 2,194,081 |....
Pembroke Park .... 01/23/2015 843,858 |....
Brecksville 04/29/2015 o |eeenennnn. 1,809,014 ...
New Castle .. 04/14/2015 [ F 2,988,784 |....
Abingdon .. .04/10/2015 .. E . 11,997,690 |.

.04/29/2015 ..
.05/18/2015 ..
05/18/2015
05/27/2015
05/19/2015

e 06/17/2015

Aliso Viejo
Frisco ....
Various ...
Park City ...
Mauldin

Annapolis ...

San Diego ... JUUTRN FEC R 06/08/2015
San Diego ... JRR IR TUR R 06/08/2015
Calabasas ... e 06/26/2015
San Antonlo . 05/27/2015
Issaquah . .. 06/10/2015 ..

... 07/01/2015 ..
....08/13/2015 ..
... 08/18/2015 ..
...08/13/2015 ..

Danville ..
Los Angeles
Los Angeles .
Santa Fe Springs

Grapevine 06/11/2015
Sparks 06/16/2015
Livermore ... 07/10/2015
Hood River .. 07/10/2015
Seattle 07/01/2015
Greenfield .. 06/29/2015
Cudahy .... N .06/29/2015 ..

.07/22/2015 ..
.07/28/2015 ..
... 08/17/2015 ..
.. 08/10/2015 ..
08/05/2015
oo e e [ 07/23/2015
JUR RPN R 07/29/2015
JRR IR TUR R 08/18/2015

[ PPN R 09/15/2015

Germantown
Spokane ...
Warrenton

East Aurora
St. Louis Park ..
Macedonia ...
Anaheim
Calabasas ...

B PP 3,572,778 |....

Nottingham .. 08/27/2015
Clearwater .. 09/03/2015
Plymouth Township . 08/28/2015
Saint Paul .. .09/17/2015 ..

Madison ... 08/24/2015
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Chicago ... 09/09/2015
Phoenix ... 08/24/2015
Athens 10/01/2015
Clearwater .09/24/2015 ..
Ventura ... .12/09/2015 ..
Boca Raton 11/19/2015 ..
Kingsport ... 12/09/2015
Kingsport ... 12/09/2015
Boston 11/19/2015
Winona 12/16/2015
0edarburg v.vevevevenvernnvennneennnnennnees fooneennneennneen W [ e 12/16/2015
CLIFEON e eeee feeemeeeeeeeen N e s s 12/03/2015
Rockanay .....evevevvernnvennniennnnennnnennns ooneenineeneneen N [ e 12/03/2015
Cincinnati ....oeeeeeveiieeeenniieeeeeeenen Jeemneeeeeeen OHe i e et 12/15/2015
Shelby ... 11/23/2015 ..
Mi lwaukee .12/16/2015 ..
..... .12/10/2015 .. . . 14,465,538 |.
Hol lywood ... 11/24/2015 [ P 5,194,093 |....
Westwood .... 01/28/2016 ...6,348,986 |....
Lynnfield ... 12/16/2015
Addison ... 12/17/2015
Peoria .... 12/14/2015
Dallas .... 12/10/2015
Dallas .... 02/04/2016
Littleton ... 01/20/2016
Tustin .... ... 02/18/2016 ..
Des Moines ... 01/14/2016 ..
San Diego ... ... 02/11/2016 ..
Huntington Beach ... 02/01/2016 ..
Addison ... .. 01/21/2016 ..
Wareham ... 02/16/2016
Louisville 02/01/2016
Independence .. 02/24/2016
Madison 02/25/2016
Santa Clara . 04/01/2016
Greece .... 06/30/2016
Muki l'teo . .03/24/2016 ..
Scottsdale .02/23/2016 ..
Freedom ...... .04/12/2016 ..
Jackson Township .04/12/2016 ..
Erie .... .. 08/11/2016 ..
Temecula 06/01/2016
Coeur d‘Alene . 05/11/2016
Brookfield 04/25/2016
Wauwatosa ... 04/25/2016
Wauwatosa ... 04/25/2016
Brookfield .. 04/25/2016
Portland .... 04/01/2016 IR
Santa Clarita .... 05/06/2016 ... foeeeennnnees eeeeeens | 3,907,637 |....
.05/04/2016 .. . 10,379,906 |.
05/19/2016 ...4,225,604 |.... 122,249 |...
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SCHEDULE B - PART 3

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

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

Chardon 08/11/2016 [l R 2,435,823 |....

Chula Vista 06/06/2016 15,915,902 |....

Huntington .. 07/07/2016 19,626,731 |....

New Hope ... 06/01/2016 ..

Macon ... ... 09/01/2016 ..

Kirkland . .05/23/2016 ..

Middle River .. 06/29/2016

Buffalo 06/28/2016

Greenbelt ... 06/30/2016

Pasadena 09/08/2016

Pembroke Pines 08/22/2016

Lauderhill .. 08/22/2016

Minneapolis . 08/15/2016

Brookfield 10/12/2016

Broadview Heights ... 11/10/2016 ..

San Antonio . ... 08/19/2016 ..

Hyattsville .. 08/30/2016 ..

Hillsboro 12/19/2016

Covington 08/19/2016

Elktown ... 09/23/2016

Peoria .... 08/04/2016

Buffalo ... 10/13/2016

Beachwood ... 11/03/2016

Plymouth ... 11/11/2016 .

Catonsville ... 08/05/2016 12,101,979 |....

Williamsville . .12/12/2016 .. . 13,233,481 |.

Vernon Hills .08/25/2016 ..

Ontario ...... ... 09/01/2016 ..

Blue Springs ... 10/11/2016 ..

Akron .. .. 10/19/2016 .. | . 17,346,072 |.

Akron .. 10/19/2016 [ R 3,061,071 |....

North Olmsted . 09/29/2016

Chula Vista ... 09/29/2016

High Point .. 11/10/2016

Pewaukee L1 N A RN 10/26/2016

Wallingford ... 09/01/2016

Independence ... 10/12/2016 ..

Pleasanton .. ... 10/14/2016 ..

St. Louis ... 11/14/2016 ..

Troy .... .08/30/2017 ..

Depew 11/17/2016 ..

Denver . 11/22/2016

Austin .... 12/07/2016

Gilbert ... 11/08/2016

San Diego ... 10/31/2016

Pleasanton .. 11/14/2016

Sarasota .. 12/15/2016

Houston ... 12/07/2016

Lehi 02/01/2017

White Marsh .. 0171272017 ..

Indianapolis 01/30/2017
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Tukwila ... 04/06/2017 ...1,868,528 |....
Spring ... 01/18/2017 ...1,902,455 |....
Methuen ... 07/06/2017
Akron .. ... 02/06/2017 ..
Sylmar . ... 03/01/2017 ..
Downey ... .. 02/01/2017 ..
San Antonio . 04/03/2017
Canton ... 02/23/2017
Austin .... 03/09/2017
Delaware .. 02/13/2017
Webster ... 05/08/2017
Independence 02/03/2017
Kaukauna L[] P AR RN 02/09/2017
El Cajon .... 03/01/2017
Horseheads ....02/23/2017 ..
Salem ... 07/06/2017 ..
Parker . ...03/23/2017 ..
San Mateo ... 04/10/2017 R IO .
Milwaukee ... 05/18/2017 [N I 14,858,414 |.... ... 205,222 |...
Milwaukee ... 05/18/2017 R IO 8,308,092 |.... L 14779 |
Baltimore 04/05/2017 JUR N 1,746,838 |....
El Paso ... 07/03/2017 N 11,285,592 |....
05/03/2017
Maple Valley .....ccoeuoveeeemmmeiiineeennn Jeemmeeeeeeee WA [ s [ 04/27/2017
El Cajon .... 05/18/2017
Mi lwaukee ... 05/18/2017 ..
Colonie ... 1173072017 ..
Kirkland . ... 05/01/2017 ..
Richmond ... 06/01/2017 ..
Jackson Township .. 06/15/2017 ..
Cutler Ridge 07/18/2017
Richmond .. 05/23/2017
Houston ... 06/12/2017
Sandusky .. 06/29/2017
Norwalk ... 05/25/2017
Rancho Santa Margari ........ccoeeeenveenn Jooveenneenineees CAu s o s e 12/01/2017
Cincinnati .. ... 07/27/2017 ..
Vernon ... ... 07/13/2017 ..
Eagle River . ... 08/31/2017 ..
Carrollton .. ... 07/13/2017 ..
Woodinville . .. 07/17/72017 ..
Wilmington .. 08/01/2017
Lincoln 11/01/2017
York .... 08/01/2017
Eagan 12/14/2017
Ocean City .. 09/01/2017
Las Vegas ... 08/29/2017
Char lestown . 01/25/2018
Dal las 09/05/2017
Scottsdale .. 08/15/2017 .. .
New Berlin .. 08/14/2017 .. 123 326 |...
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Madison 07/31/2017 ...3,894,302 |....
Sheffield 10/18/2017 ...2,768,703 |....
Alexandria .. 08/23/2017
Towson ... 11/06/2017 ..
Hockessin .12/06/2017 .. . 11,670,625 |.
Westmont . 08/30/2017 .. 9,543,469 |.
Lincoln ... 09/27/2017 ...4,313,107 |....
Flagstaff ... 08/17/2017
Fairlawn .... 10/11/2017
Louisville .. 12/13/2017
Sacramento .. 10/13/2017
Hockessin ... 10/05/2017
10/05/2017
09/14/2017
Wil lowbrook ... 1071072017 ..
. |Hyattsville ... 1071772017 ..
.|Highland .. .. 1073072017 ..
San Diego 01/04/2018 .
Norwalk 12/21/2017 ... 265,924 |...
Lutherville-Timonium ... 12/06/2017 L 129,711 |
Overland Park . 02/01/2018 .. 88,518 [...
Louisville 11/13/2017
Mesa .... 11/02/2017
Houston 01/10/2018
Reading 05/01/2018
. | Sacramento ....12/21/2017 ..
.|Vienna . ... 0171172018 ..
St. Louis ... 01/17/2018 ..
Tacoma . ... 12/18/2017 ..
Newark .... ... 12/15/2017 ..
South EI Monte .. 02/08/2018
Kirkland .... 01/24/2018
Palm Desert . 02/13/2018
Kennesaw .... 03/22/2018
Silverton ... 03/12/2018
Milwaukee ... 01/31/2018
.|St. Peters .04/13/2018 ..
Eugene . .04/02/2018 ..
. | Sandusky .02/23/2018 ..
. |Stow ... .02/28/2018 ..
Nor thbrook .02/27/2018 ..
Nor thbr ook 02/27/2018
San Diego ... 02/15/2018
Morristown .. 03/05/2018
Morristown 03/05/2018
Salt Lake City .. 02/06/2018
Norcross ... 03/29/2018
San Leandro . 03/13/2018
Denver 02/27/2018
Fullerton .02/27/2018 ..
Indian Vells ..... 03/20/2018
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Indianapol is 04/30/2018 . 115,244 |...
Houston 03/21/2018
Tukwila ... 06/12/2018
Nashville .02/28/2018 ..
Nashville .02/28/2018 ..
Liberty ... .08/22/2018 ..
Firestone 04/04/2018
Poland .... 04/30/2018
Houston ... 03/16/2018
Greensboro .. 04/02/2018
Brentwood ... 04/05/2018
Arlington ... 07/02/2018
Boul der 05/30/2018
Las Vegas ... 05/03/2018
Waite Park .05/30/2018 ..
San Diego .05/30/2018 ..
. |Houston ... .04/20/2018 ..
Riverdale 06/21/2018
Alexandria .. 05/16/2018
Springfield . 05/16/2018
Omaha 07/02/2018
Los Angeles 06/21/2018
Freedom ... 05/31/2018
Newark .... 06/27/2018 R IO
Marietta 07/02/2018 [l R 2,350,523 |....
Los Angeles ... 12/11/2018 .. . 41,000,000 |.
Fairfield ... 07/18/2018 .. 1,802,462
Phoenix ... ... 07/19/2018 .. 7,913,517
Nor thbrook ... 1073172018 .. 3,442,786
Lake Forest .. 07/09/2018 .. 3,054,545 .
Laurel 08/08/2018 15,092,140 |.... 118 809 |...
Laurel .... 08/08/2018 N 15,978,545 |.... ... 125,087 |...
Miami .. 08/02/2018 ..... .. 70,217 |...
Pikesville .. 08/13/2018 .....
Beltsville .. 07/25/2018 .....
Houston 08/22/2018 .....
Silverdale ... 08/01/2018 ..
Bloomfield .. ... 07/26/2018 ..
Montclair ... 08/27/2018 ..
.| San Diego .09/20/2018 ..
. | Eugene . 08/27/2018 .. . 15,221,830 |.
Danville .. 08/29/2018 13,761,245 |....
Concord ... 08/29/2018
Danville .. 08/29/2018
Tustin .... 10/23/2018
Waconia ... 09/10/2018
Roseville ... 09/28/2018
Livonia ... 10/30/2018
Santa Clarita .... 10/18/2018
Lakewood Ranch .. 11/06/2018 ..
New York .... 11/13/2018
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
New York .... 11/13/2018
New York .... 11/13/2018
New York .... 12/14/2018
.. |New York . .12/14/2018 ..
. |Philadelphia ... 12/07/2018 ..
Schaumburg ..... .. 11/15/2018 ..
Menomonee falls . 11/30/2018
New York .... 12/06/2018
St. Louis ... 12/07/2018
Martinsville .. 11/14/2018
Woodinville ... 12/10/2018
Edgewood 11/30/2018
Owings Mills .. 12/19/2018
San Antonio .eeeeeeeeeemiiiiieeeeenieeeees Jeenneeeeeeees e foee e [ 07/11/2019
Pasadena .. 12/12/2018 ..
Bur | ingame .12/14/2018 ..
San Diego ... .12/19/2018 ..
Chula Vista ... 12/19/2018
Roseville ..oocovvvvviiiiinnniniivinnnnnnnns Jovnnneneeenen N e 01/10/2019
Henderson .......oooeeeveneeeeemnninnneeennn Jeemmeeeeeeeen Ve e s 12/19/2018
Chantilly ovviviviiiiiiiiiinciiins e VA o [ 11/30/2018
Greendale .......ooeeevnenereeennniiineeennn Jeemneeeeeeen W e et 12/03/2018
Chicago w.vveevvvviennnniiiiinniinnnneinnnnns Jeevnnneeeeene e o e 02/07/2019 .
Sheffield Village .......ccovvuuoreeeemmnnn Joemmmnneeeeene OHec e s e 02/11/2019 [ IO 10,880,930 |.... ... 139,510 |...
Portland .. 02/04/2019 [l R 6,028,332 |.... .. 116,052 |...
El Paso ... .02/21/2019 .. . 16,996,375 |. 251,589
Lincoln Park .02/06/2019 .. 5,422,620 |. ..28,193
Weehawkan .12/20/2018 .. . 12,800,000 |. ..34,020
El Paso .01/31/72019 .. 4,145,821 . 77,478
Barrington 01/16/2019 .. 4,927,652 ..56,431
San Antonio . 02/21/2019
West Hempstead .. 04/01/2019
New Brighton 03/01/2019
Seattle 03/11/2019
Auburn Hills .. 03/15/2019
.. |Rockville 02/27/2019
. |Falls Church .03/28/2019 ..
Fairfax .08/28/2019 ..
Decatur .02/28/2019 ..
Por t land .03/14/2019 ..
Algonquin .06/25/2019 ..
Studio City . 03/29/2019
Salinas 05/01/2019
Cincinnati .. 03/19/2019
Springfield . 04/22/2019
Louisville .. 05/01/2019
New Castle .. 05/30/2019
Round Rock .. 07/03/2019
West Chicago .. 05/08/2019
Rocklin ... 06/07/2019 ..

Hanover ...

05/31/2019
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Towson ... 06/17/2019 455,969 |....
Gardena ... 09/10/2019 ...4,889,172 |....
Buffalo ... 05/31/2019
Arbutus 07/01/2019 ..
. | Eugene . .07/19/2019 .. . 14,981,868 |.
. |Evans ..... 10/01/2019 .. . . 12,481,334 |.
Miami Gardens . 07/26/2019 [l R 4,894,443 |....
Kissimmee ... 06/28/2019 ...5,287,257 |....
Pasadena 08/05/2019 ...5,704,776 |....
Madison 07/31/2019
Williamsville . 07/23/2019
Brecksville ... 09/17/2019
Clearwater 10/03/2019
Independence 07/30/2019
. | Rehoboth Beach ... 10/08/2019 ..
.. |Smyrna . ... 11/01/2019 ..
. |Charlotte ...08/12/2019 ..
Lincoln 08/16/2019
Sacramento .. 09/09/2019
Madison 12/03/2019
Longwood 08/29/2019
Nashville ... 10/29/2019
Nashville 10/29/2019
Myrtle Beach .. 10/21/2019
Fort Myers .. 10/17/2019
San Diego ....10/25/2019 ..
Azusa .. ... 11/07/2019 ..
Tacoma . .09/18/2019 ..
Davenpor t 1172772019 ..
Alpharetta .09/26/2019 ..
El Paso 12/16/2019
Bel levue 10/23/2019
Williamsville . 11/07/2019
Westchester ... 10/15/2019
San Diego 10/30/2019
Seattle 09/30/2019
Glen Burnie . 1073072019 ..
Des Moines .12/08/2019 ..
Pasadena .. .10/23/2019 ..
Spring Hill . .10/24/2019 ..
Jensen Beach 1073172019 ..
Vernon Hills 10/28/2019
Columbia .. 10/29/2019
Seguin ... 11/21/2019
Greenwood 12/05/2019
Acworth ... 12/20/2019
Riverside ... 11/15/2019
Richardson .. 12/11/2019
Pewaukee 12/05/2019
Des Plaines 12/12/2019 ..
Omaha ... 12/02/2019




ANAVE!

STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Central Islip . 12/16/2019
Richmond 12/16/2019
Charlotte ... 01/13/2020
Redmond ... .01/31/2020 ..
San Jose . .01/14/2020 ..
Capitol Heights . .02/05/2020 ..
District Heights .. 01/29/2020
Chantilly ... 01/29/2020
Laurel 02/05/2020
Glen Burnie 02/05/2020
Capitol Heights .... 02/05/2020
District Heights .. 02/05/2020
Forestville 01/29/2020
District Heights .. 01/29/2020
Beltsville .... .02/05/2020 ..
Capitol Heights . .01/29/2020 ..
Manassas .... .01/29/2020 ..
Des Plaines ... 01/30/2020
Irving .... 01/15/2020
Houston ... 02/14/2020
Sunnyvale 02/10/2020
Winston Salem . 02/12/2020
West Berlin ... 02/19/2020
West Berlin ... 02/19/2020 R IO
Sartell ... 03/02/2020 [l R 1,496,292 |....
. |Franklin . .08/05/2020 .. . 14,117,384 |.
.|Cary . .02/26/2020 ..
. | Concord .02/20/2020 ..
Brooklyn Par .03/31/2020 ..
New Castle .. .03/06/2020 ..
Scotts Valley . 04/03/2020
Mur freesboro .. 04/30/2020
Phoenix 04/28/2020
Phoenix 04/28/2020
San Antonio . 07/29/2020
Kent .... 05/15/2020
Stow . .06/07/2020 ..
. |Wichita .04/30/2020 ..
.|Sartell ... .04/30/2020 ..
. | Brentwood .05/26/2020 ..
. | Brentwood .05/26/2020 ..
Tampa 05/18/2020 ..... . .
Philadelphia 05/21/2020 ..... Lo111,443 |
Jupi ter 06/12/2020 ..... ... 18,850 |...
Tulsa .. 06/04/2020 ..... .. 106,641 |...
Salen ... 05/29/2020 ..... R IO
Newark .....cooevevvevvivnnninineiienninnneens Jevenneneennnen D e [ 08/10/2020 [l R 4,572,920 |....
Mendota Heights . 08/26/2020
El Paso 08/28/2020
Farmington Hills .08/25/2020 ..
Bothel | ... 09/22/2020




ANAIE!

STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Highland .. 09/10/2020 o 11,650 ...
Houston ... 09/15/2020 ... 38,870 |...
Hazle Township .. 09/24/2020 23 164,329 |.... .. 457,994 |...
Orchard Park .11/30/2020 .. . 26,206,475 |. 156,991
Seattle ... .09/10/2020 .. .. 24,952
Menlo Park .09/08/2020 .. ..33,531
East Amherst .. 09/01/2020
Williamsville . 09/01/2020
Lincoln 08/20/2020
Washington 09/17/2020 .
Sterling Heights 10/26/2020 ) 13,741,396 |....
Glen Burnie ... 09/16/2020 ...2,652,215 |....
East Elmhurst . 09/18/2020
New York 09/18/2020
Pembroke Park . .10/27/2020 ..
Hallandale .10/27/2020 ..
Orlinda ... .09/30/2020 ..
Orlinda ... 09/30/2020 [ IO
Webster Groves .. 11/24/2020 JUR N 3 526,328 |....
Gresham 10/22/2020 N 21,614,296 |....
Lutherville-Timonium 10/23/2020
Newark 01/15/2021
El Monte . 10/30/2020
Houston ... 11/13/2020
Houston 11/13/2020
St. Louis Park .11/02/2020 ..
San Jose .11/05/2020 ..
Houston .11/30/2020 ..
Owasso . .10/09/2020 ..
Dublin ... .11/20/2020 .. ..12,233,246 |.
Saint Paul .. 10/30/2020 oo |eeeeennnn 7,074,062 ...
Pittsford ... 12/28/2020 N 11,769,776 |....
Rochester ... 12/28/2020
Tempe 11/19/2020
San Antonio . 11/30/2020
New Ber 1in .ooeeeeeeeeeeeeenieeeeeennes Jeemmeeeeeeen W [ [t 01/11/2021
Barre ..... .12/14/2020 ..
Char lotte .11/13/2020 ..
Marysville .12/21/2020 ..
Vista .. .11/03/2020 ..
Fort Lauderdale . .12/18/2020 ..
11/24/2020 R IO
5] R R || AP AU UUOR R 12/17/2020 [N I 29,440,818 |....
Savannah ......eeeeeeeennieeeeeenieeeeeees Jeenneeeeeeeees G e e e 02/02/2021 R O 9,636,410 |....
L R AV AR R 12/11/2020 JUUR R 2,667,148 |....
Centennial ooeeeveeeeemneieeeeemnieeeees Jeemnieeeeeeenn 00 e s s 12/15/2020 [ IO 11,527,755 |....
Medford ... 12/16/2020 ) 11,552,903 |....
San Jose .. 12/18/2020 oo feeeiiiiiiis e [ 3,271,868 |....
Laurel 01/25/2021
Palo Alto .01/14/2021 ..
Lancaster ... 01/26/2021
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
Sauk Rapids . 03/01/2021 B O 4,691,033 |....
Draper 03/04/2021 ... feveveviinins s foeeeees 11,116,103 |....

Bel levue 03/04/2021

Westerville .01/28/2021 ..
Hous ton .02/10/72021 ..
Van Nuys . .03/29/2021 ..

01/29/2021 .....
04/30/2021 .....
0373072021 .....
03/11/2021 .....
02/25/2021 .....
02/11/2021 ...
03/15/2021 .....

Ok lahoma City ....
Norman ...
Bellevue ..
Larkspur .
Seattle ...
Dublin
Los Angeles ...

Seattle ... 02/25/2021 .....

Fairfax ... .03/29/2021 ..

Silver Spring . .03/29/2021 ..

Reston ....... .03/29/2021 ..

Alexandria .. 03/29/2021 ..... N R
Philadelphia .. 03/23/2021 [ R 11,841,181 |....
Melville 03/26/2021 ) I 12,540,632 |....

02/26/2021
02/26/2021
02/26/2021
02/26/2021
04/01/2021
.04/19/2021 ..
.04/15/2021 ..
.04/30/2021 ..
.04/30/2021 ..

Fairborn
Reynoldsburg ..
Cuyahoga Falls
Miamisburg
Lutherville-Timonium
Ridgewood ...
Wood Dale
Westlake .
Medina .

Berea ... .04/30/2021 ..
Medina . 04/30/2021
05/24/2021
Shorewood ... 05/03/2021
Toms River .. 04/16/2021
Tallahassee ...........ccevvvveeveeeveeeenen fevvvnvnnnnnenn Flu e s s 08/17/2021
Tacoma . 05/19/2021

Chino ... .05/17/2021 ..

Oak Creek .05/17/2021 ..

Hartland .. 06/01/2021 ..

Spring Lake . .05/03/2021 .. R

Vienna .... 06/01/2021 .. E . 10,073,850 |.
COLUMBIA . 06/15/2021 F FU 1,622,950 |....
Fayetteville .. JUUT P R 06/09/2021 ...6,835,082 |....
Camp Hill J PPN R 06/07/2021 ...2,016,788 |....
EDISON [T T R 06/18/2021

Waterford ... [ PPN R 06/29/2021

05/07/2021
05/26/2021
09/01/2021
.09/01/2021 ..
06/30/2021

Barrington ..
Cincinnati ..
San Diego
Solana Beach
Salem ...
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

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

Hermi tage 06/30/2021

Brooklyn Center ... 06/30/2021

Lansing ... 08/17/2021

Waukesha .. .07/22/2021 ..

Brownstoun Township .06/30/2021 ..

Kalamazoo ... .06/30/2021 ..

Westland .... 06/30/2021

Seattle 10/12/2021

Brentwood ... 07/20/2021

Brentwood ... 07/20/2021

Costa Mesa .. 08/02/2021

Garland ... 08/03/2021

Houston ... 07/28/2021

Philadelphia .. 08/06/2021

La Habra .... .08/24/2021 ..

Kansas City .08/30/2021 ..

Homestead ... .09/09/2021 ..

Butler Township .... 07/21/2021

Bel levue 08/05/2021

Madison Heights .... 08/09/2021

Sykesville .. 09/13/2021

Sykesville .. 09/13/2021

Wheeling ... 09/09/2021

Burr Ridge .. 12/15/2021

Elmhurst . 12/16/2021

Pasadena .09/17/2021 ..

Sunrise ... .09/23/2021 ..

Kennewick .09/21/2021 ..

San Diego 1271072021 ..

Martinez . .10/19/2021 ..

Chattanooga . 10/15/2021

Oakville .... 11/10/2021

Santa Rosa .. 12/06/2021

Santa Cruz .. 11/30/2021

Hoboken 11/01/2021

Torrance .. 11/10/2021

Temecula .12/03/2021 ..

Murrieta . .12/08/2021 ..

Tampa ... 1271572021 ..

Sparks . 12/07/2021 ..

Cincinnati 1271072021 ..

Danville .... 12/15/2021 R IO

Nashville ... 03/07/2022 JUR N 7,241,094 |....

San Jose ... 12/07/2021 N 17,167,830 |....

Portland .... 12/16/2021

Wauwatosa ... 12/15/2021

Albany . 01/28/2022

Salem ... 01/28/2022

Depev ... 03/28/2022

Amherst .03/28/2022 ..

Landover . 12/01/2021
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SCHEDULE B - PART 3

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

STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Buffalo 03/23/2022
Hicksville .. 01/28/2022
West Seneca . 03/24/2022
Miami ..... .02/04/2022 ..
Grand Prairie . .03/15/2022 ..
Sugar Land ..... .02/24/2022 ..
Downers Grove . 01/28/2022
01/28/2022
Fishkill .... 03/11/2022
Lewisville .. 02/11/2022
Englewood ... 03/04/2022 JUR RN
Fuquay-Varina . 03/29/2022 R IO 1,506,407 |....
Columbus 02/15/2022 [N I 29,854,188 |....
02/15/2022 [ P 2,987,672 |....

Glen Burnie . .04/14/2022 .. . 12,086,518 |.
Massillon .04/12/2022 .. 5,411,712 |.
Medina ....... .04/12/2022 .. 8,117,568 |.
Harrison Township . 04/27/2022 coe |oeeeennn 4,794,818 |....
Auburn 05/25/2022 JUR N 1,826,935 |....
Fort Wayne .. 05/11/2022 [ IO 13,244,872 |....
Del Rey Oaks .. 11/01/2022 JUR N 4,743,238 |....
Bala Cynuyd ... 05/25/2022 N 11,742,775 |....
Indianapolis 05/25/2022
Amherst 06/28/2022
Depew 06/28/2022
Melville . .05/27/2022 ..
Walker .... .07/21/72022 .. . 10,087,561 |.
Redwood City .11/01/2022 .. . 18,107,565 |.
Freemont . 1270172022 .. 8,922,066 |.
San Jose .12/01/2022 .. . 11,971,395 |.
Omaha ... 05/26/2022 10,089,784 |....
Wilmington .. 12/01/2022 R IO 5,020,087 |....
Temecula ... 06/09/2022 [N I 12,633,674 |....
Sacramento .. 11/22/2022 [ IO 16,971,753 |....
Clearfield .. 05/26/2022 [l R 3,401,222 |....
Teaneck 07/07/2022 30,940,196 |....
Palm Harbor . .07/18/2022 .. 4,067,267
Napa . .05/26/2022 .. 2,889,543
Miami .08/11/2022 .. . 33,277,155 |.
Livonia .06/23/2022 .. 3,450,990 |.
PASCO ... .06/28/2022 .. . . 10,712,176 |.
Florissant .. 09/19/2022 [ P 5,966,324 |....
Farmers Branch .. 09/19/2022
Indianapolis 09/19/2022
Salem 07/28/2022
Melville . 08/22/2022
Melville .... 08/24/2022
Franklin .... 11/01/2022
Franklin . 11/01/2022
Tukwila ... .11/09/2022 ..
Brigantine .. 10/06/2022
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Lebanon 10/06/2022
Clearwater .. 08/31/2022
Omaha ... 08/30/2022
Hayward .09/29/2022 ..
Madison ... .01/17/2023 ..
San Antonio . .10/18/2022 ..
Clearwater .. 10/14/2022
Elmiood Park .......cceeveeeereeemmmnnnneeens eemmmneeeeeee Nde e s 11/28/2022 .....
Bellevue ..oooovvvvvvnvivvinnnnnnnniinnnnns evvvnneeeeeeen WAe e s 11/20/2022 ...
Melbourne 10/28/2022 .....
Mount Pleasant .. 1/17/2022 ...
Portland .. 10/31/2022 .....
Newberg ... 12/13/2022 .....
Clackamas ... 12/13/2022 .....
Dallas .... 1173072022 ..
Madison 11/16/2022 .. . 17,805,880 |.
Madison 1171672022 .. . . 24,471,183 |.
Monona ... 11/16/2022 [ IO 15,510,266 |....
Portland .. 12/01/2022 JUR N 2,425,483 |....
Bothel | ... 12/16/2022 N 14,308,169 |....
Compton 12/15/2022
Manassas .........ceeeemuneeeeemmninnneeennn Jeemmneeeeeee VA o e e 02/17/2023
Gainesville ..ocoovevviivivnnnnnnnninnnnnnns evvnnnnneeeeen Floc e el 03/30/2023
....................... 03/06/2023
Harrisburg vouveveevevnevennnnevnvennnenns fooreenineeneneen PR [ e 03/15/2023
Roslyn .... .05/25/2023 ..
Glen Head .05/10/2023 ..
Bellevue .. .03/30/2023 ..
Frederick .05/01/72023 ..
Waxhau ....... .05/30/2023 ..
Coconut Creek ....ouevvvevevnnnnneerivnninns Jovvvenneeeeene Flove e e 06/27/2023
OImsted Falls wooeveueereemnniiieeeennis Jeemmeeeeeeen OHec e e 06/15/2023
...................... 06/21/2023
....................... 06/07/2023
Middleburg Heights .....ovvevivvvnnnininns vvnnnnnneeenen O e e el 06/23/2023
Carrol 1o ...ooeeeeeeeieeeeeeiieeeeeennen Jeemmneeeeeenes G e s e 05/31/2023
Baltimore .06/01/2023 ..
Frederick .06/16/2023 ..
Frederick .06/16/2023 ..
Westwood . .08/03/2023 .. . 22,433,107 |.
Marietta . .05/31/2023 .. . . 10,628,787 |.
Brooklyn Park .......ceeeeevveeemmniinneeenn Jeemmmneeeeeeen N e e 07/11/2023 [ P 1,879,284 |....
BT 11T RN 1. R ISRUUUUUUUUIR R 08/04/2023
Somerville ..veeeeeeeeeeeeeenieeeeeeeee Jeemneeeeeeeen N e e 07/13/2023
Eldersburg ...ooovuvvevnnvennnvennnvennnenns fooveenineennnecne M e e 08/02/2023
ElTicott City wemmnreeeemmieeeecenieees Jemmeeeeeeeeee D [ s [ 08/02/2023
San Diego ... 09/01/2023
Melville .... 08/03/2023 IR
Santa Clara . 09/12/2023 ..o feeeeeeeeiins e [ 5,174,733 |....
Newark .... .08/04/2023 .. . 12,209,817 |.

Princeton ...

08/11/2023

...2,738,164 |....




JANAVE!

STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
Maspeth 08/29/2023 21,361,344 .. 140,540 |...
Middleburg Heights ... 08/25/2023
Beaverton ... 08/30/2023
Petaluma .. .09/29/2023 ..
Lorton . .09/15/2023 ..
Livonia .09/26/2023 .. . . 29,862,113 |.
Franklin . 10/10/2023 [l R 5,991,382 [....
Madison ... 10/05/2023
Portland .. 09/28/2023 .
Santa Rosa .. 10/13/2023 [ IO 13,280,955 |....
Phoenix 11/14/2023 ) 19,000,000 |....
Rosemead 10/31/2023
Pinellas Par 11/09/2023
Madison ... 10/13/2023
.|Frisco .... .11/06/2023 ..
.| Covington 1172172023 ..
McDonough 1172172023 ..
Doraville ... 11/21/2023
San Jose 12/07/2023
Coconut Creek .... 12/14/2023
Southfield .. 01/05/2024
Brooklyn .... 12/15/2023
Eugene 12/17/2013
Southern Pines ... 09/24/2015
A01736 Monrovia 03/02/2017
AO1771 .. .|St. Louis Park .05/21/2020 ..
A01812 .. . [Totowa . .10/28/2019 ..
A01833 .. . [Miami .. .02/12/2020 ..
A01895 .. .. | Cheektowaga . ... 10/06/2015 ..
A01954 .. . | Abingdon .. 11/30/2022 ..
A01963 Annapolis ... 09/30/2022
A01994 Calabasas ......ceeeuveeeeeemnnneeeeennninns Jeennneeeeeenne CAece e [t 08/10/2017
A02036 AddiSON ..vvvieeiiniiiciecei e T e [ 05/01/2018
A02071 Huntington ooeeeeeeeeeeeeeceeeeeee e CAe s [ e [ 03/31/2023
A02127 San Diego vovvvvvevivvrrnninnievinnnnnnneens feevnnneeeeeenen CAecs o e s 11/25/2019
A02176 El Cajon .. 12/16/2019
A02506 .. . [San Jose .. .01/726/2021 ..
A02574 .. . |Hazle Tounship 1072172021 ..
B01994 . Calabasas 04/28/2020 ,006,
0299999 Mortgages W|th partial repayments 4 621 806,491 44 943,079
2052 i Mar Iborough ......vviviivuniiiiiiiiiiinnins Jovvniniiniennnns MA s e e o 02/28/2024 .....|...... L0 R P O P OO PPPPPN FTTRORe 4,000,000 |.......... 2,940,000 [...eevvnnniiiiiinnns foonniiiiiiiiiiiiiins |
0399999. Mortgages disposed 4,000,000 2,940,000
0599999 - Totals 4,640,884,680 22,889,503 66,772,582
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA 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
.| AEA Small Business Fd |11, LP . New York ... .| AEA Small Business Fd IIl, LP ... ....08/15/2016 ... 3 Ll 73,132 | ...556,837 |...
Amberbrook VII1, LP .. New York ... Willowridge VIII, LLC .. ..12/20/2019 . . 36,615 ...851,548
Angeleno Investors IV, LP Los Angeles Angeleno Investors IV, LP ..02/15/2024 . 1,605,299 5,173,361
..|BGV IV, LP Naarden ...|BGV IV Partners, LLC L|e...04/1472021 ... ... .2,203,359 |...
..|Bison Capital Partners IV, LP .... Santa Monica .... ..|Bison Capital Partners IV, LP ... .|....03/15/2013 ...|...... ...320,181 |...
..|Bison Capital Partners V, LP . | Santa Monica .... ..|Bison Capital Partners V, LP .... .|....09/18/2017 ... |...... ...641,180 |...
..|Bison Capital Partners VI, LP . Santa Monica .... ..|Bison Capital Prtnrs VI GP, LP .. .|....03/30/2023 ...|...... 6,230,025 |...
.. [Builders VC Fund I, LP San Francisco ... ..|Builders VC GP I, LLC .| 1170472018 ... )...... . ...210,000 |...
..|Builders VC Fund I, LP San Francisco ... ..|Builders VC GP |1, LLC . C|e.n.02/17/72021 .. ... 1,500,000 |... ... 3,325,000 |...
..|Caltius Equity Partners IV, LP .. Los Angeles ..|Caltius GPE IV, LP .|....10/20/2022 ... |...... ... 2,356,638 |... .. 1,841,258 |...
.| Charles River Prtnrshp XVI, LP Canbr i dge .[Charles River XVI GP, LP ...05/11/2015 ... |...... ....30,000 |...
Construct Capital I, LP ... Chevy Chase Construct Capital GP I, LLC . 40,000
Construct Capital 11, LP Chevy Chase Construct Capital GP I, LLC .. 175,000
CRV Select Fund I1, LP . Carbr idge .. CRV Select Il GP, LP . .60,000
..| CRV XIX, LP . | Cambr i dge ..[CRV XIX GP, LP . |-...06/10/2022 ...|...... ...367,500 |...
|CRV XVIII, LP Carbr i dge ..[CRV XVIII GP, LP o|e.n02/1272021 L. ...150,000 |...
.|Diversis Capital Prtnrs I, LP . Los Angeles .. ..|Diversis Capital Ptnrs GP | LP .. .|....07/17/2019 ...|...... ..(796,009)|...
.. |Diversis Cap Partners II, LP .. Los Angeles .. ..|Diversis Cap Prtnrs GP II, LP ... .|....02/01/2022 ... |...... ....88,170 |...
..|Energy Impact Fund Il LP .. |New York ..|Energy Impact Fund 11 GP LLC . |.... 1171072021 ... |...... .
.. |EQT Mid Market Europe, LP . [Stockholm ...|EQT MID Market Europe Fdr LP .. . |....08/11/2017 ...|...... ...621,483 |...
.| Genstar Capital Prtnrs IX, LP . San Francisco ... ..|Genstar Capital IX, LP .|....09/03/2019 ...|...... 1,228,644 |...
.| Genstar Capital Partners X, LP .. San Francisco ... .|Genstar Capital X, LP .. .L12/13/2021 L. ... 730,366 |...
Goldner Hawn Fund VII, LP ... Minneapol is .. Goldner Hawn GP, LLC ... 1,009,541

..|HGGC Fund 11, LP ...
..|HGGC Fund 111, LP
..|HGGC Fund IV, LP ...
..|Lerer Hippeau Select Fd IV, LP ...
.. |Lerer Hippeau VII, LP
..|Lerer Hippeau VIII, LP ....
.. [New Leaf Ventures IV, LP ..
. |LS Power Equity Prtnrs IV, LP ....

.. |Revolution Ventures |11, LP .
.. [SPC Partners VI, LP
..|SPC Partners VII, LP ....
..| TELEO Capital, LP
..|Threshold Ventures 111, LP ..
. [Threshold Ventures IV, LP ...

Goldner Hawn Fund VIII, LP ..
Gridiron Capital Fund IV, LP

LS Power Equity Partners V, LP
Partech Int'l Vntrs VII, FCPI .
Pike Street Capital Prtnrs, LP
Revelstoke Cap Ptnrs Fd I11 LP
Revolution Growth IV, LP .....

Trident IX, LP
TWM Life Science Innov I, LP
TWM Life Science Innov Il SCSp
Will Ventures I1, LP ....

Minneapol is
New Canaan .
Palo Alto ..
Palo Alto ..
Palo Alto
Palo Alto
Palo Alto
Palo Alto ..
New York ...
New York ...
New York
Paris .
Seattle
Denver

Washington .
Washington .

San Francisco ...
San Francisco ...

El Segundo ....
Menlo Park ....
Menlo Park ...
... |Greenwich

. | St Helier ..

Munich ...
Boston ...

..|HGGC Fund IV GP, LP ..
..|Lerer Hippeau Vnt Sel Fd IV GP ..
..|Lerer Hippeau Vnt VIl GP, LLC ...
..|Lerer Hippeau Vnt VII1 GP, LLC ..
..|New Leaf Venture Assoc IV, LP ...
.|LS Power Partners IV, LP ....

Will Ventures 11 LLC ...

Goldner Hawn GP VIII, LP .
Gridiron GP IV, LLC
HGGC Fund 11, LP
HGGC Fund [11, LP .

LS Power Partners V, LP ..
Partech Int'l Vntrs VII FCPI .
Pike Street Capital | GP, LP
RCP Fund I11 GP, LLC ...
Revolution Growth IV, LP .

..|Revolution Ventures GP II1, LP ..
..|Swander Pace Capital VI, LP ...
..|Swander Pace Capital VII, LP ..
..| TELEO Capital Partners, LLC
..|Threshold Ventures |l GP, LLC ..
..| Threshold Ventures IV GP, LLC ...
..|Trident Capital IX, LP
.| TW Life Science Mgnmt, Ltd. ......

TWM Life Science Vtrs VIII GP

+|----08/25/2020 ...
o |[----03/21/2022 ...
.+ [+---03/20/2020 ...
o |[----03/21/2022 ...
o |---.07/17/2018 ...
....06/10/2019 ...
.. 12/04/2023 .

o |----10/13/2020 ...
o |eee 1171672017 ...
< |[----02/07/2023 ...
o[-+ 1071472020 ...
. |---. 1072172019 ...
o |- 1170372022 ...
o |---.06/24/2022 ...
....10/15/2012 ...
..01/28/2019 .
...04/18/2022 ...

P T T T T I 2 O S L I 2 I I I R S S R A e T e e T e T I e SO R U )

415,117 |
119,027 |...
... 1,616,519 |...
... 1,513,681 |...

6,187,373

1,548,962 |...
... 7,246,557 |...
...293,680 |...
1,290,000 |...
... 7,940,000 |...
.. 4,923,075 |...
...486,894 |...

2,908,387

...420,000 ...
.. 1,748,511 |...

.. 3,005,110 |...




STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA 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
....................... Wind Point Partners IX-A, LP .......cccevvvveveeeeneeninneeeneneeneeneeeeeees [ONI€AG0 wuvvivvivviiiiiiiiiiiiiiiinnnnnnennnnnns [oeeeen Leeeeeee.. [Wind Point Partners IX, LP ....ccceeeeeveeeeeeeeeeneinennininenne fooeeiiiees voveeennn [0 1170972020 e B 43,397 | i e 2,269,718 |................ 0.008
1999999. Joint Venture Interests - Common Stock - Unaffiliated 17,622,972 124,712,443

1'€03

.| AEA Middle Mkt Debt Fd I11, LP ..oooiieiiiiiiiiiiiee e New YOrk ..oeeeereeuiiiieiiiiiiieee s oo NY. s AEA Middle Mkt Debt Fd 111 GP .eevveeeeiiiiiiiee s o s e ....12/14/2016 ... |......
ANC V SCA SICAV-RAIF AMC V GP S.a.r.l. i ...07/07/2023 ... {......
Arrowhead Capital Fund |11, LP Arrowhead Capital Fund |11, LP
Balance Point Cap Prtnrs V, LP Balance Point Cap Advsrs V LLC
BlackRock Glbl Infr Fd IV A LP BGIF IV (GenPar), LLC ..

............................ 115,042 | o 01,009,520
. 722,530 |... ..10,562,762 |...
3,377,340
3,245,087
.5,993,433

Greenwich
Westport
Greenwich ..

..12/16/2022 .

..|Caltius Partners VI, LP Los Angeles .. ..|GPM VI, LP .|....05/27/2022 ... |...... 5,347,436 |...
..|Crescent Credit Soltns VIII LP .. .. |Los Angeles .. ..|Crescent Crdt Soltns VIII LLC ... o|-...0072772021 ... ... 6,724,960 |...
..|Falcon Priv Crdt Opps VI, LP ... |Boston ..|Falcon Priv Crdt Invmts VI LP ... .|....08/14/2020 ... |...... ... 4,189,025 |...
.|Falcon Strtgc Partners IV, LP .... Boston ... ..|Falcon Strtgc Invmts GP IV LLC .. .|....12/31/2013 ...|...... ... 1,306,645 |...
.. |Falcon Strategic Partners V LP ... Boston ... .|Falcon Strategic Invmts V, LLC .. .|....06/13/2016 ...|...... ... 1,712,656 |...
..|GCG Investors IV, LP .... Chicago .. ..|Greyrock Capital Group, LLC .|....03/14/2017 ...|...... ... 753,590 |...
..|GCG Investors VI, LP .... Chicago .. ..|GCG Investors VI GP, LLC .... .|....06/15/2023 ... [...... 7,731,538 |...
.|Global Pur8Engy Infr Fd 111 LP Greenwich .| GEPIF 111 ...04/05/2019 ... |...... ...805,730 |...
GMB Mezzanine Capital V, LP .... Minneapol is Lakeside Capitl Mgmt 11, LLC .. 7,49 ,274

PO RORPOPRORPNLORORDNPOPRORROMRORNNODRORNORONDND NN

Goldpoint Mezz Partners IV, LP New York . Goldpoint Mezz PrtnrsIV GenPar .. 1,618,611
GoldPoint Prtnrs Priv Dbt V LP New York ... GoldPoint Prt PrivDbt V GenPar .. . 2,624,405
.. |Gryphon Mezz Partners II, LP . | San Francisco ... ..|Gryohon Mezz Prtnrs GP II, LP ... .|....09/25/2019 ...|...... 1,274,920 |...
..|LBC Credit Partners V, LP . |Radnor ... ..|LBC Credit Funding V, LP .... .|....07/17/2020 ... |...... 3,799,024 |...
.. [Midwest Mezzanine Fund V, LP .. . |Chicago .. ..|Midwest Mezz Mgmt V, LLC .... .|....06/27/2013 ...|...... ...189,618 |...
..|PA Direct Credit Opps Fund I1 .... Darien ... ..|PADCOF Il GP, LLC .... . |-...05/15/2017 ... ]...... ...691,753 |...
..|PA Direct Credt Opps Fd I11 LP .. .. |Darien ... ..|PADCOF 111 GP, LLC ... o |e-n 1170272020 ... 6,055,106 |...
..|Peninsula Fund VII, LP .... Detroit .. ..|Peninsula Fund VI Mngmt, LLC ... . |....02/13/2020 ... |...... . ... 1,988,027 |...
..|Peninsula Fund VIII, LP ... Detroit .. ..|Peninsula Fund VII1 Mngnt, LLC .. o |-...03/13/2024 ... |...... ... 1,011,358 |... ... 8,863,642 |...
.|Siguler Guff SmBus CrOppfd Il .... Boston ... .|Siguler Guff SBCOFII mz GP LLC .. ...12/05/2019 ... |...... (6,180) ... .. 3,275,129 |...
Siguler Guff SmBusCrOppsFd 111 Boston ... Siguler Guff SBCOF |11 GP, LLC 12/21/2022 ..(1,770,000) 9,660,000
Tenex Capital Partners I, LP New York Tenex Capital 111 GP, LP . ..04/23/2021 2,466,789
.. | Yukon Capital Partners IV, LP .... Minneapol is .. ..| Yukon Partners IV, LLC .... I Ceeeeneenn ... 11/24/2020 ... .. 1,119,677 |...
2599999. Joint Venture Interests - Other - Unaffiliated 7,269,646 104,782,697
575767-AM-0 ......... |Massachusetts Mutual Life InS ...ccveeeeiiiiiiiieieiiiiiieee e Springfield ..oooovieieeineiiiiiiiieee e | VA.......... Wells Fargo Securities LLC .......occcoueveeiiiiiinineiiiiiiees [eeeee 1.DFE ...... ....01/04/2024 ... |oooooii i e 5,701,248 |...eveeeeiiiinieeeiiiiiins foieiiiiiiiiiiiiiiiiies o
2799999. Surplus Debentures, etc - Unaffiliated 5,701,248

....................... Aegon LIHTC Fund 55, LLC
.| Aegon LIHTC Fund 62, LLC
Cinnaire Fd for Hsng LP 38
RAH Corp Prtnrs Fd 57, LLC ..
Red Stone Equity-Fund 84, LP

Cedar Rapids
Cedar Rapids .
Lansing .....
Great Neck .
New York

Aegon Community Invmts 55 LLC ....09/14/2018 .. feeeeees e e 17,982 [ [ [ 1,235,811
.| Aegon Community Invmts 62 LLC ... ...04/15/2021 ... ... 1,075,158 |... .. 3,142,078 |...
Cinnaire-38, Inc ........... ...827,889 6,541,259
RAH Associates No. 57 LLC .. 4,847,424
Red Stone Equity Partners, LLC 4,020,287

..|UNC Inst'l Tax Credt Fd 44, LP Irvine ... WINC Managing Partners 44, LLC . ..03/29/2018 ... 174,565 ... 324,644
.|UNC Inst'l Tax Credt Fd 49, LP Irvine WINC Managing Par tners 49, LLC . ..08/13/2020 ... ... 549,561 ... 949,313
.. |UNC Inst'l Tax Credt Fd 52, LP .. .. |lrvine ... .. |WINC Managing Partners 52, LLC ... ceeeneens [....03/17/2022 ... 1,022,800 |... 4,563,820 |...
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 4,411,289 25,624,636
6099999. Total - Unaffiliated 35,005, 155 255,119,776

6199999. Total - Affiliated

6299999 - Totals 35,005, 155 255,119,776
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
652500-10-8 ..... Newstone Capital Prinrs Il, LP ...t Dallas iievvveuierieinnnnneneerennns Joenennnns X Other than Temporary Impairment .......... ....12/10/2010 ...J....03/31/2024 ...|....... 446,660 |...... (446,660)[.....ccevvuneee |oennnnn 446,660 [......occevnnes foeees (893,320)]-+vvvmeeeeeennn foreeeeemiiiinies oo oo e o |
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 446,660 (446,660) 446,660 (893,320)
‘ | Return of Capital, Stock Sale, Income
91832%-10-3 ..... VSS Structured Capital 11, LP .....ccvvvvnnnnnns New York ..oocvvveniiiiinnnniniens Jovvennnns N Dist tivereiiiiiiiiii ....06/01/2009 ...]....08/29/2024 ... ...euiiiiiiinnn fooriiiiiiiiins i o e L e [ e AVIR.CY I O R 217,451 |....... PAVIR.CY I
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 217,451 217,451 217,451

Amberbrook VI1, LLC New York ... .|Return of Capital

. ...03/31/2016 ...|....03/27/2024 ...|........ T4, , .. e e e (55,584)|...
.|Return of Capital, Stock Sale

..12/20/2019 .

Amberbrook VII1, LP .. New York . .03/28/2024 .. (33,857) .. 172,951 |.

Apogem Heritage Fund VI LP .. Chicago .. .| Other than Temporary Impairment ..06/07/2006 . .03/31/2024 .. ..(576,149)

Aquiline Fin'l Srves Fd I11 LP .. . |New York ... ....|Return of Capital ....07/28/2017 ...|....02/22/2024 ...|....... 282,180 (277,421)|... R .
Axiom Asia Priv Cap Fd |1, LP ... Singapore .. .| Stock Sale ... 12/22/2009 ...|....02/02/2024 ...|. R 145,879 |....... 145,879 [..ocoeeinnnnns
Axiom Asia Priv Cap Fd II1, LP .. Singapore .. .| Stock Sale, Income Dist . ....10/05/2012 ...|....02/08/2024 ...|. R 331,008 |....... 331,008 |....... (16,562)
Bison Capital Partners VI, LP ... Santa Monica .... .| Income Distribution ....03/30/2023 ...|....02/22/2024 ...|. o feeend 6,743
Diversis Capital Prtnrs |, LP ... Los Angeles .|Return of Capital, Income . ....07/17/2019 ...|....03/20/2024 ...|. . |.... 1,062,806
Edison Venture Fund VI, LP .. Lawrenceville ... ...| Income Distribution ....12/20/2006 ...|....02/22/2024 ...|.

Energy Impact Fund Il LP .... .. | New York ..|Return of Capital, Stock Sale .. ....11/10/2021 ...|....01/30/2024 ...|.

EQT Fund VI, LP . | Stockholm . |Return of Capital ... ...11/30/2011 ...|....01/16/2024 ...|.

EW Heal thcare Partners, LP . 188,909 [... (1,047,947)|..
First Reserve Fund XII1, LP

First Reserve Fund XIV, LP .

Woodlands ..
Greenwich ..
Greenwich ..

.03/27/2024 ..
.01/16/2024 ..
. .03/31/2024 .. .. 10,484
...05/06/2020 ...|....01/25/2024 ...].

.|Return of Capital ...
.| Income Distribution ...
.| Other than Temporary Impairment

..(10,4{3;1):.

Gridiron Capital Fund IV, LP .. . |New Canaan .... ..|Return of Capital, Stock Sale A . 394,988 |......(871,902)|..

Gryphon Partners VI, LP San Francisco ... .|Return of Capital ....12/18/2020 ...|....03/08/2024 ...|. .. 99,057 |......(127,043)|.. .

HGGC Fund 11, LP Palo Alto .|Return of Capital, Income . ....01/27/2015 ...|....03/27/2024 ...|..........4,093 |........ (6,829)|.. . P R 4,003 |..oovenens 4,003 |... R I

HGGC Fund I11, LP Palo Alto .. .|Return of Capital, Income .... ....07/28/2017 ...|....03/29/2024 ...|.... 1,091,929 |... (3,413,583)].. ... (3,413,583))... oo ... 1,091,929 |.... 1,091,929 |... RO IO 679,460
LS Power Equity Prtnrs 11, LP .. New York ... .|Return of Capital, Income .... ....06/10/2019 ...|....03/29/2024 ...|....... 249,351 |...... (7700555) | FUUUUUUUUUUUUUUR R A R (427,255)|.... P R 249,351 |....... 249,351 |... R . 375,451
LS Power Equity Prtnrs IV, LP ... New York . ...|Return of Capital, Income ....12/04/2023 ...|....01/26/2024 ... | cceuiiiriiiiiis Jeiieeiiieeiieee o Jereeeeieeies e feee e o e . FUT AU S . .37
PA Co-Investment Fund 111, LP .... . |Darien ... ....|Return of Capital, Stock Sale .. ....07/30/2018 ...|....03/22/2024 ...|........ 37,539 |.c..cc. (B1,780)[.ccevvreennneens Joenreenniinins fooreenneenineen foeenenn (61,780) s foeeenn . 37,539 | 139,260 |... FUTT A 101,721 |....... 101,721 |...

Pike Street Cap Prtnrs, LP Seattle .. ....[Stock Sale ... ....12/06/2019 ...|....03/11/2024 ...|. ... 1,830,816 |... . |--.. 1,830,816 |.... 1,830,816 |...

Revlstk Cap Prtnrs Fund I11 LP Denver ... .|Stock Sale ... ... 12/29/2021 . .03/28/2024 .. .... 65,548 ... 65,548 [. . 65,548

Revolution Growth I11, LP Washington . .|Return of Capital .02/09/2024 .. . 159,542 .(300,088)].. ..(300,088) 1,114,050 ..954,508 |. 954,508

Ridge Ventures V, LP . San Francisco .03/01/2024 ..

.|Return of Capital . .
...06/24/2022 ...|....03/21/2024 ...|.

. .613,008 |... (1,230,682)|.. .. (1,230,682)
.|Return of Capital, Income .

Trident VIII, LP Greenuich ....06/24/2022 ...|....03/21/2024 ...|........ 13,009 |....... (15,692)-.ccceveeeeeees foeeeeiiiieeees feeeeeiiiieees [ (15,692))...

Windjammer Sr Equity Fd IV, LP .. Newport Beach ... ..| Income Distribution ... ....06/27/2013 ...|....01/25/2024 ...|.
Windjammer Sr Equity Fd V, LP .... .. [Newport Beach ... .|Return of Capital ...08/05/2019 ...|....01/25/2024 ...|. TR FPPRORTTTR AT (83,391)).... R PP 67,976 |........ 67,976
1999999. Joint Venture Interests - Common Stock - Unaffiliated 298,558 (8,611,883) 3,354,963 7,634,345 4,279,382

................... AEA Mezzanine Fund IV, LP .....ccevevneenennen.. | Stamford covevneeneniieieanns Income Distribution .....cccvvvneeneennennns [....07/23/2018 ... [....01/04/2024 ... |cccueenineenees Joeeeeeeeieens oo e

AEA Middle Mrkt Dbt Fd 111, LP .. New York . .| Income Distribution ... ....12/14/2016 ...|....01/25/2024 ...|.

AEA Middle Mrkt Dbt Fd IV, LP ... Stamford . .| Income Distribution ... ....09/11/2019 ...|....01/25/2024 ...|. .

ANC Capital 1V, SCSp London . |Return of Capital, Income .... ....08/23/2018 ...|....03/04/2024 ...|....... 170,133 [...... (K73 177 EUUUUUUUUUUR R IR R (341,222)|... TR R 170,133 |....... 170,133 |...

Arrowhead Capital Fund 11, LP .. Greenwich .. .|Return of Capital, Income .... ....12/20/2017 ...|....02/09/2024 ...|.......701,251 |...... (741,016 [..cceeeeiiees [ o s (741,016)... I 701,251 |....... 701,251 |...

Balance Point Cap Prtnrs V, LP Westport ... .| Income Distribution ... ....12/02/2021 ...|....03/12/2024 ...|.

Churchill Jr Cap Opps Fd Il LP New York ... ....| Income Distribution ... ....08/11/2022 ...|....03/19/2024 ...|. . R
Clareant Mezzanine Fund I, LP Jersey ... . |ROC, Stock Sale, Income Dist ... ...12/20/2007 ...|....03/28/2024 ...|.......140,3% |...... (QLURKEET.)] AU A R R (140,394)|... R . 108,900 |....... 108,900

Clareant Mezzanine Fund, LP . Jersey .| Income Distribution ............ .03/27/2024 .. . 231,653 .(247,162)|..
Falcon Priv Crdt Opps VI, LP .. Boston .|Return of Capital, Income Dist . .02/15/2024 .. . 407,486 .(488,252)]..
Falcon Strategic Prtnrs IV, LP Boston .|Return of Capital, Income Dist . .02/23/2024 .. .639,447 . (547 ,542)|.. .638,715
Falcon Strategic Prtnrs V, LP . Boston .|Return of Capital, Income Dist . .01/09/2024 .. .. 48,439 .. (49,759)].. . 143,890

Falko Regl Acrft Opps Fd Il LP
Falko Regl Acrft Opps Fd, LP

St Helier
. | St Helier

.02/08/2024 ..

.| Income Distribution ... .
...12/16/2015 ...]....02/08/2024 ...|.

. | Income Distribution ...

.100,008
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
GCG Investors V Aggregator LLC Chicago .| Income Distribution ...09/03/2021 ...|....03/27/2024 ...|. PP TR FOUTSRTRPTR S [T A, R 199,598
Global Pwr & Egy Inf Fd I11 LP Greenwich .. .|Return of Capital, Income Dist . .03/21/2024 .. (8,904)].. . (8,904) L7741 | . 125,070
GMB Mezzanine Capital [11, LP . Minneapol is .|Return of Capital, Income Dist . . .02/28/2024 .. .(394,278).. ..(394,278) ..290,328 |. .290,328
GMB Mezz Cap IV - Parallel LP . Minneapolis ... .|Return of Capital, Income Dist ... ....11/13/2020 ...|....02/01/2024 ...]. (144,147 v oo e (144,147 [ e 135,000 rerreernrennes o o e 146,201
GMB Mezzanine Capital IV, LP . [Minneapolis .|Return of Capital, Income Dist ... ....03/27/2019 ...|....01/23/2024 ...|....... 186,960 |......(230,129)]....cemerreriics |oorrriiiieiins Jeeiiiiieeeees [oeeenn (280,129) e [ 186,960 |....... 186,960 |-..eevveeeeiiin Joeviiieieeiie oo e 555,036
Goldpoint Mezz Partners IV, LP .. New York ... .|Return of Capital, Income Dist ... ....12/21/2015 ... [....01/17/2024 . feeeeniiiii i B3 | (B e e e feee B | e 83 e B3 [ s [ o 145,849
GoldPoint Prtnrs Priv Dbt V LP .. New York ....| Income Distribution ....07/02/2020 ...|....01/16/2024 ...|. . eererreeeniee Jerrreeeeeeen feeeeiiieeeeens [ e e e 91,918
Gryphon Jr Capital Fd 111, LP .... .| San Francisco ... .|ROC, Stock Sale, Income Dist ....09/15/2022 ...|....01/12/2024 ...|. . (RS 02515))] R AU R R, (5,088)[.ccevvveniieee Jovnennenn 4,332 ]........ 20,636 |oeeeneeiinnnnns |oen.. 16,304 ...l 16,304 |. ... 87,101
Gryphon Mezzanine Prtnrs |1 LP .. San Francisco ... .|Return of Capital, Income Dist ... ....09/25/2019 ...|....03/08/2024 ...|. (504,969)].neniiiiiens Joeeneeeeeees [ et (504,969)|......ceeneeneen |oeen 455,085 |....... 455,085 |.eeeeneeneineins foeeneeneeeees s et 272,326
LBC Credit Partners V, LP ... | Radnor ....|Return of Capital, Income Dist ... ....07/17/2020 ...|....03/22/2024 ... | cceuieiniiinns Joveneinineininee [ feieiis e fe e [ e e e [ o 301,067
MC-Seamax Shipping Opps Fd, LP ... . | Stamford .... .| Stock Sale ....05/22/2015 ...[....01/30/2024 ... | eeeiiiiiieines e . O R
Merced Capital Partners V, LP . Minnetonka . .| Income Distribution ... ..03/24/2017 . .01/23/2024 .. . 930,449 (1,689,069)].. ..(1,689,069) .. 930,449 |. .
Midwest Mezzanine Fund V, LP .. Chicago .. .|Return of Capital, Income Dist . ..06/27/2013 . .03/27/2024 .. . 476,258 .(689,372)[.. ..(689,372) .. 476,258 |. . 1,481,701
New Canaan Funding Mezz VI, LP New Canaan . .|Return of Capital, Income Dist . ..11/23/2015 . .01/16/2024 .. .560,586 . (594,252)].. .. (594,252) ..560,586 |. .. 89,607
New Canaan Fdg Mez VII SBIC LP .. New Canaan .... .| Income Distribution ....02/09/2021 ...|....01/24/2024 ... |ceeeeeeeenieiis Jeeeeeieeneeeee feeeeeeeieeee e e s e e el I P 114,286
OCP Asia Fund IV (US) LP Singapore .. .. | Income Distribution ....01/26/2021 ...|....08/13/2024 ... |eevenniiiiiiinn [ e [ e [ e [
PA Direct Credit Opps Fd 11 ... Darien ....|Return of Capital, Income Dist . ....05/15/2017 ...|....01/16/2024 ...|........ 88,639 |....... (97,844)|....ooerriiiiis |oiiiniiiiiis oo e (97,884) | e 88,639 [........ 88,639
PA Direct Crdt Opps Fd I, LP .. .. [Darien ... ..|ROC, Stock Sale, Income Dist ... ....11/02/2020 ...|....03/29/2024 ...|....... 745,013 |......(848,458)].....coceveriics |ooviiniinnnnnns |oeeeiiiiiennees [oeee (848,488) e [t 745,013 |....... 761,420
Peninsula Fund VI, LP ... |Detroit .. .|Return of Capital, Income Dist . ....11/16/2015 ...|....01/30/2024 ...|.......716,215 |... (1,219,007)]....ceverreiiic |ooriiininienns Jeeeiiieeeeees [on (1,219,007) [ [t 716,215 |....... 716,215
Peninsula Fund V11, ... [Detroit .| Income Distribution ... ....02/13/2020 ...|....08/27/2024 ... .ccooiiiiiiiiins [ e e [ e e e [ .
Riverside Strateg Cap Fd | LP . . |New York ... ...| Income Distribution ... ....10/16/2015 ...|....03/08/2024 ...|. ... 1,641,508 |.... 1,641,508 |...
Saybrook Corp Oppty Fd, LP . |Los Angeles .. ....|Stock Sale ....03/30/2009 ...|[....01/30/2024 ...|. rerereerineenene o foei e e e e 354,107 |...
Siguler Guff SB Cr Opps Fd Il . Boston ...... .|ROC, Stock Sale, Income Dist ...12/05/2019 . .03/21/2024 .. . 724,623 .(778,082)|.. .. 724,623 |.... 1,073,995
TCW Crescent Mezz Prtnrs V, LP .. Los Angeles .|Return of Capital, Stock Sale 03/20/2008 .02/29/2024 .. 1 (1).. RN . 11,630
Tenex Capital Partners III, LP .. New York ... .| Income Distribution ......... . .02/07/2024 ..
89187¢-10-6 ..... Tower Square Cap Prtnrs 111 LP Springfield .|Stock Sale, Income Dist .... ....07/15/2008 ...|....01/30/2024 ...|.
Varde Fund VIII, LP .. Minneapol is .| Income Distribution ... ....01/02/2007 ...|....02/21/2024 ...|.
Varde Fund IX, LP Minneapol is ..| Income Distribution ... ....02/13/2008 ...|....02/22/2024 ...|.
Varde Fund X111, Minneapol is ... ..|Return of Capital ....10/19/2018 ...|....01/23/2024 ...|....... 560,661 |......
Yukon Capital Partners IV, LP . . [Minneapolis ... .| Income Distribution ... . 11/24/2020 ... )....01/25/2024 .. |.ceeeiiiiiiiinn i D O P P SO TP AT r TP OPTTPrn T ,
2599999 Joint Venture Interests - Other - Unaffllated (12,508, 107) (12,508, 107) 9,862,245 [ 10,994,772 1,132,527 1,132,527 8 076 247
401378-AB-0 Guardian Life Ins Co of Amer New York ... .|Direct ... ....12/19/2017 ...|....03/31/2024 ...|.
401378-AD-6 . Guardian Life Ins Co of Amer .. New York . .|Direct ..01/14/2020 . .03/31/2024 ..
575767-AL-2 ..... Massachusetts Mutl Life Ins ... ... |Springfield .|Direct ... ....03/20/2017 ...|....03/31/2024 ...|.
575767-AM-0 Massachusetts Mutl Life Ins ... . |Springfield ... Direct ... ...01/04/2024 ...|....03/31/2024 ...|.
575767-AN-8 . Massachusetts Mutl Life Ins Springfield .|Direct .03/31/2024 ..
575767-A0-1 Massachusetts Mutl Life Ins Springfield .|Direct . . .03/31/2024 ..
575767-AR-9 ..... Massachusetts Mutl Life Ins .. . |Springfield ... Direct ... ....11/18/2021 ...|....03/31/2024 ...|.
638671-AL-1 ..... Nationwide Mutual Insurance Co Columbus . .|Direct ... ...12/13/2017 ...|....08/31/2024 ...|.
64952G-AE-8 New York Life Insurance Co .. Newark .|Direct .03/31/2024 ..
64952G-AF-5 New York Life Insurance Co Newark .[Direct .03/31/2024 .. .
64952G-AT-5 New York Life Insurance Co .. New York . .|Direct .03/31/2024 .. (10 009)
668138-AA-8 Nor thwestern Mutual Life Ins .. Mi Iwaukee .. .|Direct .03/31/2024 .. .(16,783)
668138-AC-4 . Northwestern Mutual Life Ins Milwaukee .|Direct .03/31/2024 .. ... (20)
69448F-AA-Q ..... |Pacific Life Insurance Co ... Omaha ..... .|Direct .03/31/2024 .. 204
878091-BD-8 . Teachers Ins & Annuity Assoc New York . .|Direct .03/31/2024 .. .2
878091-BF-3 . Teachers Ins & Annuity Assoc .. New York . .|Direct .03/31/2024 .. . (22,549)
95765P-AA-7 Western & Southern Life Ins Co Cincinnati . .|Direct . .03/31/2024 .. ... 357
95765P-AE-9 ... Wlestern & Southern Life Ins Co .. Cincinnati .... .|Direct ... ...04/27/2021 ...|....08/31/2024 ...|. 124 ...

2799999. Surplus Debentures, etc - Unaffiliated

(68,050)

567,427
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
Aegon LIHTC Fund 55, LLC .. Cedar Rapids .... Direct ... ...00/14/2018 ...|....03/31/2024 ...|....... 214,533 [...ccconnnnns fennne (214,533)|... (214,533)|....

Aegon LIHTC Fund 62, LLC .. Cedar Rapids . .|Direct .03/31/2024 .. . 154,892 ..(154,892)). ..(154,892)

Cinnaire Fund for Hsng LP 31 Lansing .. .|Direct . .03/31/2024 .. . 136,432 ..(136,432)). ..(136,432)

Cinnaire Fund for Hsng LP 38 .. |Lansing Direct ... ....11/09/2022 ...|....03/31/2024 ...|. . 243,666 |...

RAH Corp Partners Fd 57, LLC . |Great Neck .... .[Direct ... ....08/05/2021 ...|....03/31/2024 ...|. 377,169 |...

RBC Tax Cr Eq Nat'l Fd-28, LP ... Charlotte .[Direct ... ....10/10/2018 ...]....03/31/2024 ...|. 213,429 |...

RBC Cmnty Invmt Nat'l Fd 31 LP .. Char lotte .. .[Direct ... ....05/27/2021 ...|....03/31/2024 ...|. 232,153 |...

Red Stone Equity-Fund 75, LP New York ... .[Direct ... ....12/19/2019 ...|....03/31/2024 ...|. L241,422 |...

Red Stone Equity-Fund 84, LP New York . .[Direct ... ....04/26/2021 ...|....03/31/2024 ...|. . 223,802 |...

WNC Inst'l Tx Crdt Fund 44, LP .. Irvine ... .[Direct ... ....03/29/2018 ...|....03/31/2024 ...|. . 226,452 |...

WNC Inst'l Tx Crdt Fund 49, LP Irvine ... .[Direct ... ....08/10/2020 ...|....03/31/2024 ...|. .230,603 |...
... |WINC Inst'l Tx Crdt Fund 52, LP ..... .. |lrvine ... .[Direct ... ...03/17/2022 ...|....03/31/2024 ...|. .240,763 |...
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 2,735,316
................... |MN Life Ins Co Rabbi Trust .........ccevvnnnnns |SL Paul ..o | MN.........[Sales within trust .......cccooevvvvinnnnnnn. |....01/01/1994 ...)....03/31/2024 .. ). 66,496 [.ooevvveninnnns Joveennniiinninns fovvevninnnnnins foeennniiiiiiinns fovvvviinnnieins fooennnniinninnns |oeeen... 66,496 [....... 65,332 |oovveneiniinnn [ (1,164))........ (1,164))......... 33,220
5899999. Any Other Class of Assets - Unaffiliated 66,496 66,496 65,332 (1,164) (1,164) 33,220
6099999. Total - Unaffiliated 16,696,188 | (21,268,092)[ (2,667,266) 745,218 (24,680,576) 13,283,704 18,911,900 5,628,196 5,628,196 10,949,857
6199999. Total - Affiliated
6299999 - Totals 16,696,188 | (21,268,092)[ (2,667,266) 745,218 (24,680,576) 13,283,704 18,911,900 5,628,196 5,628,196 10,949,857
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1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912810-TV-0 ......... UNITED STATES TREASURY ...eeeeeeiiieeeeeeee e e ceen e e e ee e e e e e e e e e mnne e e e e e mnn e e eennnnnns | aeeevnnnninnnes Jonnid 02/23/2024 ..... GOLDMAN SACHS ... 4,884,823 |oeeeeiiiieeeiiies 4,600,000 |... . 62,429 | 1.
912820-JZ-5 ......... UNITED STATES TREASLRY ... B U R 02/23/2024 ..... DEUTSCHE BANK ... O R 6,708,211 [ooiiiiiiiiiniieees 6,850,000 |... ...9,033 | 1.
91282C-KA-8 ......... UNITED STATES TREASURY .....iiieeuiueieimnnuuseerennnunaaeeennnnnsaeennnnnnsseennnnnnsseernnnnnsseeennnnnns | seeesesssnnsnes |oennns 02/23/2024 ... DEUTSCHE BANK ... ieeeeuuueeeeennueeeeennuaseeenenassseennnnnsesennnnnsseesennnnnssennnnnnnsseennnnnnss |reeennnnnsseennnnnnsseernnnnnnereee |oerennnssseernnnnnseees 1,089,992 |..euiiiiiiiiiaeeeees 1,100,000 J.evvvnniiiiiiiianeeinnnnnns 1,496 (1.
0109999999. Subtotal - Bonds - U.S. Governments 12,683,026 12,550,000 72,957
3136AH-V9-8 .........[FNR 2013-133 BZ = CMO/RMBS .....eeeenieeemenieeeeeeenie e e e eeenee e e e eeenne e e e eeenn e e e eennnnneeeeeennnns | cevsnnnnennenns [oneed 03/01/2024 ..... Capitalized Interest ... ... 24,161 |. 24,161 |... 1.A ...
3137H5-PQ-4 ......... [FHR 5195 CZ — CMO/RMBS ......ceevuuniiiiiiiiiiiiiiiii it e s rera s srnnnaes | eernnnneeeeenns [oonead 03/01/2024 ..... Capitalized Interest ... ... 95,538 |... 1A ...
31400T-EE-5 .........[FN CB7332 = RUBS ....ceeeeieeeeeeiee e e eeeee e e e eee s e e e e e e e e e e enne e e e e e nnne e e e eennnnneeeennnnnns | sevsnnnennnnns [onees 02/28/2024 ..... NOMURA SECURITIES ... 1.A ...
35563P-25-7 ......... [ SCRT 2021-2 MTU = CMO/RMBS .......eeuuniiiiiiiiiiieiiiiiie e creii e e s eenni e eennns | eennnnnneeeenns [oonesd 03/01/2024 ..... Capitalized Interest A
35563P-2U-2 ......... [ SCRT 2021-2 MBU = CMO/RNBS .....ceeeeeeeeeeeneeeeeeen e e e e e e e e e e enne e e e e e e e e e e ennnneeeennnn | eevnnnnnennnnns [oeeend 03/01/2024 ..... Capitalized Interest ... AL
35563P-5A-3 ......... [SCRT 2021-3 MBU — CMO/RMBS ........euuniiiiiiiiiiiiiiiiiie et crei e eeeni e s eenni e ennnnn | eeennnneeeeenns [oonesd 01/01/2024 ..... Capitalized Interest ... A
35563P-E4-7 ......... SCRT 2022-2 MB = CMO/RMBS ......eeeeeeeeeeeeemeneeeeeeene e e eeennna e e e eeenneeeeennnneeeeennnnnneeees | seevvnnniinnnns Jonnid 01/01/2024 ..... Capitalized Interest ... AL
35563P-HG-7 ......... SCRT 2018-4 MB — CMO/RMBS ......cevveniiiiiiiiiiiiiiiiii e sensi e nnnnns | eeeeeenniineees fonnid 03/01/2024 ..... Capitalized Interest ... A
35563P-1N-8 . .| SCRT 2019-4 MB = CMO/RMBS ......eeeeeeeeeeeeneeeeeeeene e e e eeene e e e eeenn e e e e e enn e e e eennnenneeeenns | ceevvnnniinnens Joennnd 03/01/2024 ..... Capitalized Interest ... AL
A
AL

. [ SCRT 2020-3 MB - CMO/RMBS

35563P-SD-2 02/01/2024 Capitalized Interest

35563P-VB-2 . .. | SCRT 2021-1 MBU - CMO/RWBS .. 03/01/2024 ..... Capitalized Interest ... ..
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,199,704 2,223,572 3,637
00206R-JE-3 ......... AT&T INC 01/26/2024 ... MORGAN STANLEY & COMPANY ... 1,379,929 |. 1,354,000 |...

002528-AA-1 . ..| AZ BATTERY PROPERTY LLC 03/07/2024 GOLDMAN SACHS .........evnne. .26,000,000 |. .26,000,000 |.

03040W-BC-8 . ..| AMERICAN WATER CAPITAL CORP 02/20/2024 US BANCORP INVESTMENTS INC. . 14,863,950 |. .15,000,000 |.

03236Y-AB-1 . .| AXIS 231 A2 - ABS .. 02/14/2024 BARCLAYS CAPITAL ........... 4,613,013 |. 4,577,785 |.

037411-AY-1 ......... L R IPPPPPPPUUUPPUI R 02/13/2024 ... MORGAN STANLEY & COMPANY .....uieireiiuuuuriisussssunssssssssssssssssssss s sasssssasssssssasssssssssnsans [sesssssssssssssssssssssnssnssnnnnns [eeeeeneenennnneenennns 4,105,600 |.ooooeeeiiiiiinniinns 5,000,000 |...

037411-BA-2 ......... A N PPPPPPPPUUPPPPUI RN 02/13/2024 ..... MORGAN STANLEY & COMPANY .....uuuursrursssrrsssssssssssssssssssssss bbb aassaasaasaaaans [srsssssssssssssssssssssssssssrsanns [oeeeeeeeeeeeneeeanannes 3,814,900 [.....connnnnnnnnnnnne 5,000,000 |...

045054-AS-2 ......... ASHTEAD CAPITAL INC .. JUUUUURUI R 01/25/2024 ..... J P MORGAN SECURITIES 4,980,550 [....evvnnnnnnninnnnnnne 5,000,000 |...

055262-08-6 ......... BASF SE [ 01/09/2024 ..... J P MORGAN SECURITIES .. ...23,000,000 |. ...23,000,000 ...

05550M-AS-3 . .| BBCMS 2019-C3 A3 - CMBS BARCLAYS CAPITAL ..... 4,600,000 |. 5,000,000 |.

06683*-AA-9 .
08576P-AP-6 . .
110122-CR-7 .........
11271L-AB-8 .........
11271L-AL-6 .........
12189L-BK-6 .........
12520T-AX-1 .........
12597B-AU-3

136375-BZ-4 . .
14040H-DF-9 .........
143140-AD-6 .........
14315F-AH-0 .........
172067-PG-0 .........
19828A-AC-1 .........
205887-CE-0 ...
224044-CC-9 ........
231021-AlI-6 .........
26442C-BL-7 .
26746*-AC-8 .
267468-AC-6 . .
26884T-AZ-5 .........
277432-AY-6 .........
283677-G*-7 .........

..| BANTECH 13 25 - ABS
.| BERRY GLOBAL INC ......

.| CANADIAN NATIONAL RAILWAY CO

.. | CONAGRA BRANDS INC
. [ COX' COMMUNICATIONS INC .

..| DUKE ENERGY CAROLINAS LLC ...
..|DYAL CAPITAL PARTNERS |11 ISSUER (A), DYAL CAPITA .
.|DYAL CAPITAL PARTNERS |11 ISSUER (A), DYAL CAPITA .

BRISTOL-MYERS SQUIBB CO ...
BROOKFIELD FINANCE INC ....
BROOKFIELD FINANCE INC ....
BURLINGTON NORTHERN SANTA FE LLC ...
CF 2019-CF3 A4 - CMBS
CSAIL 2019-C17 A5 - CMBS

CAPITAL ONE FINANCIAL CORP
CARMX 2021-2 A4 - ABS ..
CARMX 2020-3 D - ABS ...
CITIGROUP INC
COLUMBIA PIPELINES HOLDING COMPANY LLC .

CUMMINS INC

ERAC USA FINANCE LLC
EASTMAN CHEMICAL CO
EL PASQ ELECTRIC COMPANY ..

...... 02/07/2024
...... 01/03/2024
...... 02/26/2024
...... 02/26/2024
...... 02/05/2024
...... 01/24/2024
. 02/09/2024

...... 01/29/2024
...... 02/28/2024
...... 01/16/2024
...... 02/06/2024
...... 01/04/2024
01/08/2024
...02/15/2024
...02/14/2024
01/03/2024
03/14/2024
03/14/2024
...... 02/05/2024
...... 02/15/2024
...... 02/15/2024

Capitalized Interest ...
CITIGROUP GLOBAL MARKET
Various
GOLDMAN SACHS
WELLS FARGO SECURITIES LLC ....
CITIGROUP GLOBAL MARKET ..
Various
CITIGROUP GLOBAL MARKET
MORGAN STANLEY & COMPANY .
MORGAN STANLEY & COMPANY ...
MITSUBISHI UFJ SECURITIES ...
MITSUBISHI UFJ SECURITIES ...
CITIGROUP GLOBAL MARKET
MITSUBISHI UFJ SECURITIES ...
J P MORGAN SECURITIES ..
MESIRON FINANCIAL
BANC OF AMERICA SECURITIES .
J P MORGAN SECURITIES ..
GOLDMAN SACHS .
GOLDMAN SACHS ...
BANC OF AMERICA SECURITIES ....
CITIGROUP GLOBAL MARKET
WELLS FARGO SECURITIES LLC ....

. 6,670 |.
. 13,959,960 |.
.... 16,893,800 |.

...4,333,950 |.

.. 1,133,994 |.
3,810,224 |.
1,382,678 |.
..... 2,000,000 |.
2,330,467 |.

4,983,400 |.
. 20,441,200 |.
. 12,320,000 |.
. 15,680,000 |

..... 6,986,770 |.
.. 15,500,000 |.

. 6,670 |.
. 14,000,000 |
....20,000,000 |...
..... 5,000,000 |...
..... 6,000,000 |...
..... 3,400,000 |...
..... 1,300,000 |...
..... 4,308,000 |...
1,550,000 |.
..... 2,000,000 |...
..... 2,450,000 ...
..... 1,500,000 |...
..... 3,000,000 |...
....10,000,000 |...
....10,000,000 |...
..... 3,900,000 |...
..... 5,000,000 |...
.20,000,000 |
. 12,320,000 |.
. 15,680,000 |
..... 4,000,000 |...
..... 7,000,000 |...
.. 15,500,000 |...
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1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
20273V-AN-0 ......... ENERGY TRANSFER LP ... eeceee e e ee e e e e e e e e e e e e e e e e e e e mnnn e e e eennnnneeeennn | oevevnnnninnnes Joennnd 01/10/2024 ..... RBC DAIN RAUSCHER 9,952,300 |. ....10,000,000 |...
20379V-BA-0 ......... ENTERPRISE PRODUCTS OPERATING LLC ....cevvvveniiiiiiiiiiiiiiiiiie e scciniineescrniinseeeensisesnnnnnn | eeeeeennnnnenes fonnid 02/26/2024 ..... MORGAN STANLEY & COMPANY .... 2,852,062 |..evvnnniiiiiiiiins 3,100,000 |...
30037H-AA-4 ......... EVRG 24A A1 = ABS e eeeeii e e e cee e e e e e e e e een e e e e nnnn e e e ee e e e eennnnnees | neeernniiinnnes e 02/14/2024 ..... CITIGROUP GLOBAL MARKET
33767T-AA-8 ......... LA I R [ RN 02/16/2024 ..... CITIGROUP GLOBAL MARKET
33768E-AA-0 .........[FKH 228FR3 A = CMBS ....eeeeieieeeeei e e e eeeee e e e e een e e e e e e e e e e enn e e e e e nnnn e e e e ennnnneeeennnn | sernnnneennnns [eeeend 02/16/2024 ..... WELLS FARGO SECURITIES LLC ....
345397-E2-5 ......... |FORD MOTOR CREDIT COMPANY LLC ..eevviiiiiiiiiiiiiiiiii i ccrii e cevii e sevnn e sennnnns | eeennnneeeeenns [oonesd 01/02/2024 ..... GOLDMAN SACHS ....10,000,000 ...
361448-AX-1 ......... LT 0 PP PPSRREEPPPPRRPPPPPU IR SRR 01/31/2024 ..... BARCLAYS CAPITAL . eeeee e e e eeeee e e e e eee s s e e e e e e e e e e s e e e eenne e e e eennneeeeeennnnneeeennnnnns [oeeernnnnaereermnnnanneernnnnnneees [reeennnnnereeennnnneeeeens 828,590 |oeeiiiiiiiiiiiiiinnens 1,000,000 |...
362590-AD-3 ......... L0 T R (SOOI RN 02/13/2024 ..... OO I R RS RPPPPPR 18- . £ A FO . 2,030,000 |...
36260R-BA-6 ......... GSMBS 2020-PJ6 B2 - CMO/RVBS 02/29/2024 ..... CITIGROUP GLOBAL MARKET ....eeeeeeeeeemnneeeeeemnnneeeeeennneeeeermnnnaeeeeemnnnnaeeeernnnnaeeennnnnanes [oeeernnnnnnreermnnnaneeernnnnnnnees Joeeennnnnneeeennnnnneee 1,208,107 |oiiiiiiiiiiiiiinns 1,607,706 |...
37045X-EQ-5 . .. | GENERAL MOTORS FINANCIAL COMPANY INC 02/05/2024 BARCLAYS CAPITAL ... N 5,000,000 |.
37940X-AR-3 . .. | GLOBAL PAYMENTS INC 01/09/2024 Various ... .10,066,200 |. .10,000,000 |.
404119-CV-9 . ..[HCA INC ... 02/20/2024 BANC OF AMERICA SECURITIES . . 19,884,600 |. .20,000,000 |.
40500#-AC-1 ......... L= T 1 RSP REPPPPTRRURPPPURRRI IR SRR 03/20/2024 ..... GOLDMAN SACHS ... e eeeeeee e e e eeee e e e e eeee e e e e e mee e e e e ennne e e e eemnnaeeeeemnnnnaeeennnnnnaeeeennnnn |reeennnnaaeeeennnnnneeeenmnnnaerees Joemmnnannreennnnnannees 5,500,000 [.eeeeeemnnneeeeens 5,500,000 |...
40500#-AD-9 ......... =P R [ RN 03/20/2024 ..... L N R RO RN 5,000,000 fouuriiiiinnnnniininnns 5,000,000 |...
40500#-AF-4 ......... L =T 1 PRSP SREPUPPPRRURPPPUPRRI U PR 03/20/2024 ..... GOLDMAN SACHS ...t eeeeeee e e e eeeee e e e e eeem e e e e e e e e e eenne e e e eemnnn e e eeennnnneeeennnnnnneeeennnnn reeennnnaaeeeennnnnneeeemnnnnnerees Joermnnannreemnnnnannees 6,500,000 [.eereeemnnnaeeeeens 6,500,000 |...
40500#-AH-0 ......... =P R [ RN 03/20/2024 ..... L N R RO KON 6,000,000 |...ccvvvnnniiiiiinnnnns 6,000,000 |...
40500#-AJ-6 ......... L= T 1 RSP REPPPPTRRURPPPURRRI IR SRR 03/20/2024 ..... GOLDMAN SACHS ... ....12,000,000 |. .... 12,000,000 |...
40500#-AK-3 ......... =P R [ RN 03/20/2024 ..... L N R RO RN 7,000,000 |...cevvvnnnniiiiinnnnns 7,000,000 |...
40500#-AL-1 ......... L =T 1 PRSP SREPUPPPRRURPPPUPRRI U PR 03/20/2024 ..... GOLDMAN SACHS ...t eeeeeee e e e eeeee e e e e eeem e e e e e e e e e eenne e e e eemnnn e e eeennnnneeeennnnnnneeeennnnn reeennnnaaeeeennnnnneeeemnnnnnerees Joermnnannreemnnnnannees 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |...
40500#-AN-7 H-E-B, 03/20/2024 ..... L R RO KON 8,000,000 |...ccvvvvnnriiiinnnnnns 8,000,000 |...
43137P-AA-8 . ..|HILL CITY FUNDING TRUST 02/01/2024 Various ........ . 12,427,533 |. . 16,605,000 |.
43815J-AD-5 . .. |HAROT 2023-1 A4 - ABS 02/28/2024 BANC OF AMERICA SECURITIES . . 796,781 ..800,000 |.
44933V-AB-7 . .. |HALST 23A A2A - ABS .. 03/11/2024 CITIGROUP GLOBAL MARKET ..... 1,597,805 |. 1,598,616 |.
44935F-AG-9 . .. |HART 2021-C C - ABS .. WELLS FARGO SECURITIES LLC . 2,121,202 |. 2,290,000 |.
455434-BT-6 . ..| INDIANAPOLIS POWER & LIGHT CO . Various ...cceeeeeeeeeennnns 11,789,803 |. . 14,951,000 |.
469814-AA-5 ......... JACOBS ENGINEERING GROUP INC 02/09/2024 ..... J P MORGAN SECURITIES .. 5,045,500 |.eevvunniiiiiiniinnns 5,000,000 |...
494550-BH-8 ......... KINDER MORGAN ENERGY PARTNERS LP ... 02/15/2024 ..... TORONTO DOMINION SECURITIES ....eeeeeieeeeeeeneeeeeeeeiee e e eeeeeie e e eeennna e e e eemnnnaeeeennnnnaneees [oeeernnnnneeeermnnnnnseeemnnnnneeee Joeeennnnnereeennnnenees 4,798,562 |oooiiiiiiiiiiniiinnes 4,721,000 |...
50249A-AA-1 ......... LYB INTERNATIONAL FINANCE 111 LLC tevvvniiiiiiiiiiiiiiiiiiie i escrrni s eesrrnniseesennnnnnees | eeeeeennnnneees fonnnd 01/10/2024 ..... GOLDMAN SACHS N ....10,000,000 ...
548661-EN-3 ......... LOWE'S COMPANIES INC ....eeeeeieeeeeeee e e e e e e eeee e e e eenne e e e e e enn e e e e ennnneeeennnnnnes | oeeernnnninnnns Joonnid 01/09/2024 ..... GOLDMAN SACHS .... 12,458,110 |. ....12,000,000 ...
56081#-AT-7 ......... MAJOR LEAGUE BASEBALL TRUST ....evuniiiiiiiiiiiiiiiiiiieeccinii e cenni e eenni s e sennnnsesssnnnns | aeeeeennnnneens fonnid 03/08/2024 ..... STONECASTLE SECURITIES, LLC, NEW YORK . ... 11,198,904 |. .... 11,400,000 |...
571748-Bi-1 MARSH & MCLENNAN COMPANIES INC ...eeeeeeeeeeeeieeeeeeene e e e eeeeie e e eeenn e e e e eennneeeeeennnnneeeeens | oevevnnnninnnes Jonnid 02/14/2024 ..... WELLS FARGO SECURITIES LLC .... .... 24,961,750 |. ...25,000,000 |...
575634-AV-2 . .. | MASSACHUSETTS ELECTRIC CO ... 02/21/2024 GOLDMAN SACHS ............... .10,000,000 |. .10,000,000 |.
599191-AA-1 . ..|MILEAGE PLUS HOLDINGS LLC 01/19/2024 CITIGROUP GLOBAL MARKET ..... 3,504,375 |. 3,500,000 |.
616910-AD-0 . ..|MSC 2018-L1 A3 - CMBS .. 02/21/2024 BANK OF AMERICA MERRILL LYNCH 1,000,000 |.
61747Y-FG-5 . ..| MORGAN STANLEY ... 02/16/2024 Various ... 7,000,000 |.
61747Y-FL-4 . ..| MORGAN STANLEY ... 01/16/2024 Various ... 7,000,000 |.
61769J-BA-8 ......... MSC 2019-HB A4 = CMBS .....eeeeeeeeeeeeeeie e e eeeee e e ee e e e e e e e e e e enne e e e eennne e e eennnnnees | oeevvnnniinnnes Jonnid 01/05/2024 ..... CITIGROUP GLOBAL MARKET ....eseeeeeeemeneeeeeemnneeeeeemnneeeeemmnnaeeeeemnnnaseeernnnnaaeeennnnnanns [oeeernnnnneeeermnnnaneeeennnnnnenes Jreeennnnaeeeeennnnnenes 2,799,891 |oiiiiiiiis 3,006,000 |...
61980*-AA-4 ......... 0 P R (SRR RN 03/28/2024 ..... Capitalized Interest ...
65011#-AB-2 ......... NEW YORK TRANSCO LLC ..eeeeeeeieeeeeen e e e e ee e e e eeen e e e e e e e e e eenn e e e eenneneeeennnnnnes | seevvnnnninnnes Joonnad 01/09/2024 ..... SCOTIA CAPITAL ....27,000,000 ...
6533%K-CV-0 ......... NEXTERA ENERGY CAPITAL HOLDINGS INC ....ccevvvurniiiiiiiineiiiiiiiineesriniiseeecennnn e ssennnnnneees | aeeeeennnineees fonnnd 01/29/2024 ..... WELLS FARGO SECURITIES LLC ..eivvvuiiiiiiiiiiiieeeciiii e eceii s sssnn s s snnnnnseseenns [oeeesnnnnnnnnsnnnnnnnnnesnnnnnnnees foevrnnnnnneeeennnnnens 7,949,200 |, 8,000,000 |...
65364U-AU-0 ......... NIAGARA MOHAWK POWER CORP ......eeeeeeennseeeemnnneeeeemnnnaeeeemnnnnaeeeernnnneseeennnnneeeennnnnneeees | severnnninnnnns Jonnnd 01/11/2024 ..... Various .. 15,000,000 |...
65479M-AD-8 ......... NAROT 2020-A A4 - ABS .. 03/19/2024 ..... BNP PARIBAS SECURITIES CORP. ..
65480L-AE-5 ......... NALT 2022-A A4 - ABS .... ...02/21/2024 ... BMO CAPITAL MARKETS . . .
65480V-AB-9 ......... NALT 2023-A A2A - ABS ...03/11/2024 ..... BANC OF AMERICA SECURITIES ....iiiiiriiniiiiiiiiiieieeiiii s ceri s cenais s errnn s s snnnnnsneens [oerrnnsinnnsrnnsinnsnssnnnnnnnees i, 1,100,892 |....ccvvvneniiiiinnnnns 1,101,581 |...
665501-AM-4 . .| NORTHERN NATURAL GAS CO 02/16/2024 J P MORGAN SECURITIES .. 6,122,714 |. 8,869,000 |.
665501-AN-2 . .. | NORTHERN NATURAL GAS CO 02/01/2024 Various ... . 13,836,700 |. . 13,667,000 |.
665772-CY-3 . ..|NORTHERN STATES POWER CO 02/22/2024 MITSUBISHI UFJ SECURITIES 9,961,300 |. .10,000,000 |.
677050-AT-3 ......... OGLETHORPE POWER CORP ... 01/08/2024 ..... JEFFERIES 7,907,525 |ivvveniiiiiiiiinnns 7,465,000 |...
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678858-BR-1 ......... OKLAHOMA GAS AND ELECTRIC €O ...eeeereuneeeeennnneeeeennneeeeennnaeeeeennnnnnseeeennnnneeeennnnnnees | seevvnnnnnnnns Joonnnd 02/08/2024 ..... Various 2,019,240 |eevvnniiiiiiiiees 2,486,000 |... . 37,028 [1.G FE
68235P-AF-5 ......... L0 T R [ RN 02/08/2024 ..... GOLDMAN SACHS . 6,297,970 |.eevvnniiiiiiiiins 7,000,000 |...
693475-Bli-4 PNC FINANCIAL SERVICES GROUP INC ...eeeveeeeeeeimeeieeeeeenee e e eeeneieeeeeennnee s e eennnneeeeennnnnes | oeeevnnnninnnns Joennid 01/17/2024 ..... PNC CAPITAL MARKETS LLC ...eerreieeeeeene e e e eeeee e e e e eenne e e e eeenne s e e e eennn e e e e eennnnneeeeennnnnns eeeennnnaeeeennnnnseeeemnnnnnenees Joemmnnannneemnnnnannees 7,000,000 |.eeevennneeeeennnnnns 7,000,000 |...
716973-AG-7 . ..|PFIZER INVESTMENT ENTERPRISES PTE LTD Various ........ . 19,520,700 |. .20,000,000 |.
731020-AA-4 . ..| POLAR TANKERS INC .. GOLDMAN SACHS ... 2,542,333 2,474,386
T4332V-AE-5 . .. |PROG 2022-SFR2 C - CMBS CITIGROUP GLOBAL MARKET .. 3,125,435 3,319,000
74332X-AC-5 . .. |PROG 22SFR4 B - CMBS . WELLS FARGO SECURITIES LLC . .960, 117 1,000,000
74333C-AC-0 . .. |PROG 22SFR7 B - CMBS . Various ......cceeeeveennnnn 6,462,773 6,500,000 |.
74333P-AC-1 ......... PROG 2021-SFR7 B = CMBS .....eeeeeeueeeeemnnieeeeeeeeneeeeeeeree e e e eeenneeeeeeennnaeeeernnnnneeeennnns | oeeevnnninnnes Jonnid 02/16/2024 ..... SANTANDER INVESTMENTS .. 3,854,531 |. 4,500,000 |...
74333T-AC-3 . .. [PROG 2021-SFR8 B — CMBS .......evvuniiiiiiiiiiiiiiiiiiie i rrnni s ennnnes | eeeeennieeeees o 01/19/2024 ..... BANK OF AMERICA MERRILL LYNCH ... .. 923,461 |. .. 1,025,000 |...
T4434U-CR-3 ......... [PHUS 94A BB — CMO/RMBS ......eeeeeeeeeenieeeeeenne e e e eeen e e e eenn s e e e eenne e e e eennnn e e e eennnaneees | oernnnnnennnnns [oreend 03/01/2024 ..... Capitalized Interest (22,040) | (22,040) ...
754730-AH-2 ......... RAYMOND JAMES FINANCIAL INC ...uviiiiiiiiiiiiiiiiien s escrnii s ernni e snnnnnssesnnnnnnnees | oeeeeennnnneens fonnnd 02/01/2024 ..... L N R RO RN 3,760,180 [oeuviiviinnnniiinnnns 5,000,000 |...
76209P-AD-5 ......... RGA GLOBAL FUNDING ...eeeeeeeeeeienneeeeeeene e e e eeeeee e e eeerne e e e eemnn e e e eemnnneeeeennnnnneeeennnnn | severnnnninnnns Jeonnnd 01/08/2024 ..... WELLS FARGO SECURITIES LLC ..eeeereieeeeeeeneeeeeeene e e e eeen s e e e eeene e e e eeenneseeeennnnneeeennn [eeeernnnnneseermnnnnnseermnnnnneees Joeernnnnneeeeennnneeees 4,979,950 |oiiiiiiiiinns 5,000,000 |...
80287C-AC-3 ......... B I T R [ RN 02/15/2024 ..... BANC OF AMERICA SECURITIES ....ciiiiviiiiiiiiiiiisiiciiiis e cieei e reni s s rnnnis s s snnnniseees [oreernnnnnnessnnnnnnnesnnnnnnnees [oevrnnnnnnneennnnneeee. 6,782,512 | 6,872,716 |...
84055*-AF-5 ......... SOUTH TEXAS ELECTRIC COOPERATIVE, INC. . ...02/28/2024 ..... KEYBANC CAPITAL MARKETS ...22,100,000 |...
845743-B0-5 ......... SOUTHWESTERN PUBLIC SERVICE CO ... ...02/08/2024 ..... MORGAN STANLEY & COMPANY ....
857477-CG-6 . ..| STATE STREET CORP ..... J P MORGAN SECURITIES ..
87165B-AU-7 . ..| SYNCHRONY FINANCIAL .. Various ...
89231X-AA-9 . ..| TALNT 2019-1 A - ABS . BNP PARIBAS SECURITIES CORP.
89788M-AS-1 ......... TRUIST FINANCIAL CORP ...euveiiiiiiniieeiiiiie e e ceeii e e e ernii e e ersni e s sennna s e sennnnnsessnnnnns | aeeeeennnnnenes fouand 01/22/2024 ..... TRUIST FINANCIAL CORP
90353K-AX-7 ......... UBSCM 2018-C13 A3 = CMBS ....eeeeeeeeeeeeeeie e e e eeeeie e e e eeenn e e e e e e e e e enna e e e eennnnneeeennnns | oeeernnnninnnes Joennnd 02/21/2024 ..... CITIGROUP GLOBAL MARKET .. .
906548-CX-8 ......... LU0 O PR [SUUUUURRRUUUIN RN 02/07/2024 ..... Various .. 29,657,450 |. ....30,000,000 ...
91159H-JG-6 . o [US BANCORP ...t e e e e e e e e e e e e e e e e e e e e e e e e e e eennnn e eeennnnnes | ereeriniiinnens [ennn 02/09/2024 ..... MORGAN STANLEY & COMPANY .... 2,822,340 [.oeeeeeiiieeieeiinnnns 3,000,000 |...
91159H-J0-4 ......oot [US BANCORP ..eiiiiiiii ittt r s ennnan e ees | eennneeeeeenns [oened 01/18/2024 ..... US BANCORP INVESTMENTS INC. .ieevvieiiiiiiiiiiiiiiiiie e s e ereii s s srnsi e srnnnns s ennnnns oeerrnninnnesrnnnnnsnssnnnnnnnees Jornniinnnnnnnn, 5,000,000 fouuriiiiinnnnniinnnnns 5,000,000 |...
91159H-UR-2 ...eeees [US BANCORP ...t e e et e e e e e e e e e e e e e e e e e e e e e e e e ennnn e e e e ennnnneeees | serrninneeennnn [ereed 01/18/2024 ..... US BANCORP INVESTMENTS INC. .eereeneeeemnneeeeeeemnne e e eeernn e e e eemnnneeeeemnnnaeeeennnnneseeennnnn reeennnnnaeeeemnnnnneeeemnnnnnenees Joemnnnannreemnnnnannees 3,000,000 [.eereeemnnnaeeeeens 3,000,000 |...
927804-G0-1 .........[ VIRGINIA ELECTRIC AND POWER CO .....cevvuniiiiiiiiniiiiiiiisiesinsis s eesiis e ssennsnn s ssnnnnnnes | eennnneeneenns [oonesd 01/02/2024 ..... Various .... 19,975,280 |. ....20,000,000 ...
95000U-3K-7 ......... WELLS FARGO & €O eeeeeeeeeeeeeie e e e eemn e e e e eemn e e e eennee e e e eeennn e e e eeenn e e e e ennnnnneeeennnnnnes | seeevnnninnnes Joennnd 01/16/2024 ..... WELLS FARGO SECURITIES LLC ..eeeeereieeeeeeneeeeeeeene e e e eeenes e e e eeenne e e e eeenne e e e e eennnnneeeennnn eeeennnnaeeeennnnnseeeennnnnnerees Joemmnnannreemnnnnannees 7,000,000 |..eeeveenneeeeeennnnns 7,000,000 |...
959802-AN-1 . ..| WESTERN UNION CO ... SEAPORT GROUP ........eceeevneen 5,004,400 5,000,000
98163H-AE-9 . ..| WOSAT 2021-A C - ABS . BNP PARIBAS SECURITIES CORP. 2,813,203 3,000,000
981631I-AD-8 . ..| WOART 2020-B A4 - ABS .. BNP PARIBAS SECURITIES CORP. .. 1,769,078 |. ..1,782,378 |.
00845#-AE-7 . .| AUSTRALIAN GAS NETWORKS LTD NAB CAPITAL ovvvviieeeeennnnns .19,000,000 |. .19,000,000 |.
03629#-AS-2 . .. [ETSA UTILITIES FINANCE PTY LTD .03/13/2024 STONECASTLE SECURITIES, LLC, NEW YORK . 39,745,080 |. . 40,500,000 |.
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 855,753,780 882,782,836 3,892,213 XXX
2509999997. Total - Bonds - Part 3 870,636,510 897,556,408 3,968,807 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 870,636,510 897,556,408 3,968,807 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks
02079%-30-5 ......... ALPHABET CL A ORD ...iiiiiinieiiiiii e et s e e ernna e s sennnn s e sesnnnnsessnnnns | cennnnneeeennns fovuand 02/23/2024 ..... Various ...
03027X-10-0 ......... AMERICAN TOWER REIT ..eeeeeeeeeeeen e e e eeen e e e e eem e e e e e e e e e e e e e e e e ennn e e e eennnnnneeeennnn | cvnnnenennsnnns Jonnnd 02/29/2024 ..... Various ...
03750L-10-9 ......... APARTMENT INCOME REIT ORD ....ceievvrinnieeiiiniieeeiciiiieeeeernnin e e cennin e s sesnnnn e sssnnnnnnessees | sennnnneeeeenns founnd 03/28/2024 ..... Various
037833-10-0 ......... APPLE ORD ... eeeeeeete e e eeeeeee e e e e emmee e e e e emnn e e e e ennna e e e eennnn e e e eennnnaeeeennnnnaneeennnnnnnneees | crrnieeeeeennnn oo 03/28/2024 ..... EVERCORE GROUP LLC ...
039483-10-2 ARCHER DANIELS MIDLAND ORD ...evvvnniiiirriiniiiiiiiin e e ecennieeeersnineessssnnnn e ssesnnnnsessennnnns | cesnnnneeeeenns founnd 01/04/2024 ..... IS Group
071813-10-9 . ..| BAXTER INTERNATIONAL ORD . 01/04/2024 UBS Securities LLC . N
103304-10-1 . ..|BOYD GAMING ORD .. Various ..781.000 |.
127696-10-0 . ..| CAESARS ENTERTAINMENT ORD Various .11,197.000 |.
148929-10-2 .. .| CAVA GROUP ORD ... .02/09/2024 TRANSFER .. . 22,857.000 |.
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191216-10-0 ......... L 0 PPPPPPPPPPPPPPPPPP IDPPDPPPPOPPPPPPY R 01/24/2024 ..... EVERCORE GROUP LLC ... ... 54,593 |.
205887-10-2 ......... CONAGRA BRANDS ORD .....vvvvvvvvvnusssnnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | sonsnnnnnnnnns [ooeed 01/04/2024 ... JEFFRIES ... 26,139 |.
22822V-10-1 ......... CROWN CASTLE ORD ... | vvvvinninninns [ 03/26/2024 ... Various ..619,606 |.
253868-10-3 ......... DIGITAL REALTY REIT ORD .eeeeeeiiieeiiiccecceecceeeeeeeeeeeeneeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ e, [ 02/16/2024 ... NATL FINANCIAL SERVICES CORP (NFS) ... .. 37,404 |.
254687-10-6 ......... WALT DISNEY ORD ...eeueueuunnnnunnnnnnnnsiinsiiassssssssss s ssss s sssnssnnsnnnnnnnnns | snsssssssssnnns [ooeed 01/04/2024 ..... GOLDMAN SACHS INTERNATIONAL ...
26614N-10-2 ......... DUPONT DE NEMOURS ORD ......uuuuuuuunnunnnnnini s | snnnnnnnnnnnnns [ooeed 02/07/2024 ..... MORGAN STANLEY SMITH BARNEY ...
204429-10-5 ......... |EQUIFAX ORD ..eeniiiiiiiii s ssesseiienns | sereeeeeeennnns foeen 02/23/2024 ... Various ... 288.000 |....
204440-70-0 . B = L (T N RN 03/28/2024 ... Various ... 793.000 |....
207178-10-5 ESSEX PROPERTY REIT ORD 02/20/2024 ... Various ...
30225T-10-2 . ..|EXTRA SPACE STORAGE REIT ORD 03/21/2024 Various ..6,609.000 |.
30231G-10-2 . ..| EXXON MOBIL ORD .. 02/20/2024 Various ... .12,300.000 |.
36168Q-10-4 . ..| GFL ENVIRONVENTAL ORD 01/10/2024 BAY CREST PARTNERS LLC . ..8,600.000 |. .
372460-10-5 ......... GENUINE PARTS ORD 03/05/2024 ... T RN 8,231.000 |.... ,208,206 |.
42226K-10-5 ......... HEALTHCARE REALTY TRUST CL A ORD ... 02/16/2024 ... NATL FINANCIAL SERVICES CORP (NFS) ..eeeeieiiiiiiiiiiiiiiiiiieiis e [eeeeeeeeeeeeeeeeeneens 3,472.000 |.... ... 50,750 |.
42250P-10-3 ......... HEALTHPEAK PROPERTIES ORD ... | snnnnnnnnnnnnns [ 03/22/2024 ..... Various ....17,767.000 |.... .. 306,319 |.
436440-10-1 ......... HOLOGIC ORD ..uvvvviiiiiiiiiiiiiiiii s nnnnnns | nnnsnnnnnnnnns [ 01/04/2024 ... MORGAN STANLEY & €O .eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen e 1,200.000 |.... .. 87,624 |.
46284V-10-1 ......... IRON MOUNTAIN ORD .. P 01/05/2024 ..... Various
502441-30-6 ......... LVNH MOET HENNESSY LOUIS VUITTON ADR ... P R 03/05/2024 ... Various ...
74460D0-10-9 ......... PUBLIC STORAGE REIT ORD ....eeveereereiiiiiiiiiiiiiiiieiiiseseeeeseseeeesessssessssssessssssssssssssssnnnnees | sessssssnnnnnns [ooeed 03/11/2024 ..... Various ...
75513E-10-1 2L R RSPRPORPRPORTRPRR (PP RN 01/04/2024 ... MERRILL LYNCH PIERCE FENNER & SMITH INC. 200.000 |....
756109-10-4 . ..|REALTY INCOME REIT ORD . 01/23/2024 CORPORATE ACTION ... .12,704.064 |.
79466L-30-2 . .. | SALESFORCE ORD ... 03/28/2024 Various ..767.000 |.
874039-10-0 . ..| TAIWAN SEMICONDUCTOR MNFTG ADR 5 ORD . 03/28/2024 Various .11,016.000 |.
89417E-10-9 . ..| TRAVELERS COMPANIES ORD ... Various
91324P-10-2 . .. | UNITEDHEALTH GRP ORD . Various .
925652-10-9 ......... VICH PPTYS ORD ..vvvvvvrurrruunsissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnss | nnnsssnnnnnnns [ooeed 02/26/2024 ... Various ... . 628,121 |.
962166-10-4 ......... WEYERHAEUSER REIT ...eviiiiiiiiiiiiiiiiiiiiiiiiisiitstessssessssssssssesssssssssssssssssssssssssssssssnnnsnnes | sesssssnnnnnns [ooeed 03/14/2024 ... Various ....29,730.000 |.... 983,947 |.
D35415-10-4 ......... INFINEON TECHNOLOGIES N ORD . T 03/28/2024 ... JP Morgan Securities LLC ......ceviviiiiiiiiiiiiiiiiiiiiiiicicccccccceecceeeeeeeeeeeeeeeeeeenees e 4,417.000 |.... 150,966 |.
D3R14P-10-9 ......... HENSOLDT ORD ... B.. 01/12/2024 ..... Various ... ....10,179.000 |.... 205,242 |.
F5433L-10-3 ......... KERING ORD B.. 03/28/2024 ... T NN 1,085.000 |.... 470,377 |.
60593M-10-7 ASTRAZENECA ORD B.. 03/28/2024 ... JEFFERIES INTL LTD ... 604.000 |.... .. 82,438 |.
608288-10-5 . ..|BARRATT DEVELOPMENTS ORD .. B.. 03/28/2024 Various ......oooeeeennnn .17,588.000 |. 106,669
G12793-10-8 . ..|BP ORD .. B.. 02/01/2024 CITIGROUP GLOBAL MKTS INC (TAXABLE FI) .32,610.000 |. 194,423
625508-10-5 . ..| CRH PUBLIC LIMITED ORD . B.. 01/11/2024 CITIGROUP GLOBAL MKTS INC (TAXABLE FI) 3,143.000 |. 221,959
680827-10-1 . ..[SHELL ORD ... B.. 02/01/2024 RBC DOMINION SEC. INC ..... ..2,797.000 |. 89,357
K76530-10-5 . ..| ORSTED ORD .. B.. 02/09/2024 REDBURN (EUROPE) LIMITED . 8,443.000 |. .. 467,937 |.
N20944-10-9 ......... CNH INDUSTRIAL ORD . ... |C.. coe [ 03/27/2024 ... Var ious ....58,689.000 |.... 729,189 |.
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 17,145,642
3134#1-00-1 .........|FHLB Des Moines - Activity Stock ..... U I P 03/01/2024 ..... Direct .... ...337,500.000 |.... .... 33,750,000 |.
759470-10-7 . ..|RELIANCE INDUSTRIES 144A ....... C.. 02/02/2024 Various ... .11,481.000 |. ..807,574 |.
796050-88-8 ......... SAMSUNG ELECTRONICS REG S GOR ... | O 01/10/2024 ..... Stanford C.Bernstein & Co., LLC . 305.000 |.... 444,210 |.

5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other

35,001,783
5989999997. Total - Common Stocks - Part 3 52,147,425
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 52,147,425
5999999999. Total - Preferred and Common Stocks 52,147,425
6009999999 - Totals 922,783,935 XXX 3,968,807 XXX
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..302155-BB-1 | EXPORT-IMPORT BANK OF THE UNITED STATES ..... |....... . 03/10/2024 . |Paydoun ......cooeeeiiiiiins fonininiiii e 4,714 ... 4,714 3 4 T L4714 ) ....30 | 12/10/2025 .
..36176M-PD-9 | G2 770220 = RMBS .......oeevvviiiiiiiiiiiiieiiieeens [ . 03/01/2024 . | Paydoun ... ... 16,787 ...16,787 . 17,3% ... ..16,787 |.. ...112 . 07/20/2031 .
..36176M-PE-7 |G2 770221 = RUBS ......ccovvvriiiiiiiiiiiiiiiiieeens [ . 03/01/2024 . | Paydoun ... .... 3,050 ...3,1% |.... ... 3,050 |.. ....20 |. 06/20/2036 .
..36176M-PF-4 G2 770222 - RMBS .........ccoeveeeeeeeennnenns [ . 03/01/2024 . | Paydoun ... ... 14,167 ... 14,912 ... .. 14,167 |.. ....9 | 08/20/2031 .
.. 36179U-NG-1 | G2 MAO3OT — RUBS .....oooveviiiiiiiiiiiiiiiiieeeeens [ . 03/01/2024 . | Paydoun ... .... 31 |. 09/20/2042 .
..361790-TZ-1 | G2 MA7768 = RMBS .........evvvmmmmmmnnnnnnnnnninnnnn [eeeeenn . 03/01/2024 . | Paydoun ... ,565 . 12/20/2051 .
..3617AA-X3-3 | G2 A09B98 — RMBS .......cooevveiiiiiiinii [ . 03/01/2024 . | Paydoun ... ....50 |. 01/20/2036 .
..36180B-AY-7 |G2 AD0023 - RMBS ..........coeeviieeeeeiieiennenens [ . 03/01/2024 . | Paydoun ... ...20 |. 04/20/2033 .
..36182N-RN-5 | G2 AH5893 — RMBS .....ccooeiiiiiiiiiiiiiiiiiens [ . 03/01/2024 . | Paydoun ... . 04/20/2039 .
..361830-2B-4 |GN AK7038 - RMBS . 03/01/2024 . |Paydown . 03/15/2045 .
..36185B-0J-8 |GN AM8557 - RWBS . 03/01/2024 . |Paydown . 05/15/2045 .
..36193P-DIV-2 | G2 AS4617 - RUBS . 03/01/2024 . |Paydown . 04/20/2046 .
..36200M-J6-1 |GN 604285 - RMBS .........coeevererriinnninnnnnnns [ s . 03/01/2024 . | Paydoun ... . 05/15/2033 .
..36200N-YN-5 | GN 605617 = RMBS ........ccevvvvvrvrrrrrrrinniinnnns [eeeeenn . 03/01/2024 . | Paydoun ... . 07/15/2034 .
..36205A-NN-0 | GN 384797 - RMBS ........oooevvrnriirnninnns [on . 03/01/2024 . | Paydoun ... . 09/15/2025 .
..36209R-YC-1 | GN 479607 - RMBS .......oevvvrrriiiiiiiiiiiiieieeens [ . 03/01/2024 . | Paydoun ... . 10/15/2041 .
..3620A6-CS-4 |GN 720181 = RMBS .......oevvvvvveeiiiiiiiiiiiiiiinns [ eeeeenn . 03/01/2024 . | Paydoun ... . 07/15/2039 .
..3620A6-DV-6 |GN 720216 - RMBS .........covvvrriiiiiiiiiiiieieeens [ . 03/01/2024 . | Paydoun ... . 07/15/2039 .
..3620A6-FR-3 | GN 720276 - RUBS .........covvvvriiiiiiiiiiiiiienens [eeeenn . 03/01/2024 . | Paydoun ... . 08/15/2039 .
..3620A9-3J-8 | GN 723601 - RMBS ......covvvvririiiiiiiiiiiieeeeeens [ . 03/01/2024 . | Paydoun ... . 01/15/2040 .
..3620A9-YU-9 | GN 723523 - RMBS . 03/01/2024 . |Paydown . 12/15/2039 .
..3620A9-ZA-2 | GN 723537 - RMBS . 03/01/2024 . |Paydown . 12/15/2039 .
..3620AK-YQ-3 |GN 732519 - RMBS . 03/01/2024 . |Paydown . 07/15/2040 .
..3620AR-3D-1 |GN 737996 - RWBS . . |. 03/01/2024 . | Paydown . 02/15/2041 .
..3620AX-6F-0 |GN 743470 - RWBS . . |- 03/01/2024 . | Paydown . 06/15/2040 .
..36230L-CT-4 |GN 751882 = RMBS .......oevvvviriiiiiiiiiiiinieeeens [ . 03/01/2024 . | Paydoun ... . 11/15/2040 .
.. 36241K-GU-6 | GN 782011 = RMBS .......cevvvvvveiiiiiiiiiiiiiiiiens [ eeeeenn . 03/01/2024 . | Paydoun ... . 12/15/2035 .
..36290Q-N-6 | GN 614169 = RUBS ........oovvvvrrriiiiiiiiiiiineenns [ . 03/01/2024 . | Paydoun ... . 07/15/2033 .
..36290V-2G-8 |GN 619175 = RUBS ......ooovvvririiiiiiiiiiiiiiienens [ . 03/01/2024 . | Paydoun ... . 12/15/2034 .
..36296F-UB-8 | GN 690105 = RMBS .......oeevvrrrrriiiiiiiiiiniieeens [ . 03/01/2024 . | Paydoun ... . 07/15/2038 .
..362960-Y7-8 |GN 698334 - RMBS ......ccoeeiiiiiiiiiiiiiiiiin [ . 03/01/2024 . | Paydoun ... . 05/15/2039 .
..36296T-RA-3 | GN 700781 - RMBS ... 03/01/2024 . | Paydown . 10/15/2038 .
..38378G-RW-2 | GNR 2012-143 LA - CMO/RMBS 03/01/2024 . |Paydown K . 12/20/2042 .
..38378Y-TN-9 | GNR 2013-165 LZ - CMO/RMBS 03/01/2024 . | Paydown ..202,247 |. .227,621 . 11/16/2043 .
..38379A-QY-9 | GNR 2014-026 LZ - CMO/RMBS 03/01/2024 . |Paydown ..202,014 |. .329,166 . 02/16/2044 .
..42328B-AE-2 |HELIOS LEASING | LLC .... 02/16/2024 . | Paydown .7,927 | 7,927 . 05/16/2025 .
..911760-FH-4 | VENDE 1995-1 2 = CMO/RMBS .......eevvvmnninninnnn [eeeenn . 03/01/2024 . | Paydoun ... .1,4% |.. . 02/15/2025 .
..911760-FZ-4 | VENDE 1995-2 1 - CMO/RMBS .......ccoeviviiiiiiins [ereenn . 03/01/2024 . | Paydoun ... . 06/15/2025 .
..911760-GJ-9 | VENDE 1995-2 3 — CMO/RMBS ........evvvvvevvvnnnnns [ereeenn . 03/01/2024 . | Paydoun ... . 06/15/2025 .
..911760-KG-0 | VENDE 1997-1 3A - CMO/RMBS ........coeeeeeeieenns [orennn . 03/01/2024 . | Paydoun ... .. . 12/15/2026 .
..912810-TV-0 |UNITED STATES TREASLRY .....coovvvrviininnniieinns [oenn . 02/26/2024 . |Various ... ........4,884,819 |.. . (27,110) |.... . 11/15/2053 .
..91282C-J2-5 |UNITED STATES TREASLRY ......cooovvvvininnnnnnnnns [oenens . 02/28/2024 . | Various Y SN |- N Y L. N R AR 6,708,259 |.. L (17,737) |.... . 02/15/2034 .
..91282C-KA-8 | UNITED STATES TREASLRY ........coeeeveeeeeeeeeeens [ . 02/28/2024 . | MORGAN STANLEY ........... |oeeeeeeerereennnns. |ooo... 1,089,859 |........ 1,100,000 |........ 1,089,992 [.ooooeeiiiiiiiiiiies fooveeeiiiiiiines Jooveeeeen 27 o foveeeeeennnnn2? o s 1,090,018 |.. ... (159) |.... . 02/15/2027 .
0109999999. Subtotal - Bonds - U.S. Governments 13,866,374 13,907,207 13,999,471 (45,005) XXX
..30711X-AT-1 | CAS 2015-C01 1M2 - CDO/CMO/RMBS .......cccceeees [ereennn | 03/25/2024 . ‘Paydown ............................................................................................................ . 02/25/2025 . [1.A ........
..30711X-CB-8 | CAS 2016-C02 1M2 - CMO/RMBS .........cccoovvviin foeeennn . 03/25/2024 . |Paydown ......ooeevveeeeeees Joveeeeeeeeeeeeeeeees |oee.... 49,858 )., 49,858 ... 56,846 |............52,021 |...coiiiiinnn foeeennn (2,163) i e (2,163) ) e 49,888 [ o, . 09/25/2028 . [1.A ........
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..30711X-DK-7 | CAS 2016-C05 212 ~ CMO/RMBS .........evvvvvvvvnnn [ereeenn . 03/25/2024 . | Paydoun ... ... 61,794 ...61,794 ...64,766 |.... ....(2,973) | ..61,79% |.. ...990 |. 01/25/2029 . [1.A ........
..30711X-GP-3 | CAS 2017-C02 212 ~ CMO/RMBS ........cevvvvvvvvnns [ereeenn . 03/25/2024 . | Paydoun ... . 09/25/2029 . [1.A ........
..307681-AA-6 | FARM 2021-1 A ~ CMO/RMBS .........cevvvvvvvvenenns [ereenn . 03/01/2024 . | Paydoun ... ..107,491 |.... . 01/25/2051 . [1.A FE .
..3128K7-NM-6 | FH A46696 - RUBS ..........ooovvvvviiiiiiiiiniiennns [eeens . 03/01/2024 . | Paydoun ... ....1,388 |.... . 08/01/2035 . [1.A ........
..3128LX-AE-0 |FH GO1805 = RMBS ........ceevvereeeereiiiiiiiiiiinns [eeeeenn . 03/01/2024 . | Paydoun ... ...26,300 |.... . 04/01/2035 . [1.A ........
..3128LX-KD-1 |FH G02092 - RMBS ...........coeverreeerninnineneeens [ . 03/01/2024 . | Paydoun ... ... 4,991 . 02/01/2036 . [1.A ........
..3128M7-JC-1 |FH GO5359 - RMBS .....ccooeeiiiiiiiiiiiiiiiiieeeeees [ . 03/01/2024 . | Paydoun ... . 11/01/2033 . [1.A ........
..3128M9-W-1 |FH GO7528 - RMBS ........covvvvriiiiiiiiiiiiiieeeens [ . 03/01/2024 . | Paydoun ... .... 116,061 . 09/01/2043 . [1.A ........
..3128MD-RJ-4 |FH G14789 - RUBS .......ooovvviriiiiiiiiiiiiinienens [ . 03/01/2024 . | Paydoun ... ... 9,964 . 07/01/2028 . [1.A ........
..3128\F-0B-7 |FH G16550 - RWBS . 03/01/2024 . |Paydown .9,047 . 05/01/2033 . [1.A .
..3128MJ-20-1 |FH GO8779 - RMBS . 03/01/2024 . |Paydown . 09/01/2047 . [1.A .
..3128MJ-25-8 |FH GO8784 - RMBS . 03/01/2024 . |Paydown . 10/01/2047 . (1.A .
..3128MJ-4V-9 |FH GO8835 - RUBS .........covvvvriiiiiiiiiiiiiieeens [eenenn . 03/01/2024 . | Paydoun ... . . 09/01/2048 . [1.A ........
..3128MJ-83-5 |FH GO8537 - RMBS ........covvvvriiviiiiiiiiiiiieeens [ . 03/01/2024 . | Paydoun ... 103,992 . 07/01/2043 . [1.A ........
..3128MJ-SS-0 |FH GO8528 — RUBS .........covvvvviiiiiiiiiiiiiieeens [eeeenn . 03/01/2024 . | Paydoun ... 101,402 . 04/01/2043 . [1.A ........
..3128MJ-Y6-1 |FH GO8732 = RMBS .......oovvvviriiiiiiiiiiieieeeeens [ . 03/01/2024 . | Paydoun ... . 1170172046 . [1.A ........
..3128MJ-Z0-6 |FH GO8750 ~ RMBS ........cevvvvvveeeriiiiiiiniiinnns [eeeeenn . 03/01/2024 . | Paydoun ... . 03/01/2047 . [1.A ........
..3128MM-UC-5 |FH G18578 = RMBS ........cevvvvvvvrrrririiinnniinnns [ eeeeenn . 03/01/2024 . | Paydoun ... . 12/01/2030 . [1.A ........
..3128MM-UG-6 |FH G18582 ~ RUBS ........ccovvvviiiiiiiiiiiiiiienens [ . 03/01/2024 . | Paydoun ... . 01/01/2031 . [1.A ........
..3128MM-U0-4 |FH G18590 - RMBS ........oovvririiiiiiiiiiiiieieeens [ . 03/01/2024 . | Paydoun ... . 03/01/2031 . [1.A ........
..3128\M-VG-5 |FH G18614 - RMBS . 03/01/2024 . |Paydown . 10/01/2031 . (1.
..3128\M-VZ-3 |FH G18631 - RMBS . 03/01/2024 . |Paydown . 02/01/2032 . (1.
..3128\M-WI7-4 | FH G18669 - RMBS . 03/01/2024 . |Paydown . 12/01/2032 . (1.
..3128MM-WU-3 | FH G18658 - RMBS . . |. 03/01/2024 . | Paydown . 09/01/2032 . (1.
..3128MM-1IY-5 |FH G18662 - RMBS . . |- 03/01/2024 . | Paydown . 10/01/2082 . (1.
..3128MM-X8-1 |FH G18702 = RMBS ........cevvvvvvvvrrrririirniiinnns [ eeeeenn . 03/01/2024 . | Paydoun ... . 08/01/2033 . (1.
. 3128MM-XF-5 |FH G18677 = RMBS .........evvmmmmmmmnnnnninnniinnnns [ eeeeenn . 03/01/2024 . | Paydoun ... . 02/01/2083 . [1.A ........
..3128MM-XK-4 | FH G18681 = RMBS ..........evvmmmmmmnnninniniiniinns [ eeeeenn . 03/01/2024 . | Paydoun ... . 03/01/2033 . [1.A ........
..3128PU-CN-0 |FH J14577 - RMBS .....ooooeeeiiininni [ . 03/01/2024 . | Paydoun ... . 03/01/2026 . [1.A ........
..31202L-GC-3 |FH CO3795 - RMBS .....cooeeeiiiiiiieiiiiiiiiiiieeens [ . 03/01/2024 . | Paydoun ... . 04/01/2042 . (1.A ........
..312930-VK-3 |FH A84218 - RUBS ........ooovvrviiiiiiiiiiiiniienens [ . 03/01/2024 . | Paydoun ... . 05/01/2038 . [1.A ........
..312936-Y2-7 |FH A89729 - RWBS . 03/01/2024 . | Paydown . 11/01/2039 . (1.
..312936-YZ-4 |FH A89728 - RUBS . 03/01/2024 . |Paydown . 10/01/2039 . (1.
..312939-JD-4 |FH A91160 - RMBS . 03/01/2024 . | Paydown . 02/01/2040 . (1.
..312042-27-1 |FH A94386 - RWBS . 03/01/2024 . |Paydown . 10/01/2040 . (1.
..312043-BR-3 | FH A94548 - RMBS . 03/01/2024 . |Paydown . 1070172040 . (1.
..312043-F3-2 |FH A94686 - RUBS ........ocovvvviiiiiiiiiiiiiiienens [ . 03/01/2024 . | Paydoun ... . 11/01/2040 . (1.
..312043-F4-0 |FH A94687 - RUBS .......oovvvvrriiiiiiiiiiiiieeeeens [ . 03/01/2024 . | Paydoun ... . 1170172040 . (1.A ........
..312045-A4-0 |FH A96327 - RWBS .......oooeeerinnnnnnnn [ . 03/01/2024 . | Paydoun ... . 01/01/2041 . [1.A ........
..31207V-7G-7 |FH A39895 - RMBS .....ccooeeiiiiiiiiiiiiiiiiin [ . 03/01/2024 . | Paydoun ... . 11/01/2035 . [1.A ........
..3131UD-5T-9 |FH ZI1758 = RMBS .......oevvvveiiiiiiiiiiiiiiiiinens [ eeeeenn . 03/01/2024 . | Paydoun ... . 05/01/2034 . [1.A ........
..3131WD-7E-0 |FH Z11793 - RUBS .... . 03/01/2024 . | Paydoun ... . 05/01/2034 . [1.A ........
..3131WD-BJ-4 |FH Z10941 - RVBS .... . |- 03/01/2024 . | Paydoun ... . 11/01/2033 . [1.A ........
..3131WE-28-2 |FH Z12585 - RWBS .... . |- 03/01/2024 . | Paydoun ... . 10/01/2034 . (1.A ........
..3131WF-SC-6 |FH Z13215 - RWBS . 03/01/2024 . | Paydown . 04/01/2035 . [1.A .
..3131WG-6B-0 |FH Z14466 - RUBS .... . 03/01/2024 . | Paydoun ... . 07/01/2035 . [1.A ........
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. 3131WG-FR-5 |FH ZI3776 = RMBS .......cevvvveriiiiiiiiiiiiiiiiinns [ eeeeenn . 03/01/2024 . | Paydoun ... . 11/01/2035 . [1.A ........
. 313MWG-HH-5 |FH Z13832 - RMBS ......oooeeeeeeee [ . 03/01/2024 . | Paydoun ... . 11/01/2035 . [1.A ........
. 3131WK-VP-2 |FH Z16922 - RMBS ........oooeeviiiininnn [ . 03/01/2024 . | Paydoun ... . 12/01/2087 . [1.A ........
L 3131WM-HI-9 | FH Z18345 - RMBS ......coooeeeeeee [ . 03/01/2024 . | Paydoun ... . 12/01/2038 . [1.A ........
.. 3131WN-6F-6 |FH Z19870 = RMBS ........cevvvvmeiiiiiiiiiiiiiiinnns [ eeeeenn . 03/01/2024 . | Paydoun ... . 04/01/2040 . [1.A ........
.. 31310N-0A-5 |FH Z19449 - RMBS ......coooeeiiiiiiiiiiiiiiiiinnns [ . 03/01/2024 . | Paydoun ... . 11/01/2039 . [1.A ........
L.313IWQ-LY-1 |FH ZJ0343 - RMBS ... [ . 03/01/2024 . | Paydoun ... . 08/01/2040 . [1.A ........
..3131MQ-QP-5 |FH ZJ0462 - RMBS ........ooeeeeeeieeeeee [ . 03/01/2024 . | Paydoun ... . 09/01/2040 . [1.A ........
..31310Q-RU-3 |FH ZJ0499 - RMBS .....cooeiiiiiiiiiiiiiiiieieeens [ . 03/01/2024 . | Paydoun ... . 09/01/2040 . [1.A ........
..31310Q-UC-9 | FH ZJ0579 - RWBS . 03/01/2024 . |Paydown . 10/01/2040 . (1.A .
..3131W0-XU-6 |FH ZJ0691 - RVBS . 03/01/2024 . |Paydown . 11/01/2040 . [1.A .
..3131WR-GC-3 |FH ZJ1095 - RWBS . 03/01/2024 . |Paydown . 01/01/2041 . [1.A .
L 3131WR-KD-6 |FH ZJ1192 - RMBS ..oooeeeieeiiii [ . 03/01/2024 . | Paydoun ... . 02/01/2041 . [1.A ........
. 3131WR-LV=5 |FH ZJ1240 - RMBS ........oooeerrreniin [ . 03/01/2024 . | Paydoun ... . 02/01/2041 . [1.A ........
..3131WR-R9-8 |FH ZJ1412 - RMBS .....oooeeeernrn [ . 03/01/2024 . | Paydoun ... . 03/01/2041 . [1.A ........
. 3131WX-D4-1 |FH ZJ6423 - RMBS ..o [ . 03/01/2024 . | Paydoun ... . 09/01/2032 . [1.A ........
L3131XG-LC-0 |FH ZL1223 - RMBS ..o [ . 03/01/2024 . | Paydoun ... . 04/01/2041 . [1.A ........
..3131XG-LD-8 |FH ZL1224 - RMBS .........oooeereneennnn [ . 03/01/2024 . | Paydoun ... . 04/01/2041 . [1.A ........
..3131XH-BQ-8 |FH ZL1847 = RMBS .......eevvvveiiiiiiiiiiiiiiiiinnns [ eeeeenn . 03/01/2024 . | Paydoun ... . 08/01/2041 . [1.A ........
L 3131XH-SL-1 |FH ZL2323 - RMBS ... [ . 03/01/2024 . | Paydoun ... . 1170172041 . (1.A ........
..3131XJ-4V-1 |FH ZL3536 - RWBS . 03/01/2024 . |Paydown . 08/01/2042 . (1.
..31320H-5X-5 |FH ZA0862 - RMBS . 03/01/2024 . |Paydown . 11/01/2032 . (1.
..3132A1-BY-9 | FH ZS0955 - RMBS . 03/01/2024 . |Paydown . 10/01/2035 . (1.
..3132A1-VU-5 |FH 781527 - RWBS . . |. 03/01/2024 . | Paydown . 06/01/2036 . (1.
..3132A2-FV-9 |FH ZS1980 - RWBS . . |- 03/01/2024 . | Paydown . 09/01/2037 . (1.
..3132A3-Nii-6 | FH 283105 - RMBS ........cooevereneeeeenns [ . 03/01/2024 . | Paydoun ... . 02/01/2041 . (1.
..3132A3-QD-5 |FH 783152 - RMBS ....coooviiiiiiiiiiiiiiiiiieeeeeees [ . 03/01/2024 . | Paydoun ... . 03/01/2041 . [1.A ........
..3132A3-SL-5 |FH Z83223 - RMBS ........evvvmmmmmmnnnnnnnnnninnnnnn [eeneens . 03/01/2024 . | Paydoun ... . 02/01/2041 . [1.A ........
.. 3132A3-TF-7 |FH 783250 - RMBS ....cooviiiiiiiiiiiiiiiiiieeeeeeees [ . 03/01/2024 . | Paydoun ... . 06/01/2041 . [1.A ........
.. 3132A4-U0-9 |FH ZS4191 - RMBS ......oooeeeeeneie [ . 03/01/2024 . | Paydoun ... . 07/01/2035 . [1.A ........
..313204-UT-3 |FH ZS4194 - RMBS .....oooeiiiiiiiiiiiiiiiiieees [ . 03/01/2024 . | Paydoun ... . 08/01/2035 . [1.A ........
..3132A7-ND-9 | FH ZS6688 - RMBS . 03/01/2024 . | Paydown . 04/01/2028 . (1.
..3132AC-YM-6 |FH ZT0716 - RMBS . 03/01/2024 . |Paydown . 10/01/2033 . (1.
..3132AD-LT-3 |FH ZT1238 - RUBS . 03/01/2024 . | Paydown . 07/01/2042 . (1.
..3132CW-5X-8 | FH SB0862 - RWBS . 03/01/2024 . |Paydown . 12/01/2087 . (1.
..31320W-ZR-8 | FH SB0752 - RWBS . 03/01/2024 . |Paydown . 10/01/2037 . (1.
..313205-311-2 |FH SB8004 - RUBS .......ooovvviviiiiiiiiiiiiiiieeens [ . 03/01/2024 . | Paydoun ... . 07/01/2034 . (1.
..313206-3R-1 |FH SBB008 — RMBS ........cevvvvvvvvvrvrriiinniinnnns [ eeeenn . 03/01/2024 . | Paydoun ... . 08/01/2034 . [1.A ........
..313205-3T-7 |FH SB8010 = RMBS .......cevvvvvviiiiiiiiiiiiiiiiiens [ eeeenn . 03/01/2024 . | Paydoun ... . 10/01/2034 . [1.A ........
..313205-3Y-6 |FH SB8015 = RMBS ......oovvvvviiiiiiiiiiieieeeeeeens [ . 03/01/2024 . | Paydoun ... . 1170172034 . (1.A ........
..313205-6J-6 |FH SBBO73 - RUBS .......covvvviviiiiiiiiiiiiiiienens [ . 03/01/2024 . | Paydoun ... . 11/01/2035 . [1.A ........
..313206-AT-7 |FH SB8118 = RMBS .......eevvvvvrriririiiiiiiiiiiinns [ eeeenn . 03/01/2024 . | Paydoun ... . 09/01/2036 . [1.A ........
..3132D6-AX-8 |FH SB8122 - RWBS .... . |- 03/01/2024 . | Paydoun ... . 10/01/2036 . [1.A ........
..313206-C3-2 |FH SB8190 - RWBS .... . |- 03/01/2024 . | Paydoun ... . 1170172037 . [1.A ........
..313206-CV-0 |FH SB8184 - RWBS . 03/01/2024 . | Paydown . 10/01/2087 . [1.A .
..313206-D5-6 |FH SB8224 - RMBS ... . 03/01/2024 . | Paydoun ... . 04/01/2038 . [1.A ........
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..313206-DK-3 |FH SB8206 - RUBS ........ooovvvviiiiiiiiiiiiiiiieens [ . 03/01/2024 . | Paydoun ... 1,814 |.01/01/2038 . [1.A ........
..313206-DX-5 |FH SB8218 - RMBS ........oovvvvviiiiiiiiiiiiieeeeees [ . 03/01/2024 . | Paydoun ... . 03/01/2038 . [1.A ........
..313206-EG-1 |FH SB8235 - RMBS .....ccooeeeiiiiiiiiiiiiiiieeeeens [ . 03/01/2024 . | Paydoun ... . 06/01/2038 . [1.A ........
..3132D6-ER-7 |FH SB8244 - RMBS ......ccooeeiiiiiiiiiiiiiiiiienns [ . 03/01/2024 . | Paydoun ... . 07/01/2038 . [1.A ........
..313200-G5-9 |FH SD2920 ~ RMBS .........evvvmmmmmmmnnnnnnnninnnnnn [eeeeenn . 03/01/2024 . | Paydoun ... . 05/01/2053 . [1.A ........
..3132DV-3T-0 |FH SDB010 - RMBS .....ceovvrriiiiiiiiiiiieieieeeeens [ . 03/01/2024 . | Paydoun ... . 09/01/2049 . (1.A ........
.. 31320V-4E-2 |FH SDB021 - RMBS ......oooevvriiiiininn [ . 03/01/2024 . | Paydoun ... . . 09/01/2049 . [1.A ........
.. 31320V-4H-5 |FH SDB024 - RMBS ......cooeeiieiiiiiiiiiiiiiiiieenes oo . 03/01/2024 . | Paydoun ... . (3,501) |... . 11/01/2049 . [1.A ........
..3132DV-5K-7 |FH SDB050 - RMBS ......ocoevvvriiiiiiniiis [ . 03/01/2024 . | Paydoun ... ... (374)]... . 03/01/2050 . [1.A ........
..31320V-5li-1 |FH SDB061 - RWBS . 03/01/2024 . |Paydown ..(9,023) . 05/01/2050 . [1.A .
..31320V-6C-4 |FH SDB067 - RWBS . 03/01/2024 . |Paydown (12,204) . 06/01/2050 . [1.A .
..3132DV-6R-1 |FH SDB08O - RWBS . 03/01/2024 . |Paydown . (3,083) . 06/01/2050 . [1.A .
..31320V-6U-4 |FH SDB0B3 - RMBS .......cooevvrriiiniininiis [ . 03/01/2024 . | Paydoun ... . . .. (16,186) |... . 08/01/2050 . [1.A ........
..3132DV-7K-5 |FH SDB098 - RMBS .........ccoeerreeeeeeneenenns [ . 03/01/2024 . | Paydoun ... 236,659 244,434 |.... L (7,912) ... . 10/01/2050 . [1.A ........
..3132DV-7L-3 |FH SDB099 - RMBS .....cooeeeiiiiiiiiiiiiiiiiieeeeees [ . 03/01/2024 . | Paydoun ... 150,514 157,246 |.... . (8,360) |... . 10/01/2050 . [1.A ........
..313200-AD-5 |FH SDB104 - RMBS .........coeeeeeieiniinnnis [ . 03/01/2024 . | Paydoun ... ..539,073 . (3,678) ... . 1170172050 . [1.A ........
..3132DW-AH-6 |FH SDB108 - RUBS .......covvvvviiiiiiiiiiiiiiiieeees [ . 03/01/2024 . | Paydoun ... ...83,359 ..(5,453) |... . 11/01/2050 . [1.A ........
..3132DW-ANM-5 |FH SDB112 - RMBS ........cooeeeeeieenin [ . 03/01/2024 . | Paydoun ... 174,958 L (1,012) ... . 12/01/2050 . [1.A ........
..3132H0-YS-5 |FH Q14321 - RMBS ....ooooiiiiiiiiiiiiiiie [ . 03/01/2024 . | Paydoun ... 129,581 ...6,407 |... . 12/01/2042 . [1.A ........
.. 3132WH-5N-1 |FH Q44452 = RMBS ..........cevvvmvmmvnnnnnnnnnnnnnns [eeeeenn . 03/01/2024 . | Paydoun ... . 1170172046 . [1.A ........
..31320H-JU-0 |FH Q43874 - RMBS . 03/01/2024 . |Paydown . 10/01/2046 . (1.
..31335A-37-3 |FH G60810 - RMBS . 03/01/2024 . |Paydown . 1170172046 . (1.
..3133AM-EP-7 |FH QC2842 - RMBS . 03/01/2024 . |Paydown . 06/01/2051 . (1.
..3133BP-GN-2 | FH QF2005 - RWBS . . |. 03/01/2024 . | Paydown . 10/01/2062 . (1.
..3133KJ-6L-1 |FH RA3575 - RMBS . . |- 03/01/2024 . | Paydown . 09/01/2050 . (1.
..3133KK-7E-3 |FH RA4493 - RMBS .........evvvmmmmmmnnnnnniniiinninn [eeeeenn . 03/01/2024 . | Paydoun ... . 02/01/2051 . (1.
..3133TG-E9-6 |FHR 2086 GB — CMO/RMBS ..........eevvvvevvvennnnnn [ereeenn . 03/01/2024 . | Paydoun ... . 09/15/2028 . [1.A ........
..31350L-AH-8 |FNR G949 PJ - CMO/RMBS .......ccoovviiiiiiiiiiiins [eeeenn . 03/01/2024 . | Paydoun ... . 08/17/2024 . (1.A ........
..3136A0-AZ-0 |FNR 2011-69 GB - CMO/RMBS .........ccoeeeeeeenens [oeennn . 03/01/2024 . | Paydoun ... . 07/25/2031 . [1.A ........
..3136AF-3L-6 |FNR 2013-86 GY - CMO/RMBS ...........ccooeeeenees [oeennn . 03/01/2024 . | Paydoun ... . . . 08/25/2033 . [1.A ........
..3136AF-KF-0 |FNR 2013-78 GL - CMO/RMBS ........ccooeeeeeeennns [orennn . 03/01/2024 . | Paydoun ... . 215,298 196,998 |........... . . 07/25/2043 . [1.A ........
..3136AG-L2-6 |FNR 2013-113 HU - CMO/RMBS 03/01/2024 . | Paydown ..268,108 . 268,108 ..235,935 |. ..258,390 |. 268,108 . 11/25/2033 . (1.
..3136AG-IIT-5 |FNR 2013-107 AY - CMO/RWBS 03/01/2024 . |Paydown .. 769,678 . 769,678 ..695,386 |. ..746,368 |. 769,678 . 10/25/2033 . (1.
..3136AG-YB-2 |FNR 2013-102 GM - CMO/RMBS 03/01/2024 . | Paydown .. 145,736 .. 145,735 ..134,601 |. .. 142,748 | 145,735 . 10/25/2033 . (1.
..31371L-JU-4 | FN 255075 - RMBS .... 02/01/2024 . |Paydown .99 102 |. .99 . 02/01/2024 . (1.
..31371L-K3-2 |FN 255114 - RMBS . 03/01/2024 . |Paydown .440 466 |. 440 . 03/01/2024 . (1.
. 31371L-ZR-3 | FN 255552 = RMBS ........eevvvvvvvmmennnnnnnnnnnnnns [eeeeenn . 03/01/2024 . | Paydoun ... .126 A3 ... ... 126 |.. . 11/01/2034 . (1.
..3137A1-RG-0 |FHR 3722 CU - CMO/RMBS .......coovviiiiiiiiiiiiies [eeeenn . 03/01/2024 . | Paydoun ... .. 130,778 122,282 |.... 130,778 |.. . 09/15/2025 . [1.A ........
..3137A4-FE-2 |FHR 3779 LB ~ CMO/RMBS .......ccovvvvvviiiiiiinnns [ eeeenn . 03/01/2024 . | Paydoun ... 109,253 .. 103,116 |.... .109,253 |.. . 12/15/2030 . [1.A ........
..3137B3-LP-1 |FHR 4223 HB - CMO/RMBS .......ccovviiiiiiiiiiiiins [eeeens . 03/01/2024 . | Paydoun ... ..557,250 .567,250 |.. . 07/15/2033 . [1.A ........
..3137G0-CU-1 | STACR 2014-DN4 M3 - CMO/RMBS ...........coeeeeees [ oeennnn . 02/26/2024 . | Paydoun ... ...25,602 ..25,602 |.. . 10/25/2024 . (1.A ........
..3137G0-EW-5 | STACR 2015-DNA1 M3 - CDO/CMO/RMBS . 03/25/2024 . | Paydoun ... ..288,703 .288,703 |.. . 10/25/2027 . (1.A ........
..3137G0-HI-2 | STACR 2016-DNA1 M3 - CDO/CMO/RMBS . |- 03/25/2024 . | Paydoun ... ... 45,400 ..45,400 |.. . 07/25/2028 . [1.A ........
..3137G1-AA-5 | FILS 2015-SCO1 1A - CMO/RMBS . |- 03/01/2024 . | Paydoun ... .. 2,202 .2,252 |.. . 05/25/2045 . [1.A ........
..31385H-QV-7 | FN 545068 - RWBS .... 03/01/2024 . | Paydown .3,090 . 3,090 . 07/01/2031 . [1.A .
..31385J-EL-8 |FN 545639 - RMBS ... . 03/01/2024 . | Paydoun ... ....2,868 .2,868 |. . 04/01/2082 . [1.A ........
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.. 31385N-RA-9 | FN 547781 = RUBS .....cooovvviiiiiiiiiiiiiiinieeeens [ . 03/01/2024 . | Paydoun ... ....587 |.... .54 ) . 09/01/2030 . [1.A ........
..31387D-4B-2 |FN 581418 = RUBS ......coovvvvviiiiiiiiiiiiieeeeeens [ . 03/01/2024 . | Paydoun ... .2,362 |.... .2,3% |.. . 06/01/2031 . [1.A ........
..31387D-NE-5 |FN 580989 - RMBS ........ooovviriiiinnnnnnns [ s . 03/01/2024 . | Paydoun ... . 05/01/2031 . [1.A ........
..31387X-MC-6 |FN 597155 - RMBS .....oooeeeiiiiiiiiiiiiiieiiiieeens [ . 03/01/2024 . | Paydoun ... 6 |. 09/01/2031 . |1.A ........
..31387X-T7-0 |FN 597374 - RMBS ....cooeiiiiiiiiiiiiiiiiiiieeees [ . 03/01/2024 . | Paydoun ... . 09/01/2031 . [1.A ........
..31388K-CX-8 |FN 606786 ~ RMBS ...........evvmmmmmmmmnnnnnnnnnnnnn [ernennn . 03/01/2024 . | Paydoun ... 2 [.09/01/2031 . [1.A ........
..31388K-T7-7 |FN 607274 - RUBS .......coovvvvriiiiiiiiiiiiiiienens [ . 03/01/2024 . | Paydoun ... . 1170172031 . [1.A ........
..31388W-ZE-9 |FN 617341 = RUBS ......ooovvviiiiiiiiiiiiiiineeeeens [ . 03/01/2024 . | Paydoun ... . 12/01/2031 . [1.A ........
..31389G-ST-8 |FN 625230 - RMBS ......coooeiiiiiiiiiiiiiiiiiiieeens [ . 03/01/2024 . | Paydoun ... . 02/01/2032 . [1.A ........
..31389G-SV-3 |FN 625232 - RMBS . 03/01/2024 . |Paydown . 02/01/2032 . [1.A .
..31389K-50-0 |FN 628255 - RMBS . 03/01/2024 . |Paydown . 02/01/2032 . [1.A .
..31389K-55-6 |FN 628257 - RWBS . 03/01/2024 . |Paydown . 02/01/2032 . [1.A .
..31380U-HE-2 | FN 635729 - RMBS .... . 03/01/2024 . | Paydoun ... . 03/01/2032 . [1.A ........
..31380U-MJ-5 |FN 635861 - RUBS .... . 03/01/2024 . | Paydoun ... . 03/01/2082 . [1.A ........
..31389V-R5-8 |FN 636908 - RUBS .... . 03/01/2024 . | Paydoun ... . 05/01/2082 . [1.A ........
..3138A2-BK-4 |FN AH0941 - RWBS .... . 03/01/2024 . | Paydoun ... . 12/01/2040 . (1.A ........
..3138A5-6C-1 |FN AH4466 - RWBS .... . 03/01/2024 . | Paydoun ... . 02/01/2041 . [1.A ........
..3138A5-FU-1 |FN AH3778 - RUBS .... . 03/01/2024 . | Paydoun ... . 01/01/2041 . [1.A ........
..3138AA-3C-3 |FN AH8894 - RBS .... . 03/01/2024 . | Paydoun ... . 04/01/2041 . [1.A ........
..3138AB-MF-3 |FN AHO357 - RMBS .... . 03/01/2024 . | Paydoun ... . 04/01/2041 . [1.A ........
..3138AD-V4-4 |FN A10634 - RVBS . 03/01/2024 . |Paydown . 04/01/2041 . (1.
..3138AM-VA-0 |FN A17808 - RMBS . 03/01/2024 . |Paydown . 07/01/2041 . (1.
..3138AS-ZJ-4 |FN AJ1644 - RWBS . 03/01/2024 . |Paydown . 1170172041 . (1.
..3138E0-SD-2 |FN AJ7715 - RUBS . . |. 03/01/2024 . | Paydown . 12/01/2026 . (1.
..3138EG-NN-0 |FN AL0396 - RWBS . . |- 03/01/2024 . | Paydown . 12/01/2035 . (1.
..3138EK-G7-4 | FN AL2921 - RWBS .... . 03/01/2024 . | Paydoun ... . 08/01/2042 . (1.
..3138EL-AF-0 |FN AL3605 - RUBS .... . 03/01/2024 . | Paydoun ... . 05/01/2043 . [1.A ........
..3138EN-3F-4 |FN AL6197 - RMBS ... . 03/01/2024 . | Paydoun ... . 01/01/2030 . [1.A ........
..3138EQ-LN-0 |FN AL7532 - RWBS .... . 03/01/2024 . | Paydoun ... . 1170172027 . [1.A ........
..3138ER-5V-8 |FN AL9859 - RWBS .... . 03/01/2024 . | Paydoun ... . 03/01/2047 . [1.A ........
..3138ER-MI-7 |FN AL9372 - RWBS .... . 03/01/2024 . | Paydoun ... . 1170172031 . [1.A ........
..3138ET-4G-8 |FN AL8922 - RWBS . 03/01/2024 . | Paydown . 05/01/2030 . (1.
..3138M8-J6-1 |FN AP4784 - RWBS . 03/01/2024 . |Paydown . 09/01/2042 . (1.
..3138MJ-GE-3 |FN AQ2896 - RWBS . 03/01/2024 . | Paydown . 12/01/2042 . (1.
..31381I6-GB-6 | FN AR8293 - RMBS . 03/01/2024 . |Paydown . 05/01/2043 . (1.
..3138I7-F6-6 |FN AR9188 - RWBS . 03/01/2024 . |Paydown . . 03/01/2043 . (1.
..3138W7-GB-4 |FN AR9193 - RMBS .... . 03/01/2024 . | Paydoun ... ... 107,368 107,368 |.. . 03/01/2043 . (1.
..3138W9-VQ-0 |FN AS0622 - RWBS .... . 03/01/2024 . | Paydoun ... ...10,194 ..10,194 |.. . 10/01/2028 . [1.A ........
..3138lIJ-RD-2 | FN AS8583 - RWBS .... . 03/01/2024 . | Paydoun ... ... 9,554 ...9,554 |.. . 01/01/2047 . [1.A ........
..3138WM-FC-0 |FN AT0162 - RMBS ... . 03/01/2024 . | Paydoun ... ...51,248 ..561,248 |.. . 03/01/2043 . [1.A ........
..3138WP-A2-0 |FN AT1824 - RUBS .... . 03/01/2024 . | Paydoun ... . 05/01/2043 . [1.A ........
..3138WP-GY-4 |FN AT2014 - RUBS .... . 03/01/2024 . | Paydoun ... . 04/01/2043 . [1.A ........
..3138WQ-AX-0 |FN AT2721 - RUBS .... . |- 03/01/2024 . | Paydoun ... . . . 05/01/2043 . [1.A ........
..31380Q-0S-4 | FN AT3164 - RUBS .... . |- 03/01/2024 . | Paydoun ... 172,866 |.. . 04/01/2043 . [1.A ........
..3138WQ-RY-0 |FN AT3202 - RWBS . 03/01/2024 . | Paydown .2,19% . 05/01/2042 . [1.A .
..3138WV-PE-5 |FN AT7620 - RMBS .... . 03/01/2024 . | Paydoun ... ..97,539 |. . 06/01/2043 . [1.A ........
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..3138X0-Zli-1 |FN AU1656 ~ RUBS .......ooevvveviiiiiiiiiiiiiiienees [ . 03/01/2024 . | Paydoun ... ... 3,946 ... 3,944 .. 3,946 |.. . 07/01/2028 . [1.A ........
..3138XC-F3-1 |FN AV1085 = RMBS ........cevvvvvvvvrrrrriiiiniiinnns [ eeeeenn . 03/01/2024 . | Paydoun ... ... 7,449 L1917 (7,449 .. . 09/01/2043 . [1.A ........
..3138XV-L4-0 |FN AWS746 - RUBS ......ccovvvrvriiiiiiiiiiiiiiienens [ . 03/01/2024 . | Paydoun ... A1 .386 |.. . 08/01/2044 . [1.A ........
..3138YJ-US-3 |FN AY5002 - RMBS .........cooeeeiirinnnnnnnns [ . 03/01/2024 . | Paydoun ... 18T . 07/01/2045 . [1.A ........
.. 3138YU-H7-9 |FN AZ2953 - RMBS .....coooeiiiiiiiiiiiiiiiiieeeeeees [ . 03/01/2024 . | Paydoun ... ... 12,514 ... . . . 09/01/2030 . [1.A ........
..31390C-CS-3 |FN 641881 = RMBS .......cevvvvvvvrrrrrirriiiniiinnns [eeeeenn . 03/01/2024 . | Paydoun ... ... 3,459 |.... ... 3,43 |.. . 04/01/2082 . [1.A ........
..31390G-2T-3 |FN 646186 ~ RMBS .........cevvvvveeeviiiiiiiiiiiinns [eeeeenn . 03/01/2024 . | Paydoun ... 02,599 |.... .2,579 |.. . 07/01/2032 . [1.A ........
..31390G-ZL-4 |FN 646147 - RUBS .......ooovvvvrriiiiiiiiiiiieieeens [ . 03/01/2024 . | Paydoun ... ....8%6 |.... ....825 |.. . 06/01/2032 . [1.A ........
..313900-G8-2 |FN 652823 - RMBS ......ccooeiiiiiiiiiiiiiiiiieieens [ . 03/01/2024 . | Paydoun ... R T ...837 ). . 09/01/2032 . [1.A ........
..313900-G9-0 |FN 652824 - RMBS . 03/01/2024 . |Paydown .258 |. . 254 . 09/01/2032 . [1.A .
..31390R-E8-2 |FN 653659 - RMBS . 03/01/2024 . |Paydown 567 |. .554 . 08/01/2032 . [1.A .
..31390R-EE-9 |FN 653633 - RMBS . 03/01/2024 . |Paydown .2,570 |. . 2,49% . 07/01/2032 . [1.A .
..31390T-KA-6 | FN 655589 — RMBS ......ccooeeiiiiiiiiiiiiiiiiiieeens [ . 03/01/2024 . | Paydoun ... 3,097 |.. . 08/01/2032 . [1.A ........
..31390T-UC-1 |FN 655879 - RMBS ..........coeeveiiinennnnnnns [ . 03/01/2024 . | Paydoun ... .5,131 .. . 09/01/20382 . [1.A ........
..31390Y-GB-8 |FN 659994 — RMBS .........eevvmmmmmmmmmnnnnnnnnnnnns [eeeeenn . 03/01/2024 . | Paydoun ... .3,518 |.. . 09/01/2032 . [1.A ........
..31391E-EQ-0 |FN 664443 - RMBS ......ooooeeiiiiiiiiiiiiiiiiiinnns [ . 03/01/2024 . | Paydoun ... ... 3,679 |.. . 10/01/2032 . [1.A ........
..31391E-SK-8 |FN 664822 - RUBS .........coooeverrrrnnnnnnn [ s . 03/01/2024 . | Paydoun ... ...20,706 |.... ..20,443 |.. . 10/01/2032 . [1.A ........
..31391G-3-6 |FN 666904 - RUBS .........oovvvvrvriiiiiiiiiiiieenns [ . 03/01/2024 . | Paydoun ... ....6,304 |.... .6,219 |.. . 1170172032 . [1.A ........
..31391G-JD-9 |FN 666360 ~ RMBS .........ccvvvvveeveeiiiiiiiiiiinns [ eeeeenn . 03/01/2024 . | Paydoun ... L9417 .9,260 |.. . 10/01/2032 . [1.A ........
..31391K-H5-9 | FN 669052 - RMBS ...........ccoeereeeeinnnnnnnnnns [ . 03/01/2024 . | Paydoun ... ....5,419 ... ...5,2% |.. . 10/01/2032 . [1.A ........
..31391N-DU-2 |FN 671615 - RUBS ... 03/01/2024 . |Paydown 17,842 |. 17,501 . 11/01/2082 . (1.
..31394D-0L-7 |FNR 2005-40 ZM - CMO/RMBS . 03/01/2024 . |Paydown 4,645 |. . 4,676 . 056/25/2035 . (1.
..31395R-EZ-7 |FHR 2959 DY - CMO/RMBS ..... 03/01/2024 . |Paydown 16,918 |. 16,943 . 04/15/2025 . (1.
..313978-X2-5 |FNR 2011-37 HJ - CMO/RMBS . . |. 03/01/2024 . | Paydown ..271,3% |. .275,360 . 05/25/2026 . (1.
..31307U-U7-2 | FNR 2011-66 BY - CMO/RMBS . . |- 03/01/2024 . | Paydown .. 158,156 . ..156,988 |. .158, 156 . 07/25/2026 . (1.
..31397U-VT-3 |FNR 2011-59 CB - CMO/RMBS .......ccoevviiiiiiiins [eeeenn . 03/01/2024 . | Paydoun ... .. 146,407 146,407 .. 145,819 |.... 146,407 |.. . 07/25/2026 . (1.
..31397U-XH-7 |FNR 2011-61 EB ~ CMO/RMBS ........oovvvvvvvvnnnns [oreenn . 03/01/2024 . | Paydoun ... .. 19,125 ..196,125 ..194,105 |.... . 07/25/2026 . [1.A ........
..31398E-0Z-0 |FHR 3552 KB - CMO/RMBS ........ccceeeeiieeeeenenes [ oeenn . 03/01/2024 . | Paydoun ... ... 52,673 ...52,673 ...52,470 |.... . 07/15/2024 . [1.A ........
..31398F-HT-1 |FNR 2009-80 GL - CMO/RMBS .........coooeveeeenens [orennn . 03/01/2024 . | Paydoun ... ... 24,578 ...24,578 ... 24,449 |.... . 10/25/2024 . (1.A ........
..31398J-G4-9 |FHR 3563 B - CMO/RMBS ........coevvveeeeeeeeeeeenns [ . 03/01/2024 . | Paydoun ... ... 31,663 ...31,663 ...31,529 |.... . 08/15/2024 . [1.A ........
..31398J-KR-3 |FHR 3561 B ~ CMO/RMBS ........ccevvvvvvviiiiinennns [eeeenn . 03/01/2024 . | Paydoun ... ... 88,998 ...88,998 . ............86,804 |.... . 08/15/2029 . [1.A ........
..313988-G7-2 | FNR 2010-135 DB - CMO/RMBS 03/01/2024 . | Paydown .. 294,022 .. 204,022 ..268,112 |. ..290,953 |. . 12/25/2025 . (1.
..31398V-FS-0 |FHR 3640 AD - CMO/RVBS 03/01/2024 . |Paydown 10,222 .9,820 |. . 03/15/2025 . (1.
..31400D-RG-9 |FN 684587 - RUBS .... 03/01/2024 . | Paydown . 03/01/2033 . (1.
..31400E-NB-2 |FN 685386 - RVBS . 03/01/2024 . |Paydown . 03/01/2033 . (1.
..31400Q-SI-4 | FN 694533 - RMBS . 03/01/2024 . |Paydown . 03/01/2033 . (1.
..314000-XK-4 |FN 694682 - RMBS .........ccoovvrvrnrnninnnnns [onn . 03/01/2024 . | Paydoun ... . 04/01/2033 . (1.
..31400T-GP-6 | FN 696906 - RMBS ..........covvvvvviiriiiiiiniienens e . 03/01/2024 . | Paydoun ... . 04/01/2033 . [1.A ........
..31401C-EK-5 |FN 704038 - RUBS .......ccovvvrririiiiiiiiiiiiienens [ . 03/01/2024 . | Paydoun ... . 05/01/2033 . [1.A ........
..31401V-6P-1 |FN 720078 = RMBS .........cevvvrvvvvrinrnirnnninnnns [eeeeenn . 03/01/2024 . | Paydoun ... . 07/01/2033 . [1.A ........
..31402C-4C-3 |FN 725419 - RMBS .... . 03/01/2024 . | Paydoun ... . 10/01/2033 . [1.A ........
..31402C-4H-2 | FN 725424 - RMBS ... . 03/01/2024 . | Paydoun ... . 04/01/2034 . [1.A ........
..31402C-P3-0 |FN 725042 - RMBS .... . |- 03/01/2024 . | Paydoun ... . 01/01/2034 . [1.A ........
..31402C-U7-5 |FN 725206 - RWBS .... . |- 03/01/2024 . | Paydoun ... . 02/01/2034 . [1.A ........
..31402C-N-9 | FN 725221 - RMBS . 03/01/2024 . | Paydown . 01/01/2034 . [1.A .
..31402D-F3-9 |FN 725686 - RUBS .... . 03/01/2024 . | Paydoun ... . 07/01/2034 . [1.A ........
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..314020-MP-2 | FN 725866 - RUBS .... . 03/01/2024 . | Paydoun ... ... 37,783 ...37,783 ...34,765 |.... 3,017 | ..37,783 |.. . 09/01/2034 . [1.A ........
..31402J-3V-7 |FN 730812 - RUBS .... . 03/01/2024 . | Paydoun ... ... 43,617 43,114 ..43,617 |.. . 08/01/2033 . [1.A ........
..31402L-DK-5 |FN 731906 - RUBS .... . 03/01/2024 . | Paydoun ... . 11/01/2033 . [1.A ........
..314020-89-3 |FN 735044 - RMBS .... . 03/01/2024 . | Paydoun ... . 10/01/2034 . (1.A ........
..314020-VG-3 |FN 735115 - RWBS .... . 03/01/2024 . | Paydoun ... . 12/01/2034 . [1.A ........
..314020-Y3-9 |FN 735230 - RMBS .... . 03/01/2024 . | Paydoun ... . 02/01/2035 . [1.A ........
..314020-YV-7 |FN 735224 - RMBS .... . 03/01/2024 . | Paydoun ... . 02/01/2035 . [1.A ........
..31402R-JV-2 |FN 735676 - RUBS .... . 03/01/2024 . | Paydoun ... . 07/01/2035 . [1.A ........
..31402R-N6-2 |FN 735813 - RWBS .... . 03/01/2024 . | Paydoun ... . 07/01/2035 . [1.A ........
..31402R-Uli-7 |FN 735997 - RMBS . 03/01/2024 . |Paydown . 11/01/2035 . [1.A .
..31402Y-GR-9 |FN 741908 - RWBS . 03/01/2024 . |Paydown . 11/01/2033 . [1.A .
..31403C-6L-0 |FN 745275 - RMBS . 03/01/2024 . |Paydown . 02/01/2036 . [1.A .
..31403D-BY-4 |FN 745355 - RMBS .... . 03/01/2024 . | Paydoun ... . 03/01/2036 . [1.A ........
..31403D-PP-8 |FN 745730 - RWBS .... . 03/01/2024 . | Paydoun ... . 03/01/2035 . [1.A ........
..31403J-CR-5 |FN 749880 - RUBS .... . 03/01/2024 . | Paydoun ... . 10/01/2033 . [1.A ........
..31403K-UP-6 | FN 751200 - RWBS .... . 03/01/2024 . | Paydoun ... . 03/01/2034 . [1.A ........
..31403M-UP-2 | FN 753090 - RWBS .... . 03/01/2024 . | Paydoun ... . 12/01/2033 . [1.A ........
..31403R-PR-3 |FN 755632 - RMBS .... . 03/01/2024 . | Paydoun ... . 04/01/2034 . [1.A ........
..31403R-RX-8 |FN 755702 - RWBS .... . 03/01/2024 . | Paydoun ... . 03/01/2034 . [1.A ........
..31403V-40-9 |FN 759631 - RWBS .... . 03/01/2024 . | Paydoun ... . 02/01/2034 . [1.A ........
..31404L-TJ-9 |FN 771953 - RWBS . 03/01/2024 . |Paydown . 02/01/2034 . (1.
..31404N-FX-9 |FN 773382 - RWBS . 03/01/2024 . |Paydown . 04/01/2034 . (1.
..31404N-NS-1 | FN 773601 - RMBS . 03/01/2024 . |Paydown . 08/01/2034 . (1.
..31404P-ON-4 | FN 774561 - RUBS . . |. 03/01/2024 . | Paydown . 04/01/2034 . (1.
..314040-WU-9 | FN 775659 - RWBS . . |- 03/01/2024 . | Paydown . 05/01/2034 . (1.
..31404R-YN-1 |FN 776617 - RMBS .... . 03/01/2024 . | Paydoun ... . 04/01/2034 . (1.
..31404T-ET-6 |FN 777846 - RUBS ... . 03/01/2024 . | Paydoun ... . 05/01/2034 . [1.A ........
..31404U-JU-5 |FN 778875 - RMBS ... . 03/01/2024 . | Paydoun ... . 06/01/2034 . [1.A ........
..31405H-J6-6 |FN 789685 - RUBS .... . 03/01/2024 . | Paydoun ... . 07/01/2034 . [1.A ........
..31405J-KZ-6 |FN 790612 - RUBS .... . 03/01/2024 . | Paydoun ... . 09/01/2034 . (1.A ........
..31405J-UE-2 |FN 790881 - RUBS ... . 03/01/2024 . | Paydoun ... . 09/01/2034 . [1.A ........
..31405R-7F-7 |FN 797494 - RMBS . 03/01/2024 . | Paydown . 03/01/2035 . (1.
..314058-EQ-3 |FN 797643 - RWBS . 03/01/2024 . |Paydown . 08/01/2035 . (1.
..31406B-2G-8 |FN 805443 - RMBS . 03/01/2024 . | Paydown . 11/01/2034 . (1.
..31406E-2J-2 |FN 808177 - RMBS . 03/01/2024 . |Paydown . 03/01/2035 . (1.
..31406F-AR-2 | FN 808316 - RMBS . 03/01/2024 . |Paydown . 01/01/2035 . (1.
..31406F-IIK-3 | FN 808950 - RUBS .... . 03/01/2024 . | Paydoun ... . 01/01/2035 . (1.
..31406G-YX-1 |FN 809926 - RWBS .... . 03/01/2024 . | Paydoun ... . 02/01/2035 . [1.A ........
..31406K-RC-6 | FN 812383 - RWBS .... . 03/01/2024 . | Paydoun ... . 05/01/2035 . [1.A ........
..31406P-C3-1 |FN 815500 - RWBS .... . 03/01/2024 . | Paydoun ... . 04/01/2035 . [1.A ........
..31406P-HS-1 |FN 815741 - RUBS .... . 03/01/2024 . | Paydoun ... . 02/01/2035 . [1.A ........
..31406U-HG-6 | FN 820231 - RWBS .... . 03/01/2024 . | Paydoun ... . 06/01/2035 . [1.A ........
..31407D-SV-8 |FN 827732 - RWBS .... . |- 03/01/2024 . | Paydoun ... . 06/01/2035 . [1.A ........
..31407X-7F-2 |FN 844294 - RMBS .... . |- 03/01/2024 . | Paydoun ... 2 [ 11/01/2035 . [1.A ........
..31408E-G5-5 |FN 849020 - RWBS . 03/01/2024 . | Paydown . 01/01/2036 . [1.A .
..31409U-FA-8 |FN 878661 - RMBS ... . 03/01/2024 . | Paydoun ... . 02/01/2036 . [1.A ........
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..3140E4-05-9 | FN BAO475 - RUBS ......coovvvviviiiiiiiiiiiiiiieeens [ . 03/01/2024 . | Paydoun ... .... 1,660 ... 1,846 |.... L(187) ... .1,660 |.. . 08/01/2045 . [1.A ........
..3140F1-YF-3 |FN BC6109 = RMBS .......oevvvvvriiiiiiiiiiiiieieeens [ . 03/01/2024 . | Paydoun ... ... 3,645 ... 3,504 |.... JURE) B I .3,645 |.. . 06/01/2046 . [1.A ........
..3140J8-RT-2 | FN BM4097 - RUBS .......oovvvvviiiiiiiiiiiiiiiieeens [ . 03/01/2024 . | Paydoun ... ... 3,891 ....4,085 |.... . o (195) ). ...3,891 |.. . 07/01/2047 . [1.A ........
.. 3140J9-SN-2 | FN BMS024 - RMBS .........cooeeeeinnneinennnnns [ . 03/01/2024 . | Paydoun ... ...56,619 ...56,438 |.... . ... (819) ] ... (819) ... ..55,619 |.. . 1170172048 . [1.A ........
..3140K1-4D-5 |FN B06219 - RMBS .........coovvrvriiiinnnninns [ s . 03/01/2024 . | Paydoun ... L A37,187 |14 T 148,389 [ e (11,201) | . (11,201) ). 137,187 |.. . 12/01/2049 . [1.A ........
..3140KD-KX-7 |FN BP5709 - RMBS .........cooevriiniiiniinnnns [ . 03/01/2024 . | Paydoun ... 270,590 .. (12,448) |... .270,590 |.. . 05/01/2050 . [1.A ........
..3140LY-P6-4 |FN BT9444 - RMBS ......ccooeiiiiiiiiiiiiiiiiiiienens [ . 03/01/2024 . | Paydoun ... .. 179,161 . (1,312) ... 179,161 . 11/01/2036 . [1.A ........
..314007-FX-0 |FN CAO181 = RMBS .......cevvvvvvvrrrriiiniiiniinnnns [eeeenn . 03/01/2024 . | Paydoun ... e (175) ) . 08/01/2047 . [1.A ........
..31400D-XC-3 |FN CAB074 — RUBS .......coovvvviviiiiiiiiiiiiiieeees [ . 03/01/2024 . | Paydoun ... . (1,829) |... . 06/01/2050 . [1.A ........
..3140QG-D4-6 |FN CA8222 - RMBS . 03/01/2024 . |Paydown . (1,760) . 12/01/2050 . [1.A .
..3140QG-MJ-3 | FN CA8460 - RWBS . 03/01/2024 . |Paydown ..(1,542) . 01/01/2051 . [1.A .
..31400N-B5-0 |FN CB2759 - RMBS . 03/01/2024 . |Paydown (10,548) . 02/01/2052 . [1.A .
..314008-Al-1 |FN CB6320 - RMBS ......ooooevviiiiiniinns [ . 03/01/2024 . | Paydoun ... . . 05/01/2053 . [1.A ........
..3140X6-VF-5 |FN FM3313 - RMBS .........cooeeeeeinnnnn [ . 03/01/2024 . | Paydoun ... ... (2,684) . . (2,684) ... . 08/01/2035 . [1.A ........
..3140X8-R0-2 |FN FM4994 - RMBS ......ccooeiiiiiiiiiiiiiiiiiiieeens [ . 03/01/2024 . | Paydoun ... ... (2,481)]. . (2,481) ... . 12/01/2050 . [1.A ........
..3140X9-C7-8 |FN FM5493 - RMBS .....cooeeeiiiiiiiiiiiiiiiiiieeeens [ . 03/01/2024 . | Paydoun ... . 02/01/2036 . [1.A ........
..3140XA-BG-6 |FN FM6338 - RUBS ........ocovvvviiiiiiiiiiiiiiinnens [eennns . 03/01/2024 . | Paydoun ... . 02/01/2051 . [1.A ........
..3140XB-KY=5 |FN FM7510 = RMBS ........cevvvvvvvvrrrrriiiiniinnnns [ eeeeenn . 03/01/2024 . | Paydoun ... . 06/01/2051 . [1.A ........
..3140XC-NV-6 | FN FM8503 - RVBS .... . 03/01/2024 . | Paydoun ... . 04/01/2036 . [1.A ........
..3140XD-0A-7 | FN FMO448 - RWBS .... . 03/01/2024 . | Paydoun ... . 1070172051 . [1.A ........
..3140XH-X9-3 | FN FS2503 - RMBS . 03/01/2024 . |Paydown . 07/01/2037 . (1.
..3140XH-YD-3 |FN FS2507 - RWBS . 03/01/2024 . |Paydown . 12/01/2035 . (1.
..3140XJ-3A-9 | FN FS3492 - RMBS . 03/01/2024 . |Paydown . 01/01/2038 . (1.
..3140XJ-HE-6 | FN FS2028 - RMBS . . |. 03/01/2024 . | Paydown . 09/01/2037 . (1.
..3140XK-FV-7 |FN FS3779 - RWBS . . |- 03/01/2024 . | Paydown . 11/01/2087 . (1.
..31410G-BE-2 |FN 888437 - RUBS .... . 03/01/2024 . | Paydoun ... . 11/01/2036 . (1.
..31410G-EK-5 |FN 888538 - RUBS .... . 03/01/2024 . | Paydoun ... . 01/01/2087 . [1.A ........
..31410G-Uli-1 | FN 888997 - RUBS .... . 03/01/2024 . | Paydoun ... . 08/01/2035 . [1.A ........
..31410N-RR-1 | FN 892496 - RIMBS .... . 03/01/2024 . | Paydoun ... . 08/01/2036 . [1.A ........
..314100-NQ-0 | FN 894199 - RMBS .... . 03/01/2024 . | Paydoun ... . 10/01/2036 . [1.A ........
..31411D-0K-8 | FN 905058 - RWBS .... . 03/01/2024 . | Paydoun ... . 11/01/2036 . [1.A ........
..31411H-N8-9 | FN 908615 - RUBS . 03/01/2024 . | Paydown . 02/01/2037 . (1.
..31412J-BV-6 | FN 926252 - RMBS . 03/01/2024 . |Paydown . 12/01/2035 . (1.
..31412L-A4-2 | FN 928027 - RWBS . 03/01/2024 . | Paydown . 01/01/2037 . (1.
L 31HN-7J-9 | FN 930697 - RWBS . 03/01/2024 . |Paydown . 01/01/2035 . (1.
.. 31H2N-FD-3 | FN 929964 - RMBS . 03/01/2024 . |Paydown . 09/01/2038 . (1.
. 3142N-JA-5 | FN 930057 - RWBS .... . 03/01/2024 . | Paydoun ... . 10/01/2038 . (1.
..31412P-5V-9 | FN 931560 - RWBS .... . 03/01/2024 . | Paydoun ... . 05/01/2035 . [1.A ........
..314120-SU-4 |FN 932131 - RMBS .... . 03/01/2024 . | Paydoun ... . 11/01/2039 . [1.A ........
..314120-7H-7 | FN 935696 - RMBS .... . 03/01/2024 . | Paydoun ... . 11/01/2039 . [1.A ........
..31412X-FA-7 |FN 937661 - RUBS .... . 03/01/2024 . | Paydoun ... . 06/01/2037 . [1.A ........
..31413J-PA-6 | FN 946917 - RWBS .... . 03/01/2024 . | Paydoun ... . 09/01/2037 . [1.A ........
..31413L-TE-9 |FN 948849 - RMBS .... . |- 03/01/2024 . | Paydoun ... . 08/01/2037 . [1.A ........
..31413Y-RI-3 | FN 959601 - RWBS .... . |- 03/01/2024 . | Paydoun ... . 1170172037 . [1.A ........
..314140-AB-3 |FN 972602 - RWBS . 03/01/2024 . | Paydown . 04/01/2038 . [1.A .
..314168-22-0 |FN 995492 - RMBS ... . 03/01/2024 . | Paydoun ... . 12/01/2034 . [1.A ........
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..31416B-18-9 |FN 995051 - RMBS .... . 03/01/2024 . | Paydoun ... e (13)). . 03/01/2087 . [1.A ........
..31416B-RY-6 | FN 995203 - RMBS .... . 03/01/2024 . | Paydoun ... . 07/01/2035 . [1.A ........
..31416L-Si-7 |FN AA3232 - RIBS .... . 03/01/2024 . | Paydoun ... . 04/01/2039 . [1.A ........
..31416R-FA-6 | FN AA7360 - RMBS .... . 03/01/2024 . | Paydoun ... . 01/01/2034 . [1.A ........
..31416R-M9-1 |FN AA7583 - RUBS .... . 03/01/2024 . | Paydoun ... . 06/01/2039 . [1.A ........
..314168-KH-3 | FN AA8395 - RWBS .... . 03/01/2024 . | Paydoun ... . 06/01/2039 . [1.A ........
..31416X-E2-2 |FN AB1952 - RWBS .... . 03/01/2024 . | Paydoun ... . 12/01/2040 . [1.A ........
..31416X-JM-3 | FN AB2067 - RMBS ... . 03/01/2024 . | Paydoun ... . 01/01/2041 . [1.A ........
..31416X-SH-4 |FN AB2319 - RWBS .... . 03/01/2024 . | Paydoun ... . 02/01/2041 . [1.A ........
..31417A-CT-4 | FN AB3681 - RMBS . 03/01/2024 . |Paydown . 10/01/2041 . [1.A .
..31417A-JK-6 | FN AB3865 - RUBS . 03/01/2024 . |Paydown . 1170172041 . [1.A .
..31417D-W3-3 |FN AB6965 - RVBS . 03/01/2024 . |Paydown . 1170172027 . [1.A .
..31417E-SS-1 |FN AB7728 - RUBS ... . 03/01/2024 . | Paydoun ... . 01/01/2043 . [1.A ........
..31417G-EJ-1 |FN AB9136 - RWBS .... . 03/01/2024 . | Paydoun ... . 04/01/2043 . [1.A ........
..31417G-EQ-5 |FN AB9142 - RWBS .... . 03/01/2024 . | Paydoun ... . 04/01/2043 . [1.A ........
..31417J-EB-2 |FN ACO129 - RWBS .... . 03/01/2024 . | Paydoun ... . 12/01/2024 . (1.A ........
..31417J-SC-5 |FN AC0514 - RWBS .... . 03/01/2024 . | Paydoun ... . 07/01/2039 . [1.A ........
..31417M-02-9 | FN AC3171 - RUBS .... . 03/01/2024 . | Paydoun ... . 09/01/2039 . [1.A ........
..31417M1-88-7 |FN AC3242 - RMBS .... . 03/01/2024 . | Paydoun ... . 09/01/2039 . [1.A ........
..31417U-5Y-7 |FN AC8062 - RWBS .... . 01/25/2024 . | Paydoun ... . 12/01/2039 . [1.A ........
..31418A-S5-8 | FN MA1439 - RWBS . 03/01/2024 . |Paydown . 05/01/2043 . (1.
..31418A-VH-8 | FN MA1515 - RUBS . 03/01/2024 . |Paydown . 08/01/2043 . (1.
..31418C-5U-4 | FN MA3558 - RWBS . 03/01/2024 . |Paydown .. 145,237 . 01/01/2034 . (1.
..31418C-FD-1 |FN MA2863 - RUBS . . |. 03/01/2024 . | Paydown .. 167,107 . K K . 01/01/2047 . (1.
..31418C-FJ-8 |FN MA2868 - RMBS . . |- 03/01/2024 . | Paydown .. 144,757 .. 145,266 |. .. 145,163 |. .144,757 . 01/01/2082 . (1.
..31418C-G6-5 |FN MA2920 - RWBS .... . 03/01/2024 . | Paydoun ... ... 57,337 57,187 |eveennnnnB7175 |, ..57,337 |.. . 03/01/2047 . (1.
..31418C-SG-0 |FN MA3218 - RUBS .... . 03/01/2024 . |Paydoun .....coooeeiiiiiiins foeiininii e 7,849 7,832 e 7,832 | ... 7,849 |.. . 12/01/2082 . [1.A ........
..31418C-UH-5 |FN MA3283 - RWBS .... . 03/01/2024 . | Paydoun ... . 02/01/2033 . [1.A ........
..31418C-UJ-1 |FN MA3284 - RWBS .... . 03/01/2024 . | Paydoun ... . 02/01/2083 . [1.A ........
..31418C-V9-2 |FN MA3339 - RMBS .... . 03/01/2024 . | Paydoun ... . 04/01/2033 . [1.A ........
..31418C-WS-9 | FN MA3356 - RWBS .... . 03/01/2024 . | Paydoun ... . 05/01/2048 . [1.A ........
..31418C-XW-9 | FN MA3392 - RMBS . 03/01/2024 . | Paydown . 06/01/2033 . (1.
..31418D-5C-2 |FN MA4442 - RMBS . 03/01/2024 . |Paydown . 10/01/2036 . (1.
..31418D-C5-9 | FN MA3691 - RUBS . 03/01/2024 . | Paydown . 07/01/2049 . (1.
..31418D-C9-1 |FN MA3695 - RWBS . 03/01/2024 . |Paydown . 07/01/2034 . (1.
..31418D-CG-5 |FN MA3670 - RMBS . 03/01/2024 . |Paydown .8,167 |. .93 ) .93 . 05/01/2049 . (1.
..31418D-ES-7 |FN MA3744 - RWBS .... . 03/01/2024 . | Paydoun ... ...54,5% |.... ... (1,062) | . (1,062) |... . 08/01/2049 . (1.
..31418D-GF-3 | FN MA3797 - RWBS .... . 03/01/2024 . | Paydoun ... . 176,287 |.... ....(1,204) ] ..(1,204) ... . 10/01/2034 . [1.A ........
..31418D-05-4 | FN MA4075 - RUBS .... . 03/01/2024 . | Paydoun ... ...20,675 |.... e (913) ) . 07/01/2035 . [1.A ........
..31418D-0H-8 |FN MA4055 - RWBS .... . 03/01/2024 . | Paydoun ... ..250,372 |.... .. (13,664) |... . 06/01/2050 . [1.A ........
..31418D-RW-4 |FN MA4100 - RMBS .... . 03/01/2024 . | Paydoun ... L3 L (18,771) ). . 08/01/2050 . [1.A ........
..31418D-SH-6 |FN MA4119 - RUBS .... . 03/01/2024 . | Paydoun ... ..624,327 |.... (22,421) ]... . 09/01/2050 . [1.A ........
..31418D-SL-7 |FN MA4122 - RWBS .... . |- 03/01/2024 . | Paydoun ... . ... 30,483 ... ....(768) ... . 09/01/2035 . [1.A ........
..31418D-TL-6 |FN MA4154 - RWBS .... . |- 03/01/2024 . | Paydoun ... 648,722 663,573 |[.......... 661,710 [.... .. (12,989) |... . 10/01/2035 . [1.A ........
..31418D-TQ-5 |FN MA4158 - RVBS . 03/01/2024 . | Paydown ..218,303 ..225,296 |. ..225,322 |. . (7,019) . 10/01/2050 . [1.A .
..31418D-UC-4 |FN MA4178 - RMBS ... . 03/01/2024 . | Paydoun ... ...86,080 ...87,035 |.... ..86,936 |.... ... (856)]... . 11/01/2035 . [1.A ........
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..31418D-UF-7 |FN MA4181 = RMBS .......oevvvviviiiiiiiiiiiiiiiiiens [ eeeeenn . 03/01/2024 . | Paydoun ... .. 267,807 .... 270,066 |.... ... (2,057) | . (2,057) ... 267,807 |.. . 11/01/2050 . [1.A ........
..31418D-UG-5 |FN MA4182 = RUBS ........oovvvvrriiiiiiiiiiiiiieeens [ . 03/01/2024 . | Paydoun ... 238,006 . (7,941) ). L (7,941) ... .238,006 |.. . 1170172050 . (1.A ........
..31418D-VA-7 |FN MA4208 - RUBS ........coovvvviiiiiiiiiiiiniienens [eeeenn . 03/01/2024 . | Paydoun ... ... 94,495 ....(3,512) |. ..94,4% |.. . 12/01/2050 . [1.A ........
..31418D-VB-5 |FN MA4209 - RMBS ...........ooooereiiinnnnnnnnns [ . 03/01/2024 . | Paydoun ... .. 249,759 ....(2,945) | . 12/01/2050 . [1.A ........
..31418D-VI-9 | FN MA4228 - RWBS .........oooeeviinninnnnnn [ ons . 03/01/2024 . | Paydoun ... ...84,674 .. (1,966) | . 01/01/2036 . [1.A ........
..31418D-WR-9 | FN MA4255 - RMBS ......ccooeeiiiiiiiiiiiiiiiiiieeens [ . 03/01/2024 . | Paydoun ... ..101,540 . 02/01/2051 . [1.A ........
..31418D-X9-8 |FN MA4303 - RMBS .......cooeeriiiiiinnnn [ . 03/01/2024 . | Paydoun ... . 04/01/2036 . [1.A ........
..31418D-Y3-0 |FN MA4329 - RMBS .... [N [P . 03/01/2024 . | Paydoun ... . 05/01/2036 . [1.A ........
..31418D-YC-0 |FN MA4306 - RUBS .... [ . 03/01/2024 . | Paydoun ... . 04/01/2051 . [1.A ........
..31418D-23-9 | FN MA4361 - RUBS . 03/01/2024 . |Paydown . 06/01/2036 . [1.A .
..31418M-UN-0 | FN AD0588 - RVBS . 03/01/2024 . |Paydown . 12/01/2039 . [1.A .
..31418R-HJ-3 |FN AD3832 - RMBS . 03/01/2024 . |Paydown . 04/01/2025 . [1.A .
..31418W-PE-4 | FN AD8520 - RWBS .... U . 03/01/2024 . | Paydoun ... . 08/01/2040 . [1.A ........
.. 36563P-28-7 | SCRT 2021-2 MTU — CMO/RMBS ..........evvvvvvvvnnn [ereennn . 03/02/2024 . | Paydoun ... 1,087 |. 11/25/2060 . |[1.A ........
.. 35563P-2U-2 | SCRT 2021-2 MBU — CMO/RMBS .........eevvvvvvvnnnn [ereeenn . 03/02/2024 . | Paydoun ... . 11/25/2060 . [1.A ........
.. 36563P-5A-3 | SCRT 2021-3 MBU — CMO/RMBS ..........eevvvvvvvvnn [ereeenn . 01/02/2024 . | Paydoun ... . 03/25/2061 . [1.A ........
.. 35563P-5Y-1 | SCRT 2021-3 TT — CMO/RMBS ... [eeeenn . 03/01/2024 . | Paydoun ... . 03/25/2061 . [1.A ........
..36563P-CE-7 | SCRT 2017-3 M1 - CMO/RMBS ........cceeeeeeeeeeess [ oeennn . 02/01/2024 . | Paydoun ... . . .. . 07/25/20%6 . [1.A ........
.. 35563P-CE-7 | SCRT 2017-3 M1 = CMO/RMBS ......cceeeeeeiiieeeees [oeeenn . 03/01/2024 . | Paydoun ... ...63,840 ..63,840 |.. . 07/25/2056 . (1.
.. 30563P-E3-9 | SCRT 2022-2 MA — CMO/RMBS .........evvvvvvvvnnnnns [erneenn . 03/01/2024 . | Paydoun ... .. 113,718 113,718 |.. . 04/25/2062 . (1.
.. 35563P-E4-7 | SCRT 2022-2 MB - CMO/RMBS . 01/02/2024 . |Paydown . 04/25/2062 . (1.
.. 36563P-HG-7 | SCRT 2018-4 MB - CMO/RMBS . 03/02/2024 . |Paydown . 03/25/2058 . (1.
..35563P-M-8 | SCRT 2019-4 MB - CMO/RMBS . 03/02/2024 . |Paydown . 02/25/2059 . (1.
.. 36563P-SD-2 | SCRT 2020-3 MB - CMO/RMBS . . | 02/02/2024 . | Paydown . 05/25/2060 . (1.
..35563P-VB-2 | SCRT 2021-1 MBU - CMO/RMBS «eeee.. |- 03/02/2024 . | Paydown . 09/27/2060 . (1.
..604160-FT-6 | MINNESOTA ST HSG FIN AGY ......covveeeeeeeeeeeeens [ . 03/01/2024 . | Paydoun ... . 09/01/2042 . (1.
..604160-FY-5 |MINNESOTA ST HSG FIN AGY ....coovvveeeeeeeeeeeeens [ . 03/01/2024 . | Paydoun ... . 07/01/2044 . (1.A FE .
..60416Q-GC-2 | MINNESOTA ST HSG FIN AGY .....ceevveeeeeeeeeeeeens [ . 03/01/2024 . | Paydoun ... . 02/01/2045 . [1.A FE .
..604160-GD-0 | MINNESOTA ST HSG FIN AGY ...ccoeveveeeeeeeeeeeeens [ . 03/01/2024 . | Paydoun ... . 04/01/2045 . [1.A FE .
..604160-GE-8 | MINNESOTA ST HSG FIN AGY ......ceeveeeeeeeeeeeenns [ . 03/01/2024 . | Paydoun ... . 06/01/2045 . [1.A FE ....
..604160-GG-3 | MINNESOTA ST HSG FIN AGY ....coevvvereeeeeeeeeeens [ . 03/01/2024 . | Paydoun ... . 02/01/2046 . [1.A FE ....
..604160-GX-6 | MINNESOTA ST HSG FIN AGY .. 03/01/2024 . | Paydown . 10/01/2047 . (1.A FE ....
..604160-GZ-1 |MINNESOTA ST HSG FIN AGY .. 03/01/2024 . |Paydown . 12/01/2047 . (1.A FE .
..60416Q-HA-5 | MINNESOTA ST HSG FIN AGY .. 03/01/2024 . | Paydown . 03/01/2048 . [1.A FE .
..604160-HC-1 | MINNESOTA ST HSG FIN AGY .. 03/01/2024 . |Paydown . 05/01/2048 . [1.A FE .
..604160-HL-1 | MINNESOTA ST HSG FIN AGY .. 03/01/2024 . | Paydoun ... K . 03/01/2049 . [1.A FE .
..642577-85-0 | NEW BRAUNFELS TEX UTIL REV ..ooovvvvrniiiiniieins [oeenn . 03/01/2024 . |Call @ 100.00 . . 4,420,000 .4,420,000 |.... . 07/01/2040 . (1.D FE .
..83756C-DZ-5 | SOUTH DAKOTA HSG DEV AUTH JU I . 03/01/2024 . | Paydoun ... ... 76,514 ... 76,514 |.... . 07/01/2043 . [1.A FE .
..91523N-1IV-4 | UNIVERSITY WASH UNIV REVS IAM COML . oo |eeeeee. | 02/15/2024 . [ TENDER ... P .. |.......3,703,403 .3,825,000 |.... . 07/01/2025 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 30,790,341 30,855,405 XXX XXX
..00392#-AA-0 | MICROSOFT CORP .......eevvemmmmmmmmnnnnnnnnnnnnnnnnns [ eeeeenn . 03/15/2024 . |Paydoun ......coooveiiiiiins | e 206,973 |o.eeeeennns 206,973 |........... 206,973 |........... 206,973 [ovveeiiiiiiiis oo e e e e 206,973 [oooeiiiiiiiiiins e e e 1,357 |. 08/15/2039 . [1.B PL .
..00842B-AV-9 | ABMT 2015-5 B3 - CMO/RMBS .........coeveeeeeeeens [oeenn . 03/01/2024 . |Paydown ......ooooeeeiiiiins feeiiininiis e 8,270 ....8,270 ....8,537 |............. 8,566 |.... ...8,270 |.. . 07/25/2045 . [1.A ........
..00842C-AU-9 | ABMT 20157 B3 ~ CMO/RMBS ........covvvvvvivennns [ereenn . 03/01/2024 . | Paydoun ... ... 27,824 ...27,824 ...21,616 |.... ..21,824 |.. . 10/25/2045 . [1.A ........
..00842V-AU-7 | ABMT 2016-3 B3 ~ CMO/RMBS .........cevvvvvvvrnnns [eeeenn . 03/01/2024 . | Paydoun ... ... 38,773 ...38,773 ...38,461 ..38,773 |.. . 08/27/2046 . [1.A ........
..00908P-AA-5 | AIR CANADA PASS THROUGH CERTIFICATES ......... [....... . 01/15/2024 . | Paydoun ... . 07/15/2031 . [1.C FE .
..00908P-AB-3 | AIR CANADA PASS THROUGH CERTIFICATES ......... [....... . 01/15/2024 . | Paydown . 07/15/2031 . [1.F FE .
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..009090-AA-9 | AIR CANADA 2015-1 PASS THROUGH TRUST ......... [....... . 03/15/2024 . | Paydoun ... .. 7,013 |. 09/15/2028 . [1.F FE ....
..023761-AA-7 | AMERICAN AIRLINES 2017-1 CLASS AA .....ooevvees [oeennn . 02/15/2024 . | Paydoun ... 2,471 |. 08/15/2030 . [1.F FE ....
..02376W-AA-9 | AMERICAN AIRLINES 2016-1 PASS THROUGH ........ [....... . 01/15/2024 . | Paydoun ... 2,922 |.07/15/2029 . |2.C FE ....
..02377B-AA-4 | AMERICAN AIRLINES 2015-2 PASS THROUGH ........ [....... . 03/22/2024 . | Paydoun ... .. 2,133 |. 03/22/2029 . (2.C FE ....
..02378I\-AA-7 | AMERICAN AIRLINES 2017-1 PASS THROUGH ........ [....... . 02/15/2024 . | Paydown . 08/15/2026 . [3.A FE ....
..025537-AK-7 | AMERICAN ELECTRIC POWER COMPANY INC ........... [....... . 03/15/2024 . |Maturity @ 100.00 . . 03/15/2024 . [2.C FE ....
..03236V-AB-7 | AXIS 2022-1 A2 = ABS .....cccoiiiiin [ . 03/20/2024 . | Paydoun ... . 10/20/2027 . (1.A FE ....
..03236X-AB-3 | AXIS 2022-2 A2 = ABS .........evvumriiinniiniininnn [eeeeenn . 03/20/2024 . | Paydoun ... . 06/21/2028 . [1.A FE ....
..03236Y-AB-1 |AXIS 231 A2 = ABS ...oooeeeiieeieiiiiiieeeeeeee [ . 03/20/2024 . | Paydoun ... . 12/20/2029 . [1.A FE ....
..037680-AB-1 | AEPWV 1113 A2 - ABS 02/01/2024 . |Paydown . 08/01/2031 . [1.A FE ....
..04774#-AA-0 | ATLANTA FALCONS STADIUM . 03/01/2024 . |Paydown . 09/01/2042 . |2.B PL
..04774#-AB-8 | ATLANTA FALCONS STADIUM . 03/01/2024 . |Paydown . 09/01/2042 . |2.B PL
..05523#-AA-1 | BAE SYSTEMS PLC . 03/15/2024 . | Paydoun ... . 07/31/2042 . (2.A ........
..05601X-AC-3 |BMWLT 2022-1 A3 - ABS ... . 03/25/2024 . | Paydoun ... .. . 03/25/2025 . [1.A FE .
..05601X-AD-1 |BMWLT 2022-1 A4 - ABS ... . |- 03/25/2024 . | Paydoun ... ..191,579 |.... .191,580 |.. . 05/27/2025 . [1.A FE .
..058498-AV-8 | BALL CORP . 02/29/2024 . | TENDER ... . 7,254,023 |.... 7,253,734 |.. . 03/15/2026 . |3.A FE
..05949A-HA-1 | BOAMS 2004-E 2A6 - CMO/RMBS . 03/01/2024 . | Paydoun ... K ....6,487 |. . 6,497 . 06/25/2034 . [1.A FM .
..06051G-HR-3 | BANK OF AMERICA CORP .. 03/15/2024 . |Call @ 100.00 . . 500,000 . 500,000 |. . 500,000 |. 500,000 . 03/15/2025 . [1.E FE .
..06540A-AC-5 |BANK 2019-BNK20 A2 - CMBS . 03/01/2024 . | Paydoun ... .. 115,222 . 116,371 |. 115,222 . 09/15/2062 . [1.A .
..06540B-BC-2 | BANK 2019-BNK21 A4 - CMBS .... . 03/01/2024 . | Paydoun ... .. 181,709 192,434 |.... 181,709 |.. . 10/18/2052 . [1.A ........
..073914-C2-7 | SAMI 1998-2 B - CMO/RWBS . 03/01/2024 . | Paydoun ... .6 .6 . . 05/02/2030 . [1.A FM .
..073914-C3-5 | SAMI 1998-2 C - CMO/RMBS . 03/01/2024 . | Paydoun ... 17 .23 . . 05/02/2030 . [6. FM .....
..11042C-AA-8 |BRITISH AIRWAYS PASS THROUGH . 03/15/2024 . | Paydoun ... .. 307, 307,239 289,035 |.... .307,239 |.. . 09/15/2036 . [1.E FE .
..11042T-AA-1 |BRITISH AIRWAYS PASS THROUGH TRUST . . 03/20/2024 . | Paydown .. 282,058 ..282,058 ..282,058 |. .282,058 . 03/20/2033 . (1.D FE .
..11043X-AA-1 |BRITISH AIRWAYS 2019-1 PASS THROUGH 03/15/2024 . |Paydown 70,280 70,280 |. . 06/15/2034 . [1.E FE .
..11043X-AB-9 |BRITISH AIRWAYS 2019-1 PASS THROUGH 03/15/2024 . |Paydown 42,963 42,963 |. . 12/15/2030 . |2.B FE
..11043Y-AA-9 | BELL ROCK LIMITED - ABS . 03/15/2024 . | Paydoun ... ... 52,363 ...52,363 |.... . 09/15/2087 . (1.E PL .
.. 12531Y-AM-0 | CFCRE 2016-C4 A3 - OMBS .........coeeeeeeenenennns [ oeenn . 02/01/2024 . | Paydoun ... ... 34,729 . 05/10/2058 . [1.A ........
..12591Y-BB-0 | COMM 2014-UBS3 A3 - CMBS 03/01/2024 . |Paydown 4,127,504 . 06/12/2047 .
..126650-Ali-0 | CVSPAS NOTES CTF - CMBS . 02/10/2024 . | Paydown . 01/11/2027 .
..126650-Ali-0 | CVSPAS NOTES CTF - CMBS . 03/10/2024 . |Paydown . 01/11/2027 .
..126650-BP-4 | CVSPAS 06 CRT - ABS ... . |. 03/10/2024 . | Paydown . 12/10/2028 .
..126650-B0-2 | CVSPAS 2007 CTF - CMBS . |- 03/10/2024 . | Paydown . 01/10/2030 . (2.
..126650-BS-8 | CVSPAS 2009-B CFT - ABS .....ceovvvvvireiiiieeeens [eeeens . 03/10/2024 . | Paydoun ... . 01/10/2032 . |2.B FE
..126650-BY-5 | CVSPAS 2011 CTF = CMBS ......oovvvvviviiiiiiiiinns [ eeeenn . 03/10/2024 . | Paydoun ... . 01/10/2034 . |2.B FE
.. 12672#-AA-6 | CVS HEALTH CORP .......vvnnnnininiiiiiiiiiiiiiies [eeeens . 03/10/2024 . | Paydoun ... . 09/10/2034 . [2.B ........
..12781*-AA-8 | KIEWIT CORPORATION ....vvvvvvvvvvvnvnennnnnnnnnnnnns [ eeeeenn . 03/10/2024 . | Paydoun ... . 06/30/2043 . [1.E PL .
.. 143140-AC-8 | CARMX 2021-2 A3 = ABS .......eevvvvvvmvvvnnnnnnnnns [eeeeenn . 03/15/2024 . | Paydoun ... . 02/17/2026 . [1.A FE .
.. 14315F-AE-7 | CARMX 2020-3 A4 - ABS ... . 03/15/2024 . | Paydoun ... . 03/16/2026 . [1.A FE .
.. 14315V-AE-2 | CARMX 2020-2 A4 - ABS 03/15/2024 . |Paydown . . 05/15/2025 . [1.A FE .
.. 14316H-AC-6 | CARMX 2020-4 A3 - ABS 03/15/2024 . |Paydown ,415,403 . 08/15/2025 . [1.A FE .
.. 14317C-AC-6 | CARMX 2022-1 A3 - ABS 03/15/2024 . |Paydown .. 155,965 . K . 12/15/2026 . (1.A FE
.. 14317D-AC-4 | CARMX 2021-3 A3 - ABS 03/15/2024 . |Paydown .. 237,239 ..236,660 |. . 06/15/2026 . [1.A FE .
.. 14317H-AC-5 | CARMX 2022-2 A3 - ABS 03/15/2024 . |Paydown ..537,115 |. . 02/16/2027 . [1.A FE .
..14686J-AC-4 | CRVNA 2022-P2 A3 - ABS .. . . 03/10/2024 . | Paydoun ... ........ 1,200,365 |.... . 04/12/2027 . (1.A FE .
.. 14686)-AB-9 | CRVNA 2022-P3 A2 - ABS ...........cceeeeeeeeieeees [oeenns . 03/10/2024 . |Paydown ...ooovveeeeeeeeeens e e 439,196 ). 00439,195 ).l 438,152 . 438,939 . 12/10/2025 . [1.A FE .
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.. 14687A-AP-3 | CRUNA 2020-P1 A4 - ABS ......oevvvvvviiiiiiiiiinns [ eeeenn . 03/08/2024 . | Paydoun ... 1,201,947 e e 1,308 |. ...1,308 |... . 10/08/2026 . [1.A FE ....
.. 14687B-AH-9 | CRUNA 2021-P1 A4 - ABS .....oevvviriiiiiiiiiiiinns oo . 03/10/2024 . | Paydoun ... L TAA04 s [ 3,442 |. . 01/11/2027 . (1.A FE ....
.. 14687J-AE-9 | CRUNA 2021-P3 A3 - ABS ....coooeeiiiiininnninneens s . 03/10/2024 . | Paydoun ... .3,075,986 |.... ... 84,007 | . 11/10/2026 . [1.A FE ....
..14687T-AC-1 | CRUNA 2021-P2 A3 = ABS .....coovverrieneennnnennns oo . 03/10/2024 . | Paydoun ... 2315,380 |ovvviiiiiiiiiins ferniiinnns 2,450 | . 03/10/2026 . [1.A FE .
.. 14688D-AC-5 | CRUNA-22P1-A3 — ABS ........eevvvvvrmmmmmennnnnnnns [ereeenn . 03/10/2024 . | Paydown .1,060,766 |.... . 02/10/2027 . [1.A FE .
..161175-BQ-6 | CHARTER COMMUNICATIONS OPERATING LLC ......... [....... . 02/01/2024 . |Maturity @ 100.00 . ..349,997 |.... . 02/01/2024 . [2.C FE ....
.. 1732201-Al-6 | CGCMT 2014-GC21 A5 — CMBS ....ceoeeeeeeeeeeeeeees [ . 03/01/2024 . | Paydoun ... .1,915,685 |.... . 05/10/2047 . [1.A ........
.. 17320P-CL-4 | CMLTI 21INV1 A7A - CMO/RMBS .........ccevveeennes [oeennn . 03/01/2024 . | Paydoun ... ... 39,645 |.... . 06/25/2051 . [1.A ........
.. 17320R-CN-6 | CMLTI 2021-INV2 A7A - CMO/RMBS .........eevvuunn [ereenn . 03/01/2024 . | Paydoun ... . 05/25/2051 . [1.A ........
..20268C-AA-6 | CBSLT 19AGS A1 - ABS ....... 03/25/2024 . |Paydown . 01/25/2047 . (1.A FE .
..202681I-AA-2 | CBSLT 2021-A-GS A - ABS ... 03/25/2024 . |Paydoun ... K . 03/25/2052 . [1.A FE .
..233851-DS-0 | MERCEDES-BENZ FINANCE NORTH AMERICA LLC 02/22/2024 . |Maturity @ 100.00 . .5,008,259 |. .5,000,000 . 02/22/2024 . 1.F FE .
.. 24702H-AC-7 |DEFT 2023-1 A2 = ABS .....evvuninninns [ eeeenn . 03/22/2024 . | Paydown ..370,042 |.... ....370,046 |.. . 09/22/2028 . [1.A FE ....
..24703T-AD-8 |DELL INTERNATIONAL LLC .....ovvvvvvvrvnninnnnnnins [eeeenn . 03/19/2024 . |Call @ 100.00 . .2,006,698 |.... . 06/15/2026 . (2.B FE ....
..24736X-AA-6 |DELTA AIR LINES 2015-1 PASS THROUGH .. | eeeennn |- 0173072024 . | Paydoun , .. . 01/30/2029 . 1.F FE .
..26982L-AB-6 |EMIR 2020-1 M1B - CMO/RWBS .. [ . 03/25/2024 . | Paydoun ... ....499,835 |.. . 01/25/2030 . [1.A FE .
..20373\1-AB-5 |EFF 213 A2 - ABS .... 03/20/2024 . |Paydown ..1,416,078 .1,416,078 . 08/20/2027 . [1.A FE .
..20374F-AB-9 | EFF 223 A2 - ABS . 03/20/2024 . |Paydown ..238,590 ..238,746 |. .238,590 . 07/20/2029 . (1.A FE .
..20374G-AB-7 |EFF 224 A2 - ABS . 03/20/2024 . |Paydown ..1,508,307 .1,509,089 |. . 1,508,307 . 10/22/2029 . (1.A FE ....
..20374Y-AB-8 |EFF 2021-2 A2 - ABS .......cooeeeiiiiiiinien [ . 03/20/2024 . | Paydoun ... 1,073,340 1,073,340 |.. . 05/20/2027 . (1.A FE ....
..20375J-AB-0 |EFF 2022-1 A2 - ABS ......cooevviiininnnnnnnns [onn . 03/20/2024 . | Paydoun ... . . 01/20/2028 . [1.A FE .
.. 20375M-AB-3 |EFF 2020-2 A2 - ABS ........oooeiiiiiiiiiiinn [ . 01/22/2024 . | Paydoun ... ...87,161 |.... . 07/20/2026 . [1.A FE .
.. 20375M-AC-1 |EFF 2020-2 A3 - ABS ......oooevviiiiniinninnnns [ . 03/20/2024 . | Paydoun ... . ........6,400,829 |.... . . . 07/20/2026 . [1.A FE .
.. 20375N-AB-1 |EFF 232 A2 = ABS ...ooovriiiiiiiiiiiiiiiiceeeeeeeens [ . 03/20/2024 . | Paydoun ... ... 113,716 113,467 |........... 113,483 |.... .. 113,716 |.. . 04/22/2030 . (1.A FE .
..20425A-AE-3 | CGCMT 2015-GC33 AAB - CMBS .....cooeeveeeeeeeeees [ eeennn . 03/01/2024 . | Paydoun ... .. 11,434 L A277 e 11,528 11,434 .. . 09/12/2058 . [1.A ........
..30166N-AF-3 |EART 2020-3 D = ABS ....coeoveiiiiiiiiiiiiiieiinens [eeeens . 03/15/2024 . | Paydoun ... ..390,969 |.... .300,445 |.. . 07/15/2026 . [1.A FE ....

. 03/31/2038 . |2.B FE ....
. 07/15/2027 . |2.B FE ....
. 01/15/2036 . [1.A FE ...

..30288*-AA-8 | FREEPORT LNG
..31620M-Bli-5 | FIDELITY NATIONAL INFORMATION .
..33766Q-AC-1 | FEOH 2013 A3 - ABS .

....... . 03/31/2024 . | Paydown ...
03/07/2024 . | TENDER .
01/15/2024 . | Paydoun

..448,000 |....
.3,995,362 |.
..328,943

....448,000 |..
. 3,995,582
.328,942

..3,993,640 |.
..328,936 |

..33767T-AA-8 | FKH 21SFR2 A - CMBS ... 03/01/2024 . | Paydoun 22,288 | .2,412 . 09/17/2038 . |1.A FE .
..33767W-AA-1 | FKH 2021-8FRT A = CMBS .......cooveiiiiiiieeiiis | aeeees . 03/01/2024 . | Paydoun ... . 08/25/2038 . |1.A FE .
..33768E-AA-0 | FKH 22SFR3 A = QMBS ....evvvviiieeiiiiiiieciiis | eeeeens . 03/17/2024 . |Paydoun ... . 07/19/2038 . |1.A FE .
..33851G-AF-2 | FSMT 216INV A6 — CMO/RMBS .......eevveeeeiiiis | aeeees . 03/01/2024 . | Paydoun ... . 08/25/2051 . [1.A ........
..33851P-AE-5 | FSMT 2021-5INV A5 - CMO/RMBS .........cooveiiiiis | eeeeens . 03/01/2024 . | Paydoun ... . 07/25/2051 . |1.A ........
..341076-AA-7 | FLORIDA PIPELINE HOLDINGS .......ccccuvereeeeains | aeeees . 02/15/2024 . |Paydoun ... . . 192, . 08/15/2038 . |2.B PL ....
..34528G-AM-8 | FORDO 2020-A B = ABS ....c.eevviieeeiiiiiiieeeiin [ eeeeens . 01/16/2024 . | Paydown ... 450,000 ... 432,281 |...........443,490 [.... ....450,000 [.. . 09/15/2025 . |1.A FE .
..34528G-AN-6 | FORDO 2020-A C = ABS .......eoveriiiiiiiieeeeiiis | aeeees . 01/16/2024 . | Paydoun ... ........2,620,000 |........2,561,562 |........2,585,037 |.... ........2,620,000 |.. . 10/15/2026 . |1.A FE .
.. 34532P-AA-8 | FORDR 2019-REVT A = ABS ...ooeviiiiiiiiiiiiiins | eeeeens . 01/16/2024 . [Paydown .....coovviieeeenns foneeeiiiiiinnnens [00.. 23,650,000 f....... 23,650,000 |....... 24,863,471 23,665,024 |....ooviiiiiiin [eeeenn (15,024) o | (15,024) s | 23,650,000 |.. . 07/15/2030 . |1.A FE .
..34533G-AF-6 | FORDO 2020-B B - ABS .. 03/15/2024 . | Paydoun ..3,000,000 ..2,960,391 . 2,963,574 |. .3,000,000 . 01/15/2026 . |1.A FE .
.. 34533Y-AD-2 | FORDO 2020-C A3 - ABS 03/15/2024 . | Paydoun 147,995 147,99 . 07/15/2025 . |1.A FE .
..34535A-AB-6 | FORDO 2022-C A2A - ABS 03/15/2024 . | Paydoun ... ..505,259 . 04/15/2025 . |1.A FE ...
..361448-BD-4 | GATX CORP . - |- 02/15/2024 . Maturity @ 100.00 . .4,999,920 |. . 02/15/2024 . |2.B FE ....
..36228F-20-8 | GSR 2004-6F 3A3 - CMO/RWBS weeennn |- 03/01/2024 . | Paydoun ... .2,985 .2,9% |. .2,985 . 05/25/2034 . |1.A FM .
.. 36242D0-BU-6 | GSR 2004-9 5A7 — CMO/RMBS .........ccccvrieeenns | eeeeens . 03/01/2024 . | Paydown ... ...82,816 ...82,806 |.... ..82,816 |.. . 08/25/2034 . |1.A FM .
.. 36205N-AS-4 | GSMS 2018-GS9 A3 = CMBS .......cccvviiiieeiiiies | e . 03/01/2024 . | Paydoun ... . 03/10/2051 . [1.A ........
.. 362590-AC-5 | GMCAR 2020-3 A3 = ABS ......eeeveiiiiiiviiiiiiiiinn | eeeeens . 02/16/2024 . [Paydoun ... . 04/16/2025 . |1.A FE .
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..362590-AD-3 | GMCAR 2020-3 A4 — ABS .......eeevvvvrrvvenrnnnnnnns [eeeeenn . 03/16/2024 . | Paydoun ... .. 351,573 O 5,411 L5411 ....351,573 |.. . 01/16/2026 . [1.A FE ....
..36262X-AF-1 | GMALT 2021-3 C = ABS ...coeeeeeeeeeeieieeeeeeeeeees [ . 03/20/2024 . | Paydoun ... . 5,250,000 5,172,917 |.... 77,083 ... .5,250,000 |.. . 07/21/2025 . (1.B FE ....

. 03/08/2024 . |2.B FE ....
. 11/16/2026 . |1.A FE ...
. 07/15/2025 . |1.A FE ...
. 05/15/2025 . |1.A FE ...
. 02/25/2028 . |1.E PL ...
. 03/15/2024 . |2.C FE ....
. 09/19/2041 . |1.A FE ...
. 01/18/2041 . |1.D FE ....
. 04/15/2026 . |1.A FE ...
. 08/15/2025 . |1.A FE ...
. 10/18/2024 . |1.A FE ...
. 04/19/2027 . |1
. 11/18/2025 . |1
. 03/18/2025 . |1
. 11/16/2026 . |1
. 01/15/2025 . |1.A FE ...

1

1

1

1

1

1

1

1

.2,000,000 |.... .2,000,000 |..
....204,661 |..
.873,744 |..
792,848 |..
........ 3,180,000 |..
........ 7,000,000 ..

..37045X-DF-0 | GENERAL MOTORS FINANCIAL COMPANY INC .
..380146-AC-4 | GMCAR 2022-1 A3 - ABS
..39154T-BQ-0 | GALC 2021-2 A3 - ABS ..
..39154T-BV-9 | GALC 221 A2 - ABS
..392709-A#-8 | GREEN BRICK PARTNERS INC ..
..404119-BN-8 |HCA INC
..437300-AA-4 | HPA 211 A - CMBS
..43730X-AB-0 | HPA 2021-3 B - CMBS
..437927-AB-2 | HAROT 2023-2 A2 - ABS
..43811J-AC-1 | HAROT 2021-2 A3 - ABS
..43813K-AC-6 | HAROT 2020-3 A3 - ABS ...
..43813K-AD-4 | HAROT 2020-3 A4 - ABS ...
..43815E-AC-8 | HAROT 2021-3 A3 - ABS ...
..43815P-AB-5 | HAROT 2022-2 A2 - ABS ...
..44891R-AD-2 | HART 2020-C A4 - ABS ....
..448910-AC-3 | HALST 2022-A A3 - ABS ...
..44933F-AD-8 | HART 2020-B A4 - ABS ....
..44933V-AB-7 | HALST 23A A2A - ABS ...
..44935F-AD-6 | HART 2021-C A3 - ABS ..
..45082#-AA-0 | IBERIA LINEAS AEREAS DE ESPANA SA ..

....... . 03/08/2024 . Maturity @ 100.00 .
....... . 03/16/2024 . |Paydown
....... . 03/15/2024 . | Paydown ...
....... . 03/15/2024 . |Paydoun ...
....... . 02/25/2024 . | Paydown
....... . 03/15/2024 . (Maturity @ 100.00 .
....... . 02/01/2024 . | Paydown ...
03/01/2024 . | Paydoun
03/15/2024 . | Paydoun
03/15/2024 . | Paydoun
....... . 01/18/2024 . | Paydown ...
....... . 02/20/2024 . |Paydoun ...
....... . 03/18/2024 . | Paydown ...
....... . 03/18/2024 . |Paydoun ...
....... . 03/15/2024 . | Paydown ...
....... . 03/15/2024 . |Paydoun ...
....... . 03/15/2024 . | Paydown ...
....... . 03/15/2024 . |Paydoun ...
03/15/2024 . | Paydown
C..... . 03/20/2024 . |Paydown .

. 2,000,000
.. 204,661
..878,744
e 192,848 ).
...... 3,180,000 |........3,180,000 |........3,180,000 |....
...... 7,000,000 |........7,000,000 |........7,077,500 |....
.. 30,766
33,436
,905,250

. 1,000,000
..291,186

. 12/15/2025 .
. 04/15/2025 .
. 05/15/2026 .
. 05/20/2033 .

,000,000 |..

..459200-HU-8 | INTERNATIONAL BUSINESS MACHINES CORP .......... | ....... . 02/12/2024 . Maturity @ 100.00 . 988,720 |.... . . 02/12/2024 . |1.G FE .
..46590M-AS-9 | JPMCC 2016-JP2 ASB = CMBS ........ccuvvvireeiiins | eeeeans . 03/01/2024 . | Paydown 105,893 |.... ...103,737 |.. . 08/17/2049 . |1.A ........
..46591H-AN-0 | CACLN 2020-2 C = ABS .......eoeeeieiiiiieeceeiis | aeeees . 01/25/2024 . |Paydoun ... ...24,238 |.... . 02/25/2028 .

. 04/25/2052 .
. 11/25/2033 .

..46592X-AF-1 | JPNMT 2021-13 A4 - CMO/RMBS ...
..466247-L2-7 | JPNMT 2006-A2 5A4 - CMO/RMBS ...

....... . 03/01/2024 . |Paydoun ...
....... . 03/01/2024 . | Paydown ...

..46637T-AA-8 | JPMCC 2012-WLDN A - CMBS .. 03/01/2024 . | Paydoun . 05/07/2030 .
..46645L-AZ-0 | JPMBB 2016-C1 ASB - CMBS .. 03/01/2024 . | Paydoun . 03/17/2049 .
..46648H-BB-8 | JPNMT 2017-2 B4 - CMO/RMBS 03/01/2024 . | Paydoun . 05/28/2047 .
..481216-AD-3 | JRD HOLDINGS LLC weeennn |- 03/27/2024 . | Various ... . 03/27/2024 .
..48255K-AA-4 | KKR CORE HOLDING CO. LLC .. C..... . 02/15/2024 . Redemption @ 100.00 .... [.... . 08/12/2031 .
..48259*-AA-5 | KEURIG DR PEPPER INC . |- 03/15/2024 . [Paydown .................... . 12/31/2035 .
..482590-AA-3 | VEYRON/KDP BLUE STAR LEASING LLC ... - |- 03/10/2024 . [Paydown ... . . 06/24/2037 .
..50116Y-AD-3 | KCOT 2020-2 A4 - ABS ................ 03/15/2024 . | Paydoun .9,300,733 |. . 06/15/2026 .
..50247@-AA-4 | LAS VEGAS RAIDERS ALLEGIANT STADIUM 01/01/2024 . | Paydoun ..153,011 ..153,011 |. ..153,011 |. .153,011 . 06/30/2045 .
..52107Q-AG-0 | LAZARD GROUP LLC .................. 03/13/2024 . | TENDER .... ..8,691,000 ..8,563,323 |. .8,669,612 |. R .8,673,29 . 02/13/2025 .
..552081-AK-7 | LYONDELLBASELL INDUSTRIES NV ....evvviieiiiiiis | eeeens . 03/27/2024 . [Call @ 100.00 .....ccoeves foereeniiniinnennin feeeees 9,002,000 |[........ 9,002,000 |........ 9,232,493 |........ 9,003,990 [o.oeeeriiiinins Joernnnn (1,980) foveeeeniiiiins Joennnn (1,990) feoneeiiiiiins o 9,002,000 |.. . 04/15/2024 .
..563514-AC-4 | MSBAM 2012-CKSV A2 - CMBS ........eoveeeeiiiins | aeeees . 03/01/2024 . | Paydoun ... ..333,551 .333,520 |.. . 10/18/2030 .
..585525-BJ-6 | MRFC 1998-2 B1 - CMO/RMBS ..........ccccoiviiiens | eeeeens . 03/01/2024 . | Paydoun ... . 06/25/2028 .
..58772I-AC-7 | MBART 2021-1 A3 = ABS ...ccoeiiiiiiiciiiiieees | e . 03/15/2024 . |Paydoun ... . 06/15/2026 .
..599191-AA-1 | MILEAGE PLUS HOLDINGS LLC ......evvvviiiiiiiians | eeeeens . 03/20/2024 . |Paydoun ... . 06/20/2027 .
..61691N-AD-7 | MSC 2017-HR2 A3 = OMBS .......ccceviiriiieiiiiins | aeeens . 03/01/2024 . | Paydoun ... . . 12/16/2050 .
..61766N-BA-2 | MSBAM 2016-C30 A4 - CMBS 01/01/2024 . | Paydoun ... .. 748,573 ..748,573 ..797,640 |. ..769,903 |. 748,573 . 09/17/2049 .
..62877C-AA-1 | NAC AVIATION 29 DAC C..... . 03/08/2024 . [Call @ 100.00 . .. 265,259 265,259 265,259 |...........265,259 |.... .265,269 |.. . 06/30/2026 .

..62027#-AD-8 |NFL VENTURES ........cooeviiiiiiiiiiiiiiiiiiiiiiis | eeeeens . 03/31/2024 . [Paydown ....oovovvveeeiiiisn Joveeiiiiiiiiiiiiin e 430,816 |........... 430,816 |........... 434,767 |........... 431,366 [ooveiiiiiiiinn oo, (550) foveereenaninns Joeeiiins (550) forevreenaninns Joeeiiinns 430,816 f..vvvveeeeiii Joeeiiiiiiiiiins foviiiiiiiiiis i . 03/31/2024 .
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..63935B-AA-1 |NAVSL 2020-H A = ABS ... [ eeeenn . 03/15/2024 . | Paydoun ... L 47728 ...47,723 47,719 | ..47,723 |.. . 01/15/2069 . [1.A FE ....
..63942G-AA-1 |NAVSL 2021-F A - ABS .....oooeeirriiiinnnnnn [ . 03/15/2024 . | Paydoun ... ... 47,002 ... 47,001 ...46,994 |.... ..47,002 |.. . 02/18/2070 . (1.A FE ....
..63942J-AA-5 |NAVSL 21C A - ABS ..ooooveeiiiiiiiiiiiieeeeeeeee [ . 03/15/2024 . | Paydoun ... .. 32,114 ...82,107 |.... . 10/15/2069 . [1.A FE ....
..63042L-AA-0 |NAVSL 21B A = ABS ....cevvvviriiiriiiiieriiieieeenns [ e . 03/15/2024 . | Paydoun ... ...64,697 |.... . 07/15/2069 . [1.A FE ....
..6394211-AA-8 | NAVSL 2022-A A = ABS ... [ . 03/15/2024 . | Paydown ...45,071 |.... . 07/15/2070 . (1.A FE ....
..647551-B#-6 | NEW MOUNTAIN FINANCE CORP .......evvvvvvvvvvnnnnns [eeeenn . 02/05/2024 . |Call @ 100.00 . .9,000,000 |.... . 04/30/2024 . (2.C FE ....
..65480J-AB-6 | NAROT 2022-B A2 - ABS ......covvvvvveviiiiiiinennns [ eeeeenn . 03/15/2024 . | Paydoun ... 251,030 251,021 |.... K . 08/16/2025 . [1.A FE ....
..65480V-AB-9 |NALT 2023-A A2A = ABS ......ccoevviiiiiiiiiiiiiins [eeeeenn . 03/15/2024 . | Paydoun ... 248,107 247,982 |.... ... 155 ). . 03/17/2025 . [1.A FE ....
..69121K-AA-2 |BLUE OWL CAPITAL CORP .......eevvvvvvrreveviinnnnns [ereeenn . 03/22/2024 . |Call @ 100.00 . ..2,400,000 ..2,511,416 |........ 2,405,547 |.... ....(5,59) |. . 04/15/2024 . [2.C FE ....
..69359Y-AJ-6 | PMTLT 2021-INV1 A9 - CMO/RMBS . 03/01/2024 . | Paydoun ... 44,009 44,834 |. 44,707 |. (698) |. . 07/25/2051 .
..69371V-AN-9 | PSIC 2018-1 A12 - CMO/RMBS 03/01/2024 . | Paydoun ... ... 358 .358 345 |. ....357 | 2 . 02/25/2048 .
..709599-BB-9 | PENSKE TRUCK LEASING CO LP 02/01/2024 . |Maturity @ 100.00 . 11,750,000 .11,750,000 11,726,030 |. 11,749,610 | . 390 X 11,750,000 . 02/01/2024 .
..713448-Cl-8 |PEPSICO INC ..cooeeeieiiiiiiiiiiiiieeie [ . 03/01/2024 . |Maturity @ 100.00 ....... |oeeeeeeeeeeeeennnins |oeees 1,000,000 |........ 1,000,000 |........ 1,042,750 |........1,000,000 [.ccoeeeiiiiiiins Jovrvniiiiiiiins o feveviiiiiiiines o s 1,000,000 |.. . 03/01/2024 .
. 71710T-AA-6 |PCG 2021-A A1 - ABS .....oooeereiieiinii [ . 01/15/2024 . | Paydoun ... 80,068 ...80,068 ...80,067 |.... . 07/15/2031 . [1
.. 74332X-AA-9 |PROG 22SFR4 A - CMBS ........oooeveerirninnnnnnnns [oennn . 02/17/2024 . |Paydoun .....ooooeeiiiiiiins e e 2,424 ... 2,424 L. 2,428 ... . 05/17/2041 . (1.
.. 74332Y-AA-7 |PROG 22SFR5 A - CMBS ........coeeeeeeeeneieennenens [ . 02/01/2024 . |Paydown .......oooeeeiiiiins Jeeiiiniiiis e 1,954 ... 1,054 ... 1,934 | . 06/17/2039 . [1.A FE .
.. 74333L-AA-4 |PROG 2020-SFR2 A - CMBS .....cooeeeiiiiiiiiiieeens [ eeens . 03/01/2024 . | Paydoun ... ... 17,326 ...17,326 ...16,155 |.... . 06/18/2037 . [1.A FE .
.. 74338*-AA-6 | AMAZON.COM INC .oeeeeeeeeeeieeeeeeeeee s . 03/15/2024 . | Paydoun ... .. 185,463 ..185,453 ..185,453 |.... . 11/15/2039 . (1.D ........
.. 74352%-AA-7 | AMAZON.COM INC oo [ . 03/10/2024 . | Paydoun ... ... 32,688 |... ...32,688 |... ...32,688 |.... . 11/10/2040 . (1.E ........
.. T4434U-CR-3 | PHUS 94A B6 - CMO/RMBS .......ocovvevereennnnnnens [oeenns . 03/01/2024 . | Paydoun ... ... (2,590) |... (22,040) ... (22,040) |.... . 04/29/2024 . [1.A FM .
..746246-AA-5 |PUREN 221 A1 - ABS . 03/05/2024 . |Paydoun ... 1,588,932 1,588,932 1,588,932 |. .16,488 |. 12/05/2037 . 1.G FE .
..756109-BD-5 |REALTY INCOME CORP . 02/06/2024 . |Maturity @ 100.00 . 17,000,000 17,000,000 .18,192,992 |. 391,000 |. 02/06/2024 . |1.G FE .
..78355H-KL-2 |RYDER SYSTEM INC .... 03/18/2024 . |Maturity @ 100.00 . . 1,600,000 ..1,600,000 . 03/18/2024 . 2.B FE ..
..78471C-AB-5 |SOFI 2017-D 2FX - ABS . | 03/25/2024 . | Paydoun ... . 09/25/2040 . (1.A FE .
..78471H-AB-4 | SOFI 2019-A A2X - ABS . |- 03/15/2024 . | Paydown . 06/15/2048 . [1.A FE
..80282Y-AD-8 | SCART 2021-A A4 = ABS ........eevvvvmvmvvnvnnnnnnns [eeneenn . 03/15/2024 . | Paydoun ... . 06/15/2026 . [1.A FE
..802830-AR-0 | SCART 2020-B C = ABS .......eevvrmmmmmmmnnnnnnnnnns [ereeenn . 03/15/2024 . | Paydoun ... . 04/15/2026 . [1.A FE .
..80286T-AD-5 |SRT 2021-A A4 = ABS .....ooeveiiiiiiiiiiiiiiiiienns [ . 01/22/2024 . | Paydoun ... . 03/20/2026 . [1.A FE .
..80287C-AC-3 | SRT 2022-A A3 = ABS .......evvrmrmmmmmnnnnnnnnnnnnn [eeeeenn . 03/20/2024 . | Paydoun ... . 07/21/2025 . [1.A FE .
..80290C-AE-4 | SBCLN 2021-1 B = ABS ... oo . 03/15/2024 . | Paydoun ... . 12/15/2031 . |2.A FE
..80290C-BD-5 |SBCLN 22B A2 = ABS .......eeeuimmminnininiiiiins [eeeeenn . 03/15/2024 . | Paydoun ... . 08/16/2032 . [1.A FE
..81744Y-AH-9 | SEMT 2013-4 B3 - CMO/RWBS . 03/01/2024 . | Paydown . 04/27/2043 . (1.
..81745A-AG-2 | SEMT 2013-5 B3 - CMO/RWBS . 03/01/2024 . |Paydown . 05/25/2043 . (1.
..81746L-CB-6 | SEMT 2015-3 B1 - CMO/RWBS . 03/01/2024 . | Paydown . 07/25/2045 . (1.
..81746M-CC-2 | SEMT 2015-4 B2 - CMO/RWBS . 03/01/2024 . |Paydown . 11/25/2030 . (1.
..81746T-CD-5 | SEMT 2017-1 B3 - CMO/RMBS . 03/01/2024 . |Paydown . 02/25/2047 . (1.
..82280R-CE-7 | SCOT 2017-1 B4 - CMO/RMBS ......ccoeeveeeieieeees [oeenn . 03/01/2024 . | Paydoun ... . 04/25/2047 . (2.
..82436@-AA-8 | SHERWIN-WILLIAMS CO/THE ...oovvvvrrininiiiiiiieens [ . 03/15/2024 . | Paydown . 06/15/2038 . [2.B ........
..82922T-AA-7 | SINAI HEALTH SYSTEM ... 02/01/2024 . [Call @ 100.00 . . . . 01/20/2036 . (1.B FE ..
..830867-AA-5 | SKYMILES IP LTD .. . 01/20/2024 . | Paydown .. 166,750 . 166,750 . 166,750 |. . 166,750 |. . 10/20/2025 . (2.B FE .
..83390U-AF-4 | SOFI 2020-C AFX - ABS 03/15/2024 . |Paydown 20,852 20,852 20,849 |. 20,848 |. . 02/15/2046 . [1.A FE .
..83401B-AB-2 | SOFI 2017-F A2F - ABS . | 03/25/2024 . | Paydown 59,010 59,010 59,174 |. 59,064 |. . 01/25/2041 . [1.A FE .
..834041-AB-3 | SOFI 2019-B A2X - ABS . |- 03/15/2024 . | Paydown .. 106,949 .. 106,949 ..106,946 |. . 08/17/2048 . [1.A FE .
..83406N-AA-4 | SOFI 21B AFX = ABS ...covvvvviiiiiiiiiiiiiiiieiiins e . 03/15/2024 . | Paydoun ... ..180,291 . 02/15/2047 . (1.A FE .
..83406T-AB-8 | SOFI 2020-A A2X = ABS ... [eeeeenn . 03/15/2024 . | Paydoun ... . 05/15/2046 . [1.A FE .
..84055*-AA-6 | SOUTH TEXAS ELECTRIC ...evvvvvvvvvvvvvenvenneinnnns [eeeens . 01/01/2024 . | Paydoun ... . 01/01/2028 . [1.F ........
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..84756N-AD-1 | SPECTRA ENERGY PARTNERS LP .......coveiiiiiiis | aeeens . 03/15/2024 . Maturity @ 100.00 . . 5,000,000 .5,000,000 |.... .5,000,000 [.. 118,750 |. 03/15/2024 . |2.A FE ....

..86359A-K4-4 | SASC 2003-25XS A6 - RMBS ........ccoiiiiiiiiinis | eeeeens . 03/01/2024 . | Paydown . 08/25/2033 . [1.A FM ...
..88089J-A*-8 | TERRA ABS | LLC - ABS ...cceeeriiiieiiiiiiieees | e . 03/20/2024 . | Paydown . 12/20/2042 . |1.G FE ...
..89147L-F#-2 | TORTOISE ENERGY INFRASTRUCTURE CORP ........... |.eeeees . 01/22/2024 . [Maturity @ 100.00 . . 01/22/2024 . |1.A FE ...
..89175T-AA-6 | TPMT 2018-4 A1 - CMO/RMBS ......evveeieeeiiiis | aeeens . 03/01/2024 . | Paydoun ... . .. . 06/25/2058 . [1.A ........
..89236X-AD-8 | TAOT 2020-D A4 - ABS .....ccvviiiieiiiiiiiiienans [ eeeeens . 03/15/2024 . |Paydown ... . .401,123 |.. . 01/15/2026 . |1.A FE .

..8923%K-AC-5 | TAOT 2022-A A3 = ABS ...oooeiiiiiieeiiiieeeeeen [ e . 03/15/2024 . | Paydoun ... . 605,237 ....605,237 |.. . 06/15/2026 . |1.A FE .

..90276U-AN-1 | UBSCM 2017-08 A4 = CMBS .....covuvriiieeniiiins | eeeeens . 03/01/2024 . | Paydown ... ,984, 117 ,984, 117 . 12/16/2050 . [1.A ........

. 09/01/2031 . |1.E FE ...
. 02/15/2027 . |2.C FE ....
. 09/01/2027 . |3.A FE ...
. 03/03/2028 . |1.F FE ...
. 07/15/2027 . |2.A FE ...
. 07/07/2027 . |3.B FE ....
. 05/15/2035 . |2.A ........
. 05/19/2050 . |2.C FE ....
. 10/14/2049 . |1.F PL ....
. 05/17/2047 . |1.A ........
. 10/17/2057 . |1.A ........

. 113,808 |....
. 167,031 ..167,034 |.
..274,148 . K ..274,156
..190, 131 ..190, e
192,400

.. 131,199
.. 167,031

..909318-AA-5 |UNITED AIRLINES 2018-1AA PASS THROUGH ...
..909319-AA-3 | UNITED AIRLINES PASS THROUGH TRUST ....
..90932N-AA-1 | UNITED AIRLINES CLASS B PASS THROUGH .
..909320-AA-4 |UNITED AIRLINES 2014-2 PASS THROUGH
..90932V-AA-3 | UNITED AIRLINES PASS THROUGH TRUST ....
..90933H-AA-3 | UNITED AIRLINES CLASS B PASS THROUGH .
..91845#-AA-2 | VERIZON COMMUNICATIONS INC - ABS
.. 92556H-AC-1 | PARAMOUNT GLOBAL ....
..928380-AA-1 | VISTA RIDGE LLC
..92890F-AV-8 | WIFRBS 2014-C20 ASB - CMBS ....
..92939H-AZ-8 | WIFRBS 2014-C23 ASB - CMBS ....

....... . 03/01/2024 . | Paydown ...
02/15/2024 . | Paydoun
03/01/2024 . | Paydoun
03/03/2024 . | Paydoun
....... . 01/15/2024 . | Paydown ...
....... . 01/07/2024 . |Paydoun ...
....... . 03/15/2024 . | Paydown ...
....... . 02/27/2024 . |Various ...
....... . 03/31/2024 . | Paydown ...
....... . 01/18/2024 . | Paydoun ...
....... . 03/01/2024 . | Paydown ...

131,199

... (4,988,523)

..92066*-AA-7 | WABASH VALLEY POWER ASSOCIATION ......cccuvverns | eeneans . 01/30/2024 . | Paydown ... . 04/30/2024 .
..92080*-AB~7 | W2 FINANCE LLC .......cceeeeeeen. 03/31/2024 . | Paydoun . 01/31/2032 .
..93141*-AA-3 | WALGREENS BOOTS ALLIANCE INC - ABS . 03/15/2024 . | Paydoun . 11/15/2035 .
..94989J-BA-3 | WIFCM 2015-C28 ASB - CMBS ..... 03/01/2024 . | Paydoun . 05/15/2048 .
..94989T-BA-1 | WFCM 2015-L.C22 ASB - CMBS . - |- 03/01/2024 . [Paydown . 09/17/2058 .
..94989U-AE-1 | WIFMBS 2018-1 A5 - CMO/RMBS weeennn |- 03/01/2024 . | Paydoun . 07/25/2047 .
..950020-BD-0 | WFCM 2018-C47 A3 = CMBS .....ocoviuviriiraniiiins | eeeeans . 03/01/2024 . | Paydown ... . 09/16/2061 .
..950400-AG-9 | WELLTONER OP LLC ...ooeennriieeeeeiiiiieeeeiiies | aeeees . 03/15/2024 . Maturity @ 100.00 . 21,762,399 |.... . 03/15/2024 .
..96221T-AE-7 | WFRBS 2014-LC14 AS - CMBS ......coovviiiiiiiians | eeeeens . 01/18/2024 . | Paydown ..153,858 |.... . 03/15/2047 .
..96928*-CJ-4 | WALGREENS BOOTS ALLIANCE INC - ABS .......cccc. |eeeeees . 03/15/2024 . |Paydoun ... . 117,901 |.... K . 07/15/2026 .
..97651L-C0-1 | WIN 154 B3 — CMO/RMBS .......cccoviummiiiianiiiiis | eeeeans . 03/01/2024 . | Paydoun ... . 116,828 |.... ... (3,888) . . 06/20/2045 .
..97652T-BE-2 | WIN 2015-1 B4 — CMO/RMBS ........eevveeeeiiiiies | e . 03/01/2024 . | Paydoun ... ....6,430 |.... .. (129) ] ...6, . 01/20/2045 .
..98163D-AE-8 | WOSAT 2020-A B - ABS ... 03/15/2024 . | Paydoun . 1,122,063 1,116,965 |. ..5,008 | . 1,122,063 . 06/15/2026 .
..98163H-AC-3 | IOSAT 2021-A A3 - ABS 03/15/2024 . | Paydoun .. 105,434 ..103,548 |. ..1,885 | .105,434 . 03/15/2027 .
..98163K-AC-6 | WOART 2021-D A3 - ABS 03/15/2024 . | Paydoun ,293,600 .1,278,324 |. 15,276 |. 1,293,600 . 10/15/2026 .
..98163L-AC-4 | OART 2021-B A3 - ABS 03/15/2024 . | Paydoun . . 277,780 | ..8,23 | .286,015 . 06/15/2026 .
..98163V-AF-5 | WIOART 2020-A B - ABS . 03/15/2024 . | Paydoun ,130,000 .1,08,763 |. .1,130,000 . 01/15/2026 .
..98163T-AB-9 | WOART 2022-C A2 = ABS .......oooeviiiiireeeeiiins | aeeees . 03/15/2024 . |Paydoun ... 223,535 ...223,53 |.. . 03/16/2026 .
..981631-AC-0 | WOART 2020-B A3 = ABS ....ccevvviieiiiiiiiiiieens [ eeeeens . 01/16/2024 . | Paydown ... ...23,583 L2371 | ..23,583 |.. . 05/15/2025 .
..981631-AD-8 | WOART 2020-B A4 - ABS ......ceevviiiiiiiiiieeees | . 03/15/2024 . |Paydoun ... ..304,159 ..304,189 |........... .304,159 |.. . 01/15/2026 .
..C1466#-AA-6 | CANADIAN PACIFIC RAILWAY LTD . 03/03/2024 . [Various ............cccees . 835,282 835,282 |...........835,287 [.... ....835,283 |.. . 03/03/2024 .
..G1591#-AS-1 |BRITVIC PLC .. . 02/20/2024 . Maturity @ 100.00 . . 4,000,000 ..4,000,000 ..4,000,000 |. .4,000,000 |. | .4,000,000 . 02/20/2024 .
..Q0458*-AF-6 | AQUASURE ... . 01/12/2024 . [ Paydown oo feene..... 268,225 ... 268,225 |... 268,225 |...........268,228 |.... v | -.(3) ] e (3) ... enne... 268,225 .. . 01/12/2034 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 233,358,603 236,273,479 240,824,696 235,269,172 540,69 540,69 238,486,176 (4,991,831) | (4,991,831) XXX

2509999997. Total - Bonds - Part 4 278,103,410 281,053,066 285,748,912 267,391,489 468,436 468,436 283,397,585 (5,036,836) | (5,036,836) 3,034,813 XXX

2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX

2509999999. Total - Bonds 278,103,410 281,053,066 285,748,912 267,391,489 468,436 468,436 283,397,585 (5,036,836) | (5,036,836) 3,034,813 XXX
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..20273V-50-6 | ENERGY TRANSFER LP ........cccccoeiiiiiiiiiiiiiin [ oo . 02/09/2024 . |Call @ 25.00 ... |oeeens 14,700.000 |......... 367,500 |.eoeeeeeeenns 0.00 |........... 363,206 |........... 371,910 |........ (8,704) |.evvvvvveeneinne foeniiiiiiiiinnn oo (8,704) [oovvvvvunnnnnnnn fooeeiiinns 363,206 [..ooooiiiiiiiies oeeeenns 4,204 |.......... 4,29 |............. 9,112 |oveeees oo 3.AFE ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 367,500 XXX 363,206 371,910 (8,704) (8,704) 363,206 4,204 4,294 9,112 XXX
4509999997. Total - Preferred Stocks - Part 4 367,500 XXX 363,206 371,910 (8,704) (8,704) 363,206 4,204 4,294 9,112
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 367,500 XXX 363,206 371,910 (8,704) (8,704) 363,206 4,204 4,294 9,112
..00724F-10-1 | ADOBE ORD ........evvvmmmmmmmmnnnnnnnnnnnnnnnnnnnnnnnns [ eeeeenn . 02/23/2024 . |Various .......ccceeeennnnnn |oeeeee...294.000 |l 178,578 [ovvveviiiiiiiiiinnnn frenennnnnn 132,085 |.......... 175,400 |....... (48,365) |.oooeeereeininns Jovviiiiiiiiiiens feveeee (43,365)
..020002-10-1 | ALLSTATE ORD ... . 03/01/2024 . | Various ... 94,661 .. (12,725) |...
..023135-10-6 | AMAZON COM ORD . 02/01/2024 . [MORGAN STANLEY
..02665T-30-6 | AMERICAN HOMES 4 RENT CL A REIT ORD 03/19/2024 . |Various ...
..026874-78-4 | AMERICAN INTERNATIONAL GROUP ORD . 03/01/2024 . [MORGAN STANLEY K ... 100.000
..03064D-10-8 | AMERICOLD REALTY ORD .....eevvvvvvvvvvennrnnnnnnnns [eeeeens . 03/28/2024 . | Various R 17,817.000 |..
..037833-10-0 |APPLE ORD ......eevvvmmmmmnnnnnninninnnninnnnnnnnnnnnns [ eeeeenn . 03/20/2024 . | TRANSFER ....coovvvvviienns |oeeeens 4,970.000 |..
..039483-10-2 | ARCHER DANIELS MIDLAND ORD ........covverreennnnns [eeennn . 01/23/2024 . | Various .......cceeeeiiiinn foeeens 15,400.000
..052769-10-6 | AUTODESK ORD .....oooeeeeeeiiiiiiieiieeeeeeeeeeeeeeee [ . 02/01/2024 . | JEFFRIES .. [ R 79.000 |..
..133131-10-2 | CAMDEN PROPERTY REIT ORD ....eevvvvvvvvvvvvvinnnns [eenenn . 03/28/2024 . |Various ... J 1,677.000 |.. . . ..
..148929-10-2 | CAVA GROUP ORD .......ccooennninnns [ eeeenn . 02/09/2024 . | BANK OF AMERICA ......... |....... 22,857.000 |.. ,114,080 |.... 1,114,050 |..
..20030N-10-1 | COMCAST CL A ORD .......evvvvmmmmmmmnnnnnnnnnnnnnnnns [ eeeeens . 01/03/2024 . | CITIGROUP GLOBAL ........ |.eeee.. 4,065.000 |.. 158,846 |.... ....158,846 |..
..20825C-10-4 | CONOCOPHILLIPS ORD .......eevvmvmmmmmmnnnnnnnnnnnnns [ eeeeenn . 02/20/2024 . | Various R 10,900.000 |.. . 1,191,451
..216648-40-2 | COOPER ORD ......... 02/01/2024 . [UBS FINANCIAL . 79.000
..22160N-10-9 | COSTAR GROUP ORD .... 02/20/2024 . |Various ... 905.000
..253868-10-3 |DIGITAL REALTY REIT ORD 02/28/2024 . | WELLS FARGO X .1,034.000 . K
..20444U-70-0 |EQUINIX REIT ORD . 03/15/2024 . | Various R 171.000 |.. . 113,678 |...........137,722 |....... (24,044) |.. .. (24,044) ... 113,678 |..
..30225T-10-2 | EXTRA SPACE STORAGE REIT ORD ... . 02/26/2024 . |Various ... P 5,582.000 |.. 827,398 |...........533,899 [....... (48,651) |.. .. (48,651) |... .827,3%8 |..
..445658-10-7 | JB HUNT TRANSPORT SERVICES ORD . . 03/05/2024 . |Various ... R 1,068.000 |......... 219,494 |....ooooiiiiiiiiinn fernnnnnnn 119,287 el 213,322 o, (94,085) |.. .. (94,085) |... 119,237 |..
..461202-10-3 | INTUIT ORD ....ovvvvmnnnnnnnininiiiiniiininiiiniiinins [ oeeees . 02/01/2024 . |Bank of America . ..(2,799) |... ..19,702 |..
..46187W-10-7 | INVITATION HOMES ORD .......covvvrvrrriiiiiiieinens [eeeenn . 03/28/2024 . | Various
..46284V-10-1 | IRON MOUNTAIN ORD ......oevvvrvmririiiiiiiiiiiieeens e . 03/14/2024 . |Various ... ..
..49446R-10-9 | KIMCO REALTY REIT ORD ....eevvvvvvvmmmmnnnnnnnnnnns [ereeenn . 02/20/2024 . |Various ... U IO 17,879.000 |......... 360,542 |.......ccoeeeiiins |l 327,498 ...l 381,001 ...l (53,504) |..
..58463J-30-4 | MEDICAL PROPERTIES REIT ORD ....covvvvvvvvreeenns [eeeennn . 01/08/2024 . |Various ... P 31,583.000 [......... 110,369 [.....oovvrriirinnnnn fornnnnnn... 242,654 [........... 155,073 [........ 87,582 |.. ,285) |...... (132,285)
..59522J-10-3 |MID AMERICA APT COMMUNITI REIT ORD . 02/27/2024 . |Various ... .5,751.000 (75,693) 47,038 . 47,038 |..
..620076-30-7 | MOTOROLA SOLUTIONS ORD 03/28/2024 . | GOLDMAN SACHS . 176.000 (28,976) 36,071 . 36,071
..654106-10-3 |NIKE CL B ORD .. 02/23/2024 . | GOLDMAN SACHS . 889.000 (13,880) 11,341 11,34
..67066G-10-4 |NVIDIA ORD ... . |. 02/01/2024 . | MORGAN STANLEY 31.000 . (2,114) .6,016 .6,016 |..
..74340W-10-3 | PROLOGIS REIT . |- 03/22/2024 . |WelIs Fargo K 874.000 . (17,471) 13,265 13,265 |..
S T5613E-10-1 |RTX ORD oo [ . 03/06/2024 . | Various JU IO 13,398.000 |.. 1,110,480 |...... (236,395) .319,828 |....... 319,828
..756109-10-4 |REALTY INCOME REIT ORD ....covvvvvvvvevniiiiininnns [eeeenn . 03/26/2024 . |Various ... N O 9,858.064 |.. ..566,050 |....... 108,974 |vevvvvveeiiinnn foies [ 108,974 | 675,024 [ [ (160,563) |...... (160,563)
..78410G-10-4 | SBA COMMUNICATIONS CL A REIT ORD .....eevvvvvnns [oeeennn . 02/16/2024 . |Various ... J 5,345.000 |.......1,212,125 |.....cooevviiiinnnns eeennn.. 1,487,080 f........ 1,385,973 [....... 131,076 [ovvvvvvvvnininnn foiiiies e 81,076 | [ 1,487,080 [onniiiiiiiiiiinn [ (274,925) |...... (274,925)
..84860W-30-0 |SPIRIT REALTY CAPITAL REIT ORD ...cevvvvvvvvennn [ereenn . 01/23/2024 . | CORPORATE ACTION ........ |....... 16,672.000 |.........707,675 |.....ooooeeeeeeeeees |oeeee.. 707,675 |...........728,400 |....... (20,724)
..866674-10-4 | SUN COMMUNITIES REIT ORD weeeeen |- 03/27/2024 . | Various J 3,997.000 |[......... 522,059 [....ccccooiiiiiiinns [oennnnnnn 629,252 |...........534,199 ... 95,053 .....(107,193)
..874039-10-0 | TAIWAN SEMICONDUCTOR MNFTG ADR 5 ORD . B [ . 03/20/2024 . | TRANSFER .....oovvvvviiinns |oeeeens 8,340.000 |...... 1,124,816 [.......cccceeiiiiees [ornnnnn....85,330 |.......... 867,360 |...... (782,030) |-eevveeveeeenene fevvveieiiiiiinne [eennn (782,080) [onneniiiiies e 85,330 | |.....1,039,486 ... 1,039,486
..89400J-10-7 | TRANSUNION ORD ....... 02/23/2024 . | J.P. MORGAN . 614.000 .. 47,125 . 11,148 . (6,211) ..
..907818-10-8 | UNION PACIFIC ORD 02/23/2024 . (CITIBANK N.A .428.000 .. 109,866 (79,735) . 84,476 |..
..922475-10-8 | VEEVA SYSTEMS ORD 02/01/2024 . | J.P. MORGAN . 85.000 17,174 . (1,436) 2,245 ..
..92036U-10-9 |W P CAREY REIT ORD . 03/25/2024 . |Various ... K 740.000 41,3%4 ..(5,364) . (1,201) ).
..D0712D-16-3 | BAYER N ORD . 02/05/2024 . | Various ... I 15,137.000 |......... 468,533 350,207 f.oooeiiiiiiienns e, ... 360,207 1..........5,467 |...........917,470 |....... (12,646)]......(436,291)|...... (448,937)
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..D16212-14-0 | CONTINENTAL ORD . |B..... . 03/28/2024 . | Various .......ccceeevinnnn foereenns 5,122.000 |.. 535,708 |...........434,801 L 73,115 (138,241)
..D1882G-11-9 | DEUTSCHE BOERSE N ORD . U |- T . 03/21/2024 . | JEFFERIES INTL LTD ..... |eccceeees 572.000 |.. 100,309 |.......... 117,730 .. (23,904) |... ...24,823
..D2035M-13-6 | DEUTSCHE TELEKOM N ORD . |B..... . 02/01/2024 . | CITIGROUP GLOBAL [ AR 2,231.000 |.. ...40,516 |.... . (8,663) |... .. 10,204
..E42807-11-0 |REDEIA CORPORACION ORD B..... . 02/09/2024 . | Various P 45,076.000 |.. ..838,369 |.... ..87,553 |... (107,477) |...... (134,723)
..F92124-10-0 | TOTALENERGIES ORD ... .. |B.. . 02/01/2024 . |Liquidnet P R 4,105.000 |.. 205,717 |.... .. (78,012) |... . .. 74,672 |........
..G06940-10-3 | BAE SYSTEMS ORD O R . 02/01/2024 . | CITIGROUP GLOBAL ........ |...... 48,537.000 |.. .... 300,118 |.... .(387,083) |... 300,118
..G4705A-10-0 | ICON ORD U [ . 03/21/2024 . | Stanford C. Berns ....... |.......... 750.000 |.. .. 178,886 |.... .. (33,417) |... 178,886
..J24994-11-3 | ISUZU MOTORS ORD . . |B..... . 01/11/2024 . | CLSA SINGAPORE PTE ...... |....... 62,500.000 |.. 652,158 |.... .652,158 |......
..J58214-13-1 |NITORI HOLDINGS ORD ... . 03/29/2024 . | CLSA SINGAPORE PTE ...... |........ 4,500.000 |.. 392,683 |.... .392,683
..J86957-11-5 | TOKYO ELECTRON ORD . . 03/22/2024 . |Various ... .1,900.000 .. (167,755) . (167,755) .167,592
..N3167Y-10-3 | FERRARI ORD .. . 03/12/2024 . |Various ... 731.000 .. (155,332) . (155,332) 92,060 . 213,999 |.

..N7752F-14-8 | SBM OFFSHORE ORD . . . 03/21/2024 . | JEFFERIES INTL LTD . .6,472.000 . 11,166 . 11,166 ... 899 |
..Y4591R-11-8 | KASIKORNBANK ORD F . ... [B..... . 01/11/2024 . |UBS LONDON GCM ........... |-...... 97,900.000 |......... 360,565 |......cccoeeiieieer forreeeo....410,694 |...........384,760 |........ 16,273 . 16,273 |... (16,324) |....... (33,805) |....
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly

Traded 19,715,875 XXX 17,538, 182 18,548,751 (2,744,162) (2,744,162) 186,411 17,538, 182 (437,807) 2,615,500 2,177,693 84,255 XXX XXX
..3134#1-00-1 |FHLB Des Moines - Activity Stock .............. | ....... | 03/06/2024 . |Direct ..................... | ..... 337,500.000 |..... 33,750,000 f.....oooeiviiiiiine foennns BTV O S P (T FTTTTUUOUPPTTN ey 33,750,000 |...ccvuiiiiiinn foovernniniiiiin fooveviiiiiiiiins foeveieennns 120,612 Joeeeees v e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 33,750,000 XXX 33,750,000 33,750,000 120,612 XXX XXX
5989999997. Total - Common Stocks - Part 4 53,465,875 XXX 51,288,182 18,548,751 (2,744,162) (2,744,162) 186,411 51,288,182 (437,807) 2,615,500 2,177,693 204,867 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 53,465,875 XXX 51,288,182 18,548,751 (2,744,162) (2,744,162) 186,411 51,288,182 (437,807) 2,615,500 2,177,693 204,867 XXX XXX
5999999999. Total - Preferred and Common Stocks 53,833,375 XXX 51,651,388 18,920,661 (2,752,866) (2,752,866) 186,411 51,651,388 (437,807) 2,619,795 2,181,987 213,979 XXX XXX
6009999999 - Totals 331,936,785 XXX 337,400,300 286,312, 150 (2,752,866) 468,436 (2,284,430) 186,411 335,048,973 (437,807)|  (2,417,042)|  (2,854,849) 3,248,792 XXX XXX




STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA 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

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 XXX XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
Basket Option Call Bank of America,
01/16/2025 ... .. |FIUL Hedge .. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 01/18/2024 |. 01/16/2025 |....... 170,000 |...... 17,000,000 .......... 100.000 |.. 912,900 |... P A 1,789,891 [..eeeeenis | 1,789,891 .........876,991 |. .. T T 0004 ...
Basket Option Ca
01/16/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 01/18/2024 |. 01/16/2025 |.... 1,160,000 |..... 116,000,000 |.......... 100.000 |.ovvveeeneeeiinnnn foennns 6,333,600 [....ccvvvennninins Junen 12,213,376 [.eeeneeeeen | 12,213,376 |...... 5,879,776 [ceovveeiininns v [ e e 0004 ....ovnnnnnn
Basket Option Call
02/20/2025 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index |Canada .... ... ES7IP3U3RHIGC71XBU11 [. 02/15/2024 |. 02/20/2025 |..... 1,020,000 |..... 102,000,000 .......... 100.000 |.oevvvennieevinnnn fonnns 5,773,200 |... P A 7,908,440 [..evnnnenns fonnnns 7,908,440 |...... 2,135,240 |. .. T T 0004 ...
Basket Option Ca Vel Is Fargo Bank,
02/20/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeiins KB1H1DSPRFMYMCUFXTO09  |. 02/15/2024 |. 02/20/2025 |....... 165,000 |...... 15,500,000 |.......... 100.000 |.eevvvnnnerivinnnn foreeenns 863,350 [cuvuuiiriinnnnnns foeees 1,201,773 e | 1,201,773 |......... 338,423 |.oevveeeieiiinnn oo e [ e 0004 ....ovnnnnnn
Basket Option Call Bank of America,
03/20/2025 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 03/14/2024 |. 03/20/2025 |....... 940,000 |...... 94,000,000 |.......... 100.000 |.ovvveeeneeeiinnnn foennns 5,329,800 |... P A 6,378,577 [.eveeeeens [ 6,378,577 |...... 1,048,777 |. .. T T 0004 ...
Basket Option Ca s
03/20/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins BATYDEB6GKMZ0031MB27  |. 03/14/2024 |. 03/20/2025 |......... 55,000 |....... 5,500,000 .......... 100.000 |.oevvvnnnerviinnnn foreeenes 325,600 [.vveniiiiiininnns foerennnnn 373,215 | eeeeeiis [ 373,215 |ovveennnns L1 L ) R R A e 0004 ....ovnnnnnn
Basket Option Call Vel Is Fargo Bank,
03/20/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 03/14/2024 |. 03/20/2025 |....... 135,000 |...... 13,500,000 |.......... 100.000 |.evvvveneiveinnns [ 756,000 [.oovvveeneninninn Jovnennnn 916,072 [.evveneeens o 916,072 |........ 160,072 |oeevveeeeivinnnn oo e [ e 0004 ....oennnnnn
Basket Option Call Bank of America,
04/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeiins BATYDEB6GKMZ0031MB27  |. 04/20/2023 |. 04/18/2024 |.... 1,110,000 |..... 111,000,000 |.......... 100.000 |...... 6,954,150 [oeenneiiiiiinnns v o 15,815,581 [..eeeeeeen [ 15,815,581 |...... 6,044,144 |..ovveiiiiiiins [ [ e 0004 ....ovnnnnnn
Basket Option Call Bank of America,
04/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccoeeiins BATYDEB6GKMZ0031MB27  |. 04/20/2023 |. 04/18/2024 |....... 200,000 |...... 20,000,000 |.......... 100.000 |...... 1,237,000 |oeevveeneeicninns [ s 2,849,654 |.....ounnnn [ennnns 2,849,654 |...... LI 0K N R KUY R RO, e 0004 ....ovnnnnnn
Basket Option Call Bank of America,
05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins BATYDEB6GKMZ0031MB27  |. 05/18/2023 |. 05/16/2024 |.... 1,060,000 |..... 106,000,000 .......... 100.000 |...... 6,439,500 [..eeneeiiiiiinnns fovveiiiieniinnnn [ 14,842,371 [.eeeneeeein | 14,842,371 |...... 5,550,244 [...ooovviiiiiiiin [ [ e e 0004 ....ovnnnnnn
Basket Option Call Bank of America,
05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins BATYDEB6GKMZ0031MB27  |. 05/18/2023 |. 05/16/2024 |....... 175,000 |...... 17,500,000 |.......... 100.000 |...... 1,054,375 [ e e PRSIV ) R 2,450,391 |......... 916,314 [ooeniiiiiiiiines foeeenineeeeenins oo e 0004 ....oennnnnn
Basket Option Call
06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/15/2023 |. 06/20/2024 |....... 210,000 |...... 21,000,000 |.......... 100.000 |...... 1,255,800 [.vvvvvveneeeies Jevenniiiiiiis o 2,393,498 [..cooernnnn | 2,393,498 |......... 963,260 [...nviiiiinnnnns foorrrnineeeeeiinn o e e 0004 ....ovnnnnnn
Basket Option Call
06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/15/2023 |. 06/20/2024 |.... 1,010,000 |..... 101,000,000 .......... 100.000 |...... 6,150,900 [.oovvvvveniiiiinn [ oo 11,511,586 | .oooeeeenns oo 11,511,586 |...... 4,632,822 |.eevvniiiiinnn foerieiin e e 0004 ....ovnnnnnn
Basket Option Call Bank of America,
07/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins BATYDEB6GKMZ0031MB27  |. 07/20/2023 |. 07/18/2024 |....... 170,000 |...... 17,000,000 .......... 100.000 |...... 1,005,550 [oveeiviiiieies e oo 1,776, 413 [ .o | 1,776,413 |......... 699,944 |..oovviiiiiiiinn oo e [ e 0004 ....ovnnnnnn
Basket Option Call Bank of America,
07/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccoeeiins BATYDEB6GKMZ0031MB27  |. 07/20/2023 |. 07/18/2024 |....... 900,000 |...... 90,000,000 |.......... 100.000 |...... 5,395,500 |..cevveniriiinnnn oo s 9,404,538 | ...cevvnnnn fennnnn 9,404,538 |...... 3,705,586 [...ooevvvvnnvinns fevvnnnieeiiiiins [ e e 0004 ....ovnnnnnn
Basket Option Call Royal Bank of
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11  |. 08/17/2023 |. 08/15/2024 |....... 210,000 |...... 21,000,000 |.......... 100.000 |...... 1,310,400 |oeevveeneeiiiinen [ s 3,048,721 [.eveeneeenn [ 3,048,721 |...... 1,003,940 [ooovveveiiiiiiis feieeeiiiins [ o e 0004 ....ovnnnnnn
Basket Option Call Royal Bank of
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11 | 08/17/2023 |. 08/15/2024 |..... 1,020,000 |..... 102,000,000 .......... 100.000 |...... 6,507,600 [...oevvvnninieinn [ oo 14,808,075 |..ccevvvnns o 14,808,075 |...... V(T SR AU R R, e 0004 ....ovnnnnnn
Basket Option Call
09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2023 |. 09/19/2024 |....... 150,000 |...... 15,000,000 |.......... 100.000 |......... 898,500 [.ovvvvveiieiies Jeernniiiiiii o 1,985,733 [.evveneeens [ 1,085,733 [......... (S0 V7 R EORRR (RN KRR e 0004 ....ovnnnnnn
Basket Option Call
09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2023 |. 09/19/2024 |....... 980,000 |...... 98,000,000 |.......... 100.000 |...... 5,929,000 [..ennereinnnnnens fovvenninieniinnnn [ 12,973,455 | .ovvvennnns fennns 12,973,455 |...... 4,240,180 [o.noeviiiiininns e [ e e 0004 ....ovnnnnnn
Basket Option Call
10/17/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 10/19/2023 |. 10/17/2024 |..... 1,380,000 |..... 138,000,000 .......... 100.000 |...... 8,845,800 [..oovvvveniiiiinn [ oo 26,454,575 | ..cceeennnn o 26,454,575 |...... TA84,337 [ i [ e e 0004 ....ovnnnnnn
Basket Option Call
10/17/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2023 |. 10/17/2024 |....... 140,000 |...... 14,000,000 |.......... 100.000 |........ 889,000 [..oevvvveeeieins Jornennieiiiiiis oo 2,683,797 [.eveeeenns [ 2,683,797 |......... 728,846 [..eneiieinnnnnes foevenninieeieinns o i e 0004 ....ovnnnnnn
Basket Option Call
11/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/16/2023 |. 11/14/2024 |..... 1,250,000 |..... 125,000,000 ].......... 100.000 |...... 7,212,500 [oeeneeiiiniinnes fovveninneniinnns [ 18,108,133 |.ooeeeeeenn o 18,108,133 |...... 5,329,977 |evvenviiiinnnns foorviinn e e 0004 ....ovnnnnnn
Basket Option Call
11/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 11/16/2023 |. 11/14/2024 |....... 170,000 |...... 17,000,000 .......... 100.000 |...... 1,067,600 [.eeeneeeevnnnnnes foevvnniinneicinns oo 2,462,706 [...oeeeees [onnnne 2,462,706 |......... P PO KRR (R RN e 0004 ....oennnnnn
Morgan Stanley &
Basket Option Call Co. International
12/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «evvveiriernnnne 4PQUHN3JPFGFNF3BBE53  |. 12/14/2023 |. 12/19/2024 |..... 1,390,000 |..... 139,000,000 |.......... 100.000 |...... 7,839,600 [eeeeeeneeeeeenn foeneeeeeeeeees foees 13,327,443 | .covveen fennnn 13,327,443 |...... 4,265,882 |- foeeeeeeceeen [ e —_—— 0004 ...oeeennnee
Morgan Stanley &
Basket Option Call Co. International
12/19/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [plc .. 4PQUHN3JPFGFNF3BB653  |. 12/14/2023 |. 12/19/2024 |....... 165,000 |...... 15,500,000 |.......... 100.000 |........ 861,800 P A 1,486,154 [..oeeeenns | 1,486,154 |... e 0004
BXIITACS Call .
10/28/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC  GSGSEF7VJP5I70UK5573 |. 11/01/2023 |. 10/28/2024 |......... 90,936 |...... 14,376, 148].......... 158.090 |......... 392,846 |...ovnieiiiiiin [ o 777,861 [.ooeeeennnn | 777,861 .ceveenns 30,333 |.eeeeeiiiiiinns fooreeiiinn e | - 0010 ..eevnnnnns
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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)

?3}5%822&”15883 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 10/25/2023 |. 10/21/2024 |........ 78,819 [...... 12,518,763 |.......... 158.830 |......... 7R T ) RN IR RPN 624,611 | ... 624,611 |.......... 22,217 |eveeeeeeeivnnnns foovvvvniicns e i e 0010 ..uevnnnees
?é}é;éggziallm(]% FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 10/11/2023 |. 10/07/2024 |........ 83,766 |...... 13,426,013 .......... 160.280 |......... 383,648 |..evvneeiiiiii [ e 563,024 | ..oovvnnnnn [ 563,024 |.......... QL1728 R AR KR R e 0010 ..uevnnnees
?)1(}:)1;\2822&” FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 11/08/2023 |. 11/04/2024 |........ 71,981 |...... 11,540,778 .......... 160.330 |.........298,723 ...487,113 ... ....487,113 |... e 0010
?)1(}:1;\2822&” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 | 11/15/2023 |. 11/11/2024 |......... 63,022 |...... 10,110,621 |.......... 160.430 |......... 290,531 |vvveneeeiiinin [ feis 423,032 | .oeeeniis [ 423,032 e 0010 ..uevnnnees
?é}:yggﬁa” FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 10/18/2023 [. 10/15/2024 |......... 65,137 |...... 10,461,679 |.......... 160.610 |.........220,815 ...422,580 | ... ... 422,580 |... e 0010
gé}g;\g&ia” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 10/04/2023 |. 09/27/2024 |......... 63,828 |...... 10,302,536 |.......... 161.410|......... P4 S0 (1728 R AR R 371,567 [.eveneenns [ 371,567 e 0010 ..uevnnnees
?):}:;5\2822&” FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 11/22/2023 |. 11/18/2024 |........ 81,190 [...... 13,152,746 |.......... 162.000 |.........334,502 ...455,182 | ........... ....455,182 |... e 0010
gé%\ggzga” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 09/27/2023 |. 09/24/2024 |......... 50,742 |........ 8,223,743 ... 162.070 |......... JECH I N R AR RPN 270,248 [ .evveneeees o 270,248 e 0010 ..uevnnnees
?)1%;;\2822&”16222 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 | 11/29/2023 |. 11/25/2024 |......... 53,392 |....... 8,661,208]|.......... 162.220 |......... 226,915 |evveeeeiiini [ e 292,853 | .oeeeniin [ 292,853 e 0010 ..uevnnnees
?2}(;;;\2822&”16322 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 12/06/2023 |. 12/02/2024 |........ 70,797 |...... 11,555,481 ].......... 163.220 |......... AR X1 Y U AR RPN 344,543 [.ennneenein o 344,543 |....ouennn (722 PO RPN R RN e 0010 ..vevnnnens
?2}(;;;\2822&”16353 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 12/13/2023 |. 12/09/2024 |........ 71,980 |...... 11,770,199 |.......... 163.520 |......... 340,466 |...enneeeeiininn [ fens 339,249 [.eeeneeeis o 339,249 |.....eunnnns [R51515)) R AR RN e 0010 ..uevnnnees
3)1(}:;52322&”16461 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 01/24/2024 |.01/17/2025 |........ 63,168 |...... 10,398, 142|.......... 164.610 [.ooevveeiineeies Jevninnnns 257,005 |.oevvenneiiiiinnn foreenes 269,240 | .oeeennnnn [ 269,240 |.......... 20 2 PR ER PR [ RN e 0010 ..uevnnnees
gé}:yggﬁal”m% FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 09/13/2023 [. 09/10/2024 |......... 4,774 |....... 6,886,832(.......... 164.860 |........ LLCITVA N P AR RN 143,488 [.eeeneeeeen oo 143,488 |.......... (WA 0LCZ) R AR KR R, e 0010 ..uevnnnees
32}:1%82&(3:&”16488 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/21/2024 |. 02/14/2025 |......... 54,382 |....... 8,966,567 |.......... 164.880 [..oovvveveennnnes Jevninnnns 205,022 |..oovveniiiiiinnn foreees 230,497 | eeeeeiin [ 230,497 |.evvennnns 25,475 |evvveeiieiinins foereeiin e e 0010 ..vevnnnens
gé}:;;\ggﬁal”m% FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 09/20/2023 |. 09/16/2024 |......... 42,802 |....... 7,034,881 (.......... 164.360 |......... 154,514 [ v o 161,284 [.oeeneeeees oo 161,284 |.......... (SR [0[0)) R AR R R, e 0010 ..uevnnnees
3)1(}(')252322&”16498 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 01/10/2024 |. 01/06/2025 |......... 43,846 |........ 7,233,743 |.ccuennn 164.980 [.oovvvvennienins fouennnns 180,646 |.oevvvnneiiiiinnn o 175,933 | covvvnee [ 175,933 |.......... [ RVA ) P RPN R RN e 0010 ..uevnnnees
gé};;;\ggzgameso FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/28/2024 |. 02/25/2025 |......... 59,525 |........ 9,821,699 |.......... L [CSNV0[ N R A 284,650 |..oovenniiiiiiinn o 251,204 | oo [ 251,204 |........... (TS O RN AR RN e 0010 ..uevnnnees
3)1(}2;\2822&”16512 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 01/31/2024 |. 01/27/2025 |......... 58,630 [........ 9,680,926 |.......... 165.120 [oovvieiieeeeies Jveinnnns 240,968 [....oeviiininnns foeeennnnn 236,522 | .eeeeriinnn [ 236,522 |.......... (715D P ERPTR [ RN e 0010 ..uevnnnees
gé)uﬁg&gal”es” FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/20/2024 [. 03/14/2025 |......... 74,648 |...... 12,329,670 |.......... L[CIST V{0 R A 328,453 |..evviieiiiiinnn feeeees 314,125 | oo [ 314,125 |......... [QF72)) F RPTUURTR TR RN e 0010 ..uevnnnees
32}:32822&”16519 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/14/2024 |. 02/10/2025 |......... 54,446 |........ 8,993,882|.......... 165.190 [oovvvvniieeeies Jovninnnns 208,527 [ouvnneiiiiinnnnns foeeennnnn 221,014 [ [ 221,014 |.......... L2078 R AR R R, e 0010 ..uevnnnees
3)1(}:32822&”16525 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 | 01/17/2024 |.01/13/2025 |......... 30,696 |........ 5,072,582|.......... 165.250 |ovvveniviiinnnnns foerennnnn 1428 [ s 119,803 [.vveneeees [ 119,803 |........... R VAT PO KPR R RN e 0010 ..uevnnnees
gé%;ﬁg&gal”es“ FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/07/2024 |. 02/03/2025 |......... 45,725 |........ 7,564,345 |........... JLCISTX VN O IR 182,901 [ooiiviiiiiniies Jevninnns 178,589 [.vveneeeees oo 178,589 |.......... (35113 PO EPTRR [ RN e 0010 ..vevnnnens
?2}:;;\2822&”16556 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 12/20/2023 |. 12/13/2024 |......... 72,79 |...... 12,051,877 ...t 165.560 |......... 298,458 |..evenieeiiinin [ e 261,533 | .oeeeninn [ 261,533 |..ouennnn [T Y EOUPTTR [ RN e 0010 ..uevnnnees
gé%;ﬁg&gal”esw FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 03/06/2024 |. 03/03/2025 |........ 60,977 |...... 10,113,055].......... 165.850 [.oovvvvveiniiies Jevninnnns T R A T PR RN 232,875 ... 232,875 e 0010 ..vevnnnens
?égy\g&galmes% FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 12/27/2023 |. 12/23/2024 |......... 57,243 |........ 9,499,479|.......... 165.950 |......... 249,580 |..vveneeeiiinin o e 197,331 [ o 197,331 e 0010 ..uevnnnees
ggg;\g&ga” o0 FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/27/2024 |. 03/21/2025 |........ 61,774 |...... 10,268,222 |.......... 166.060 |.. 271,189 |... ...234,606 | ... ....234,606 |... e 0010
?2}2;\2322&” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 | 01/03/2024 |. 12/27/2024 |......... 51,733 |........ 8,595,405 |.......... L [CITN 0N R AR 189,342 |ovvveiiiiiiiinns | 174,327 [ o 174,327 e 0010 ..vevnnnees
gé%%\gnga” 166-29.. FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/13/2024 [. 03/07/2025 |......... 63,637 |...... 10,582,166 |.......... 166.290 |.. 248,820 |... ...230,779 | ... ....230,779 e 0010
gé%gj\ggﬁa” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC  GSGSEF7VJP5I70UK5573 |. 09/06/2023 [. 08/30/2024 |......... 51,827 |........ 8,631,799].......... 166.550 [......... 174,657 |.ooveeniiiiiinnns fooniiiiiiiniins e 127,819 [ s 127,819 - 0010 ..oevnnnnns
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1 2 4 5 6 7 8 9 10 11 12 13 15 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 Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
BXIITAC5 Call 167.09
08/12/2024 ............. FIA Hedge .............. Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 08/16/2023 |. 08/12/2024 |........ 71,011 11,865,165 |.......... 167.090 |......... <7 VT PO RN AR I (N - ) I IRUUU AP Iy - N RN 12 T (-3 U EURNRUUTR R RPN === e [0010 ...l
BXIITAC5 Call 167.24
05/24/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 05/31/2023 |. 05/24/2024 |......... 48,266 8,072,003 (.......... 167.240 |......... 203,682 === e [0010 ...l
BXIITACS Call
07/08/2024 ... FIA Hedge ... . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 07/12/2023 |.07/08/2024 |......... 52,604 8,814,857 |.......... 167.570 |.........264,072 e
BXIITACS Call .
06/24/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 06/28/2023 |. 06/24/2024 |......... 71,350 11,984,634].......... 167.970 |......... 315,366 === e [0010 ...l
BXIITACS Call
06/03/2024 ... FIA Hedge ... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 06/07/2023 |. 06/03/2024 |......... 57,603 9,691,188 (.......... 168.240 |.........252,303 e
BXIITACS Call .
06/28/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 07/05/2023 |. 06/28/2024 |......... 53,201 8,963,810 .......... 168.490 |......... 198,971 === e [0010 ...l
BXIITACS Call
06/10/2024 ... FIA Hedge ... . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 06/14/2023 |. 06/10/2024 |......... 47,440 8,003,179 (.......... 168.700 |......... 190,236 e
BXIITACS Call .
06/17/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 06/21/2023 |. 06/17/2024 |......... 53,319 |........ 9,000,251 .......... 168.800 |......... 214,876 === e [0010 ...l
BXIITAC5 Call 168.91
07/29/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 08/02/2023 |. 07/29/2024 |......... 80,375 13,576,183 ].......... 168.910 |......... 297,388 === e [0010 ...l
BXIITAC5 Call 169.45
07/22/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 07/26/2023 |. 07/22/2024 |......... 51,230 8,680,971].......... 169.450 |......... 214,655 |.eveeeeeiiiiins [ [ 53,524 | 83,524 [ (20,75 ) e [ === e [0010 ...l
BXIITAC5 Call 169.59
07/15/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 07/19/2023 |. 07/15/2024 |......... 57,578 |........ 9,764,602(.......... 169.590 |......... 259,675 |vvveneeeeiiniinns foervvininniniins feeeen B TI2 e DA T2 e (24,904) ] e [ [ === e [0010 ...l
BXIITAC5 Call 169.83
05/13/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 05/17/2023 |. 05/13/2024 |......... 44,357 |........ 7,533,092|.......... 169.830 |........ 178,878 |ooeevvveeeeeeenn [ e 14,140 Lo e 14,140 [ (25,837 e e e [ === e [0010 ...l
BXIITAC5 Call 170.37
05/06/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 05/10/2023 |. 05/06/2024 |......... 65,972 11,239,595 |.......... 170.370 |......... 272,463 |.eveeeeeeiiin o [ 12,893 | | 12,893 [ (36, 219)] e e [ [ === e [0010 ...l
BXIITAC5 Call 170.57
04/29/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 05/03/2023 |. 04/29/2024 |......... 61,258 10,448,820 |.......... 170.570 |........ 270,761 [ceeeeeeiiieeees Jeerenneeveiniens [ 7,362 | s o 7,362 | (32,984 e o [ === e [0010 ...l
BXIITAC5 Call 170.68
04/22/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 04/27/2023 |. 04/22/2024 |......... 55,934 1........ 9,546,887 |.......... 170.680 |......... 223,738 |vveneeeeeinnnns foovrvvnninninennn forenen 3,861 | | 30861 [ (29,519)] e e e === e [0010 ...l
BXIITAC5 Call 171.06
04/12/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 04/19/2023 |. 04/12/2024 |......... 59,010 10,094,222|........... 171.060 |......... 281,319 |eeneeecciiins foerreininn [ B8 | |l BTB [ (26,872)] e e [ === e [0010 ...l
BXIITAC5 Call 171.14
04/01/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 04/05/2023 |. 04/01/2024 |......... 45,744 |........ 7,828,558 (.......... 171140 |......... 206,304 |..eenneeeeiiiins [ [ [ e foeee (17,702 e e === e [0010 ...l
BXIITAC5 Call 171.6
04/08/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 04/12/2023 |. 04/08/2024 |......... 70,039 12,018,6% |.......... 171.600 |......... 285,759 |vveeneeeeeinins foorvvininneeinn feneeen T e i T [ (25,384 e [ === e [0010 ...l
BXIITAC5 Call 172.28
08/19/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 08/23/2023 |. 08/19/2024 |......... 82,896 13,674,471].......... 164.960 |......... 370,584 |.eveneeiciiinns [ [ 267,897 o | 267,897 [ (7,21 e e e === e [0010 ...l
BXIITAC5 Call 172.93
08/26/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 08/30/2023 |. 08/26/2024 |......... 66,744 11,052,004 (.......... 165.590 |......... 307,689 [.oeeeveneeees Jeennnneeveiiien [ 195,293 | 195,208 | (15,584 [ e [ === e [0010 ...l
BXIITAC5 Call 175.04
05/21/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 05/24/2023 |. 05/21/2024 |......... 54,459 |........ 9,172,612{.......... 168.430 |......... 198,233 [oevneeievvienes Jovvennneevvinnnn [ 41,509 | oo e 41,509 | (33L1B2)[ e [ [ [ === e [0010 ...l
BXIITAC5 Call 175.04
08/06/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 08/09/2023 |. 08/06/2024 |......... 53,515 |.ouun 8,990,454 |........... 168.000 |......... 216,734 |oeveeeeeeeiiins foeerviiiniiinn [ 88,540 | 88,540 [ (19,437 ) e e === e [0010 ...l
Rainbow Option Call Royal Bank of
01/16/2025 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 01/18/2024 |. 01/16/2025 132,000 13,200,000 |.......... 100.000 |.ovvveeeneeeiinnnn foennns 1,298,880 [..oevvvvvnnnnnvens [o0nnnn 2,164,236 | ooeeecnnnnn [0t 2,164,236 [0t 865,356 [ovvenniiiiinins Joeeeiiineeeeiinn feeeeniiiiiii e === ...... [0008 ...........
Rainbow Option Call Goldman Sachs
02/20/2025 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS28  |. 02/15/2024 |. 02/20/2025 |........ 89,000 8,900,000].......... 100.000 |.evvvveneiveinnns [ 890,000 [..oevvvvnnnernnnnn [oenn 1,099,739 | i | 1,099,739 [0t i209, 739 [ o e e === ...... [0008 ...........
Rainbow Option Call Bank of America,
03/20/2025 ............. FIUL Hedge ............. . |Equity/Index [N.A. ..ooiiiiiinns BATYDEB6GKMZ0031MB27  |. 03/14/2024 |. 03/20/2025 106,000 10,600,000 .......... 100.000 |.oevvvennieevinnnn fonnns 1,008,920 [ouvenivvvnnnnnnns |oeeenn 1,070,413 [ e o 1,070,413 [ (23,507)] i e i foe === ...... [0008 ...........
Rainbow Option Call Goldman Sachs
04/18/2024 ... FIUL Hedge .. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS28  |. 04/20/2023 |. 04/18/2024 |........ 87,000 8,700,000]|.......... 100.000 |.. e
Rainbow Option Ca Bank of America,
05/16/2024 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooieiiiinns BATYDEB6GKMZ0031MB27  |. 05/18/2023 |. 05/16/2024 |........ 73,000 7,300,000].......... 100.000 |........ 800,810 [....ccevvvunvrees Jovvnnnniniinnnnnn [0 1,384,226 | coennnnn [nn 0. 1,384,226 |00l 856,640 [ | [ e === ......[0008 ...........
Morgan Stanley &
Rainbow Option Call Co. International
06/20/2024 ............. FIUL Hedge ............. . |Equity/Index |plc .ooovvrrnnnnaeens 4PQUHN3JPFGFNF3BB653  |. 06/15/2023 |. 06/20/2024 117,000 11,700,000.......... 100.000|...... 1,258,920 [-oooeevveineeee Jveenieeeeeenees [0 1,895,776 | oo [0 1,895,776 .ol 970,449 [ | o [ -— ......[0008 ...........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of ltem(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Rainbow Option Call Goldman Sachs
07/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS28  |. 07/20/2023 |. 07/18/2024 |........ 97,000 |....... 9,700,000].......... 100.000 |...... 1,031,110 | [ e 1,454,736 [.eevenneens [ 1,454,736 |......... (G151 Y KRR (R KRN e 0008 ...........
Rainbow Option Call Bank of America,
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins BATYDEB6GKMZ0031MB27  |. 08/17/2023 |. 08/15/2024 |........ 82,000 |....... 8,200,000].......... 100.000 |...... 1,165,380 [oeeveevieieies e oo 1,653,694 [..ooeeeeens [onnnns 1,653,694 [........ F(CIUIR: 72N R RN R RN e 0008 ...........
Morgan Stanley &
Rainbow Option Call Co. International
09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eovveirierennne 4PQUHN3JPFGFNF3BB653  |. 09/14/2023 |. 09/19/2024 |........ 81,000 |....... 8,100,000 ]|.......... 100.000 |........ 891,810 [.eeeeeeeeeeees | oo 1,543,318 [.oevenenns fonnnes 1,543,318 |......... 750,197 [.eneeeeieeiees foeeemmeeeeeeenes feeeeeeeeeeeee e —_—— 0008 ...........
Rainbow Option Call Royal Bank of
10/17/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 |. 10/19/2023 |. 10/17/2024 |........ 90,000 |....... 9,000,000 |.......... 100.000 |...... 1,084,100 |oevveneeeeeeenen oo e 2,278,863 [..evuneees fonens 2,278,863 |......... 937 187 [.eeeeeeeeeeneees foeemmnneeeeeenen feeeeeeeeeeee e —_—— 0008 ...........
Rainbow Option Call Royal Bank of
11/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 11/16/2023 |. 11/14/2024 |....... 151,000 |...... 15,100,000 |.......... 100.000 |...... 1,552,280 [-eeeeeeeeeeees Jeeeee e oo 3,122,899 |..ccvvnnnns fennnnn 3,122,899 |...... 1,457,503 [.eeeeeeeeeeeiees Joeeemmmeeeeennnn foeeeeeeeieies e —_—— 0008 ...........
Rainbow Option Call Goldman Sachs
12/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 12/14/2023 |. 12/19/2024 |........ 84,000 |....... 8,400,000 ]|.......... 100.000 |......... 661,920 [.eeeeeeeeeeees | oo 1,386,547 [..ooeeeennn |oennee 1,386,547 |......... TA3,433 | [ e —_—— 0008 ...........
SGIXECP Call 203.51
10/21/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 11/01/2023 |. 10/21/2024 |.......... 4,388 |.......... 893,058 |.......... 203.506 |.......... 19,360 [eeeeeeeeeeeee Jeemeneeeeeeeees foeeeennnns 50,444 | ..oovvninn [ 50,444 |......... (10,194 eeeeeeeeeee e o [ —_—— 0014 ..ooeeeeeees
SGIXECP Call 205.83
11/01/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 11/08/2023 |. 11/01/2024 |.......... 4,604 |.......... 947,739 ). 205.833 | 28,195 | feeeeeee s LT Y( 3 IR 44,476 |........ (10,688)]cvvvveeeeeermenn foreeeeemmneeeeee oo foeeeees —_—— 0014 ..ooeeeeeees
SGIXECP Call 206.03
10/08/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 10/11/2023 |. 10/08/2024 |.......... 7,813 (........ 1,609,739|.......... 206.029 |.......... A3,751 | e [ 73,527 | eovvvvnns foeneens 73,527 |ovuennnns (18,883)[- e eeeeeeeeeeee Jmmmeeeeemmes foeeeeeeee e [ —_—— 0014 ..ooeeeeeees
SGIXECP Call 206.08
11/08/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 11/15/2023 |. 11/08/2024 |.......... 3,566 |.......... 734,778 1.......... 206.075 |.......... 28,013 |ueeeeeeeeeeees e [ KCTCT Y IR 33,947 |.cceen (8,284)].eeeeeeeeenees Jeeemmmeeeeeemnnn feeeeeeeeeeiees e —_—— 0014 ..ooeeeeeees
SGIXECP Call 208.1
02/14/2025 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 02/21/2024 |. 02/14/2025 |.......... 4,998 |....... 1,040,017 |.......... 208.100 [..eeeeeeenneeee Jeenninns 36,701 [coeeeeeieiieeeee Jeenins 42,807 [.eveeeeens o 42,807 |........... 6,106 [eeeeeeeeeeeee Joemeeeeeeeenies foeeeeeree e [ —_—— 0014 ..ooeeeeeees
SGIXECP Call 208.31
09/25/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 10/04/2023 |. 09/25/2024 |.......... 4,955 |........ 1,082,236 .......... 208.312 (11,886)] e eeeeemenn foeeeeeeemeeeeee e foeeeees —_—— 0014 ..ooeeeeeees
SGIXECP Cal |
11/18/2024 ... FIA Hedge ... Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 11/22/2023 |. 11/18/2024 |.... 1,894,176 ].......... 209.928 |.. ...(20,053)[. —_—— 0014
SGIXECP Cal |
11/22/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 11/29/2023 |. 11/22/2024 |..........3,581 |.......... 754,321 |.cenennns 210.652 |..evveeen 20,027 [oeeeeeeieeeeee e foeeeeen 28,157 | e 28,157 e (7,844)].eeeeeeeeiees Jeeemmmeeeeeeenen feeeeeeeceeeees e —_—— 0014 ..ooeeeeeees
SGIXECP Cal |
11/29/2024 ... FIA Hedge ... Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 12/06/2023 |. 11/27/2024 |.... .. 558,036 ... 212.892 .. ... (5,440)|. —_—— 0014
SGIXECP Cal |
12/06/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 12/13/2023 |. 12/06/2024 |.......... 3,420 |eeunnnnn. 729,036 |.......... 23142 | 20,835 [ e e ATTTT | e ATTTT e (7,018)[ e eeeeee Jmmeeeeeemmnees foeeeemeneeeeeeeee [ —_—— 0014 ..ooeeeeeees
SGIXECP Cal |
09/05/2024 ... FIA Hedge ... Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 09/20/2023 |. 09/05/2024 |.... 612,728 ). 213.303 |.. ... (6,455)[. —_—— 0014
SGIXECP Cal |
01/24/2025 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.01/31/2024 |. 01/24/2025 |..........2,582 |.......... 554,140 |.......... 214,643 | [t 15,091 | [ 12,837 | [ 12,887 e (2,554)] e [ e fe —_—— 0014 ..ooeeeeeees
SGIXECP Cal | 214.67
03/04/2025 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/13/2024 |. 03/04/2025 |..........3,906 |.......... 838,439 |.......... 214,670 [oeeeeeeeeieeeee |eeenens 20,459 |.eeeeeeeeeies o 19,996 [.oovveneens foeeeeenne 19,996 |............ (464)]- e eeeeeees Joeeemmneeeeeeeen [ e —_—— 0014 ..ooeeeeeees
SGIXECP Call 214.88
01/17/2025 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 01/24/2024 |.01/17/2025 |..........2,932 |.......... 630,105(.......... 214.884 .o [ L (17 FOTRI 13,760 [.eneevennn Joeeennnnns 13,760 |oeevennennnns (942)]- e eeeememees Joeeemmmeeeeeeeen [ e —_—— 0014 ..ooeeeeeees
SGIXECP Call 215.68
01/08/2025 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.01/10/2024 |.01/03/2025 |.......... 6,877 ........ 1,483,256 |.......... PALTCYE IO 37,060 [.eeeeeeenieeeee Jeennins 29,233 [.eeiiiinn feeeenennns 29,233 | (7,827 eeeeeeeeeeeeen Jommeeeeeeemnees feeeeemeeeeeeeeen [ —_—— 0014 ..ooeeeeeees
SGIXECP Call 215.9
05/28/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 06/07/2023 |. 05/28/2024 |.......... 2,286 |oueunnnnes 482,806 |.......... 215.898 |.......... 13,211 [eceeees e foeeeeee 3,925 |.ciiiiiiiin | 3,925 |eenennnns (5,513)]eneeeeeeeniees Joeeemmmeeeeeemnnn feeeeeeecenieeees e —_—— 0014 ..ooeeeeeees
SGIXECP Call 217.11
12/17/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 12/20/2023 |. 12/17/2024 |.......... 3,418 |oueeennnn. 742,127 ... 2713 ot 17,041 | e s 12,136 [ e 12,136 |.......... (6,080 eeeeemneeeeeen Jommmeeeeemmniees [oeeermenneeeeeenn foreee s —_—— 0014 ..ooeeeeeees
SGIXECP Call 217.15
01/31/2025 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.02/07/2024 |.01/31/2025 |.......... 3,164 |.......... 687,021].......... AV UL I ISP 13,439 [oeeeeeeeies oo 12,298 [ .evveeeees o 12,298 |t (1,148)] e Jmee e eeeeees feeeeeeeeeeeeeee [ —_—— 0014 ..ooeeeeeees
SGIXECP Cal | 217.82
12/27/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.01/03/2024 |. 12/27/2024 |.......... 3,362 |oeeunnnnen 732,361 |.......... 217828 |oeeeeeeeeeeeeen [ 14,464 oo | 1,345 s o 1,345 |.......... (3, 119)]- e Joeeemmeeeeemeen [ e —_—— 0014 ..ooeeeeeees
SGIXECP Call 218.18
06/12/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.06/21/2023 |. 06/12/2024 |.......... 6,762 |........ 1,475,431 1.......... 218.184 |.......... 35,749 |oeeeeeeeeeee [ s 8,207 [eeeneeeeins |oeeeennnnns 8,207 |........ (14,008)[-..eeeeeeeeeeeee Jommmmeeeeemmnes foeeeeemmeeeeeenn [ —_—— 0014 ..ooeeeeeees
SGIXECP Call 218.28
07/02/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.07/12/2023 |.07/02/2024 |.......... 3,200 |..eunnnnen 698,489|.......... 218.275 |.ceenennnn 18,505 [ eeeeeeeeeeeee Joememeeeeeeeee foeeeeennne LK) IR 4,663 |.......... (B,401)[ e eeeeeeeeeeeen Jommeeeeemmnees foeeeemeneeeeeeene [ —_—— 0014 ..ooeeeeeees
SGIXECP Call 218.53
07/26/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/02/2023 |. 07/26/2024 |......... 11,527 |........ 2,518,955).......... 218.529].......... 52,414 | oo [ | 19,305 | vvvennee o 19,305 ......... (21, 917)]- oo eeeee | eeeeniees forreerennereeeee foeeeeeeinas — .. 0014 ...eenees
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SGIXECP Call 219.97
04/30/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 05/10/2023 |. 04/30/2024 |.......... 4,39 |.......... 967,662 |.......... 219.970 |.......... 2R A PO KRR RN 1,165 | | 1,165 (.......... [R:T0172) R AR R R, e 0014 ...ooeennnns
SGIXECP Call 220.2
04/04/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/12/2023 |. 04/04/2024 |.......... 2,467 |euuennnnnn 543,260 |.......... 220.200 |.......... V2N R KPR RN 40 e 0014 ...ooeennnns
SGIXECP Call 220.73
07/12/2024 ... FIA Hedge ... Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 07/12/2023 |. 07/12/2024 |..........2,456 |.......... 542,133|.......... 220.730 |.. e 0014
SGIXECP Call 2
08/12/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/23/2023 |. 08/12/2024 |.......... 3,276 |cuuunnnnn. 707,022 .......... 215.845|.......... L3R VI R R RN 9,248 e 0014 ...ooeennnns
SGIXECP Call 229.21
08/05/2024 ... FIA Hedge ... Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/09/2023 [. 08/05/2024 |..........8,743|........ 1,804,546 |.......... 216.698 |.. .. 21,02 ... e 0014
SGIXECP Call 2
05/14/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 05/24/2023 |. 05/14/2024 |.......... 2,526 |ouuunnnnn. 554,023 |.......... 219.315 |..oveeennns [T Y£- N R FPPPRR RN 1,367 e 0014 ...ooeennnns
SP5LVI Call 10003.69
05/16/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [BNP Paribas ROMUWSFPUBMPROBKSP83  |. 05/18/2023 |. 05/16/2024 |..........1,332 [...... 13,320,000 {....... 10003.690 |...... 1,006,236 ...933,99% ...l | ....933,994 |... e 0002
SPSLVI Call 1 Vells Fargo Banl
12/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....ccccoeeins KB1H1DSPRFMYMCUFXTO9  |. 12/14/2023 |. 12/19/2024 |............ 973 |....... 9,765,000 ....... 10035.130 [......... YL TR- [C) RN IR RN 1,130,237 [.eveeeeens | 1,130,237 |......... 385,782 [cevneiiiinnnnnns foevvniinieeieeins o e e 0002 .oovvvnnnnne
SP5LVI Call 10049.26 Wells Fargo Bank
06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 06/15/2023 |. 06/20/2024 |.......... 1,209 |...... 12,150,000 |....... 10049.260 |......... (ST(VI < <) RN FORRRPRR RN 884,248 | ...oeeeeis e 884,248 |......... 336,368 [....eieiinnninns foereriineneieiinn o e 0002 .oovvvnnnnne
SP5LVI Call 10099.71
01/15/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/18/2024 |. 01/16/2025 |.......... 1,282 |...... 12,645,000 ....... 10099.710 [.evvvveieieees Jovnennnn 907,911 [oeveiiiiiiiiens o 1,457,046 [...cooeenns | 1,457,046 |......... 549,135 |oeevvneeiivinnnn oo e [ e 0002 .oovvvnnnnns
SP5LVI Call 10201.84 Wells Fargo Bank,
02/20/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeiins KB1H1DSPRFMYMCUFXT09  |. 02/15/2024 |. 02/20/2025 |............ 860 |....... 8,775,000|....... 10201.840 [..ovvvveineieees Jevnennnnd 659,880 [....ooviiirnnnnns foeeennnd 982,030 [.evvuneenns o 982,030 |......... 322,150 |oevvveeiieiinnnn oo e [ e 0002 .oovvvnnnnne
SP5LVI Call 10225.35 Bank of America,
04/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....ccccoeeins BATYDEB6GKMZ0031MB27  |. 04/20/2023 |. 04/18/2024 |.......... 1,39 |...... 14,264,902 |....... 10225.350 |...... 1,193,981 [ e [ 607,366 [ ..oeveennnn |evnnnnns 607,366 |........ 7L L1 R U R RN e 0002 .oovvvnnnnne
SP5LVI Call 10233.91 Wells Fargo Bank,
07/17/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 07/20/2023 |. 07/18/2024 |.......... 3,118 (...... 31,905,000 ....... 10233.910 |...... 2,456,685 |....oveiiininees | fes 2,024,952 [...oeeeenns |onnne 2,024,952 |......... 805,226 [.vvvnivviinnnnns foeveniineeeiennnn o e e 0002 .oovvvnnnnne
SP5LVI Call 10385.63 Royal Bank of
03/19/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 03/14/2024 |. 03/20/2025 |.......... 1,343 |...... 13,950,000 {....... 10885.630 [cvvvunrevvinnnnns Joeeens 1,085,310 [.ooevveeiennienns Jovnenn 1,404,283 [.oevenneens [ 1,404,283 |......... R L TRC VAT N KON PR RN e 0002 .oovvvnnnnns
SP5LVI Call 9398.81
10/17/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2023 |. 10/17/2024 |.......... 1,044 (....... 9,810,000]......... 9398.810 [......... 832,869 |...unnieiiiiiinns [oereiniieeeeinnn fees 1,651,300 [..eeeeenns | 1,651,300 [......... 474,203 oo oo e [ e 0002 .oovvvnnnnne
SP5LVI Call 9736.23
11/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/16/2023 |. 11/14/2024 |............ 980 [........ 9,540,000 ......... 9736.230 |......... AT:TRICYH R FRRR R 1,314,879 [.oeeeeeins | 1,314,879 |......... 415,004 |.evvneiieiiinnn oo e [ e 0002 .oovvvnnnnne
SP5LVI Call 9803.88 Vel Is Fargo Bank,
08/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 08/17/2023 |. 08/15/2024 |............ 79 |....... 7,805,000]......... 9803.880 |........ [SSX A L) R IR R 862,506 [....oeeees [orninnn 862,506 |......... 282,507 [cuvneiiiiinnnnns foeveniineneeeenns o e e 0002 .oovvvnnnnne
SP5LVI Call 9897.13 Royal Bank of
09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 | 09/14/2023 |. 09/19/2024 |............ 878 |....... 8,685,000]......... 9897.130 |........ [S7E T 7/ AR FOPRRPPRRR RN 950,974 | .oeevei [ 950,974 |......... 313,223 | oo e [ e 0002 .oovvvnnnnne
SPPRISNE Call 5409.32
10/17/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/19/2023 |. 10/17/2024 |......... 29,190 |..... 157,900,000 |......... 5409.320 |...... 3,805,390 [ouenniiiiniinnns fovveinineeeiiinns o 10,357,404 [..ooeeeeen | 10,357,404 |...... 3,701,707 |oevveeneieiennnn fooneiiiiiies i [ e 0007 wevennnnens
SPPRISNE Call 5409.32 Goldman Sachs
10/17/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS28  |. 11/03/2023 |. 10/17/2024 |........ 17,119 |...... 92,600,000 ]......... 5409.320 |...... 2,152,817 |oveeeieiiiiinees | e 6,074,070 |.coeeeeenns |oenee 6,074,070 |...... 2,170,855 [c.niiiiiiiiies v [ e e 0007 wevennnnens
Morgan Stanley &
SPPRISNE Call 5456.12 Co. International
11/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «evvveirierennne 4PQUHN3JPFGFNF3BBE53 | 11/16/2023 |. 11/14/2024 |......... 16,953 |...... 92,500,000 ......... 5456.120 |...... 2,257,000 [-.eeeeeeeennineee foeeemnneeeeeeennn feeees 5,373,949 [....coevvnn |oenee 5,373,949 |...... 1,954,594 | oo e e —_—— 0007 wevennneees
Morgan Stanley &
SPPRISNE Cal | 5456.12 Co. International
11/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc ..ooovviiirinnnnn 4PQUHN3JPFGFNF3BB653  |. 11/27/2023 |. 11/14/2024 |.......... 9,219 |...... 50,300,000]......... 5456.120 |...... 1,257,152 [ e o 2,922,266 | ..oevvnnnnn feunnnn 2,922,266 |...... 1,062,876 |.evvveniiiinnnnns foorveinininiiins e e 0007 wevennnnens
SPPRISNE Cal | 5574.13 Goldman Sachs
12/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/19/2024 |.......... 7,230 |...... 40,300,000 |......... 5574.130 |...... 1,069,060 |.oevvvennenvevnnnn fooriiiiiiiinns s 1,669,339 [..eveneeens [ 1,669,339 [......... 643,407 [ovnneiiiiiinnnns foevrniineeeeeenns o e 0007 wevennnnens
SPPRISNE Cal | 5574.13 Royal Bank of
12/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGCT1XBUTT | 12/14/2023 |. 12/19/2024 |......... 21,295 |..... 118,700,000 |......... 5574.130 |...... 2,920,020 [eeenieerininees foevrnnninneeeennn foes 4,916,887 [....oeeeen [onnnnn 4,916,887 |...... 1,895,006 [..ovvvveeiiiiins [ [ e e 0007 wevennnnens
SPPRISNE Cal | 5577.29 Goldman Sachs
01/16/2025 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528 | 01/18/2024 |. 01/16/2025 |......... 22,717 |..... 126,700,000 |......... 5577.290 |.oevvvenniiniinnn fennns 3,104,150 |... P A 5,207,176 [.eveeneeeen [ 5,297,176 |...... 2,193,026 |. e 0007
SPPRISHE Cal Royal Bank of
01/16/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 | 01/26/2024 |. 01/16/2025 |.......... 3,586 |...... 20,000,000 ......... [T AV R 569,896 [....ooevviiinines |oeeinnnn 836,176 [.oeevevnnn |ovennnns 836,176 |......... 266,280 ....eiiiiininnns foevnriineneeeinnn o e 0007 wevennenens
Morgan Stanley &
SPPRISNE Call 5588.98 Co. International
05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc .oevvuiiiieinnnnan 4PQUHN3JPFGFNF3BB653  |. 05/18/2023 [. 05/16/2024 |......... 12,382 |...... 69,200,000]......... 5588.980 |...... 1,702,300 | eevveieeeeeeninn foeeeiiiiiiie | 2,187,614 oo et 2,187,614 1...... 1,126,768 |.oovneeeeeeennes fooreemnineeeeenns fooieniiiiiiiees e — .. 0007 .eeennneees
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Morgan Stanley &
SPPRISME Call 5588.98 Co. International
05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eovveirierennnes 4PQUHN3JPFGFNF3BB653  |. 05/25/2023 |. 05/16/2024 |.......... 8,767 |...... 49,000,000 |......... 5588.980 |...... 1,180,592 [ e o 1,549,083 [.eeveneees fonnnes 1,549,033 |......... 797,856 |..eeeeeeennees foeemmmeeeeeennnn foeeeeeeeeiieeeeee e —_—— 0007 wevennneees
SPPRISNE Call 5601.84
04/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/20/2023 |. 04/18/2024 |.......... 7,19 |...... 40,300,000 |......... 5601.840 |......... 991,380 |-vveeeeeeeneines [oeeemnnneeeeeenen feeeens 1,147,575 .o | 1,147,575 |......... 639,567 ...eeeeeeneniees foeeemnieeeeeennen feeeee e e —_—— 0007 wevennneees
SPPRISNE Call 5601.84 Goldman Sachs
04/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBK528  |. 05/02/2023 |. 04/18/2024 |.......... 7,498 |...... 42,000,000 |......... 5601.840 |......... 984,238 |...eeeeeeeniees foeeeenneeeeeenen feeens 1,195,984 [..ooevneen fonnnes 1,195,984 |......... 666,540 |...oeeeeeeeniees foeeemnieeeeeennnn feeeee e e —_—— 0007 wevennneees
Morgan Stanley &
SPPRISNE Call 5615.79 Co. International
08/15/2024 ... .. |FIUL Hedge .. Exhibit 5 ... |Equity/Index [plc .. 4PQUHN3JPFGFNF3BB653  |. 08/17/2023 |. 08/15/2024 |........ 16,062 |...... 90,200,000 |......... 5615.790 [...... 2,191,860 P A 2,839,893 |..ccevnnnnn [ennnnn 2,839,893 |...... 1,282,228 |. e 0007
Morgan Stanley
SPPRISNE Call 5666.68 Co. International
02/20/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «evvveirierennnes 4PQUHN3JPFGFNF3BBE53  |. 02/15/2024 |. 02/20/2025 |......... 22,041 |..... 124,900,000 |........ 5666.680 [.....cevvnueeeaen Jounnnn 3,060,050 [..oeeeveenneeaes feneen 4,025,591 | .oovvvnnnns fennnnn 4,025,591 |......... 965,541 |+eeeeeeeeeeeeenn o e e —_—— 0007 wevennneees
Morgan Stanley &
SPPRISNE Cal| 5666.68 Co. International
02/20/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc ..covvvviiirinnnnn 4PQUHN3JPFGFNF3BB653  |. 02/26/2024 |. 02/20/2025 |.......... 1,818 ...... 10,300,000 |........ 5666.680 [......cvvvnviinns feunnnnnns 256,058 [...eeiiiiininnes foeeennnnn 331,974 | oo [ 331,974 |..ouennnt AT () R FORRURR R R, e 0007 wevennnnens
SPPRISNE Call 5671.18 Goldman Sachs
09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528 | 09/20/2023 |. 09/19/2024 |......... 10,351 |...... 58,700,000 |........ 5671.180 |...... L VAT Y(VN RO FP RN 1,632,184 [.eveeeeen [ 1,632,184 |......... 683,058 |....oiviiirninns foerrniinieeieinnn o e 0007 wevennnnens
Morgan Stanley &
SPPRISNE Call 5671.18 Co. International
09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «evvreirierennnes 4PQUHN3JPFGFNF3BB653  |. 09/14/2023 |. 09/19/2024 |........ 16,381 |...... 92,900,000 |........ 5671.180 |...... 2,266,760 [.eeeeenneeeeenn [oeeneeeeeeeies foeees 2,424.870 | ..ccvvnnnns fennnnn 2,424,870 |...... 1,081,023 [ oeeeeeeeeeeeen [ eeemnnees foeeeeeeeee e [ —_—— 0007 weeennneees
SPPRISNE Call 5706.28 Goldman Sachs
03/20/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 03/14/2024 |. 03/20/2025 |......... 24,920 |..... 142,200,000 |......... 5706.280 |-.eeueeeeinnnes foeees 3,483,900 |-.evuueeeeennn foeeees 4,128,552 | .coevvnnnns fennnnn 4,128,552 |......... 644,652 | [ e e —_—— 0007 wevennneees
Morgan Stanley &
SPPRISNE Cal | 5706.28 Co. International
03/20/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc ..ooovviiirinnnnn 4PQUHN3JPFGFNF3BB653  |. 03/22/2024 |. 03/20/2025 |.......... 5,135 |...... 29,300,000 ......... 5706.280 [cevvnniviinnnnns foerennnnnd 828,566 ....coovvvvnnnnes foerennnnn 850,679 [..evvneeens s 850,679 [.......... P22 L PR R RN RN e 0007 wevennnnens
SPPRISNE Call 5709.72 Goldman Sachs
06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528  |. 06/15/2023 |. 06/20/2024 |......... 14,589 |...... 83,300,000 |......... 5709.720 |...... 2,040,850 [.evnieieininnns foevrnniineeeiinnn fees 1,410,816 | .oeeveennns [onnnn 1,410,816 |......... (VR N EORRRUURR R RN e 0007 wevennnnens
SPPRISNE Call 5709.72 Goldman Sachs
06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/20/2024 |......... 12,588 |...... 71,700,000 |......... 5709.720 |...... 1,502,585 |oevvenniieiiiinins [ e 1,214,352 [ceveeeeens [ 1,214,352 |........ [CIUSTR T T PR R R RN e 0007 wevennnnens
SPPRISNE Call 5734.28
07/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/20/2023 |. 07/18/2024 |.......... 9,783 |...... 56,100,000 ......... 5734.280 |...... 1,363,230 [oeeiiiiiiiiees e o 907,844 [ ..oeeneeeis [ 907,844 |......... 440,425 |.oeeveieenenn o e [ e 0007 wevennnnens
SPPRISNE Call 5734.28 Goldman Sachs
07/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS28  |. 07/26/2023 |. 07/18/2024 |.......... 7,516 |...... 43,100,000 |......... 5734.280 |...... 1,073,411 | [ e 697,470 [..eveneenes o 697,470 |......... 338,366 [..neeieinrninns foereniineneeeiinn o e 0007 wevennnnens
SPPRISNE Cal | 5873.03 Goldman Sachs
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528  |. 08/30/2023 |. 08/15/2024 |......... 14,685 |...... 82,300,000 |......... 5615.790 [...... 2,588,487 |..eveeeiiiiinees | fees 2,591,166 [....ceeeees [onnnne 2,591,166 |...... 1,169,926 [..ovvveiieiiiis [ [ e e 0007 wevennnnens
SPX CALL 3941.78
06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 10/12/2022 |. 06/20/2024 |.......... 1,268 |....... 5,000,000]......... 3941.780 [......... LYLIL ) AU IR RN 1,707,882 | .covveennnn [ennnn 1,707,882 |......... 538,007 [cuvnneiiiiinninns foeveriineeeieinns o e e 0001 .eevnnenens
SPX Call 4020.81 Vel Is Fargo Bank,
05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 10/11/2022 |. 05/16/2024 |............. 995 |....... 4,000,000 ]......... 4020.810 |......... RCPAS 11T N KR R 1,245,454 | ..ot [ennnns 1,245,454 |......... 420,650 [.ennniiiiiniinns foeveniineeeeeinnn o e 0001 .eevnnenens
SPX CALL 4074.66
07/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 10/12/2022 |. 07/18/2024 |.......... 1,227 |....... 5,000,000]......... 4074.660 |......... 405,236 |vvunneeiiniinns forvrenineneinns o 1,513,737 [t | 1,613,737 |......... 510,261 [oevnniiiiiininnns foeveniineeeieinns oo e 0001 .eevnnenens
SPX Call 4129.79
04/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 04/20/2023 |. 04/18/2024 |........ 48,186 |..... 199,000,000 |......... 4129.790 |..... 18,487,100 |.eevenneveeeinnnn [ e 54,581,831 [..eeeeeeeen [ 54,581,831 |..... 20,435,005 |..eevvnnneiriinnnn [ e [ e 0001 .evvnnnnens
SPX Call 4129.79
04/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 04/20/2023 |. 04/18/2024 |......... 15,497 |...... 64,000,000 |......... 4129.790 |...... 5,945,600 [...oevviinninnns fovveniinneeiiinns [ 17,563,956 | .oevvvnnnns fonnnn 17,553,956 |...... 6,572,062 [c..oovviviiiniins fevnnieeiiii [ e e 0001 .eevnnenens
SPX Call 4129.79
04/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 04/20/2023 |. 04/18/2024 |.......... 1,937 |....... 8,000,000]......... 4129.790 |......... FLNCVVN AU FRR RN 2,194,244 | ...t | 2,194,244 |......... 821,508 ...eiiiiiiiiiinns foereniinieeiiiens o e 0001 .evvnnnnens
SPX Call 4129.79
04/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206 | 04/20/2023 |. 04/18/2024 |......... 10,654 |...... 44,000,000 |......... 4129.790 |...... 4,122,800 [..enneeiiniiinnes feveninneeeinnnn o 12,068,345 [..oeveeeeen [ 12,068,345 |...... 4,518,203 |.evvveiiiiinnn foeriiii e e 0001 .eevnnenens
SPX Call 4193.35 Vel Is Fargo Bank,
05/16/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [N.A. ... KB1H1DSPRFMYMCUFXTO9  |. 10/11/2022 |. 05/16/2024 |..........1,192 [....... 5,000,000]......... 4193.350 |......... 312,292 P A 1,289,334 [.eveeeeenn [ 1,289,334 |.........491,157 |. e 0001
SPX Call 4198.
05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 05/18/2023 |. 05/16/2024 |........ 37,160 |..... 156,000,000 |......... 4198.050 |..... 14,348,100 [.ooevvvnnneeiinnn [ oo 40,009,618 |......ceves |- 40,009,618 |..... LET2e {0/ R FORRRUURRY R R, e 0001 .oeennnnens
SPX Call 4198.05
05/16/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 05/18/2023 |. 05/16/2024 |..........2,382...... 10,000,000 ......... 4198.050 |.........918,500 P A 2,564,719 | .oevvrnnnn [ennnnn 2,564,719 |.........980,366 |. e 0001
SPX Call 4198.
05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 |. 05/18/2023 |. 05/16/2024 |......... 14,292 |...... 60,000,000])......... 4198.0580 |...... 5,517,000 [.oovvvvnnniiiiins o oo 15,388,315 [ ..o [ 15,388,315 |...... 5,882,195 |..uvveiiiiiinnns foovviiiinns o | ST 0001 ..oevnnnnns




STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA 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 4 5 6 7 9 11 12 13 14 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Credit Hedge
Hedged, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount Paid Paid Income Value Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX Call 4198.05
05/16/2024 ............. FIUL Hedge ............. Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 05/18/2023 |. 05/16/2024 43,000,000.........4198.050 |...... 3,943,100 [oeevneierininnes fvveniineeniinnns [ 11,028,202 [..eeneeeen | 11,028,292 |...... 4,215,573 |evveiiiiiinnns foeriiii e e 0001 .eevnnenens
SPX Call 4235.75
09/19/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 10/13/2022 |. 09/19/2024 3,000,012f.........4235.750 |......... RECH 2 CH U AR RPN 791,350 [.evenneenns o 791,350 |......... TN O KRR PR RN e 0001 .eevnnenens
SPX Call 4278.0
10/17/2024 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 10/19/2023 |. 10/17/2024 341,000,000 .........4278.000 |..... 32,446,150 N 87,426,565 [...euneeee |nnnn 87,426,565 |..... 31,602,697 |. e 0001 ...
SPX Cal| 4278.
10/17/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 10/19/2023 |. 10/17/2024 100,000,000 |.........4278.000 |...... 9,585,000 [..enneveinninnens fovvenninieniiinns [ 25,638,289 |.....ccuunn o 25,638,289 |...... 9,267,653 |..evvnniiiinnin foorieiiicinn e e 0001 .eevnnenens
SPX Call 4278.0
10/17/2024 ... FIUL Hedge .. . |Equity/Index |Truist Bank ........ JJKC32MCHWDI71265206 |. 10/19/2023 |. 10/17/2024 |.... 41,000,000.........4278.000 |...... 3,923,700 N 10,511,698 |...cceeeees o 10,511,698 |...... 3,799,738 |. e 0001 ...
SPX Cal| 4278.
10/17/2024 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 10/19/2023 |. 10/17/2024 76,000,000|.........4278.000 |...... 7,273,200 [oeeneeeeinninnnes fovveniinieeiinnns [ 19,485,100 [...ueeeeen |onne 19,485,100 |...... A2 T3 [ R AR R R, e 0001 .eevnnenens
SPX Call 4370.36
08/15/2024 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 08/17/2023 |. 08/15/2024 204,000,000 .........4370.360 |..... 18,982,200 i R 45,196,795 | .oeeeevnnnn |oeee 45,196,795 |..... 18,111,892 |. e 0001 ...
SPX Call 4370.
08/15/2024 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 08/17/2023 |. 08/15/2024 9,000,000].........4370.360 |........ 838,800 [....cevvvenieeins Jernnniiiiiiiin oo 1,993,976 [..evvnneens [ 1,993,976 |......... 799,054 |..evvveniiivinnnn oo e [ e 0001 .eevnnenens
SPX Call 4370.36
08/15/2024 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 08/17/2023 |. 08/15/2024 60,000,000]1.........4370.360 |...... 5,592,000 [.evneiiinninnns fvveniinieniiennn [ 13,293,175 | cevvvnnns fennnn 13,293,175 |...... 5,327,027 |.eeveneiiiinnnnns foeveeininn e e 0001 .eevnnenens
SPX Call 4370.36
08/15/2024 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 08/17/2023 |. 08/15/2024 44,000,000.........4370.360 |...... 4,100,800 [.oevvvveeneeeiinn fervneieiiiiiins foeees 9,748,328 | ..covvnnnnn [ennnnn 9,748,328 |...... 3,906,487 [....oovvvvnneiins fevnnnieeiiiin [ e e 0001 .evvnnnnens
SPX Cal| 4425.84
06/20/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 06/15/2023 |. 06/20/2024 9,000,000 ].........4425.840 |......... 800,550 [.vvveveiieeins Jernenieviiiiis o 1,777,105 | e [ 1,777,105 |......... FEE R - PO KU R RN e 0001 .eevnnenens
Morgan Stanley &
SPX Cal | 4425.84 Co. International
06/20/2024 ............. FIUL Hedge ............. . |Equity/Index [plc .ooeevrrnnnneeens 4PQUHN3JPFGFNF3BB653 | 11/02/2023 |. 06/20/2024 |............ 100 |.......... 442,584 |.........4425.840 |.......... 20,883 |..ueeeeeeeiiees feeeeenie e feeeeeees 87,429 |..covvnis [ 87,429 |.......... 38,346 |..eeneeeeenni foeeeeeneeeeeenn [ e —_—— 0001 .oeeneneees
SPX Call 4425.84 Royal Bank of
06/20/2024 ... FIUL Hedge .. . |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 06/15/2023 |. 06/20/2024 222,000,000 .........4425.840 |..... 19,536,000 P 43,835,249 [........... |..... 43,835,249 |..... 19,224,822 |. —_—— 0001 ...
SPX Call 4425.84 Royal Bank of
06/20/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 06/15/2023 |. 06/20/2024 38,000,000 |.........4425.840 |...... 3,344,000 [-.eeeeeeennieeee foeeemnneeeeeeenen feeees 7,503,331 | .eevvvnenns fennenn 7,503,331 |...... 3,290,735 |+eeeeeeeeennis foeeeemmeeeeeeen [ e —_—— 0001 .oeeneneees
SPX Call 4425.84 Royal Bank of
06/20/2024 ... FIUL Hedge .. . |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 06/15/2023 |. 06/20/2024 65,000,000 |.........4425.840 |...... 5,720,000 P 12,834,645 | ..covvennns fennnn 12,834,645 |...... 5,628,889 |. —_—— 0001 ...
SPX Call 4482. Royal Bank o
01/16/2025 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 10/13/2022 |. 01/16/2025 15,000,000 |.........4482.730 |........ 785,616 [.eeeeeeeeeeeen | foeees 3,265,480 | ...covvunns feunnnn 3,265,480 |...... 1,246,622 [.eneeeeeeeeiees foeeemmeeeeeeene fereeeeeeees e —_—— 0001 .oeeneneees
SPX Call 4505.1
09/19/2024 ... FIUL Hedge .. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 09/14/2023 |. 09/19/2024 70,000,000 |.........4505.100 |...... 6,139,000 P 13,459,573 | .evvvvnnns fennnn 13,459,573 |...... 5,722,375 | —_—— 0001 ...
SPX Call 4505.
09/19/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1I1EBVN30JCEQV1H4R804 | 09/14/2023 |. 09/19/2024 238,000,000 .........4505.100 |..... 21,217,700 [eeeeeeeeeeeeeee Joeeneeeeeeeeeenn o 45,762,549 |.......ouu |onee 45,762,549 |..... 19,456,076 [...oeeveeeeeeeeee Joemeeeeeeeenes foeeeeeeeeeeeeeen [ —_—— 0001 .oeeneneees
SPX Call 4505.1 Royal Bank of
09/19/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 09/14/2023 |. 09/19/2024 61,000,000|.........4505.100 |...... 5,398,500 [...eeeeeennieees foeeenneeeeeeeenn s 11,729,057 [.eeeneeenn |oneee 11,729,057 |...... 4,986,641 [...ooeeieieiieee | oo [ —_—— 0001 .oeeneneees
SPX Call 4505.1
09/19/2024 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 09/14/2023 |. 09/19/2024 36,000,000 |.........4505.100 |...... 3,213,000 [-.eeeeeeeenineee foeeemeneeeeeennn feeees 6,922,066 [......oeeen fonnnnn 6,922,066 |...... 2,942,936 [.oeeeeeieeeeeen [ e [ —_—— 0001 .oeeneneees
SPX Cal | 4508.24
11/14/2024 ............. FIUL Hedge ............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 11/16/2023 |. 11/14/2024 72,000,000 |.........4508.240 |...... 6,163,920 |.eneeeeeeneees foeveeneeeeeenenn s 14,484,305 | ..covvennns fonnnn 14,484,305 |...... 5,879,377 [eeeeeeeeeeeeeee e oo [ —_—— 0001 .oeeneneees
SPX Cal| 4508.24
11/14/2024 ............. FIUL Hedge ............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 11/16/2023 |. 11/14/2024 41,000,000 |.........4508.240 |...... 3,510,010 [ooeeeeeeneeeeees [ oo 8,248,007 [...oevveee fonnnee 8,248,007 |...... 3,347,978 |- feeeeeeee e [ e —_—— 0001 .oeeneneees
SPX Call 4508.24
11/14/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 11/16/2023 |. 11/14/2024 339,000,000 .........4508.240 |..... 28,848,900 [.oeeeeeeeeeeee Joeeeeeeeeeeeeen o 68,196,935 [..ovvvveees [onnee 68,196,935 |..... 27,682,065 [....ceeeeeenniees Joeemmmneeeeeennnn fereeeeeeirieees e —_—— 0001 .oeeneneees
SPX Call 4508.24 Vel ls Fargo Bank,
11/14/2024 ............. FIUL Hedge ............. . |Equity/Index [N.A. .ooooeeiirienns KB1H1DSPRFMYMCUFXT09  |. 11/16/2023 |. 11/14/2024 92,000,000 |.........4508.240 |...... 7,838,400 [eeeeeneeeeeeenn [ oo 18,507,728 [.eevveeenn |oneee 18,507,723 |...... 7,512,587 | foeeeem e [ e —_—— 0001 .oeeneneees
SPX Call 4527.75 Royal Bank of
04/18/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 10/11/2022 |. 04/18/2024 4,000,000 |.........4527.750 |......... 127,463 .o e [ 650,771 | .eeeeeennn Jeeeennnn 650,771 |......... 339,915 |oeeeeeeeeeeeeeen [ e e —_—— 0001 .oeeneneees
SPX Cal| 4534.87
07/18/2024 ............. FIUL Hedge ............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 07/20/2023 |.07/18/2024 50,000,000 |.........4534.870 |...... 4,265,000 [-...oeeeeennneees foeeenneeeeeeeenen feees 8,726,541 [..oeeeeeis [onnnns 8,726,541 |...... 4,085,945 [...oeoeeieeeeeen [ e [ —_—— 0001 .oeeeeneeee
SPX Call 4534.87
07/18/2024 ............. FIUL Hedge ............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 07/20/2023 |.07/18/2024 62,000,000 |.........4534.870 |...... 5,288,599 |.eevveneeeeennn oo e 10,820,911 |.ooevvvvnns |oveee 10,820,911 |...... 5,004,572 |.eeveeeeeeennies foeeeemeeeeee [ e —_—— 0001 .eeeneneees
SPX Call 4534.87
07/18/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1I1EBVN30JCEQV1H4R804 |. 07/20/2023 |. 07/18/2024 176,000,000].........4534.870 |..... 15,012,800 [.oovvvvmeeeeeennn [ foeees 30,717,425 | ..ooeeeeen fonnes 30,717,425 |..... 14,206,526 [...oooovnnniiniien | fooreeriiieeneeees [ — .. 0001 ..oeeneeees
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1 2 4 5 6 7 9 10 11 12 13 14 16 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX Cal| 4534.87
07/18/2024 ............. FIUL Hedge ............. Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 07/20/2023 |.07/18/2024 |..........1,985[....... 9,000,000 ]......... 4534.870 |........ LR /U AR P RN 1,570,777 | eeveeeee [ 1,570,777 |oeeee et 726,470 [oiiiiiineies e [ o e 0001 .eevnnenens
SPX Call 4534.87
07/18/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 10/31/2023 |. 07/18/2024 70,000,000 |......... 4534.870 |...... 1,957,904 [ i o 12,217,158 [.eeeneeeeen | 12,217,158 |...... 5,650,323 [coeenriiviiiienns Joovennnieciinnn o v e 0001 .eevnnenens
SPX CALL 4650.92 Wells Fargo Bank,
08/15/2024 ... FIUL Hedge .. . |Equity/Index |N.A. ... KB1H1DSPRFMYMCUFXTO9  |. 10/12/2022 |. 08/15/2024 |..........1,290 [....... 6,000,000]......... 4650.920 |.........199,831 ...911,059 | ... ....911,059 |... e 0001
SPX Call 4719.
12/19/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 12/14/2023 |. 12/19/2024 85,000,000 ......... 4719.550 |...... 7,038,000 [.oovevvnenieeiinn fornnieiiiniines foees 13,499,780 [..euneeeenn | 13,499,780 |......6,073,080 |..eevvvnnrrrrrnnnn foorrreininnnnees i [ e 0001 .eevnnenens
SPX Call 4719.55
12/19/2024 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 12/14/2023 |. 12/19/2024 |.... 47,000,000 |......... 4719.550 |...... 3,872,800 P A 7,464,585 | ...oovvnnnn fennnnn 7,464,585 e 0001
SPX Call 4719.
12/19/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 12/14/2023 |. 12/19/2024 87,000,000 |......... 4719.550 |...... A - DLV R A N 13,817,422 [.eeeneeeeen | 13,817,422 |......6,215,976 |..eevvvnnnnniinnnn oo i [ e 0001 .eevnnenens
SPX Call 4719.55
12/19/2024 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 12/14/2023 |. 12/19/2024 384,000,000 ......... 4719.550 |..... 31,814,400 i R 60,987,244 [...oeeeeeen | 60,987,244 e 0001
Morgan Stanley &
SPX Call 4719.55 Co. International
12/19/2024 ............. FIUL Hedge ............. . |Equity/Index [plc .ooeevrrnnnneeens 4PQUHN3JPFGFNF3BBE53  |. 12/14/2023 |. 12/19/2024 |............ 100 [.......... 471,955 |......... 4719.550 |.......... 37,429 | [ s 74,956 | .oovvvnnnns fornens 74,956 |...eeeeen83,720 oo [ e feeee —_—— 0001 .oeeneneees
SPX Call 4780.94
01/16/2025 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 01/18/2024 |. 01/16/2025 77,000,000 |......... 4780.940 |eveneeeeieiies oo 6,325,550 |.eeveuneeeeennnnn fornns 11,662,830 |...ccvvvnen |onee 11,662,830 |...... 5,337,280 [...eeeeeemnnnnes foeeemmmneeeeennnn feeeeeeeeemiieees e —_—— 0001 .oeeneneees
SPX Call 4780.94
01/16/2025 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 01/18/2024 |. 01/16/2025 87,000,000 |......... 4780.940 |eveneeeeieiies oo 7,199,250 |.eeveeeeeeeennnn fones 13,177,483 [.oeeveeein | 13,177,483 |...... 5,978,233 |.eeeeeeeeeiiees Joeeemmeeeeeemnen feeeeeeeeemieeeee e —_—— 0001 .oeeneneees
SPX Call 4780.94
01/16/2025 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 01/18/2024 |. 01/16/2025 424,000,000 ......... 4780.940 [oeeeeeeeeiniaes oo 35,128,400 |...ooveeennnnaes o 64,221,295 |...ccovnnnn o 64,221,295 |.....29,002,895 |.....ceeeemmnniees foermmmneeeeeennnn feereeeeeeniee e e —_—— 0001 .oeeneneees
Morgan Stanley &
SPX Call 4780.94 Co. International
01/16/2025 ............. FIUL Hedge ............. . |Equity/Index [plc .ooovvvrnnnnnnnns 4PQUHN3JPFGFNF3BB653  |. 01/18/2024 |. 01/16/2025 41,594 178 ......... 4780.940 |oeeveniiiiiiins oo 3,390,216 |.eevvnneiiiinnnnns oo 6,300,075 [.euuunenen [ 6,300,075 |...... 2,909,859 [...eunivirnnnnnns Joovrnnnnninieninn foeenniiviiiins v e 0001 .eevnnenens
SPX Call 5029.73
02/20/2025 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 02/15/2024 |. 02/20/2025 298,000,000 [......... 5029.730 |..eevvvnneiiiinnnn [ 24,622,250 |..oovunnnniiiinnnn [ 33,121,599 |.cooeeniiin o 33,121,599 |...... 8,499,349 [....cooiiiiiiiinns Jorrnniiniiinns e e e 0001 .evvnnnnens
SPX Call 5029.73
02/20/2025 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 02/15/2024 |. 02/20/2025 77,000,000 |......... 5029.730 |..cevvvnniiiiinnn fennns 6,377,525 |oeeveniiiiiiinns oo 8,558,265 | ...cevvunnn fennnnn 8,558,265 |......2,180,740 |.oeevvvnnrnvinnnn oo i [ e 0001 .eevnnenens
SPX Call 5029.73
02/20/2025 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 02/15/2024 |. 02/20/2025 65,000,000 ......... 5029.730 |..eevvvnniiiiinnn fennns 5,367,375 |oeuvvniiiiiiinns oo 7,224,510 | coevennnnnn fennnns 7,224,510 [ 1,857,135 oo o e [ e 0001 .eevnnenens
SPX Call 5029.73
02/20/2025 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 02/15/2024 |. 02/20/2025 66,000,000 |......... 5029.730 |..cevvvnniiiiinnn fennns 5,454,900 |..cvvnniiiiinnnnns oo 7,335,656 | ..eevvunnnn feunnnn 7,335,696 |...... 1,880,756 |..eevvennnrnninnnn oo e [ e 0001 .eevnnenens
SPX Call 5150.48
03/20/2025 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 03/14/2024 |. 03/20/2025 261,000,000 |......... 5150480 [ceevnnriiiininnnns oo 22,602,600 [....ooovvirnnnnnes |oeeee 25,118,068 |.......cee. |- 25,118,068 |...... 2,515,468 |.....uvivviernnnns foovrrininnieiiinn oo i e 0001 .eevnnenens
SPX Call 5150.48
03/20/2025 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 03/14/2024 |. 03/20/2025 71,000,000 |......... 5150.480 |o.eveniiiiiinnn oo 6,145,050 [.oovvvvvnnnninns fovneen 6,832,884 [...ceeeeen [onnnnn 6,832,884 |.........687,834 |...oooveiiiiiiinn oo e [ e 0001 .eevnnenens
SPX Call 5150.48
03/20/2025 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 03/14/2024 |. 03/20/2025 67,000,000 |......... 5150480 |o.eveniiiiiiinnn oo 5,782,100 [coivvvvvnnninns founnnn 6,447,933 | ..oovnnnnnn [ennnnn 6,447,933 |.........065,833 [...ooeiiiiiiiiiis i [ [ e 0001 .eevnnenens
Morgan Stanley &
SPX Call 5150.48 Co. International
03/20/2025 ............. FIUL Hedge ............. . |Equity/Index [plc .ooeevrrnenneens 4PQUHN3JPFGFNF3BB653  |. 03/14/2024 |. 03/20/2025 52,534,8% |......... 5150480 |eeeneeeeinnies o 4,539,306 |-.evnueeeennnn foeees 5,055,843 | ...oovvnnns fennnnn 5,055,843 |.........516,537 [oooeeeeeiieeees | foeeeeee e [ —_—— 0001 .oeeneneees
SXS5E Call 4090.33 Royal Bank of
10/17/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 10/19/2023 |. 10/17/2024 11,900,000 |......... 4090.330 |......... 844,900 |-.euneeeeenniees foeeeenneeeeeenen feeens 2,775,072 [ ceveneeees foneee 2,775,072 ... 1,838,842 | [ e o —_—— 0003 .evvvennnnes
SX5E Call 4090.33 Royal Bank of
10/17/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 10/19/2023 |. 10/17/2024 |............ 611 [....... 2,500,000 ......... 4090.330 |........ 77,500 [oeeeeeeeeeeeeen [ foeeeenens 582,998 | ..cevvnnnns [ernns 582,998 |......... 281,269 | eeeeeeeeieeennn feeeeeeeemieeeee feeeee e feee e —_—— 0003 .evvvennnnes
SXSE Cal | 4227.83
08/15/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 08/17/2023 |. 08/15/2024 10,300,000 |......... 4227.830 |......... 715,850 [eeeeeeeeeeeen Jeeeee e oo 1,943,825 [.evveneees fonnnns 1,943,825 |...... 1,084,064 [...ceevveeneeeeen Jorneeeeeemnees foeeeeermeeeeeenn fee e —_—— 0003 .evvvennnnes
SXSE Cal | 4227.83
08/15/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 08/17/2023 |. 08/15/2024 |............ 591 [....... 2,500,000 ......... 4227.830 |......... 178,750 [oeeeeeeeeeeeeen [ oo LYRIR: (17 R R 471,802 [ e ee 263,122 |oeeeeeeeees foeeeen e [ e —_—— 0003 .evvvennnnes
SXSE Call 4279.75
09/19/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 09/14/2023 |. 09/19/2024 |..........2,290 [....... 9,800,000 |......... 4279.750 |........ 661,500 [.eeeeeeeeeeees Joeeeeeeeeeeeies oo 1,764,004 [......covvn |oeenee 1,764,004 |.........983,381 [..ooeeeeeeiieeee | foeeeeeeeeeeeen [ —_—— 0003 .evvvennnnes
SXS5E Cal| 4279.75
09/19/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 09/14/2023 |. 09/19/2024 |............ 584 [....... 2,500,000 ......... 4279.750 |........ 168,750 [ oeeeveeeeeeeenn foemeeeeeeeeiees foeeeennn 450,001 [.ovveneees e 450,001 |.........250,862 |...eeneeeeennns foeeeemmnieeeeennn feeee e e —_—— 0003 .evvvennnnns
SX5E Call 4302.45 Royal Bank of
11/14/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 ). 11/16/2023 |. 11/14/2024 |............ 581 ....... 2,500,000{......... 4302.450 |........ 156,000 | eevvvmmnneerennn foaerereninanes foeennnns 450,195 | .oovivnnnn [ 450,195 |......... 242,761 |.oooenennieeinnn foonneeeemnnnnees foerrniieneeeeniin e — .. 0003 .oovvennnnns
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1 2 3 4 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SX5E Cal | 4302.45 Royal Bank of
11/14/2024 ............ FIUL Hedge ............. Exhibit 5 ... |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 11/16/2023 |. 11/14/2024 |.......... 2,766 11,900,000 |......... 4302.450 |......... L7 1V PO KN R 2,142,926 | .coevvnnnnn fennnnn 2,142,926 |...... I TR R KR AR RN === .. [0003 ...
SX5E Cal | 4365.12 Royal Bank of
06/20/2024 ............ FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 | 06/15/2023 |. 06/20/2024 |............ 573 |....... 2,500,000 ......... 4365.120 |......... L [C787:5 VN R EPRRR R 369,216 [.eevuneeens o 369,216 |......... 239,946 |.eevveeieiiiinnn oo e [ === .. [0003 ...
SX5E Cal | 4365.12 Royal Bank of
06/20/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 06/15/2023 |. 06/20/2024 |.... 8,700,000|......... 4365.120 |.........564,630 P A 1,284,872 [ eeeecenns | 1,284,872 .........835,013 |. e
SXBE Cal | 4367.
05/16/2024 ............ FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/18/2023 |. 05/16/2024 |.......... 2,450 10,700,000 ......... 4367.450 |......... FZETR: 55T PR KR N, 1,678,084 [..ceeeenns | 1,578,084 |...... 1,062,969 [vveniviiininnns foovevninieeeeinns [ i === .. [0003 ...
SX5E Cal | 4367.45
05/16/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/18/2023 |. 05/16/2024 |.... 2,500,000 ......... 4367.450 |......... 169,250 [..viirinnnnnnns fevnnnniieiininns [ 368,711 ... ... 368,711 .........246,021 |. e
SX5E Cal| 4373.
07/18/2024 ............ FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 07/20/2023 |.07/18/2024 |............ 572....... 2,500,000 ......... 4373.730 LR I£<IUN R AR R 371,300 [.evvnneeens o 371,300 |......... 235,543 [ e for e - ...... 0003 ............
SX5E Cal| 4373.73
07/18/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 07/20/2023 |. 07/18/2024 |.... 11,300,000 |......... 4373.730 |........ 731,110 P A 1,678,277 | eeeeeee [ 1,678,277 |...... 1,064,653 |. e
SXBE Call 4384.
04/18/2024 ............ FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 04/20/2023 |. 04/18/2024 |............ 570 |....... 2,500,000 |......... 4384.860 |......... LI\ R AR RN 397,579 | eeeeeein [ 397,579 |......... 266,062 [..eeiiviinninns foereniinieeeeiinn o - ...... 0003 ............
SX5E Cal| 4384.86
04/18/2024 ............ FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 04/20/2023 |. 04/18/2024 |.......... 2,623 11,500,000 |......... 4384.860 |......... 815,350 |uvunniiiiiiiinns [oevviniineeieinns e 1,828,863 [..coeeeeens |oennee 1,828,863 |...... L7 IR <7 R R R R, - ...... 0003 ............
SX5E Cal| 4453.05
01/16/2025 ............ FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 |. 01/18/2024 |.01/16/2025 |.......... 3,099 13,800,000 |......... 4453.050 |...evvvenniiiiinnn foreeeees 825,240 |..ovvvnniiiiiinnn [ 2,085,961 [..eeueenns [onnnns 2,085,961 |...... LZLCIU 72 T R R R R, - ...... 0003 ............
SX5E Cal| 4453.05
01/16/2025 ............ FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 |. 01/18/2024 |. 01/16/2025 |............ 561 |....... 2,500,000 |......... 4453.050 |...evvveniiiiinnn foreeeees 149,500 [.vvvvvvniniiies Jevninnnns 377,891 [.eveeeeees [ 377,891 |......... 228,39 |oeeevineiiiinnn oo e [ - ...... 0003 ............
SX5E Call 4539.16
12/19/2024 ............ FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 12/14/2023 |. 12/19/2024 |............ 551]....... 2,500,000 ......... 4539.160 |......... LLSISTRIV (VN ORI RPN AR 326,246 | .eevevnnnnn [ 326,246 |......... 197,212 [ i foeeviiin e - ...... 0003 ............
SX5E Call 4539.16
12/19/2024 ............ FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 12/14/2023 |. 12/19/2024 |.......... 3,216 14,600,000 |......... 4539.160 |......... £e(01C VN R FORRRR RN 1,905,277 [.oeeeeeenns | 1,905,277 |...... 151,719 [ [ [ e - ...... 0003 ............
SX5E Cal | 4743.17 Goldman Sachs
02/20/2025 ............ FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528  |. 02/15/2024 |. 02/20/2025 |.......... 2,551 12,100,000 |......... LYLX TR V(1) IO R FAKT®(V[VN R R 1,201,725 | .eeeeeenns | 1,201,725 |......... LT 7 R EURRRUUURR PR RN === .. [0003 ...
SX5E Cal | 4743.17 Goldman Sachs
02/20/2025 ............ FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528 | 02/15/2024 |. 02/20/2025 |............ 527 |....... 2,500,000 ......... LYLX TR V(1) IO R 147,500 [oooevvivininienes Jevnennnns 248,290 | .oeeeniinn [ 248,290 |........ 100,790 |oevvveeneievinnnn oo e [ === .. [0003 ...
SX5E Call 4993.12 Goldman Sachs
03/20/2025 ............ FIUL Hedge ............. Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 03/14/2024 |. 03/20/2025 |.......... 2,283 11,400,000 |......... 4993.120 |..eevvennieiiinnn fereeees 695,400 [...eneiiiiinninns foeeennnnn 748,578 [ .evveneenes oo 748,578 |.......... f T £ R FOR R R R === .. [0003 ...
SX5E Call 4993.12 Goldman Sachs
03/20/2025 ............ FIUL Hedge ............. Exhibit 5 ... |Equity/Index [ International ...... W22LROWP2|HZNBBBKS528 ). 03/14/2024 |. 03/20/2025 |............ 401.......2,000,000]......... 4993.120 [..eevvvnniiiiinnn foenenns 122,000 [oooiiviinninnnnns Jovnnnnnns 131,329 | .ovvvne o 131,329 |.ennenenns 9,329 [.oivviviniiiinnn foeniiii e fo -— ......[0003 ............
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 469,080,062 | 176,198,702 1,315,502,188 | XXX [ 1,315,592,188 [ 500,109,276 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 469,080,062 | 176,198,702 1,315,592,188 | XXX | 1,315,592,188| 500,109,276 XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 469,080,062 | 176,198,702 1,315,502,188 | XXX [ 1,315,592,188 [ 500,109,276 XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
0499999999. Total Purchased Options 469,080,062 | 176,198,702 1,315,592,188 | XXX 1,315,592,188 | 500,109,276 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
Basket Option Call Bank of America,
01/16/2025 ............ FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins BATYDEB6GKMZ0031MB27  |. 01/18/2024 |. 01/16/2025 |.... 1,160,000 123,540,000 .......... 106.500 [...ovvvvennnnnnns (2,041,600)(......cccvnnnnnnns (6,720,220)] ........... (6,720,220) (R4 1)) R FRRUU R R, - ......|0004 ............
Basket Option Call Bank of America,
01/16/2025 ............ FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeiins BATYDEB6GKMZ0031MB27  |. 01/18/2024 |. 01/16/2025 |....... 170,000 17,935,000 .......... 105.500 [.ivvviininnnnns (360,400)(......ccvvnnnnnnne (1,095,924)........... (1,095,924), (R4S TR- 23| P RN R RN - ......|0004 ............
Basket Option Call Royal Bank of
02/20/2025 ............ FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11 |. 02/15/2024 |. 02/20/2025 |.....1,020,000 108,630,000.......... 106.500 [..oivvvvinnnnnnns (1,989,000)f....cccvvunnnnnnns (3,847,306))........... (3,847,306) (1,858,306)[...cevvvenniiies Jovvnnniiiiiiinns fooviiiiniiniiiiins o - ......|0004 ............
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1 2 4 5 6 7 9 10 11 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Basket Option Call Vel Is Fargo Bank,
02/20/2025 ............. FIUL Hedge ............. Equity/Index |N.A. coooiiiiiinnnns KB1H1DSPRFMYMCUFXT09  |. 02/15/2024 |. 02/20/2025 |....... 155,000 |...... 16,352,500 |.......... U100 R AR < <1< 111511 RN R, (663,690 ... (663,690)....... (R[0S TCL10) R FORRUUR R N - ......|0004 ............
Basket Option Call Bank of America,
03/20/2025 ............. FIUL Hedge ............. . |Equity/Index [N.A. ..oiiiiinnns BATYDEB6GKMZ0031MB27  |. 03/14/2024 |. 03/20/2025 |....... 940,000 |..... 100,110,000 .......... 106.500 [.ovvvevennneenns Jounnn (1,842,400)(.ccceevenneeeies Jonen (2,994,858)] ..ccvvnnnnn fennnn (2,994,858)].....(1,152,458)[.....cccvvnnneenns feunnnnriiininns [ o - ......|0004 ............
Basket Option Call Bank of America,
03/20/2025 ... FIUL Hedge .. . |Equity/Index |N.A. ... .. BATYDEBGGKMZO0031MB27 . 03/14/2024 |. 03/20/2025 |.........55,000 |........ 5,926,250 |.......... 107.750 |.. PR PO (147,441) ... (147 ,441)|.........(55,041)]. e
Basket Option Ca Vel Is Fargo Bank,
03/20/2025 ............. FIUL Hedge ............. . |Equity/Index [N.A. ..oooiiiiiinns KB1H1DSPRFMYMCUFXTO9  |. 03/14/2024 |. 03/20/2025 |....... 135,000 |...... 14,242,500 |.......... JLUTR<I0 0 R AR (<) [/ 30°'<11)) RN R, (490,297)] «evvvvnnnn feunnnns (490,297)....... (RVCTVLT0) R FUU R R, - ......|0004 ............
Basket Option Call Bank of America,
04/18/2024 ... FIUL Hedge .. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 04/20/2023 |. 04/18/2024 |....... 200,000 |...... 21,400,000 .......... 107.000 |....... (444,000); N (1,458,276)(...evveecs | (1,458,276)....... (809,352)|. e
Basket Option Ca
04/18/2024 ............. FIUL Hedge ............. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 04/20/2023 |. 04/18/2024 |.... 1,110,000 |..... 120,712,500 .......... 108.750 |..... (1,820,400)[...cvvvvvvvnnnnnns foereeeeeeeeeeeeees [ (6,184,527)(.eevveeccn | (6,184,527)].....(3,719,658)]..ccvvvnnviiiinnnn fooreriiiniiinees i [ - ......|0004 ............
Basket Option Call
05/16/2024 ... FIUL Hedge .. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 05/18/2023 |. 05/16/2024 |.... 1,060,000 |..... 114,215,000 |.......... 107.750 |..... (1,939,800, N (6,851,371)f.eeeneeccn | (6,851,371)].....(3,700,039). e
Basket Option Ca
05/16/2024 ............. FIUL Hedge ............. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 05/18/2023 |. 05/16/2024 |....... 175,000 |...... 18,681,250 |.......... 106.750 |....... (381,500)f...vvvvvvvvninnnns Jorreieiiiieeeeeens s (1,296,729)] .eevvvnnnnn fnnnn (1,296,729)f....... (70 UN<1¢I0)) PR IR R R - ......|0004 ............
Basket Option Call
06/20/2024 ............. FIUL Hedge ............. . | Equity/Index ROMUWSFPUBMPROBKSP83  |. 06/15/2023 |. 06/20/2024 |.... 1,010,000 |..... 108,827,500 |.......... 107.750 |..... QP (10)) TR R RN (4,435,445)] .....ccevnt o (4,435,445)|...... (2,436, 725))..cuuneeeinnnnnns foorernninineiinns o v - ......|0004 ............
Basket Option Call
06/20/2024 ............. FIUL Hedge ............. . |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/15/2023 |. 06/20/2024 |....... 210,000 |...... 22,417,500 .......... 106.750 |....... (430,500)).ccceeeeeeiiiieees [ [ (1,098,050) veenneenns [onnee (1,093,050)f....... [RSIC TN ) R FORRRUUUR R R, - ......|0004 ............
Basket Option Call Bank of America,
07/18/2024 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooiiiiinins BATYDEB6GKMZ0031MB27  |. 07/20/2023 |. 07/18/2024 |....... 900,000 |...... 96,975,000 .......... 107.750 |..... (1,440,000)f..cvvvvvvrnnnnnnns foereeeeeeeeeeeeees [ (3,481,980)(..cevvneees |onnne (3,481,980).....(1,746,001)]...cevvnnriniinnnn fooreriiininnees v [ - ......|0004 ............
Basket Option Call Bank of America,
07/18/2024 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooiiiiinins BATYDEB6GKMZ0031MB27  |. 07/20/2023 |. 07/18/2024 |....... 170,000 |...... 18,147,500 |.......... 106.750 |....... (72 1110) R R RN (782,023)[ cevvnnenns o (782,023)f....... (i PZ70 | R FORRUUR R R, - ......|0004 ............
Basket Option Call Royal Bank of
08/15/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 | 08/17/2023 |. 08/15/2024 |.....1,020,000 |..... 109,905,000 .......... 107.750 |..... (2,070,800)f..0vvvvvvvvrnnnnns foereeeeeeeeeeeeens [ (7,657,438)( ... | (7,657,438)|..... (3,246, 947)|...cvvvnnvriiinnnn fooreeiiiinnies i [ - ......|0004 ............
Basket Option Call Royal Bank of
08/15/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 08/17/2023 |. 08/15/2024 |....... 210,000 |...... 22,417,500 .......... 106.750 |....... (2 70I0[0)) RN IOPUURU R (1,754,963)] ..cvvvnnnnn fonnnn (1,754,963)....... (27728 P RN R RN - ......|0004 ............
Basket Option Call
09/19/2024 ............. FIUL Hedge ............. . |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2023 |. 09/19/2024 |....... 150,000 |...... 15,825,000 .......... 105.500 |....... (394,500)..ccvveeeeieiiiens [ [ (1,259,082)] ..cevvnnnnn fennnn (1,259,082)....... (27 1)) R FRRRUURR RN R - ......|0004 ............
Basket Option Call
09/19/2024 ............. FIUL Hedge ............. . |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2023 |. 09/19/2024 |....... 980,000 |..... 104,370,000 .......... 106.500 |..... [ZARTENCIV0)) R IR RN (7,423,867)(..cevveecs |nnne (7,423,867)|.....(2,915,567)..ccvvvnneiniinnnn fooreriiiininiees v [ - ......|0004 ............
Basket Option Call
10/17/2024 ............. FIUL Hedge ............. . |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2023 |. 10/17/2024 |....... 140,000 |...... 14,770,000 |.......... 105.500 |....... (7 UN10[0)) RN IOPTURR RN (1,973,593)] .eevvvnnnnn fennnn (1,973,593)....... [(C7{UR=L Y0 R FRRUURR R R - ......|0004 ............
Basket Option Call
10/17/2024 ............. FIUL Hedge ............. . |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/19/2023 |. 10/17/2024 |.....1,380,000 |..... 146,970,000 |.......... 106.500 |..... (3,546,600)......cccenrennnns fooneiiins o (18,215,965)]........... ... (18,215,965)[.....(5,879,987)|..cuuuieiirnnnns foovevnnniieiinnn oo i - ......|0004 ............
Basket Option Call
11/14/2024 ............. FIUL Hedge ............. . |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/16/2023 |. 11/14/2024 |....... 170,000 |...... 17,935,000 .......... 105.500 |....... (503,200).cccveeeeieeieeens [ [ (1,659,321)] .eevvvnnnnn fennnn (1,659,321)f....... (G5 T T P RN R RN - ......|0004 ............
Basket Option Call
11/14/2024 ............. FIUL Hedge ............. . |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 11/16/2023 |. 11/14/2024 |.....1,250,000 |..... 133,125,000 .......... 106.500 |..... (2,462,500)....cccevennnnnnns [ o (11,197, 787)[ ..ot ... (11,197,787)[.....(3,831,681)]ccunnieciiinnns Joorevnnniniiiins o i - ......|0004 ............
Morgan Stanley &
Basket Option Call Co. International
12/19/2024 ............. FIUL Hedge ............. . |Equity/Index [plc .ooeevrrnenneens 4PQUHN3JPFGFNF3BB653  |. 12/14/2023 |. 12/19/2024 |....... 155,000 |...... 16,352,500 |.......... 105.500 |....... (350,300)]- e eeeeemmnees eeeemmmnnaeeeeennn feeeeens (865,350)( cevvennenee foanes (865,350)....... (B00,868)]..eevvveeeeermnn ferneeeemmmneeeee Jeemmmneeeeeeennn [ - ......|0004 ............
Morgan Stanley &
Basket Option Call Co. International
12/19/2024 ............. FIUL Hedge ............. . |Equity/Index [plc .ooovvvrnnnnnnnns 4PQUHN3JPFGFNF3BB653 | 12/14/2023 |. 12/19/2024 |.....1,390,000 |..... 148,035,000 |.......... 106.500 |..... (720 (1[0)) RN PR RN (6,887,920)( .eevvneecn |nnne (6,887,920).....(2,404,821)[.....cevvinnnnnnns foevennnnnieeiinns fornniniiiiiiens v - ......|0004 ............
Rainbow Option Call Royal Bank of
01/16/2025 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 | 01/18/2024 |. 01/16/2025 |....... 132,000 |...... 14,256,000 .......... 108.000 |..evvvvenevvvnnnn foonenns (694,320).ccvvvenniiinnnns [ (1,308,033)f .eevneeecs [onnne (1,308,033)f....... [CRETAT)) R FUUR R R, - ......|0008 ...........
Rainbow Option Call Goldman Sachs
02/20/2025 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS28  |. 02/15/2024 |. 02/20/2025 |........ 89,000 |....... 9,612,000 .......... 108.000 |.oevvvennevveennnn foreeees (482,380))cevnenniiiiiinnns o (584,581)( .evvuneens [onnnns (584,581)....... [Q[0707(VR ' A FORRRUURR R R - ......|0008 ...........
Rainbow Option Call Bank of America,
03/20/2025 ... FIUL Hedge .. . |Equity/Index [N.A. BATYDEB6GKMZ0031MB27  |. 03/14/2024 |. 03/20/2025 |....... 106,000 |...... 11,448,000 |.......... 108.000 |.. PR PO (527,356)] ... (527,356)|..........89,564 |. e
Rainbow Option Ca Goldman Sachs
04/18/2024 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528 | 04/20/2023 |. 04/18/2024 |........ 87,000 |........ 9,417,750 .......... 108.250 |....... (568,980)[....ccvvmeneeeens Jeernnnieiiiiinn foeeeens [CZ(RX)) U R (970,539)....... (7473 R FRRRURRR RN R - ......|0008 ...........
Rainbow Option Call Bank of America,
05/16/2024 ... FIUL Hedge .. . |Equity/Index |N.A. ... BATYDEB6GKMZ0031MB27 _|. 05/18/2023 |. 05/16/2024 |........ 73,000 |........ 7,902,250).......... 108.250 |....... (454,790) i TP (796,607)[... (796,607)....... (535,283)). ST
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Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Hedge
Hedged, Price, of Un- Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying at Inception
Income of Maturity Index Premium Premium Current Adjusted Exchange (Amorti- Value of and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure (b)
Morgan Stanley &
Rainbow Option Call Co. International
06/20/2024 ............. FIUL Hedge ............. Equity/Index |plCc weovreeeernnnnnnns 4PQUHN3JPFGFNF3BB653  |. 06/15/2023 |. 06/20/2024 |....... 117,000 |...... 12,665,250 |.......... 108.250 |....... (696, 150)[- e eeeveeeeeeeen Jermmmeeeeeennis foeeeens (987,198)( ..vvvneeeee foeeeeen (987,198 (699,275)].cceeeeeeeeennn feeeeeemnieeeee Joeeeeeeeeeeene [ | === o2 (0008 ...........
Rainbow Option Call Goldman Sachs
07/18/2024 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBEKS528  |. 07/20/2023 |. 07/18/2024 |........ 97,000 |...... 10,500,250 |.......... 108.250 |....... (560,660)[....ccvvmeneeeeeen Jermmneeeeeenni foeeeens (728,075)( .evevneeeee foeeeeen (728,075)].eees (518,618)]ceeeeeeeeeeeennn feeeeeeemieeeee Jeeeeeeeeeeene [ | == oo (0008 ...........
Rainbow Option Call Bank of America,
08/15/2024 ............. FIUL Hedge ............. . |Equity/Index [N.A. .ooooriiinienns BATYDEB6GKMZ0031MB27  |. 08/17/2023 |. 08/15/2024 |........ 82,000 |....... 8,876,500 |.......... 108.250 |....... (756,860)[...ccevveeeeeeenn formmeeeeemnniaaes foeees (1,023,898)(....cceeven |oeeen (1,023,898)|....... (623,386)].ceveeeeeeeennnnn fooeeeemmiieeeeens foeeeeeeeceiieees Jeeeeeieeeeeeeenn [~ ..., | 0008 ...
Morgan Stanley &
Rainbow Option Call Co. International
09/19/2024 ... FIUL Hedge .. . |Equity/Index [plc .. 4PQUHN3JPFGFNF3BB653 | 09/14/2023 |. 09/19/2024 |........ 81,000 [....... 8,748,000].......... 108.000 |....... (505,440)f P OO (955,377)] ...
Rainbow Option Ca Royal
10/17/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 10/19/2023 |. 10/17/2024 |........ 90,000 |....... 9,720,000 .......... 108.000 |....... (R 1)) R AP N (1,614,822)(........co. | (1,614,822)]........ (835,400)...cevvnieeennnns foovvriiniiiiiiiiis [ e [=== 10000 | 0008 ...
Rainbow Option Call Royal Bank of
11/14/2024 ... FIUL Hedge .. . |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11 | 11/16/2023 |. 11/14/2024 |....... 151,000 |...... 16,308,000 |.......... 108.000 |....... (845,600)f N (2,055,178)]...........
Rainbow Option Ca Goldman Sachs
12/19/2024 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS28 | 12/14/2023 |. 12/19/2024 |........ 84,000 |....... 9,072,000 .......... 108.000 |....... (VLT VL)) R IR R (837,406)( ....uveee [onen (837,406)]....... (537,800)]...cccvvnnviiiinnn fooneeeriinninnnns fovvvnneniiiiinnns [ | === ol (0008
SP5LVI Call 10003.69 Royal Bank of
05/16/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 01/22/2024 |. 05/16/2024 |............ 280 [....... 2,800,000 10003.690 |....ccvvvnnnnne (112,199)f..iviiiiieeees | (196,335)] .eevvvnnnn feunnnns (196,335)].cceennn (84, 136)[. e |ovvniieecciiin [ e [ == 00002 e
SP5LVI Call 10049.26 Royal Bank of
06/20/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 01/22/2024 |. 06/20/2024 |.............229 [....... 2,300,000 10049.260 [ovvvnivvinnnnnnns foevnnnnn [ TRTAD R RN (167,389)( .evvnneeeee [oereeen (167,389)).cee (89, 211)] e [ fvveniineecinens [ | === 0002
SP5LVI Call 10233.91 Royal Bank of
07/18/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 01/22/2024 |. 07/18/2024 |............ 489 [....... 5,000,000 10233.910 [ovvveniiiiinnnnns (177,674)].cceevvveieiiins [ (317,341 ceveneeees o (317,341 (139,867 ceeeeieeiviinn feeeeeeeeiiineees fvveviiieevinens [ | === 0002
SPX Call 4340.41
04/18/2024 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 04/20/2023 |. 04/18/2024 |.........10,654 |...... 46,244,000 (......... 4340.409 |..... (2,741,200)f...ceeeveninenes fovrnnnneeeeinnns o (9,834,200)] ....vvnnnnn fonnn.(9,834,200))...... (4,350, 021)[.covvevennnnnnns Jovnnnieiciiins [ e | == ] 0001 L
SPX Call 4412.15
05/16/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 05/18/2023 |. 05/16/2024 |.........10,243|...... 45,193,000 ......... 4412151 1..... [T /1)) R AP RN (8,864,186)].....cvvnnr |-rn.. (8,864, 186)].....(4,001,002)f.....cccvmvnnnenns fovmnnnnnrrinnnnns foorivvinininninies o [ == o ]0001 L
SPX Call 4418.88
04/18/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 04/20/2023 |. 04/18/2024 |.........15,497 |...... 68,480,000 |......... 4418.875 |..... (3,270,400)f....ceevevvnnnees foevennnineeeeinns foen (13,094, 144)] .....oennnn [oon (13,004, 144)]..... (6,197 ,193)[...oevveennnnnnns Jvvniieeiiiniens [ o | = o ] 0001 e
SPX Cal | 4449.85
04/18/2024 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206 | 04/20/2023 |. 04/18/2024 |..........1,937 [....... 8,620,000]......... 4449.849 |....... [R:-CIVI0)) R AR N (1,577,071)] e eeeevvnnnn [ (1,577,071)]. e (767,208)f.eeveviieees fevvenieeeccvinins [ fenneceie [ == o] 0001 Loeeeeeees
SPX Call 4460.17
04/18/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 04/20/2023 |. 04/18/2024 |........ 48,186 |..... 214,920,000 |......... 4460.173 |..... [CRRVATR[1[1) R RPN (38,734,708)........... |... (38,734,708)|... (19,018,978)].....cevuvvrrrrnnn foorrrrrrrmninnnns fvvnnniiiiiiinnns [ === o (0001 e
SPX Call 4466.23
10/17/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 10/19/2023 |. 10/17/2024 |.........23,375|..... 104,400,000 |......... 4466.232 |..... [(CTR=RECTN0[0[0)) AR A I (21,587,338)(....uvvnen [ (21,587,338)|.....(8,740,439)]...ccvvvnnvnvinnn feonneeiiiiinnnns fvvenneniiiienens [ == (0001
SPX Call 4491.91
05/16/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 05/18/2023 |. 05/16/2024 |.........14,292 |...... 64,200,000 ]......... 4491.914|..... [RT00XIN0[0[0)) R A I (11,246,789) .........o. [ (11,246,789)|.....(5,426,771)]..cevvvnnnnviiinnn feoneeeiiiiiinnnes v [ === o (0001 e
SPX Call 4523.4
05/16/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 05/18/2023 |. 05/16/2024 |..........2,382...... 10,775,000 |......... 4523.3% |....... [T IR<10[0)) RN AR RN (1,800,779)] -evevvvnnn [ovenn (1,800, 779)]..ccevn (892, 718)[.eevvivvineies Joevniiiieeciinins [ e [ == o ]0001 L
SPX Call 4533.89
05/16/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 05/18/2023 |. 05/16/2024 |........ 37,160 |..... 168,479,852 (......... 4533.890 |..... (7,023,900)f...eeeeevvnnnens foevennnineeeeinns fonn (27,709,428) ........... |... (27,709,428)|... (13,862,434)]......c0uvvvvvrnnn foomrerrirmninnnns fovvnnnininiiinnns [ === o (0001 e
SPX Call 4534.68
10/17/2024 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 10/19/2023 |. 10/17/2024 |........ 17,765 |...... 80,560,000 ......... 4534.680 |..... (4,529,600)[....ccccvvvnnnnnns foevrmnnnneeniinns foun (15,303,009)( .....vvne [ (15,303,009)].....(6,471,444)]...covvvnniiviinnn fooeneeiiiininnnes v [ === o (0001
SPX Call 4588.15
10/17/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 10/19/2023 |. 10/17/2024 |........ 79,710 |..... 365,722,500 ......... 4588.155 |... (17,851,350))....vvvevvinnnnnns foovvnnnnnieeinnns fonn (64,829,289)| ........... [... (64,829,289)]....(28,395,384)[........cevvuvrrns |ouvmnnnnnrrinnnns [ e | 0001
SPX Call 4593.25
08/15/2024 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 08/17/2023 |. 08/15/2024 |........ 10,068 |...... 46,244,000 (......... 4593.248 |..... (A URCI0[0)) RN U R (7,644,914)] ..oovvnnnnn [onnn (7,644,914)).....(3,585,075)[..ccoeeevvnnenies Jvnniiecciiins [ e | o] 0001 L
SPX Cal | 4620.24
10/17/2024 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 10/19/2023 |. 10/17/2024 |..........9,584 |...... 44,280,000 (......... 4620.240 |..... (2,017,200)].ccevvnnneeeeennn foeeiiiiiiines oo (7,520,217 vevnneeeens |1 (7,520, 217)..... (3,365, 281)].ccvve v [ [ oo [=== 100t [ 0001 L
Morgan Stanley &
SPX Call 4651.56 Co. International
06/20/2024 ............. FIUL Hedge ............. . |Equity/Index [plc .ooeevrrnenneens 4PQUHN3JPFGFNF3BB653 | 11/02/2023 |. 06/20/2024 |............ 100 |.......... 465,156 |......... 4651.560 |.......... (9,927)-vvveeeeeeens o Joes (65,739)] .eevvnnnes foneeeeen(85,739)). e (34,580)[- e | [ [ | ] 0001
SPX Call 4651.56 Royal Bank of
06/20/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 06/15/2023 |. 06/20/2024 |..........8,586 |...... 39,937,999 ......... 4651.558 |..... (2,131,800)] e eevveeeeeeeen formeeeeeeeiieees foees (5,641,901)(...eeeeens |oeeen (5,641,901)..... (2,967 ,645)].cceeeeeeeennn foeeeeenneeccees Jeeeee e Jeeeeeee e [ i ] 0001 L
SPX Call 4676.29
08/15/2024 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 08/17/2023 |. 08/15/2024 |.........13,729 |...... 64,200,000 |......... 4676.285 |..... (3,078,000)]- .+ cevvmmeeeeemnn formeeeeeemniaees foeees (9,376,882)(.....ccevvn |+eenn(9,376,882).....(4,681,736)|.cevveeeeeeennnn fooeeeemnieeeeees Joeeee s Jeeeeeeee e [ ] 0001 L
SPX Call 4703.32 Royal Bank of
09/19/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 |. 09/14/2023 |. 09/19/2024 |.........13,540 |...... 63,684,000]......... 4703.324 |..... (3,702, 700)]- .+ eevvmmeeeeennn fonereereniaans foeees (9,297,860) ....oooveen |- (9,297,860)]..... (4,540,351 cevennneeennnnns fooreennniniiiienn Jonieneeiiiiiees fooeeniineeeeeenns [=== o0l [0001 Loolallllls
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1 2 4 5 6 7 9 10 11 12 13 14 16 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX Call 4706.6 Vel Is Fargo Bank,
11/14/2024 ............ FIUL Hedge ............. Equity/Index |N.A. coooiiiiiinnnns KB1H1DSPRFMYMCUFXTO9  |. 11/16/2023 |. 11/14/2024 |.........20,407 |...... 96,048,001 ]......... 4706.603 |..... (5,299,200)]. ..cvuvnieeernnnnn fooriiiiiiiinennnn o ..(14,954,334)| ... ....(14,954,334)[.....(6,890,619)].....ccevvrmennnns Joorernnniniiinnn o e e 0001 .eevnnenens
SPX Call 4709.06
08/15/2024 ............ FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 08/17/2023 |. 08/15/2024 |..........2,089 [........ 9,697,500 ......... 4709.063 |....... [ZCIV0)) R IR N (1,345,127)] v o (1,345, 127)f..ee. (688, 713)].ceevvneiiviinnn oo i [ e 0001 .eevnnenens
SPX Call 4719.99
08/15/2024 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 08/17/2023 |. 08/15/2024 |........ 46,678 |..... 220,320,000 |......... 4719.989 |..... (9,373,800)| .. (30,027,708)| ... .. (30,027,708) e 0001 ...
SPX Call 4735. Royal Bank of
06/20/2024 ............ FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 06/15/2023 |. 06/20/2024 |........ 14,686 |...... 69,550,000 ......... 4735.649 |..... (2,977,000)]..cevvneneeeeennn foniiiiiiiienes oo (8,484,400)| ... oo (8,484,400)].....(4,792,007)...ccvvmrirrinnnn foorerrevininnnnns v [ e 0001 .eevnnenens
SPX Call 4766.15
07/18/2024 ... FIUL Hedge .. . |Equity/Index [Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 07/20/2023 |. 07/18/2024 |........ 11,026 |...... 52,550,000 ......... 4766.148 |..... (2,645,000)| N (6,352,717 ceveneeecn | (6,352,717)| e 0001 ...
SPX Cal| 4768.
06/20/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 06/15/2023 |. 06/20/2024 |..........2,034]........ 9,697,500 ......... 4768.843 |....... (387,450))...neeeevviinens foevennnneeneinnns o (1,111,609)( ..evvvees fonnnn (1,111,609)]....... (645,756)[....cvvveernnnnes |oevennineieiiinns o v e 0001 .eevnnenens
SPX Call 4775.41
09/19/2024 ... FIUL Hedge .. . |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 09/14/2023 |. 09/19/2024 |.........15,538 |...... 74,200,000 |......... 4775.406 |..... (3,570,000)] N (9,682,538)] ..0uuunnnnn |onnn (9,682,538)| e 0001 ...
SPX Call 4778.
11/14/2024 ............ FIUL Hedge ............. . |Equity/Index [Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 11/16/2023 |. 11/14/2024 |.........15,971 [...... 76,320,000 |......... 4778.734 |..... (3,546,000)f....cccvevmmnnnens foevennnnnieeiinns fonn (10,722,044) .. (10,722,044)f.....(5,185,490)|...cuuneeiinnnnn foorrrnniniiiiiins o i e 0001 .eevnnenens
SPX Call 4779.91 Royal Bank of
06/20/2024 ............ FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 06/15/2023 |. 06/20/2024 |........ 50,160 |..... 239,760,000 ......... 4779.907 |..... [(C [0725010]0)) R AR AN (26,902,728) .. (26,902,728)[... (15,775,486)|...uuuvveeeennnnns foorrrnnnniiiiiinn oo v e 0001 .eevnnenens
SPX Call 4831.72
09/19/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 09/14/2023 |. 09/19/2024 |.........52,829 |..... 255,255,003 |......... 4831.720 [... (10,912,300)]...ccvvvmnevrennn foneniiiiinnnnns |oe ..(30,345,029) ...(30,345,029)... (16,285,321)]..cvuuviviinnnnns foorrrnnnniiiiiinn oo v e 0001 .evvnnnnens
SPX Call 4835.09
11/14/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 11/16/2023 |. 11/14/2024 |.........75,196 |..... 363,577,500 ......... 4835.087 [... (14,373,600)]....ccuunvverennnn fooveriiiinnninnnns |oee .(46,939,563) ...(46,939,563)[... (23,597,889)].....vvvvvirnnnn forrrinniniiiiiinn feeeeniiii e e 0001 .eevnnenens
SPX Call 4852.31
07/18/2024 ............ FIUL Hedge ............. . |Equity/Index [Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 07/20/2023 |.07/18/2024 |.........13,672 [...... 66,340,000 |......... 4852.3111..... (2,641,200)f....cceevvnnnenns foernnnnneniinnnn [ [CR-R17(1)) P S (6,816,270)].....(4,063,631)[.....cccvvrrnnnes foeremnnniiniinnns oo v e 0001 .eevnnenens
SPX Call 4865.51
09/19/2024 ............ FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 09/14/2023 |. 09/19/2024 |..........7,991 [...... 38,880,000 |......... 4865.508 |..... [QI8<72 IN0[0[0)) RN AU U (4,359,726)] ..evvunnnnn |onnn (4,359,726)]..... (2,399, 211)[...coevvvnnninnis fornnneiiiiiinns [ o e 0001 .eevnnenens
SPX Cal | 4868.9
11/14/2024 ............ FIUL Hedge ............. . |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 11/16/2023 |. 11/14/2024 |..........9,094 [...... 44,280,000 (......... 4868.899 |..... (1,608,020)]...ccvvmnneerennn forniiiiiiiinns oo (5,423,775)] cvvvvnnnnnn |oennn (5,423,775)].....(2,791,400)[.....cevvvnneenes Jernnneneeiinnnns [ o e 0001 .evvnnnnens
SPX Call 4886.32
07/18/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 07/20/2023 |.07/18/2024 |..........1,985........ 9,697,500 ......... 4886.322 |....... (RS T [0)| R RN RN [(e78:7.55)) R R (929,825)]....... (569,612)[....ccvevvnnnnenns fevvnineneiiinns [ o e 0001 .eevnnenens
SPX Call 4897.66
07/18/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 07/20/2023 |.07/18/2024 |........ 38,810 |..... 190,080,000 |......... 4897.660 |..... [(HCRST0 (1) R RPN (17,797,882), L (17,797,882)... (11,001,394)]..cuveniiiiinnns foorrriniiiiiiins freienniiiiiies v e 0001 .eevnnenens
SPX Call 4927.21
12/19/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 12/14/2023 |. 12/19/2024 |.........18,434{...... 90,828,000 |......... 4927.210|..... (4,767,600)]...cccvmnveeeennnn fornniiiiininnnns o (10,707,248, .. (10,707,248)|..... (5,522,282)]..cuuuniiiinnnnns foorrrnniiiiiiins feeienniiiiiis e e 0001 .eevnnenens
SPX Call 4991.3
01/16/2025 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 01/18/2024 |.01/16/2025 |........ 16,106 |...... 80,388,001]......... 4991.301 |ooevvvnieiiinnnn [ (4,223,450)[....ccvvnnnniennnn funen (9,003,080)|...ceeeee oo (9,0083,080)[.....(4,779,630)]....ucevveennnnnes foevennnnneeiinnnn e v e 0001 .eevnnenens
SPX Call 5002.72
12/19/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 12/14/2023 |. 12/19/2024 |........ 18,010 |...... 90,100,000 |......... 5002.723 |..... (3,969,500)[....ccevvvmnniens fvvennnneeniinnns o [CRATNCTLY) R R (9,414,374)].....(5,110,170)[....eeevvvneeeis Jevnneeereiiins [ o e 0001 .eevnnenens
SPX Call 5061.72
12/19/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 12/14/2023 |. 12/19/2024 |.........81,364 |..... 411,840,002 5061.717 |... (15,609,600)......ccvvvvunnnes [oorermnnnninnnnnns foun (38,956,210) .. (38,956,210)[... (22,002,109)]....uuvevvennnnns foorrrmnnniniiinnn fronenniiiiiins i e 0001 .eevnnenens
Morgan Stanley &
SPX Call 5061.72 Co. International
12/19/2024 ............ FIUL Hedge ............. . |Equity/Index [plc .ooeevrrnenneens 4PQUHN3JPFGFNF3BBE53 | 12/14/2023 |. 12/19/2024 |............ 100 |.......... 506,172|......... 5061.720 |........ (17,848 e [ Joeeeenenn (47,879).evvneeees o (47 ,879)- e e e (27,082)] e [ e o —_—— 0001 .oeeneneees
SPX Call 5067.8
01/16/2025 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 |. 01/18/2024 |. 01/16/2025 |........ 18,197 |...... 92,220,000 ......... 5067.796 .eueeeeeeennnns foeen (4,067,250)[....ccvvvmmeeaann founen (9,141, 746)( ... |t (9,141,746)|..... (5,074,496 ...evveeeeemnnn foeeeeeeeneeeeee e foeeeees —_—— 0001 .oeeneneees
SPX Call 5097.11
12/19/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 12/14/2023 |. 12/19/2024 |..........9,959 |...... 50,760,000 |......... 5097.114 |..... (1,720,200)]- e evveeeeeeeen [ oo (4,512,399)] ...coevvnnn |oenen (4,512,399)].....(2,609,405)[.....ccvvmmeeeeen Joemmneeeemmmnees foereemmmeeeeeeen foeee s —_—— 0001 .oeeneneees
SPX Cal | 5127.56
01/16/2025 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1I1EBVN30JCEQV1H4R804  |. 01/18/2024 |.01/16/2025 |........ 88,685 |..... 454,740,004 |......... 5127.558 |.eeeereneeeeeee ... (17,235,600)[.....cccvvmuneraas |-en (40,767,469) .. (40,767,469)|... (23,531,869)]-.. . eeeeerrmnnas foeeemmmmnneeeennn fereeeeeeeenieeees e —_—— 0001 .oeeneneees
Morgan Stanley &
SPX Call 5163.42 Co. International
01/16/2025 ... FIUL Hedge .. . |Equity/Index [plc .. 4PQUHN3JPFGFNF3BB653  |. 01/18/2024 |. 01/16/2025 |..........8,700 [...... 44,921,754]......... 5163.420 |..ccevvnniiiinnnn fonns (1,497,006)... i R (3,782, 718)[ .eevnneecn | (3,782,718) e 0001 ...
SPX Call 5251.
02/20/2025 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 02/15/2024 |. 02/20/2025 |.........12,923|...... 67,860,000 |......... 5251.038 |..eevvvnneiiiinnnn fonns (3,602,625)).0vuuneeeiinnnnns foeee (5,246,540)] ..evvunnnnn |onnn (5,246,540)]..... (1,643,915)[....ccevvvnnvnnnns fevnnnneiiininns [ o e 0001 .oeennnnens
SPX Call 5331.51
02/20/2025 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 02/15/2024 |. 02/20/2025 |.........15,300 [...... 81,620,000]......... 5331.514 | [ (3,632,475)|... i R (5,447,848)| ..cevvnnnnn fennnn (5,447 ,848)| e 0001 ...
SPX Call 5377.
03/20/2025 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 |. 03/14/2024 |. 03/20/2025 |.........13,009 [...... 69,948,000{......... 5377101 |.oveeiiiiiiinn o (3,999,900)]..cvuuviviiennnn |oones (4,573,289)] ..0unnnnnnn | (4,573,289)]....... (573,389)[...cevvvvvnniiies Jovnnnnnniiiiinnns fooviiiiiiiininiies o - 0001 ..oevnnnnns
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1 2 4 5 6 7 8 9 10 13 14 16 17 18 19 20 21 22 23
Description
of Item(s) Strike Credit Hedge
Hedged, Price, Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Income Value Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX Call 5394.39
02/20/2025 ............ FIUL Hedge ............. Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 02/15/2024 |. 02/20/2025 |......... 59,248 |..... 319,604,999]|......... 5394.385 [....oovvvvnnnnnnns |oen (12,180, 750).. e ... (18,899,529) ... ... (18,899,520)f..... (6,718, 779).ceevvveevvinnnn [ i [ e 0001 .eevnnenens
SPX Call 5432.11
02/20/2025 ............ FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206 | 02/15/2024 |. 02/20/2025 |......... 13,122 |...... 71,280,000]......... 5432.108 |..oevvvnenenennnn [oennn (2,484,900)] v [ (3,908,711)| (3,908, 711)..... [REEZETR-ARD) R U R R, e 0001 .eevnnenens
SPX Call 5459.51
03/20/2025 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 03/14/2024 |. 03/20/2025 |......... 13,785 (...... 75,260,000 ]......... 5459.509 |.. P O (4,208,186) ... (4,208, 186)|....... (555,236)|. e 0001
SPX Call 5523.
03/20/2025 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 03/14/2024 |. 03/20/2025 |......... 50,675 |..... 279,922,500 |......... 5523.890 |...cvvvnnnieinnnnn [onn (11,849,400)]..cuvenniiinnnnn ... (13,757,280) ... (13,757,280)f..... (1,907,880)]..ccvvvnneenvrnnnn fooreeriiinis i [ e 0001 .eevnnenens
Morgan Stanley &
SPX Cal | 5562.52 Co. International
03/20/2025 ............ FIUL Hedge ............. . |Equity/Index |plc .ooevvrrnenneens 4PQUHN3JPFGFNF3BB653  |. 03/14/2024 |. 03/20/2025 |........ 10,200 |...... 56,737,704 {......... 5562.520 |..eevvenneeeeennn foeeen (2,193,612)) e [t (2,571,654) (2,571,654)....... (378,042)[..ceeeeeeeeeeee Jeemneeeeeeenes foeeeeemeeeeeeeen [ —_—— 0001 .oeeneneees
SX5E Call 4345.98 Royal Bank of
10/17/2024 ............ FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 10/19/2023 |. 10/17/2024 |............ 611 ........ 2,656,250 |......... 4345.976 |....... (100,500)[....ccemmmmmneeeee Joemmmmereeemnnns foeeeens (442,666) (442,666)....... (250, 413)]. v eeeeenns foeeeemmneeeeeenn [ e —_—— 0003 .evvvennnnns
SX5E Call 4407.33 Royal Bank of
10/17/2024 ............ FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 10/19/2023 |. 10/17/2024 |.......... 2,909 |...... 12,822,250 |......... 4407.331 |....... (409,360)[.....ccemmmmmneaee Joermmmmereeennnnn s (1,951,597) (1,951,597)|..... (1,147,022)[....eeeeeeeeeeeee e oo [ —_—— 0003 .evvvennnnns
SX5E Call 4523.78
08/15/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 08/17/2023 |. 08/15/2024 |............ 591 |....... 2,675,000 (......... 4523.778 |.oeevvnn (88,500)[-.eeeeeeeeeees Jemeneeeeeeei foeeees (312,954) (312,954)....... (212,738)[- e eeeeeeeeeeee Jeemmeeeeeemnes foeeeeeeeeeeeeeen [ —_—— 0003 .evvvennnnns
SXSE Call 4547.23
09/19/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 09/14/2023 |. 09/19/2024 |............ 584 |........ 2,656,250 |......... 4547 234 |...oee e (91,250)] e [ | (312,895) (312,895)|....... (206,623)[-. e eeeeenneeeee Jemmmneeeeennnes foereeemniieeeeenn [ee s —_—— 0003 .evvvennnnes
SX5E Call 4571.35 Royal Bank of
11/14/2024 ............ FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 11/16/2023 |. 11/14/2024 |............ 581 |........ 2,656,250 |......... 4571.353 |.eeeennn (80,750)f.eeeeeeeeeee Jemeeeeeeeeee [ (318,845) (318,845)|........ (201, 313)[- e eeeeeeeeeee e eeeenes foeeeeeeee e [ —_—— 0003 .evvvennnnes
SXSE Cal| 4587.2
08/15/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 08/17/2023 |. 08/15/2024 |.......... 2,436 |...... 11,175,500 |......... 4587.196 |........ (307,970)].ccemmmneeeeennn [ oo (1,155,478)| (1,155,478)....... (816, 172)]. e eeeeeeeeeeeeen feeeeeeemmeeeee Jeemeeeeeeeeene foreeeees —_—— 0003 .evvvennnnns
SX5E Call 4611.43
09/19/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 09/14/2023 |. 09/19/2024 |.......... 2,290 |...... 10,559,500 ......... 4611.431 |....... (301,840)].ccvvveeieeeennn [ oo (1,108,917)| (1,103,917)|....... (756,354)]...eeeeeeeennns foeeeemmmeeeeeenn feeeeeeeenieees e —_—— 0003 .evvvennnnns
SXS5E Call 4635.89 Royal Bank of
11/14/2024 ... FIUL Hedge .. . |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11 | 11/16/2023 |. 11/14/2024 |.... 12,822,250 |......... 4635.890 |.. P (1,375,677) ... (1,375,677)|....... (899,046)|. —_—— 0003 ...
SX5E Cal | 4670.68 Royal Bank of
06/20/2024 ............ FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 | 06/15/2023 |. 06/20/2024 |............ 573 |....... 2,675,000{........ 4670.678 [...eeeee(75,750)]-weeeeeeeeenees foeeeemeieeeeeeeen fens (208,302) (208,302)....... (165,522)]..vveeeeeeens foeeeemmneeeeeenn feeeeeeeeneeees e —_—— 0003 .evvvennnnes
SXS5E Cal | 4673.17
05/16/2024 ... FIUL Hedge .. . |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/18/2023 |. 05/16/2024 |.... 2,675,000 {......... 4673.172 |.. J PO (201,355)] ... (201,355)|....... (166,562)|. —_—— 0003 ...
SXSE Cal | 4679.
07/18/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 07/20/2023 |.07/18/2024 |............ 572 |....... 2,675,000 {......... 4679.891 [........ (76,000)] . ccvveeeeeeemnnn fooeeeeeemnnieeees Jeennn (214,913) (214,913)|....... (165,481)[....eeeeeeeeeeee Jemmeeeeeeemnes foeeeeemmieeeeeeen [ —_—— 0003 .evvvennnnns
SX5E Call 4691.8
04/18/2024 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 04/20/2023 |. 04/18/2024 |.... 2,675,000 (......... 4691.800 |.. P (224,349) ... (224,349)....... (189,608)|. —_—— 0003 ...
SXSE Call 4731.
01/16/2025 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 |. 01/18/2024 |.01/16/2025 |............ 561 |........ 2,656,250 |......... A731.366 |-eeneeeeeennnaes foeeeenee (77,250 e (258,196) (258,196)....... (180,94B)....eeeeeeeeeeeee Jemmneeeeeemns foeeeeemmieeeeeeen [ —_—— 0003 .evvvennnnns
SXS5E Call 4736.16 Royal Bank of
06/20/2024 ............ FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 06/15/2023 |. 06/20/2024 |.......... 1,993 |........ 9,439,500 |......... 4736.155 |....... (216,630)[..ceeeeeeeeees Jemene e [ (613,341) (613,341)|....... (503,481)[..ceeeeeeeeeeeee Jemmneeeeeemnis foeeeeemnieeeeeeen [ —_—— 0003 .evvvennnnes
SXS5E Cal | 4738.68
05/16/2024 ............ FIUL Hedge ............. . |Equity/Index |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/18/2023 |. 05/16/2024 |.......... 2,450 |...... 11,609,500 |......... 4738.683 [....... (291,575)]cccveeeeeeecnnnn fooeeeeeeieiieeees e (715,675) (715,675)|....... (B11,362)[..ceeeeeeeneeeee Jemmneeeeeemnis foereeemmmeeeeeeen [ —_—— 0003 .evvvennnnes
SX5E Cal | 4745.5
07/18/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 07/20/2023 |.07/18/2024 |.......... 2,584 |...... 12,260,500 ......... 4745497 |....... (282,500)[-..ceeeeneeeees Jemenmeeeeeneis foeeeens (831,732) (831,732)....... (B671,427)[.eeeeeeeeeeeee Jemmeeeeeemnes foeeeeemmeeeeeeeen [ —_—— 0003 .evvvennnnes
SXSE Cal| 4757.57
04/18/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 04/20/2023 |. 04/18/2024 |.......... 2,623 |...... 12,477,500 ......... 4757573 |.eeeeen (351,900)f- . eeeeeeeeeee Joemeeeeeeeeee [ (862,989) (862,989)....... (754, 419)]. e foeeeemmeeeeceen [ e —_—— 0003 .evvvennnnes
SX5E Call 4798.16
01/16/2025 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 |. 01/18/2024 |. 01/16/2025 |.......... 3,099 |...... 14,869,500 ......... 4798161 |.eeeeeeeeeeeies |oeeeenn (356,040)).ceeeeciiii o (1,279,676)| (1,279,676)|....... (923,836)]---vvueeeeemnnnn foeeeemmmeeeeeenn fereeeeeeennieees e —_—— 0003 .evvvennnnes
SXS5E Cal | 4822.86
12/19/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 12/14/2023 |. 12/19/2024 |............ 551 |oeeeeenn 2,656,250 |......... 4822.858 |........ (81,000)f..ccceeeneeeees Jeemeneeeeeeni [ (209,678) (209,678)....... (145,315)]. e foeeeemmeeeeeeeee [ e —_—— 0003 .evvvennnnes
SX5E Call 4890.94
12/19/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 12/14/2023 |. 12/19/2024 |.......... 3,216 |...... 15,731,500 ......... 4890.945 |....... (395,660)[.....cccvmuuurnaee Joermmmnaareeennnnn s (1,079,015)| (1,079,015)|....... (768,561)].ceevvveeeeeeennn fereeeeeemmnieeeee Joememeeeeeeene foeeeeeees —_—— 0003 .evvvennnnes
SXS5E Call 5039.62 Goldman Sachs
02/20/2025 ............ FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2IHZNBBBKS528  |. 02/15/2024 |. 02/20/2025 |............ 527 |eeennnn 2,656,250 |......... 5039618 |..eeeeeeeeennaes foeeeennn (75,000)f..eeieeiniieees e (149,841) (149,841)|......... (74,841 | o [ —_—— 0003 .evvvennnnes
SX5E Call 5110.77 Goldman Sachs
02/20/2025 ............ FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 02/15/2024 |. 02/20/2025 |.......... 2,551 |...... 13,087,750 |........ 5110.766 [...oeeeeeeneeeeen Joenenns (302,500 cceeeeeeeeeeenn feuennns (629,844) (629,844)....... (327, 344). e foeeeemmeeeeceen [ e —_—— 0003 .evvvennnnns
SXS5E Call 5305.19 Goldman Sachs
03/20/2025 ............ FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2IHZNBBBKS528  |. 03/14/2024 |. 03/20/2025 |............ 401 ........ 2,125,000{......... 5305.190 [..evvvvmnaenerennn fooneeeeee(64,200)]cceeeineiiiiiinns ot (71, 185)] (71,185)]. ..o (6,985)]- - eeeerenmnnes foormmnmmnneerennnn foennrrerrininnres foernnnaeeeennaas — .. 0003 .oovvennnnns
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SX5E Call 5380.09 Goldman Sachs
03/20/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [ International ...... W22LROWP2|HZNBBBKS528  |. 03/14/2024 |. 03/20/2025 |.......... 2,283 ]...... 12,283,500{......... 5380.087 |....uuiiiiinnnnns foonens (307,800)].eeevvenniiiinns founnnns (343,381)] .oeevvvnnnn Jevnnens (343,381))......... (35,581)].cvveniiiennnnnns foovevnnniniiiiiins fooeiniiiiiiiiinns i ST 0003 ..ovvvnnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (205,412,190)  (80,982,869) (789,645,946) XXX (789,645,946)] (383,255,646) XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (205,412,190)  (80,982,869) (789,645,946) XXX (789,645,946)] (383,255,646) XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants (205,412,190)  (80,982,869) (789,645,946) XXX (789,645,946)]  (383,255,646) XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options (205,412,190)  (80,982,869) (789,645,946) XXX (789,645,946)] (383,255,646) XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1169999999. Subtotal - Swaps - Hedging Other XXX XXX XXX
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
Foreign Private Interest Vel Is Fargo Bank,
CrossCurrencySwap .... |Placement .............. D1t Rate........... NA KB1H1DSPRFMYMCUFXTO9  |. 08/24/2023 |. 09/06/2028 |............... 1f..... 19,191,227 ... 0.77 7 5.39 |euvunnnnnn (TS0 P R 44,842 |...... 1,006,898 |...cevvnnnn fennnnn 1,006,898 |....... (183,048)|....... 1,344,654 |.oovvnniiiiin [ s 202,155 |-— ...... 0015 .oovveennnns
Foreign Private Interest
CrossCurrencySwap .... |Placement .............. D1t Rate........... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 10/19/2023 |. 11/07/2038 |............... 1f..... 20,014,677]..... 1.84 /6.32|......... [RECIEEE) U RO AR 1,639,304 [..eveneeens [ 1,639,304 |....... (306, 121)|....... 1,440,700 |oeevvennneeeiinnnn [ e 382,559 |-— ...... 0015 .oovveennnns
Foreign Private Interest
CrossCurrencySwap .... |Placement ... Barclays Bank PLC  GSGSEF7VJP5170UK5573 |. 11/02/2023 |. 06/30/2044 |...............11...... 21,300,000]..... 5.83 /7.63].. P IO (641,906) . (641,906)....... (267,649).......... 486,000 |.. 479,404 [— ...... 0015 ..ovvvnnnnns
1319999999. Subtotal - Swaps - Other - Foreign Exchange 444,842 2,004,295 | XXX 2,004,295 (756,817), 3,271,354 1,064,118 | XXX XXX
1349999999. Subtotal - Swaps - Other 444,842 2,004,295 | XXX 2,004,295 (756,817), 3,271,354 1,064,118 XXX XXX
1359999999. Total Swaps - Interest Rate XXX XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange 41,354 444,842 2,004,295 | XXX 2,004,295 (756,817), 3,271,354 1,064,118 XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 41,354 444,842 2,004,295 | XXX 2,004,295 (756,817), 3,271,354 1,064,118 XXX XXX
Bond Forward 30YR UST Interest
3.625 02/15/53 ........ GLWB Hedge ............. Exhibit 5 ... |Rate........... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 03/15/2023 |. 12/11/2024 |............... 1f..... 50,000,000 .......... 100.539 |oevveiiviininns foorvviineen e e (5,823,660)(....ceeees |.nnne (5,823,660)|..... (5,823,660)[.....cccvvnnvinns foernnniniiiini [ fein 208,960 [-—- ...... 0009 ...cvvnnnnne
Bond Forward 20YR UST Interest
3.625 02/15/43 ........ GLWB Hedge ............. Exhibit 5 ... |Rate........... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/18/2023 |. 04/18/2024 |............... 1f..... 50,000,000 .......... 100.890 [ovvvvveeiieeees v [ e (4,089,378)[..cuveeecs |onnne (4,089,378)|..... [G0EIETRCT£)) R FRUUU R RN 55,517 |-—— ...... 0009 ...ovvnnnnne
Bond Forward 20YR UST Interest
3.875 05/15/43 ........ GIB Hedge .............. Exhibit 5 ... |Rate........... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/08/2023 |. 06/12/2024 |............... 1f..... 25,000,000 |........... 98.755 |evvvniiiiinnnn [ e e (1,468,298)(........cc. | (1,468,298)|..... (1,468,208)[.....ccevvnnvinies [ [oervviiineeiens foeeeeneens 55,902 |-— ...... 0005 ...ovvnnnnne
Bond Forward 20YR UST Interest
3.875 05/15/43 ........ GLWB Hedge ............. Exhibit 5 ... |Rate........... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/11/2023 |. 07/17/2024 |............... 1f..... 50,000,000 ........... [eLCT(CICT)  FORRRRRRR R RN (1,903,404)] ..ccvvnnnns fennnn (1,9083,404)|..... [QICUC T 10T P RPRUUUR IR PRI 135,990 |-— ...... 0009 ...ovvnnnnne
Bond Forward 30YR Interest
4.125 UST 08/15/53 ... | GLWB Hedge ............. Exhibit 5 ... |Rate........... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 09/19/2023 |. 09/18/2024 |........eeveen 1 v 80,000,000 |. 166,572 |........... ...166,572 |......... 166,572 [.ooevvvvieeene | 273,786 [-— ...... 0009 ...cvvnnnnne
Bond Forward 20YR Interest
4.375 UST 08/15/43 ... | GLWB Hedge ............. Exhibit 5 ... |Rate........... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/19/2023 |. 12/18/2024 |............... 1f..... 50,000,000 ........... L i R AR KRR AR 811,122 [eveeeeecn [ 811,122 |......... 811,122 [oeeiiiiiiieines v [ e 211,809 [-—- ...... 0009 ...cvvnnnnne
Bond Forward 30YR UST Interest J.P. Morgan Chase
3.625 05/15/53 ........ GLWB Hedge ............. Exhibit 5 ... |Rate........... Bank N.A. ........... 7HBGLXDRUGQFUSRNES7  |. 06/12/2023 |. 06/12/2024 |............... 1f..... 50,000,000 ........... 96.425 [...oeevveiiiiinn feeeeeeeiiie e [ (4,092,184)] ..cvvvnnnnn fennnn (4,092,184)|..... (070 1713 | PR KPP PR PN 111,803 |—— ...... 0009 ...ovvnnnnne
Bond Forward 20YR UST Interest J.P. Morgan Chase
3.625 02/15/43 ........ GLWB Hedge ............. Exhibit 5 ... |Rate........... Bank N.A. ........... 7HBGLXDRUGQFUSRNES7  |. 04/18/2023 |. 05/15/2024 |............... 1f..... 50,000,000 .......... 100,979 [ e [ e (4,188,550)( ..evvveecs [nnne (4,188,550)|..... [ EE1CTREI510)) R AU R RN 87,781 |— ...... 0009 ...evvnnnnne
Bond Forward 30YR UST Interest J.P. Morgan Chase
3.625 05/15/53 ........ GLWB Hedge ............. Exhibit 5 ... |Rate........... Bank N.A. ........... 7HBGLXDRUGQFUSRNES7  |. 06/28/2023 |. 10/16/2024 |............... 1f..... 50,000,000 ........... 98.301 |.evveeeiriiinnn [ e e (4,791,953)] .cevvvnnnns fennnn (4,791,953)|..... [CIECRIEX)) R KRR R RN 184,595 |-— ...... 0009 ...cvvnnnnne
Bond Forward 30YR 4.75 Interest Royal Bank of
UST 11/15/83 .......... GLWB Hedge ............. Exhibit 5 ... |Rate........... Canada ............... ES7IP3USRHIGC71XBU11 |. 12/20/2023 |. 01/15/2025 |............... ... 50,000,000].......... 113,759 | fooeviiis o o (2,721,443)] .cevvennnnn o (2,721,483)...... (2,721,443)]. v Lo o foeeeinnns 222,840 |-— ...... 0009 ...eevnnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

Bond Forward 30YR UST Interest Vel Is Fargo Bank,

3.625 05/15/53 ........ GLWB Hedge ............. Exhibit 5 ... NA s KB1H1DSPRFMYMCUFXTO9  [. 06/21/2023 |. 08/21/2024 |............... 1. 50,000,000 |........... L7405 R FUUUURN RN RN (4,508,464)........... [..... (4,508, 464)..... (4,508,464)........ccovvvene fereeeiiiiiinns e e 156,481 [-— ...... 0009 ............

Bond Forward 30YR UST Vel Is Fargo Bank,

3.625 05/15/53 ........ GIB Hedge .............. Exhibit 5 ... NA s KB1H1DSPRFMYMCUFXTO9  [. 06/21/2023 |. 08/21/2024 |............... 1. 20,000,000 |........... L7405 R FUUUURN RN RN (1,803,386)] ..veeeeenn [ennee (1,803,386)|.....(1,803,386)].....cvvreeeecnns foomnvienneiiiiins fonvneieeeiiinens foniienns 62,502 [-— ...... 0005 ............

Bond Forward 20YR UST Vel Is Fargo Bank,

3.875 05/15/43 ........ | GIB Hedge ... Exhibit 5 ... CINAL L .. KBHIDSPRFMYMCUFXTO9 | 07/12/2023 |. 10/16/2024 |............... 1 |....ee 17,000,000 I . (755,321)] ... (755,321)|....... (755,321)|. — 0005

Bond Forward 20YR UST Vel Is Fargo Bank,

3.875 05/15/43 ........ GLYB Hedge ............. Exhibit 5 ... NA s KB1H1DSPRFMYMCUFXTO9 [ 07/12/2023 |. 07/17/2024 |............... ... 50,000,000]........... 97189 | | | o (2,096,539)[ ... oo (2,096,539)|....... (2,096,539)].....ceeevnneenes foeeeiiiiiiie e |, 135,990 |-— ...... 0009 ............
1439999999. Subtotal - Forwards - Hedging Other (37,264,887)] XXX (37,264,887))  (37,264,887) 1,966,808 | XXX XXX
1479999999. Subtotal - Forwards (37,264,887)] XXX (37,264,887))  (37,264,887) 1,966,808 | XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 263,667,872 95,215,834 488,681,355 [ XXX 488,681,355 79,588,743 1,966,808 | XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other 41,354 444,842 2,004,295| XXX 2,004,295 (756,817), 3,271,354 1,064,118 | XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 263,709,226 95,215,834 444,842 [ 490,685,651 | XXX 490,685,651 78,831,926 3,271,354 3,030,926 | XXX XXX

(@ [ Code ] Description of Hedged Risk(s) |

[ [ |

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

0001 ... ... |Hedge of economic liabilities for Fixed Index Universal Life product. The FIUL S&P 500 hedge effectiveness for Q1 2024 met its expectation of effectiveness at 96%

0002 Hedge of economic liabilities for Fixed Index Universal Life product. The FIUL S& 500 Low Volatility hedge effectiveness for Q1 2024 met its expectation of effectiveness at 100%
0003 Hedge of economic Iiabilities for Fixed Index Universal Life product. The FIUL Euro Stoxx 50 hedge effectiveness for Q1 2024 met its expectation of effectiveness at 100% ..

0004 ... ... |Hedge of economic liabilities for Fixed Index Universal Life product. The FIUL Blended Index hedge effectiveness for Q1 2024 met its expectation of effectiveness at 100% ..

0005 ... . |Hedge of GAAP liabilities for Guaranteed Withdrawal Benefit Annuity product. The GWB hedge effectiveness for Q1 2024 met its expectation of effectiveness at 92%

0007 Hedge of economic liabilities for Fixed Index Universal Life product. The FIUL S& 500 Prism hedge effectiveness for Q1 2024 met its expectation of effectiveness at 100%

0008 Hedge of economic liabilities for Fixed Index Universal Life product. The FIUL Rainbow Index hedge effectiveness for Q1 2024 met its expectation of effectiveness at 100% ..

0009 ... .. |Hedge of GAAP liabilities for Guaranteed Lifetime Withdrawal Benefit Annuity product. The GLWB hedge effectiveness for Q1 2024 met its expectation of effectiveness at 95% .

0010 ... ... |Hedge of economic liabilities for Fixed Index Annuity product. The FIA Barclays Trailblazer hedge effectiveness for Q1 2024 met its expectation of effectiveness at 100%

0014 ... . |Hedge of economic liabilities for Fixed Index Annuity product. The FIA SG Climate Index hedge effectiveness for Q1 2024 met its expectation of effectiveness at 100%
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

Futures Contracts Open as of the Current Statement Date

SCHEDULE DB - PART B - SECTION 1

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
Interest Chicago Mercantile
SFRMA .ot [ 608 |......... 1,520,000 |3-Mon SOFR JUN4 ...... GWB/GLWB Hedge ....... Exhibit 5 ... |Rate........... .09/18/2024 .[Exchange Inc. ..... SNZ20JLFKBMNNCLQOF39 . |.02/23/2024 .|....... 94.9100 |....... 94.8700 |oeeeeeieiiiiiiiiiiins feeeiiiiiiiiiieieeeens o e e e (60,800)f........ (60,800)[........... 334,400 |10004/0005 ....... [.......... 2,500
Board of Trade of
Interest the City of
US4 .o s [ 800,000 |US T BONDS JUN24 ..... GWB Hedge ............. Exhibit 5 ... |Rate........... .06/18/2024 [ Chicago, Inc. ..... 549300EX04Q20BFQTQ27  |.02/23/2024 .|..... 118.0800 |..... 120.4400 |ooeeeeeeienniiiins e o e e [ 18,875 [...uvueee 18,875 [o.vvvennnnes 31,200 {0004 ..............| oo 100,000
Equity Portfolio
Hedge; FIA/FIUL Hedge|D 2-2/Exhibit Chicago Mercantile
ESW4 ..oooooes [ 1,269 |l 328,752,640 [EMINI S&P JUN24 ...... . 5 ... |Equity/Index [.06/21/2024 .[Exchange Inc. ..... SNZ20JLFKBMNNCLQOF39 . |.03/26/2024 .|...5,181.3500 |...5,308.5000 [........eeumemmunnnnn fooverriiiiiiiiiiiiins Jovniiiiiiiiis oo fois e 8,071,685 |...... 8,071,685 |....... 14,974,200 {0002/0006/0007 ... ..50
Board of Trade of
Interest the City of
TYMA e v 457 )........ 45,700,000 | 10 YR TNOTES JUN24 .. | GIiB/GLWB Hedge ....... Exhibit 5 ... |Rate........... .06/18/2024 .[Chicago, Inc. ..... 549300EX04Q20BFQTQ27 |.02/23/2024 .|..... 110.0200 |..... 110.8000 |..oooeeeeeeeeeeeeeees Jovveviiiiiiiiieiieies feveiiiiiiiins Jevvvviiiiiiiiins o o, 353,461 |........ 363,461 |........... 971,125 [0004/0005 ....... |...ee... 100,000
1539999999. Subtotal - Long Futures - Hedging Other 8,383,221 8,383,221 16,310,925 XXX XXX
1579999999. Subtotal - Long Futures 8,383,221 8,383,221 16,310,925 XXX XXX
Interest Chicago Mercantile
SFRMA ..o [ 484 )......... 1,210,000 |3-Mon SOFR JUN4 ...... FIA/FIUL Hedge ....... Exhibit 5 ... |Rate........... .09/18/2024 .[Exchange Inc. ..... SNZ20JLFKBMNNCLQOF39 . |.03/15/2024 .|....... 94.8900 |....... 94.8700 |eveeeeiiiiiiiiiinins fereeeeiiiieeeeeeeeees fo e e [ 31,976 | 31,975 ... 266,200 (0006/0007 .......{eeeennnnnn 2,500
Intercontinental
Exchange Holdings,
MFSM4 .o [ 523 |........ 61,548,374 |MSCI EAFE JUN4 ....... GWB/GLWB Hedge ....... Exhibit 5 ... |Equity/Index [.06/21/2024 .|Inc. ................. 549300R4(G1TWPZT5U32  |.03/11/2024 .|...2,353.6700 |...2,357.1000 |.......eummmmmmmnnnnn Joovrrriniiiiiiiiiiins Joniiiiiiiiiis e fiis e (89,791)|........ (89,791)]........ 1,978,540 [0004/0005 ....... | ceeeeeeeenns 50
Board of Trade of
Interest the City of
US4 ..o s 32 |........ 32,900,000 |US T BONDS JUN24 ..... GLWB Hedge ............ Exhibit 5 ... |Rate........... .06/18/2024 [ Chicago, Inc. ..... 549300EX04Q20BFQTQ27  |.03/21/2024 .|..... 118.9000 |..... LRV O R N AU A ER (504,844)(....... (504,844)f........ 1,283,100 (0005 ..............| ...t 100,000
Chicago Mercantile
ESM4 ..ot [ 898 |....... 232,351,162 [EMINI S&P JUN24 ...... GWB/GLWB Hedge ....... Exhibit 5 ... |Equity/Index [.06/21/2024 .[Exchange Inc. ..... SNZ20JLFKBMNNCLQOF39 . |.03/15/2024 .]...5,174.8600 |...5,308.5000 |.......evvvvvvvvvnnnn foeneeenininiiiiiiinns Joeeeeeiiiiii fooniieiiiiiiiins o, .... (6,000,488)|.... (6,000,488)|....... 10,596,400 [0004/0005 ....... |..evvveennnnne 50
Board of Trade of
Interest the City of
FV4 ......... ....616 |........ 61,600,000 [5YR TNOTES JUN24 .... |GWB/GLUB Hedge ....... Exhibit 5 ... |Rate... .06/28/2024 .[Chicago, Inc. ..... 549300EX04Q20BFQTQ27  |.03/21/2024 .|..... 106.7500 |..... 107.0200 [...evveevevenennennne foviiiiiiiiiiiiiiiiies fooveeeiiiiiis o Joeiiiiiiiiiiiins o (165,594)[....... (165,594)|...........862,400 [0004/0005 .......
1609999999. Subtotal - Short Futures - Hedging Other (6,728,741)]  (6,728,741) 14,986,640 XXX
1649999999. Subtotal - Short Futures (6,728,741) (6,728,741) 14,986,640 XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX
1709999999. Subtotal - Hedging Other 1,654,480 1,654,480 31,207,565 XXX
1719999999. Subtotal - Replication XXX
1729999999. Subtotal - Income Generation XXX
1739999999. Subtotal - Other XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX
1759999999 - Totals 1,654,480 1,654,480 31,297,565 XXX

Broker Name

Beginning
Cash Balance

Cumulative

Ending
Cash Balance

Morgan Stanley & Co. International plc:

912833707 US Treasury Strip 60,000,000 par, due
91282CBP5 US Treasury Strip 11,410,000 par, due 02/29/2028 ....
464287200 ISHARES-C S&P 500, 3,700 shares

11/15/2031 .

Cash Change

Total Net Cash Deposits

Code

Description of Hedged Risk(s)
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

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

0002 . .. | The Equity Hedge Strategy met its expectation of effectiveness for Q1 2024 in that the total equity exposure (equity holdings + futures) will be within +/- 10% of the portfolio manager's equity target. The equity futures exposure is between 0 and 90% of the fund's market value.
0004 ... . |Hedge of GAAP liabilities for Guaranteed Withdrawal Benefit Annuity product. The GWB hedge effectiveness for Q1 2024 met its expectation of effectiveness at 92%

0005 ... . |Hedge of GAAP liabilities for Guaranteed Lifetime Withdrawal Benefit Annuity product. The GLWB hedge effectiveness for Q1 2024 met its expectation of effectiveness at 95% .

0006 Hedge of economic liabilities for Fixed Index Annuity product. The FIA hedge effectiveness for Q1 2024 met its expectation of effectiveness at 94%

0007 ...

. |Hedge of economic liabilities for Fixed Index Universal Life product. The FIUL hedge effectiveness for Q1 2024 met its expectation of effectiveness at 100%
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SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

Societe Generale .

. 02RNEBIBXP4ROTDBPU4T . |.
1YDOJBGJIYOTBXKCSX06 . |.

.51,

. 594,813 |..

56)|.

. 594,813

(76,877,565

218,642

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

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 11,518,304 (6,467,990). 11,518,304 11,518,304 (6,467,990) 11,518,304 31,297,565 31,297,565
Bank of America, N.A. ... BATYDEB6GKMZOO31MB27 . |..........Y. Y . 39,550,000 |.... .. 72,609,707 .. (33,361,211)[.... .. 72,609,707 (33,361,211)|....
Barclays Bank PLC G5GSEF7VJP5170UK5573 . Y. . 23,450,000 |[. 67,303,120 |.. (44,821,003) . 67,308,120 .. (44,821,003)]. .1,070,923 |.. .. 103,040
BNP Paribas .......... ROMUWSFPUBMPROBKSP83 . Y. . 42,179,000 |[. 99,268,023 |.. (55,636,220) . 99,268,023 (55,636,220)|. . 733,004 |.. .. 733,004
Goldman Sachs International . W22LROWP2|HZNBBBK528 . Y .30,560,000 |.... .. 33,765,188 ... (4,314,853).... .. 33,765,188 ....(4,314,853)]....
HSBC Bank PLC 1I1E8VN30JCEQV1H4R804 . LY 250,221,000 |.... . 749,378,220 . (497,499,267).... . 749,378,220 .... (497,499,267)]....
J.P. Morgan Chase Bank N.A. . 7HBGLXDRUGQFUS7RNES7 . ) U T S R R R, .. (13,072,887) |+ ceveeeeeeeeenniaeeeeeenniaes eeeemmneeeeeene e e e .. (13,072,687)|.
Morgan Stanley & Co. International plc . 4PQUHN3JPFGFNF3BB653 . Y. . 32,635,738 |. 40,758,560 |.. . (9,695,844)). 40,758,560 .(9,69,844)).
Royal Bank of Canada . . ES71P3U3RHIGC71XBU11 . Y. 990,000 |. . 128,863,367 |.. (76,877,565)). . 128,863,367

Y.

Y.

LY.

Truist Bank ....... 3,562,589 |.. (60,869, ,552,589 (60,869,856) . .
Wells Fargo Bank, N.A. . . KB1H1DSPRFMYMCUFXTO9 . .. 30,962,286 .. (25,272,031)).... .. 30,962,286 (25,272,031)[.... ..619,980
0299999999. Total NAIC 1 Designation 1,307,055,873 (821,420,536) 4,095,825 1,307,055,873 (821,420,536) 4,095,825 3,030,926 1,674,666

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

)

g Exchange Traded

0999999999 - Gross Totals

498,846,928

1,318,574,177

(827,888,526)

15,614,129

1,318,574,177

(827,888,526)

15,614,129

34,328,492

32,972,231

1. Offset per SSAP No. 64

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

1,318,574,177

(827,888,526)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Morgan Stanley & Co. International plc .. 4PQUHN3JPFGFNF3BB653 .. | Other ... |464287-20-0 ... ISHARES-C S&P 500 ... 1,045,201 [ 3,700 |... 888,290 |.vvvvvrens ceeeeeens | V.......
Morgan Stanley & Co. International plc .. 4PQUHN3JPFGFNF3BB653 .. | Treasury .. ... |912833-70-7 SP 0 11/15/31 . 43,388,740 |... .. 60,000,000 |... ...52,929,221 |....11/15/2031 ...|...... ...
Morgan Stanley & Co. International plc 4PQUHN3JPFGFNF3BB653 .. | Treasury . [91282C-8P-5 ... T 1.125 02/29/28 ... . 10,107,210 |... .. 11,410,000 |... .. 11,276,8% |....02/29/2028 ...|...... V.......
JP Morgan Chase Bank, NA ..... THBGLXDRUGQFUS7RNES7 .. | Treasury .. 912810-SW-9 T 1.875 02/15/41 . .2,923,143 .4,193,000 .4,036,481 |....02/15/2041 ..
JP Morgan Chase Bank, NA .. THBGLXDRUGQFUS7RNES7 .. | Treasury .. 912810-TA-6 T 1.75 08/15/41 .. .6,070,624 .8,995,600 .8,563,637 |....08/15/2041 ..
JP Morgan Chase Bank, NA .. THBGLXDRUGQFUS7RNES7 .. | Treasury . [91282C-DJ-7 ... T 1.375 11/15/31 ... .5,028,745 |... .8,396,000 |... ....1,749,215 |....11/15/2051 ...
Morgan Stanley & Co. International plc .. 4PQUHN3JPFGFNF3BB653 .. | Money Market Fund .. 261908-10-7 Dreyfus Trsy Agy CM INST 521

0199999999 - Total 73,733,214 97,267,851 89,713,291 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Wells Fargo Bank NA ........ocooiiiiiiiiiii e KB1H1DSPRFMYMCUFXTO9 .. | Money Market Fund .............ccccoiiiiiiiiinnnnnnnee 261908-10-7 ........ Dreyfus Trsy Agy CM INST 521 ...oeeiiiiiiiiiiii e oo 4,900,000 [-..eevveeeeeiiiieeenns 4,900,000
Bank of America NA .... ... BATYDEBGGKMZO0031MB27 . |Money Market 261908-10-7 ........ Dreyfus Trsy Agy CM INST 521 ... . 39,550,000 |... .. 39,550,000 |...
Barclays Bank PLC .. . GBGSEF7VJP5170UK5573 .. | Money Market 261908-10-7 Dreyfus Trsy Agy CM INST 521 ... . 23,450,000 |... .. 23,450,000 |...
Goldman Sachs International . W22LROWP21HZNBB6KS28 .. | Money Market 261908-10-7 Dreyfus Trsy Agy CM INST 521 ... . 30,560,000 |... .. 30,560,000 |...
HSBC Bank USA 11E8VN30JCEQV1HARB04 .. | Money Market 261908-10-7 ... |Dreyfus Trsy Agy CM INST 521 ... 250,221,000 |... . 250,221,000 |...
Morgan Stanley & Co. International plc .. . 4PQUHN3JPFGFNF3BB653 .. | Money Market 261908-10-7 ........ Dreyfus Trsy Agy CM INST 521 ... . 32,635,738 |... .. 32,635,738 |...
Royal Bank of Canada ES7IP3U3RHIGC71XBU11 .. | Money Market 261908-10-7 ........ Dreyfus Trsy Agy CM INST 521 ... . 51,990,000 |... .. 51,990,000 |...
Societe Generale ... (02RNE8|BXP4ROTDBPU41 .. | Money Market .. |261908-10-7 ........ Dreyfus Trsy Agy CM INST 521 ... ... 400,000 ... ... 400,000 ...
Truist Bank .. JJKC32MCHID1 71265206 .. | Treasury ........... . [91282C-BC-4 B .375 12/31/25 ....cceeennns . 22,961,190 .. 24,756,000 12/31/2025
BNP Paribas .. . ROMUNSFPUBMPROBKSP83 .. [ Money Market 261908-10-7 Dreyfus Trsy Agy CM INST 521 ... . 42,179,000 |... .. 42,179,000 |...
0299999999 - Total 498,846,928 500,641,738




STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month
US Bank .....c.ooeeeeeceiieieiceies St Paul, MN .o s e [ Joeieeeeeenn 128,088 [ e (213,154,709)|...... (217,084,535)|........ (94,649,184)/..
Wells Fargo Bank .................... Minneapolis, MN ..ocooovees Joos oo e Joreieeeeeienn 33,228 [ [ (229,850)|........... 9,529,991 |......... 12,401,848 |..
Bank of New York Mellon ........ Pittsburgh, PA oo foes e oo o380 o [ 10,164,267 |........... 8,044,531 |........ (10,808,974)|..

PNC Bank .. Pittsburgh, PA ...

FHLB Des Moines, IA

..3,281,980

..3,0083,381 |.

0199998. Deposits in ... 4 depositories that do not
exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 125,212 125,212 136,788
0199999. Totals - Open Depositories XXX | XXX 162,217 (197,430,432) (195,669,745) (89,720,202)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX
0399999. Total Cash on Deposit XXX | XXX 162,217 (197,430,432) (195,669,745) (89,720,202)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

162,217

(197,430,432)

(195,669,745)

(89,720,202)

E13
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STATEMENT AS OF MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
UNITED STATES TREASURY ... eeeeti e e e ettt e e e e e et e e e e e e e s e e e e e e e e e e e e s e e e e e esae e e e e e e saa e e e e e easa e e e e eessnan e e e eensna e e eeeennanaeeeennnanaeeeennnnnneeeennnnnnaes | seeensnnnns [reeemnnnnnn 03/19/2024 ....ccevve |oeeeneee e 0.000 f[-oeereeenee 04/25/2024 .....cooow |oeeeenee e 8,465,154 |..
UNTTED STATES TREASURY ...t iiuuuusiiiiiutui e s ettt e e e ettt e e e et eaaa s e e e et e e e s e e es e e e e e e s e e s e e e e e e e e e e e e s e e s s e e s e e esaaseeessnnassesssesnnnssssessnnnnnes | sesennnnnes [sesersnnnns 02/09/2024 .....coovv |ovvinnnniniiiiiiiiiiines 0.000 [o..oeeennns 05/09/2024 .....covvn |oeviinniniiiiiiii e 5,042,024 |..
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 13,507,178
0109999999. Total - U.S. Government Bonds 13,507,178
0309999999. Total - All Other Government Bonds
0509999999. Total - U.S. States, Territories and Possessions 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 13,507,178 50,997
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 13,507,178 50,997
261908-10-7 ....... |DREYFUS TRS 0B OM NS T ...t ieeiuun e e eeinte e e e eeeee e s eeemeeseeseeeees e e eeeeaseeeeennnseeeeesenseeeennsnseseennnnn e seennnnnateennnnnnaseeennnnnsteeennnnnnereernnnnans | srsnnseeees |ernnnaarees 03/28/2024 ....ccevvn |errnnnaeieeiiiee e 5.180 uvvuniiiiiiiiiins crriiiiriiiiien foae e ernn e e 36,503,207 |....iieeiunnnaiaernnnaarerennnnaareeene |nnnnaereennnnaaeeenrrnnaaeaennes 37,783
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 36,503,207 37,783

8609999999 - Total Cash Equivalents

50,010,385




SUPPLEMENT FOR THE QUARTER ENDING MARCH 31, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

Medicare Part D Coverage Supplement

NONE

Trusteed Surplus - Cover

NONE

Trusteed Surplus Statement - Assets

NONE

Trusteed Surplus Statement - Liabilities and Trusteed Surplus

NONE

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