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STATEMENT AS OF JUNE 30, 2023 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 e 20,491,425,007 [....ooovieeirneieneenines frrnees 20,491,425,007 |.......... 20,461,058,089
2. Stocks:
2.1 Preferred StOCKS ..ottt e 107,041,708 [...oeoeeeeerreeeerrniees Joeeeeieinines 107,041,708 |................ 106,205,293
2.2 ComMMON STOCKS .....cooiiiiiiiiiiiiiicce s [eesree e 817,200,892 |......occvvrvrinnnn. 10,153 [ 817,190,739 |......co.c.... 916,890, 186
3. Mortgage loans on real estate:
B ISt HENS .o [ 5,337,482,636 |......cccevriiirerirriies o 5,337,482,636 |........... 5,263,732, 777
3.2 Other than first HENS.........oiiiiee s [ [ [oerses s [reere e
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDBIANCES) ...oeeveiieceie ettt |oebeneenenenees 48,914,859 | oo 48,914,859 |.....cocoou... 48,933,295

4.2 Properties held for the production of income (less

RN L= R TV 0T o T T ot OO O OO R KU OURRPTRR HSO OO
4.3 Properties held for sale (less $  ..ooovoeeiiiciiiie
LT g oW ol o] = o et =1) O A AP KOO PR RPN
5. Cash($ .roerrnen 3,887,909 ), cash equivalents
[ J 168,321,140 ) and short-term
investments ($  ....cooenne. 101,162,159 ) oo
6. Contractloans (including $  ..ooviiiiiiicccciee
7. Derivatives
8. Otherinvested @ssets ..o
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 30,474,283,122 |.......co........ 10,326,404 |......... 30,463,956,718 |.......... 29,582,885,868
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14.  Investment income due and @CCTUET ............cccueururieriueiernenieeeeeiseeeseeeieas [ 205,063,112 [.ccerirnee 1,770,393 ..o 203,282,719 | 203,806,711
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................. 83,952,798 |.......ccvvnene 1,283,959 | 82,668,839 |......ccou... 87,605,315
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........ccccvevoviiiicreieiieeceeeeeieeceeee s [eeeeeeenenenees 1,577,190 [ o 71,577,110 | 69,876,682
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........cccoeeirririinnnene, ) ceeeee freee i e e
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.coeeieeeeeeeeeeeeeeeeeeeee oo 354,490,008 |......coovevereeereeeeeeees oo 354,490,008 |................ 312,996,720
16.2 Funds held by or deposited with reinsured COMpPaNIes ...........cccoevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts .. 56,134,070 oo o 56,134,070 |..ccoovnnen. 40,787,361
17.  Amounts receivable relating to uninsured plans ............ccccocoiiiiniiiiiniinicns fereiiiiiiniien [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccccoenne 16,335,081 |oveeceeeeceeeeeeeeeees e 16,335,081 |...cvveee 27,942,418
18.2 Net deferred tax asset ..........coocoeerueennne ... 30,115,464 |.. ... 30,115,464 |.. ... 39,644,162
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 2,069,801 ..o e 2,069,801 |[...ccveene 2,365,199
20. Electronic data processing equipment and SOftWAre .............cccoeeveuevereieieniens [rrerencnenanns 92,242,560 |.........co...... 83,482,875 |.ccoeiiinne 8,759,685 |..cevevrernne 9,228,774
21. Furniture and equipment, including health care delivery assets
(B s ) et [ 36,392,840 |......cconeen. 36,392,840 [ o
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................cccocovveveviviins foevreiinnnnn, 38,878,285 |.ooiiieeeeiieeies o 38,878,285 |................. 10,674,886
24, Health care ($ .oooeeeeerererereineens ) and other amounts receivable ...... |..ccccoorenne. 25,967,160 |..ooveeenne 25,967,160 |...vveeceeeeeririreeiriernine [ereeeer e
25. Aggregate write-ins for other than invested assets ............cccoceeeereririreienenes [ 57,737,741 [ 48,149,271 | 9,588,470 |....coovuve. 26,633,781
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 31,545,229,152 |...occvcunnee 207,372,902 |........... 31,337,856,250 |.......... 30,414,447 ,878
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt [eeneneins 31,003,229,027 |...cvoveeerieeirieirierienies freeeineens 31,003,229,027 |.......... 28,096,932,500
28. Total (Lines 26 and 27) 62,548,458,179 207,372,902 62,341,085,277 58,511,380,378
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvee oo s i [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501, Prepaid EXpenses ... [, 48,149,271 |.ovecvrvennne. 48,149,271 |ooooneeeeeeiereenneis e
2502, Net GOOAWI I oot | 9,330,163 [oeeeeeeeeerreeeerrrces e 9,330,163 |...cevnnee 12,440,677
2503. Miscellaneous Receivables ... e 268,307 [ e 268,307 o 14,193,104
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 57,737,741 48,149,271 9,588,470 26,633,781




STATEMENT AS OF JUNE 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 24,394,839,713 1€SS $ .rrrrreeireeieireeeieeeene included in Line 6.3
(including $  «.vevvreeinene 6,221,397  MOACO RESEIVE) .....ueveeeeieceeceecee st oo 24,394,839, 713 |......... 23,576,921,002
2. Aggregate reserve for accident and health contracts (including $  ........cccc...... 33,753,931 Modco Reserve) ...........cocoeeeiiforceicnicine 199,710,060 |.......co..... 197,630,978
3. Liability for deposit-type contracts (including $  ...cccoeovvvvvvnricicccene MOACO RESEIVE).......c.eiiiereieieeiieiieieeeeeees [eeeeeens 1,630,457,723 |............ 1,705,839,925
4. Contract claims:
B0 LT et b bR b b h e E £ e R R Rk e £ E bbbttt bbbttt et b bt [rnee e 336,479,001 |......cocone 319,287,052
4.2 Accident and health 108,683,378 |......cccoevnv 103,529, 169
5. Policyholders’ dividends/refunds to members $ ..........ccccccoviiiiinnnnn. and coupons $ ..o due
EETaTe IV T Y= T1c OO NORSERERURROURTRNt 10,357 oo 12,389
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ ..o
[ LeTe [ ) OO TSSOSO SO PO T TSP PTSOPPORRUOFOPURPTPTTUTYN NSRRI 1,326,686 |......cocvvenne 1,278,025
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ . 1,273,729 |. 1,222,316
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. 11 (oo ot ) IO AT RO
7. Amount provisionally held for deferred dividend policies Not iNCIUAEd iN LINE 6 .........ccoiiiiiiiiiiiiii e [ [
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
[, 34,235 discount; including $  .oovoeeeeeieieinenns 5,032 accident and health premiums .............cccoeeuees foorrccnnnnns 2,044,148 |.....o.ooe.. 1,504,315
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMFACES ..........ouiiiiiiiiiee ettt et ee et e s aeesaeesaeeseesseesseeneeeneeeneesneennes [oreesaeeiassiae s e s e e s aesaesins [oaesisesseesssesaee s e saeseaeens
9.2 Provision for experience rating refunds, including the liability of $ ... accident and health
experience rating refunds of which $ ...
SEIVICE ACE ..ottt ettt h st a et e e AR A £ e e R R ARttt e s e e s e n et et et s et esen e e et s s enenenenenens [reee s (35,947,904)|....cccnvee (20,026,371)
9.3 Other amounts payable on reinsurance, including $
oY LY TS STST P UPRRSTSTSRTRRTRRY SRR 117,858,896 |................ 103,119,246
9.4 INterest MAINTENANCE RESEIVE ..........c.cucviveeeeceeeeieeeeeeecae e teseeeeaeaete et eses e aete e s esenssaesetesesenssaetesesesensnsssesesessnsssnsetesesansssnaesasannn 13,082,035 | 17,884,067
10. Commissions to agents due or accrued-life and annuity contracts $
S s 8,768,729 and deposit-type contract funds $  .o.oeeeeeeeeeeieniieereene 10,037,604 |................. 13,803,576
11.  Commissions and expense allowances payable on reinSUranCce @SSUME ..............cceoieveeveueueueuesieeeesssesesesesesssesesssessseseseseas [reeesesenenennes 10,430,204 |...ccvevreeneee 9,195,777
12, General @XPENSES AUE OF BCCIUEH .............cvovivevereeieieeseeseeteseseseessesesssesesesesesssses et essesses et essesesssssssesesesessssasasssssssesesesesnssesssasssasans [enesesesnsenens 117,917,296 |............... 146,754,898
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances) (247,743,707) ..o (252,346,922)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes . ....(831,364)[. .... 7,600,845
15.1 Current federal and foreign income taxes, including $ on realized capital gains (10SSES) ......cc.ccoee feeverimiiiiiiiiiiiiiis e
15.2 Net deferred tax liability ... e |-
16, UNEarNed INVESIMENT INCOME .........ouiuiuiiiiieiieieiee ittt ettt ettt b et et e et s ettt s s bt e et s et ettt et et s st senas [eosssinisset e anaeees 597 |.
17.  Amounts withheld or retained by reporting entity as agent or trustee ............c.cccooveveevererrerennnen. ..6,968,490 |.
18.  Amounts held for agents' account, including $ .........ccccooiiiiiiiiee agents' credit balances ...
19. Remittances and items not allocated ................ccocoiiiiiiiiiii s
20. Net adjustment in assets and liabilities due to foreign exchange rates .
21. Liability for benefits for employees and agents if not included @bOVe ...
22. Borrowed money $ ... 170,000,000 and interest thereon $  ..cocveveicccriiiciie et
23. Dividends to stockholders declared and UNPAIA ...........cc.ioiiiiiiiiiieie ettt ettt ebesseesaeesaeesbeesbeesbeens [eeeessesiesseessnesaeesaesiaees [oeseeiaeeiae s e e
24. Miscellaneous liabilities:
24.01 ASSEL VAIUALION FESEIVE .........ovieieieiiieieeeeeee ettt s s sesesesessasnsnssesesesesssnnnssssesesesesnannns ereeeneeneeeee . 2O4 045 433 | 336,157,962
24.02 Reinsurance in unauthorized and certified ($ .......cooeevevrvrnrrscennnns ) companies . ... 3,227,013
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........ccceceoeeerererirnnee. ) reINSUrErs ... |oeeeeeeee....263,740,165 | 240,071,078
24.04 Payable to parent, subsidiaries and @ffiliates ...........c.ooiiiiii e e eae e
24.05 Drafts outstanding ..........cccceveeiieienienicceeee
24.06 Liability for amounts held under uninsured plans ..
24.07 FUNAS eld UNGET COINSUIANCE .......uiiuiiiiiiiiie it itieitee st e bttt bt eaee et e saeesheesbeesbe e bt eabeeabeaaeeaaeeeaeesheesbeesbeebeenbeenseenneensesneesnnes [oreesanesassiaesinesaesaesaesins [saeesseeseesseesaeesaeesaessanens
24.08 Derivatives .........ccccceeeerueenen. . .
24.09 Payable for securities ........ 48,113,742 |. 67,916,382
24.10 Payable for securities lending ...
24.11 Capital notes $ .....cceeevveennne and iNtErest tNErEON $ ...o.ocviiiiciciciiiiies et sere s eeeeee et saeeerees |eeeeee et
25.  Aggregate write-ins for liabilities ............cccoeeoerirrreeccceeeene 12,624,723 6,892,510
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 28,420,984 ,218 27,151,080,490
27.  From Separate ACCOUNES SAEMENT ...........ccuiiiieiiiiiietetetieeeee ettt et e et ettt ettt sse e s s s e sesesesesess s es st esesesesesssssssssssesesesessansana eseseanas 30,984,481,555 |.......... 28,075,370,996
28. Total liabilities (Lines 26 and 27) .... 59,405,465,773 55,226,451,486
29. Common capital stock .. ...5,000,000 |.
30.  Preferred Capital STOCK ..........oo ittt h bt bbbt bt e b e Rt e R et eRe e she e ehe e be e be e beenneenneene [saeeae e e e
31. Aggregate write-ins for other than special SUMPIUS FUNAS ..........oiiiiiiiii ettt sb e b s [oeesaesa e s s
32, SUIPIUS NOES ...c.ouviiieeieiriec et 118,000,000 |............... 118,000,000
33.  Gross paid in and contributed surplus ....... i I 316,540,267 |......ccccocone 316,540,267
34. Aggregate write-ins for special surplus funds ....51,590,913 |. ....145,123 548
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvvveeceeeeeieiieeeteteteecae ettt ea st e s s e e s s s s s et et esesessssss st sesesesessssssassesesesesesnasasanssesesesens [erenensenes 2,444 488,324 |............ 2,700,265,077
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 298 ... ) e fee e [
36.2 shares preferred (value included in Line 30§ ...ooooveeiiiiicciiciieee ) e e | e
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ ..........cc..... 18,747,472 in Separate Accounts Statement) .............. 2,930,619,504 3,279,928,892
38, Totals Of LINES 29, 30 NG 37 .....uouiiuiieiiieieieeieiset ettt st 2,935,619,504 3,284,928,892
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 62,341,085,277 58,511,380,378
DETAILS OF WRITE-INS
2501. Accrued interest on policy and contract fUNAS/CIAIMS ....ccoiiioiiiiiiiiiciii e [eneeeieeeeeas 7,744,122 |..oooon 7,329,713
2502.  Miscellaneous InVesIMent 1Hability oottt [eneseseaee e senenas 11,389 | 1,717
2503, oSt 0F REINS LiDTTTTY weeiiiiiee ettt tens [eesaeseieienennae 4,869,212 | (448,920)
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) 12,624,723 6,892,510
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from OVErflOW PAgE .........ccciiiiiiiiiiiiin e oo iees [oosesee s
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401,  Deferred gain ON FEINSUFANCE ......cciiiiiieiieieiii ittt sttt sttt n st sebenens[oeteteeenanaenas 357,590,913 |..oovnenee 402,123,548
3402. Deferred tax valuaiton adjUStmEnt ...ttt [erereieieaeas (306,000,000)|.............. (257,000,000)
B0, ettt e e en
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 51,590,913 145,123,548




STATEMENT AS OF JUNE 30, 2023 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 ..............cccoeeeeenc oo 2,125,936,563 |............ 1,502,068,202 |............ 4,024 ,549,142
2. Considerations for supplementary contracts with life contingencies...............cccceovveveieveveveeceeeeeeee e 1,728 | [
3. Netinvestment INCOME ..o 474,969,116 |.. 471,946,664 |.. ..1,042,604,054
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ... (2,492,166)|.. ....(792,398)/.. ... (3,968,819)
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveeneeneeecforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 85,119,925 ..o 274,001,858 |................ 588,508, 745
7. Reserve adjustments on reiNSUranCe CEAEM .............cocoovoviueveviuieieeeeieeeieteseeeees e seseseses s e 2,403,841,576 |........... 2,835,955,279 |.......... 19,485,300,208
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES............c.vrueueueiiieieieseiieesesesesessssesese s ssssesesessssssese s ssns [eescieeeeseenas 136,626,045 |................ 128,074,503 |.............. 212,449,651
8.2 Charges and fees for deposit-type CONTACES ...........c.ceerieieiereeeeeececceie et [ree e 6,580,763 |......coovnvneene 5,336,428 |......ccocvenee 5,158,738
8.3 Aggregate write-ins for miscellaneous income .. 53,668,826 33,946,298 95,885,911
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens 5,284,252,376 5,250,536,834 25,450,487,630
10.  DEath DENEFIS ......ooeureeereeiiciciee et | 532,095,459 |............... 518,850,414 |.............. 984,198,860
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ............ccceeeveverereueueeeesens foeseeeseeeeeeeeneeeseseeeeeeeas ... (1,612,645)
12, ANNUILY DENETIES ....viviiiicecicecececcee ettt ettt ettt st et b et e s s s s s s e s e sesesesesnssenesas e e e eaeeneean 214,283,976 |................202,353,768 |............... 400,241,419
13. Disability benefits and benefits under accident and health CONtracts ...............ccceeueeeveeeiiievereueeeeeeens oo 68,544,352 |................. 60,951,347 [........... 124,502,374
14. Coupons, guaranteed annual pure endowments and similar bENEfitS ............ccovoeiiiiiiiiiiiiini e [ [
15.  Surrender benefits and withdrawals for life contracts ..................... ..939,949,323 ..3,829,209,193
ST € o T o T oo g 1Y7=Y 1 o] o IS AP KOO OUO RN
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevercrceeeeeeesee o 41,614,204 |.................. 9,999,783 |................. 39,923,558
18. Payments on supplementary contracts with life CONtINGENCIES ...........ccceeiieierereieieeeeeeeee e 256,719 [ 991,843 | 1,709,996
19. Increase in aggregate reserves for life and accident and health contracts 819,997,788 (1,672,563, 184) (1,964,368,118)
20.  TOtals (LINES 10 10 1) wuuruieiiucueieeeeeiei et eeeee et e s eee e ess e s s s e e e sseseeeees s nsesesesesesnsesesesesesnsnsesesesesnns fensesannnans 2,616,741,821 |........... 1,160,551,787 |............ 3,413,804,637
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) 1..vvviiiicecte ettt ettt bbb bbb s ns bbbt ss s b b s s [ecseeeeenniceas 226,263,767 |..coveneene. 267,855,561 |............... 515,113,172
22. Commissions and expense allowances on reinsurance assumed . ... 39,109,382 |.. ... 36,625,508 |.. ... 12,130,462
23. General insurance expenses and fraternal expenses ................. | S 346,824,983 |........c.c.. 343,448,437 |................ 774,169,291
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeeeveeevereeeeeeeeeee e 54,536,830 |.....cocveneen 49,998,990 |.....cccoveeees 96,776,488
25. Increase in loading on deferred and uncollected Premiums ............cccvcveveveueuciieieeeieieeeeeeese e oo 5,140,433 |....ccoviee 3,852,605 |.....ccoovuveene 6,065,581
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE ...........c.cceeeeevievevereeeeeeeeeee e o (126,039,697)|....c.cveveenvee 224,283,323 |................ 368,959,839
27. Aggregate write-ins for deductions ... 2,404,620, 196 3,045,178,274 19,977,631,370
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns 5,567,197,715 5,131,794,485 25,224,650,840
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt (282,945,339)|....cocveenne 118,742,348 |................ 225,836,790
30. Dividends to policyholders and refunds to members 1,452,029 (19,849,912) (18,467,145)
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MINUS LiNE 30) .....c.oviuiiiuriiuriiirieirieieietsietecs ettt o (284,397,368)|......cccncc.. 138,592,261 |...cooovenvee 244,303,935
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. (20,817,046) 53,919,452 93,024,282
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) .........cccceevevvieeueuereiens frocccne (263,580,322 ....c.ccevnence 84,672,809 |................ 151,279,653
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 10,312,390 (excluding taxes of $  ..ovoeeeeeeenne (1,938,964)
TrANSTEITEd 10 thE IIMR) ....eveiiicecietrieee ettt ettt es e st a e s e ses st ee s e e es e nnen (120,689, 129) (129,166,225) (247,142,338)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et (384,269,451) (44,493,416) (95,862,685)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 3,284,928,892 3,402,930,077 3,402,930,077
37, NEtINCOME (LINE 35) ...uueiieiuiucieeeeeieeteeeeeeeeeeseseseeseseesesssesesseesssesesesesssssesesessssssesesesassssssesesssssssssefernansnsnsnnns (384,269,451)].....c.coecc. (44,493,416 ......c....... (95,862,685)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 61,395,051 ..239,218,622 |.. (313,921,458)|.. (351,257,634)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceoeeevevevererereeeeeeeee e e ... 13,356,313 |.. ... (2,562,315)].. ..(14,485,515)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ..100,866,360 |.. ..(28,581,862)]|.. ..(38,259,948)
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e o (3,604,479) ..o ..(14,528,998)
42. Change in liability for reinsurance in unauthorized and certified companies ............ ... (2,221,162)].. ....(173,389)
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccoceveeeeeeferviiiiiiiiiii i [
44,  Change in asset VAIUALION FESEIVE .............c.c.cueuiiieeieeeeeeeeeeee et se st s e s s s sesesesesessassses e eeeeeenas (117,887,144) 115,434,728
45, Change iN trEASUNY SOCK ........ciueiiuiiitiiitieie ettt sttt ettt bt ettt e saeesseesbeesbeesbeesbeenbeemneenneemneen oo ssee e SRS OUT RPN
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. .3,771,392 |. 1,215,509
47. Other changes in surplus in Separate AcCOUNtS SAtEMENt ...........c.ceviuiiiieierereieeceeeee e | (2,814,032) 4,383,449)
T O] =Ty o TR g TET0 4 o) (U3 g o] (=T O A AU RO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccooiiiiiiiiieiiereeeee e foe e [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
L2 I T == o I USRS TRUUROPRORRPPTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of reinsurance
52, Dividends t0 SIOCKNOIAETS ........oviuruiuetririiecieeeiriree et sesesee st se st es et sesessseee s s s e snseseseseesesnsesesssseenefeacieieenninas (102,193, 171) [ e (4,998,073)
53. Aggregate write-ins for gains and losses in surplus (93,532,635) 100,107,766 289,298,270
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee (349,309, 388) (179,291,621) (118,001, 185)
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,935,619,504 3,223,638,455 3,284 ,928,892
DETAILS OF WRITE-INS
08.301. Miscellaneous administrative and 0ther fEES ..........ooooioiiioiiee e 53,668,826 |................. 33,946,298 |...ccvcevee 95,885,911
08,3002, ettt oo et e e et e a e et e et e e e et e e ean et e e et e e ae e e e aneeeeaneeenneeeanteeanneeenneeenneeennneeennneens[eeenuneeeinreaaneeennneeennneennne [seenreeeneeennneeeneeenneeennnes [ernneeene e e s e e e e e e e e naneen
08,3003, ittt e et e e e et e e et e e aa et e e e e e e et e e eaa et e e et e e te e e e et e e eaneeenneeenneeeanneeenneeenneeenaneeennneens[eeenuneeennneaeneeenaneeesnneennne [seenreeeneeeanneeeneeenneeennnes [ernneeenn e e s e e et e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiveiiiiiiiniieiieneeseeseesee e [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 53,668,826 33,946,298 95,885,911
2701. Funds Withheld Interest ........ 376,207 [ 286,061 ..o 626,638
2702. Deferred gain 0N FEINSUIANCE .......c.ooiieiiiieieeeececccc ettt s e ettt nnas ..230,897,149 |. ..436,019,553
2703, IMR BEIEASE .eveeiieeieteteisi ettt ettt ettt et a et s et e s st et e e s st et s s e nn s et et s s e nnseses et e s ettt n s s e e nannas (20,817, 743) ... 58,660,725
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceeevevevevevevevcueeeeeeeeeeee e 2,404,243,989 |............ 2,834,812,807 |......... 19,482,324 ,454
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 2,404,620, 196 3,045,178,274 19,977,631,370
5301. Change in liability for Pension Benefits ... |oeeeeieie e [oeseseaesnnas 11,225,864
5302. Change in deferred gain on reinsurance ........ ..(44,532,635)|.. ..208,107,766 |.. ..378,072,406
5303. Change in deferred tax valuation adjustment ... ..(49,000,000)|.. (108,000,000)]|.. (100,000,000)
5398. Summary of remaining write-ins for Line 53 from overflow page ..........ccoceiiriiiiiiiiiiniieseereeseeseesdceeeiiniinis [ e
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (93,532,635) 100,107,766 289,298,270




STATEMENT AS OF JUNE 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiueuiiciiiciiicieceee ettt [oreinenanes 2,304,437,913 |........... 3,838,839,096 |............ 7,585,756,881
2. NetiNVESIMENT INCOME .......vuiiiiieiiieei ettt [ers s 485,972,735 | 493,443,263 |............ 1,071,877,293
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 157,316,543 135,104,982 329,203,096
4. TOtal (LINES 110 3) oottt 2,947,727,191 4,467,387,341 8,986,837,270
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 2,066,393,752 |............ 2,896,629,383 |............ 5,441,727,031
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ................. [oeeeevecncne (255,590,481)]...cccvcvenne 176,742,327 |.coeveeee. 339,145,408
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveecceeeeeienens [oeeeeeeieieens 700,029,789 |......ccoenv.... 747,341,822 |........... 1,442,903,644
8. Dividends paid t0 POIICYNOIAETS .........c.covcveveeieiiieieeeeee ettt ettt s s s sessan s [esenee e e neen (2,133,851) | ceeenee 11,620,105 |....ccocvneee 13,110,512
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvviiin. tax on capital
GAINS (IOSSES) ..evuveiiietiet ettt bbb (24,050,964) (21,505,574) (73,846,015)
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 2,484,648,245 3,810,828,063 7,163,040,580
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 463,078,946 656,559,278 1,823,796,690
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 1,619,325,183
12.2 Stocks .............. ...61,676,507 |..
12.3 Mortgage loans ... ..332,134,431 |..
124 REAI ©STALE ... [ ere e [
12.5 Other iNVESIEd @SSELS ......c.oveiurieiiriiirieirecieirececssse e sesissssssesssseenssenssnsssennnns. |oovsnennneenne: 80,290,427 |, 65,750,580
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............c..cccceiies oo, 450 [ [
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas (115,715,705) (404,700,582) (592,818,433)
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....ccovoveveveverieiieeeeceeeieteieeees et [oesesinnas 1,236,116,962 |............ 1,674,186,119 |.......... 3,636,093,353
13. Cost of investments acquired (long-term only):
LT = T TSSO ROTIUROTRR 981,736,824 |............ 1,917,337,773 |............ 3,976,616, 144
1312 STOCKS ...ttt |eeterne s 72,711,170 [ 77,047,032 |....coveeenee. 270,651,785
13.3 MOMGAGE [OBNS .....ueeerieiieeirii ittt bbbt [oesssinessneas 294,970,000 |......oceenee. 554,275,000 |............ 1,089,480,000
ST o =T e (= OO A O FESU
13.5 Other iNVESIEA @SSELS ......cvvuuieiiiieiceie ettt ennees |oesininsnnenines 87,833,752 |..ccviecrnnae 86,329,164 |.....ccceneee. 185,319,458
13.6 Miscellaneous appliCAtIONS ..........coiieiiiiiiiiiie ettt sbe e bbb e nne e
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 1,437,251,746 2,634,988 ,969 5,522,067 ,387
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 180,997,281 51,273,727 149,412,139
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (382,132,065) (1,012,076,577) (2,035,386, 173)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CAPItaAl NOES ..........ooiiiiiiiie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK ..........c.couiriirieiieieeieeie e seeieees o [ [
16.3 BOIOWED fUNGS ......oeiieiiii sttt neseniens | |oosininsnnananes 50,000,000 |...cocveieieirieirireirineine o
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveeceecees |oevvrieenns (89,259,418)|.....cvcvnenvne 89,042,994 |.............. 111,156,085
16.5 Dividends t0 SLOCKNOIAETS .......c..cucuiuiiieiiiciie ettt [orneesnnennnes 100,000,000 |.....covvereeiieiriirireieiries o
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 133,825,682 156,162,235 (37,138,510)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.6) ..ottt (5,433,736) 245,205,229 74,017,575
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne 75,513,145 | (110,312,070).............. (137,571,908)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt ettt s s s e s eseseasnannns |oeseseseenenenes 197,858,063 |................ 335,429,971 |.covinne 335,429,971
19.2 End of period (Line 18 plus Line 19.1) 273,371,208 225,117,901 197,858,063
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Investments transferred in connection with reinsurance transaction ... s v 2,051,174,521 |.......... 3,072,524 ,649




STATEMENT AS OF JUNE 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Industrial life

Ordinary life insurance

Ordinary individual annuities

Credit life (group and individual)

Group life insurance

Group annuities

A & H - group

A & H - credit (group and individual)

A & H - other

Aggregate of all other lines of business

Subtotal (Lines 1 through 10)

Fraternal (Fraternal Benefit Societies Only)

Subtotal (Lines 11 through 12)

Deposit-type contracts

Total (Lines 13 and 14)

Currer11t Year Prior2Year Prior Yezr Ended

To Date To Date December 31
............... 945,995,551 |............ 1,148,902,543 |............ 2,256, 103,750
................ 259,203,998 |................290,608,053 |................637,756,240
................. 38,762,622 |................. 38,202,223 |................ 78,920,903
................ 726,735,925 |................697,360,777 |............1,370,465,286
............ 2,000,706,747 |............ 1,888,009,233 |............3,989,484,097
................ 164,846,329 |................167,453,130 |................331,284,477
................. 38,011,504 |................. 36,331,684 |................. 77,405,314
................... 8,088,933 |..................8,931,121 [................ 17,448,685
............ 4,182,351,609 |............ 4,275,798,764 |............8,758,868,752
............ 4,182,351,609 |............ 4,275,798,764 |............8,758,868,752
................. 82,810,584 |................221,347,029 |................397,346, 106
4,265,162, 193 4,497,145,793 9,156,214,858

1001.

1002.

1003.

1098.

1099.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 10 from overflow page

Totals (Lines 1001 through 1003 plus 1098)(Line 10 above)




STATEMENT AS OF JUNE 30, 2023 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 no material prescribed accounted practices.

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 # 06/30/2023 12/31/2022

1. Net Income, Minnesota State basis: $ (384,269,451) | $ (95,862,685)
2.State Prescribed Practices (Income):

NONE | NONE | NONE - -

3.State Permitted Practices (Income):

Permitted use of modified 1959 ADB 51 4 19
Table $ (332,000) | $ 182,000
4. Net Income, NAIC SAP: $ (383,937,451) | $ (96,044,685)

5. Statutory Surplus, Minnesota State
basis: $ 2,935,619,504 $ 3,284,928,892
6. State Prescribed Practices (Surplus):

NONE | NONE | NONE - -

7. State Permitted Practices (Surplus):

Permitted use of modified 1959 ADB 51 4 37
Table $ 6,084,000 $ 6,416,000
8. Statutory Surplus, NAIC SAP: $  2,929,535,504 $ 3,278,512,892

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 JUNE 30, 2023 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 on loan backed securities during 2023. During 2022 the Company
recognized OTTI on a certain loan backed securities due to the intent to sell as part of the reinsurance
transaction described in Note 21C. The Company did not recognize any OTTI on loan backed securities 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) @ (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 15t Quarter
a. Intent to sell $ - $ -1 % - $
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 $ - $ -1 $ - $
OTTI recognized 2nd Quarter
d. Intent to sell $ - $ -1 % - $
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 % - $
OTTI recognized 3rd Quarter
g. Intent to sell $ - $ -1 $ - $
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 investment in | $ - $ -1 $ - $
the security for a period of time sufficient to recover
the amortized cost basis
I. Total 4th quarter $ - $ -1 $ - $ -
m. Annual Aggregate Total $ -

7.1



STATEMENT AS OF JUNE 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(5) Investments (continued)

3. 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
553514AL4 5,002,626 4,103,000 899,626 4,103,000 3,608,213 03/31/2023
Total $5,002,626 $ 4,103,000 $ 899,626 $ 4,103,000 $ 3,608,213
4. 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 OTT]I for non-interest related
declines when a non-recognized interest related impairment remains) as of June 30, 2023:
Less than 12 12 Months or Longer
Aggregate Months
A. Gross Unrealized Losses 464,225,474 48,345,180 415,880,294
. Fair Value of Securities 3,663,997,077 1,249,300,235 2,414,696,842

with Unrealized Losses

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 3|$% 9873660 | $ 6,432,137 | $ 9,407,657 | $ 6,430,033
(2) LB&SS - AC - 1 250,000 - 262,043
(3) Preferred Stock - AC - -
(4) Preferred Stock - FV - -
Total 4 4 |$ 9873660 |$ 6,682,137 | $ 9,407,657 | $ 6,692,076

P. Not applicable

Q. Prepayment Penalty and Acceleration Fees

General Account

Separate Account

(1) Number of CUSIPs 4 -

(2) Aggregate amount of investment income | $ 5,716 $ -

7.2




STATEMENT AS OF JUNE 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS
(5) Investments (continued)
R. Not applicable

(6) Joint Ventures, Partnerships and Limited Liability Companies

No significant change
(7) Investment Income

No significant change
(8) Derivative Instruments

No significant change
(9) Income Taxes

No 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 $1,004,159,000 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 6,800,000 6,800,000 B
(d) Excess stock - - -
(e) Aggregate total 16,800,000 16,800,000 )
(f) Actual or estimated borrowing capacity as
determine by the insurer 1,004,159,000 XXX XXX
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 4,800,000 4,800,000 -
(d) Excess stock - - -
(e) Aggregate total 14,800,000 14,800,000 .
(f) Actual or estimated borrowing capacity as
determine by the insurer 706,148,000 XXX XXX
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 - - - - - -
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STATEMENT AS OF JUNE 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(11) Debt (continued)

(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 1,377,443,000 | 1,553,621,000 170,000,000
2. Current Year General Account Aggregate
Carrying Total
Fair Value Value Borrowing
Total Collateral Pledged 1,377,443,000 | 1,553,621,000 170,000,000
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 990,785,000 | 1,080,755,000 120,000,000
(3) Collateral Pledged to FHLB (continued)
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 1,479,717,000 | 1,622,902,000 170,000,000
2. Current Year General Account Amount
Borrowed at
Time of
Carrying Maximum
Fair Value Value Collateral
Maximum Collateral Pledged 1,479,717,000 | 1,622,902,000 170,000,000
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 1,958,405,000 | 1,860,289,000 120,000,000
(4) Borrowing from FHLB
a. Amount as of the Reporting Date
1. Current Year 1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Account Established
(a) Debt 170,000,000 170,000,000 - XXX
(b) Funding Agreements - - - -
(c) Other - - - XXX
(d) Aggregate Total 170,000,000 170,000,000 - -
2. Prior Year-end 1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Account Established
(a) Debt 120,000,000 120,000,000 - XXX
(b) Funding Agreements - - - -
(c) Other - - - XXX
(d) Aggregate Total 120,000,000 120,000,000 - -
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STATEMENT AS OF JUNE 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS
(11) Debt (continued)

b. Maximum Amount during Reporting Period (Current Year)

1 2 3
General Separate
Total 2+3 Account Accounts
1. Debt 170,000,000 170,000,000 -
2. Funding Agreements - - -
3. Other - - -
4. Aggregate Total 170,000,000 170,000,000 -

¢. 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 2023 2022 2023 2022 2023 2022
a. Service cost $ -1 $ -0$ 38 $ 147 - .
b. Interest cost 1,047 1,755 90 128 . .
c. Expected return on plan assets (894) (1,804) - - _ _
d. Transition asset or obligation - - - -
e. Gains and losses - 1,712 (174) (204) . .
f. Prior service cost or credit - - - (129) - )
g. Gain or loss recognized due to a - - - - i ]
settlement or curtailment
h. Total net periodic benefit cost $ 153 $ 1663 | § (46) $ (58) ) -

E. Defined Contribution Plan

The Company has a profit-sharing plan covering substantially all agents. The Company has expressed an intent to
terminate the Plan.

13) Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No significant change

(14) Liabilities, Contingencies and Assessments
No significant change

(15) Leases
No significant change

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

No significant change
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STATEMENT AS OF JUNE 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS
(17) Sale Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Not applicable
B. Not applicable
C. 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 June 30,
2023 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 4 $ 161,235 $ 113,453 $ (47,536)

(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 June 30, 2023. 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 JUNE 30, 2023 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 June
30, 2023 (in thousands):

Description Level 1 Level 2 Level 3 Net Asset Total
Value (NAV)
Cash equivalents $ 165331 $ - $ - 3 - $ 165,331
Bonds
Industrial and misc $ - $ 65 $ - $ 65
Common stock:
Industrial and misc $ 314,696 $ 11,014 - $ 325,710
Preferred stocks $ 7,132 $ 22,321 $ R - $ 29,453
Derivative assets:
Swaps $ - % - $ $ $ -
Futures - 614 - - 614
Options - 998,473 - - 998,473
Total derivatives $ - % 999,087 $ - % - $ 999,087
Separate account assets $ 6,437,710 $ 24,558,025 $ 8,588 $ - $ 31,004,323
Total assets $ 6,924869 $ 25,579,498 $ 19,602 $ - $ 32,532,969
Derivative liabilities $ $ (568,656) $ - $ $ (568,656)
Total liabilities $ $ (568,656) $ - $ $ (568,656)
2. Assets measured at fair value using significant unobservable inputs (Level 3):
Total gains
Total gains and
Transfers and (losses) (losses)
Balance at Transfers out of level included in included in Balance at
(in thousands) 03/31/2023 into level 3 3 net income surplus Purchases Sales Issuances 06/30/2023
Common stocks $ 11,464 $ - $ - $ - $ (450) $ - $ - 3% - $ 11,014
Separate $ 7,290 - - - 1,321 372 (395) $ 8,588
account assets
Total $ 18,754 $ - $ - $ - $ 871 $ 372 $ (395) §$ - $ 19,602

Transfers of securities among the levels occur at the beginning of the reporting period.

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 maijority 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 JUNE 30, 2023 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 funds. Money market funds 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 June 30, 2023 (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 $ 17,824,814 $ 20,491,425 $ 183,880 $ 14,430,999 $ 3,209,935 $ - $ -
Common stock 325,710 342,510 314,696 - 11,014 - 16,800
Preferred stock 102,620 107,042 7,875 22,322 72,423
Mortgage loans 4,756,921 5,337,483 - - 4,756,921
Short terms 101,127 101,162 100,856 541
Cash Equivalents 168,322 168,321 165,331 2,991
Surplus Notes 136,405 184,200 - 136,405
Total investments $ 23,415,919 $ 26,732,143 $ 772,368 $ 14,593,258 $ 8,050,293 $ - $ 16,800
Derivative Assets:
Futures & Forward Contracts $ 614 $ 614 $ - % 614 $ - $ - $
Options 998,473 998,473 - 998,473
Total derivatives $ 999,087 $ 999,087 $ - 8 999,087 $ - $ - $
Policy loans $ 799,209 $ 758,570 $ - 8 $ 799,209 $ - $
Separate account assets $ 31,004,323 $ 31,004,323 $ 6,437,710 $ 24,558,025 $ 8,588 $ - $
Total assets $ 56,218,858 $ 59,494,123 $ 7,210,348 $ 40,150,370 $ 8,858,090 $ $ 16,800
Liabilities:
Derivative liabilities: $  (568,656) $ (568,656) § $ (568,656) $ $ - $
Total liabilities $ (568,656) $ (568,656) $ (568,656) $ $ - $
$
Deferred annuities $ 1,959,969 $ 1,950,286 $ $ $ 1,959,969 $ - $
Annuity certain contracts $ 117,055 $ 125,237 $ $ $ 117,055 $ - $
Other fund deposits $ $ $ $ $ $ - $
Supplementary contracts $ 180,931 $ 180,931 $ $ $ 180,931 $ - $
without life contingencies
Separate account liabilities $ 26,955,850 $ 26,955,850 $ 6,437,710 $20,509,552 $ 8,588 $ - $
Total liabilities $ 28,645,149 $ 28,643,648 $ 6,437,710 $ 19,940,896 $ 2,266,543 $ - $

D. The following table provides a summary of financial assets with a not practicable carrying value as of June 30,
2023 (in thousands):

Carrying Value Effective Interest Maturity Date Explanation
Rate
Common stock $ 16,800 N/A N/A Nonmarketable FHLB membership stock
held at cost

E. Not applicable

7.8



STATEMENT AS OF JUNE 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(21) Other ltems

A.
B.

C.

m

r o

Not applicable

Not applicable

Other Disclosures

During 2022, the Company closed transactions to reinsure several closed blocks of individual life and individual
annuity products and certain non-affiliated group annuity contracts (collectively, "the Transactions"). The
Transactions included coinsurance and modified coinsurance structures with certain of the counterparties’
reinsurance obligations secured via a trust established for the benefit of the Company. Closing of the Transactions
resulted in an initial reinsurance ceded premium of $3.6 billion and net realized losses on transferred assets of
$78,533 before taxes and transfers to IMR.

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:

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

e Investment-related risks such as those related to valuation, impairment, and concentration.
e 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.

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

e Acquisition, disposition, or other structural change related risks.

e 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
Not applicable
No significant change
Not applicable

Not applicable

(22) Events Subsequent

Not applicable.

(23) Reinsurance

The amount of reinsurance credits taken by the Company for the reinsurance transaction described in Note 21 was
$2.3 billion.

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

No significant change
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STATEMENT AS OF JUNE 30, 2023 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 $ 617,902 $ 620,648

Less: reinsurance recoverable 480,886 486,085
Net balance at January 1 137,016 134,563
Incurred related to:

Current year 76,191 142,918

Prior years (5,651) (16,035)
Total incurred 70,540 126,613
Paid related to:

Current year 19,196 56,983

Prior years 46,223 67,177
Total paid 65,419 124,160
Net balance at end of period 142,138 137,016

Plus: reinsurance recoverable 464,646 480,886
Balance at end period $ 606,784 $ 617,902

The liability for unpaid accident and health claim adjustment expenses as of June 30, 2023, and 2022 was $2,783,000
and $2,779,000, 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) $(5,651,000) and $(16,305,000) as of June 30, 2023, and 2022, 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 $1,248,000 and paid $1,244,000 of claim adjustment expenses in the current year, of which
$847,000 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
Not significant
(30) Premium Deficiency Reserves
Not significant
(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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(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 JUNE 30, 2023 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, as reqUIred DY the MOGEI ACE? ...........c.cvovceeueeeieeeeeceete et eeeae e e e ee e eae et eseeseaeae et e s en e s eaetesesenssssaesesesenssssaesesesassnssaesesesensnsssssesesensnssansssanns Yes[ 1 No[X]
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt Yes[ 1 No[ ]
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? ..... Yes[ 1 No[X]
LT e F= (=N o] i =g Lo L= USSP RURU SR
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LY LA T-T =Y TR Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e Yes [ X] No[ ]
If the response to 3.2 is yes, provide a brief description of those changes.
The Empyrean entities were non-operational entities that were diSSOIVEd. .............coiiiiiiiiiiii s
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e Yes[ 1 No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ............cccooeiiiiiiiiiiiiiiiiiics
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis Yes[ 1 No[X]
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 [ ] No[ NATLX]
If yes, attach an explanation.
LN =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. ...........cccoceiiiiiiiiiiiicccees 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. .............ccoceveveveveceuererereeeceennns 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
GALE). vevuteteeie ittt h s E bbbttt 06/05/2019
By what department or departments?
The Company is currently under a group level examination conducted by the Minnesota Department of Commerce with the Vermont
Department of Insurance participating. ....
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............coviieiieeeeeeeeeeeee ettt ettt e e e et s e e s e e s e st es et e e e e e s e s es et eseaea e s s st eseseaeseaseesnaseseseanananns Yes [ ] No[ NAT X ]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 Nol NAT X1
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 period? .... Yes[ ] No[X]
If yes, give full information:
[N o] =T o o] o= o1 USSP
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............cccooieiiiiiiiiiiieeie e Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
[N o g=T o o] ot o USSR
Is the company affiliated with one or more banks, thrifts or securities firms? ... e Yes [ X] No[ ]
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.
1 2 3 4 5 6

Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Securian Financial Services, INC. oo St. Paul, MN o ...NO.....]....NO.....|....NO....|... YES...
Securian Trust Company, N. A. oo St. Paul, MN .. NO..... JYES.. NO..... .WNO....
Asset Allocation & Management Company, LLC .....ococooiiiiiiiirnininne Chicago, IL .... ....NO.....|....NO.....|....NO.....]... YES...
Securian Asset Management ...........ccccoooveieiiiiieiccieeeeec e St. Paul, MN o ...NO.....]....NO.....|....NO....|... YES...
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STATEMENT AS OF JUNE 30, 2023 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? .............ccccooiiiiiiiiiie,

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

(b) Full, fair, 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] =T o o] ot o= USSR

Has the code of ethics for senior managers been @MENAEA? ..........c..oiiiiii ittt e e e e b e e e e et e eseeeseeeseesaeebeeseeneenneas

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

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? ..........ooiiiiiii 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? ..............cccociiiiiiiiis
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........coooiiiiiiiiie 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 - 16,800,000 On deposit with states - 8,102,155 Pledged as collateral (excluding FHLB) - 98,176,605 Pledged as
collateral to FHLB - 1,553,620,988 Other - 149,802 ...........ciiiiiiiiiiiiiiee ettt
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: ......................

Yes [ X] No[ ]
Yes [ X] No[ ]
Yes[ ] No[ X]
Yes [ X] No[ ]
....................... 2,055,788
Yes [ X] No[ ]

Does the reporting entity have any investments in parent, subsidiaries and affiliates? ... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
3.
Preferred Stock $.
Common Stock . 5. ...474 689,988
Short-Term Investments ...... $.
Mortgage Loans on Real Estate $.
All Other 204,680,485 3. .236,374,923
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 685,384,949 $. ...711,064,911
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c.coiiiiiiiiiieiiieie e e D ettt S e
Has the reporting entity entered into any hedging transactions reported on SChedule DB? ...........ccciiiiiiiiiieeeeee s Yes[ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state" Yes [ X] No[ ] NAT[ ]

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. ..........ccccoceeieiieniennenne
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. .........cociiiiiiiii e $

8.1




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2023 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? .....................

For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [

1 2
Name of Custodian(s) Custodian Address

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

One Mellon Center, Pittsburgh, PA 15258
800 Nicollet Mall, Minneapolis, MN 55402

801 Walnut St, Des Moines, 1A 50309 ......ccoooiiiieiieeeeeeeeeeeeee

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 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 ...
Macquarie Asset Management
Templeton Investment Counsel, LLC
Fort Washington Investment Advisors

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 assets?...........ccooiiiiiiiiiii

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?...........ccccoeiereiiiiniicicicce,

Yes [

Yes [

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.

X1

]

]

]

No [ ]

No [ X]

No [ X ]

No [ X ]

1 2 3 4

Central Registration

Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With

5

Investment
Management
Agreement
(IMA) Filed

Macquarie Asset Management
Templeton Investment Counsel, LLC ..
Fort Washington Investment Advisors ..

109905 ..o Securian Asset Management, INC .....cccoooviiiiinnicciicccne 5URRAMPUSELNIBAQJBSY ........ SEC e

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

If no, list exceptions:

[N o =T o o] o= oL OSSPSR

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 SECUILIES? .......c. .o ittt ettt e e st e st e et e b e et e e s e e e e eneeeneeeneenneenneennen

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 SECUNLIES? .........ciiiiiiiiiiie ittt ettt ettt ettt she e she e bt e sb e e sb e e bt eabeeabeeabesaeesaeesaeesbeenbeenbeens

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? .............cccccoieei.

8.2

Yes [

Yes [

Yes [

Yes [

X1

X1

]

]

No [ ]

No [ ]

No [ X ]

No [ X ]



STATEMENT AS OF JUNE 30, 2023 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= SRS B
B B oYy o oYL= T 1Y o] o= o 1= B
1.13 COMMEICIAI MOTIGAGES ...........vvvvieieieeee ettt ettt et s et et e s et et et et eseae s es e s et e ae b e s e s e ss s s e s et et et et esesess s st et esesesesesnssasasesasesesesn TR 5,337,482,636
1.14 Total Mortgages in GO0 SANGING .......c.cvovevreeeeeeeeee et tete e eeaeeete e e s s aeae et s s s e seteseses s seseseses s ssasaesesassassssssesessssansesesananans $ 5,337,482,636

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMS...........oiiiiiiiii ittt $

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

1.371 FAIM IMOIMGAGES ... eeueiueeneeuieieeet et et et et e et e e et e e e e e e e e e s e e s e eaeeaeemeeaeem e e e e meemeemeemeem s e e emeemeemeemsemsemsensensensemsensensansensenseneensensennennn 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

147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... veiutiiiteiiit ittt ettt ettt ettt sttt h e s bt e bt e bt e a bt e a bt ea et ea e e sRe e eh e e eb £ e b e e a b e eabeem b e eab e eeeeeheenbeesbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ouiiiiiieieteee ettt et e et a e e e e b e et e et e e neeeneeeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cccevoviuruerieeeeececee e eececae e $ 5,337,482,636

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

1.8 FAM IMOIGAGES ... -eeueiueeneeuieieiet et et et et e e e e e e et e e e e e e e s e eaeeme e e eneeneem e e e e aeemeemeemeemsemeemeemsemeemsemeensenseneensensensensansensenseneensensennenen B
Y7 Tty o LT g b= T 1Y foT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e iutiiiti ittt ettt ettt ettt h e b e sb e s bt e bt e a bt e a et ea et ea et eRe e eh e e eb £ e bt e a bt eabeem bt eab e eaeesaeesbeenbeenbeenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

Operating Percentages:

2.1 AGH IOSS PEICENT ......eceieieteteeceeeee ettt ettt ettt ee et et et et et e se et e s se e s et e s esesess s eses e s et et eseseas s eses s e ses et esese s et es s e b e s et esees s es s s et esesesess s eses et et et eseseas SAeAeattetesetesenenett et et et enenene 34.000 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieiiiieietetetcteeeeeeete s et s et esesee et st et eses et essseases st eses et et esesess s eseseseseseseseas s esesesesesesessas s ss s et et et et essas s esas e s e s e et eeseseeesesene e e s eseseeenenens 0.140 %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiiiietetceieeeeeteteteteseseaees et e sesesesesessas et et s sesesesesessss s ssesesesesesesens Saeseaeaseseseseseneneeeasesesesenenens 63.000 %
Do you act as a custodian for health SAVINGS BCCOUNES? ...........cccccueueieieececee et e e et ee s e et sesenssaeae st esensssese st esensssnsesesesensnansenas 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? ............c.cccccocevevuee.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 FEPOMING ENLILY? .......cvvieieiecieieiiieeeeete ettt ettt sttt s et s s s s s e b s st s st et e s et s s snsnseses s s anas 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.ovvicucueeeieeeeceee ettt s et s s s s aesesennananeesnas Yes [ ] No [ I 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 |




ol

STATEMENT AS OF JUNE 30, 2023 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 Type of Reinsurer (1 through 6) Rating
..... 00000 .....|[..92-2651669 . ..01/01/2023 .. [United Bankers Life & Casualty Reinsurance, Inc. .. DE. .C0/G.... .|Unauthor ized...

..92-2651669 .

..01/01/2023 ..

United Bankers Life & Casualty Reinsurance, Inc.

.0A/G

. |Unauthorized




STATEMENT AS OF JUNE 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

94 above)

Life Contracts 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlabamMa ..o AL el fe 14,321,828 |........... 2,387,428 |........... 8,562,485 |........... 1,465,769 |.......... 26,737,510 |.....co.c... 592,822
2. AIBSKA et AK e L s 1,254,198 | 94,780 |...............692,500 |.......... 1,688,088 |........... 3,729,561 .o
3. Arizona ..... . AZ ...44,657 173 |. 7,166,704 .31,949,564 |.. .89,275,414 |.. 1,542,158
4. Arkansas .. w AR b 4,945,991 |. 1,038,543 |........... 1,340,807 |.......... 17,938,331 |..........25,263,672 |......cceuene 31,844
5. California .. CA . 166,377,572 |. 26,750,214 |.......... 18,541,840 |........ 137,238,569 |........ 348,908,195 |.. 17,971,662
6. Colorado ...... .. CO ...27,039,101 |. 5,372,679 .50,521,882 |.. .85,238,307 |.. ..673,716
7. Connecticut .. . CT ... 16,204,323 |. ....5,912,158 . 8,065,749 .32,093,554 |.. ..4,160,966
8. Delaware ............. .. DE ...16,401,675 |. 1,788,581 |...............538,600 |....cccocvnen 424,337 .19,153,198 |.. ..211,819
9. District of Columbia . . DC ... 1,773,026 |. ....1,071,673 .. 1,345,264 |.. ...4,413,601 |.. ... 44,307
10.  Florida .. .. FL . 106,562,192 |. 51,416,821 46 030,645 |........ 221,867,663 |.. 10,562,691
11.  Georgia .. GA ...34,376,436 |. 7,758,485 .37,454,400 |..........88,605,239 |.. ..6,311,775
12.  Hawaii .. . HI ... 9,707,444 |. 5,988,134 1,144 174 . .19,080,631 |.. . 4,863,121
13.  Idaho .... . ID ..10,172,754 |. ..942,337 ..4,706,388 |..........17,070,557 |.. 14,726,163
14.  lllinois ... L ...54,582,419 |. 14,751,914 |.......... 3,471,849 |....... 131,268,758 |........ 204,074,940 |..
15.  Indiana . . IN ...33,845,372 |. ...9,135,801 |...........3,753,917 |.......... 98,292,695 |........ 145,027,785 |..
16. lowa ..... LA ...26,764,960 |. 4,657,352 .14,075,099 |..........46,985,027 |..
17. Kansas . .. KS ...11,265,384 |. ....1,965,762 ...9,273,409 |.. .24,185,410 |..
18, KENHUCKY ...oveieiiieeeeeeceee e KY e b s 8,862,179 |........... 2,426,830 |.......... 2,400,362 |.......... 14,306,446 |.......... 27,995,817
19, LOUISIANG ...ouvviiiiiricie et LA b s 25,624,497 |........... 4,683,181 |............2, 121,005 |.......... 19,888,859 |.......... 52,317,542
20, MaINe .oovvvirerecieeeieieenenenenseeeeenenenneneee. ME - o L e 3,206,333 |........... 1,238,442 |...............929,625 |............... 824,239 |.. ...6,198,639 |..
21.  Maryland . ...26,495,597 |. .. .10,886,223 |.. .45,931,848 |..
22, MassachUSEttS ..........ccovrueirueuiniceiiecieee MA b s 30,393,800 |........... 6,296,650 |........... 2,850,636 |.......... 93,411,915 |........ 132,953,001
23, MIChigan ..o M 76,162,073 |.......... 12,302,269 |........... 8,869,617 |.......... 29,791,088 |....... 127,124,997
24. Minnesota . .. MN ...65,430,093 |. 475,260,754 |........ 566,255,896 |..
25.  Mississippi .. Ms ...14,670,637 |...............399,464 |........... 3,867,509 |.......... 13,273,609 |..........32,211,219 |..
26, MiSSOUI «e.eveeeeeeeieeeeeeeieieeeeeeeeseseneneeeees. MO o L o 36,236,916 |.......... 10,303,930 |........... 4,600,586 |.......... 44,000,380 |.......... 95,141,812
27, MONANA ... MT o L e 6,080,960 |..............481,484 |...............354,389 |........... 1,201,808 |........... 8,118,641
28. Nebraska .. ...19,133,109 |. .30,728,752 |.. .56,104,616 |..
29. Nevada ........ . ... 11,574,776 |. .. .. 8,829,214 |. .27,860,849 |..
30.  New Hampshire .........ccccccoveuemiuieniecninenns NH b s 6,945,343 |...........1,374,179 |...............681,307 |........... 1,525,742 |.......... 10,526,571
31, NEW JErSeY ...cooviuiiiiiricieieieie e NI e b e 38,401,869 |......... 14, 364 335 ........... 8,496,890 |.......... 64,344,049
32.  New Mexico . NM o b 7,229,150 |. 1,727,845 |. ...678,082 |.. 11,182,378 |..
33. New York ..... . NY ..12,702,835 |....ovvn 4,652 |. , .. ... 163,337 |.......... 13,129,267 |..
34.  North Carolina .. .NC ...32,469,3091 |. 121,039,008 |. 10 702 794 |.. .16,282,656 |........ 180,493,849 |..
35.  North Dakota ..ND .... 6,926,554 |. ..5,880,885 ...702,143 |.. .. 8,798,198 |.........22,307,775 |..
36. OhiO ..cceunnee .. OH ...49,812,024 |. 39,675,009 ..10,135,657 |.. .. 1,424,876 |........ 107,047,566 |..
37. Oklahoma . .. OK ... 12,366,257 |. 4,867,573 ... 3,285,366 |.. .19,841,237 |..........40,310,433 |..
38. Oregon......... .. OR ...10,921,948 |. 3,891,077 ....2,989,616 |.. ... (481,778)|..........17,320,863 |..
39. Pennsylvania ... . PA ...48,600,177 |. 61,718,186 7,881,9% |.. .24,892,071 |........ 143,092,430 |..
40. Rhode Island .... .. RI .... 4,683,690 |. ....1,551,049 329,129 | 632,822 ...7,196,690 |..
41.  South Carolina . sC ... 17,412,006 |. 24,029,728 7,932,152 |.. .. 3,262,972 |.. .52,636,948 |..
42.  South Dakota ... .. SD ... 4,875,239 |. 402,044 ...340,371 |.. .14,060,79% |.. .19,678,448 |..
43. Tennessee ... . TN ...32,976,199 |. 4,535,120 .20,836,005 |.. .63,636,756 |..
44, Texas ....... TX . 166,296,913 |. 43,717,934 |. .75,251,350 |........ 307,171,091 |..
45. Utah..... . uT .. 17,811,764 |. ... 1,233,872 |. .70,508,004 |.. .92,270,338 |..
46. Vermont VT ... 3,431,894 .. 1,347,206 |...............208,155 |.....ccceenen 135,876 |.. ..5,123,131 |..
A7, VIrGINI@ ceeeeecieieieeceee e VA |l fs 199,426,052 |.......... 10,310,991 |............5,736,929 |.......... 12,423,016 |....... 227,896,988
48.  Washington ........cccceeevirieiriereeceseeseeeees WA |l fe 22,994,042 |.......... 3,095,187 |........... 5,806,501 |.......... 12,814,616 |.......... 44,710,346
49.  West Virginia ...865,181 |............1,554 891 |............... 152,665 |........... 7,271,074 |..
50. Wisconsin .... .. .50,020,361 |........ 160,210,022 |..
51, WYOMING eoveveeeeeieeeieieieeeeeeeeseneneseneeeens. WY | Lo e 1,822,167 | 67,756 |................308,640 | 501,753 |..c.coeee 2,700,316 [...cveveviernnne 3,664
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens . OT X
59.  Subtotal .....cccoiviiiiiiiiiiiiiiiiiceieeiee e XXX 1,707,216,705 . 582 112,256 |........ 209 345 927 |..... 1,683,507,988 |..... 4,182,182,876 |.......... 82,810,584
90. Reporting entity contributions for employee benefits
Plans. ... XXX e e f L [ [
91.  Dividends or refunds applied to purchase paid-up
additions and annuities............cccceeeeeevereeeeneeenes foereees XXt oo 14,456,917 [ oo v oo 14,456,917 [.o.ooeieiceis
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccoceeueeeeeeeeinneees foees XXX eciii oo i e e e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 2,753,570 3,114,486
94.  Aggregate or other amounts not allocable by State..|....... XXX.......[oeeoiiiniiiis Jiis i e .
95.  Totals (Direct BUSINESS).......ccccevrueeereeerenenenienenesfoeens XXX .1,724,427,192 |. ,706, .. ,988 |..... 4,199,754,279 |..
96.  Plus Reinsurance ASSUMEd............cceveerenenennnns oo XXX ....418,011,142 |. . 20,673,266 |....cocveeene 82,218 |........ 438,766,626 |..
97  Totals (All Business).... .2,142,438,334 |. 582,112,256 |........ 230,380,109 |..... 1,683,590,206 |..... 4,638,520,905 |..
98. Less Reinsurance Ceded.........c.oovvrrereevencnenenenencforeens XX oo e 920,359,422 |............. (218,613)|.......... 26,823,342 |..... 1,387,168,113 |..... 2,334,132,264
99. Totals (All Business) less Reinsurance Ceded 1,222,078,912 582,330,869 203,556,767 296,422,093 2,304,388, 641
DETAILS OF WRITE-INS
58001. Other Alien . 14,271 |.. 1,111,490 | 5,248
58002. ..oiiiiiiiiieiienieereeie e XK eriens e fe e
58003. ..ooiiiiiriiriie e XK erien e fe e
58998. Summary of remaining write-ins for Line 58 from
overflow page ........ccoceevevviviiiiniiinnniecienesneees e XXX foreei e e o e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 642,947 454,272 14,271 1,111,490 5,248
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........ccocevevieviiiiniiininiieeee e XXX foreei e e e e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line

(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG.............cc.cceenuen
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 JUNE 30, 2023 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

Robert Street Property Management, Inc.

Federal Tax ID# 41-2016575

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

Securian Trust Company, NA
Federal Tax ID# 03-0388793

Ochs, Inc.
Federal Tax ID# 41-1598541

Lowertown Capital, LLC
Federal Tax ID# 47-4991843

Securian Asset Management, Inc.
Federal Tax ID# 41-1792781

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

74565-5720

Marketview Properties, LLC
Federal Tax ID# 27-1769315

Marketview Properties I, LLC

Federal Tax ID# 27-2123801

Marketview Properties Ill, LLC
Federal Tax ID# 45-4174429

Marketview Properties IV, LLC
Federal Tax ID# 45-4174567

Securian Life Insurance Company, MN
NAIC Company Code 93742
Federal Tax ID# 41-1412669

Oakleaf Service Corporation
Federal Tax ID# 41-1412668

Federal Tax ID#

Securian AAM Holdings, LLC

90-0481794

Allied Solutions, LLC
Federal Tax ID# 35-2125376

Empyrean Holding Company, Inc.

Federal Tax ID# 84-3895731

Empyrean Benefit Solustions, Inc.

Federal Tax ID# 20-3029813

| [

Canadian P(r)eomn;e;hlfe Insurance Canadian Prencw;eéGaineral Insurance Valeyo Inc. Armour Group Inc. 260243L$d0mar|o Asset Allocation & v LLC Allied Dispatch Soutions, Clauson Dealer Services, Empyrean Insurance
Cangday Canzday Canada Canada ’ Management Company, LLC ero, LLC LLC

14047-8595-RC0001

14047-8637-RC0001

89776-7729-RC0001

78833-1882-RC0001

Canada
78769-4512-RC0001

Federal Tax ID#
Federal Tax ID# 36-4418695

35-2300612

Federal Tax ID# 47-1226103

Federal Tax ID# 41-1979087

Services, Inc.
Federal Tax ID# 20-4986276

Taldon Dealer Services
Inc.
Canada
1498377

Vehicle Armour Inc.
Canada
82872-2710-RC0001

Integrated Warranty
Services Inc.
Canada
89189-9098-RC0001

Premium Services Group
Inc.
Canada
86877-1627-RC001

VA Insurance Services Inc.
Canada
79347-2077-RC0001

Loan Armour Insurance
Solutions Inc.
Canada
78769-4314-RC001

Auto Club of America,
Corp.
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 JUNE 30, 2023 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 ............ccc.oe | ... 16879 ....[85-2629314 .. | ..oooiiiiiis | i | s 1880 REINSURANCE COMPANY .......ceoevveeiiiiiinns VT IA........ SECURIAN FINANCIAL GROWP, INC. ............... OWNership.....cceeiiiiiiie e .100.000 ... | COMPANIES, INC. ....cccevveiiiiiiiiiieeeene N0
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... 2602432 ONTARIO LTD. ...oooveiieeeeeiiciineneeeees | LCANLLL ) L NTALLL.... | SECURIAN CANADA, INC ...ooeeeiiiieeiiiieeeeeee | Ounership..oooeinnf 100,000 .. | COMPANIES, INC. ..eoeeeiiiiiiiiiieiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 47-1226103 .. | .oooooiicin | eeeeeieiiiiiis | eeeeiieeeiiiieeeeeeeeee. | ALLIED DISPATCH SOLUTIONS, LLC ....oeeeeeeeeeeee oo TNec [ e DSeeci [ ALLIED SOLUTIONS, LLC ... [Ownership...eececocin .1 280,000 ... | COMPANIES, INC. ....eoeeiiiiiiiiiiieiiis | N0 8
POLICYHOLDERS OF MINNESOTA MUTUAL
........................... 35-2125376 .. ALLIED SOLUTIONS, LLC .... SN . |MINNESOTA LIFE INSURANCE COMPANY ............ |Ownership .100.000 ... | COMPANIES, INC. .... N0
POLICYHOLDERS OF MINN
......................................................................................................................................................... ARMOUR GROUP INC. .....cceeveeeeeiiiiieeeeeiieeees | LCANLLL ) L NTALLL.... | SECURIAN CANADA, INC ...oooeeviiieeiiiieeeeeee | Ounership..cooeie i f 100,000 .. | COMPANIES, INC. ..eoeeeeiiiiiieiieiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 36-4418695 .. | .....occcooen | eeeiieiiiiiis | eeiiiieeiieeeeeeeee. | ASSET ALLOCATION & MANAGEMENT COMPANY, LLC . |.. IL.....[.......DS........ [SECURIAN AAM HOLDINGS, LLC .........cccooeeee. [OWnership. ..o ] .66.000 ...  COMPANIES, INC. ...ocvvviiiiiiiiiiiieiiis [ N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 47-0856127 .. | eeeereecinn | e | e | AUTO CLUB OF AMERICA, CORP. ......occoceceeeeeen [ OKeeiiof eeeni DS.occeoo [ ALLIED DISPATCH SOLUTIONS, LLC ............... [Ownership.......ooooiciiiiiiiiiiiiinen.. . 100.000 ... | COMPANIES, INC. ..ooeveveeieiiiiieeciiis e N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 11-2433287 .. eeeeeiiiiis | e | e | AUTO HELP LINE OF AMERICA, INC. ......o.oecceen .. OK..ooi].......DS........ | ALLIED DISPATCH SOLUTIONS, LLC ............... | Ownership.....ccocceeeiiiiineneiiinnneen . 100,000 ... [COMPANIES, INC. .ooooiiieiiiiieiiiieeeees [ NO s s
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... CANADIAN PREMIER GENERAL INSURANCE COMPANY . |..CAN....J.......1A........| SECURIAN CANADA, INC .......ccoovreeriicnnnnenes [Ownership.. .o 100,000 ... | COMPANIES, INC. ..eoveeiiiiiiiiiiiiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... CANADIAN PREMIER LIFE INSURANCE COMPANY ..... |..CAN....J.......lA........| SECURIAN CANADA, INC .......cccmmerriiionnnnenes [Ownership.. ..o 100,000 ... JCOMPANIES, INC. ..eoveeiiiiiiiiiiiiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 41-1979087 weveereereees | eeeeeeeeeiieens | e, [ CLAUSON DEALER SERVICE, LLC .....cceeeeeeeeienn | DEcccc | e DS | ALLIED SOLUTIONS, LLC .eeeeeeiiiieeeeeeeeens | Ounershipe.cocef 175,000 .| COMPANIES, INC. .eoeeiiiiiiieiiieees | N0 2 s
DOMINION AUTOMOBILE ASSOCIATION (2004) POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... LIMITED oo eeieeeeeeeeens | LCANGL) Lo DS | ALLIED DISPATCH SOLUTIONS, LLC ............... |Ownership.........ccooiiiiiiinnniiiinnnf . 100,000 ... JCOMPANIES, INC. ..ooooviiiiiiiiiiiiiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
........................... 20-3029813 .. EMPYREAN BENEFIT SOLUTIONS, INC. .. DE.....]......NIA....... | EMPYREAN HOLDING COMPANY, INC. Ownership .100.000 ... | COMPANIES, INC. .... N0
POLICYHOLDERS OF MI
............................................................................ 84-3895731 .. | ..ooooiiiiinn | e | eeeeiieiieeeeeeeee. | EMPYREAN HOLDING COMPANY, INC. ........oooooeeen [ DE.cecfeeu  NIALLL.... | SECURIAN FINANCIAL GROWP, INC. .........cccoo. [Ownership......ooooociiiiiiii 196,370 L) COMPANIES, INC. ...ooveiiiiiiiiiiiiiis | N0 T
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 20-4986276 .. | .....occcooer | cevvvieiiiiiis | eeeeiiieeeeiiieeeeeeeeee. | EMPYREAN INSURANCE SERVICES, INC. .....ceoeees [ TX.LLuo| oeni  NIALLLLL.. [EMPYREAN BENEFIT SOLUTIONS, INC. ............ [Ownership.......cccoociiiiiiiiiinno. . 100,000 ... | COMPANIES, INC. ..ooevieeieiiiiiieieiis [ N0 e s
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... INTEGRATED WARRANTY SERVICES INC. ..............|..CAN....]......NIA....... [ARMOUR GROUP INC .......cevereiriiiiinneenacens | OWRErShip. .o} . 100,000 ... [COMPANIES, INC. oo [ NO s s
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... LOAN ARMOUR INSURANCE SOLUTIONS INC. ..........|..CAN....J......NIA....... | 2602432 ONTARIO LTD. .....cccoeeeiiuneeneenneen |Ouwnership....oooooiiiiiiiiiiiiinnf 100,000 ... JCOMPANIES, INC. ..ooveeiiiiiiiiiiiiees | N0 el
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 47-4991843 .. | ..oooiiiiiiis | e | e, | LOWERTONN CAPITAL, LLC ..o [ DB o NIALLLLL.. [ SECURIAN FINANCIAL GROUP, INC. ............... [Ownership......ccooooociiiiiiiiiinnnn. . 100.000 ... | COMPANIES, INC. ..ooeviveiiiiiiiiieeeeiis [ N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 27-2123801 .. | eeeiiiiiis | e e | MARKETVIEW PROPERTIES 11, LLC ... [ MN | eeenlDSLLeLLo [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership.......cccoccoiiiiiiiiinno . 100.000 ... | COMPANIES, INC. ..ooevivieiiiiiiieeeiiis [ N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 45-4174429 .| .ooooiiieii | e e, | MARKETVIEW PROPERTIES 111, LLC .o [o N | eeen i DSLLcceoo [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership.......cccoccoiiiiiiiinno . 100,000 ... | COMPANIES, INC. ..oeeveeeieiiiiieeeeis [ N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ A5-41T4567 .. | eoeeeiccin | e | . | MARKETVIEW PROPERTIES 1V, LLC ... [ MNLL | eeenDSLcLLoo [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership.......ccoocciiiiiiiiino . 100,000 ... | COMPANIES, INC. ..oeeevieeiiiiiiieeeeiis [ N0 s
POLICYHOLDERS OF MINNESOTA MUTUAL
................. 27-1769315 .. MARKETVIEW PROPERTIES, LLC ... LIN . |MINNESOTA LIFE INSURANCE COMPANY ............ |Ownership .100.000 ... | COMPANIES, INC. .... N0
POLICYHOLDERS OF MI
..... 66168 ....|41-0417830 .. | ..coooceiriis | eoeiiiiiiiiiees | e, [MINNESOTA LIFE INSURANCE COMPANY .........cccoo. |..MN.....].......RE........| SECURIAN FINANCIAL GROUP, INC. ............... |Ownership.......ccccooiiiiinniiiiinnnnn . 100,000 ... [COMPANIES, INC. ..ooooiiiiiiiiiiiiiieeees [ NO s s
POLICYHOLDERS OF MINNESOTA MUTUAL POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 411919754 .| e | | . | MINNESOTA MUTUAL COMPANIES, INC. .....ooeeeeeees [Lo MNLof o  UIP.Leees [COMPANIES, INC. e [ OWnership..eeeecc 0.1 100000 ... | COMPANIES, INC. ..o [ N0 e
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 41-1412668 .. | ...ooooocoien | eeeiieiiii | e, | OAKLEAF SERVICE CORPORATION ......eeeeeeeineees [ MNLLL | oeenDSLLLccoo [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership.......cccoccoiiiiiiiiiienno. . 100.000 ... | COMPANIES, INC. ..ooevveeeiiiiiiieeciiis e N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 41-1598541 .. oiiiiiiiiii [ i | e JOCHS, INCL e [N [ NTALLLLLLL [ SECURIAN FINANCIAL GROUP, INC. ............... [Ownership......cccoooooiiiiiiinnnne....] . 100.000 ... | COMPANIES, INC. ....ccovviiiiiiinnnnnnnnien | N0 e e
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STATEMENT AS OF JUNE 30, 2023 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
......................................................................................................................................................... PREMIUM SERVICES GROUP INC. .......cceevereeenn | .CANLL.. o NTALL.. | ARMOUR GROUP INC ..o ceieeeeeeee | Ounershipu.ooonnnf 100,000 .. | COMPANIES, INC. .eeveeeeiiiiieeiiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 41-2016575 .. | .eeeerieeiie | eeeeiiiiiis | eeeiiiieeiiiieeeeeeeee.. | ROBERT STREET PROPERTY MANAGEMENT, INC. ... [..MN.....[......NIA....... [SECURIAN FINANCIAL GROUP, INC. ............... [Ownership.....cccccooiiiiiiiiiiii . 100,000 ... | COMPANIES, INC. ...oceveeeeieiiiiiieieiiis [ N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 90-0481794 .. | ..oooriiiin | e | eeeiieeeiieeeeeeeeee.. | SECURIAN AAM HOLDINGS, LLC ...eeevveeeeeeeees [ DB | eeenlDSLeceo o [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership.......cccoccoiiiiiiiii . 100,000 ... | COMPANIES, INC. ..oeviveeiiiiiiieeiiiis [ N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
........................... 41-1792781 .. SECURIAN ASSET MANAGEMENT, INC. LN NTALLLL.L | SECURIAN FINANCIAL GROUP, INC. Ownership .100.000 ... | COMPANIES, INC. .... N0
POLICYHOLDERS OF MINN
......................................................................................................................................................... SECURIAN CANADA, INC .......cooeiiiiiieneeniicnnes | .CANL...J ... NTA....... | SECURIAN HOLDING COMPANY CANADA, INC ....... |Ownership.........ccooooeiiiiiinnnieiiinnnf . 100,000 ... JCOMPANIES, INC. ..ooooviiiiiiiiiiiiiees | N0 el
POLICYHOLDERS OF MINNESOTA MUTUAL
0869 Minnesota Mutual Group ...........ccccoe | .. 10054 ... [41-1741988 .| coooiiiiiies | i | s SECURIAN CASUALTY COMPANY ..........cccccinenennne NG IA........ SECURIAN FINANCIAL GROWP, INC. ............... OWNership.....ccoeiuiiieieiiiieeeeee .100.000 ... | COMPANIES, INC. ....cccevveieiiiiiiiieeeene SN0
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 411919752 .| eeeiiiici | | e, | SECURIAN FINANCIAL GROUP, INC. ........ooeooeees [ DE..oof.eee.  UDP....... [ SECURIAN HOLDING COMPANY ..........cceeeeeeeeen [OWnership. ... . 100.000 ... | COMPANIES, INC. ..eeveieieiiiiiieeeiiis [ N0 e o
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 41-1486060 .. | .......ccooor | cevviiiiiiiis | eeeeiiieeeiiiieeeeeeeeee. | SECURIAN FINANCIAL SERVICES, INC. .....occoeees [.o MNLL..f ...  NIALL..... [ SECURIAN FINANCIAL GROUP, INC. ............... [Ownership......ccccoioiiiiiiiiio. . 100,000 ... | COMPANIES, INC. ..ooevvveeiiiiiiieeeeiis [ N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 411919753 .| eoeiiiiii | | e, | SECURIAN HOLDING COMPANY .......ooeeeiiiieeneeees [ DB ot  UIP.LLLLe. [MINNESOTA MUTUAL COMPANIES, INC. ............ [Ownership.......ccccocoiiiiiiiiiii . 100,000 ... | COMPANIES, INC. ..oevveeiiiiiiiiieeeeiis [ N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... SECURIAN HOLDING COMPANY CANADA, INC ..........|..CAN....J......NIA....... | SECURIAN FINANCIAL GROUP, INC. ............... |Ownership.........ccoooeriiiiinnininiinnnf 100,000 ... JCOMPANIES, INC. ..ooooviiiiiiiiiiiiiiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
0869 Minnesota Mutual Group ..........cccccee | .. 93742 ... [41-1412669 .. | ..ot | e | SECURIAN LIFE INSURANCE COMPANY ................ NG DS........ MINNESOTA LIFE INSURANCE COMPANY ............ OWNership.....ccoeiiiiiiieiiiieeeeee .100.000 ... | COMPANIES, INC. ....cccevveieiiiiiiieeeene SN0
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 03-0388793 .. | 3089752 ..... | ..cocoeiiiiiis | eeeeiiiiieeeeeiiiieeeeeeeeee. | SECURIAN TRUST COMPANY, NA L..oeiiiiiiiiiies [ US| oo  NIALLLL... [ SECURIAN FINANCIAL GROUP, INC. ............... [Ownership......cccooooiiiiiiiiiio. . 100,000 ... | COMPANIES, INC. ..ooeeveeeiiiiiiiieeeiiis [ N0 s
POLICYHOLDERS OF MINNESOTA MUTUAL
........................... 41-1972962 .. SECURIAN VENTURES, INC. .. NG NTALLLLL.L | SECURIAN FINANCIAL GROUP, INC. Ownership .100.000 ... | COMPANIES, INC. .... N0
POLICYHOLDERS OF MI
......................................................................................................................................................... TALDON DEALER SERVICES INC. ......ccoeeriecennns | .CANL... L NTALL.. | ARMOUR GROUP INC ..o eieeeeeeee | Ounership.coennf 100,000 .. | COMPANIES, INC. .eevveeeiiiiieiieiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... VA INSURANCE SERVICES INC. .....cceooeeriecuennnes | CANLL.. o NTALL.. | ARMOUR GROUP INC ..o eieeeeee | Ounership.coennf 100,000 .. | COMPANIES, INC. .eeveeeeiiiiiieiieieees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... VALEYO INC. ..ooeieiiiiiiiieeiiieeeeeeeeeeeeeee | CANG L O NTALLLLL.. | SECURIAN CANADA, INC .oeeeiiieieeiiiieeeeeee | Ounership..coennf 100,000 .. | COMPANIES, INC. .eeeeeeeiiiiieiieiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... VEHICLE ARMOUR INC. .....cceeeeeeiiiiiieeeeeens | LCANGL L O NTALLLL | ARMOUR GROUP INC e | Ounershipu.ccnnf 100,000 .. | COMPANIES, INC. .eevveeeiiiiiieeeciees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 35-2300612 .. | .eeeeriviiins | e | e |VERO, LLC e [ DB DS [ ALLIED SOLUTIONS, LLC ..o [Ownership...eeccc 01 1.93.000 .| COMPANIES, INC. ...eooviiiiiiiiiiiiiiis | N0 4
Asterisk Explanation
1. ..| Non-Controlling Interest held by mMembers 0f EMPryEan MANAGEMENT. .......eeiiiiiiiiiiiitie ittt ettt st e ettt e et e e st e e shb e e e bt e e satee e ateeeaaeeesasee e st e e e aseeeeabeeea b e e e aseeeeas e e e ss e e e as e e e eas e e e st e e o as s e e eas e e e s b e e ease e e eab e e e ns e e e ass e e eas e e e s s e e oas s e e oab e e e n b e e e ase e e eab e e e ne e e e as e e e eas e e e ns e e e as e e e oab e e e nns e e oA s s e e ea b e e e eas e e e Ane e e e as e e e en b e e e ast e e enbeeennbeeennbeennbeeennbeeannteennneen
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 JUNE 30, 2023 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? ..............ccccccveveenn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

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

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

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

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

Market Value) be filed with the state of domicile and electronically with the NAIC? ..o 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? .............cccceueuiiiieeececeeeeeeeeeeceete e e et ee e st et es e eae e esen et senns 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. ............ccociiiiiiii 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:

6 6 1 6 8 2 0 2 3 4 9 0 0
6 6 1 6 8 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 6 1 6 8 2 0 2 3 4 4 5 0 0 02
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 6 1 6 8 2 0 2 3 4 4 1 0 0 0 0 2
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 6 1 6 8 2 0 2 3 4 4 8 0 0 0 0 2

o
—

0 2
0 2

o
—

o
— T E—
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STATEMENT AS OF JUNE 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Summary of Operations Line 27

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

2704.
2797.

Change in MODCO FEINSUFANCE ......c.cveueviririiiieieieteteseset sttt sttt ebe s e s sesenan

Summary of remaining write-ins for Line 27 from overflow page

............ 2,404,243,989
2,404,243,989

............ 2,834,812,807
2,834,812,807

.......... 19,482,324,454
19,482,324,454
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STATEMENT AS OF JUNE 30, 2023 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, December 31 Of PHOT YEAT ...........ccuevevececeeeeeeeeeececeeeeeeeeeeeeaeeeeesesessasaeaesesesasassesesesesesssssssannas |eeeesesesesennens 48,933,295 |.....coovueve. 51,907,350
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt sttt e e b e et e et e e e e sneesaeesseenneenneenens [sesseeiseeseeteeseesenseenaeens [oeseenseenseense e e et e e ean e
2.2 Additional investment made after CQUISITION ................ccueueuiuiieieeiieie ettt b et es e es e besesessnensnanes [oeeeseeseneeieiene 1,364,497 |
3. Current year change in encumbrances
4. Total gain (I0SS) ON GISPOSAIS ........eeiiiiieiieiee ettt ettt et ea e e aeeeaeeeae e s e e s e easeeaseemseeseeeseeaseenseeseenseanseenseeneeeneesnsenseanans [senseensnenseaseasnnssenensneans [eseensesiseeseeseeeeeaseeanens
5. Deduct amounts reCeived ON AISPOSAIS .......c.coiuiiiiiiieieiie ettt et e e sa e et e st e se e b e eseeenteeseeeseesseenseenseeseenseanneanneans |orteete et e et e e et ees [oreenre e e e
6. Total foreign exchange change in book/adjusted Carrying VAIUE ............coeiiiiiiiiiiiiieie ettt saeesbeens [ereesssenssenae e nie e ees [oaeeiseeite et e
7. Deduct current year’s other than temporary impairment r€COGNIZEA ............cociiiiiiiiiiiiieee e eneene [oeesre s e ens [oreeiseeite et e
8. Deduct CUITENt YEA'S AEPIECIALION .........c.evvveeececeeeeteeeececeeteteeeecacaesese s s sasaesese s s s ssassesesessssassesesessssssssesesassassssssssesenssanassnsanns [oesesesassaeeesans 1,382,932 | 2,974,055
9. Book/adjusted carrying value at the end of current period (LiNes 14+2+3+4-5+68-7-8) .......ccc.eveveerueueeerereeceeeeeeeeeeseaseesesenennans [eeeeeeeeneeeeens 48,914,860 |......ccooenvee 48,933,295
10. Deduct total NONAAMItEEA @MOUNTS .........oiiiiiiee ettt et e et e e ae e e st e saeeeseesseese e seenseenseenseeneesnsesneenne [ssesnsenseeiteeisseite et e etenns [oreesteeteeseeesnesaeenaeenaeenes
11.  Statement value at end of current period (Line 9 minus Line 10) 48,914,860 48,933,295
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YE&I ............cccuviieeiuevereiriieeeieieeieeesseas [oeecececenes 5,263,732,777 |........... 4,797,976,497
2. Cost of acquired:
2.1 Actual cost at time of acquisition ettt ettt et e et et e et e et e et e et e et e e e et e et e et e et eeeeereeeeereereeeerenne [eeeeeeeeeeaeas 294,970,000 |............ 1,062,070,270
2.2 Additional investment made after acquisition . ... 27,409,730
3. Capitalized deferred INtEreSt AN O ...........c.ciiiiiii ettt et e be e beebesbeebeebeebesbesbesbesbessessesbessees [eeseeeeeemene e e iee s iesreses [oeeeeee e
4. ACCTUAL OF QISCOUNL .......iueeiieiieieee e et e et et e e st e st e e st et e st et e st e s e st e st e st e st et e st ess e st e s e st et essensensensensensensensensen [oeeseeseesneanesnennenensnenne [ooeseeaesaeeeeeseeeeneneanaa
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 reCoOgNIZEA .............cccuiiiiiiiiiiiiii s [ o
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... |-cececeeeee 5,337,482,636 |........... 5,263,732,777
12.  Total valuation @lIOWANCE .............c.coiiiii 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) 5,337,482,636 5,263,732, 777
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 ..........cccvoveveveueeeeceeeeieieietetee et sess s s seseaeas [eoeseneneans 1,548,316,442 |............ 1,424,325,125
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISIION ..........ccueveieicccecee ettt e aeaet et ssasaese s s s s asssaesesssassssesesenssnsssssssannanans [ereeesenasienenes 87,770,706 |.......co...... 195,439,707
2.2 Additional investment made after aCQUISITION ...........c.iiiiiiiiieie ettt et besneseesnees [eenneeiteeiteete et e e e neenaeens [eseenae e
3. Capitalized deferred INtErest aNd OThET ..........oui ittt ettt st s be et e e bt e beebesnesanesnnes [otesssenssenss e e et e e e aeees [oaeeseeee et e e e e
4. Accrual of discount
5. Unrealized valuation iNCrease (AECTEASE) .............c.cueuevrveeeieeeieieiereseseseesesssssssesesesesssesssssssesesesesssssssssssesesesessssssssssssssesesessnsssns [rereeneneeeneeen 4,999,700 [ 44,570,256
6. Total gain (I0SS) ON AISPOSAIS ........c.ceiiieieieieeeieeeceeieee ettt se st ssssesesesessssssnsssssesesesesssnnsnssssssesssesnns [oereereneneenenen &, 700,830 [ooviiiiiiin 48,588,048
7. Deduct amounts reCeived ON AISPOSAIS ..............cceueveieiececeeeeeeteeeeeeeeeeeeeseeeaeseeesesessassesesesessassesesesesssssssesssasssssassesasasssassnsnnns oesesssscaeiesens 29,402,177 | 150,119,117
8. Deduct amortization of premium and dEPreCIAtION .............ccc.cviviviieueuiiieieee ettt sesesses s sses s seseseananas [oeeeseseeeeeeeaene 5,260,901 |oooieeiinee 9,061,274
9. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt s sieesbeens [esessnensse e ees [oreeiseeite et e
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceoveeeveviveuerereeieieee ettt eseses s es s enens [eeeseseeeneneeeeas 4,757,779 oo 5,430,631
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........cocoeveveururreiieieieeeieeeeeeeeeeiens [eeeieeens 1,606,028,966 |........... 1,548,316,442
12.  Deduct total NONAAMIEA GMOUNES ..........c.c.cveviueiieieieiieteteteeeeeee ettt ettt ae s s s st es et esese s s s s esesesessssasassseseseseanas [eoesesenenanenenas 6,006,186 |........coenve. 6,007,684
13. Statement value at end of current period (Line 11 minus Line 12) 1,600,022,780 1,542,308,758
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 ...........ccccueeiririeieieieeeeeeeeeeeeie s [eoeeeas 21,484,163,912 |........... 23,727,473,202
2. Cost 0f bonds and STOCKS @OGUITEM .........covviveeeeeeeeceeeeie ettt s e st ea e e e s s s sasses et et essanasnanasssessenes [eoeseneenes 1,087,455,492 |............ 4,358,573,998
3. Accrual of discount ... 8,757,843 | 12,672,654
4. Unrealized valuation iNCrEASE (AECIEASE) ............ceeviiriieirereieiieesisesesesstessssese st st ssssse st s st sssesese st st sssssesese st sssssesesesassnsnsssesasssns [eessesacaceseen (14,818,069).............. (105,182,267)
5. Total gain (Ioss) on disposals ...........ccccceverirerierereirenns 3,065,101 |..cooeeeee (61,834,688)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eveuiiiiiieieeeeeeeeeee et ees e e eeeeese e sananansnans |oeeeesesenns 1,117,048,494 |............ 6,396,357,427
7. Deduct amortization Of PrEMIUM ...........c.coiiiuiiiieueeteteetet ettt et e et sttt st te e et et et e e et e e et essstesestese st esessese s ebensatensssessstessssesesserens [oeeeesensesennans 15,040,442 |.................. 33,402,333
8. Total foreign exchange change in book/adjusted CarryiNG VAIUE ..........cciriuieeuiuiiniieriereiriniiesiesesseseeeseesessenesssiesessesesesissens foesesssesnsnassesanas 439,252 |.oiene (1,653,862)
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovevriririeueieuiriinirisisieieteieree ettt sesseseseses [oeeeeeeeseeaeneas 18,325,405 |....ccovenee 15,859,688
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ............... (2,981,812) e (265,678)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) . 21,415,667,378 |.......... 21,484,163,912
12, Deduct total NONAAMItEEA BMOUNES .......c.cuiviieiieieieeiiceiee ettt ettt e st et ettt et es et seaetenananas [ronmemnanasansenannaes 10,153 o 10,153
13. Statement value at end of current period (Line 11 minus Line 12) 21,415,657,225 21,484 153,759
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STATEMENT AS OF JUNE 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

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

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt [ 11,473,247,821 |................ 691,241,236 |................ 458,390,213 |..ccoovenevee 100,651,095 |......... 11,473,247,821 |......... 11,806,749,938 | [ 11,666,382,212
2. NAIC 2 (@) ettt h et bt bbb h b s e et etk et h et b et b e bt b st aee e e aeeaens [n e 8,150,836,502 |............... 185,387,997 |..cvvienne. 124,044,709 |............... (96,930,811)|............ 8,150,836,502 |............ 8,115,248,979 ..o [ 8,270,652,952
3. INAIC 3 (8) coveteeiiiiieieie ettt ettt h et s ettt s s b s R st e AR bR Rt s et s bt n st et senebesene et s [eee e 574,263,374 |....cooenv. 38,130,145 | 19,774,935 | (6,348,818)|..cccvvnnne 574,263,374 |.....ccune.. 586,269,766 |.......ooeveeeeeeerereecicieines fererereeieeenns 594,715,427
4. INAIC 4 () oottt etttk b bt b bk £tk ekt bt b et bt h st et b e ettt et bttt eaens [ e 76,627,030 |.ecoevvviernnee 4,118,537 ..o 4,298,894 |................ (7,017,082)......c.ceuce 76,627,030 |..cocvvvennee 69,429,591 | e 67,174,252
5. NAIC B () ittt ettt b et be s [rr e 11,930,738 | 20,697 .o 250,000 [.ovoeeereicirenns (180,388)|....cccveuveene 11,930,738 |.oeeinee 11,521,046 | o 13,814,910
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 6,293,000 176,317 241,667 6,293,000 6,358,350
7. Total Bonds 20,293,198,464 918,898,612 606,935,069 (9,584,337) 20,293, 198,464 20,595,577,670 20,612,739,753
PREFERRED STOCK
8. INAIC 1 bbbt b et b ettt s ea b e [reese e 76,825,000 [-...vvecereeeriririccinieinines [orereeeneeiniseneenieineneenees |oeeeeeieeseneee e seenieiee [reeeeenenenaean 76,825,000 |....ccoovuneeene 76,825,000 |...eoveeeereeeineeeceicieinne [ereeeeicieinen 76,825,000
NAIC 2 .ttt et e bt h et bt bt b st bt a ket b e bt bt bt ettt e e ea bt enetens [orereen e 25,041,675 |cevoeiriieeierrriceene [t [ 362,039 ..o 25,041,675 |.cvvvene 25,403,714 | [ 24,831,452
TO. NAIC 3 bbbt b b bt bt bbb bbbt b et enes [shee et 2,272,568 |.....oevieciiciricinicrics e [ 171,644 ... 2,272,568 |.....coccveunee 2,484 211 | [ 2,487,855
T1. NAIC 4 ettt bt h bttt e bt h bt h et bt b et bbbt ettt ettt eneteeneaes [reenere e 1,888,374 | [ o 22,509 |oiiiiriin. 1,888,374 |..ccerin 1,910,883 | e 1,578,022
T2, NAIC B ettt bbb bbbttt b e [see s 494,050 ..o e [ (T [510) ) I 494,050 |....ooocveenee 457,900 [.eoveeeeeceeeeierieeceeeees e 482,964
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et
14, Total Preferred StOCK ..o 106,521,666 520,041 106,521,666 107,041,708 106,205,293
15. Total Bonds and Preferred Stock 20,399,720,130 918,898,612 606,935,069 (9,064,296) 20,399,720,130 20,702,619,378 20,718,945,046

(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 §

103,615,350 ; NAIC2 $

................................... ; NAIC3 §

.............. 320,325 NAIC4 $

...................... 216,987 : NAIC5 $  ccoovvccvevcvereccverccsnccenne  NAIC 6 $ e




STATEMENT AS OF JUNE 30, 2023 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 101, 162, 159 XXX 100,531,234 3,670
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMbEr 31 OF PrIOT YEAT ........ocvovoveveveieeceeeeeieieteteeeeee ettt eseseas s seseseseseseanas [ereesnseseneens 60,910,186 |.....cccevnve 17,148,933
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.c.cuiiieiieieieeeeeeeeeeeeee ettt s st seaesess s st et esesessasssssssesesens |eeesesenesacnes 100,700,445 |................. 60,731,970
3. ACCTURN OF GISCOUNL ...ttt eaeteee e e cseeee e e e eseseeeee e eseseeee e e 2 eseseeeeee e e aeseseeee S anseseseeeeeaeseseseeee s e sesesesessansesesesessansnseseen [oemanacicerensannicaas 964,277 oo 179,283
4. Unrealized valuation iNCrEASE (AECTEASE) .......cueiiuiiiiiiiiieitie e rtee ittt ettt satesaeesheesheesbe e be e bt eabeameeeaeesseesheesbeesbeenbeenbeenneennesnnes [esseeaesnesssesnessaessnesianass [oeseessesisessesaeseesaaesaneas
5. Total gain (I0SS) ON QISPOSAIS ........c.ceuiieeieeeieeeeeieece ettt eee et e ettt eseseasas s s s et et et esssssssssssesesesesesssssssseseseseseseanas |oessesesesesenenenenaes (4,243) ] e
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueviuiuiieiiiieeteteseteseeee et e tese et esesses s st s sesesesesessssesssssesesesesesssnssssssasesesesesnas [oeseeseseeeaenens 61,408,460 |................. 17,150,000
7. Deduct amortization OF PrEMIUM .............c.cuiueuiuiieeieee ettt ettt et ettt e s et e st e b esesssess s esesesesesesess s es st esesesesesessssesssssasesesesnsnas [oesesesesesesenensseaeeneeas L O
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt s sre s [oreesiie s sns oeeseesee s e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie et ene o eie s ees [oaesee s s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceveuiirriiieeeeereeeeeeeeeeieeseeesnas [ereeeeeneeeees 101,162,159 |.......co.c..... 60,910, 186
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e e e s aneees [ermmneaeees et e e e naenaeeennes [eeeeeeee e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 101,162, 159 60,910,186
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STATEMENT AS OF JUNE 30, 2023 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) ........ccviveeiuerereiriesiaetesessessesesesssssessesesesassssssssesessssssssesesesassssssssesasassssns sesesesessssses 126,226,302
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.c.cveiiiueieieieiieeeteseteieesetetess st ses et s st s s st s sses et s s s s sesesesssssssesesesssssssesesesssssssesesesenes thebesisssssees 161,392,464
Unrealized Valuation INCrEASE/(AECIEASE) ............cvovueueuereiieeeseteteiessesesesessssssesese st ssssesese st ssssesesesssssassssese s s s seses et et s s snseseses s sassesese s s ssssesesassnanans estsesesssnsnes 312,807,332
SSAP NO. 108 AUJUSEMENES ...ttt bbbt bbb bbb E bR E £ E £ b E e E £ E e E £ E £ E e E £ b E £ b e AR AR e e b e e b e bbbt bt e bbb nn b nre e

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviiiiieieieeteieeeeetete ettt et et ess s et st eeses s e b st sssesebebes s se et ebebesesse et b bt s seses et et st sn et ebe b s s snsnsebesesanss eatatssietanns (128,302,253)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiieieeeieiieetetete ettt se s et et s s e sesese s s ssssesese s sss s s esesess s s snseses et s ssssssesesssssnsnsesesens fatsteesesssnenes 54,558,680
440 17251 o PP P PP P PTPOE
Adjustment to the Book/Adjusted Carrying Value of NeAgEd HEM ...ttt ettt n eareateare et
Total foreign exchange change in BOOK/AGJUSIE CAITYING VAIUE ............ouiuiueuruiuiriirisieisieteieiesetse sttt tesesese st ses s sesesese e e ss s sebesesese e ssssssesesesesnnnns febesetasnenens 12,866,879
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.cocvuiueieiiiiieieieieieieieeeieseseiessse st ssssesessssssanses stsssesesssnsnes 430,432,045
Deduct NONAAMIIEA @SSELS ..........ciiiiiii e bbb e b e b s b e E e e h e s b e e h e e R e e E e e R e E e R R R R R R R R e e R e e e e s AReeEeaEeseeeae e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.viiueuiiiiiiietetsiie ettt ettt bt s s bbb s sas bbb s s snsesebesessnns ehebesesnsasees 430,432,045

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI)........c.iiuiaiiaieeieeiee ettt ettt e et et e e st e s st e saeess e e st e s e e s e eneeeaseeseeaneeeaees Seseesaessseasesseeasaeaaaeannens
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ociiiiiiiiiiiiiei s e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........cccceeieiiiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiiiiiiie ittt ettt see s eessee s e e s e e b b sae s seabeeaesssessessaessaeesbeeareeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............cccccoveieieieees covrenerereseeeeeeens (910,488)
1,134,713

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 ..........ccccceiiiiiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ceuiiiiieieiiie sttt ettt ettt see s e ssessbes s e sr e e b e s b e s b sae s seabesaesssesssessaessressreesreeas

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............cccccoveveieieeies covrererereseeieeeens (910,488)
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceueveveieeeeeeieeiereeeeiseseeeies eeeeeseseeseeees (2,045,201)
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieieiieieietetet et ettt teaeseas s esans esesestaesesestesetes e et s aeanane sessesesesesenenas 1,134,713 s 1,134,713
10 o) o) =TI (g Lo i o 1T UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ................cecueueueuieieieieieveieveseees e 3,399,162
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA .......oveveveeceeeei ettt easasns eebeseseeaeaesees 3,399,162
4.23 SSAP NO. 108 AQJUSIMENLS ......c.oeviiitetirieieiieieeeetetetet et etebeseseae eeseseseseseaeaesessesesesesetaene taeasassessesesens 3,399,162
103 o) =TI (g Lo oy o g U L IR 1= OO PP
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YA .........oiuiiitiiiieie ettt ettt bt e e et eh e e ea e e sh e e eh e e bt e beeabeea bt aa b e ea st eaeesheeeheeebeeabeebeen Seemeeeneesaesaesaesaesaaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs IN PrIOT YEAT ..ottt e et e eae e s Seeseesaeeeaessaesiaesaesaeeaee s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ittt e e b e e e e b e e s e e eaeeeaee s Saaeesaesaeeeeeaesaaesaaesnae e
Deduct total NONAAMIEA @MOUNLS ..ottt oo e e e e e e h e e e e e E e e e e e E oS e e e R e £ R e SR e £ R e £ R e e R e e e e £ o e e e e e e e e R e s e e e e e e e e seeeeeseeseesae s maeemeeseenseseesses e e ene e e enees

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiuiiiiiiiiit ittt ettt sttt e b e sh e e s bt e bt e bt e a bt e a b e ea e e eae e sheesheeebeeabeebeen Seseeeaeeeaesaesaesneesaeasaeas
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STATEMENT AS OF JUNE 30, 2023 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 JUNE 30, 2023 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 ..ottt ettt ettt ettt a e et e s s e S e s 5 e s s et s e b s et st s s s etesnns erebesniesnias 430,432,046

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

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s st s et esesea s s s s sesesesesesennsnsnsnenennninenenee s 430,432,046

Part D, SECHON 1, COIUMN B ...ttt es et s s s e s e s s e e s e e s s s s se s n s e s e s e s e s s e s e s es s s e s s s et nsesensesenas eebessiesnias 999,087,706

Part D, SECHON 1, COIUMN 7 ...ttt e e s e s s s s s s s e s e s s s s esnsenne besantesaniaes (568,655,660)

Total (Line 3 Minus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiii ettt et st sbe e st sbe e enesnesnn e niees
Fair Value Check

Part A, Section 1, Column 16 430,432,046

(o=l = TR Y=Tod 1) o B N O 11 11 s e TR

TOtal (LINE 7 PIUS LINE 8) ...ttt et s st es et easss s s sesesesesesnsnnsnsnenenenennenenee e 430,432,046
Part D, SECHON 1, COIUMN O ..ottt s et s e s e s s s e s e s e s et s e s e s s e s e s es s s s s s s nsesnsesnns trebessiesnias 999,087,706

Part D, SECHON 1, COIUMN 10 ..ottt ettt s e s s 2 e s s 2 s s s s e s s e s s ses s e s s nsessnsenns tessebesaniaes (568,655,660)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .oouiiiiiiiiii ittt sttt et st e e e e besneenesneneesiees i

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ....uiuuieuieieieiieiieisetses et s bbbttt eniee | sosessesinsinsneas 2,554,879
Part B, SECHON 1, COIMN 20 ......cuuieieuieiieierseisetsieesseasee e ssesee st s sse et b bbbt bbbttt niee sosesiesinsinians 47,721,840
Part D, SECHON 1, COIUMMN T2 ...ttt saeneas | sosessnsinsiniis 50,276,718
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiceeeee et tenennennenens i
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STATEMENT AS OF JUNE 30, 2023 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.cvcveveueueeeieieieeeteteteeeeee et e ss s seseseseseasanas [eresenenseeeeas 202,249,120 |..oceeeenee 316,966,570

2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 2,183,257,310 |............ 6,829, 147,534

3. ACCTUAN OF GISCOUNL ...eeeeiaceeteteteee s ceceee et e e eseeeeeee e eseseseeeea e eseseseeeeeseseseseees e e seseeeeeeee e aeseseeee s nseseeesesasansnsesesesasnsnsesesesasnannes [ossessscicacerennana 192,827 oo 296,346

4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccueiiuiiuiiiiiii it riiertee sttt ettt seesaeesheesheesbeeabe e bt enbeemeeansesseesheesbeesbeenbeeseeseenesns [esseeisesnesiessesssnssesinnsns [oeseessesssessesiaeseessaesaaens

5. Total gain (I0SS) ON QISPOSAIS .......c.ceveiieeeeeeeeceiiieee et eteteeeae ettt te s e e s st s et eseses s s st sesesesessasanasssesesesesessssasssssesesesesnanas |oeesesesesensaeeneneaeenaeas 450 [ (2,658)

6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 2,217,378,567 |........... 6,944,158,672

7. Deduct amortization Of PrEMIUM ........ciii ittt ettt ettt e he e s bt e she e be e bt eabeea bt eaeesaeesaeesbeesbee bt enbeenbeennesnnesnnes [oosessnessnsisssisesiaesiaesaeans [oaesseseeseeseesaessae e eaes

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiaie ettt s sree e s [ooeesiie s ees oaesse s s e s s

9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie e ene [oee s [oaesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiriiiererereeeeeeeeeeieeeeeeeeeesesens fereeeeeeeeens 168,321,140 |............... 202,249,120
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e s e s neaees [ermmnmaeeeseees e s e saeeennes [eeeees e e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 168,321,140 202,249,120
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STATEMENT AS OF JUNE 30, 2023 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
Minnesota Life Center 401 Building v..oieeesievuiiruniiiiniiiiniiiinieiiieninaes E S T PO PPPUR [PPTPPPPPPPPPTN L TN L LTl PP PPPPPPPPPR 63,008,464 |..euiiieniiiiiiiiiiiiiiiiiiiniiins foeeiiiieiissrins e serineenins foseeie e e reraae 634,531
0199999. Acquired by Purchase 63,008,464 634,531

0399999 Totals

63,008, 464 634,531

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 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

...09/30/2022 .. [Direct

.......................................... 3,389,695 |...... 6,562,411
...09/30/2022 .. [Direct

.......................................... 1,382,932 | oo |l (1,382,932))
1,382,932 (1,382,932)

........................ 6,768,707 |..... 10,548,777
10, 158,402 17,111,188

0399999 - Totals

1,382,932 (1,382,932)

10, 158,402 17,111,188
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STATEMENT AS OF JUNE 30, 2023 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
Annapolis . 0472172023 .. 19,000,000 |...
West Norriton Townsh .. . 04/28/2023 .. 15,000,000 |...
Frederick .. .05/01/2023 .. ....8,000,000 |...
Glen Head .. . 05/10/2023 .. ....3,000,000 |...
Germantown .05/10/2023 ..
. 05/25/2023 ..
. 06/30/2023 ..
Carrol lton . 05/31/2023 .. .. 21,300,000
Marietta . 06/31/2023 .. .. 27,200,000
Nashville .06/01/2023 .. .. 18,000,000
Baltimore .. .06/01/2023 .. ....8,750,000 |... .. 38,200,000
New York . 06/07/2023 .. ....6,500,000 |...
Lino Lakes ... .06/07/2023 .. .. 16,100,000 |...
Olmsted Falls .. . 06/15/2023 .. ....3,400,000 |...
Frederick .06/16/2023 .. ....3,100,000 |...
Frederick .. . 06/16/2023 .. ....5,900,000 |... . 16 300,000
Akron ... .06/21/2023 .. .. 19,470,000
Middleburg Heights .. . 06/23/2023 .. ....9,800,000
Cincinnati ...... . 06/23/2023 .. .. 11,900,000
Coconut Creek . 06/27/2023 .. .. 13,461,607
Portland ... .06/27/2023 .. .. 65,800,000
San Leandro .. . 06/28/2023 .. ....3,100,000 |... .. 32,810,000
0599999. Mortgages in good standing - Commercial mortgages-all other 188,520,000 517,021,607
0899999. Total Mortgages in good standing 188,520,000 517,021,607
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 188,520,000 517,021,607
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
[0 7T RN RO 1 R R R 08/13/2007 05/19/2023 .....[cceeeenn 7 O O PP RN 1,196,855 |.......... 1,196,855 | e o,
Norman ... 05/14/2013 ....06/31/2023 ...2,727,605 |.
Edmond . .05/14/2013 .. .06/31/2023
Yukon .. .05/14/2013 .. .05/31/2023
Coconut Creek . .06/27/2013 .. .06/27/2023
San Leandro .........eeeeeeeeeeenennnnnennnns feevveneeeeneenens Chuveiiiiiiiiiinns Joeveenns s foeee 07/01/2013 ....06/28/2023
MiTwaukee ......coevevvvrrvvvnnnnnnrennnnns Jovnnnneeeeeen W o el 07/25/2013 ....06/15/2023
Baltimore .......ceevevvvvvvvvvevnvennvennnns fevvvvvvvnveenene M s s s 08/13/2013 ....06/01/2023 .... .
..................... 01/10/2017 ....06/22/2023 . 13 798,013 |...
2646 Hyattsville ooocecininnnniiniiniiininns fovvvveevevnnneee MDeveiiiiiiiiiiins s v o 04/30/2021 ...04/13/2028 ....ofonni2,494,020 | feeeeeiieieiiieiiiees foeiiiiiiiiiiiiies e e o | 2,470,952 ..........2,470,952 |...
0199999. Mortgages closed by repayment 41,965,582 41,096,018 41,096,018
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STATEMENT AS OF JUNE 30, 2023 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
Medley 07/20/2005 ... 126,425 |...
Opa Locka ... 07/20/2005 .. 149,066 |...
Houston ... 07/18/2005
Selma ... ... 06/12/2006 ..
Philadelphia ... 0171772007 ..
Concord ...... .. 08/13/2007 ..
Bolingbrook . 07/06/2007
Lincolnton .. 05/22/2007
06/15/2007
San Mateo ... 07/29/2008
San Antonio . 09/05/2008
Chula Vista ... 05/28/2009
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 Township 07/12/2010 ... 286,212 |...
Asheville 07/21/2010 ... 154,720 |...
Asheville ... 11/29/2010 .. 137,703 |...
San Diego ... 03/01/2011
Seattle ... 0171072011
Stockton .. 05/16/2011
Austin .... 02/22/2011
Eugene . .08/14/2011 ..
Fletcher .06/19/2011 ..
Kent .... ... 06/15/2011 ..
San Jose ... 1270172011 ..
Nor th Canton ...08/22/2011 ..
Various 10/19/2011
Glen Ellyn .. 11/17/2011
Durham 02/06/2012
West Jefferson .. 05/03/2012
Minnetonka 04/11/2012
Albuquerque . 05/14/2012
Midvale ... .06/30/2012 ..
Tal lahassee .09/17/2012 ..
Hendersonville .08/09/2012 ..
Santa Fe .. ... 08/16/2012 ..
Char leston ...10/23/2012 ..
East Moline ... 10/17/2012 [ IO
Topeka 10/25/2012 JUR R 4 943,998 |....
Southern Pines ... 09/27/2012 N 10,076,355 |....
Monrovia .. 11/20/2012
Seattle ... 10/30/2012
Kirkland . 11/05/2012
Woodburn .. 12/20/2012
Eugene . 12/20/2012
Indio ... .12/20/2012 ..
Carrollton .. 12/20/2012
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STATEMENT AS OF JUNE 30, 2023 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

Minneapolis .
Burnsville ..
Denver

San Antonio .
Culver City
New Hope ..
Pear land ..

St. Louis Park
St. Louis Park
San Jose

Carol Stream ..
Pacifica
Tacoma ...
Norman ...
Edmond .

Yukon ..
Coconut Creek .
San Leandro ....
Hous ton
Anchorage ...
Portland ....
Mi lwaukee ...
San Diego ...
Hopewel | ....
Hopewell ....
Cleveland
Baltimore
Houston ...
Palo Alto
Schertz ...

El Paso ...
Cleveland ...

Petaluma
Ellicott City .
Ellicott City .
Eldersburg ..
Eldersburg ..
Lakewood ..
Keizer ....
Kingwood ..
Millbrae
Asheville
Coconut Creek .

Garfield Heights ...

Brea ....
Azusa ..

Huntington Beach ...

11/29/2012
11/29/2012
12/21/2012

04/23/2013
05/28/2013
09/03/2013
06/03/2013
05/16/2013
05/01/2013
06/13/2013
05/14/2013

07/01/2013
06/03/2013
08/01/2013
07/25/2013
07/25/2013
08/08/2013
08/15/2013
08/15/2013

10/24/2013
08/29/2013
09/26/2013
11/07/2013
11/07/2013
10/30/2013

12/03/2013
01/22/2014
12/16/2013
05/29/2014
12/09/2013
03/12/2014
01/30/2014
07/01/2014

07/01/2014

A2/2172012 ..
.04/08/2013 ..
.03/27/2013 ..

.05/14/2013 ..
.05/14/2013 ..
.06/27/2013 ..

.10/08/2013 ..
.08/13/2013 ..
.08/19/2013 ..
.07/25/2013 ..
.09/12/2013 ..

.10/29/2013 ..
.10/29/2013 ..
.10/29/2013 ..
.10/29/2013 ..
11/13/2013 ..

.. 07/01/2014 ..
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STATEMENT AS OF JUNE 30, 2023 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
Oxnard ... 07/01/2014
Redlands .. 07/01/2014
Lake Forest ... 07/01/2014
Camarillo ... ... 07/01/2014 ..
Camarillo ... 07/01/2014 ..
Santee ....... .. 07/01/2014 ..
Sun City lWest . 03/27/2014
Lynnwood .... 04/29/2014
Annapolis ... 04/17/2014
Victor .... 07/01/2014
Hanover ... 05/15/2014
Roseville ... 04/10/2014

05/20/2014
05/12/2014

Silver Spring . .04/01/2014 ..

Silver Spring . .04/01/2014 ..

Silver Spring . .04/01/2014 .. .

Frisco 04/29/2014 oo |eeennn..4,330,938 ...

The Woodlands .
Lincoln

06/25/2014 [ R 2,907,204 |....
09/10/2014 11,431,748 |....
07/15/2014

Hayward ... 07/30/2014
Woodbridge .. 09/09/2014
Joppa 09/02/2014
Joppa 09/02/2014
Chanhassen 08/18/2014 ..
Bel Air .09/29/2014 ..
Bel Air ... .09/29/2014 ..

Edvardsville .09/25/2014 ..

Ladue ..... .10/02/2014 ..
Cheektowaga . 12/05/2014
Tukwila ... 10/29/2014
Rochester 10/07/2014
New Braunfels . 12/04/2014
Greenfield . e e 12/15/2014
Lewis Center .. 02/12/2015
Santee .......... .04/01/2015 ..

A2/17/2014 ..
.01/28/2015 ..

Mount lake Terrace .
District Heights

Sylmar .... .02/05/2015 ..
Brecksville .04/06/2015 ..
Poland 02/26/2015
West Allis . . e e 02/17/2015
Wilmington .. 05/11/2015
Pasadena 03/26/2015
Vesa .... 05/14/2015

Pembroke Park ...
Pembroke Park ...
Pembroke Park ....
Brecksville
New Castle ..

01/23/2015
01/23/2015
01/23/2015
.04/29/2015 ..
04/14/2015
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STATEMENT AS OF JUNE 30, 2023 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
Abingdon 04/10/2015
Aliso Viejo 04/29/2015
Frisco .... 05/18/2015
Various .05/18/2015 ..
Park City .06/27/2015 ..
Mauldin ... .05/19/2015 ..
ANNapOlis wevuvverieenieeneeeineenineeni oo M [ e 06/17/2015
SaN DIJO wevvvrnnereernnneeeeermnneeeeeenn feennneeeeeennes CAececcce o [t 06/08/2015
San Diego vuvvevvnvernnieninrininreninreninees fooneenneenneens CAe s e i e 06/08/2015
Calabasas ......cceeuvereeeemmniieeeeennnnns Jeemmeeeeeeeenen CAec s o e e 06/26/2015
San Antonio ..eeeeeviiiiiiiiiiiniiiins e T feeeeeee e e 05/27/2015
155aGUAN evuneeeereeieeeeeeeieeeneeeeees feeneeeieeeeee WA e e [ 06/10/2015
Danville ..ooovvveveeeniiiiinniininiiiiennns v CAec e [ 07/01/2015
Los Angeles ... 08/13/2015
Los Angeles .. ..CA. 08/18/2015 ..
Santa Fe Sprlngs ..CA. .08/13/2015 ..
Grapevine ... .. 06/11/2015 ..
SPArKS veeereiieeeeennieeeeeennneeeeeennn Jeenneeeeeeeee M e el 06/16/2015
Livermore .....coevvevvvvrevvnnnnnnernnnninns Jovnnneneeennen Chicenniiis oo s 07/10/2015
Hood RIVEr ..eeeeieeeieiieeeeenineeeeeenn Jeenneeeeeenee QR e s 07/10/2015
Seattle oovvviiiviiiiiiiiiiincciins e WA e 07/01/2015
Greenfield .. FUPTUUUP A R 06/29/2015
Cudahy {1 A RN 06/29/2015
Germantonn ........oeeeveeieereermnninneeennn Jeemmeneeeeemnee M e e 07/22/2015 R IO
Spokane 07/28/2015 [l R 3,717,350 |....
Warrenton ... 08/17/2015 .. . 15,384,617 |.
East Aurora ... 08/10/2015 ..
St. Louis Park .08/05/2015 ..
Macedonia ... .07/23/2015 ..
Anaheim ... .07/29/2015 ..
Calabasas ... 08/18/2015
09/15/2015
Nottingham .. 08/27/2015
Not tingham .. 08/27/2015
Clearwater .. 09/03/2015
Plymouth Township . 08/28/2015
Saint Paul .. .09/17/2015 ..
Madison .08/24/2015 ..
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
Boston 11/19/2015
12/16/2015

Cedarburg ... 12/16/2015
Clifton ... 12/03/2015
Rockaway .. .12/03/2015 ..
Cincinnati .. 12/15/2015
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STATEMENT AS OF JUNE 30, 2023 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
Shelby 11/23/2015
Milwaukee ... 12/16/2015
Miami 12/10/2015
Hol lywood 1172472015 ..
Westwood . ... 01/28/2016 ..
Lynnfield .12/16/2015 ..
Addison 12/17/2015
Peoria .... 12/14/2015
Dallas .... 12/10/2015
Dal las 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 R IO
Santa Clara . 04/01/2016 [l R 1,436,211 |....
Greece 06/30/2016
Mukilteo .... 03/24/2016
Scottsdale .. 02/23/2016
Freedom 04/12/2016
Jackson Tounship .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
Por tland 04/01/2016
Santa Clarita .... 05/06/2016 .
05/04/2016 .. 155,329 |...
Brookhaven .06/19/2016 .. 118,802
Chardon ... ... 08/11/2016 ..
Chula Vista ... 06/06/2016 .. . 16,528,450 |.
Huntington .. ... 07/07/2016 .. . 20,162,725 |.
New Hope .. 06/01/2016 ..
Macon 09/01/2016
Kirkland 05/23/2016
Middle River .. 06/29/2016
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
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SCHEDULE B - PART 3

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

STATEMENT AS OF JUNE 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

1 Location 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 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
Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
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 JUR RN
Seattle 10/03/2016 R IO 2,708,281 |....
Catonsville 08/05/2016 [ R 12,567,199 |....
Williamsville ... 12/12/2016 N 13,609,866 |....
Vernon Hills .08/25/2016 ..
Ontario ... ... 09/01/2016 ..
Blue Springs .. 10/11/2016 ..
Akron 10/19/2016
10/19/2016
North Olmsted . 09/29/2016
Chula Vista ... 09/29/2016
High Point 11/10/2016
Pewaukee 10/26/2016
Wallingford . 09/01/2016
Independence .. 10/12/2016
Pleasanton .. ... 10/14/2016 ..
St. Louis ... 11/14/2016 ..
Troy .... ....03/30/2017 ..
Depew ... 1171772016 ..
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
Houston ....02/02/2017 ..
Lehi . ... 02/01/2017 ..
Lorton . ... 0171072017 ..
White Marsh ... 01/12/2017 ..
Indianapolis .. 01/30/2017 ..
Tukwila 04/06/2017
Spring ... 01/18/2017
Methuen ... 07/06/2017
02/06/2017
03/01/2017
Downey 02/01/2017
San Antonio . 04/03/2017 . .
Canton .... 02/23/2017 .. 123,55 |...
Austin . .08/09/2017 ..
Delaware . 02/13/2017
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Webster 05/08/2017

Independence 02/03/2017

Kaukauna .. 02/09/2017

El Cajon .. 03/01/2017 ..

Hor seheads .02/23/2017 ..

Salen ... 07/06/2017 ..

Parker . 03/23/2017

San Mateo ... 04/10/2017

Milwaukee ... L1 N AU RN 05/18/2017

MiTWaUKEE -.eeeeeeeeeeeeenieeeeeeenees Jeemmeeeeeeee W [ [t 05/18/2017

Baltimore ......ccovvvvvvviivnnininniinnninns Jovvvninnneeeee Mo o e e 04/05/2017

El PasO oeeeveieeeeeennieeeeeennieeeeeenn Jeemmeeeeemnnes e oo s s 07/03/2017

Boston ..ovvvviiiiiiiiiiiniiieenn e M [ 05/03/2017

Maple Valley ......cooeoeeeeemmmniiineeennn Jeemneeeeeeee 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 Tounship veeeeveeeeveeenveeninenns Jooreenneeeieend O e s e 06/15/2017

Cutler Ridge wovuveeveneenuneenneenneenines Jooneenneevneens Fla s e i s 07/18/2017

Richmond .......ooevvemeneieeeimniieeeeennnn feemmneeeeeeee VA e s e 05/23/2017

Houston ....ooeevvveniiiiiiiinincciinens e e oo [ 06/12/2017

SaNUSKY +.eeeeeeeeeeeeeeeeeeeeeeennees feemneeeeeeen OHe e e e 06/29/2017

Norwalk 05/25/2017

Rancho Santa Margari . ... 12/01/2017 ..

Cincinnati ... 07/27/2017 ..

Vernon ... ... 07/13/2017 ..

Eagle River . ... 08/31/2017 ..

Carrollton .. .. 07/13/2017 ..

Woodinville . 07/17/2017

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 ..

Dallas .... .09/05/2017 ..

Scottsdale ... 08/15/2017 ..

New Berlin .. 08/14/2017 ..

Madison 07/31/2017

Sheffield ... 10/18/2017

Alexandria .. 08/23/2017

Towson 11/06/2017

Hockessin ... 12/05/2017

Westmont . 08/30/2017

Lincoln ... 09/27/2017

Flagstaff ... 08/17/2017

Fairlawn . .. 10/11/2017 ..

Louisville .. 12/13/2017
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Sacramento .. 10/13/2017
Hockessin ... 10/05/2017
Roslyn .... 10/05/2017
Alsip ..... ....09/14/2017 ..
Wil lowbrook ... 1071072017 ..
Hyattsville .. 10/17/2017 ..
Highland 10/30/2017
SaN DIJO wevvvrnnereernnneeeeermnneeeeeenn feennneeeeeennes CAececcce o [t 01/04/2018
Norwalk ..oovvveveeiiiiiiiiiininiiiiinees v CAe s e e e 12/21/2017
Lutherville=Timonium .......ccovvuvveeeen Joummmmneeeemmne M e s 12/06/2017 [ IO 10 407,753 |....
Overland Park 02/01/2018 [l R 7,090,447 |....
Louisville 11/13/2017 ...3,523,602 |....
11/02/2017 ...3,849,842 |....
Houston ... 01/10/2018
Reading ... ... 05/01/2018 ..
. | Sacramento A2/2172017 ..
.|Vienna .... .. 0171172018 ..
St. Louis ... 01/17/2018 .
Tacoma ... 12/18/2017 ... 186,4% |...
Newark .... 12/15/2017 .. 37,686 |...
South EI Monte .. 02/08/2018
Kirkland 01/24/2018 [ IO
Palm Desert . 02/13/2018 [ R 3 861,802 |.... -
Kennesaw .... 03/22/2018 ... 126,400 |...
Silverton ... 03/12/2018 L 40,117
.. | Mi lwaukee 01/31/2018 .. ..41,636
.|St. Peters .04/13/2018 .. 31,114
Eugene ... .04/02/2018 .. ..46,330
. | Sandusky .02/23/2018 .. ..30,782
. |Stow ... .02/28/2018 .. ..36,483
Nor thbrook .. 02/27/2018
Nor thbrook .. 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 Leandr .08/13/2018 ..
Denver ... .02/27/2018 ..
Fullerton .02/27/2018 ..
Indian Vells .03/20/2018 ..
Indianapolis 04/30/2018
Houston ... 03/21/2018
Tukwila ... 06/12/2018
Nashville 02/28/2018
Liberty ... 03/22/2018
Firestone ... 04/04/2018
Poland 04/30/2018
Houston 03/16/2018
Greensboro .04/02/2018 ..
Brentwood ... 04/05/2018
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Arlington ... 07/02/2018
Arlington ... 07/02/2018
Boulder 05/30/2018
. |Las Vegas .05/03/2018 ..
Waite Park .05/30/2018 ..
San Diego .05/30/2018 .. . . 19,303,109 |.
Houston ... 04/20/2018 [ R 6,698,582 |....
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
Marietta . ... 07/02/2018 ..
Fairfield ... 07/18/2018 ..
Phoenix ... .. 07/19/2018 ..
Nor thbrook .. 10/31/2018
Lake Forest ... 07/09/2018
Laurel 08/08/2018
Laurel .... 08/08/2018
Miami .. 08/02/2018
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 .. . 15,542,316 |.
Danville .. 08/29/2018 14,052,776 |....
Concord ... 08/29/2018
Danville .. 08/29/2018
Tustin .... 10/23/2018
Waconia ... 09/10/2018
Roseville 09/28/2018
Santa Clarita . ... 10/18/2018 ..
. |Lakewood Ranch ... 11/06/2018 ..
. |New York .... ... 11/13/2018 ..
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
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Owings Mills .. 12/19/2018 ) 10,339,218 |.... ... 110,691 |...
San Antonio ... 07/11/72019 o fovviiiiinns eeeeeens s 6,295,120 |.... ... 82,001 |...
Pasadena 12/12/2018 .. 135,938 |...
Bur | ingame .12/14/2018 ..
San Diego .12/19/2018 ..
Chula Vista .12/19/2018 ..
Henderson 12/19/2018
Chantilly ... 11/30/2018
Greendale ... {1 A RN 12/03/2018
ChiCagO weveeeeeeeeenieeeeemnniieeeeeennns Jeemmeeeeeeene e e e 02/07/2019 .
Sheffield Village .......ooovvvevevviinnnn Jovvnnnnnveeenns 0o o e e 02/11/2019 ... 134,808 |...
Portland .......ccoeveirreeemmniinneeeennes Jeemnneeeeeee QR e s e 02/04/2019 112,157 ...
=3 T R b SR AR R 02/21/2019 .. 243,146 |...
Lincoln Park .....cceeveoereeeemmninnneeennn Jeemmneeeeeee Nde e e e 02/06/2019
El Paso ... .01/31/72019 ..
Barrington .. ... 01/16/2019 ..
.|San Antonio . .02/21/72019 ..
West Hempstead 04/01/2019
New Brighton .. 03/01/2019
Seattle 03/11/2019
Auburn Hills .. 03/15/2019 .
Rockville 02/27/2019 [ IO 19,300,000
Falls Church .. 03/28/2019 [ R 21,022,076 |....
Fairfax 03/28/2019 [ AU 8,387,550 |....
Decatur ... 02/28/2019
Portland .. .03/14/2019 ..
Algonquin .06/25/2019 ..
Studio City . .03/29/2019 ..
Salinas ... .06/01/2019 ..
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 ..
Towson . ... 06/17/2019 ..
. |Gardena .09/10/2019 ..
. |Buffalo .05/31/2019 ..
Arbutus 07/01/2019 ..
Eugene ... 07/19/2019
Evans 10/01/2019
Miami Gardens ..........ceeveeeemmmnnreeenn Joemmmnneeeeenee Fleee e e 07/26/2019
Kissimmee ......oovvvvvivvnininiiivnninnnnnns Jovninnneeeene Floci e el 06/28/2019
Pasadena .........cceereniereermininneeennnn Jeennneeeeeens T o s e 08/05/2019
Madison {1 P IR RN 07/31/2019
Williamsville . 07/23/2019
Brecksville ... 09/17/2019
Clearwater .. .10/03/2019 ..
Independence .. 07/30/2019
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Rehoboth Beach ... 10/08/2019 [l R 9,011,944 |.... .. 61,863 [...
Smyrna 11/01/2019 12,106,426 |....
Char lotte ... 08/12/2019
Lincoln ... 08/16/2019 ..
Sacramento .09/09/2019 ..
Madison ... .12/03/2019 ..
Longwood .. 08/29/2019
Nashville 10/29/2019
Myrtle Beach .. 10/21/2019
Fort Myers .. 10/17/2019
San Diego ... 10/25/2019 [ R .
Azusa 11/07/2019 [ P 4 870,133 |....
Tacoma ... 09/18/2019 18,068,072 |....
Davenport ... 11/27/2019
Alpharetta .09/26/2019 ..
El Paso .12/16/2019 ..
Bellevue .. .10/23/2019 ..
Williamsville . 11/07/2019
Westchester ... 10/15/2019
San Diego 10/30/2019
Seattle 09/30/2019
Glen Burnie . 10/30/2019
Des Moines .. 12/03/2019
Pasadena .. 10/23/2019
Spring Hill ... 10/24/2019
Jensen Beach .10/31/2019 ..
Vernon Hills .10/28/2019 ..
Columbia .. .10/29/2019 ..
Seguin . 1172172019 ..
. | 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
12/02/2019
. |Central Islip . .12/16/2019 ..
Richmond .. .12/16/2019 ..
Char lotte .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
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Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
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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 coveeeeeeeeeeneeeeeeeneeeeee e N e e 02/19/2020
West Berlin covveevveveievniniiiiiiinneees v Nde e el 02/19/2020
Sartell oo e N e e 03/02/2020
Franklin .ooooovvonniniiiiiinnninees v W e e 03/05/2020
CarY oeeeeeeeeneeeeeennnneeeeennnnneeeeennns Jommnnneeeennee Noeonn e s e 02/26/2020
Concord 02/20/2020
Brooklyn Park 03/31/2020
New Castle .. .03/06/2020 ..
Scotts Valley . .04/03/2020 ..
. | Mur freesboro .04/30/2020 ..
Phoenix 04/28/2020
Phoeni x 04/28/2020
San Antonio . 07/29/2020
Kent .... 05/15/2020
Stow ... 05/07/2020
Wichita ... 04/30/2020
Sartell ... 04/30/2020
Brentwood ... 05/26/2020
.. | Tampa ..... .05/18/2020 ..
. |Philadelphia .06/21/2020 ..
Jupiter ... .06/12/2020 ..
Tulsa .. .06/04/2020 ..
Salem .05/29/2020 ..
Newark ......coevevevriinninnneiiniiinnnnens Jovenneneennnen D e [ 08/10/2020
Mendota Heights .... 08/26/2020
El Paso 08/28/2020
Farmington Hills 08/25/2020
Bothel | 09/22/2020
Highland .. 09/10/2020
Houston ... .09/15/2020 .. ,386,
Hazle Tounship .09/24/2020 .. . 24,964,056 |.
Orchard Park 1173072020 .. . 26,822,617 |.
Seattle ... .09/10/2020 ..
Menlo Park .09/03/2020 ..
East Amherst .. 09/01/2020
Williamsville . 09/01/2020
Lincoln 08/20/2020
Washington 09/17/2020
Sterling Heights 10/26/2020
Glen Burnie ... 09/16/2020
East Elmhurst . 09/18/2020
New York 09/18/2020
Pembroke Park . .10/27/2020 ..
Hallandale ..... 10/27/2020
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Or linda 09/30/2020
Webster Groves .. 11/24/2020
Gresham 10/22/2020
Lutherville-Timonium .10/23/2020 ..
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 e el 3,402,
11/20/2020 N 12,600,969 |....
Saint Paul .10/30/2020 .. 7,289,220 |.
Pittsford .12/28/2020 .. 12,117,167 |.
Rochester .12/28/2020 .. . . 10,691,618 |.
Tempe 11/19/2020 [ AP 4,449,69% |....
San Antonio . 11/30/2020
New Ber 1in .ooeeeeeeeeeeeeenieeeeeeenees Jeemmeeeeeeen W e [t 01/11/2021
...................... 12/14/2020
Char lotte ... 11/13/2020
Marysville .. 12/21/2020
Vista 11/03/2020
12/18/2020
Edina ..... 1172472020 ..
Memphis 12/17/2020 ..
Savannah .02/02/2021 ..
Miami .. 12/11/2020 ..
Centennial 12/15/2020 .. | . 11,800,136 |.
Medford 12/16/2020 ) 11,816,932 |....
San Jose .. 12/18/2020
Laurel .... 01/25/2021
Palo Alto ... 01/14/2021
Lancaster ... 01/26/2021 JUR RN
Sauk Rapids . 03/01/2021 [ P 4,806,045 |....
Draper ... .03/04/2021 .. . 11,456,144 |.
Bellevue .. .03/04/2021 .. 5,250,733
Westerville .01/728/2021 .. 1,787,239
Houston ... .02/10/2021 .. 5,532,632
Van Nuys . .03/29/2021 .. 5,482,795
Oklahoma City ..eeeeveeeemmmnaneeeemmnninnes Jeemmmneeeeeenes 0K e s e 01/29/2021 [ IO 14,379,889 |....
(0T ) Rl | G ISR RN 04/30/2021 [ R 22,824,684 |....
NOFMAN +veeeeeeeeieeeeeemne e eeeennes Jeemmeeeeeeenes O [ e e 04/30/2021 N 22,824,684 |....
Bellevue ....oovvvvvvenviviinnnnnnnvinnnnnns evvneneeeeeeen WA e 03/30/2021
LarkSpur .eeeveeeeeeeeemnneeeeeemnneeeeeees feemmmneeeeeenns CAecec e s e 03/11/2021
Seattle ... 02/25/2021
Dublin ... 02/11/2021
Los Angeles 03/15/2021
Seattle ... .02/25/2021 ..
Hyattsville ... 04/30/2021
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Fairfax 03/29/2021
Silver Spring . 03/29/2021
Reston 03/29/2021
Alexandria .08/29/2021 .. K
Philadelphia .03/23/2021 .. K . 12,005,460 |.
Melville . .03/26/2021 .. K . 12,832,528 |.
Fairborn .. 02/26/2021 B O 5,629,819 |....
Reynoldsburg 02/26/2021
Cuyahoga Falls .. 02/26/2021
Miamisburg 02/26/2021
Lutherville-Timonium ... 04/01/2021
Luthervil le-Timonium 04/01/2021
Ridgewood 04/19/2021
Wood Dale ... 04/15/2021
Westlake . .04/30/2021 ..
Medina . .04/30/2021 ..
Berea ... .04/30/2021 ..
Medina . 04/30/2021
Dublin 05/24/2021
Shorewood ... 05/03/2021
Allentown ... 04/16/2021
Toms River .. 04/16/2021
Tal lahassee ... RN FOU U RN 08/17/2021
Tacoma J R I 05/19/2021

Oak Creek
Hartland ..

North Olmsted .

Spring Lake .
Vienna ...
Columbia ..

Fayetteville ..

Camp Hill
Edison
Waterford ...
Cincinnati ..
San Diego ...
Solana Beach

Hermi tage

Brooklyn Center .

Lansing
Waukesha

Brownstown Township ..

Kalamazoo ...
Westland ....
Seattle
Brentwood ...
Costa Mesa ..
Garland ...
Houston ...

05/17/2021
.05/17/2021 ..
... 06/01/2021 .. E
... 08/16/2021 .. R . 12,141,768 |.

.05/03/2021 .. ] 8,489,202 |.
06/01/2021 .. R ..10,452,933 |.
06/15/2021
JUR RO R 06/09/2021
R IR RUUR R 06/07/2021
JUR FO IR R 06/18/2021

e 06/29/2021
05/26/2021
.09/01/2021 ..
.09/01/2021 ..
.06/30/2021 ..
.06/30/2021 ..
.06/30/2021 ..
JUUT IO R 08/17/2021
JT IR R 07/22/2021
JUUT RPN R 06/30/2021
JT IR R 06/30/2021

[ PPN R 06/30/2021
10/12/2021
07/20/2021
08/02/2021
.08/03/2021 ..
07/28/2021
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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
La Habra 08/24/2021
Kansas City ... 08/30/2021
Homestead ... 09/09/2021
Bellevue .... .08/05/2021 ..
Madison Heights . .08/09/2021 ..
Sykesville .. .09/13/2021 ..
Sykesville .. 09/13/2021
Wheeling .... 09/09/2021
Burr Ridge .. 12/16/2021
Elmhurst . 12/15/2021
Pasadena .. 09/17/2021
Sunrise 09/23/2021
Kennewick ... 09/21/2021
San Diego ... 12/10/2021
Martinez . 1071972021 ..
Chat tanooga . .10/15/2021 ..
Oakville . 1171072021 ..
Santa Rosa .. 12/06/2021
San Jose ... 11/30/2021
Santa Cruz .. 11/30/2021
Torrance .. 1171072021
Temecula .. 12/03/2021
Murrieta . 12/03/2021
12/15/2021
12/07/2021
Cincinnati .12/10/2021 ..
Danville .. 1271572021 ..
Nashville .08/07/2022 ..
San Jose . 12/07/2021 ..
Portland .. J12/15/2021 ..
Wauwatosa ... {1 A RN 12/16/2021
AIDANY .. eeeeeereeeeee e QR [ [ 01/28/2022
R 1 ) RN AR ISUUURUUUUR R 01/28/2022
DEPEN +veeeeeeeenneeeeeemmneeeeeemnnneeees Jeemneeeeeeene N e e e 03/28/2022
Amherst oooevviiiiiiiieeenn e N [ 03/28/2022
Landover .. 12/01/2021
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
Fuquay-Varina . 03/29/2022 IO
Columbus 02/15/2022 ... feueeeeeeins e [ 31,093,119 |....
Mesa .... .02/15/2022 .. . 3,052,608 |.
Glen Burnie ... 04/14/2022 ..o feeeeeeeiiinn eeeviieees [ 12,827,011 |.... .. 123,140 |...
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

STATEMENT AS OF JUNE 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

1 Location 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 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
Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Glen Burnie . 04/14/2022 12,827,011 .. 61,367 |...
Massillon ... 04/12/2022
04/12/2022
Harrison Township . .04/27/2022 ..
Auburn ... .05/25/2022 ..
Fort Wayne .. .05/11/2022 .. . . 13,517,223 |.
Del Rey Oaks .. 11/01/2022 JUR R 4,841,917 |....
Bala Cynuwyd ... 05/25/2022 N 12,050,406 |....
Indianapolis .. 05/25/2022
Amherst 06/28/2022
Depev ... 06/28/2022 JUR RN
Melville . 05/27/2022 R IO 9,088,301 |....
Walker .... 07/21/2022 [ R 10,353,463 |....
Redwood City .. 11/01/2022 N 18,470,321 |....
Freemont .. .12/0172022 .. 9,100,000 |.
San Jose .12/01/2022 .. . 12,200,000 |.
Omaha ... .05/26/2022 .. . . 10,298,314 |.
Wilmington .. 12/01/2022 R IO 5,200,000 |....
Temecula ... 06/09/2022 [ R 12,894,043 |....
Sacramento .. 11/22/2022 [ IO 19,500,000 |....
Clearfield .. 05/26/2022 JUR RN 3,467,675 |....
Teaneck 07/07/2022 N 31,739,962 |....
Palm Harbor . 07/18/2022 ...4,167,488 |....
05/26/2022 oo |eeeeennnnn2,963,885 |....
08/11/2022 ) 33,858,467 |....
.06/23/2022 .. 3,568,249 |.
.06/28/2022 .. . 10,916,933 |.
.09/19/2022 ..
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
Tukwila ... 11/09/2022
Brigantine .. 10/06/2022
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 JUR 2,040,173 |....
Elmwood Park .. 11/28/2022 N 11,200,000 |....
Bellevue .... 11/29/2022
Melbourne ... 10/28/2022
Mount Pleasant .. 11/17/2022
Por tland 10/31/2022
Newberg 12/13/2022
Clackamas .12/13/2022 ..

Dallas ....

11/30/2022




JANAVE!

STATEMENT AS OF JUNE 30, 2023 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
Madison ... 11/16/2022 18,700,000 |.... 222,264 ...
Madison ... 11/16/2022 25,700,000 |.... ... 305,464 |...
Monona ... 11/16/2022 16,000,000 |.... ... 121,69 |...
Por tland .12/01/2022 .. 2,500,000 |. . 18,511
Bothel | 12/16/2022 .. . 14,500,000 |. . 51,870
Compton ... .12/15/2022 .. . 10,108
Manassas .... 02/17/2023 .. 13,671 |...
Gainesville .....eeeeeeeeeeeeeeeennneennnnnns fevevvnenmneenens Flu s s e 03/30/2023
...................... 03/06/2023
Harrisburg ..oooovvvevveveeiiiiiieiiniiiieens fevvvvveeneeeen Phuci s s e 03/15/2023
Bellevue ....oovvvvvvevivvinnnnnnnniinnnnnns evvnnneeeeeeen Wi e e 03/30/2023
Frederick .....uuvveeeeevvneeennnenennnnnnnns fevevvmeemneeeeee MDeviiiiiiiiiis e s e 05/01/2023
0A01640 . Eugene .....ooovviviviiiniiiiiiiinneneniins e ORecens e e e 12/17/2013
0A01679 ... Glen ENTYN wevvvvvevvniiniinnnnininnnneennnns feevevveveenneenns i s s s 01/17/2019
0A01735 . Southern Pines .09/24/2015 ..
0A01736 . Monrovia .. .03/02/2017 ..
0A01771 . St. Louis Park .05/21/2020 ..
0A01808 ... Cleveland .......oooooeeennnnnninniin foniiieiieeeee e s e 07/18/2017
0A01812 ... TOtOWA wovvevcevnieeecciiieeeeernieeees v N e 10/28/2019
0A01833 .... Miami oo [ Pl e [ 02/12/2020
0A01895 .... Cheektonaga ...cvuvvevuvverunvenineenneennns fovneevneenined Ve e i e 10/06/2015
0A01954 .... Abingdon ... e D [ [ 11/30/2022
0A01963 .... AnNapolis ..ooveivieiniiiiiiineeerie e M [ 09/30/2022
0A01994 .... Calabasas ..........eeeeeeeveeeeeevennnnnnnns fervvevnnneneennns Chuveiiiiiiiiinnns Joevennns v [ 08/10/2017
0A02036 .... AddiSON ..vvviiiiiniiieiiinie [ T oo [ 05/01/2018
0A02071 . Huntington .03/31/2023 ..
0A02127 . San Diego 11/25/2019 ..
0A02176 . El Cajon .12/16/2019 ..
0A02506 . San Jose .01/26/2021 ..
0A02574 . . |Hazle Township 1072172021 .. 7,440,514 |.
0B01994 . Calabasas 04/28/2020 . ..2,048,508 |....
0299999 Mortgages W|th partial repayments 4 467 761,260 43 264,527
Roslyn .... 05/25/2023 ....06/26/2023 .... 1,808,800 |...
Glen Head .05/10/2023 .. .05/10/2023 .1,428,000
Annapol is ... 04/21/2023 ....04/25/2023 1,000,000 |...
Waxhaw 05/30/2023 ....06/01/2023 ....
Olmsted Falls ..ocouueviiivinnnniiniinnnnns Jevvnnnnneeeene OHecens e e e 06/15/2023 ....06/20/2023
....................... 06/21/2023 ....06/23/2023
New York . 06/07/2023 2220670972023 L.uui [ e [ [ e s o 6,500,000 K . .
Carrollton .. 05/31/2023 ....06/01/2023 .... 10,000,000 |. .. 1,000,000 |...
Baltimore .06/01/2023 .. .06/05/2023 8,750,000 |. 1,000,000
Frederick .06/16/2023 .. .06/20/2023 5,900,000 |. 1,000,000
Marietta . .06/31/2023 .. .06/01/2023 . 11,700,000 |. 1,000,000
Cincinnati .06/23/2023 .. .06/27/2023 7,550,000 |. 1,000,000
Lino Lakes .. 06/07/2023 ...06/09/2023 16,100,000 |. 1,000,000 |...
0399999. Mortgages dlsposed 109,550,000 21,541,800
0599999 - Totals 4,509,726,842 150,646,018 106,902, 345
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STATEMENT AS OF JUNE 30, 2023 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
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
. [AEA Investors SBF IV, LP .... Stamford ... .| AEA Investors SBF IV Prts ...10/11/2019 ... 3 ...221,805 |... ...0.005
Aquiline Fin Services IV . New York Aquiline Cap Prt IV, Offshore 12/20/2019 181,047
Aquiline Tech Growth Fund, LP . New York Aquiline Tech Growth Fund, LP 07/28/2017 111,058

..|BBH Capital Partners V, LP
..|Bison Capital Partners IV, LP ....
..|Bison Capital Partners V, LP
..|Builders VC Fund I, LP ....
.. [Builders VC Fund I1, LP ...
..|Construct Capital I, LP ...
.| Construct Capital I, LP ..
.| Construct Capital Select | ..

. |LS Power Equity Partners IV .
.. |Maveron Equity Prtns VII, LP

. |Maveron Equity Prtns VIII, LP .
.. |MPowered Cap Access |, LP
.. [PA Co-Investment Fund IV, LP ..
..|Partech Intl Vent VII, FCPI ...

.|Procuritas Cap Inv VII (D) AB .
. |Revelstoke Cap Prt Co-Invst | .

.|Revolution Ventures I, LP ..
.. [Revolution Ventures II1, LP .
.. |Ridge Ventures 1V, LP
..|Ridge Ventures V, LP ....
..|SPC Partners VI, LP
. [Threshold Ventures IV, LP ...

CRV XIX, LP oo
Diversis Cap Partners |, LP
EQT Mid Market Europe, LP ...

.. |EW Healthcare Partners 2, LP ..
.. [First Reserve Fund XIII, LP
..|First Reserve Fund XIV, LP ..
..|Genstar Capital Prts X, LP
..|Goldpoint Prts Co-Invest VI LP
..|Gridiron Capital Fund I11, LP ....
..|Gridiron Capital Fund IV, LP
.| Gryphon Partners VI, LP ...

HGGC Fund IV, LP .........
Lerer Hippeau Select IV, LP .
LS Power Equity Partners |11

Revelstoke Cap Prtns I, LP ..
Revelstoke Cap Prtns I, LP .
Revelstoke Cap Prtns 111, LP
Revolution Growth II1, LP ...
Revolution Growth IV, LP ..

Trident VIII, LP
TWM Life Science Innov I, LP ..
Will Ventures 11, LP .......
Wind Point Partners IX-A, LP .....

. | St Helier ..

. |Chicago ..

New York ..

Santa Monica ...
. |Santa Monica ....
San Francisco ...
San Francisco ...
Chevy Chase ..
Chevy Chase ..
Chevy Chase ..

Cambridge ..
Los Angeles
Stockholm ..
Woodlands
Greenwich
Greenwich ..

San Francisco ...

New York

New Canaan ....
New Canaan ....
San Francisco ...

Palo Alto ..
Palo Alto
New York
New York
Seattle ..
Seattle ..

Minneapol is ..

Darien
Paris
Stockholm ..
Denver ...
Denver
Denver
Denver ...
Washington .
Washington .

Washington ....
Washington ....

San Francisco

San Francisco ...
San Francisco ...

Menlo Park .
Greenwich ..

Boston ...

..|BBH Capital Partners V, LP
..|Bison Capital Partners IV, LP ...
..|Bison Capital Partners V, LP ....
..|Builders VC GP I, LLC ..
..|Builders VC GP |1, LLC .
..|Construct Capital GP I, LLC ...
..|Construct Capital GP Il, LLC ..
.|Construct Capital Select GP |

..|EW Healthcare Prt 2 GP LP ...
..|First Reserve GP XIII, LP ..
..|First Reserve GP XIV, LP ....
..|Genstar Capital X, LP
..|Goldpoint Prts Co-Invest VI LP ..
..|Gridiron Capital Fund I, LP ...
..|Gridiron GP IV, LLC
.|Gryphon GenPar VI, LP ..

..|Maveron Equity Prtns VIII, LP ...
..|MPowered Cap Access | GP, LP ..
..|PCIF 1V (GP), LLC
..{Partech Intl Vent VII, FCPI
..|Procuritas Cap Inv VII (D) AB ...
.|Revelstoke Cap Prt Co-Invst | ...

.|Revolution Ventures GP I ...
..|Revolution Ventures GP I .
..|Ridge Ventures IV, LLC
..|Ridge Ventures V, LLC
..|Swander Pace Capital VI, LP ...
..| Threshold Ventures IV GP, LLC
..|Trident Capital VIII, LP
.| TW Life Science Mgnt, Ltd.

-[Wind Point Partners IX, LP ....

CRV XIX GP, LP ..coeeiirraenns
Diversis Cap Prtns GP I, LP
EQT MID Mkt Europe, 2 Feeder

HGGC Fund IV GP, LP .....
Lerer Hippeau Vent Select IV
LS Power Partners |11 ..
LS Power Partners IV .
Maveron Equity Prtns VII, LP .

Revelstoke Cap Prtns I, LP ....
Revelstoke Cap Prtns |1, LP
RCP Fund I11 GP, LLC ......
Revolution Growth II1, LP
Revolution Growth IV, LP .

Will Ventures Il LLC ......

o |---- 1271972016 ...
. [----03/15/2013 ...
. |---.09/18/2017 ...
. |--..11/04/2018 ...
o |-e--02/1772021 ..
- [----02/03/2021 ...
o |[----09/29/2022 ...
....04/01/2022 ...
..06/10/2022 .
..07/17/2019 .
..08/11/2017 .
. [----09/26/2019 ...
. |---.07/15/2014 ...
. |--..08/14/2019 ...
o |eeen 1271372021 ..
. |---.02/26/2018 ...
o |---.11/07/2016 ...
. |---.05/06/2020 ...
...12/18/2020 ...

..06/10/2019 .
. 12/1172019 .
o |----06/22/2022 ...
o |----04/26/2023 ...
< [+--- 1072972020 ...
. |---.06/24/2016 ...
o |----0772172022 ...
...06/01/2015 ...

< |[----10/25/2013 ...
o[-+ 10713/2020 ...
. |-...07727/2018 ...
+|----08/15/2022 ...
o |- 1171672017 ...
o |e--- 1170372022 ...
. [---.04/08/2020 ...
....10/15/2012 ...
..04/18/2022 .
...11/09/2020 ...

.3
A
3
3
3
1
1
1
1
1
A
)
.3
1
3
3
3
3
3
3
3
)
A
)
.3
A
1
1
3
1
3
3
.3
)
.3
A
A
1
1
1
1
3
1
3
1
A
3

... 154,075 |...
.. 1,148,858 |...

... 54,832 |...

5,547,500
1,269,740
... 737,453

3,721,079

... 1,300,000 |...
... 4,425,000 |...
.. 2,135,000 |...

... 4,414,357 |...
... 1,368,750 |...
...8,516,108 |...
... 1,604,684 |...
... 8,450,000 |...
.. 1,194,363 |...
...486,894 ...

...914,986 |...
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STATEMENT AS OF JUNE 30, 2023 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
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
.|Wind Point Partners X-A, LP ... Chicago ..[Wind Point Investors X, LP .... o |---.09/15/2022 ... ...397,208 |... .6,352,935 |... ...0.008
. Windjammer Sr Equity V, LP Newport Beach ... .[Windjammer Cap Invest V, LLC .. ...08/05/2019 ... ... 109,347 |... 1,223,681 |...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 18,994,266 124,191,571
AEA Mezzanine Fund 1V, LP . [Stamford ... .| AEA Mezzanine Management ...07/23/2018 ... ...884,601 [...
Arrowhead Capital Fnd |11, LP . Greenwich Arrowhead Capital Fnd |11, LP 12/20/2017
Balance Point Capital Prtns V . Westport Balance Point Capital Adv V ..12/02/2021
BlackRock Global Infra IV A . Greenwich .. BGIF IV (GenPar), LLC .. ..12/16/2022 .
.|Caltius Partners VI, LP Los Angeles .. L[GPM VI, LP .|....06/27/2022 ...
..|Crescent Mezzanine Prtns VII .. . |Los Angeles .. ..|Crescent Mezzanine VII, LLC ... .|....09/28/2016 ...
.. [CRG Partners IV, LP Houston ..|CRG Partners IV GP, LP . |-..01728/2019 ...
.|Cyprium Investors IV, LP . . |Cleveland .|Cyprium IV Management LLC ... .|....06/16/2014 ...
.| Cyprium Investors V, LP ... Cleveland ..|Cyprium V Management LLC .... .|....08/15/2019 ...
..|Falko Regnl Aircraft Opp Il . St Helier .. ..|Falko RAOG GP Il Limited .... . |---.03/25/2019 ... ... 3,208,366 |...
.|GCG Investors VI, LP Chicago ..|GCG Investors VI GP, LLC .... .|....06/15/2023 ... ... 9,446,700 |...
.|Global Power Energy Infra 111 .... Greenwich .| GEPIF 111 ...04/05/2019 ... .. 1,512,298 |...
GMB Mezzanine Capital IV, LP Minneapol is Lakeside Capital Partners IV 03/27/2019 2,800,000
GMB Mezzanine Capital V, LP . Minneapol is Lakeside Capital Partners V 05/05/2023 8,996,274
Goldpoint Mezz Prtns IV, LP . New York ... Goldpoint Mezz Prtns IV, LP ..12/21/2015 1,203,719
..|GoldPoint Prtrs Priv Debt V ... . |New York ... ..|GoldPoint Prtrs Priv Debt V ... < |---.07/02/2020 ... 2,578,431 |...
.. |Midwest Mezzanine Fund V, LP . |Chicago .. ..[Midwest Mezz Mgm V, LLC .|....06/27/2013 ... ... 258,950 |...
..|MML Cap Partners Fund VI, . | London ... ..{MML Cap Partners VI GP Ltd .... o |---.12/04/2014 ... .473,721 |
..|MML Partnership Cap VII London ... ...[MML Partnership Cap VII, Sarl ... .|....09/17/2019 ... . ... 225,625 |...
..| PA DCOF 1 Darien ... ..| PADCOF |1 GP, LLC . |---.06/15/2017 ... ... 15,214 | ...803,220 |...
..|Peninsula Fund VII, LP .... Detroit .. ..|Peninsula Fund VI Mgmt, LLC . ]....02/13/2020 ... ... 1,334,076 |... ... 2,927,751 |...
..|Siguler Guff SBCOF, Il ... Boston ... .Siguler Guff SBCOF Il GP LLC ... o|e-e 1272172022 .. .. 6,495,000 |... .. 7,440,000 |...
.|Solace Cap Spl Situ Fund, LP ... Los Angeles .. .|Solace General Partner, LLC ... L. 1271972016 [ 2,912 |... ...616,087 |...
Tenex Cap Partners 111, LP .. New York ... Tenex Capital I11 GP, LP . ..04/23/2021 . 936,989 4,193,038
Yukon Cap Partners |11, LP Minneapol is Yukon Partners |11, LC . ..07/18/2017 . . 73,379 1,406,030
.. | Yukon Cap Partners IV, LP ... . |Minneapolis .| Yukon Partners IV, LLC . ...11/24/2020 ... 2,065,437 |... 1,297,372 |...
2599999. Joint Venture Interests - Other - Unaffiliated 21,155,266 85,375,501
.| Aegon LIHTC Fund 62, LLC Cedar Rapids . .| Aegon Community Invest 62 LLC ... ...04/15/2021 ... ...334,832 |... 6,589,386 |...
RAH Corp Ptrs Fund 57, LLC .. Great Neck . RAH Associates No. 57 LLC 08/12/2021 6,560, 186
Red Stone Equity-Fund 75, LP New York RSEP MM, LLC .. 12/28/2019 1,158,765
..|Red Stone Equity-Fund 84, LP New York RSEP MM, LLC .. ..04/26/2021 ... 5,461,415
..|UNC Intl Tax Cr Fund 44, LP . Irvine ... WINC Managing Partners 44 LLC ..03/29/2018 ... ... 499,209
.|UNC Intl Tax Cr Fund 49, LP . . | Irvine ... .| WNC Managing Partners 49 LLC .. ....08/13/2020 ... 1,498,875 |...
....................... WNC Intl Tax Cr Fund 52, LP .........cccooeeeeeiiiiiiiieeeeiiiiieeeeeeeee. [ [TVINE WINC Managing Partners 52 LLC .........cccooicueeeeiiiiiiiinneees fooieneee s eennnes |...08/17/2022 ... L eeeee...... 1,547,493
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 6,487,052 29,315,329
6099999. Total - Unaffiliated 46,636,584 238,882,401
6199999. Total - Affiliated
6299999 - Totals 46,636,584 238,882,401




STATEMENT AS OF JUNE 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3

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

¢'€03

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
36480#-10-9 ..... Garmark Partners |I, LP .. | Stamford . ... CT.. .| Income Distribution ....02/14/2006 ...|....01/18/2023 ... | ceeeeeeenieies |, . .. ..
91832%-10-3 ..... VSS Structured Capital |1, LP . ... | New York . ... NY.........| Other than Temporary Impairment .. |....06/01/2009 ...|....06/30/2023 ...|. . 168,500 |......(168,500)).. oo |ee..... 168,500 |..
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 168,500 (168,500) 168,500 (337,000)
................... AEA Small Business Fund 111 ........oeeverennn [New York cooeeviiiiiinniiiiniinnnns Return of Capital, Income ................. [....08/15/2016 ...[....06/30/2023 ... 3,020,366 |..(35,777,847) .. (35,777,847) ... 3,020,366

Amberbrook V11, LLC New York ... ...03/31/2016 ...|....06/29/2023 ...|.

.|Return of Capital N
..12/20/2019 .

.|ROC, Stock Sale, Income Dist

Amberbrook VII1, LP .. New York . .06/30/2023 ..

Bison Capital Partners IV, LP . Santa Monica . .|Return of Capital ... ..03/15/2013 . .04/20/2023 ..

Bison Capital Partners V, LP .. . | Santa Monica . .|Return of Capital, Income . ....09/18/2017 . .04/26/2023 ..

Bison Capital Partners VI, LP ... Santa Monica .... ...|Return of Capital, Income .... ....03/30/2023 ...|....06/29/2023 ...|.

Century Focused Fund 111, LP .. .| Stock Sale ....02/29/2012 ...|....06/29/2023 ...|.

Diversis Cap Partners |, LP ... . |Los Angeles .. .| Income Distribution ... ....07/17/2019 ...|....04/26/2023 ...|. e e e 1,272,703
First Reserve Fund XII1, LP ... . | Greenwich .|Return of Capital, Income . ....07/15/2014 ...|....06/30/2023 ...|.... 1,073,822 |...... 127,498
First Reserve Fund XIV, LP .... Greenwich .. .|Return of Capital ....08/14/2019 ...|....05/22/2023 ...|........ 26,185

Genstar Capital Partners IX, LP .... . | San Francisco ... .|Return of Capital, Income . ...09/03/2019 ...|....05/16/2023 ...|[.

....12/13/2021 ...|....06/12/2023 ...|.......
....02/26/2018 ...|....06/30/2023 ...|....... 356,890 |...... (604,946)..
....11/07/2016 . .04/28/2023 .. .(560,210)|..
..05/06/2020 . .05/25/2023 ..
....01/27/2015 . .06/29/2023 ..
... 12/12/2016 . .06/21/2023 ..
....07/11/2014 . .04/25/2023 ..
...06/10/2019 ...|....06/07/2023 ...|.

San Francisco ...
New York ...

Genstar Capital Partners X, LP
Goldpoint Prts Co-Invest VI LP ..
Gridiron Capital Fund 111, LP . New Canaan .
Gridiron Capital Fund IV, LP New Canaan .
HGGC Fund I, LP ......... Palo Alto
Lightyear Fund IV, LP New York .
LS Power Equity Partners |11 New York .

...|Return of Capital

.|ROC, Stock Sale, Income Dist ...
.|Return of Capital, Income .
.| Income Distribution ...
.|Return of Capital, Income .
.|Return of Capital, Income .
.|Return of Capital, Income .

P IO 356,890 P IO 654,150 |....... 654,150

.. 122,989 |.

...... (604,946))...
..(560,210)

(8,268))..
.. (34,492)(..

LS Power Equity Partners IV ... New York ... ...|Return of Capital, Income .... A (109,6833)]ccevveiiiiinn feereeiiiiiiins e o (109,633)... R
PA Co-Investment Fund |11, LP . . |Darien ... ...|Return of Capital, Stock Sale .. ....07/30/2018 ...|....06/29/2023 ...|. (267, 414) |- [ [ [ (267,414)... IR 563,705 |....... 563,705 |...
Partech Intl Vent VII, FCPI ... Paris .... . |Return of Capital ....06/24/2016 ...|....06/30/2023 ...|. (362,889)...cvvvveeeeens [eeeeeiiiiiieens feeeeeiiiiieeens feeees (362,889))...

Procuritas Cap Inv VII (D) AB . Stockholm .. ... |Return of Capital, ....07/21/2022 ...|....04/20/2023 ...|.

Revelstoke Cap Prtns I, LP ... Denver .| Stock Sale ....07/20/2018 ...|....04/20/2023 ...|. 2,127 |l

Revelstoke Cap Prtns |11, LP .. . [Denver .|Return of Capital, Income . ....12/29/2021 ...|....06/20/2023 ...|....... 219,245 |......(261,250)] . ceeerreeiiics Jooriiieneeiins Joeeiiiieeeeees [oeeeen(261,250) | [ 219,245 [l 219,245 |...

Revolution Growth I1, LP . Washington . .|Stock Sale, Income Dist . ....01/19/2012 . .06/29/2023 .. 109,416 ..109,416 |.

Revolution Growth II1, LP Washington . .|Return of Capital, Income . ...10/21/2015 . .06/01/2023 .. . 25,077

..10/25/2013 . .06/08/2023 ..
..11/16/2017 . .06/02/2023 ..
....02/27/2012 . .06/23/2023 ..
...04/08/2020 ...|....06/26/2023 ...|.

...10/10/2005 ...}....06/30/2023 ...|.

Revolution Ventures II, LP
SPC Partners VI, LP ..
Summer Street Capital II1, LP .
Trident VIII, LP

Washington . .| Income Distribution ...
San Francisco .|Return of Capital ...
Buffalo ..... K .|ROC, Stock Sale, Income Dist
Greenwich .. .|Return of Capital, Income

..514,067 |.

TW Life Science Innov VI, LP ... .. [Munich ... . |Other than Temporary Impairment .
Wind Point Partners IX-A, LP ..... ... | Chicago .. .| Income Distribution ...11/09/2020 ...|....06/29/2023 ...|. oo e |l I
1999999. Joint Venture Interests - Common Stock - Unaffiliated 9,228,766 2,742,472 2,742,472
................... AEA Mezz Fund 111, LP .coeveeieiiininneeennen [ Stamford oo e CTuueiiio | Stock Sale, Income Dist .......ccooeeeiies [-20.08/14/2013 ... 0471072023 ... |oeiiiiiieens [ooeeiiiiiiees feoeeeiiiieens [ e o e o 5,165 e | 5,165 |l 5,165

AEA Mezz Fund IV, LP Stamford . .| Income Distribution ... ....07/23/2018 ...|....04/20/2023 ...|.

AEA Middle Mkt Debt Fd II1, LP .. New York . .| Income Distribution ... ....12/14/2016 ...|....05/01/2023 ...|.

AEA Middle Mkt Debt Fd IV, LP . Stamford . ....| Income Distribution ....09/11/2019 ...|....05/01/2023 ...|.

ANC Capital 1V, SCSp London ... . |ROC, Stock Sale, Income Dist ... ....08/23/2018 ...|....04/28/2023 ...|.

ANC V SCA SICAV-RAIF London . | Income Distribution ....10/31/2022 ...|....05/16/2023 ...|.

Arrowhead Capital Fund |11, LP .. Greenwich .. .|Return of Capital, Income Dist . ...12/20/2017 ...|....06/19/2023 ...|.

....12/02/2021 ...|....05/10/2023 ...[.

..11/16/2017 . .06/09/2023 ..
..09/727/2021 . .06/14/2023 ..
..09/28/2016 . .05/05/2023 ..
...08/15/2019 ...]....04/28/2023 ...|.

.| Income Distribution ...
. |Return of Capital ...
.| Income Distribution ...
.|Return of Capital, Income Dist .
.| Income Distribution

Balance Point Cap Prtns V, LP . . | Westport ...
Bridgepoint Cr Opp II1, LP Stockholm ..
Crescent Cr Solutions VIII, . Los Angeles
Crescent Mezz Partners VII, Los Angeles
Cyprium Investors V, LP Cleveland

. 363,984
.274,418
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SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
Falko Rgnl Aircraft Opp II, LP .. St Helier . |Return of Capital ...08/25/2019 ...|....04/27/2023 ...|....... 902,051 |... (1,045,925)].. ... (1,045,925))... IR 902,051 902,051 |...
Falko Rgnl Aircraft Opp, LP St Helier .| Income Distribution ... .05/26/2023 .. e |
GCG Investors IV, LP ...... Chicago .. .|Return of Capital, Income Dist . .. .04/06/2023 .. .. (39,204)|..
GCG Investors V Aggregator .. Chicago Income Distribution ....09/03/2021 ...|....04/03/2023 ...|.
GCG Investors V, LP Chicago .| Income Distribution ... ....10/14/2020 ...|....04/06/2023 ...|.
Global Power Energy Infra | Greenwich .. .| Income Distribution ... ....09/26/2011 ...|....056/17/2023 ...|.
Global Power Energy Infra | ... Greenwich .|Return of Capital, Income Dist ... ....12/23/2014 ...|....06/22/2023 ...|.
Global Power Energy Infra Il . . |Greenwich .. .|Return of Capital, Income Dist ... ....04/05/2019 ...|....06/20/2023 ...|. JUT RO
GMB Mezzanine Capital III, LP . Minneapol is .| Income Distribution ... ....09/08/2015 ...|....05/09/2023 ...|. U 108,873
GMB Mezzanine Capital IV, LP .. . [Minneapolis ... .| Income Distribution ... ....03/27/2019 ...|....05/11/2023 ...|. P R 233,699
Goldpoint Mezz Prtns IV, LP ... New York ... .|Return of Capital, Income Dist ... ....12/21/72015 ...|....04/27/2023 ... | .eeeeeeeeii800 |eeeeneeea e (7)o e oo o e () s o800 e i800 [eeeeeeeees foeeeeeeeees e feeenns 143,728
GoldPoint Prtrs Priv Debt V New York . .|Return of Capital, Income Dist . ..07/02/2020 . .05/02/2023 .. .. 12,368
LBC Credit Partners V, LP ... Radnor .| Income Distribution ..07/17/2020 . .05/15/2023 .. | . 260,453
MC-Seamax Shipping Opp Fd, LP . Stamford . .|Stock Sale ............ ..06/22/2015 . .05/12/2023 .. .. 5,383,909 |.... 5,383,909
Midwest Mezzanine Fund V, LP . | Chicago .. .| Income Distribution ... ....06/27/2013 ...|....04/17/2023 ...|.
New Canaan Funding Mezz VI, LP ... New Canaan .... «...| Income Distribution ....11/23/2015 ...|....04/14/2023 ...|.
PA Direct Cr Opp Fund |1 Darien .|ROC, Stock Sale, Income Dist ... ....05/15/2017 ...|....04/07/2023 ...|.
PA Direct Cr Opp Fund 111 ... |Darien .| Income Distribution ....11/02/2020 ...|....04/17/2023 ...|.
Partners Gr Direct Mezz 2011 .. ... | St Peter Port ... . |Return of Capital, Income Dist . ....12/11/2012 ...|....06/29/2023 ...|.
Peninsula Fund VI, . |Detroit .| Income Distribution ....11/16/2015 ...|....06/27/2023 ...|.
Siguler Guff Distress Opp I ... New York ... .|Stock Sale, Income Dist . ....11/12/2008 ...|....06/28/2023 ...|.
Siguler Guff SBCOF, Il .|Return of Capital, Income Dist . ....12/05/2019 ...|....06/30/2023 ...|.
Solace Cap Spl Situ Fund, LP Los Angeles .| Income Distribution ... ..12/19/2016 . L06/26/2023 ... ]eeeieeiiiieeiies e
Summit Partners Sub Debt IV-B . Boston .|Return of Capital ..04/01/2011 . .04/19/2023 .. .. (35,409)]..
Superior Fund, LP ........... Detroit .| Stock Sale ......... ..10/09/2007 . .06/26/2023 ..
Tenex Cap Partners |11, LP New York . .| Income Distribution .05/05/2023 ..
Varde Fund IX, LP ..... Minneapol i's .| Income Distribution .. .06/30/2023 ..
Varde Fund VIII, LP .. Minneapolis ... .| Income Distribution ... ....01/02/2007 ...|....06/30/2023 ...|.
Varde Fund X, LP Minneapolis ... ...| Income Distribution ... ....06/30/2011 ...|....04/21/2023 ...|. ..
Varde Fund X111, LP .. Minneapol is ... ..|Return of Capital ....10/19/2018 ...|....05/19/2023 ...|.......875,757 |... (1,067,842)|.. ... (1,067,842)|... R 875,757 |....... 875,757
Varde XII, LP .. [Minneapolis .|Return of Capital ....11/17/2016 ...|....05/22/2023 ...|....... 329,778 |......(623,589)|....oeererriis |oorrereiiiiis oo oo (623,589)|... IR 329,778 |....... 329,778 |... JUUTR FOURRRROURR IR .
Yukon Capital Partners IV, LP . ... |Minneapolis ... .|Return of Capital, Income Dist . ...11/24/2020 ...)....06/28/2023 ...|. S T Oy FETTTCUTTOUTPPPTN PO 129,549 |... N T 129,549 |....... 129,549 |...
2599999. Joint Venture Interests - Other - Unaffiliated 3,581,191 [ (4,889,572) 3,581,191 9,841,397 6,260,206 [ 6,260,206
401378-AB-0 Guardian Life In Co of America .. New York ... .|Direct ... ... 12/19/2017 ...|....06/30/2023 ...|........ (3,713)[... o | . . .
401378-AD-6 . Guardian Life In Co of America New York . .|Direct .06/30/2023 .. .4
575767-AL-2 . Mass Mutual Life Insurance Springfield .|Direct .06/30/2023 .. .3
575767-AN-8 . Mass Mutual Life Insurance Springfield .|Direct .06/30/2023 .. .20
575767-A0-1 . |Mass Mutual Life Insurance Springfield .|Direct .06/30/2023 .. .. (2,589)
575767-AR-9 ..... [Mass Mutual Life Insurance .. Springfield .|Direct .06/30/2023 .. ... 256 . 163,200
638671-AL-1 . Nationwide Mutual Insurance Co Columbus . .|Direct .06/30/2023 .. .. (8,303) .371,250
64952G-AE-8 New York Life Insurance Co .. Newark .|Direct .06/30/2023 .. .. (4,576) .. 34,515
64952G-AF-5 New York Life Insurance Co Newark .|Direct .06/30/2023 .. .. (1,082) .. 10,125
649526-AT-5 New York Life Insurance Co .. New York . .|Direct .06/30/2023 .. .. (9,768) . 187,500
668138-AA-8 . Northwestern Mutual Life Ins Milwaukee .|Direct .06/30/2023 .. .(16,360) .
668138-AC-4 ..... [Northwestern Mutual Life Ins Mi I waukee .|Direct .06/30/2023 .. ...(20)
69448F-AA-9 ..... [Pacific Life Insurance Co ... Omaha ..... .|Direct .06/30/2023 .. 199
878091-BD-8 . Teachers Ins & Annuity Assoc New York . .|Direct . . .06/30/2023 .. .2
878091-BF-3 ..... Teachers Ins & Annuity Assoc .. New York . .|Direct ... ....02/15/2018 ...]....06/30/2023 ...|. .(21,988))...
95765P-AA-7 ..... Western & Southern Life Ins Co Cincinnati .... .|Direct ... ....01/17/2019 ...|....06/30/2023 ...|. L343
95765P-AE-9 ..... Western & Southern Life Ins Co Cincinnati .... .|Direct ... ...04/27/2021 ...|....06/30/2023 ...|. L1221
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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 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
2799999. Surplus Debentures, etc - Unaffiliated (67,450) 67,450 67,450 2,921,979
... | Aegon LIHTC Fund 55, LLC .. Cedar Rapids .... Direct ... ....09/14/2018 ...|....06/30/2023 ...|....... 218,779 |...
Aegon LIHTC Fund 62, LLC .. Cedar Rapids .... Direct ... ....04/15/2021 ...|....06/30/2023 ...|....... 195,616 |...
Cinnaire Fund Housing LP 31 . Lansing Direct ... ....10/03/2016 ...|....06/30/2023 ...|. .225,868 |...
Cinnaire Fund Housing LP 38 . Lansing .. .|Direct ..11/09/2022 . .06/30/2023 .. .. 97,637
RAH Corp Partners Fund 57, LLC Great Neck . .|Direct .06/30/2023 .. . 385,284 ..(385,284)].
RBC Tax Cr Eqy Natl Fund-28 LP Char lotte .. .|Direct . .06/30/2023 .. . 220,055 ..(220,055)). .
RBC Comm Inves Natl Fund 31 LP .. Charlotte .[Direct ... ....05/27/2021 ...|....06/30/2023 ...|....... 195,514 |...
Red Stone Equity-Fund 75, LP New York ... .[Direct ... ....12/19/2019 ...|....06/30/2023 ...|....... 183,498 |...
Red Stone Equity-Fund 84, LP New York ... .[Direct ... ....04/26/2021 ...|....06/30/2023 ...|....... 162,575 |...
WNC Institl Tax Cr Fund 44, LP Irvine ... .[Direct ... ....03/29/2018 ...|....06/30/2023 ...|....... 226,524 |...
... |WUNC Institl Tax Cr Fund 49, LP .. |Irvine ... ....|Direct ... ....08/10/2020 ...|....06/30/2023 ...|....... 231,860 |...
................... WNC Institl Tax Cr Fund 52, LP ...o.oooveeeeenn [ITVINE torriiiiiiiiiiiiiiiecieinnns Direct ...03/17/2022 ...|....06/30/2023 ...J....... 196,887
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 2,540,097
................... [MN Lite Ins Co Rabbi Trust ..ooocooooeeercereere |Ste PAUL oovrereerersrseessesne ooseeres MNovreoreos | 2168 Within 1USE ovovwoorersreersrsress Joeen01/01/1994 ... [....08/30/2028 .. |ovvevves 88,405 [oovuoreerueruene fooeeesrssessens Joesessesnosnes Jooresroseesnerns Jooseeseesnesnene Jooesesneeereee Jooneeeee 88,405 Jooverres 66,710 osrorroruecuene Jooeeeeee (1,695)]-.vevvee (1,695)]........ 31,842
5899999. Any Other Class of Assets - Unaffiliated 68,405 68,405 66,710 (1,695) (1,695) 31,842
................... [Allied Wealth Part (Langdon) .............c.cce. |PAFSIPPANY .ovoveeveeeersessesresres fooseeseeedMsesneee | PriNGipAl reduction payment .....ooee. |oees12/23/2009 ... [...08/30/2028 .. |ovveeveee 8,016 [oovuorueruerere Jooeeeeresresrees Jorseesrosmosnes Jooresrosmosnerns Jooseereesesnere Jooesesneresee Jooneereee 8,016 Jooverrees 8,016 foerrrrorreruene |oresreerereres Jooreeeeereseres Joeceeceeec, 743
5999999. Any Other Class of Assets - Affiliated 8,016 8,016 8,016 4,743
6099999. Total - Unaffiliated 12,857,828 | (45,742,494)| (2,472,647) 249,291 (48,464,432) 10, 135,890 19,136,873 9,000,983 9,000,983 10,554,104
6199999. Total - Affiliated 8,016 8,016 8,016 4,743
6299999 - Totals 12,865,844 | (45,742,494)| (2,472,647) 249,291 (48,464,432) 10, 143,906 19, 144,889 9,000,983 9,000,983 10,558,847
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STATEMENT AS OF JUNE 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38379A-QY-9 ......... GNR 2014-026 LZ — CMO/RMBS .....ceveeeeeeeeenneeeeeenne e e e eeene e e e eeenne e e e e eenn e e e e eennnneeeennnn | oeevvnnnninnens Jennid 06/01/2023 ..... Capitalized Interest ... 120,418 |. 120,418 |...
912810-TL-2 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiiii e cevni e ennn s s ennna s s nnnnnnns | aeeeennnnnnenes [onnnd 05/10/2023 ..... Various ... 17,201,821 . .... 16,700,000 |...
912810-TN-8 ......... UNITED STATES TREASURY ....eeeeeiieeeeeeeee e e eeen e e e ee e e e e e e e e e e e e e e ennna e e e eennnnnns | oevevnnnninnnes Joennnd 06/21/2023 ..... Various .... 19,004,075 |. .... 19,700,000 |...
912810-TS-7 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e crvi s sennni s s ennnnnns | aeeeeennnnnenes fonnnd 06/21/2023 ..... J P MORGAN SECURITIES .. ... 15,531,113 |. .... 15,800,000 |...
91282C-GM-7 ......... UNITED STATES TREASURY ....eeeeetiieeeeeeee e e e eeen e e e ee e e e e e e e eenne e e e e ennnaneeeennnnnns | oeeevnnnninenes Jonnnd 05/09/2023 ..... GOLDMAN SACHS ... e e eeeeee e e e e eeeee e e e e eeeee e e e e eme e e e e e ennne e e e eemnna e e eeennnnnaeeeennnnnnaeeennnnnn reeennnnaseeermnnnnneeeenmnnnaerees Joemmnnnaereemnnnnannees 5,088,266 |....ceeeevnnnnieeaenns 5,100,000 |...
912820-HA-2 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiii e cnni e esnni s sesnnn s s nnnnnnns | aeeeennnnnnenes founnd 05/10/2023 ..... L T 5 L R KPP . 0 < Y- 27228 FE . 6,200,000 |...
91282C-HB-0 ......... UNITED STATES TREASURY ....eeeeeiiie e eeeee e e e eeen e e e e ee e e e e e e e e e e e e e e ennnn e e eennnnnns | oeeevnnnninnnns Joennnd 06/28/2023 ..... BARCLAYS CAPITAL ... 9,996,797 |. ....10,200,000 |...
91282C-HC-8 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e crvi s sennni s s ennnnnns | aeeeeennnnnenes fonnnd 06/21/2023 ..... Various ... 43,105,928 |. .... 44,300,000 ...
91282C-HD-6 ......... UNITED STATES TREASURY ....eeeeeiii e eeeeee e e eeen e e e ee e e e e e e e e e e nnnn e e e e e nnna e e eennnnnns | oeeevnnnnnnenns Jonnnd 06/21/2023 ..... GOLDMAN SACHS ... e e eeeeee e e e e eeeee e e e e eeeee e e e e eme e e e e e ennne e e e eemnna e e eeennnnnaeeeennnnnnaeeennnnnn reeennnnaseeermnnnnneeeenmnnnaerees Joemmnnnaereemnnnnannees 2,181,781 [ 2,200,000 |...
912820-HE-4 ......... UNITED STATES TREASURY .....iiiiuuenniiiiiiuuiniiiiiiiiiniieiiisnineeeeisnnnseseesnnnssessessnnnsesseessnnns | aeeeeensnnnenes |ousssd 06/21/2023 ..... Var ious ... 18,002,248 |. ... 18,200,000 |... .. .
0109999999. Subtotal - Bonds - U.S. Governments 136,558,070 138,520,418 708,402 XXX
313206-C3-2 ......... FH SB8190 — RMBS ...cevveiiiiiiii i rnnnnnnes | aeeeeenniineees [onnnd 05/10/2023 ..... L R R RO 4,492,331 [ooooiiiiiiiiiiiiinnns 4,502,885 |..evvuniiiiiiiieiiinnaans 8,443 [1.A e
313206-DK-3 . o [FH SBB20B = RMBS .....eeeeeeeei e e e eeen e e e e een e e e e e e e e e e e e ee e e eennn e e eennnnnes | eeeeririienens e 06/22/2023 ..... WELLS FARGO SECURITIES LLC .... .. 6,619,518 |.
3137H5-PQ-4 ......... |FHR 5195 CZ - CMO/RMBS . 06/01/2023 Capitalized Interest
3140XJ-3A-9 . .. |FN FS3492 - RUBS . 06/02/2023 GOLDMAN SACHS ...
3140XK-FV-7 . ..|FN FS3779 - RMBS ... 04/01/2023 WELLS FARGO SECURITIES LLC .
35563P-25-7 ......... [ SCRT 2021-2 MTU = CMO/RUBS .....eereeeeeeeeeneee e e eeene e e e e e e e e e e enn e e e e e e e e e e e nnnneeeennnn | evvnnnnnennnnnn [oeeend 06/01/2023 ..... Capitalized Interest
35563P-2U-2 ......... [ SCRT 2021-2 MBU — CMO/RMBS ........oumniiiiiimiiiiiiiiiiie e esnna e e ennns | eennnnneeeeenns [oonesd 06/01/2023 ..... Capitalized Interest ... .
35563P-5A-3 ......... [ SCRT 2021-3 MBU = CMO/RVBS .....ceereeeeeeeeneeeeeeeene e e e e e et e e e eenn s e e ee e e e e e ennn e e eennnn | evvnnnnnennnnnn [eeeend 06/01/2023 ..... Capitalized Interest ... ... 61,929 |
35563P-HG-7 ......... SCRT 2018-4 MB — CMO/RMBS ......covvnniiiiiiiiiiiiiiiii e erne s senni s eeennnns | eeeeeenninneees fonnnd 06/01/2023 ..... Capitalized Interest .......cooiiiiiiiiiiiiiiiii s [ s e 2,048 |.
35563P-IM-8 ......... SCRT 2019-4 MB = CMO/RMBS ......eeeeeeeeeeeeene e e e eeen e e e e eenn e e e eenne e e e eennne e e e eennnneeeeenns | oevevnnnninnnes Joennid 06/01/2023 ..... Capitalized Interest ... ... 93,234 |.
35563P-8D-2 .. .| SCRT 2020-3 MB = CMO/RMBS .....eveniiiiiiiiieeeieii e eevai e e e enni e s eennnans | eennnneeeeenns [oened 06/01/2023 ..... Capitalized Interest ........ooiiiiiiiiiiiiiiiiii s [ e 5,256 |.
35563P-VB-2 . .. [ SCRT 2021-1 MBU = CMO/RMBS ......eeeeueieeimnnunseernnnnnasreeennnnnaseernnnnnsseennnnnnsseernnnnnsseennns | seserrsnnnsnnes |oennns 06/01/2023 ..... Capitalized Interest ... ... 13,031 |.
0909999999. Subtotal - Bonds - U.S. Special Revenues 12,765,226 12,812,582
00164V-AE-3 ......... AMC NETWORKS INC ... eeeeeee e e e eeee e e e e e e e e e e e e e e e e e e e nnns e e e e emnn e e e e ennnnnneeeennnn | oeeevnnnninnnns Jonnnd 06/14/2023 ..... FORT WASHINGTON ... eeeeeeieeeeeeeie e e e eeeeee e e e e emeee e e e eemnnaeeeemnnnnaeeeeennnnaaeeeennnnnaseennnnn  |reernnnnneeeernnnnaneeeennnnnaeeees Joemnnaeereemnnnaneeeennes 247,983 |eeeeeeeeeeeeee e 281,000
00179V-AB-2 ......... AMSR 2021-SFR2 B = CMBS/RMBS .......cevvuniiiiiiiiiiiiiiiiii e crrii e cevni e snnnnnnnees | aeeeeennnineees fonnnd 05/24/2023 ..... WELLS FARGO SECURITIES LLC . .. 3,910,191 |. .. 4,400,000 |...
019579-AA-9 ......... ALLIED UNIVERSAL HOLDCO LLC ....eeeeeeeiaeeeeeeeneeeeeemnie e e e eeennneeeeerenneeeeeennnneeeennnnnnnees | oevvvnnnninnnns Jonnid 06/05/2023 ..... FORT WASHINGTON
030981-AM-6 ......... AMERIGAS PARTNERS LP .... 05/22/2023 ..... FORT WASHINGTON
03236X-AB-3 . .| AXIS 2022-2 A2 - ABS . 06/22/2023 BNP PARIBAS SECURITIES CORP. 7,496,642 7,542,061
03236Y-AB-1 . .| AXIS 231 A2 - ABS .. 06/22/2023 BMO CAPITAL MARKETS .. 1,499,780 1,500,000
05366D-AA-6 . ..| AVIATION CAPITAL GROUP LLC 06/21/2023 FORT WASHINGTON ... .. 307,748 ..310,000
05550M-AS-3 . .. |BBCMS 2019-C3 A3 - CMBS ... BARCLAYS CAPITAL 13,467,005 14,648,000
05553R-AC-4 ......... |BBCMS 23C19 A5 - CMBS BARCLAYS CAPITAL ... .. 7,724,887 |. .. 7,500,000 |.
055988-AC-3 . L. [BMO 2305 A4 = CMBS .....oevvrieiiiiiiiie e e srnnaneeees | eeeeennnneeees [onn 05/24/2023 ..... BMO CAPITAL MARKETS .. ... 25,249,993 |. .... 25,000,000 ...
05631#-AA-0 ......... BSCH ISSUER 11 = ABS ...eeeeieieeeeeeene e e eeeeee e e e e ennne e e e eeennn e e e eernnnneeeernnnneneennnnnnnees | sevevnnniinnnns Jonnnd 04/17/2023 ..... CITIGROUP GLOBAL MARKET .... 19,712,857 |. ... 19,712,857 |...
056318-AA-2 ......... Lo I S I U [SSUUUUURRRRUUUI RN 04/17/2023 ..... CITIGROUP GLOBAL MARKET .... 10,287,143 |. .... 10,287,143 |...
05632*-AA-3 ......... BSCH 11 ISSUER | eeeeeeeie e eeee e e e e e e e e e e e nne e e e e e mnn e e e ennnnneeeennnn | oeeevnnnninnens Jonnnd 06/15/2023 ..... CITIGROUP GLOBAL MARKET .....seeeeeeeeenueeeeeemniaeeeeemen e e eeemnnneeeeemnnnaeseeennnnaeeennnnnnaeee reeennnnaseeeemnnnnseeeennnnnaerees Joemnnnnanmeemnnnnnnnees 3,683,721 |oeeeeiiiiieeiies 3,683,721 |...
05632*-AC-9 ......... Lo T T S RN [SSUUUUURRRUUUI RN 06/15/2023 ..... CITIGROUP GLOBAL MARKET .....vveeniiiiiininsiriiiniis s siisii s e s sesnis e s srsnni s s s e nnnnnssssnnnnnnnees [oesennnninnesennnnnnessennnnnenees Joiinnnnnrnn, 5,986,047 |..evvveiiiiiiiiinnns 5,986,047 |...
056320-AA-1 BSCH 11 ISSUER 11 06/15/2023 ..... CITIGROUP GLOBAL MARKET
05632@-AC-7 . ..|BSCH I ISSUER I .. 06/15/2023 CITIGROUP GLOBAL MARKET ..
065403-BC-0 . ..| BANK 2019-BNK17 A4 - CMBS 06/01/2023 WELLS FARGO SECURITIES LLC .
06541W-AX-0 . ..| BANK 2017-BNK5 A5 - CMBS . 06/21/2023 WELLS FARGO SECURITIES LLC .
06683*-AA-9 . ..|BANTECH 13 25 - ABS .. 04/03/2023 Capitalized Interest ...
073170-AJ-4 . .| BAYTEX ENERGY CORP ... 04/20/2023 FORT WASHINGTON ...
07336D-AV-3 BBCMS 23C20 A4 - CMBS 06/21/2023 ..... BARCLAYS CAPITAL ...
080555-AF-2 BELO CORP 05/26/2023 ..... FORT WASHINGTON ...
08162C-AC-4 . .| BVARK 2018-B6 A3 - CMBS 06/30/2023 Various ........
093645-AJ-8 BLOCK COMMUNICATIONS INC ..iieveeniiiiiuenniiiiiinnnsiesiisat s s e s tesii s e ssesainssssesannnssesennannns 05/15/2023 ..... FORT WASHINGTON ...
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09624H-AA-T7 ......... BLUEL INX HOLDINGS INC ....eeeeeeeneeeeeeenee e e e e eeeie e e e e eeeeee e e eeeene e e e eennne s s e eennnneeeeennnnnns | oeeevnnnninnnns Joonnad 05/17/2023 ..... FORT WASHINGTON 4.A FE
12189L-BJ-9 ......... BURL INGTON NORTHERN SANTA FE LLC .evvvniiiiiiiiiiiiiiiiin i essennnneneees | eeeeeenniineees fonnnd 05/09/2023 ..... WELLS FARGO SECURITIES LLC .
12527G-AD-5 ......... CF INDUSTRIES INC .eeeeeeeemenieeeeeenne e e eeeeee e e e eeenne e e e eeennn e e e eemnnnnseeennnnneeeennnnnnnnes | sevevnnniinnnes Joennnd 06/21/2023 ..... Various N
12595X-AT-0 ......... CSAIL 2018-CX12 A4 = CMBS ....cevvnniiiiiiiiiiei i s e ernna e ennnnnns | eeeeeennnnneees [onnid 06/01/2023 ..... BANK OF AMERICA MERRILL LYNCH 7,355,804 |oovviniiiiiiiiis 7,735,000 |...
12781*-AA-8 KIEWIT CORPORATION - ABS 06/12/2023 ....25,000,000 |. ....25,000,000 ...
13648T-AD-9 . ..| CANADIAN PACIFIC RAILWAY CO C.. 04/19/2023 Exchange .. 8,815,846 |. .10,000,000 |.
13648T-AE-7 . ..| CANADIAN PACIFIC RAILWAY CO C.. 04/19/2023 Exchange . 22,520,156 |. .23,200,000 |.
13648T-AF-4 . ..| CANADIAN PACIFIC RAILWAY CO C.. 04/19/2023 Exchange -
13648T-AH-0 . .| CANADIAN PACIFIC RAILWAY CO C.. 04/19/2023 Exchange ..
14043G-AD-6 COPAR 2022-2 A3 - ABS 06/29/2023 ..... WELLS FARGO SECURITIES LLC .
14314Q-AC-8 CARMX 2021-2 A3 - ABS .. 05/11/2023 ..... J P MORGAN SECURITIES ..
143140-AD-6 . .. | CARMX 2021-2 A4 - ABS 06/27/2023 BMO CAPITAL MARKETS ....
14315F-AE-7 . ..| CARMX 2020-3 A4 - ABS 05/10/2023 MITSUBISHI UFJ SECURITIES
14315F-AF-4 . ..| CARMX 2020-3 B - ABS . 04/14/2023 Various ......ceeveveeennnnn
14315F-AG-2 . ..| CARMX 2020-3 C - ABS . 06/22/2023 J P MORGAN SECURITIES
14315V-AG-7 . ..| CARMX 2020-2 C - ABS . 05/22/2023 J P MORGAN SECURITIES ..
14316H-AE-2 ......... CARMX 2020-4 B = ABS ....eeeeeeeeeeneieeeeeennneeeeeennnnaeeeeennnneeeeennnnneeeennnnneneennnnnnneeeennn | seeernnniinenes oo 06/30/2023 ..... J P MORGAN SECURITIES
14317H-AC-5 ......... CARMX 2022-2 A3 = ABS .....eivviiiiiiiiiiiiee i erri s enann e snnnna s nnnnnnnees | aeeernnninneees o 06/22/2023 ..... MITSUBISHI UFJ SECURITIES
143658-BL-5 ......... CARNIVAL CORP ... eeeeeeeeeeeeemene e e e e emnee e e eeemnne e e e eennna e e e eennnnaeeeennnnneeeennnnnnneeennnnns | seevvnnniinnnns Jonnad 06/28/2023 ..... FORT WASHINGTON
143658-BN-1 ......... L0 RN [SSUUUUURRRUUUIN RN 05/22/2023 ..... FORT WASHINGTON .
14687J-AE-9 ......... CRVNA 2021-P3 A3 = ABS ....eeeeeiieeeeeeenie e e e eeen e e e e eenne e e e e enns e e e e ennnn e e e eennnnneeeennnnnns | seeernnninnens Jonnid 06/30/2023 ..... DEUTSCHE BANK ...
14687K-AD-8 ......... CRVNA 2021-P4 Ad = ABS .....iiiiiiiiiiiiiiii e rnnn e ennna s ennnanns | aeeeeenniineees [onnid 06/27/2023 ..... DEUTSCHE BANK ...
14688D-AC-5 ......... CRVNA-22P1-A3 - ABS ...06/22/2023 ..... RBC DAIN RAUSCHER 02,758,266 |eeenniiieiiiiies 2,850,000 |...
14688E-AD-1 ......... CRVNA 23P1 A4 - ABS ...06/29/2023 ..... BNP PARIBAS SECURITIES CORP. .. 3,428,488 |...ovvniiiiiiiiins 3,451,000 |...
161175-BZ-6 . ..| CHARTER COMMUNICATIONS OPERATING LLC . 06/01/2023 GOLDMAN SACHS ........ccceu.. 1,527,338 |. 2,300,000 |.
164110-AP-6 . ..| CHENIERE ENERGY PARTNERS LP . 06/06/2023 MORGAN STANLEY & COMPANY . . 14,966,100 |. . 15,000,000 |.
17331L-AA-5 . ..| CGCMT 23PRM3 A - CMBS ... 06/15/2023 CITIGROUP GLOBAL MARKET
17888H-AA-1 ......... CIVITAS RESOURCES INC ...evvveniiiiiiiiiiiiiiiiiis et crnsi e ernni s ssnnans s snnnnnsseenns | aeeeeennnnneees founnd 06/22/2023 ..... FORT WASHINGTON
17888H-AA-1 ......... CIVITAS RESOURCES INC ...eeeeeeeeeenieeeeeeene e e eeeeeie e e e eeenneeeeemnnneeeeennnnneeeeennnnneeeenns | sevevnnniinnnes Jonnnd 06/22/2023 ..... BANC OF AMERICA SECURITIES .... ....10,000,000 |. ....10,000,000 |...
17888H-AB-9 ......... CIVITAS RESOURCES INC ...evvveniiiiiiiiiiiiiiiiiis et crnsi e ernni s ssnnans s snnnnnsseenns | aeeeeennnnneees founnd 06/22/2023 ..... BANC OF AMERICA SECURITIES .... ....10,000,000 |. ....10,000,000 ...
198280-AH-2 ......... COLUMBIA PIPELINE GROUP INC ....eeeeeereeieeeeeenneeeeeeene e e e eeenne e e e e eenn e e e eenneeeeeeennnnnes | oevevnnnninnnes Jonnnd 06/23/2023 ..... GOLDMAN SACHS ... .. 25,755,910 | ...26,000,000 |...
20848V-AA-3 ......... CONSENSUS CLOUD SOLUTIONS INC ...vvvveiniiiiiiiiieeeceiii e cceniie s s cenni e s eevnin e sennnnnseeens | aeeeeennnnnenns Jounsd 06/22/2023 ..... FORT WASHINGTON .
224044-CP-0 ......... [ COX COMMUNICATIONS INC .....ueeeeeeenneeeeemnnaeeeeemnee e e e eemnnne e e eeennnaeeeeenennaeeeeennnnneeeennnn | sevssnneneennn [eneees 06/22/2023 ..... GOLDMAN SACHS ...
260543-CR-2 ......... [DOW CHEMICAL CO ...ovvvvriniiiiiiiii e ciiii st rar e e s raai s s senan s e s snnnnns s s s snnnnnnes | eennnnneeeeenns [ooned 06/21/2023 ..... GOLDMAN SACHS ...
260543-DH-3 ......... [DOW CHEMICAL €O ...eeeereneeeeienee e e e eeeene e e e eemnn e e eeemnnne e e eemnnna e e eennnnneeeeennnnneeeennnnnnnes | sevssnneeennns [eneees 06/22/2023 ..... BANC OF AMERICA SECURITIES .
268858-AK-6 . ..| EQM MIDSTREAM PARTNERS LP 06/12/2023 FORT WASHINGTON .............
286857-G@-0 . ..| ELIZABETHTOIN GAS CO ... 05/18/2023 KEYBANC CAPITAL MARKETS
29103C-AA-6 . ..| EMERALD DEBT MERGER SUB LLC 05/04/2023 FORT WASHINGTON ..........
29373M-AC-3 ......... EFF 213 A3 = ABS e eeeeiiee e e e eeeee e e e e e e e e e e ennn e e e ennn e e e ernnnn e e eennnnnneneennnnnnnnes | seeerrnniinenes oo 05/11/2023 ..... CITIGROUP GLOBAL MARKET ..
20374G-AB-T7 ......... Lo S R [ RN 05/23/2023 ..... SANTANDER INVESTMENTS N
29375J-AB-0 ......... EFF 2022-1 A2 = ABS .. ieeeeeiee e e e eeee e e e e eenn e e e e ennne e e e e ennnn e e e ennnn e e eennnnneneeennnns | seeernnniineens oo 06/29/2023 ..... J P MORGAN SECURITIES 980,992 |eeriiiiieeeeiiees 1,007,558 |...
29375N-AB-1 Lo S R [ RN 06/27/2023 ..... L 0 o R RO 2,993,438 [...ccovviniiiiiinnnnns 3,000,000 |...
29660N-AB-5 . .| ESPAI BARA, FTA - ABS 05/30/2023 GOLDMAN SACHS ... . 23,000,000 |. . 23,000,000 |.
29660N-AC-3 Lo T - R [ (AR IR 05/30/2023 ..... GOLDMAN SACHS ... ....42,000,000 [. ....42,000,000 ...
33767W-AA-1 ......... FKH 2021-SFRT A = RMBS ...t eeeeee e e e e e e ee e e een e e e ennn e e ennnnnneees | aeeernnniinenes Jennnd 06/29/2023 ..... INTL FCSTONE PARTNERS, LLP . 4,396,163 |eevveneieeinnnins 5,020,376 |...
34531IN-AA-4 ......... FORDR 2020-REVT A = ABS ....iiiiiiiiiiiiiiiie e ensn s snnnn s snnnnnnes | aeeeeennnneees fonnnd 06/28/2023 ..... MITSUBISHI UFJ SECURITIES ..vveeiiiiiiiieiiiiiiiie e s rrnni s resii s s nnnnnnnees oreernnnnnnnesrnnssnnnesnennnnees [oevennnnnnneennnnnees 2,849,179 | 3,022,000 |...
34532R-AA-4 ......... |FORDR 2018-REV1 A - ABS 05/23/2023 ..... BNP PARIBAS SECURITIES CORP. .. 9,000,000 |...
34960P-AB-7 . .| FORTRESS TRANSPORTATION AND INFRASTRUCTURE INVESTO 05/23/2023 FORT WASHINGTON ... .. 180,550 |. .. 184,000 |.
34965K-AA-5 FORTREA HOLDINGS INC ... 06/12/2023 ..... Various ... 3,592,000 J..evvuuiiiiiiiinines 3,592,000 |...
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362525-AV-9 ......... GSMS 2019-GC38 A4 = CMBS ....eeeeeeeeeeeeene e e e eeene e e e eeene e e e e eenn e e e eennn e e e eennnneeeeennnns | ceeernnninnnes Jennid 06/27/2023 ..... WELLS FARGO SECURITIES LLC 695,000 |...
36255N-AT-2 ......... GSMS 2018-GS9 A4 — CMBS ......eevuniiiiiriiiieiiiiin e rrrni s ernai e ennnn s nnnnnnnes | aeeeeenniieeees foinn 06/23/2023 ..... BANK OF AMERICA MERRILL LYNCH ... .. 5,385,000 |...
36262X-AF-1 ......... GMALT 2021-3 € = ABS .eeeeeeeeeeneeeeeeeene e e e eeens e e e e eenn s e e e eenna e e e eeennaneeeeennnnnneeeennnns | seevvnnniinnens Jonnad 05/23/2023 ..... BNP PARIBAS SECURITIES CORP. .. 5,250,000 |...

B T K P [P S 06/07/2023 ..... FORT WASHINGTON

380149-AF-1 ......... GMCAR 212 C = ABS et eineeees | eeeeeninenees [eeed 06/22/2023 ..... WELLS FARGO SECURITIES LLC .

380355-AD-9 . .. | GOEASY LTD ........... 05/17/2023 FORT WASHINGTON ...

389284-AA-8 . ..| GRAY TELEVISION INC 06/06/2023 FORT WASHINGTON .

410345-AL-6 . .. | HANESBRANDS INC ..... 06/06/2023 FORT WASHINGTON .

418751-AB-9 ......... HAT HOLDINGS | LLC eeeeeiiieeeeeee e e e | eeeeeniiienees [eeeed 05/16/2023 ..... FORT WASHINGTON ... K
437927-AB-2 .......... HAROT 2023-2 A2 = ABS .....vviiieeiiiiiiiie e ettt e e snnnnns | ceeeennnneees [oend 05/23/2023 ..... BARCLAYS CAPITAL .. 11,999,281 |.
43811J-AC-1 ......... HAROT 2021-2 A3 = ABS ..eeeeieiiie e enns | eeeeeniienees [eend 05/22/2023 ..... MITSUBISHI UFJ SECURITIES ... 3,758,675 |.
448978-AD-8 ......... HALST 2022-C A3 = ABS .eeiiiiiieeeiiiii ettt snns | ceeeeniineeees [oend 06/02/2023 ..... BNP PARIBAS SECURITIES CORP.

451102-BII-6 ......... ICAHN ENTERPRISES LP ... [ e [ 06/07/2023 ..... FORT WASHINGTON

45258L-AA-5 ......... IMOLA MERGER CORP .. 06/06/2023 ..... FORT WASHINGTON

46656P-AA-2 ......... JABIL INC ...04/10/2023 ..... J P MORGAN SECURITIES ..

475795-AC-4 ......... JELD-HEN INC ... ...04/27/2023 ..... FORT WASHINGTON .

482480-AN-2 . ..|KLA CORP ........ GOLDMAN SACHS .

498894-AA-2 . ..|KNIFE RIVER HOLDING CO . Various ...

50117J-AC-7 . -|KCOT 222 A3 - ABS ..... MITSUBISHI UFJ SECURITIES

06/06/2023 ..... MITSUBISHI UFJ SECURITIES ...
06/23/2023 BARCLAYS CAPITAL

06/01/2023 GOLDMAN SACHS ...
04/20/2023 FORT WASHINGTON .

06/08/2023 FORT WASHINGTON .
06/07/2023 FORT WASHINGTON .
06/22/2023 SEAPORT GROUP ...
...... 04/05/2023 ..... [WELLS FARGO SECURITIES LLC ....

50117K-AC-4 ......... KCOT 2023-1 A3 - ABS .
50249A-AJ-2 LYB INTERNATIONAL FINANCE |11 LLC ....

548661-EJ-2 . ..|LOWE'S COMPANIES INC ....
55300R-AA-9 . .| MGM CHINA HOLDINGS LTD .

55916A-AA-2 . .. [MICHAELS COMPANIES INC ....
57763R-AB-3 . .. | MAUSER PACKAGING SOLUTIONS HOLDING CO
505112-BU-6 . ..|MICRON TECHNOLOGY INC ...
505112-CA-9 ......... MICRON TECHNOLOGY INC ...

399,528 |. 400,000 |...

61691R-AE-6 ......... MSC 2018-HA Ad = QMBS ...t | e [end 06/02/2023 ..... CITIGROUP GLOBAL MARKET .. 16,344,692 |. .. 17,298,115 |...
616928-BP-4 ......... MSC 2020-HR8 A4 = CMBS .......coiiiiiiiiiieeiiiiie e | eeeeenineeees [en 06/22/2023 ..... BANK OF AVERICA MERRILL LYNCH ... 1,241,130 |. 1,545,000 |...
61945C-AB-9 ......... L PP [P RO 06/22/2023 ..... MORGAN STANLEY & COMPANY ... 1,949,330 |. 2,288,000 |...
61945C-AE-3 ......... L Lo USRUURRRURRROUUURRRRY [PPPPPPRR U 05/10/2023 ..... MORGAN STANLEY & COMPANY ... 3,110,580 |. 3,300,000 |...
61980*-AA-4 ......... O L e I [PPP N R 06/30/2023 ..... Capitalized Interest ... ... 14,269 |...
63938C-AK-4 ......... NAVIENT CORP ...04/14/2023 ..... FORT WASHINGTON ..239,000 |...
651220-BB-1 ......... NEWELL BRANDS INC ...06/07/2023 ..... FORT WASHINGTON 215,658 |. 225,000 |...
65342%-AA-8 . .| NEXUS GAS TRANSMISSION, LLC . 05/01/2023 CITIGROUP GLOBAL MARKET 5,000,000 |. 5,000,000 |.

65342*-AB-6 . ..|NEXUS GAS TRANSMISSION, LLC . 05/01/2023 CITIGROUP GLOBAL MARKET .. 4,000,000 |. 4,000,000
65473F-AD-9 . ..|NALT 2023-B A3 - ABS . 06/28/2023 CITIGROUP GLOBAL MARKET

65505P-AA-5 ......... L PP PP RO 04/05/2023 ..... FORT WASHINGTON

682695-AA-9 ......... ONEMAIN FINANCE CORP ......eeieeeieiiiiie e ettt einnnees | eeeeeniinnnees [eeeed 06/20/2023 ..... FORT WASHINGTON ...

69073T-AU-7 ......... OWENS-BROCKWAY GLASS CONTAINER INC ...eeveeiiiiiiiieeiiiiiiiee et eesiiieeee e sines | ceeeeniiieeees [onnd 05/12/2023 ..... FORT WASHINGTON ...

69354N-AC-0 ......... PRA GROUP INC ..ot enneeeees | eeeeeniienees [ened 06/07/2023 ..... FORT WASHINGTON ... K
T14TK-AK-4 ... PILGRIMS PRIDE CORP .....ieiiieeeeiiiiiiee ettt e e e snnnees | ceeeessinnenes [oeed 04/04/2023 ..... Various .. 10,380,343 |. .. 10,452,000 |...
730481-AJ-7 J B POINDEXTER & €0 INC ..eeeeeneiiiiieeeeiee e eeeiieeeees | eeeeeiiiienees [eeed 06/01/2023 ..... FORT WASHINGTON ... ... 97,086 |. ..101,000 |...
740212-AL-9 . .| PRECISION DRILLING CORP 06/22/2023 FORT WASHINGTON . 98,010 |. 99,000 |
743815-AE-2 MODIVCARE INC ... e e e e eines | eeeeeniiienees [eeeed 05/23/2023 ..... FORT WASHINGTON ...

749571-AJ-4 RHP HOTEL PROPERTIES LP .eeeeiiiiieeiiiiiiie et sineee e ssins | eeeeeniiieeees [onnd 06/07/2023 ..... FORT WASHINGTON ...

775109-8B-6 . .| ROGERS COMMUNICATIONS INC . 06/21/2023 RBC DAIN RAUSCHER .. ,000,
775109-CD-1 ROGERS COMMUNICATIONS INC ... C.. UV 06/22/2023 ..... BANC OF AMERICA SECURITIES .... U e e 3,992,400 [ 5,000,000 |...
780153-BJ0 ......... ROYAL CARIBBEAN CRUISES LTD ...eeeiieeusseieeeieiiiiiieeeeeiiiiee e eeeeiiiieeeeeeie | eeeeiiiiiieees e 05/15/2023 ..... FORT WASHINGTON .eeeeesssiieeeeeitee e ettt ettt ee et eeeeeiiieeeeeeiiieeeees foreeeeeeeiiieeeeeeeiiieeeeeeeiine [oeeeeeeesiieeeeeeeeenn 100,080 [l 112,000
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78433L-AH-9 ......... EIX 2023-A A2 = MBS .. eeeeeiie e e e e eeen e e e e e e e e e nnne e e e ennnn e e e ernnn e e eennnnnnnneeennnns | seeeriniinenes e 04/19/2023 ..... RBC CAPITAL MARKETS .... 6,999,257 [...cevvriiiiiiiiiinnns 7,000,000 |...
79588T-AA-8 ......... SAMMONS FINANCIAL GROUP INC ....evveniiiiiiiiiiiiiiiiiis i ercinis e eccnni s ernsi s snnnnnssssnnnnns | oeeeeenninnenes fonnnd 05/09/2023 ..... STIFEL FINANCIAL CORP .. 1,984,945 | 2,150,000 |...
81180W-BH-3 SEAGATE HDD CAYMAN ... e eeeeeee e e e eeeee e e eeemn e e e eennna e e e eemnneeeeeemnnneeeeennnnnnseeeennnn | Guvereernnnnnns Joennad 05/24/2023 ..... FORT WASHINGTON ... .. 256,392 .. 254,000 |...
82967N-BJ-6 . ..| SIRIUS XM RADIO INC FORT WASHINGTON . 424,000 |.
86745G-AF-0 . ..| SUNNOVA ENERGY CORP .. FORT WASHINGTON . 231,000 |
87422V-AK-4 . ..| TALEN ENERGY SUPPLY LLC FORT WASHINGTON . 85,000 |.
87422V-AK-4 . ..| TALEN ENERGY SUPPLY LLC FORT WASHINGTON . 432,000 |.
88033G-DK-3 . .| TENET HEALTHCARE CORP FORT WASHINGTON . . 373,000 |.

..9,125,000 |...

89231X-AA-9 ......... TALNT 2019-1 A = ABS eeeieeeeeiie e e e eeeeie e e e e e men e e e e eenne e e eeennna e e eeennnneeeeennnneeeeennnnnns | seeevnnniinnnns Jonnnd 05/22/2023 ..... Various

89616W-AA-6 ......... TON 238FRT A = OMBS ...ociiiiiie i rrnn e eennan e ees | aeeerenninneees [onnnd 06/27/2023 ..... MORGAN STANLEY & COMPANY . N .. 2,500,000 |...

896522-AJ-8 ......... TRINITY INDUSTRIES INC ..eeeeeeieeeeeeeeeete e e e eeeee e e e eeenie e e e e eenne e e eemnneeeeeennnnneeeennnnn | seeevnnnninnnns Joonnad 06/28/2023 ..... FORT WASHINGTON 223,000 |. 223,000 |...

90346W-AA-1 ......... AMERICAN AIRLINES 2013-1 PASS THROUGH TRUST = ABS .....evviiiiiiiiiiiiiiiiiininecciiineeecvniinees | eeeevennineens fonnid 04/12/2023 ..... FORT WASHINGTON ... 161,254 |. 171,319 |...

907818-GF-9 ......... UNTON PACIFIC CORP ... eeeee e e e e e e e e e s e e e e e e e e e enn e e e e ennnn e e e eennnnnneeeennnns | eevernnnninnnns Jonnnd 06/22/2023 ..... BARCLAYS CAPITAL ... .. 2,546,440 |. .. 2,600,000 |...

9115H-IN-1 ......... LU RN [SUUUURRRRRUU RN 06/07/2023 ..... US BANCORP INVESTMENTS INC. ... ....10,000,000 [. ....10,000,000 ...

95000L-AZ-6 ......... WFCM 2016-C33 A4 - CMBS ...05/24/2023 ..... WELLS FARGO SECURITIES LLC ..eeeereieeeeeeeneseeeeeene e e e eeeni e e e e eenns e e e eennnn e e eeennnnneeeennn [eeeernnnnneseernnnnnnseeennnnnneeee Jreernnnnneeeeennnnnenes 8,487,395 |oiiiiiiiis 3,700,000 |...

95000P-AE-4 ......... WFCM 2016-C37 A5 - CMBS ... ...05/30/2023 ..... BANK OF AMERICA MERRILL LYNCH ... ..10,000,000 |...

95001L-AU-6 . ..| WFCM 2018-C43 A4 - CMBS BARCLAYS CAPITAL ..eevvveeneens

95001M-AF-7 . ..| WIFCM 2017-C38 A5 - CMBS BANK OF AMERICA MERRILL LYNCH

950010-AT-8 . .| WFCM 2018-C46 A3 - CMBS BARCLAYS CAPITAL ..cevvvvennnns

98163K-AF-9 ......... WOART 2021-D € = ABS ...ieviiiiiiiiiiiiii e ciiiis e e e reeni s s snnni s s ensnna e s ennnnnnseeens | aeeeennnnnneees founnd 06/22/2023 ..... BNP PARIBAS SECURITIES CORP. ..

98164C-AD-1 ......... WOART 2021-C A4 = ABS ... eeeeeieee e e ee e e e e eeee e e eeennna e e e ernnna s e e eennnneeeeennnnnneeees | seeevnnniinnnes Jonnnd 06/28/2023 ..... BANC OF AMERICA SECURITIES ....

98164E-AE-5 ......... WOART 2021-A B = ABS .eeeuniiiiiiiiiieiciii e renn e sesna e sennnn s snnnnns | aeeeennninneees fonnnd 06/02/2023 ..... TORONTO DOMINION SECURITIES ...

981944-AD-3 ......... WOLS 2023-A A3 = ABS ....ieeieeeeeeine e e e e eee e e e e e e e e e e e e e e ennn e e e eennn e e eeennnnnnneens | seeernniiinenns e 05/16/2023 ..... MITSUBISHI UFJ SECURITIES .

98421M-AA-4 ......... XEROX HOLDINGS CORP ....evvveniiiiiiiiiieiiiiiis e e cinii s e srrni s s s nnnns e ssnnsnns e ssennnnssssnnnns | aeeeennnnnnenes founnd 06/06/2023 ..... FORT WASHINGTON 163,000 ...

98877D-AD-7 ......... ZF NORTH AMERICA CAPITAL INC ...eeeeeeieeeeemenieeeeeeene e e eeennn e e eerenna e e e eennnneeeeennnnnneeees | sevvvnnnninnnns Jonnad 04/04/2023 ..... FORT WASHINGTON ... N .. 150,000 |... .
98877D-AE-5 ......... ZF NORTH AMERICA CAPITAL INC ...iiiieeeuniiiiiunnnniiiiinsnniisiiennnsissresnnnssssersnnssssernsnnsnnes | aeeeeensnnnenes |ousnnd 04/04/2023 ..... FORT WASHINGTON ... 149,390 |. .. 150,000 |... L |SAFE
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 626,633,323 648,946, 185 1,658,892 XXX
020002-BB-6 ......... L 0 [N | ...... 04/20/2023 ..... L3I 1R RO RN 264,903 |.oeeviiiiiiiiiieeee 271,000 [oeeeniiiiiniieeriiniis 2,987 |12.B FE ..........
976657-AH-9 ......... WEC ENERGY GROUP INC .....ieeeeuuunsseeennuunnneeennnunasascnnnnnsaennnnnnnsseernnnnnsseeennnnnnseernnnnnnes | seeesenssnnsnes |oennns 05/04/2023 ..... FORT WASHINGTON ... teeeueuueeeennnnesaeennnaseernnnmaseaennnnaasseennnnnasseernnnnnseennnnnnsssennnns  |reennnnnssseeennnnnsssennnnnnsssene |oernnnnseseennnnnnssenenes 244,860 |..oovniiiiiiiiiiaieeees 308,000 [...uiieiinniareereennaeeas 4,894 [2BFE ..........
1309999999. Subtotal - Bonds - Hybrid Securities 509,763 579,000 7,881 XXX
2509999997. Total - Bonds - Part 3 776,466,381 800,858, 185 2,409,358 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 776,466,381 800,858, 185 2,409,358 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks

020002-10-1 ..ot [ALLSTATE ORD .eeeeeeeeineieeeeeeeeee e e e eemeee e e e e e menn e e e eennna e e eeennnnaeeeeennnnneeeeennnnnaeeeennnnn | soeeeessmnninns [onned 05/18/2023 ..... VAT TOUS . eeeete e e e e e e e e e et e e e e e e e e e e e e s e e e e e e e e e e e na e e e e e e nnn e e e e ennnn e e e eennnnnnas [eeeeernnnaeeeeennnaaan 9,600.000 |.... .. 1,117,887 |.

03027X-10-0 . ..| AMERICAN TOWER REIT 06/23/2023 Various ... .. 5,157.000 |. ..977,687 |.

052769-10-6 . .| AUTODESK ORD 04/27/2023 JPMORGANCHASE/CUSTJPNCC

126523-10-0 ......... L0 U RN 04/27/2023 ..... BTIG LLC

126650-10-0 ......... CVS HEALTH ORD ...eeeeeeei e e e eeene e e e e eeen e e e e eeene e e e e eenn e e e e eennneeeeeennnnneeeeennnnnneeeennnns | cvnsieneensnnnn Jonnad 05/26/2023 ..... BTIG LLC . . N

216648-40-2 ......... L0003 R U RN 06/23/2023 ..... Various ... ... 37,016 |.

22822V-10-1 ......... CROWN CASTLE ORD .veeeeeeeeee e e e eeenee e e e eeeme s e e e eenn e e e e eennne e e e eennnneeeeemnnnneeeennnnnneees | censnenennennnn Joennad 06/13/2023 ..... VAT TOUS . eeeete e e e e e e e e e et e e e e e e e e e e e e s e e e e e e e e e e e na e e e e e e nnn e e e e ennnn e e e eennnnnnas [eeeeernnnaeeeeennnaaan 5,715.000 |.... 677,382 |.

235851-10-2 ......... R PR RN 06/20/2023 ..... T T R 1,214.000 |.... 291,419 |.

253868-10-3 ......... DIGITAL REALTY REIT ORD evveeeeeeennieeeeeenieeeeeeenee e e e eeennn e e e eennnnneeeeennnnneeeeennnnnneeee | cvvsninennennnn Jonnad 06/08/2023 ..... VAT TOUS . eett e e e eee e e e e et e e e e e e e e e e e e e e e e e e e e e e e e e enna e e e e e e nnnan e e e e e nnnn e e e eennnnnnns [eeeeernnnaeeeeennnaaan 3,271.000 |.... .. 305,391 |.

254687-10-6 ......... WALT DISNEY ORD [ [ AR 05/26/2023 ..... IS Group e e 1,000.000 |.... ... 88,725 |

256677-10-5 ......... DOLLAR GENERAL ORD .....iieeresuussserrnnnnnsserrnnnnnssaennnnnnnssennnnnnnssennnnnnnsseeennnnnsssernnnnnnseee | sosessssessenes |oennnd 06/21/2023 ..... UBS SECUI i 1185 LLOC ..ieiuunuuseieemnnunasrarnnneuasaeennnnaeeernnnnnssanrnnnnnssennnnnnnssennnnnnssseenne [seeernnnnnsseeennnnnaseees 900.000 ..euiieemnniaeeaennnnnns 150,501
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204429-10-5 ......... [EQUIFAX ORD ..eeereieeeeeiee e e e eiee e e e e ee e e e e e e e e e e e mnn e e e e e ennna e e eernnnneeeeennnnnneeennnn | seeeeesernninns [ereed 06/09/2023 ..... Various ...
297178-10-5 ......... [ ESSEX PROPERTY REIT ORD .....ceievvumniiiiimiiiiiiiiiiieiecinsiis e srssnns s s sennsns s e s snnsnnssssnnnns | sneeeeesnnnnns [ooned 06/23/2023 ..... Various ...
30225T-10-2 ......... EXTRA SPACE STORAGE REIT ORD ....eeeeeveeneeeeennueeeeennnneeeeeennaeeeeeennnneeeeennnnnneeeennnnnnes | convnenennnnnnn Jonnnd 05/08/2023 ..... Various ...
42226K-10-5 ......... HEALTHCARE REALTY TRUST CL A ORD ....iivivieiniiiiiiiiiieririie e ereniis e eeeennis e svnnnesennnnns | cennnnneeeennns fonnnd 05/31/2023 ..... Various ...
45866F-10-4 ......... INTERCONT INENTAL EXCHANGE ORD ...eeveieeeeineneeeeeeeeeeeeeeemene e e eeennn s e eeennnneeeeennnnnneeees | eevvennninnnnes oeeens 06/09/2023 ..... Various
461202-10-3 ......... L L U IUUPUURRSUUTUI RN 06/23/2023 ..... RAYMOND JAMES & ASSOCIATES .
46120E-60-2 ......... INTUITIVE SURGICAL ORD ....eeeeeenieeeeeenie s e e e eeene e e e eeene s e e e eenn e e e e eennnneeeeennnnneeeennn | eevvennsinnnnes oeeens 05/23/2023 ..... Various ...
46284V-10-1 ......... TRON MOUNTAIN ORD ...eeveiiieecieii et eeenaa e e s enannn s e s nennnn | eeeeennsnneeees [oeeens 05/03/2023 ..... Various ... .
49446R-10-9 ......... KIMCO REALTY REIT ORD ..eeeeeeueeeeeenneeeeeemnnieeeeemnnnaeeeernnnnaeeeernnnneeeeennnnneeeennnnnneees | covnienenennnnn Jonnnd 05/17/2023 ..... Various ..11,634.000 |....
502441-30-6 . .. [LVMH MOET HENNESSY LOUIS VUITTON ADR 05/23/2023 Jane Street Execution Services LLC ..101.000 |.
58463J-30-4 . .. |MEDICAL PROPERTIES REIT ORD . 06/27/2023 Various ... .68,681.000 |.
654106-10-3 . ..INIKE CL B ORD ............. 04/27/2023 MERRILL LYNCH PIERCE FENNER & SMITH INC
756109-10-4 ......... REALTY INCOME REIT ORD ...eeeeeeieeeeemnnneeeeemnnnaeeeeennnneeeeennnneeeeennnnneseeennnnnneseennnnnnes | connienensnnnnn Jonnnd 04/25/2023 ..... Various
78409V-10-4 ......... B T PN IPUURRRSUUUURRR RN 04/10/2023 ..... IS Group
78410G-10-4 ......... SBA COMMUNICATIONS CL A REIT ORD eeeeeeeeeeeenneeeeemnnieeeeeennnaeeeernnnneeeeennnnneeeennnnneees | cvnnennnnnnnnn Jonnad 05/18/2023 ..... Various ...
828806-10-9 ......... SIMON PROP GRP REIT ORD ...evvvvviniiiiiiiiiieciiiiie e e ciesi s srennis e ssnsnnn s s snnnnnssssnnnnnnss | cennnnneeeennns founnd 05/08/2023 ..... Various ...
866674-10-4 ......... SUN' COMMUNITIES REIT ORD .eeveeeeeeeenieeeeeemene e e e eeeei e e eeemnnneeeeemnnneeeeeennnneeeeennnnnnees | connineenennnn Jonnnd 06/30/2023 ..... Various ...
870430-10-8 ......... SWEETGREEN CL A ORD ...iiivreiniiiiinii e iinii e seeni s esensi s s ennnns s s snnsnn s ssnnnnnnsnenns | sennneneeeennns fovunnd 06/29/2023 ..... TRANSFER
89400J-10-7 ......... TRANSUNITON ORD ... eeeeeeeeeeeeeeee e e e eeee e e e e e e e e e eenne e e e e emnnn e e e eerrnnaeeeennnnneneennnnnnnees | conninneesnnnnn Jonna 05/23/2023 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. 116.000 |....
898320-10-9 ......... TRUIST FINANCIAL ORD ...evieiirrninieiirniiseesceiiis e e ceeni e e s enni e s s ensnan e s s eennnneessnnnnnnes | cennnneneennns fovuand 05/31/2023 ..... JPMORGANCHASE/CUSTUPHCC ... eeeiiriieiiiiiiii st s e e s s rrnni e e ens [eereernnnnneesennnnnns 6,000.000 |....
902973-30-4 . .. | US BANCORP ORD ...... 05/30/2023 MORGAN STANLEY & CO .. .. 6,400.000 |.
91324P-10-2 . .. [UNITEDHEALTH GRP ORD . 06/09/2023 Various
922475-10-8 . ..| VEEVA SYSTEMS ORD 06/29/2023 Various ...
92343E-10-2 . .. | VERISIGN ORD ... MORGAN STANLEY & CO
92343V-10-4 . .. | VERIZON COMMUNICATIONS ORD CITIGROUP GLOBAL MARKET
92345Y-10-6 ......... VERISK ANALYTICS ORD ....iiiiivuieniiiiiiniieieeiesi s e srenii s e s ensnis e s esnnna s s snnnnnnssssssnnnnnees | cennnnneneennns fovunnd 05/23/2023 ..... JPMORGANCHASE/CUSTJPMCC ...
92826C-83-9 ......... VISA CL A ORD T I 06/09/2023 ..... JPMORGANCHASE/CUSTJPNCC ...
94106B-10-1 ......... WASTE CONNECTIONS ORD ... R 06/30/2023 ..... Various
98978V-10-3 ......... Z0ETIS CL A ORD .. 04/27/2023 CITIGROUP GLOBAL MARKET

D07120-16-3 ......... BAYER N ORD

04/27/2023

Stanford C.Bernstein & Co., LLC .

B..
682343-16-4 SMITH AND NEPHEW ORD .... B.. 05/17/2023 ... CORPORATE ACTION ... 828.000 |....
(692087-16-5 .........| UNILEVER ORD ...... B.. 05/18/2023 Various .oeeeeveeens ..153.000 |.
J22302-11-1 . .| HONDA MOTOR ORD B.. 05/25/2023 MORGAN STANLEY AND CO LLC .. 4,300.000 |.
J31843-10-5 .........[KDDI ORD ........... B.. 05/08/2023 Various ... .20,500.000 |.
J43873-11-6 . .|MITSUBISHI ELEC ORD B.. 05/25/2023 Various .67,600.000 |.
JB120E-10-8 .........[ TAKEDA PHARM ORD ...... .. |B.. R 06/19/2023 ..... Various ... ....20,300.000 |....
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
3134#1-00-1 ......... [ FHLB Des Moines = AGHIVity STOK w..veurreoreosssmesssesmesssessesesesnssnssnssnsssssnsssnssnsesnssnes | cessmseesoneens [.....05/17/2023 ... D TEOT 1ttt stett et ettt ettt ettt st s et st ettt ettt sr st sb st sttt eb et er et srersbenesbenesrereaneres |srenearereasarenranens 40,000,000 |.ovveeriiineriiaenes 4,000,000 |..eviieiiiisinisenininiienin foeseseiisenisenesenesenesenes | eeeerseenene
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 4,000,000 XXX XXX
5989999997. Total - Common Stocks - Part 3 15,600,549 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 15,600,549 XXX XXX
5999999999. Total - Preferred and Common Stocks 15,600,549 XXX XXX
6009999999 - Totals 792,066,931 XXX 2,409,358 XXX
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..302155-BB-1 |DY7 LEASING LLC ...evvvvvvvvviiinnnninieiiiiiininnns [ eeeeenn . 06/10/2023 . |Paydoun ......cooeeeeiiiiins v e 4,714 ... 4,714 34 T L4714 ) . 12/10/2025 .
..36176M-PD-9 | G2 770220 = RMBS .......cevvvvriiiiiiiiiiiiiiiieeens [ . 06/01/2023 . | Paydoun ... ... 15,101 ...15,101 ...15,718 |.... ..15,101 |.. . 07/20/2031 .
..36176M-PE-7 | G2 770221 = RUBS ......coovvviiriiiiiiiiiiiiiieeeens [ . 06/01/2023 . |Paydoun .....coooeeeeiiiiins v e 6,773 ....6,773 Y ) (2 ...6,773 |.. . 06/20/2036 .
..36176M-PF-4 G2 770222 = RMBS ..........coeereeinenennnnenns [ . 06/01/2023 . | Paydoun ... ... 10,945 ... 10,945 ...11,601 |.... ..10,945 |.. . 08/20/2031 .
.. 36179U-NG-1 | G2 MAO3AT - RUBS .....cooevveeiiiiiiiiiiiiiiieieeens [ . 06/01/2023 . | Paydoun ... Y 0 § 3 . 09/20/2042 .
..361790-TZ-1 | G2 MA7768 = RMBS .........evvmmmmmmnnnnnnnnnniinnnns [ eeeeenn . 06/01/2023 . | Paydoun ... . 648,880 |.... . 12/20/2051 .
..3617AA-X3-3 | G2 A09B98 — RMBS .......cooevveriiiniiinni [ . 06/01/2023 . | Paydoun ... ... 29,725 |.... . 01/20/2036 .
..36180B-AY-7 G2 AD0023 - RMBS ..........coeeveeieenneiiienienens [ . 06/01/2023 . | Paydoun ... ... 432 ... . 04/20/2033 .
..36182N-RN-5 G2 AH5893 - RMBS .....cooeeeiiiiiiiiiiiiiies [ . 06/01/2023 . | Paydoun ... 2,834 |.... . 04/20/2039 .
..361830-2B-4 |GN AK7038 - RMBS . 06/01/2023 . |Paydown 5% |. . 03/15/2045 .
..36185B-0J-8 |GN AM8557 - RWBS . 06/01/2023 . |Paydown . 05/15/2045 .
..36193P-DIV-2 | G2 AS4617 - RUBS . 06/01/2023 . |Paydown . 04/20/2046 .
..36200M-J6-1 | GN 604285 ~ RMBS .........cooevvrriirinnnnnnnnnnnns [ s . 06/01/2023 . | Paydoun ... . 05/15/2033 .
..36200N-YN-5 | GN 605617 = RMBS .........cevvvvvrvrrrrrrrrnnninnnns [eeeeenn . 06/01/2023 . | Paydoun ... . 07/15/2034 .
..36205A-NN-0 | GN 384797 - RMBS ........oooevvviiiirniinns [ . 06/01/2023 . | Paydoun ... . 09/15/2025 .
..36209R-YC-1 | GN 479607 - RMBS .......covvvvrriririiiiiiiiieeeeens [ . 06/01/2023 . | Paydoun ... . 10/15/2041 .
..3620A6-CS-4 |GN 720181 = RMBS ........evvvvvveiniiiiiiiiiiiiiiens [ eeeeenn . 06/01/2023 . | Paydoun ... . 07/15/2039 .
..3620A6-DV-6 |GN 720216 - RMBS .........covvvvrrriiiiiiiieiiieeens [ . 06/01/2023 . | Paydoun ... . 07/15/2039 .
..3620A6-FR-3 | GN 720276 - RUBS .........covvvvriiiiiiiiiiiiiienens [eenenn . 06/01/2023 . | Paydoun ... . 08/15/2039 .
..3620A9-3J-8 | GN 723601 = RMBS .......oevvvriiiiiiiiiiiiieieieeens [ . 06/01/2023 . | Paydoun ... . 01/15/2040 .
..3620A9-YU-9 | GN 723523 - RMBS . 06/01/2023 . |Paydown . 12/15/2039 .
..3620A9-ZA-2 | GN 723537 - RMBS . 06/01/2023 . |Paydown . 12/15/2039 .
..3620AK-YQ-3 |GN 732519 - RMBS . 06/01/2023 . |Paydown . 07/15/2040 .
..3620AR-3D-1 |GN 737996 - RWBS . . |. 06/01/2023 . | Paydown . 02/15/2041 .
..3620AX-6F-0 |GN 743470 - RWBS . «oe.... |- 06/01/2023 . |Paydown . 06/15/2040 .
..36230L-CT-4 | GN 751882 = RMBS .......oevvvvvriiiiiiiiiiiieieeeens [ . 06/01/2023 . | Paydoun ... . 11/15/2040 .
.. 36241K-GU-6 | GN 782011 = RMBS .......oevvvveriiiiiiiiiiiiiiiiiens [ eeeeenn . 06/01/2023 . | Paydoun ... . 12/15/2035 .
..36290Q-N-6 | GN 614169 = RUBS .........oevvvrririiiiiiiiieiieeens [ . 06/01/2023 . | Paydoun ... . 07/15/2033 .
..36290V-2G-8 |GN 619175 = RUBS ......ooovvvvviiiiiiiiiiiiiiiieeens [ . 06/01/2023 . | Paydoun ... . 12/15/2034 .
..36296F-UB-8 | GN 690105 = RMBS .......oovvvvrrrriiiiiiiiiiieeeeens [ . 06/01/2023 . | Paydoun ... . 07/15/2038 .
..362960-Y7-8 |GN 698334 - RMBS ......ccoeviiiiiiiiiiiiiiiiiens [ . 06/01/2023 . | Paydoun ... . 05/15/2039 .
..36296T-RA-3 | GN 700781 - RMBS ... 06/01/2023 . |Paydown K . 10/15/2038 .
..38378G-RW-2 | GNR 2012-143 LA - CMO/RMBS 06/01/2023 . |Paydown .857 .825 |. .823 |. . K . 12/20/2042 .
..38378Y-TN-9 | GNR 2013-165 LZ - CMO/RMBS 06/01/2023 . |Paydown .. 295,854 ..236,934 |. ..263,005 |. . . .32, K .206,855 . 11/16/2043 .
..42328B-AE-2 |HELI0S LEASING | LLC .. 05/16/2023 . |Paydown .7,818 .7,818 | .7,818 |. .7,818 . 05/16/2025 .
..911760-FH-4 | VENDE 1995-1 2 - CMO/RMBS . 06/01/2023 . |Paydown .2,977 .2,823 | .2,977 . 02/15/2025 .
..911760-FZ-4 | VENDE 1995-2 1 - CMO/RMBS .......ccoovinnnnnnn [eeeenn . 06/01/2023 . | Paydoun ... ... 4,340 ... 4,184 ... 4,340 |.. . 06/15/2025 .
..911760-GJ-9 | VENDE 1995-2 3 — CMO/RMBS ........evvvvvvvvvnnnnns [eeeeenn . 06/01/2023 . | Paydoun ... ... 2,667 ....2,802 |.... .2,667 |.. . 06/15/2025 .
..911760-KG-0 | VENDE 1997-1 3A - CMO/RMBS ......ccoevveeeiieeens [oreenn . 06/01/2023 . | Paydoun ... .. . ... 1,593 | ... 1,634 |.... 01,503 |.. . 12/15/2026 .
..912810-TL-2 |UNITED STATES TREASLRY .....coovvvirninininennnnns [ oeens . 05/11/2023 . | Various ......cceeevvinnnnn Jooeeeennnnnnnnnnnnns |oeees 17,324,398 |...... 16,700,000 |....... 17,291,821 Y S (R R R RO 17,291,821 |.. . 11/15/2062 .
..912810-TN-8 | UNITED STATES TREASLRY ....ccoeeviiiiininnnnnneens [oennn . 06/22/2023 . |Various .......cceeeevnnnnn fooverinnniniinnnnnns foeees 18,933,699 |....... 19,700,000 |....... 19,004,075 |.oooeeeeiiiiiiiiiies oo o e feviiiiiiiiiiies o o 19,004,075 |.. . 02/15/2053 .
..912810-TS-7 |UNITED STATES TREASLRY .....ooovvvvrninininnnnnnns [ eeens . 06/23/2023 . | Various ......cceeevviiiiinn Joereeeeeniininnnnnns foeens 15,478,838 |....... 15,800,000 |....... ST 2 T O e O P O (RN 16,531,113 |.. . 05/15/2043 .
..91282C-GM-7 |UNITED STATES TREASURY .- 05/1172023 . [Various .......cceeeeveeeees Jovveevininiininiinns founees 517,785 |........ 5,100,000 |........ 5,088,266 [...coeeeiiiiiiiiiies foovriiiis o5 e o5l e 5,088,271 . 02/15/2083 .
..91282C-HA-2 | UNITED STATES TREASURY . |- 05/16/2023 . |Various ... ..6,222,636 |........ 6,200,000 |........ 6,235,622 |...coooviieiiiienins e e (1) [ e () e s 6,235,611 .9, . 04/30/2028 .
..91282C-HB-0 |UNITED STATES TREASLRY .. 06/30/2023 . [Various 9,953,609 .10,200,000 ..9,996,797 |. K .9,997,003 (43,394) |.. .47,290 |. 05/15/2026 .
..91282C-HC-8 | UNITED STATES TREASLRY ..... . . 06/28/2023 . | Various .....oooeeeeiiiiiins Jooveiiiiiiiiiiiiinss |oees 42,961,905 |....... 44,300,000 |....... 43,105,928 |..ovvvvvveevieeennns fevvvvvnnnnnnnnns fovviiiiiinnnn 38 o e 15 s e, 43,105,943 |..ooooiiiiiienns oeees (144,038) |...... (144,038) ... 159,433 |. 06/15/2033 .
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..91282C-HD-6 | UNITED STATES TREASLRY ....ooovviriiiiiinnninnens [ . 06/22/2023 . |NOMURA SECLRITIES ....... U R 2,179,910 |........ 2,200,000 |........ 2,181,781 [ e e e e e e 2,181,781 |.. . 05/31/2025 . [1.A FE ....
..91282C-HE-4 |UNITED STATES TREASLRY .....ooovvvvveeeeeeeeeeeens oo . 06/22/2023 . | Various .....cooeeeeiiiiiin Jovveieiiiiiiiiiienns |oees 17,959,608 |....... 18,200,000 |....... 18,002,248 |.... S FPPPPPPPPPPPPPS I N [TTTTTTPOPPPOOUP RTTTTTTRTTTTTR i I FEPUUOUUUUOOUOR ITTTURy 18,002,259 |.. . 05/31/2028 . [1.A FE ....
0109999999. Subtotal - Bonds - U.S. Governments 137,421,447 139,689,059 137,698, 114 1,284,601 137,726,936 XXX XXX
..914460-RN-2 | UNIVERSITY MINN ..... 04/01/2023 . |Maturity @ 100.00 . ..430,000 ..430,000 ..430,000 |. ..430,000 |.. .430,000 | . 04/01/2023 . [1.C FE ....
..940157-YX-2 | WASHINGTON SUBURBAN SANITARY DISTRICT .. 05/22/2023 . |Various ...........cceeennn |oes .. 11,629,686 |....... 11,565,000 |....... 11,989,930 |.......11,629,336 |.... .. 11,609,628 |.. 20,058 |.... , . 06/01/2040 . [1.A FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 12,059,686 11,985,000 12,419,930 12,059,336 (19,708) (19,708) 12,039,628 20,058 20,058 222,015 XXX XXX
..15504R-GC-7 | CENTRAL PUGET SOUND WASH REGL TRAN AUTH ...... . 05/22/2023 . |RAYMOND JAMES .... ..2,684,722 |........ 2,640,000 |........ 2,747,184 |........2,673,837 |.... ... (4,506) |. JR 1 0-101C) 1 AU N 2,669,331 .. ...15,391 ....59,547 |. 11/01/2033 . [1.B FE ....
.. 15504R-GD-5 | CENTRAL PUGET SOUND WASH REGL TRAN AUTH 05/22/2023 . [RAYMOND JAMES . . 7,627,050 .. 7,500,000 .. 7,778,550 |. .7,588,061 |. . (11,722) | . 7,576,339 50,711 . 11/01/2034 . (1.B FE .
..207758-UJ-0 | CONNECTICUT ST SPL TAX OBLIG REV ... 06/27/2023 . [RAYMOND JAMES . 15,067,500 .15,000,000 .15,616,650 |. 15,183,559 |. .. (33,712) | 15,149,847 . (82,347) |. . 08/01/2035 . [1.D FE .
..30711X-AT-1 | CAS 2015-C01 1M2 - CDO/CMO/RMBS ........cccceeen [oreennn . 06/26/2023 . | Paydown .. 32,084 ... 32,084 |...eennnnnn 34,082 ...34,416 |.... ....(2,333) | . 02/25/2025 . [1.A ........
..30711X-CB-8 | CAS 2016-C02 1M2 - CMO/RMBS .........eevvvmmuunnn [ereeenn . 06/26/2023 . | Paydoun ... ... 59,166 ... (4,756) | . 09/25/2028 . [1.A ........
..30711X-DK-7 | CAS 2016-C05 212 ~ CMO/RMBS ........cevvvvvrvvnns [ereeenn . 06/26/2023 . | Paydoun ... ... 72,887 ... (5,780) | . 01/25/2029 . [1.A ........
..30711X-GP-3 | CAS 2017-C02 212 ~ CMO/RMBS ........cevvvvvvvennn [erreenn . 06/26/2023 . |Paydoun .......ooooeeiiiiins i e 5,583 . . 09/25/2029 . [1.A ........
..307681-AA-6 | FARM 2021-1 A ~ CMO/RMBS .........cevvvvvvvvnnnnns [eeeenn . 06/01/2023 . | Paydoun ... ... 29,910 . 01/25/2051 . [1.A FE .
..3128K7-NM-6 | FH A46696 - RUBS .... . 06/01/2023 . |Paydoun ......cooeeeeiiiiins foviiinini e 1,566 . 08/01/2035 . [1.A ........
..3128LX-AE-0 |FH GO1805 - RMBS ... . 06/01/2023 . | Paydoun ... .. 17,187 . 04/01/2035 . [1.A ........
..3128LX-KD-1 |FH G02092 - RWBS .... . 06/01/2023 . |Paydoun .....coooeeeeiiiiins e e 8,693 . 02/01/2036 . [1.A ........
..3128M7-JC-1 |FH GO5359 - RMBS . 06/01/2023 . |Paydown 33,391 . 11/01/2033 . [1.A .
..3128M9-W-1 |FH GO7528 - RWBS . 06/01/2023 . |Paydown .. 134,621 . 09/01/2043 . [1.A .
..3128MD-RJ-4 |FH G14789 - RUBS . 06/01/2023 . |Paydown 11,770 . 07/01/2028 . [1.A .
..3128\F-0B-7 |FH G16550 - RWBS .... . 06/01/2023 . | Paydoun ... ... 12,338 . 05/01/2033 . [1.A ........
..3128MJ-24-1 | FH GO8779 - RMBS ... . 06/01/2023 . | Paydoun ... ... 78,628 . 09/01/2047 . [1.A ........
..3128MJ-25-8 |FH GO8784 - RMBS ... . 06/01/2023 . | Paydoun ... ... 31,318 . 10/01/2047 . [1.A ........
.. 3128MJ-4V-9 | FH GO8835 - RMBS .........covvvvviiiiiiiiiiiiiiieens oo . 06/01/2023 . | Paydoun ... ... 16,894 . 09/01/2048 . [1.A ........
..3128MJ-83-5 |FH GO8537 - RUBS .......ccovvvvviiiiiiiiiiiiiiieeens [ . 06/01/2023 . | Paydoun ... .. 137,591 . 07/01/2043 . [1.A ........
..3128MJ-SS-0 |FH GO8528 - RMBS .........cevvvvriieiiiiiiieiiieeens oo . 06/01/2023 . | Paydoun ... .. 118,463 . 04/01/2043 . [1.A ........
..3128MJ-Y6-1 |FH GO8732 - RUBS .......coovvvvviiiiiiiiiiiiiiieeens [ . 06/01/2023 . | Paydoun ... ....52,035 . 11/01/2046 . [1.A ........
..3128MJ-Z0-6 |FH GO8750 - RMBS ... . 06/01/2023 . | Paydoun ... .. 97,699 . 03/01/2047 . [1.A ........
..3128MM-UC-5 |FH G18578 - RMBS . 06/01/2023 . |Paydown 26,933 . 12/01/2030 . (1.
..3128\M-UG-6 |FH G18582 - RWBS . 06/01/2023 . |Paydown 56,903 . 01/01/2031 . (1.
..3128MM-U0-4 | FH G18590 - RWBS . 06/01/2023 . |Paydown 20,385 . 03/01/2031 . (1.
..3128\M-VG-5 |FH G18614 - RMBS . . |. 06/01/2023 . | Paydown .. 158,162 . 10/01/2031 . (1.
..3128\M-VZ-3 |FH G18631 - RMBS . . |- 06/01/2023 . |Paydown .. 158,544 . 02/01/2082 . (1.
..3128\M-W7-4 | FH G18669 - RMBS ... . 06/01/2023 . | Paydoun ... .. 137,732 . 12/01/2032 . (1.
..3128MM-WU-3 |FH G18658 - RMBS ... . 06/01/2023 . | Paydoun ... .. 146,685 . 09/01/2032 . [1.A ........
..3128MM-I1Y-5 |FH G18662 - RMBS ... . 06/01/2023 . | Paydoun ... ... 40,631 . 10/01/2032 . [1.A ........
..3128\M-X8-1 |FH G18702 - RMBS ... . 06/01/2023 . | Paydoun ... .. 12,267 . 08/01/2033 . [1.A ........
..3128\-XF-5 |FH G18677 - RMBS ... . 06/01/2023 . | Paydoun ... . 02/01/2033 . [1.A ........
..3128\M-XK-4 | FH G18681 - RMBS ... . 06/01/2023 . | Paydoun ... . 03/01/2033 . [1.A ........
..3128PU-CN-0 | FH J14577 - RWBS . 06/01/2023 . |Paydown . 03/01/2026 . (1.
..31202L-GC-3 |FH C03795 - RMBS . 06/01/2023 . |Paydown . 04/01/2042 . (1.
..312930-VK-3 |FH A84218 - RWBS . 06/01/2023 . |Paydown . 05/01/2038 . (1.
..312936-Y2-7 |FH A89729 - RWBS . 06/01/2023 . |Paydown . 11/01/2039 . (1.
..312936-YZ-4 |FH A89728 - RUBS . 06/01/2023 . |Paydown . 10/01/2039 . (1.
..312939-JD-4 |FH A91160 - RMBS ... . . 06/01/2023 . | Paydoun ... . 02/01/2040 . (1.
..312942-27-1 |FH A94386 - RMBS ...........ooevveeeeeeeeeeeeeeeeens oo . 06/01/2023 . | Paydown . 10/01/2040 . [1.A ........
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..312043-BR-3 | FH A94548 - RIBS .... . 06/01/2023 . | Paydoun ... ... 33,294 |.... ..33,748 |.. . 10/01/2040 . [1.A ........
..312043-F3-2 |FH A94686 - RUBS .... . 06/01/2023 . | Paydoun ... . 110,510 |.... 111,901 |.. . 1170172040 . [1.A ........
..312043-F4-0 |FH A94687 - RUBS .... . 06/01/2023 . | Paydoun ... .. 14,342 |.. . 1170172040 . [1.A ........
..312045-A4-0 |FH A96327 - RWBS .... . 06/01/2023 . | Paydoun ... 106,577 |.. . 0170172041 . [1.A ........
..31207V-7G-7 |FH A39895 - RMBS .... . 06/01/2023 . | Paydoun ... .9,003 |.. . 11/01/2035 . [1.A ........
..3131WD-5T-9 |FH ZI1758 - RMBS .... . 06/01/2023 . | Paydoun ... 3,299 |.. . 05/01/2034 . [1.A ........
..3131WD-7E-0 |FH Z11793 - RUBS .... . 06/01/2023 . | Paydoun ... .6,418 |.. . 05/01/2034 . [1.A ........
..3131WD-BJ-4 |FH Z10941 - RUBS .... . 06/01/2023 . | Paydoun ... 3,544 |.. . 11/01/2033 . [1.A ........
..3131WE-28-2 |FH Z12585 - RWBS .... . 06/01/2023 . | Paydoun ... 01,692 |.. . 10/01/2034 . [1.A ........
..3131WF-SC-6 |FH Z13215 - RWBS . 06/01/2023 . |Paydown . 04/01/2035 . [1.A .
..313111G-6B-0 |FH Z14466 - RVBS . 06/01/2023 . |Paydown . 07/01/2035 . [1.A .
..3131WG-FR-5 |FH ZI3776 - RMBS . 06/01/2023 . |Paydown . 11/01/2035 . [1.A .
..3131WG-HH-5 |FH Z13832 - RWBS .... . 06/01/2023 . | Paydoun ... . 11/01/2035 . [1.A ........
..3131WK-VP-2 |FH Z16922 - RWBS .... . 06/01/2023 . | Paydoun ... . 12/01/2037 . [1.A ........
.. 3131WM-HI-9 | FH Z18345 - RWBS .... . 06/01/2023 . | Paydoun ... . 12/01/2038 . [1.A ........
..3131WN-6F-6 |FH Z19870 - RMBS .... . 06/01/2023 . | Paydoun ... . 04/01/2040 . [1.A ........
..3131UN-0A-5 |FH Z19449 - RMBS .... . 06/01/2023 . | Paydoun ... . 11/01/2039 . [1.A ........
..3131WQ-LY-1 |FH ZJ0343 - RMBS .... . 06/01/2023 . | Paydoun ... . 08/01/2040 . [1.A ........
..31310Q-QP-5 | FH ZJ0462 - RWBS .... . 06/01/2023 . | Paydoun ... . 09/01/2040 . [1.A ........
..31310Q-RU-3 | FH ZJ0499 - RMBS .... . 06/01/2023 . | Paydoun ... . 09/01/2040 . [1.A ........
..31310Q-UC-9 | FH ZJ0579 - RWBS . 06/01/2023 . |Paydown . 10/01/2040 . (1.
..3131W0-XU-6 | FH ZJ0691 - RMBS . 06/01/2023 . |Paydown . 1170172040 . (1.
..3131WR-GC-3 |FH ZJ1095 - RWBS . 06/01/2023 . |Paydown . 01/01/2041 . (1.
..3131WR-KD-6 |FH ZJ1192 - RWBS . . |. 06/01/2023 . | Paydown . 02/01/2041 . (1.
..3131WR-LV-5 |FH ZJ1240 - RWBS . . |- 06/01/2023 . |Paydown . 02/01/2041 . (1.
..3131WR-R9-8 |FH ZJ1412 - RWBS .... . 06/01/2023 . | Paydoun ... . 03/01/2041 . (1.
..3131WX-D4-1 |FH ZJ6423 - RMBS .... . 06/01/2023 . | Paydoun ... ....9,350 |.... . 09/01/2032 . [1.A ........
..3131XG-LC-0 |FH ZL1223 - RWBS .... . 06/01/2023 . | Paydoun ... ....3,170 |.... . 04/01/2041 . [1.A ........
..3131XG-LD-8 |FH ZL1224 - RWBS .... . 06/01/2023 . | Paydoun ... L4241 . 04/01/2041 . [1.A ........
..3131XH-BQ-8 |FH ZL1847 - RMBS .... . 06/01/2023 . | Paydoun ... 2,212 | . 08/01/2041 . [1.A ........
..3131XH-SL-1 |FH ZL2323 - RMBS .... . 06/01/2023 . | Paydoun ... ...15,260 |.... . 1170172041 . [1.A ........
..3131XJ-4V-1 |FH ZL3536 - RWBS . 06/01/2023 . |Paydown .7,262 | . 08/01/2042 . (1.
..31320H-5X-5 |FH ZA0862 - RMBS . 06/01/2023 . |Paydown . 2,547 |. . 11/01/2082 . (1.
..3132A1-BY-9 | FH ZS0955 - RMBS . 06/01/2023 . |Paydown .1,071 | . 10/01/2035 . (1.
..3132A1-VU-5 |FH 751527 - RWBS . 06/01/2023 . |Paydown . 4,428 |. . 06/01/2036 . (1.
..3132A2-FV-9 |FH ZS1980 - RWBS . 06/01/2023 . |Paydown ....581 | . 09/01/2037 . (1.
..3132A3-Nii-6 | FH ZS3105 - RWBS .... . 06/01/2023 . | Paydoun ... 20,275 |.... . 02/01/2041 . (1.
..3132A3-QD-5 |FH 783152 - RMBS .... . 06/01/2023 . | Paydoun ... ....9,854 |.... . 03/01/2041 . [1.A ........
..3132A3-SL-5 |FH 783223 - RMBS .... . 06/01/2023 . | Paydoun ... ... 3,440 |.... . 02/01/2041 . [1.A ........
..3132A3-TF-7 |FH 783250 - RMBS .... . 06/01/2023 . | Paydoun ... ....9,582 |.... . 06/01/2041 . [1.A ........
..3132A4-U0-9 |FH ZS4191 - RWBS .... . 06/01/2023 . | Paydoun ... L4122 . 07/01/2035 . [1.A ........
..3132A4-UT-3 |FH ZS4194 - RMBS .... . 06/01/2023 . | Paydoun ... ... 1,409 |.... . 08/01/2035 . [1.A ........
..3132A7-ND-9 | FH 756688 - RMBS ... . |- 06/01/2023 . |Paydoun ... ....5,349 |.... . 04/01/2028 . [1.A ........
..3132AC-YM-6 |FH ZT0716 - RMBS .... . |- 06/01/2023 . | Paydoun ... ...21,035 |.... . 10/01/2033 . [1.A ........
..3132AD-LT-3 |FH ZT1238 - RUBS . 06/01/2023 . |Paydown 3,571 |. . 07/01/2042 . [1.A .
..31320W-ZR-8 |FH SB0752 - RWBS ... . 06/01/2023 . | Paydoun ... ..293,934 |.... .206,956 |. . 10/01/2037 . [1.A ........
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..313205-311-2 | FH SB8004 - RUBS .......coovvviiviiiiiiiiiiiiiieeens [ . 06/01/2023 . | Paydoun ... ... 33,208 ...33,208 ...33,613 |.... ... (404) | ... (404) ... ..33,208 |.. . 07/01/2034 . [1.A ........
..313206-3R-1 |FH SBB008 — RMBS .........cevvvvvvvvvrrinririnininns [eeeeenn . 06/01/2023 . | Paydoun ... ..21,797 ...21,797 ...22,050 |.... ... (252) ] e (252) ). 21,797 .. . 08/01/2034 . [1.A ........
..313205-3T-7 |FH SB8010 = RMBS .......oevvvvvriiiiiiiiiiiiiiiiinns [ eeeeenn . 06/01/2023 . | Paydoun ... ... 11,393 ... 11,393 ... (128)]... . 10/01/2034 . [1.A ........
..313205-3Y-6 |FH SB8015 = RMBS ......oovvvvviieiiiiiiiiiiieeeeeens [ . 06/01/2023 . | Paydoun ... L (1,812) ... . 1170172034 . [1.A ........
..313205-6J-6 | FH SBB073 - RUBS .......coovvvvviiiiiiiiiiiiiiienens [ . 06/01/2023 . | Paydoun ... . (6,646) |... . 11/01/2035 . [1.A ........
..313206-AT-7 |FH SB8118 = RMBS .......eevvvvvrvriiriiiiiiiiiiinnns [eeeenn . 06/01/2023 . | Paydoun ... . (1,480) |... . 09/01/2036 . [1.A ........
..313206-AX-8 |FH SB8122 - RMBS .......cooeeereniriinnis [ . 06/01/2023 . | Paydoun ... . 10/01/2036 . [1.A ........
..313206-C3-2 |FH SB8190 - RMBS .....coovvvvviiiiiiiiiiiiiiieeeeens [ . 06/01/2023 . | Paydoun ... . 1170172037 . [1.A ........
..313206-CV-0 |FH SB8184 — RUBS ......ooevvvvviiiiiiiiiiiiiiiienens [ . 06/01/2023 . | Paydoun ... . 10/01/2087 . [1.A ........
..31320V-37-0 |FH SD8010 - RWBS . 06/01/2023 . |Paydown . 09/01/2049 . [1.A .
..31320V-4E-2 |FH SD8021 - RWBS . 06/01/2023 . |Paydown .. 568 . 09/01/2049 . [1.A .
..31320V-4H-5 |FH SD8024 - RMBS . 06/01/2023 . |Paydown ..(4,752) . 11/01/2049 . [1.A .
..3132DV-5K-7 |FH SDB050 - RMBS ......ccoovvviiiiiiiiiiiiis [ . 06/01/2023 . | Paydoun ... . ... (515) |... . 03/01/2050 . [1.A ........
..3132DV-5l-1 |FH SDB0B1 - RMBS ......oovvvveiiiiiiiiiiieiiieeeeens [ . 06/01/2023 . | Paydoun ... 221,290 230,289 [...........233,686 [.......cccoeeies forrenn (12,396) | .. (12,396) |... . 05/01/2050 . [1.A ........
..31320V-6C-4 |FH SDB067 ~ RUBS .......covvvvvvviiiiiiiiiiiiiieeens [ . 06/01/2023 . | Paydoun ... 314,633 328,128 [......000nn8333,252 [oeeiiiiiiiiiin oo (18,619) |. .. (18,619) |... . 06/01/2050 . [1.A ........
..3132DV-6R-1 |FH SDB0BO - RMBS .......oovvvvrriiiiiiiiiiieieeeeens [ . 06/01/2023 . | Paydoun ... 129,322 133,312 |.... ....(4,502) |. ..(4,502) |... . 06/01/2050 . [1.A ........
..31320V-6U-4 |FH SDB0B3 - RMBS .......cooovveriiiiiiiinins [ . 06/01/2023 . | Paydoun ... 366,941 384,127 |.... .. (22,960) | (22,960) |... . 08/01/2050 . [1.A ........
..3132DV-7K-5 |FH SDB098 - RMBS .........ccoevreeeieneieenenes [ . 06/01/2023 . | Paydoun ... 300,933 310,819 |..........311,193 | o (10,261) |. .. (10,261) |... . 1070172050 . [1.A ........
..3132DV-7L-3 |FH SDB099 - RMBS .....ccoeeeiiiiiiiiiiiiiiiiiieeeens [ . 06/01/2023 . | Paydoun ... 241,605 262,411 [onnninnnn285,150 [ouueeiiiiiiiiii oo (13,545) | .. (13,545) |... . 10/01/2050 . [1.A ........
..313200-AD-5 |FH SDB104 - RMBS ........ccoeeeeinneiieres [ . 06/01/2023 . | Paydoun ... 678,624 .. 683,701 ....(4,920) |. . 1170172050 . (1.A ........
..3132DW-AH-6 |FH SD8108 - RWBS . 06/01/2023 . |Paydown .. (14,166) |. . 11/01/2050 . (1.
..3132DW-ANM-5 |FH SD8112 - RWBS . 06/01/2023 . |Paydown . 12/01/2050 . (1.
..3132H0-YS-5 |FH Q14321 - RMBS . 06/01/2023 . |Paydown . 12/01/2042 . (1.
..3132WH-5N-1 | FH Q44452 - RMBS . . |. 06/01/2023 . | Paydown . 11/01/2046 . (1.
..31320H-JU-0 |FH Q43874 - RMBS . . |- 06/01/2023 . |Paydown . 10/01/2046 . (1.
..31336A-3T-3 |FH G60810 = RMBS .........eevvmmmmmmmnnnnnnnniiinnnn [eeneenn . 06/01/2023 . | Paydoun ... ... 400 | . 11/01/2046 . (1.
.. 3133AM-EP-7 |FH Q02842 — RMBS .........evvvmmmmmmnnnnnnnnnnnnnnnn [ eeeeenn . 06/01/2023 . | Paydoun ... ... (2,168) |. . 06/01/2051 . [1.A ........
.. 3133KJ-6L-1 |FH RA3575 - RMBS ..o [ . 06/01/2023 . | Paydoun ... ....(2,655) | . 09/01/2050 . [1.A ........
.. 3133KK-7E-3 |FH RA4493 — RMBS ........evvvmmimnnnnninininnininnns [ eeeeenn . 06/01/2023 . | Paydoun ... . 02/01/2051 . [1.A ........
..3133T3-KF-4 |FHR 1628 KZ — CMO/RMBS ..........evvvvvvvvnnnnnnns [eeneenn . 06/01/2023 . | Paydoun ... . 12/15/2023 . [1.A ........
..3133TG-E9-6 |FHR 2086 GB - CMO/RMBS ..........cevvvvvvvennnnnnn [ereeenn . 06/01/2023 . | Paydoun ... . 09/15/2028 . [1.A ........
..31359L-AH-8 |FNR G949 PJ - CMO/RMBS .. 06/01/2023 . |Paydown . 08/17/2024 . (1.
..3136A0-AZ-0 |FNR 2011-69 GB - CMO/RWBS . 06/01/2023 . |Paydown . 07/25/2031 . (1.
..3136AF-3L-6 |FNR 2013-86 GY - CMO/RMBS . 06/01/2023 . |Paydown . 08/25/2033 . (1.
..3136AF-KF-0 |FNR 2013-78 GL - CMO/RVBS . 06/01/2023 . |Paydown . 07/25/2043 . (1.
..3136AG-IIT-5 |FNR 2013-107 AY - CMO/RMBS 06/01/2023 . |Paydown . 10/25/2033 . (1.
..3136AG-YB-2 |FNR 2013-102 GM - CMO/RMBS ........ccoeeeveieenns [ereennn . 06/01/2023 . | Paydoun ... . 10/25/2033 . (1.
..3136AH-V9-8 |FNR 2013-133 BZ - CMO/RMBS .........eevvvmmnnnnnn [ereenn . 06/01/2023 . | Paydoun ... . 01/25/2034 . [1.A ........
.31371K-7L-9 |FN 254799 — RMBS .......evvrrrinnnnnininiiiiiiiinnns [ eeeeenn . 06/01/2023 . | Paydoun ... . 07/01/2023 . [1.A ........
.. 31371L-A9-0 |FN 254832 - RMBS ........evvvmmmmmmmnnnnnnnniiininnn [eeeeenn . 06/01/2023 . | Paydoun ... . 08/01/2023 . [1.A ........
L 31371L-JU-4 | FN 255075 - RMBS ... [ . 06/01/2023 . | Paydoun ... . 02/01/2024 . [1.A ........
. 31371L-K3-2 |FN 255114 - RMBS ..o [ . 06/01/2023 . | Paydoun ... . 03/01/2024 . (1.A ........
..31371L-ZR-3 |FN 255552 - RMBS ... . |- 06/01/2023 . |Paydoun ... . 11/01/2034 . [1.A ........
..3137A1-RG-0 |FHR 3722 CU - CMO/RMBS . |- 06/01/2023 . | Paydoun ... . . 09/15/2025 . [1.A ........
..3137A4-FE-2 |FHR 3779 LB - CMO/RMBS .. 06/01/2023 . |Paydown .. 144,190 ..136,090 |. K . 12/15/2030 . [1.A .
..3137B3-LP-1 |FHR 4223 HB - CMO/RMBS ..... . 06/01/2023 . | Paydoun ... .. 622,556 622,555 556,992 |...........599,719 |.... .622,555 |. . 07/15/2033 . [1.A ........
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..3137G0-CU-1 | STACR 2014-DN4 M3 - CMO/RMBS ...........cooeeeees [oeennn . 06/26/2023 . | Paydoun ... . 10/25/2024 . (1.A ........
..3137G0-EW-5 |STACR 2015-DNA1 M3 - CDO/CMO/RMBS ............. [..oeeen . 06/26/2023 . | Paydoun ... . 10/25/2027 . (1.A ........
..3137G0-H-2 | STACR 2016-DNA1 M3 - CDO/CMO/RMBS ..........cee [oeeenn . 06/26/2023 . | Paydoun ... . 07/25/2028 . [1.A ........
..3137G0-SE-0 | STACR 2017-HOA3 B1 ~ CMO/RMBS .........cevvvvees [oeeennn . 05/16/2023 . [ TENDER ... . 04/25/2030 . [5.B GI .
..3137G1-AA-5 |FWLS 2015-SC01 1A — CMO/RMBS ......cccoviic [eeeenn . 06/01/2023 . | Paydoun ... . 05/25/2045 . [1.A ........
..31385H-QV-7 |FN 545068 - RMBS ..........cooeveiieeenieennnins [ eens . 06/01/2023 . | Paydoun ... . 07/01/2031 . [1.A ........
..31385J-EL-8 |FN 545639 — RMBS ........eevvrmmmmmmmnnnnnnnnininnns [ereeenn . 06/01/2023 . | Paydoun ... . 04/01/2032 . [1.A ........
.. 31385N-RA-9 | FN 547781 = RMBS ......oovvvvriiiiiiiiiiiiiiieeeeens [ . 06/01/2023 . | Paydoun ... . 09/01/2030 . [1.A ........
..31386L-6V-9 |FN 567084 - RUBS .........coevvvviviiiiiiiiiiiienens [eennns . 06/01/2023 . | Paydoun ... . 12/01/2030 . [1.A ........
..31387D-4B-2 |FN 581418 - RUBS . 06/01/2023 . |Paydown . 06/01/2031 . [1.A .
..31387D-NE-5 |FN 580989 - RWBS . 06/01/2023 . |Paydown . 05/01/2031 . [1.A .
..31387X-MC-6 |FN 597155 - RMBS . 06/01/2023 . |Paydown . 09/01/2031 . [1.A .
..31387X-T7-0 |FN 597374 - RMBS ....coooiiiiiiiiiiiiiiiiiiieeeens [ . 06/01/2023 . | Paydoun ... . 09/01/2031 . [1.A ........
..31388K-CX-8 |FN 606786 ~ RMBS ...........evvmmmmmmmmmnnnnnnnnnnns [eeneen . 06/01/2023 . | Paydoun ... . 09/01/2031 . [1.A ........
..31388K-T7-7 |FN 607274 - RUBS .......coovvvviviiiiiiiiiiiiiienens [ . 06/01/2023 . | Paydoun ... . 1170172031 . [1.A ........
..31388W-ZE-9 |FN 617341 = RUBS ......ooovvvriiiiiiiiiiiiiinieenens [ . 06/01/2023 . | Paydoun ... . 12/01/2031 . [1.A ........
..31389G-ST-8 |FN 625230 - RMBS ......ccooeiiiiiiiiiiiiiiiiiiieeens [ . 06/01/2023 . | Paydoun ... . 02/01/2082 . [1.A ........
..31389G-SV-3 |FN 625232 - RMBS .........evvmmmmmmmmmnnnnnnnnnnnnnn [eenees . 06/01/2023 . | Paydoun ... . 02/01/2032 . [1.A ........
..31389K-50-0 |FN 628255 - RMBS .......ccooeiiiiiiiiiiiiiiiiiieeens [ . 06/01/2023 . | Paydoun ... . 02/01/2032 . [1.A ........
..31389K-55-6 |FN 628257 - RMBS ...........oooeveniinnnnnnnnnnns [ . 06/01/2023 . | Paydoun ... . 02/01/2032 . [1.A ........
..31380U-HE-2 |FN 635729 - RMBS . 06/01/2023 . |Paydown . 03/01/2032 . (1.
..31380U-MJ-5 |FN 635861 - RUBS . 06/01/2023 . |Paydown . 03/01/2032 . (1.
..31389V-R5-8 |FN 636908 - RVBS . 06/01/2023 . |Paydown . 05/01/2082 . (1.
..3138A2-BK-4 |FN AH0941 - RWBS . . |. 06/01/2023 . | Paydown . 12/01/2040 . (1.
..3138A5-6C-1 |FN AH4466 - RWBS . . |- 06/01/2023 . |Paydown . 02/01/2041 . (1.
..3138A5-FU-1 |FN AH3778 = RMBS ......oovvviviiiiiiiiiiiiiinieeeens [ . 06/01/2023 . | Paydoun ... . 01/01/2041 . (1.
..3138AA-3C-3 |FN AHBBY4 - RWBS .......ooooevrriirinnnn [ . 06/01/2023 . | Paydoun ... . 04/01/2041 . [1.A ........
..3138AB-MF-3 |FN AHI367 - RMBS ....oooeeeiiiiiiiieii [ . 06/01/2023 . | Paydoun ... . 04/01/2041 . [1.A ........
..3138AD-V4-4 |FN A10634 - RUBS .......ooovvvvviiiiiiiiiiiiiiienens [ . 06/01/2023 . | Paydoun ... . 04/01/2041 . [1.A ........
..3138AM-VA-0 |FN AI7808 = RMBS ..........euvmmmmmmmmnnnnnnnnnnnnnn [eeneen . 06/01/2023 . | Paydoun ... . 07/01/2041 . [1.A ........
..3138AS-ZJ-4 |FN AJ1644 - RWBS .......ooooerrnnnnnnn [ . 06/01/2023 . | Paydoun ... . 1170172041 . [1.A ........
..3138E0-SD-2 |FN AJ7715 - RUBS . 06/01/2023 . |Paydown . 12/01/2026 . (1.
..3138EG-NN-0 |FN AL0396 - RVBS . 06/01/2023 . |Paydown . 12/01/2035 . (1.
..3138EK-G7-4 | FN AL2921 - RWBS . 06/01/2023 . |Paydown . 08/01/2042 . (1.
..3138EL-AF-0 |FN AL3605 - RVBS . 06/01/2023 . |Paydown . 05/01/2043 . (1.
..3138EN-3F-4 |FN AL6197 - RMBS . 06/01/2023 . |Paydown . 01/01/2030 . (1.
..3138EQ-LN-0 |FN AL7532 - RWBS .... . 06/01/2023 . | Paydoun ... .. 116,079 .. 121,768 |.... 116,079 |.. . 1170172027 . (1.
..3138ER-5V-8 |FN AL9859 - RWBS .... . 06/01/2023 . | Paydoun ... 271,128 261,765 |.... 211,128 |.. . 03/01/2047 . [1.A ........
..3138ER-MI-7 |FN AL9372 - RWBS .... . 06/01/2023 . | Paydoun ... 111,273 110,931 |[.... 11,273 .. . 1170172031 . [1.A ........
..3138ET-4G-8 |FN AL8922 - RWBS .... . 06/01/2023 . | Paydoun ... 11,424 L 11,997 . 05/01/2030 . [1.A ........
..3138M8-J6-1 |FN AP4784 - RIBS .... . 06/01/2023 . | Paydoun ... ..120,769 .. 115,703 |.... . 09/01/2042 . [1.A ........
..3138MJ-GE-3 | FN AQ2896 - RWBS .... . 06/01/2023 . | Paydoun ... 169,715 164,040 |.... . 12/01/2042 . (1.A ........
..31381I6-GB-6 | FN AR8293 - RMBS .... . |- 06/01/2023 . |Paydoun ... 176,925 ... 170,610 |.... . 05/01/2043 . [1.A ........
..3138I7-F6-6 |FN AR9188 - RWBS .... . |- 06/01/2023 . | Paydoun ... ...36,184 ...33,199 |.... . 03/01/2043 . [1.A ........
..3138W7-GB-4 |FN AR9193 - RMBS . 06/01/2023 . |Paydown ..297,728 ..298,101 . 03/01/2043 . [1.A .
..3138W9-VQ-0 |FN AS0622 - RWBS ... . 06/01/2023 . | Paydoun ... ... 7,449 ... 7,691 . 10/01/2028 . [1.A ........
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..3138J-RD-2 |FN AS8583 - RMBS ........ooovvviiiiiiiiin [ . 06/01/2023 . | Paydoun ... ... 10,117 ...10,117 ...10,360 |.... 10,117 .. . 01/01/2047 . [1.A ........
..3138WNM-FC-0 |FN AT0162 = RMBS ........cevvvvvvrrrriiinrinnninnnns [ eeeeenn . 06/01/2023 . | Paydoun ... ... 47,387 ... 47,387 ...43,162 |.... ..47,387 |.. . 03/01/2043 . [1.A ........
.. 3138WP-A2-0 |FN AT1824 - RUBS .......ooovvvvviiiiiiiiiiiiiiieeens [ . 06/01/2023 . |Paydoun .....ccooeeeeiiiiins i e 2,112 . 05/01/2043 . [1.A ........
..3138WP-GY-4 |FN AT2014 = RUBS .......coovvviriiiiiiiiiiieneeeenns [ . 06/01/2023 . | Paydoun ... .. 126,720 . 04/01/2043 . [1.A ........
..3138WQ-AX-0 |FN AT2721 = RUBS .....ooovvriiiiiiiiiiiiiiiiiieeeens [ . 06/01/2023 . | Paydoun ... .. 1,747 . 05/01/2043 . [1.A ........
..31380Q-0S-4 |FN AT3164 = RUBS ......ooovvvieiiiiiiiiiiiiineeeeens [ . 06/01/2023 . | Paydoun ... .. 3,219 |. 04/01/2043 . [1.A ........
..3138WQ-RY-0 |FN AT3202 - RMBS ......oooevvrrriiiininns [ . 06/01/2023 . | Paydoun ... . . 05/01/2042 . [1.A ........
.. 3138WV-PE-5 |FN AT7620 = RMBS .........cevvvvvvvvririniinnninnnns [ eeeeenn . 06/01/2023 . | Paydoun ... .... 101,685 |.... . 06/01/2043 . [1.A ........
..3138X0-Zli-1 |FN AU1656 — RUBS .......ooovvveeiiiiiiiiiiiiiiienees [ . 06/01/2023 . | Paydoun ... L5197 | . 07/01/2028 . [1.A ........
..3138XC-F3-1 |FN AV1085 - RMBS . 06/01/2023 . |Paydown 11,602 |. . 09/01/2043 . [1.A .
..3138XV-L4-0 |FN AW5746 - RUBS . 06/01/2023 . |Paydown . 08/01/2044 . [1.A .
..3138YJ-US-3 |FN AY5092 - RWBS . 06/01/2023 . |Paydown . 07/01/2045 . [1.A .
.. 3138YU-H7-9 | FN AZ2953 - RMBS .....cooeeiiiiiiiiiiiiiiiiieceeeees [ . 06/01/2023 . | Paydoun ... . 09/01/2030 . [1.A ........
..31390C-CS-3 |FN 641881 = RMBS .......ceevvvvvvrrrriiiniiiniinnnns [ eeeeenn . 06/01/2023 . | Paydoun ... . 04/01/2032 . [1.A ........
..31390G-2T-3 |FN 646186 ~ RMBS .........cevvvvvveeeeiiiiiiiiininns [ eeeeenn . 06/01/2023 . | Paydoun ... . 07/01/2082 . [1.A ........
..31390G-ZL-4 |FN 646147 = RUBS ........oovvvvrviiiiiiiiiiiineeeens [ . 06/01/2023 . | Paydoun ... . 06/01/2032 . [1.A ........
..313900-G8-2 |FN 652823 - RMBS ......ccooeeiiiiiiiiiiiiiiiiiieeens [ . 06/01/2023 . | Paydoun ... . 09/01/2032 . [1.A ........
..313900-G9-0 |FN 652824 - RMBS .......cooevieiiiiiiiiiiiiiiiiinnns [ . 06/01/2023 . | Paydoun ... . 09/01/2032 . [1.A ........
..31390R-E8-2 |FN 653659 - RMBS ......ccooeiiiiiiiiiiiiiiiiiiiees [ . 06/01/2023 . | Paydoun ... . 08/01/2032 . [1.A ........
..31390R-EE-9 |FN 653633 - RMBS .....coooeeiiiiiiiiiiiiiiiiiienns [ . 06/01/2023 . | Paydoun ... . 07/01/2032 . [1.A ........
..31390T-KA-6 | FN 655589 - RMBS . 06/01/2023 . |Paydown . 08/01/2032 . (1.
..31390T-UC-1 |FN 655879 - RWBS . 06/01/2023 . |Paydown . 09/01/2032 . (1.
..31390Y-GB-8 |FN 659994 - RMBS . 06/01/2023 . |Paydown . 09/01/2032 . (1.
..31391E-EQ-0 |FN 664443 - RMBS . . |. 06/01/2023 . | Paydown . 10/01/2032 . (1.
..31391E-SK-8 |FN 664822 - RWBS . . |- 06/01/2023 . |Paydown . 10/01/2082 . (1.
..31391G-3M-6 |FN 666904 - RUBS .........covvvvririiiiiiiiiiniennns [ . 06/01/2023 . | Paydoun ... . 1170172032 . (1.
..31391G-JD-9 |FN 666360 ~ RMBS .........ccvvvreevereiiiiiiiiiiinns [eeeeenn . 06/01/2023 . | Paydoun ... . 10/01/2082 . [1.A ........
..31391K-H5-9 | FN 669052 - RMBS ...........cooeeeeireeinennnnnns [ oens . 06/01/2023 . | Paydoun ... . 10/01/2032 . [1.A ........
..3139IN-DU-2 |FN 671615 = RMBS .......oevvvveriiiiiiiiiiiiiiiiiens [ eeeeenn . 06/01/2023 . | Paydoun ... . 11/01/2082 . [1.A ........
..31393C-MC-4 |FNR 0348E TC - CMO/RMBS ..........oooeereeeeenenns [oeenn . 06/26/2023 . | Paydoun ... . 06/25/2023 . [1.A ........
..31304D-0L-7 |FNR 2005-40 ZM - CMO/RMBS ........ccoeeeiieieeees [oreenn . 06/01/2023 . | Paydoun ... . 05/25/2035 . [1.A ........
..31395R-EZ-7 |FHR 2959 DY - CMO/RMBS ..... 06/01/2023 . |Paydown . 04/15/2025 . (1.
..313978-X2-5 |FNR 2011-37 HJ - CMO/RMBS . 06/01/2023 . |Paydown . 05/25/2026 . (1.
..31397U-U7-2 |FNR 2011-66 BY - CMO/RMBS . 06/01/2023 . |Paydown . 07/25/2026 . (1.
..31397U-VT-3 |FNR 2011-59 CB - CMO/RMBS . 06/01/2023 . |Paydown . 07/25/2026 . (1.
..31397U-XH-7 |FNR 2011-61 EB - CMO/RMBS . 06/01/2023 . |Paydown . 07/25/2026 . (1.
..31398E-0Z-0 |FHR 3552 KB — CMO/RMBS ......cooeeeiiiiiiiiiieeees s . 06/01/2023 . | Paydoun ... . 07/15/2024 . (1.
..31398F-HT-1 |FNR 2009-80 GL - CMO/RMBS ..........covvveeeenees [oeeennn . 06/01/2023 . | Paydoun ... . 10/25/2024 . (1.A ........
..31398J-G4-9 |FHR 3563 B ~ CMO/RMBS .......coovveveeeeeeeeeeeeens [ . 06/01/2023 . | Paydoun ... . 08/15/2024 . [1.A ........
..31398J-KR-3 |FHR 3561 B ~ CMO/RMBS .........evvvvvvvvvrriinnnnns [ eeeenn . 06/01/2023 . | Paydoun ... . 08/15/2029 . [1.A ........
..313988-G7-2 |FNR 2010-135 DB ~ CMO/RMBS .........eevvvmvunnnnn [ereeenn . 06/01/2023 . | Paydoun ... . 12/25/2025 . [1.A ........
..31398V-FS-0 |FHR 3640 AD - CMO/RMBS .......ooovvvrenienennenens [eeenn . 06/01/2023 . | Paydoun ... . 03/15/2025 . [1.A ........
..31400D-RG-9 |FN 684587 - R\BS . |- 06/01/2023 . |Paydoun ... . 03/01/2083 . [1.A ........
..31400E-NB-2 |FN 685386 - RUBS .... . |- 06/01/2023 . | Paydoun ... . 03/01/2033 . [1.A ........
..314000-SI-4 | FN 694533 - RMBS . 06/01/2023 . |Paydown . 03/01/2033 . [1.A .
..314000-XK-4 |FN 694682 - RWBS .... . 06/01/2023 . | Paydoun ... . 04/01/2033 . [1.A ........




9'G03

STATEMENT AS OF JUNE 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..31400T-GP-6 | FN 696906 - RVBS .... . 06/01/2023 . | Paydoun ... ..5,758 .5,758 .5,900 |.... .5,758 |.. . 04/01/2033 . [1.A ........
..31401C-EK-5 |FN 704038 - RUBS .... . 06/01/2023 . | Paydoun ... ... 236 .23 ... ....23 |.. . 05/01/2033 . [1.A ........
..31401v-6P-1 |FN 720078 - RMBS ... . 06/01/2023 . |Paydoun .....ccooeeeeiiiiins v e 7,580 1,527 .. ...7,580 |.. . 07/01/2033 . [1.A ........
..31402C-4C-3 |FN 725419 - RMBS .... . 06/01/2023 . | Paydoun ... .. 10,084 ...10,088 |.... ..10,084 |.. . 10/01/2033 . [1.A ........
..31402C-4H-2 | FN 725424 - RMBS ... . 06/01/2023 . | Paydoun ... 187 L7133 ) . 04/01/2034 . [1.A ........
..31402C-P3-0 |FN 725042 - RMBS .... . 06/01/2023 . | Paydoun ... LL847 ... ...852 |.. . 01/01/2034 . [1.A ........
..31402C-U7-5 |FN 725206 - RWBS .... . 06/01/2023 . | Paydoun ... . .. . 02/01/2034 . [1.A ........
..31402C-VN-9 | FN 725221 - RMBS .... . 06/01/2023 . | Paydoun ... ...462 |.. . 01/01/2034 . (1.A ........
..31402D-F3-9 |FN 725686 - RUBS .... . 06/01/2023 . | Paydoun ... . 07/01/2034 . [1.A ........
..314020-MP-2 | FN 725866 - RWBS . 06/01/2023 . |Paydown . 09/01/2034 . [1.A .
..31402J-3V-7 |FN 730812 - RUBS . 06/01/2023 . |Paydown . 08/01/2033 . [1.A .
..31402L-DK-5 |FN 731906 - RMBS . 06/01/2023 . |Paydown . 11/01/2033 . [1.A .
..314020-S9-3 |FN 735044 - RMBS .... . 06/01/2023 . | Paydoun ... . 10/01/2034 . [1.A ........
..314020-VG-3 |FN 735115 - RWBS .... . 06/01/2023 . | Paydoun ... . 12/01/2034 . [1.A ........
..314020-Y3-9 |FN 735230 - RMBS .... . 06/01/2023 . | Paydoun ... . 02/01/2035 . [1.A ........
..314020-YV-7 |FN 735224 - RMBS .... . 06/01/2023 . | Paydoun ... . 02/01/2035 . [1.A ........
..31402R-JV-2 |FN 735676 - RUBS .... . 06/01/2023 . | Paydoun ... . 07/01/2035 . [1.A ........
..31402R-N6-2 |FN 735813 - RWBS .... . 06/01/2023 . | Paydoun ... . 07/01/2035 . [1.A ........
..31402R-Uli-7 | FN 735997 - RMBS .... . 06/01/2023 . | Paydoun ... . 11/01/2035 . [1.A ........
..31402Y-GR-9 |FN 741908 - RWBS .... . 06/01/2023 . | Paydoun ... . 11/01/2033 . [1.A ........
..31403C-6L-0 |FN 745275 - RMBS . 06/01/2023 . |Paydown . 02/01/2036 . (1.
..31403D-BY-4 |FN 745355 - RMBS . 06/01/2023 . |Paydown . 03/01/2036 . (1.
..31403D-PP-8 |FN 745730 - RWBS . 06/01/2023 . |Paydown . 03/01/2035 . (1.
..31403J-CR-5 |FN 749880 - RWBS . . |. 06/01/2023 . | Paydown . 10/01/2033 . (1.
..31403K-UP-6 |FN 751290 - RWBS . . |- 06/01/2023 . |Paydown . 03/01/2034 . (1.
..31403M-UP-2 | FN 753090 - RWBS .... . 06/01/2023 . | Paydoun ... . 12/01/2033 . (1.
..31403R-PR-3 |FN 755632 - RMBS .... . 06/01/2023 . | Paydoun ... . 04/01/2034 . [1.A ........
..31403R-RX-8 |FN 755702 - RWBS .... . 06/01/2023 . | Paydoun ... . 03/01/2034 . [1.A ........
..31403V-40-9 |FN 759631 - RWBS .... . 06/01/2023 . | Paydoun ... . 02/01/2034 . [1.A ........
..31404L-TJ-9 |FN 771953 - RWBS .... . 06/01/2023 . | Paydoun ... . 02/01/2034 . [1.A ........
..31404N-FX-9 |FN 773382 - RWBS .... . 06/01/2023 . | Paydoun ... . 04/01/2034 . [1.A ........
.. 31404N-Ns-1 | FN 773601 - RMBS . 06/01/2023 . |Paydown . 08/01/2034 . (1.
..31404P-ON-4 | FN 774561 - RUBS . 06/01/2023 . |Paydown . 04/01/2034 . (1.
..31404Q-WU-9 | FN 775659 - RWBS . 06/01/2023 . |Paydown . 05/01/2034 . (1.
..31404R-YN-1 |FN 776617 - RMBS . 06/01/2023 . |Paydown . 04/01/2034 . (1.
..31404T-ET-6 |FN 777846 - RMBS . 06/01/2023 . |Paydown . 05/01/2034 . (1.
..31404U-JU-5 |FN 778875 - RUBS ... . 06/01/2023 . | Paydoun ... . 06/01/2034 . (1.
..31406H-J6-6 |FN 789685 - RUBS .... . 06/01/2023 . | Paydoun ... . 07/01/2034 . (1.A ........
..31405J-KZ-6 |FN 790612 - RUBS .... . 06/01/2023 . | Paydoun ... . 09/01/2034 . [1.A ........
..31405J-UE-2 |FN 790881 - RMBS ... . 06/01/2023 . | Paydoun ... . 09/01/2034 . [1.A ........
..31405R-7F-7 |FN 797494 - RMBS .... . 06/01/2023 . | Paydoun ... . 03/01/2035 . [1.A ........
..314058-EQ-3 |FN 797643 - RWBS .... . 06/01/2023 . | Paydoun ... . 08/01/2035 . [1.A ........
..31406B-2G-8 |FN 805443 - RIBS .... . |- 06/01/2023 . |Paydoun ... . 11/01/2034 . [1.A ........
..31406E-2J-2 |FN 808177 - RMBS ... . |- 06/01/2023 . | Paydoun ... . 03/01/2035 . [1.A ........
..31406F-AR-2 | FN 808316 - RMBS . 06/01/2023 . |Paydown . 01/01/2035 . [1.A .
..31406F-IK-3 |FN 808950 - RUBS .... . 06/01/2023 . | Paydoun ... . 01/01/2035 . [1.A ........
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..31406G-YX-1 |FN 809926 - RMBS .........coooeverrirnninnnnnns [ s . 06/01/2023 . | Paydoun ... .1,041 ... o (15) ). .1,026 |.. . 02/01/2035 . [1.A ........
..31406K-RC-6 |FN 812383 - RMBS .........cooeeeeieeneennns [ . 06/01/2023 . | Paydoun ... ....568 |.... ....564 |.. . 05/01/2035 . [1.A ........
..31406P-C3-1 |FN 815500 — RMBS ........ocoovvriiiininnnnns [ s . 06/01/2023 . | Paydoun ... ... 269 |.... ....263 |.. . 04/01/2035 . [1.A ........
..31406P-HS-1 |FN 815741 = RUBS .......oovvvrrriiiiiiiiiiiineeeeens [ . 06/01/2023 . | Paydoun ... 2,202 |.... .2,182 |.. . 02/01/2035 . [1.A ........
..31406U-HG-6 |FN 820231 - RMBS .........cooevvrinnninnnnnns [ s . 06/01/2023 . | Paydoun ... 4,088 |.... 4,031 |.. . 06/01/2035 . [1.A ........
..31407D-8V-8 |FN 827732 = RMBS .......cooeeeenniieneni [ . 06/01/2023 . | Paydoun ... A3 ) . 06/01/2035 . [1.A ........
..31407X-7F-2 |FN 844294 — RMBS .........evvmmmmmmmnnnnnnnnninnnnnn [eeeeenn . 06/01/2023 . | Paydoun ... ....202 .. . 11/01/2035 . [1.A ........
..31408E-G5-5 |FN 849020 - RMBS ..........cooeveiennennnnnnnnnnns [oens . 06/01/2023 . | Paydoun ... ....388 |.. . 01/01/2036 . [1.A ........
..31400U-FA-8 |FN 878661 ~ RMBS .........eevvmmmmmmmnnnninnnninnnns [ eeeeenn . 06/01/2023 . | Paydoun ... 142 ) . 02/01/2036 . [1.A ........
..3140E4-05-9 | FN BAO0475 - RWBS . 06/01/2023 . |Paydown . 187,181 |. . 189,006 |. 175,757 . 08/01/2045 . [1.A .
..3140F1-YF-3 |FN BC6109 - RVBS . 06/01/2023 . |Paydown .3,323 | .3,322 | .3,372 . 06/01/2046 . [1.A .
..3140J8-RT-2 | FN BM4097 - RVBS . 06/01/2023 . |Paydown 4,486 |. 4,497 | . 4,284 . 07/01/2047 . (1.A .
..3140J9-SN-2 | FN BM5024 - RMBS .........coovvvriiinnninnnnns [ s . 06/01/2023 . | Paydoun ... . ...90,615 |.... ..(1,324) ]... . 1170172048 . [1.A ........
..3140K1-4D-5 |FN B06219 - RMBS .........ccoeveeieeeininnnnnns [ oens . 06/01/2023 . | Paydoun ... 135,222 142,342 |.... .. (11,136) |... . 12/01/2049 . (1.A ........
..3140KD-KX-7 |FN BP5709 - RMBS .......oooevvriiiiiiiiins [ s . 06/01/2023 . | Paydoun ... 434,905 451,005 |.... .. (19,99) |... . 05/01/2050 . [1.A ........
..3140LY-P6-4 |FN BT9444 - RUBS ......oooeeeiiiiiiiiiiiiiiiinnnns [ . 06/01/2023 . | Paydoun ... ..197,154 .. 198,818 |.... . (1,547) ). . 1170172036 . [1.A ........
..314007-FX-0 |FN CAO181 = RMBS ......oevvvvveiiiiiiiiiiiiiiiiiiens [ eeeeenn . 06/01/2023 . | Paydoun ... ... 16,489 ... (244) ... . 08/01/2047 . [1.A ........
..31400D-XC-3 |FN CAB074 - RMBS ........oovvvvrriiiiiiiiiiiiiieeens [ eeeens . 06/01/2023 . | Paydoun ... 103,619 .. 108,638 |.... L (7,148) ... . 06/01/2050 . [1.A ........
..31400G-D4-6 |FN CAB222 - RMBS ......cooeeeviiiiiiiiiiiiiiiiieeens [ . 06/01/2023 . | Paydoun ... 408,946 411,566 |.... . (2,380) |... . 12/01/2050 . [1.A ........
..3140QG-MJ-3 | FN CAB460 - RUBS .......oovvvvrviiiiiiiiiiieieieeens [ . 06/01/2023 . | Paydoun ... ... 38,593 ...40,112 |.... ... (1,698)]... . 01/01/2051 . [1.A ........
..31400N-B5-0 |FN CB2759 - RMBS . 06/01/2023 . |Paydown (19,411) . 02/01/2052 . (1.
..3140X6-VF-5 |FN FM3313 - RWBS . 06/01/2023 . |Paydown ..(3,538) . 08/01/2035 . (1.
..3140X8-R0-2 |FN FM4994 - RMBS . 06/01/2023 . |Paydown . (3,116) . 12/01/2050 . (1.
..3140X9-C7-8 | FN FM5493 - RMBS . . |. 06/01/2023 . | Paydown . (6,346) . 02/01/2036 . (1.
..3140XA-BG-6 |FN FM6338 - RVBS . . |- 06/01/2023 . |Paydown . . . (236) .151,847 . 02/01/2051 . (1.
..3140XB-KY=5 |FN FM7510 = RMBS ........cevvvvvvvriririnrinriinnnns [ eeeeenn . 06/01/2023 . | Paydoun ... .... 621,101 . 646,810 |.... (25,709) |... 621,101 |.. . 06/01/2051 . (1.
..3140XC-NV-6 | FN FM8503 — RUBS ........coovvvviiiiiiiiiiiiiiienens [eeeens . 06/01/2023 . | Paydoun ... .. 167,113 .. 173,813 |.... 167,113 |.. . 04/01/2036 . [1.A ........
..3140XD-0A-7 |FN FMO448 - RMBS .........coooeeeiinneennnnnns [ oens . 06/01/2023 . | Paydoun ... 381,134 ..382,694 |.... . 1070172051 . [1.A ........
..3140XH-X9-3 |FN FS2503 - RMBS ....ccooeeeiiiiiiiiiiiiieiieeeeeens [ . 06/01/2023 . | Paydoun ... . 07/01/2087 . [1.A ........
..3140XH-YD-3 |FN FS2507 - RMBS ........coovevreeneiieeeeiens [ . 06/01/2023 . | Paydoun ... . 12/01/2035 . [1.A ........
..3140XJ-HE-6 | FN FS2028 - RMBS .... . 06/01/2023 . | Paydoun ... . 09/01/2087 . [1.A ........
..3140XK-FV-7 |FN FS3779 - RWBS . 06/01/2023 . |Paydown . 1170172037 . (1.
..31410G-BE-2 |FN 888437 - RUBS . 06/01/2023 . |Paydown . 11/01/2036 . (1.
..31410G-EK-5 |FN 888538 - RUBS . 06/01/2023 . |Paydown . 01/01/2037 . (1.
..31410G-Uli-1 |FN 888997 - RUBS . 06/01/2023 . |Paydown . 08/01/2035 . (1.
..31410N-RR-1 | FN 892496 - RMBS . 06/01/2023 . |Paydown . 08/01/2036 . (1.
..314100-N0-0 |FN 894199 - RMBS .... . 06/01/2023 . | Paydoun ... . 10/01/2036 . (1.
..31411D-0K-8 | FN 905058 - RWBS .... . 06/01/2023 . | Paydoun ... . 1170172036 . [1.A ........
..31411H-N8-9 | FN 908615 - RUBS .... . 06/01/2023 . | Paydoun ... . 02/01/2087 . [1.A ........
..31412J-BV-6 | FN 926252 - RMBS .... . 06/01/2023 . | Paydoun ... . 12/01/2035 . [1.A ........
..31412L-A4-2 | FN 928027 - RWBS .... . 06/01/2023 . | Paydoun ... . 01/01/2087 . [1.A ........
L 3IHN-7J-9 | FN 930697 - RWBS ... . 06/01/2023 . | Paydoun ... . 01/01/2035 . [1.A ........
.. 31412N-FD-3 | FN 929964 - RMBS .... . |- 06/01/2023 . |Paydoun ... . 09/01/2038 . [1.A ........
. 31H2N-JA-5 | FN 930057 - RWBS .... . |- 06/01/2023 . | Paydoun ... . 10/01/2038 . [1.A ........
..31412P-5V-9 | FN 931560 - RWBS . 06/01/2023 . |Paydown . 05/01/2035 . [1.A .
..314120-SU-4 |FN 932131 - RMBS ... . 06/01/2023 . | Paydoun ... . 11/01/2039 . [1.A ........
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..314120-7H-7 |FN 935696 - RMBS .... . 06/01/2023 . | Paydoun ... ... 4,107 ....4,185 |.... .. (78)). L4107 .. .77 . 11/01/2039 . [1.A ...
..31412X-FA-7 |FN 937661 - RUBS .... . 06/01/2023 . | Paydoun ... ... 5,504 ....5,721 ..(12n). 5,594 |.. . 06/01/2037 . [1.A ........
..31413J-PA-6 | FN 946917 - RWBS .... . 06/01/2023 . | Paydoun ... Y I S 504 |.. . 09/01/2087 . [1.A ........
..31413L-TE-9 |FN 948849 - RMBS .... . 06/01/2023 . | Paydoun ... ....400 |.... ...376 |.. . 08/01/2037 . [1.A ........
..31413Y-RW-3 | FN 959601 - RWBS .... . 06/01/2023 . | Paydoun ... L..282 ... . 1170172087 . [1.A ........
..314140-AB-3 | FN 972602 - RWBS .... . 06/01/2023 . | Paydoun ... ....835 |.... . 04/01/2038 . [1.A ........
..31416B-22-0 |FN 995492 - RMBS ... . 06/01/2023 . | Paydoun ... 40,246 |.... . 12/01/2034 . [1.A ........
..31416B-L8-9 |FN 995051 - RMBS .... . 06/01/2023 . | Paydoun ... ....366 |.... . 03/01/2037 . [1.A ........
..31416B-RY-6 |FN 995203 - RMBS .... . 06/01/2023 . | Paydoun ... U I 14 I . 07/01/2035 . [1.A ........
..31416L-Sli-7 |FN AA3232 - RMBS . 06/01/2023 . |Paydown 40,153 |. . 04/01/2039 . [1.A .
..31416R-FA-6 | FN AA7360 - RMBS . 06/01/2023 . |Paydown 10,718 |. . 01/01/2034 . [1.A .
..31416R-M9-1 |FN AA7583 - RUBS . 06/01/2023 . |Paydown .1,075 | . 06/01/2039 . [1.A .
..314168-KH-3 | FN AA8395 - RBS .... . 06/01/2023 . | Paydoun ... ... 1,305 |.... . 06/01/2039 . [1.A ........
..31416X-E2-2 |FN AB1952 - RWBS .... . 06/01/2023 . | Paydoun ... ....5,502 |.... . 12/01/2040 . [1.A ........
..31416X-JM-3 | FN AB2067 - RUBS ... . 06/01/2023 . | Paydoun ... ...31,147 ... . 01/01/2041 . [1.A ........
..31416X-SH-4 |FN AB2319 - RWBS .... . 06/01/2023 . | Paydoun ... ..102,457 |.... . 02/01/2041 . [1.A ........
..31417A-CT-4 | FN AB3681 - RMBS ... . 06/01/2023 . | Paydoun ... ...43,810 |.... . 10/01/2041 . [1.A ........
..31417A-JK-6 | FN AB3865 - RUBS .... . 06/01/2023 . | Paydoun ... ...18,076 |.... . 1170172041 . (1.A ........
..31417D-W3-3 | FN AB6965 - RUBS .... . 06/01/2023 . | Paydoun ... ... 12,246 ... . 1170172027 . [1.A ........
..31417E-SS-1 |FN AB7728 - RMBS .... . 06/01/2023 . | Paydoun ... . 137,660 |.... . 01/01/2043 . [1.A ........
..31417G-EJ-1 |FN AB9136 - RUBS . 06/01/2023 . |Paydown . 04/01/2043 . (1.
..31417G-EQ-5 |FN AB9142 - RWBS . 06/01/2023 . |Paydown . 04/01/2043 . (1.
..31417J-EB-2 |FN ACO129 - RWBS . 06/01/2023 . |Paydown . 12/01/2024 . (1.
..31417J-8C-5 |FN AC0514 - RWBS . . |. 06/01/2023 . | Paydown . 07/01/2039 . (1.
..31417M-0Z-9 | FN AC3171 - RUBS . . |- 06/01/2023 . |Paydown . 09/01/2039 . (1.
..31417M-88-7 |FN AC3242 - RMBS ... . 06/01/2023 . | Paydoun ... . 09/01/2039 . (1.
..31417U-5Y-7 |FN AC8062 - RUBS .... . 06/01/2023 . | Paydoun ... . 12/01/2039 . [1.A ........
..31418A-S5-8 | FN MA1439 - RWBS .... . 06/01/2023 . | Paydoun ... . 05/01/2043 . [1.A ........
..31418A-VH-8 |FN MA1515 - RUBS .... . 06/01/2023 . | Paydoun ... . 08/01/2043 . [1.A ........
..31418C-5U-4 | FN MA3558 - RWBS .... . 06/01/2023 . | Paydoun ... . . . 01/01/2034 . (1.A ........
..31418C-FD-1 |FN MA2863 - RUBS .... . 06/01/2023 . | Paydoun ... . 206,384 199,446 |.... . 01/01/2047 . [1.A ........
..31418C-FJ-8 |FN MA2868 - RMBS . 06/01/2023 . |Paydown .. 190,125 ..190,125 ..190,793 |. . 01/01/2032 . (1.
..31418C-G6-5 |FN MA2920 - RWBS . 06/01/2023 . |Paydown 69,934 . 03/01/2047 . (1.
..31418C-SG-0 |FN MA3218 - RWBS . 06/01/2023 . |Paydown 10,609 . 12/01/2032 . (1.
..31418C-UH-5 |FN MA3283 - RWBS . 06/01/2023 . |Paydown 27,274 . 02/01/2033 . (1.
..31418C-UJ-1 |FN MA3284 - RWBS . 06/01/2023 . |Paydown .. 145,106 . 02/01/2033 . (1.
..31418C-V9-2 |FN MA3339 - RMBS .... . 06/01/2023 . |Paydoun ......cooeeeeiiiiins foveiiniiii e 8,793 . 04/01/2033 . (1.
..31418C-WS-9 | FN MA3356 - RWBS .... . 06/01/2023 . | Paydoun ... ... 34,073 . 05/01/2048 . [1.A ........
..31418C-XW-9 | FN MA3392 - RMBS .... . 06/01/2023 . | Paydoun ... ... 42,664 . 06/01/2033 . [1.A ........
..31418D-5C-2 |FN MA4442 - RUBS .... . 06/01/2023 . | Paydoun ... .. 103,703 . 10/01/2036 . [1.A ........
..31418D-C5-9 | FN MA3691 - RUBS .... . 06/01/2023 . | Paydoun ... . 111,812 . 07/01/2049 . [1.A ........
..31418D-C9-1 |FN MA3695 - RWBS .... . 06/01/2023 . | Paydoun ... ... 16,118 . 07/01/2034 . (1.A ........
..31418D-CG-5 |FN MA3670 - RMBS ... . |- 06/01/2023 . |Paydoun ... ... 12,359 . 05/01/2049 . [1.A ........
..31418D-ES-7 |FN MA3744 - RWBS .... . |- 06/01/2023 . | Paydoun ... ... 82,336 . . 07/01/2049 . (1.A ........
..31418D-GF-3 | FN MA3797 - RUBS . 06/01/2023 . |Paydown .. 194,109 (1,528) | . (1,528) . 10/01/2034 . [1.A .
..31418D-05-4 |FN MA4075 - RUBS .... . 06/01/2023 . | Paydoun ... .. 23,191 .. (1,146) ). . (1,146) ... . 07/01/2035 . [1.A ........




6'G03

STATEMENT AS OF JUNE 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..31418D-0H-8 |FN MA4055 - RMBS .........cooevrviiininnnnnnns [ s . 06/01/2023 . | Paydoun ... 350,527 365,202 |...........371,048 |.... .. (20,521) |... ..2,121 |. 06/01/2050 . [1.A ........
..31418D-RW-4 | FN MA4100 = RMBS ........eevvvevvrrrrrrrrriniiiinnns [ eeeeenn . 06/01/2023 . | Paydoun ... 587,439 605,796 |.......... 608,410 |.... .. (20,971) |... 4,807 |. 08/01/2050 . [1.A ........
..31418D-SH-6 |FN MA4119 = RUBS .....ooovvviiiiiiiiiiiiiiiiieienees [ . 06/01/2023 . | Paydoun ... ..857,044 |.... .. (31,69%) |... 6,736 |. 09/01/2050 . [1.A ........
..31418D-SL-7 |FN MA4122 - RMBS .........oooeereennnnnns [ . 06/01/2023 . | Paydoun ... ... (1,004) ... . 09/01/2035 . [1.A ........
..31418D-TL-6 |FN MA4154 - RMBS .........oooeeerinnnnnnn [ s . 06/01/2023 . | Paydoun ... .. (16,224) |... . 10/01/2035 . [1.A ........
..31418D-TQ-5 |FN MA4158 - RMBS .......ooovvvrviiriiiiiiiiineieeens [ . 06/01/2023 . | Paydoun ... .. (9,517)|... . 1070172050 . [1.A ........
..31418D-UC-4 |FN MA4178 = RMBS .......oevvvvveeiiiiiiiiiiiiiiinens [ eeeeenn . 06/01/2023 . | Paydoun ... . (1,024) ]... . 11/01/2035 . [1.A ........
..31418D-UF-7 |FN MA4181 = RMBS .......cevvvvvrrririiiiniiniiinnnns [eeeenn . 06/01/2023 . | Paydoun ... . (2,809) |... . 1170172050 . [1.A ........
..31418D-UG-5 |FN MA4182 - RUBS .......coovvvvriiiiiiiiiiiiiiienens [ . 06/01/2023 . | Paydoun ... (10,956) [... . 1170172050 . [1.A ........
..31418D-VA-7 |FN MA4208 - RVBS . 06/01/2023 . |Paydown ..(4,936) . 12/01/2050 . [1.A .
..31418D-VB-5 |FN MA4209 - RWBS . 06/01/2023 . |Paydown . (4,140) . 12/01/2050 . [1.A .
..31418D-VI-9 | FN MA4228 - RWBS . 06/01/2023 . |Paydown . (2,386) . 01/01/2036 . [1.A .
..31418D-WR-9 |FN MA4255 - RMBS ......cooeviiiiiiiiiiiiiiiiieieeens [ . 06/01/2023 . | Paydoun ... .. (104) ). . 02/01/2051 . [1.A ........
..31418D-X9-8 |FN MA4303 - RMBS ........oooeeerieeiniein [ . 06/01/2023 . | Paydoun ... ... (704) ... . 04/01/2036 . [1.A ........
..31418D-Y3-0 |FN MA4329 - RMBS .....oooeeiiiiiiiiiiiiiiiiieens [ . 06/01/2023 . | Paydoun ... ... (387) ... . 05/01/2036 . [1.A ........
..31418D-YC-0 | FN MA4306 - RMBS ........oovvvrrririiiiiiiiieiieeens [ . 06/01/2023 . | Paydoun ... (16,273) [... . 04/01/2051 . [1.A ........
..31418D-23-9 | FN MA4361 - RUBS ......ooovvvviiiiiiiiiiiiiiiieenens [ . 06/01/2023 . | Paydoun ... ...1,00 |... . 06/01/2036 . [1.A ........
..31418M-UN-0 | FN AD0588 — RMBS .........oevvvvvvriiiiiiiiiieieeens [eeeens . 06/01/2023 . | Paydoun ... . 12/01/2039 . [1.A ........
..31418R-HJ-3 |FN AD3832 - RMBS .....cooeeeiiiiiiiiiiiiiiiieeeees [ . 06/01/2023 . | Paydoun ... . 04/01/2025 . [1.A ........
..31418W-PE-4 |FN AD8520 - RMBS ..........cooeveieinneiennnens [ . 06/01/2023 . | Paydoun ... . 08/01/2040 . [1.A ........
.. 35563P-28-7 | SCRT 2021-2 MTU - CMO/RMBS 06/02/2023 . |Paydown . 11/25/2060 . (1.
.. 36563P-2U-2 | SCRT 2021-2 MBU - CMO/RMBS 06/02/2023 . |Paydown . 11/25/2060 . (1.
.. 35563P-5A-3 | SCRT 2021-3 MBU - CMO/RMBS 06/02/2023 . |Paydown . 03/25/2061 . (1.
.. 36563P-5Y-1 | SCRT 2021-3 TT - CMO/RMBS . . |. 06/01/2023 . | Paydown K K . 03/25/2061 . (1.
.. 35563P-CE-7 | SCRT 2017-3 M1 - CMO/RWBS . . |- 06/01/2023 . |Paydown ..125,477 ..126,189 |. ..125,287 |. .125,829 . 07/25/2056 . (2.
.. 30563P-E3-9 | SCRT 2022-2 MA — CMO/RMBS .........evvvvvvvvnnnnns [eeneenn . 06/01/2023 . | Paydoun ... ...84,838 .. 79,732 ............80,378 |.... ..84,838 |.. . 04/25/2062 . (1.
.. 35563P-HG-7 | SCRT 2018-4 MB - CMO/RMBS .......ccoeeeeieieeeess [oreenn . 06/02/2023 . | Paydoun ... ....2,048 1,832 | 1,878 ...2,048 |.. . 03/25/2058 . [1.A ........
..35563P-MM-8 | SCRT 2019-4 MB - CMO/RMBS .......ccoeviviviiiiins [ereenn . 06/02/2023 . | Paydoun ... ...93,234 ...82,602 |............82,904 |.... ..93,233 |.. . 02/25/2059 . [1.A ........
.. 35563P-SD-2 | SCRT 2020-3 MB — CMO/RMBS .......cccoooiiis [eeeeenn . 06/02/2023 . | Paydoun ... ....5,256 ...5,337 | 5,316 |, ...5,25 |.. . 05/25/2060 . [1.A ........
.. 36563P-VB-2 | SCRT 2021-1 MBU - CMO/RMBS .........vvvmmvnnnnn [eeeenn . 06/02/2023 . | Paydoun ... e 13,031 ) ... 13,031 |... ... 12,846 |.... .. 13,031 . 09/27/2060 . [1.A ........
.. 544552-IIH-1 |LOS ANGELES CALIF HBR DEPT REV .......ccevvveenn [erreenn . 06/30/2023 . | RAYMOND JAMES .....oevvvvn |ooveennniniiienninns |oeees 2,018,280 |........ 2,000,000 |........ 2,283,040 |........ 2,052,367 [....oovvrnnnnnnn fooeeenn (16,557) oo | (16,557) [ [ 2,035,811 . 08/01/2036 . 1.C FE .
..56045T-AK-1 | MAINE MUN BD BK LIQUOR OPERATION REV . 06/27/2023 . |Call @ 100.00 . . 2,500,000 ..2,500,000 ..2,500,000 |. N N .2,500,000 . 06/01/2024 . (1.E FE .
..576000-RD-7 | MASSACHUSETTS ST SCH BLDG AUTH 05/22/2023 . [CITIGROUP 11,098,780 11,000,000 11,122,650 |. 11,030,055 |. .(5,645) |. ..(5,645) 11,024,410 . 01/15/2038 . [1.B FE .
..604160-FT-6 | MINNESOTA ST HSG FIN AGY .. 06/01/2023 . |Paydoun ... ...14,009 14,149 |. 14,015 |. ...(6) [ .(6) 14,009 . 09/01/2042 . (1.A FE .
..604160-FY-5 | MINNESOTA ST HSG FIN AGY .. 06/01/2023 . |Paydown .8,102 .8,102 |. .8,102 |. . .8,102 . 07/01/2044 . (1.A FE .
..60416Q-GC-2 | MINNESOTA ST HSG FIN AGY .. 06/01/2023 . |Paydown 35,957 35,967 |. 35,967 |. 35,957 . 02/01/2045 . [1.A FE .
..604160-GD-0 | MINNESOTA ST HSG FIN AGY . 06/01/2023 . | Paydoun ... ...54,460 ...54,460 |............54,460 |.... ..54,460 |.. . 04/01/2045 . [1.A FE .
..604160-GE-8 | MINNESOTA ST HSG FIN AGY . 06/01/2023 . | Paydoun ... ...37,731 ..37,731 | 37,731 ). . 06/01/2045 . [1.A FE .
..604160-GG-3 | MINNESOTA ST HSG FIN AGY . 06/01/2023 . | Paydoun ... ...10,744 ...10,744 |.... ..10,744 |.. . 02/01/2046 . [1.A FE .
..604160-GX-6 | MINNESOTA ST HSG FIN AGY . 06/01/2023 . | Paydoun ... ...31,282 ...31,201 | ..31,282 |.. . 10/01/2047 . (1.A FE .
..604160-GZ-1 | MINNESOTA ST HSG FIN AGY . 06/01/2023 . | Paydoun ... ...99,298 |.... ..99,292 |.. . 12/01/2047 . (1.A FE .
..60416Q-HA-5 | MINNESOTA ST HSG FIN AGY . 06/01/2023 . | Paydoun ... ...16,643 |.... ..16,643 |.. . 03/01/2048 . [1.A FE ....
..604160-HC-1 | MINNESOTA ST HSG FIN AGY . |- 06/01/2023 . |Paydoun ... ...97,728 |.... ..97,654 |.. . 05/01/2048 . [1.A FE ....
..604160-HL-1 | MINNESOTA ST HSG FIN AGY .. . |. 06/01/2023 . | Paydown ...49,383 |.... ..49,360 |.. . 03/01/2049 . (1.A FE ....
..626207-V6-8 | MUNICIPAL ELEC AUTH GA .. 04/03/2023 . [Call @ 100.00 . 3,892 | . 3,889 . 04/01/2057 . (1.E FE ....
..626207-YM-0 | MUNICIPAL ELEC AUTH GA .. . 04/03/2023 . |Call @ 100.00 . ..22,918 |.... ..22,907 ). . 04/01/2057 . [1.F FE ....
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..660043-AG-5 |NORTH HUDSON SEW AUTH .......eovvvvivviiiiiiiiiinns [eeeeenn . 06/01/2023 . |Call @ 100.00 . ..230,000 .230,000 |.. ..6,033 |. 06/01/2032 . [1.F FE ....
..678908-4C-5 | OKSDEV 2022 A1 = ABS ........evvvvmmmmmmmnnnnnnnnns [eeneen . 05/01/2023 . | Paydown ... 74,181 | . . . .. 74,181 1,965 |. 05/01/2037 . [1.A FE ....
..812631-LL-1 |SEATTLE WASH DRAIN & WASTEWATER REV .......... [....... . 06/08/2023 . | RAYMOND JAMES .......oevvn |ovevvennnnnnnnnnnns |oeeen 4,756,661 | 4,765,000 |........ 4,873,5% |.... en(5,653) | [ (5,883) [ e 4,776,512 |.. (19,851) .. 117,007 |. 05/01/2037 . 1.B FE ....
..812631-LM-9 | SEATTLE WASH DRAIN & WASTEWATER REV .......... [....... . 06/08/2023 . | RAYMOND JAMES ........ccooe |oeveeeeniennnnnnnnns [200nnn.4,935,200 |o.eeeees 4,960,000 |........ 5,048,486 |........4,974,030 [..coviiiiiiies e (4819) | | (4619) [ [, 4,969,411 (34,211) ...121,79 |. 05/01/2038 . [1.B FE .
..83756C-DZ-5 | SOUTH DAKOTA HSG DEV AUTH ......eevvvvvvevnnnnnnns [ eeeenn . 06/01/2023 . | Paydown . K .. 1,163 |. 07/01/2043 . [1.A FE
..88213A-MT-9 |BOARD OF REGENTS TEXAS A & M UNIVERSITY ..... [....... . 05/15/2023 . | Call @ 100.00 . .. ........2,110,000 |........2,198,442 |.... . ... (6,566) | . (6,566) |... ........2,110,000 |.. .36,925 |. 06/15/2039 . [1.A ........
..88283L-JE-7 | TEXAS TRANSN COMMN ST HIY FD REV .......cceeees [orennn . 05/22/2023 . | JP MORGAN .....coooeveiiies oo s 5,051,700 |........ 5,000,000 |........ 5,619,100 |........5,176,573 |........cceeeees |eeens (55,019) | . (85,019) |eeeieiiiiiiiies e 5,121,554 |.. (69,854) .. 161,806 |. 04/01/2033 . (1.
..88283L-JF-4 | TEXAS TRANSN COMMN ST HIY FD REV .............. [.eeeees . 05/23/2023 . | RAYMOND JAMES ......cevvvn |ovveeeenniiiinnnnnns |oees 10,124,000 |...... 10,000,000 |....... 11,193,400 |.......10,350,063 |...........ceees |oeeees (109,831) | .(109,831) |evvveeeiiiiiens v 10,240,232 |.. ...325,000 |. 04/01/2034 . (1.
..977120-00-2 | WISCONSIN ST HEALTH & EDL FACS AUTH REV ..... [....... . 06/06/2023 . | RAYMOND JAMES .....eevvvve |ooveveieniinnnnnnnss |oeeeas 4,709,729 |........ 4,700,000 |........ 4,612,486 |........ 4,653,111 [ouvveeeniniinnn e 5,756 |oeeeeieiiiiinns e 5,756 [ouniiiiiiiiiinnn oo 4,658,867 |[................ |........ 50,862 |........ 50,862 |............ 82,821 |. 11/15/2036 . |1.
0909999999. Subtotal - Bonds - U.S. Special Revenues 101,151,964 100,621,545 104,037,542 101,692,685 (496,217) 101,284,007 (153,488) (153,488) 2,506,593 XXX
..00164V-AD-5 | AMC NETHORKS INC ....oooveeeeiiiiiiiiiiiiiiiiieeeens [ . 05/08/2023 . | FORT WASHINGTON ......... ....49,235 ... 483 |............ 483 .. 1,521 |. 04/01/2024 .
..00164V-AF-0 | AMC NETWORKS INC ...ooovveeiiiiiiiiiiiiiiiiiiiieiens [ . 04/05/2023 . | FORT WASHINGTON ......... ... 12,450 . (41,964) |....... (41,964) ..3,190 |. 02/15/2029 .
..00392#-AA-0 | MICROSOFT CORP — ABS ......ccovvvvvviiiiiiiininnnns [eeinns . 06/15/2023 . | Paydoun ... , . . 3,171 |. 08/15/2039 .
..00842B-AV-9 | ABMT 2015-5 B3 - CMO/RMBS . 06/01/2023 . |Paydown 7,183 .7,204 | . 07/25/2045 .
..00842C-AU-9 | ABMT 2015-7 B3 - CMO/RMBS . 06/01/2023 . |Paydown 96,676 96,774 |. .. 709 . 10/25/2045 .
..00842V-AU-7 | ABMT 2016-3 B3 - CMO/RMBS . 06/01/2023 . |Paydown 22,689 22,689 2,477 | 22,498 |. . 191 22,689 . 08/27/2046 .
..009088-AB-1 | AIR CANADA 2015-2 PASS THROUGH . 06/15/2023 . | Paydown .. 204,940 ..204,940 ..209,857 |. ..208,185 |. .(3,245) | ..(8,245) .204,940 . 06/15/2029 .
..009089-AA-1 | AIR CANADA 2013-1 PASS THROUGH . 05/15/2023 . | Paydown .. 421,403 ..421,403 ..435,470 |. ..428,229 |. (6,826) |. . (6,826) .421,403 . 11/15/2026 .
..009090-AA-9 | AIR CANADA 2015-1 PASS THROUGH . 04/01/2023 . | Paydoun ... . . (71) ....(69) . ....(70)|. ()] . ...(7) | . 09/15/2028 .
..013092-AB-7 | ALBERTSONS COMPANIES INC . 05/31/2023 . | FORT WASHINGTON . .. 386,000 . (16,319) |.... . 02/15/2028 .
..013090-AA-6 | ALBERTSONS COMPANIES INC . 05/30/2023 . | FORT WASHINGTON ......... .. (274) ... . 02/15/2028 .
..013817-AK-7 | HOWMET AEROSPACE INC .. 06/12/2023 . [FORT WASHINGTON . 54,075 .(4,531) |. . 02/01/2037 .
..02005N-AV-2 | ALLY FINANCIAL INC . 05/02/2023 . | GOLDMAN SACHS . ..9,250,000 ..9,007,413 |. .9,217,766 |. ,223,736 (143,196) |. . 09/30/2024 .
..02007R-AD-1 | ALLYA 2019-3 A4 - ABS 06/15/2023 . |Paydoun ... .. 3,639,296 ..3,748,333 |. . 3,663,859 |. ,639,296 . 12/16/2024 .
..02377C-AA-2 | AMERICAN AIRLINES 2017-2 PASS THROUGH ........ [.coeeun |- 04/15/2023 . | Paydoun ... ...80,095 |.... . 04/15/2031 .
..02379*-AA-7 | AMERICAN AIRLINES GROUP INC = ABS ......cceeees [ereenn . 06/15/2023 . | Paydoun ... ..408,750 |.... . 06/15/2026 . (1.
..02380#-AA-0 | AMERICAN AIRLINES GROUP INC = ABS ......cccoees [ereeenn . 04/01/2023 . | Paydoun ... . 10/01/2024 . |2.C PL
..02406P-AU-4 | AMERICAN AXLE & MANUFACTURING INC ............. [....... . 06/29/2023 . | FORT WASHINGTON ......... .. 218,000 . . 04/01/2027 .
..024747-AG-2 | AMERICAN BUILDERS & CONTRACTORS .......ccevveunn [erreenn . 06/05/2023 . | FORT WASHINGTON ......... 364,000 362,635 |.... . 11/15/2029 .
..03236X-AB-3 | AXIS 2022-2 A2 = ABS .........evvuirmniiniiiiiiiinn [eeeeenn . 06/20/2023 . | Paydown 144,458 143,690 |.... . 06/21/2028 .
..03966V-AA-5 | ARCONIC CORP (PITTSBURGH) ......coovveveveeeeeeees [eeennn |- 05/11/2023 . [FORT WASHINGTON . .. 197,000 . . (1,657) . 02/15/2028 .
..03966V-AB-3 | ARCONIC CORP (PITTSBURGH) .......ceeveveeeeeeeeens [eeeenn . 05/12/2023 . | FORT WASHINGTON ......... ...61,000 |.... 610 . 05/15/2025 .
..04685A-211-2 | ATHENE GLOBAL FUNDING ... 05/26/2023 . |Maturity @ 100.00 . ..499,760 |. . 05/26/2023 .
..054975-AD-9 | BBCMS 2022-C18 A4 - CMBS 04/01/2023 . [ Adjus tment . 12/17/2085 .
..05523#-AA-1 | BAE SYSTEMS PLC - ABS ... . 06/15/2023 . | Paydoun ... . 07/31/2042 . (2.
..05601X-AC-3 |BMWLT 2022-1 A3 - ABS ... . 06/25/2023 . | Paydoun ... . 03/25/2025 . (1.
..05949A-HA-1 | BOAMS 2004-E 2A6 - CMO/RMBS .......ccoceiiiiiecn [eeeenn . 06/01/2023 . | Paydoun ... . 06/25/2034 . (1.
..06540A-AC-5 |BANK 2019-BNK20 A2 - CMBS .........cooveeeeeenees [oeeennn . 06/01/2023 . | Paydoun ... . 09/15/2062 . [1.A ........
..073914-C2-7 | SAMI 1998-2 B — CMO/RMBS .......ccovvevveeeeeeenns [eeenn . 06/01/2023 . | Paydoun ... . 05/02/2030 . [1.A FM
..073914-C3-5 | SAMI 1998-2 C - CMO/RMBS .. 06/01/2023 . |Paydown . 05/02/2030 . [1.A FM .
. 07877T-AB-7 |BMIR 2018-3 M1B - CMO/RVBS 04/25/2023 . |Paydoun ... . 10/25/2028 . [1.A FE .
..08163B-BE-0 | BMARK 2020-B22 A4 - CMBS .. 04/01/2023 . | Adjustment .. | . 01/16/2054 . [1.A ........
..092174-AA-9 | BLACK KNIGHT INFOSERV LLC .....cooveeveeeeeeeeees [ eeenn . 05/08/2023 . | FORT WASHINGTON . .. 126,000 . . . (12,006) |.... . 09/01/2028 . |3.C FE
..10240*-AA-7 |BOWIE ACQUISITIONS LLC = ABS .......evvvvvvvvnnns [ereeenn . 06/30/2023 . | Paydoun ... 586,927 586,927 |.... . 09/30/2038 . [2.C PL
..11042C-AA-8 |BRITISH AIRWAYS PASS THROUGH CERT .. veeeee. |- 06/15/2023 . | Paydoun ... , 207,458 |... 279,834 |.... . 09/15/2036 . [1.F FE .
..11042T-AA-1 |BRITISH AIRWAYS PASS THROUGH TRUST ............ C..... . 06/20/2023 . |Paydown ......ooeeeiiiiiiies Joeeeiiiiiiieeiiieees |eeeeees 2714170 ... 214,170 |........... 214,170 ..o 274171 e e (D) v oo (D i e 274170 e i . 03/20/2033 . [1.F FE .
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..11043X-AA-1 |BRITISH AIRWAYS 2019-1 PASS THROUGH ........... [....... . 06/15/2023 . | Paydoun ... ... 66,861 ...66,861 ...66,861 |.... ..66,861 1,103 |. 06/15/2034 . [1.F FE ....
..11043X-AB-9 |BRITISH AIRWAYS 2019-1 PASS THROUGH ... «eeeeen |- 06/15/2023 . | Paydoun ... ... 42,963 |.... ...720 |. 12/15/2030 . [2.B FE ....
..11043Y-AA-9 | BELL ROCK LIMITED - ABS ... [ . 06/15/2023 . | Paydown 1,659 |.... ....95 |. 09/15/2037 . [1.F PL ....
.. 12620N-AF-2 | COMM 2015-DC1 A5 - CMBS . 04/01/2023 . [ Adjus tment . 02/12/2048 .
..126650-Ali-0 | CVSPAS NOTES CTF - CMBS . 06/10/2023 . |Paydown . 01/11/2027 .
..126650-BP-4 | CVSPAS 06 CRT - ABS ... 06/10/2023 . |Paydown . 12/10/2028 .
..126650-B0-2 | CVSPAS 2007 CTF - CMBS 06/10/2023 . |Paydown . 01/10/2030 . (2.
..126650-BS-8 | CVSPAS 2009-B CFT - ABS . 06/10/2023 . |Paydown . 01/10/2032 . |2.B FE
..126650-BY-5 | CVSPAS 2011 CTF = CMBS ......oovvvvvviiiiiiiiiiins [eeeenn . 06/10/2023 . | Paydoun ... . 01/10/2034 . |2.B FE
.. 12672#-AA-6 | CVS HEALTH CORP - ABS .......ccevvveeeeeeeeeeeeenns [ . 06/10/2023 . | Paydown . 09/10/2034 . [2.B ........
..13123X-BD-3 | CALLON PETROLEUM CO ....oovvvvvvvviiiiiiiiiiiiiiens e . 05/23/2023 . | FORT WASHINGTON . .... 104,000 . . (1,969) |.... . 08/01/2028 . |4.A FE
.. 13123X-BF-8 | CALLON PETROLEUM CO ....evvvvvvriviiiiiiiiiiiiiinns oo . 05/19/2023 . | FORT WASHINGTON . .. 106,000 100,183 |.. . 06/15/2030 . |4.A FE
..143140-AC-8 | CARMX 2021-2 A3 = ABS ......eevvvvvvvvvnnnnnnnnnnns [ eeeeenn . 06/15/2023 . | Paydown 100,339 .100,339 |.. . 02/17/2026 . [1.A FE .
.. 14315P-AD-7 | CARMX 2019-3 A3 - ABS ... . 05/15/2023 . | Paydoun ... . ..182,300 . 08/15/2024 . [1.A FE .
.. 14315P-AE-5 | CARMX 2019-3 A4 - ABS ... . |- 06/15/2023 . |Paydoun ... ... 30,460 ...30,460 . 04/15/2025 . [1.A FE .
.. 14315V-AE-2 | CARMX 2020-2 A4 - ABS ... . |- 06/15/2023 . | Paydoun ... ... 59,360 ...59,360 . . . 05/15/2025 . [1.A FE .
.. 14315W-AD-2 | CARMX 2019-4 A3 - ABS 06/15/2023 . |Paydown 68,234 68,234 K 68,233 |. 68,234 . 11/15/2024 . (1.A FE .
.. 14315X-AC-2 | CARMX 2020-1 A3 - ABS 06/15/2023 . |Paydown .. 251,891 ..261,891 ..258,563 |. ..253,385 |. ..(1,493) .251,891 . 12/16/2024 . [1.A FE
.. 14316H-AC-6 | CARMX 2020-4 A3 - ABS 06/15/2023 . |Paydown ..1,810,034 ..1,770,155 |. .1,774,762 |. ..35,271 K .1,810,034 . 08/15/2025 . [1.A FE .
.. 14316L-AD-5 | CARMX 2019-2 A4 - ABS ... . 05/15/2023 . |Paydown ........ooovvveniies |oeveninninnnnnnnnns |00 1,436,272 |, 1,436,272 |........ 1,504,775 |........ 1,448,718 |.... [QFE1) U R 1,436,272 |.. . 12/16/2024 . [1.A FE .
..14317C-AB-8 | CARMX 2022-1 A2 = ABS ......eevvvvvvvennnnnnnnnnnns [ eeeeenn . 06/15/2023 . | Paydoun ... ,828,237 .1,810,400 |.... . 17,837 |... . 02/18/2025 . [1.A FE .
.. 14317D-AC-4 | CARMX 2021-3 A3 = ABS .......evvvvvvvvmnnnnnnnnnnns [eeeeenn . 06/15/2023 . | Paydoun ... 204,487 ...1,238 |... . 06/15/2026 . [1.A FE .
..143658-BG-6 | CARNIVAL CORP ......oooevriiiiiiiinni [ . 06/28/2023 . | FORT WASHINGTON . .. 147,000 ... (748) ... . 02/01/2026 . |4.A FE
..14686J-AB-6 | CRVNA 2022-P2 A2 = ABS .......cceeeiieiieiieeenens [eeeens . 06/10/2023 . | Paydown 427,246 . 07/10/2025 . [1.A FE
.. 146861-AB-9 | CRUNA 2022-P3 A2 = ABS .....ccceeviiiiiiiiiiieeens s . 06/10/2023 . | Paydoun ... . 12/10/2025 . [1.A FE .
.. 14686X-AF-6 | CRUNA 193 D = ABS .....ccceeiiiiiiiiiiiiiiiiiiis oo . 06/15/2023 . | Paydoun ... . 04/15/2025 . [1.A FE .
.. 14687A-AN-8 | CRUNA 2020-P1 A3 — ABS ......cevvvvvivviiiiiiiinns [eeeeenn . 06/08/2023 . | Paydoun ... ..218,79%4 |.... . 06/09/2025 . [1.A FE .
..14687J-AD-1 | CRVNA 2021-P3 A2 - ABS .. 06/12/2023 . |Paydown ..124,816 |. . 01/10/2025 . [1.A FE .
.. 14687J-AE-9 | CRVNA 2021-P3 A3 - ABS .. 06/10/2023 . |Paydown ..221,399 |. . 11/10/2026 . [1.A FE .
..14687T-AC-1 | CRVNA 2021-P2 A3 - ABS .. 06/10/2023 . |Paydoun ... ..398,370 |. | . 03/10/2026 . [1.A FE .
..15089Q-AP-9 | CELANESE US HOLDINGS LLC .......eevmmvmmemnnnnnnnn [ereeenn . 05/03/2023 . | BANC OF AMERICA . IR ........5,009,538 |.... .51,585 |.... . 07/15/2032 . |2.C FE
..161175-BQ-6 | CHARTER COMMUNICATIONS OPERATING LLC ......... [....... . 05/05/2023 . | WELLS FARGO ..........ceee |oeeeeeeeennnnnnnnnns oo 7,560,036 |........ 7,650,000 |........ 7,641,815 |.... . (88,888) [.... . 02/01/2024 . (2.C FE .
..166754-A0-4 | CHEVRON PHILLIPS CHEMICAL COMPANY LLC ........ [....... . 05/01/2023 . |Maturity @ 100.00 ....... |.... . 05/01/2023 . [1.G FE .
.. 17305E-GM-1 | CCCIT 2018-A3 A3 = ABS ......eevvvvvvvvnrnnnnnnnns [eeeeenn . 05/23/2023 . |Various ... . . 056/23/2025 . (1.A FE .
.. 17320P-CL-4 | CMLTI 21INV1 A7A - CMO/RMBS .......coevveeeeeeens [eeenn . 06/01/2023 . | Paydoun ... ...34,844 |.... . 05/25/2051 . [1.A ........
.. 17320R-CN-6 | CMLTI 2021-INV2 A7A - CMO/RMBS ..........evvuunn [ereeenn . 06/01/2023 . | Paydown ...54,163 |.... . 06/25/2051 . [1.A ........
..194160-EC-0 | COLGATE-PALMOLIVE CO ...oevvnnnnniis [ eeeenn . 05/01/2023 . |Maturity @ 100.00 . 1,993,536 |.... . 05/01/2023 . [1.D FE .
..20030N-CR-0 | COMCAST CORP ......cceeeieiiiiiiiiieiiiiiieeeeeeeeees [ . 05/10/2023 . | TENDER ... . 2,970,510 .2,997,89%4 |.... . 04/15/2024 . (1.G FE .
..20268C-AA-6 | CBSLT 19AGS A1 - ABS . 06/25/2023 . |Paydown 90,260 . 01/25/2047 . [1.A FE .
..20268II-AA-2 | CBSLT 2021-A-GS A - ABS 06/25/2023 . |Paydoun ... 19,194 K . 03/25/2052 . (1.A FE .
..20752T-AA-2 | CONNECT FINCO SARL .......... . 06/20/2023 . | FORT WASHIN .. 401,185 ..412,000 . 418,000 |. . 10/01/2026 . |4.A FE
..210795-0B-9 |UNITED AIRLINES 2012-2 PASS THROUGH ........... [....... . 04/29/2023 . | Paydown .. 124,636 124,636 124,636 |.... . 04/29/2026 . |2.B FE
..222070-AG-9 | COTY INC oo [ . 06/20/2023 . | FORT WASHINGTON ......... |oeeeeeeeeeenennnnens |oeeennnn 353,519 |.........384,000 |...........360,741 [.......0nnn862,920 [oeeeeeveennnnnnn fonnnnnnnn 1,868 [oiiiiiis |l 1,368 | [ 364,288 [ [ennnnn (10,769) | (10,769) . 01/15/2029 . |3.B FE
..22303X-AA-3 | COVANTA HOLDING CORP .......coovvereeiiiiiiiiienens [eeeenn . 04/13/2023 . | FORT WASHINGTON ......... e 179,760 | fenviiiinins (1) foiiiiis oo (B1) e [l 179,699 [ [ennnnnn (23,810) | (23,810) . 12/01/2029 . |4.B FE
..24380@-AB-4 |DEER DISTRICT LLC - ABS ...oovvvvviiiiiiiiiiieeees [ . 06/01/2023 . | Paydown 361,413 361,413 |.... K . . . 06/01/2044 . |2.B PL
..24703T-AA-4 |DELL INTERNATIONAL LLC ....ovvvvvvvvvvnnnnnnnnnnns [oeeenn . 04/17/2023 . |Call @ 100.00 . .... 720,000 764,899 |.... ....(2,232)]. ..(2,232) ... 720,000 |.. . 06/15/2023 . |2.B FE
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..247361-Zli-1 |DELTA AIR LINES INC - ABS ....covvvvvviiiiiininns [eeeenn . 06/10/2023 . | Paydoun ... , , ...51,956 |.... ..51,956 |.. . 12/10/2029 . (2.B FE ....
..26982L-AB-6 |EMIR 2020-1 M1B - CMO/RWBS .. [ . 06/26/2023 . | Paydoun ... ......... 770,631 .... 770,631 |.......... 770,631 |.... 770,631 |.. . 01/25/2030 . (1.E FE ....
..286857-B*~7 | ELIZABETHTONN GAS .. . 04/05/2023 . |Call @ 100.00 .........cee |oeeeveeeeennnnnnnnns oo 4,450,000 |........ 4,450,000 |........ 4,450,000 |........ 4,450,000 [....oevmrnnnnnnn fooveiiiiiiiiiins o e e e 4,450,000 |.. . 12/20/2038 .
..286857-B@-5 |ELIZABETHTONN GAS .. 04/05/2023 . [Call @ 100.00 . 30,000,000 .30,000,000 .30,000,000 |. 30,000,000 |. o) 30,000,000 . 12/20/2048 .
..20373K-AB-9 | EFF 2020-1 A2 - ABS 06/20/2023 . |Paydown .. 947,329 ..962,797 |. ..950,712 |. .(3,383) | ..(3,383) .947,329 . 12/22/2025 .
..20373K-AC-7 | EFF 2020-1 A3 - ABS 06/20/2023 . |Paydown ..258,433 |. ..260,258 |. L3712 ). .263,970 . 12/22/2025 .
..20373\1-AB-5 |EFF 213 A2 - ABS . 06/20/2023 . |Paydown ..1,687,207 |. . 1,556,405 |. . 1,640,752 . 08/27/2027 .
..20374F-AB-9 | EFF 223 A2 - ABS . 06/20/2023 . |Paydown ...31,168 |. ..51,878 . 07/20/2029 .
..20375J-AB-0 |EFF 2022-1 A2 - ABS ......cooeveiiiiininnnnnnns [ os . 06/20/2023 . | Paydoun ... ..127,155 |.... 128,913 |.. . 01/20/2028 .
..20375M-AB-3 |EFF 2020-2 A2 - ABS ........ooeeiiiiiiiinieen [ . 06/20/2023 . | Paydoun ... . 07/20/2026 . (1.
.. 20425A-AE-3 | CGCMT 2015-GC33 AAB - CMBS ....coooeeeeiieiieeees [ . 06/01/2023 . | Paydoun ... . 09/12/2058 . [1.A ........
..30288*-AA-8 | FREEPORT LNG = ABS .......cceeieiiiiiiiiiiiiieeeees oo . 04/01/2023 . | Paydoun ... . 03/31/2038 . |2.B FE
..30306V-A#-6 |FLNG LIQUEFACTION 3 LLC = ABS .......evvvvuvnnnn [ereeenn . 06/30/2023 . | Paydoun ... .... 830,700 |.......... 830,700 |.... . 06/30/2039 . |2.C FE
..33766#-AA-9 | FIRSTENERGY CORP - ABS ........covvvvrieeneeeennns [oeeenn . 06/15/2023 . | Paydoun ... .... 100,197 |.......... 100,040 |.... . 06/15/2035 . [3.A ........
..33851G-AF-2 | FSMT 216INV A6 - CMO/RMBS . . |- 06/01/2023 . |Paydoun ... ...50,156 |.... . 08/25/2051 . [1.A ........
.. 33851P-AE-5 | FSMT 2021-5INV A5 - CMO/RMBS . |. 06/01/2023 . | Paydown . ...50,928 |.... . 07/25/2051 . [1.A ........
..33938E-AU-1 |FLEX LTD . 05/05/2023 . | BARCLAYS CAPITAL . 1,973,800 . 1,995,481 . 1,996,097 . 06/15/2025 . |2.C FE
.. 34528G-AK-2 | FORDO 2020-A A3 = ABS .......cevvvvvvrervrrrrnnnnns [eeeeenn . 06/15/2023 . | Paydown .. 187,361 ... 187,803 |.... ....187,351 |.. . 08/15/2024 . [1.A FE .
.. 34531K-AE-2 |FORDO 2019-C A4 - ABS ....cooevvviiiiiiiiieeeeeeens [ . 06/15/2023 . | Paydoun ... ..208,935 |.... .296,6% |.. . 04/15/2025 . [1.A FE .
.. 34533Y-AD-2 | FORDO 2020-C A3 = ABS ......ceevvveeeeeeeeeeeeeeens [ . 06/15/2023 . | Paydoun ... .201,626 |.. . 07/15/2025 . [1.A FE .
..34535A-AB-6 | FORDO 2022-C A2A = ABS ......ccoeviiiiiiiiiiiennns [eeeen . 06/15/2023 . | Paydoun ... 841,589 841,558 |...........841, ....841,589 |.. . 04/15/2025 . [1.A FE .
..36198E-AE-5 |GSMS 2013-GC13 A5 - CMBS .. 06/01/2023 . |Paydown ..5,516,202 ..5,681,565 |. 5,565,685 .5,516,202 . 07/12/2046 . [1.A ........
..36228F-20-8 | GSR 2004-6F 3A3 - CMO/RMBS 06/01/2023 . |Paydown . 2,469 . 2,498 |. .2,480 |. . 2,469 . 05/25/2034 . [1.A FM
..36242D-BU-6 | GSR 2004-9 5A7 - CMO/RMBS . 06/01/2023 . |Paydown 13,365 12,319 | 13,369 | 13,365 . 08/25/2034 . [1.A FM .
..36250P-AC-9 | GSMS 2015-GC32 A3 - CMBS .. 06/01/2023 . |Paydown 1,203,822 ..1,215,770 |. .1,204,506 |. . 1,208,822 . 07/10/2048 . [1.A .
..36208\1-AE-4 | GMCAR 2019-4 A4 - ABS ... 06/16/2023 . |Paydown . ..438,476 |. . 01/16/2025 . [1.A FE .
..36258V-AD-6 | GMCAR 2020-2 A3 = ABS ......eevvvvvrvemnnnnnnnnnnns [eeeeenn . 06/16/2023 . | Paydoun ... 282,002 286,609 |........... . 12/16/2024 . [1.A FE .
..362590-AC-5 | GMCAR 2020-3 A3 = ABS ........evvvvvvvvnnnnnnnnnnns [eeeeenn . 06/16/2023 . | Paydown .... 560,011 559,882 |...........569,979 [.... . .. . 04/16/2025 . [1.A FE .
..37045X-CL-8 | GENERAL MOTORS FINANCIAL COMPANY INC ......... [....... . 06/19/2023 . |Maturity @ 100.00 . ........5,000,000 ..5,208,550 |........5,023,632 |.... ........5,000,000 |.. . 06/19/2023 . |2.B FE
..404119-BN-8 | HCA INC . 05/03/2023 . | WELLS FARGO ... ..6,959,820 |........ 7,000,000 |........ 7,000,000 |........7,000,000 [...cevvrrrnnnnnn forviiiiiiiiiiins oo e e e 7,000,000 |.. . 03/15/2024 . [2.C FE .
..404280-BS-7 |HSBC HOLDINGS PLC . 05/18/2023 . |Call @ 100.00 . .5,000,000 ..5,000,000 ..4,972,550 |. .4,978,506 |. . 4,984,413 . 05/18/2024 . [1.G FE .
.. 42824C-AW-9 | HEWLETT PACKARD ENTERPRISE CO ........covvveeees [oeennn . 05/05/2023 . | JP MORGAN ... 14,935,650 .15,000,000 . 14,962,925 |. 14,987,574 |. 14,989,047 . (53,397) |. . 10/15/2025 . |2.B FE
..432891-AK-5 |HILTON DOMESTIC OPERATING COMPANY INC . |- 04/26/2023 . [FORT WASHINGTON . . 04/01/2027 . 3.B FE .
..437300-AA-4 |HPA 211 A = CMBS ..oooveeeiiiiiiiiiiiieeeeeeeeeeees [ . 04/01/2023 . | Paydown . 09/19/2041 . [1.A FE .
..437300-AA-4 |HPA 211 A = CMBS .oooeeeiiiiiiiiiiiiiiiicieeeeeeees [ . 06/01/2023 . | Paydoun ... . 09/19/2041 . [1.A FE .
..43730X-AB-0 |HPA 2021-3 B = CMBS ........evvmmmmmmmnnnnnnnnnnnnn [eeneenn . 04/01/2023 . | Paydoun ... . 01/18/2041 . [1.D FE .
..43730X-AB-0 |HPA 2021-3 B — CMBS .......eevvrrmmnmnnnnnnnnnnnnnn [eeeeenn . 06/01/2023 . | Paydoun ... . . 01/18/2041 . (1.D FE .
..43811J-AC-1 |HAROT 2021-2 A3 = ABS .....eevvvvvrrvririrrinnnnnns [eeeenn . 06/15/2023 . | Paydoun ... ..126,427 |.... . 08/15/2025 . [1.A FE .
..43813K-AC-6 | HAROT 2020-3 A3 = ABS .....eevvvvvvveviiiiiiinnenns [ eeeeenn . 06/18/2023 . | Paydoun ... .2,198,092 |.... . 10/18/2024 . (1.A FE .
..43815E-AB-0 | HAROT 2021-3 A2 - ABS 04/18/2023 . |Paydown ...41,012 | . 02/20/2024 . (1.A FE .
..43815E-AC-8 | HAROT 2021-3 A3 - ABS 06/18/2023 . |Paydown ..346,730 |. . 11/18/2025 . [1.A FE .
..43815P-AB-5 | HAROT 2022-2 A2 - ABS 06/18/2023 . |Paydoun ... ..284,404 . 03/18/2025 . [1.A FE .
.. 44267D-AD-9 | HOWARD HUGHES CORP .. 04/18/2023 . [FORT WASHINGTON . K . 08/01/2028 . |3.C FE
.. 44933F-AC-0 | HART 2020-B A3 - ABS .. 06/15/2023 . |Paydoun ... .. 122,647 ..122,647 ..123,015 |. .. 122,759 122,647 . 12/16/2024 . [1.A FE .
..45082#-AA-0 | IBERIA LINEAS AEREAS DE ESPANA - ABS . . . 06/20/2023 . | Paydoun ... .o....... 135,054 |... 135,054 135,054 |...........135,054 |.... .135,054 |.. . 05/20/2033 . [1.F PL .
..46361T-AC-6 | ICOT 2013-1RV A2 - CMBS ........oevvvvverereennens [oeeennn . 05/17/2023 . |Paydown ....ooovveeeieiieees i o 10,000,000 |...... 10,000,000 |....... 10,192,710 |....... 10,002,559 |..vvvvvvvnnnnnn fooeeeennn(2,559) | | (2,889) i e 10,000,000 . 05/15/2048 . [1.A ........
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.. 46590M-AS-9 | JPMCC 2016-JP2 ASB = CMBS .......evvvevvevvvnnnnns [ eeeeenn . 06/01/2023 . | Paydoun ... 311,348 ... 317,818 |.... ... (1,109) |. . (1,109) |... 3,992 |. 08/17/2049 . |1.A ........
..46591H-Al-0 | CACLN 2020-2 C = ABS .....cevvvvvvvvrrrrrrnnnnnnnns [ eeeeenn . 06/25/2023 . | Paydoun ... 133,319 133,319 |.... . . 02/25/2028 . [1.C FE .
..46592X-AF-1 | JPMMT 2021-13 A4 — CMO/RMBS ........eevvvvvmnnnnn [ereeenn . 06/01/2023 . | Paydoun ... ... 102,710 |.... . (1,413) ). . 04/25/2052 . [1.A ........
..466247-L2-7 | JPMMT 2006-A2 5A4 — CMO/RMBS .........eevvvvvvnns [eeeenn . 06/01/2023 . |Paydoun ......ooovvveeiinnns |ovennnnnnnnnnnnnnns Joeeennn 11,257 [ 11,257 [ 56,660 [onvnnnnnnnnn 5,662 [ouvnviiiiiiiiins foeeeiins 5,504 |. . 11/25/2033 . [1.A FM .
..46637T-AA-8 | JPMCC 2012-HLDN A = CMBS .....eevnnnnis oo . 06/01/2023 . | Paydoun ... . 05/07/2030 . |2.B FM
.. 46630N-A0-4 | JPMBB 2013-C12 A5 - OMBS .......coeeeeeeeeeeeennns [ oeenns . 05/17/2023 . | Paydoun ... . 07/17/2045 . [1.A ........
..46640J-AR-8 | JPMCC 2013-C13 A4 = CMBS .......eevmvvmmmmnnnnnnns [ereeenn . 06/16/2023 . | Paydoun ... . 5,111,410 . 01/18/2046 .
..46641B-AE-3 | JPMCC 2013-C16 ASB - CMBS ......ccoeviiiiiiiiiins [eeeenn . 06/01/2023 . | Paydoun ... ..127,611 . 12/17/2046 .
..46644U-AZ-1 | JPMBB 2015-C30 A4 - CMBS ......oooeeeeereenneenins [oenns . 04/01/2023 . | Paydoun ... .. 552,675 . 07/17/2048 .
..46645L-AZ-0 | JPMBB 2016-C1 ASB - CMBS .. 06/01/2023 . |Paydown 22,581 . 03/17/2049 .
..466484-BB-8 | JPMMT 2017-2 B4 - CMO/RMBS 06/01/2023 . |Paydown .25,525 . 05/28/2047 .
..48259%-AA-5 |KEURIG DR PEPPER INC - ABS ... 06/15/2023 . |Paydown 51,193 . 12/31/2035 .
..482598-AA-3 | VEYRON/KDP BLUE STAR LEASING L - ABS ......... [....... . 06/10/2023 . | Paydoun ... ... 70,419 . 06/24/2037 .
..485170-AQ-7 |KANSAS CITY SQUTHERN ............coooeeiiiiininnins [oenns . 04/19/2023 . | Exchange .. ... (1,144,139) . 05/15/2043 .
..485170-AS-3 | KANSAS CITY SOUTHERN ..........oooovvrriniiniins [onnn . 04/19/2023 . | Exchange .. . 08/15/2045 .
..485170-BB-9 | KANSAS CITY SQUTHERN ............ooooeiiiininninns [oeins . 04/19/2023 . | Exchange .. . 05/01/2048 . (2.
..485170-BC-7 |KANSAS CITY SOUTHERN .........ooooevviiininnnns [onnn . 04/19/2023 . | Exchange .. . 11/15/2069 . |2.B FE
..49338L-AB-9 |KEYSIGHT TECHNOLOGIES INC .....ccoovvviiiiiiiiiins [eeeenn . 05/11/2023 . | GOLDMAN SACHS ... . 10/30/2024 . |2.B FE
..498894-AA-2 |KNIFE RIVER HOLDING CO ...oooovveeeeeeeeeeeeeeeees [ . 04/11/2023 . | FORT WASHINGTON . . 05/01/2031 . |3.C FE
..50117W-AC-8 |KCOT 2020-1 A3 = ABS ....ccceeiiiiiiiin [ eeeenn . 06/15/2023 . | Paydoun ... 327,768 338,023 |.... .329, . 03/15/2024 . (1.A FE .
..50117W-AD-6 |KCOT 2020-1 A4 - ABS .. 06/15/2023 . |Paydoun ... . 408,686 ..402,061 |. .404,177 | . 07/15/2026 . [1.A FE .
..501797-AN-4 | BATH & BODY WORKS INC 06/06/2023 . [FORT WASHINGTON . ..241,000 ..257,6589 |. 253,793 . (22,560) |. . 02/01/2028 . |3.B FE
..536797-AE-3 |LITHIA MOTORS INC 06/15/2023 . [FORT WASHINGTON . 180,000 167,625 | (1,460) |. . 12/15/2027 . |3.B FE
..541056-AA-5 | GOTO GROUP INC . . |- 06/29/2023 . [FORT WASHINGTON . 229,000 ..235,338 |. ..234,056 (101,735) | . 09/01/2027 . |4.C FE
..552848-AG-8 |MGIC INVESTMENT CORP . |- 05/23/2023 . [FORT WASHINGTON . .. 200,753 ..213,000 . 218,088 |. ..216,663 |. . (15,683) |. . 08/15/2028 . |2.C FE
..553514-AC-4 | MSBAM 2012-CKSV A2 - CMBS ........coeveereneenees [oeennn . 06/01/2023 . | Paydown .. 124,756 124,756 ..125,084 |.... . 10/18/2030 . (1.B FM .
.. 55354G-AH-3 |MSCI INC .ooooeiiiiiiiiiiiiiice [ . 04/25/2023 . | FORT WASHINGTON ......... 142,000 .. 146,775 |.... . 11/15/2029 . |2.C FE
..56617L-AP-7 |MACY'S RETAIL HOLDINGS LLC ....ccoeeeeeeeieeeeens [ oeennn . 06/02/2023 . | FORT WASHINGTON ......... .......... 187,000 ..188,752 |.... . 04/01/2029 . |3.A FE
..56035L-AD-6 |MAIN STREET CAPITAL CORP ......ccoovveeveeeeeeenns [eeeenn . 05/11/2023 . | GOLOMAN SACHS ........ceee |oevererirnnnnnnnnnns [-0.....9,824,750 |...... 10,000,000 .9,074,8% |.... . 05/01/2024 . |2.C FE
..57665R-AN-6 | MATCH GROUP HOLDINGS Il LLC ...ovvvvrveeeeeeeeens oo . 06/01/2023 . | FORT WASHINGTON ......... |oeeeeeeeeeeiniinnnns [oeeennnn 353,353 [oeeeiies 386,000 . 06/01/2028 . |3.C FE
..585525-BJ-6 |MRFC 1998-2 B1 - CMO/RMBS ......cccoeveeiiieeness [oreenn . 06/01/2023 . | Paydoun ... K . 06/25/2028 . [1.A FM .
..58769T-AE-5 |MBART 2019-1 A4 - ABS ... 06/15/2023 . |Paydown ,055,573 .1,083,509 |. (7,936) | . 1,056,573 . 01/15/2026 . [1.A FE .
..58770G-AC-4 |MBALT 2021-A A3 - ABS 06/15/2023 . |Paydown ..397,365 ..397,400 |. . (35) ] .397,365 . 01/16/2024 . (1.A FE .
..587720-AC-7 | MBART 2021-1 A3 - ABS ... 06/15/2023 . |Paydown ..211,476 ..211,462 |. . 06/15/2026 . [1.A FE .
..60040#-AA-0 | MILLENNIUM PIPELINE COMPANY - ABS 06/30/2023 . |Paydown . 181,880 ..181,853 |. . 06/30/2027 . (1.G PL .
..60783X-AA-2 | MODIVCARE ESCROW ISSUER INC . 05/23/2023 . (FORT WASHINGTON . 39,000 39,000 |. . 10/01/2029 . |4.B FE
..61691N-AD-7 |MSC 2017-HR2 A3 - CMBS ......cooeerreereennnnens [ oens . 06/01/2023 . | Paydown ....2,6% . 2,706 |.... . 12/16/2050 . [1.A ........
..6176201-Bli-0 | MSBAM 2013-C10 A4 = CMBS .......cevvvvvvvrrvnnnnns [ eeeenn . 06/16/2023 . | Paydown 20,000,000 |....... 20,000,000 20,067,493 |.... . 07/17/2046 . [1.A ........
..626717-AN-2 | MURPHY OIL CORP ......eevvvveveernnnnnnnnnnnnnnnnnnns [ eeeeenn . 04/27/2023 . | FORT WASHINGTON . . 124575 | 125,000 . 07/15/2028 . |3.A FE
..626738-AD-0 | MURPHY OIL USA INC .... . 06/07/2023 . | FORT WASHINGTON ......... ... 88,502 . . 05/01/2027 . |3.B FE
..626738-AF-5 | MURPHY OIL USA INC . 06/07/2023 . [FORT WASHINGTON . 94,086 .. 110, 144 110, 183 . 02/15/2031 . |3.B FE
..62877C-AA-1 |NAC AVIATION 29 DA . 06/15/2023 . |Call @ 100.00 . .. 338,739 ..338,739 |. .338,739 . 06/30/2026 . |4.B FE
..62886E-AU-2 |NCR CORP .............. 06/13/2023 . [FORT WASHINGTON . .. 150,290 ..152,000 |. ) .152,000 . 09/01/2027 . |4.B FE
..62027#-AD-8 |NFL VENTURES - ABS . . 04/15/2023 . | Paydown ..418,878 ..420,191 . (1,313) ). 418,878 |.. . 03/31/2024 . (1.E FE .
..62927#-AG-1 |NFL VENTURES - ABS .....ccooiiiiiiiiiiiiiiiiiiieens [ . 04/15/2023 . | Paydoun ... . (10) ] . 04/15/2082 . (1.E FE .
..62927#-AM-8 |NFL VENTURES - ABS ..........ceeeeeeeiiieiiiieiiees oo . 04/15/2023 . | Paydoun ... . 04/15/2034 . [1.E FE
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..62027#-AN-6 |NFL VENTURES - ABS .....cccoviiiiiiiiiiiiiiiiienens [ . 04/15/2023 . | Paydown 408,013 408,013 |.... ..8,181 |. 04/15/2035 . [1.E FE ....
..620377-CE-0 |NRG ENERGY INC ...coeveeeiiieiieieeeeeeeeee [ . 04/13/2023 . | FORT WASHINGTON . 204,000 276,990 |.... 4,176 |. 01/15/2028 . 3.B FE ....
..629377-CT-7 |NRG ENERGY INC ...ooevveiiieiiiiiiiiiiiiee [ . 04/11/2023 . | FORT WASHINGTON . .... 211,000 1,395 |. 03/15/2033 . |2.C FE ....
..63935B-AA-1 |NAVSL 2020-H A = ABS ....cccoeiiiiiiiiiiin oo . 06/15/2023 . | Paydown . 01/15/2069 . [1.A FE ....
..63938C-AH-1 | NAVIENT CORP ......ccvvvvviiiiiiiiiiiiiiiiiiiiicieees oo . 04/21/2023 . | FORT WASHINGTON . . 06/25/2025 . [3.C FE ....
..63942G-AA-1 |NAVSL 2021-F A - ABS .....oooeeriiiinnnnnnnn [ . 06/15/2023 . | Paydown . 02/18/2070 . [1.A FE ....
..63942J-AA-5 |NAVSL 21C A - ABS ..ooooeeeiiieiiiiiiieieeeeeeee [ . 06/15/2023 . | Paydoun ... . 10/15/2069 . [1.A FE ....
..63942L-AA-0 |NAVSL 21B A = ABS ....eevvviriiiiiiirirrirriiennenns [ oo . 06/15/2023 . | Paydoun ... . 07/15/2069 . [1.A FE ....
..6394211-AA-8 | NAVSL 2022-A A = ABS .....ciiiiiin [ . 06/15/2023 . | Paydown . 07/15/2070 . [1.A FE ....
..644274-AH-5 |NEW ENTERPRISE STONE & LIME CO INC . 04/06/2023 . [FORT WASHINGTON . . (12,250) |. . 07/15/2028 . (4.B FE ....
..65479J-AD-5 | NAROT 2019-C A3 - ABS 04/17/2023 . | Paydown . 07/15/2024 . (1.A FE ....
..65479K-AE-0 | NAROT 2019-A A4 - ABS 05/15/2023 . |Paydown K . 09/15/2025 . [1.A FE ....
..65479M1-AC-0 | NAROT 2020-A A3 = ABS ......eevvvvvvvmemvnnnnnnnnns [eeeeenn . 06/15/2023 . | Paydoun ... 207,626 300,765 |.... . 12/16/2024 . (1.A FE ....
..65480J-AB-6 | NAROT 2022-B A2 - ABS ... . 06/15/2023 . | Paydown 134,020 134,015 |.... . 08/16/2025 . [1.A FE .
..67777L-AD-5 |0l EUROPEAN GROUP BV . 05/03/2023 . | FORT WASHINGTON . ..123,000 ..123,000 |. .(10,148) |. . 02/15/2030 .
..68245X-AJ-8 | 1011778 BC UNLIMITED LIABILITY CO .. . 06/07/2023 . | FORT WASHINGTON ...40,000 ...40,000 |.... = (3,071) s (3, . 01/15/2028 .
..68245X-AM-1 | 1011778 BC UNLIMITED LIABILITY CO .. . 06/15/2023 . | FORT WASHINGTON . 331,000 331,000 |.... . (47,952) (47,952) . 10/15/2030 .
..68245X-AP-4 11011778 BC UNLIMITED LIABILITY CO .. . 06/13/2023 . | FORT WASHINGTON . ..161,040 . 183,000 . 183,000 |. . (21,960) |. (21,960) [.. . 02/15/2029 .
..69073T-AT-0 | OWENS-BROCKWAY GLASS CONTAINER INC ......ccoees [rennnn . 04/26/2023 . | FORT WASHINGTON .. 430,461 431,000 420,753 |.... ....8,849 |[.... . 05/13/2027 .
..69073T-AU-7 | OWENS-BROCKWAY GLASS CONTAINER INC ..........o. [.eennn . 06/08/2023 . | FORT WASHINGTON . .. 137,700 . 05/15/2031 .
..69121K-AA-2 | OWL ROCK CAPITAL CORP .....ccoovevvviieiiiiieeeeens [ s . 05/02/2023 . | DEUTSCHE BANK .... . 2,548,000 .2,504,082 |.... . 04/15/2024 .
..69327R-AG-6 |PDC ENERGY INC ....cooeeeeriieeeiiiniee [ . 05/16/2023 . | FORT WASHINGTON . .. 157,809 ..159,000 |.... . 09/15/2024 .
..69359Y-AJ-6 | PMTLT 2021-INV1 A9 - CMO/RMBS . . |- 06/01/2023 . |Paydown .. 66,787 ...67,951 |.... . . 07/25/2051 .
..69371V-AM-9 | PSMC 2018-1 A12 - CMO/RMBS . 06/01/2023 . | Paydown L2820 . 02/25/2048 .
..70052L-AB-9 | PARK INTERMEDIATE HOLDINGS LLC 06/01/2023 . [FORT WASHINGTON . .. 345,595 . 376,000 348,740 |veeiiiiiiiiiiies .350, 104 .(4,509) |. 14,632 |. 10/01/2028 .
.. 719245-AD-4 | SHUTTERFLY LLC . 05/25/2023 . (FORT WASHINGTON . ..106,015 . 182,000 L A71,785 | 176,736 | 176,317 . (70,302) |. . 10/01/2026 . (6. .
..720198-AC-4 | PIEDMONT OPERATING PARTNERSHIP LP 06/01/2023 . |Maturity @ 100.00 . . 7,000,000 ..7,000,000 ..6,901,920 |. .6,992,587 |. .7,000,000 . 06/01/2023 . |2.B FE
.. 74332Y-AA-7 |PROG 22SFR5 A - RMBS .........ocoeeeeeineinnnennens [ . 04/17/2023 . |Paydoun .......oooeveiiiiins Joeniiiiiiiiiens e 1,744 . 06/17/2039 . [1.A FE .
.. 74333H-AA-3 | PROG 2021-SFR6 A - RWBS ........oooeeerrrnnnnninns [oennn . 06/01/2023 . | Paydoun ... . 07/19/2038 . [1.A FE .
..74338*-AA-6 | AMAZON.COM INC = ABS ........evvmmmmmmnnnnnnnnnnnnn [erneen . 06/15/2023 . | Paydoun ... . 11/15/2039 . (1.D ........
.. 74352%-AA-7 | AMAZON.COM INC = ABS ......evevermmmmnmnnnnnnnnnnns [ eeeeenn . 06/10/2023 . | Paydoun ... . 11/10/2040 . (1.E ........
.. 74434U-C0-5 | PRUDENTIAL HOME MORTGAGE SECURITIES ........... [..eeenn . 06/01/2023 . | Paydoun ... . 04/28/2024 . (1.A FM .
.. 74434U-CR-3 | PRUDENTIAL HOME MORTGAGE SECURITIES ........... [.eeeen . 06/01/2023 . | Paydoun ... . 04/28/2024 . [1.A FM .
..746246-AA-5 | PUREN 221 A1 - ABS 06/05/2023 . |Paydown ,131,923 ..2,131,922 ..2,131,922 |. 2,131,922 |. . .2,131,923 . 12/05/2037 . [1.G FE .
..750495-AB-9 |RMIR 191 M1B - CMO/RMBS . [ . 05/23/2023 . | TENDER ... ,561,262 |........ 1,548,431 |........ 1,548,431 [....... 1,648,431 |oooiiiiiiiiiins e o e o s 1,548,431 |.. . 02/25/2029 . 1.G FE
..780153-AZ-5 |ROYAL CARIBBEAN CRUISES LTD .... . 05/11/2023 . | FORT WASHINGTON . .. 141,852 ..131,763 |.... 132,072 |.. . 06/01/2025 . [3.C FE .
..78391Y-B#-4 | RYMAN HEALTHCARE LTD - ABS . 04/01/2023 . |Call @ 100.00 . . 04/28/2034 . (2.C ........
..78471C-AB-5 |SOFI 2017-D 2FX - ABS 06/25/2023 . |Paydown . 09/25/2040 . (1.A FE .
..78471H-AB-4 | SOFI 2019-A A2X - ABS 06/15/2023 . |Paydown . 06/15/2048 . [1.A FE .
..802830-AN-9 | SCART 2020-B B - ABS .. . |. 06/15/2023 . | Paydown . 12/15/2025 . [1.A FE .
..80285I-AF-4 | SDART 2020-3 C - ABS . |- 06/15/2023 . | Paydown K . 01/15/2026 . [1.A FE .
..80290C-AE-4 | SBCLN 2021-1 B = ABS ... oo . 06/15/2023 . | Paydoun ... 127,417 |.... . 12/15/2031 . |2.B FE
..80290C-BD-5 | SBCLN 22B A2 - ABS .... . 06/15/2023 . | Paydown . 358,407 358,407 |........... . 08/16/2032 . [1.A FE
..81211K-AY-6 | SEALED AIR CORP ..... 05/11/2023 . [FORT WASHINGTON . .. 143,941 ..154,000 ..154,000 |. ..154,000 |. . (10,059) |. . 12/01/2027 . |3.B FE
..817250-AK-9 | SENSATA TECHNOLOGIES BV . . 06/30/2023 . | FORT WASHINGTON . .. 251,870 ..283,000 ..283,000 |. ..283,000 |. .283,000 . (31,130) |. . 04/15/2029 . |3.C FE
..81744Y-AH-9 | SEMT 2013-4 B3 - CMO/RWBS . 06/01/2023 . |Paydoun ... 34,038 34,038 34,758 |. 34,700 |. 34,038 . 04/27/2043 . [1.A .
..81745A-AG-2 | SEMT 2013-5 B3 - CMO/RMBS ..........cceeeeeeeeees [oeennn . 06/01/2023 . | Paydoun ... ... 28,734 ...28,734 ...20,324 ............ 29,277 |.... ..28,734 |.. . 05/25/2043 . [1.A ........
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..81746L-CB-6 | SEMT 2015-3 B1 — CMO/RMBS .......ooeeeeeeeeennnes [ oennnn . 06/01/2023 . | Paydoun ... ... 10,577 ...10,577 ...10,697 |.... L (121)). ..10,577 |.. . 07/25/2045 . [1.A ........
..81746M-CC-2 | SEMT 2015-4 B2 - CMO/RMBS ........ccceeeeeeeeeees [oeennn . 06/01/2023 . | Paydoun ... ... 50,444 ...50,444 ..50,444 |.. . 11/25/2030 . [1.A ........
..81746T-CD-5 | SEMT 2017-1 B3 ~ CMO/RMBS .......oovvvvvvvieennns [ eeeenn . 06/01/2023 . | Paydoun ... ... 18,604 ..18,604 |.. . 02/25/2047 . (1.A ........
..82280R-CE-7 | SCOT 2017-1 B4 - CMO/RMBS ........cceeeeeeeeeeees [oeennn . 06/01/2023 . |Paydown ......cooeeieiiiiins Joeeiiininiins e 1,670 ... 1,670 |.. . 04/25/2047 . |2.C FE
..82436@-AA-8 | SHERWIN-WILLIAMS CO/THE = ABS .....eevvvvvvnnnnn [ereeenn . 06/15/2023 . | Paydown ... 87,301 ..87,301 |.. . 06/15/2038 . [2.B ........
..82967N-BL-1 | SIRIUS XM RADIO INC ...cevvvrvriiiiiiiiiiiiiiiiinns e . 06/28/2023 . | FORT WASHINGTON . 704,252 |.. . 09/01/2026 . |3.C FE
..830867-AA-5 | SKYMILES IP LTD ....eevvvvvvvvnnnnnnnnnnnninnnnnnnns [ eeeeenn . 04/18/2023 . |Call @ 100.00 . 166,000 |.. . 10/20/2025 . 2.B FE .
..83390U-AF-4 | SOFI 2020-C AFX = ABS .....cccevvvviiiiiiiiiiiiins [eeeeenn . 06/15/2023 . | Paydown . 02/15/2046 . [1.A FE .
..83401B-AB-2 | SOFI 2017-F A2F - ABS ...cooeieiiiiiiiiiiiiiieeees [ . 06/25/2023 . | Paydoun ... . 01/25/2041 . [1.A FE .
..834040-AB-3 | SOFI 2019-B A2X - ABS 06/15/2023 . |Paydown . 08/17/2048 . [1.A FE .
..83405N-AA-4 | SOFI 21B AFX - ABS . 06/15/2023 . |Paydown . 02/15/2047 . (1.A FE .
..83406T-AB-8 | SOFI 2020-A A2X - ABS 06/15/2023 . |Paydoun ... K . 05/15/2046 . [1.A FE .
..83545G-BD-3 | SONIC AUTOMOTIVE INC .oovvvvvviiiiiiiiiiiiiiieeees e . 05/03/2023 . | FORT WASHINGTON . . 175,000 |.... . 11/15/2029 . |3.C FE
..84858@-AA-3 | SPIRIT AIRLINES INC = ABS ....ccoeeeeiiiiiieeeees [oeennn . 04/01/2023 . | Various . 5,533,389 |.... . 04/01/2023 . |3.B PL
..85207U-AK=1 | SPRINT LLC ....evvmvmmmmnnniininiiiininineniiiiiinnnns [ eeeeenn . 06/06/2023 . | FORT WASHINGTON . ...92,000 |.... . 03/01/2026 . (2.B FE .
..86350A-K4-4 | SASC 2003-25XS A6 - RMBS .. . 06/01/2023 . | Paydown ... 1,328 | . .. . 08/25/2033 . [1.A FM .
..87164K-AH-7 | SYNGENTA FINANCE NV ... . 04/24/2023 . |Maturity @ 100.00 . ..500,000 . 500,000 |. 500,000 | . 04/24/2023 . |2.B FE
..87901J-AH-8 | TEGNA INC .... 05/26/2023 . (FORT WASHINGTON . .. 214,733 ..315,862 |. .316,022 . (41,200) |. (41,200) |.. . 09/15/2029 . |3.B FE
..87927V-AF-5 | TELECOM ITALIA . . 05/17/2023 . | FORT WASHINGTON . .. 117,705 . 146,106 |. .145,760 . (28,055) |. (28,055) |.. . 11/15/2033 . |4.A FE
..87927V-AM-0 | TELECOM ITALIA CAPITAL SA . . 05/22/2023 . | FORT WASHINGTON . ..116,275 |. 116,147 . (22,491) |. (22,491) |.. . 09/30/2034 . |4.A FE
..88023U-AJ-0 | TEMPUR SEALY INTERNATIONAL INC ... . 06/13/2023 . | FORT WASHINGTON ......... . (48,928) |....... (48,928) . 10/15/2031 . 3.A FE .
..88089J-A*-8 |TERRA ABS | LLC = ABS ...coeeeeieiiiiiiieieeeeeens s . 06/20/2023 . | Paydown ..1,966,710 . 12/20/2042 . (1.G PL .
..88104L-AE-3 | TERRAFORM POWER OPERATING LLC ........cooeeeeees [oeennn . 04/24/2023 . | FORT WASHINGTON . .... 148,000 . (7,832) . 01/31/2028 . |3.C FE
..88307%-AA-3 | TEXOMA WIND LLC = ABS ....ceeeeeiieiieieiieeeeeees oo . 06/30/2023 . | Paydoun ... ..340,780 . 06/30/2034 . [2.C PL
..89175T-AA-6 | TPMT 2018-4 A1 - CMO/RMBS ........oovvvvvvvvennns [ereenn . 06/01/2023 . | Paydoun ... . 06/25/2058 . [1.A ........
..89232H-AC-9 | TAOT 2020-A A3 = ABS ....oeeeeeriiiiiiieeeeeeeeeens [ . 06/15/2023 . | Paydoun ... . . 05/15/2024 . [1.A FE .
..89236X-AC-0 | TAOT 2020-D A3 = ABS ... [ eeeenn . 06/15/2023 . | Paydoun ... .. 507,943 . 01/15/2025 . [1.A FE .
..89238E-AC-0 | TLOT 2021-A A3 = ABS ...coeeeeeeiiniiiieeeeeeeeeens [ . 06/20/2023 . | Paydoun ... ..688,346 . 04/22/2024 . (1.A FE .
..89238J-AB-1 | TAOT 2021-D A2 - ABS .. 06/15/2023 . |Paydown .. 167,635 . 08/15/2024 . [1.A FE .
..89239C-AC-3 | TLOT 21B A3 - ABS 06/20/2023 . |Paydoun ... 2,328,502 . 10/21/2024 . (1.A FE .
..893647-BE-6 | TRANSDIGM INC .. 04/21/2023 . [FORT WASHINGTON . ..177,000 . 03/15/2026 . |4.A FE
..893647-BK-2 | TRANSDIGM INC .. . |- 04/08/2023 . |Call @ 100.00 . 47,940 . 12/15/2025 . |4.A FE
..893830-BX-6 | TRANSOCEAN INC . . 04/18/2023 . | FORT WASHINGTON . K 42,850 . 02/15/2030 . 4.C FE .
..90327Q-D4-8 | USAA CAPITAL CORP . 05/01/2023 . |Maturity @ 100.00 ....... . 1,250,000 . 05/01/2023 . (1.B FE .
..90345K-AA-8 | AMERICAN AIRLINES 2010-1 PASS THROUGH ........ [....... . 04/22/2023 . |Maturity @ 100.00 . . 2,060,551 .2,060,591 |.... . 10/22/2024 . |3.B FE
..90346I-AA-1 | AMERICAN AIRLINES 2013-1 PASS THROUGH 05/15/2023 . |Paydown ......... 40,590 ...20,155 |. . 05/15/2027 . |3.A FE
..90367U-AA-9 | US ACUTE CARE SOLUTIONS LLC .... 05/17/2023 . [FORT WASHINGTON . 87,465 . 03/01/2026 . |4.C FE
..90932D-AA-3 | UNITED AIRLINES 2016-2 PASS THROUGH 04/07/2023 . |Paydoun ... .. 462,542 . 04/07/2030 . [2.C FE .
..90932E-AA-1 |UNITED AIRLINES 2016-2 PASS THROUGH ........... [....... . 04/07/2023 . | Paydoun ... . 04/07/2030 . (1.G FE .
..90932K-AA-7 |UNITED AIRLINES 2019-2 PASS THROUGH ........... [....... . 05/01/2023 . | Paydoun ... . 11/01/2029 . |3.B FE
..90032V-AA-3 |UNITED AIRLINES PASS THROUGH ........ccccoveveea [ereenn . 04/15/2023 . | Paydoun ... 142,450 . 07/15/2027 . (2.B FE .
..911312-BX-3 | UNITED PARCEL SERVICE INC ......evvvvvvvvvnnnnnnns [eeeens . 05/05/2023 . | GOLDMAN SACHS .........c. |oeeeeeeeeennnnnnnnes oo 6,941,830 [..eees 7,000,000 |........6,992,650 |........6,996,740 |......ccevvrrnnn foriinnnnnn 490 foiiiiiiiiiiiiss e 490 | 0000 6,997,230 [oniiiiiiiiiiiins fennenn. (55,400) | (55,400) . 04/01/2025 . [1.F FE .
..913017-CY-3 | RAYTHEON TECHNOLOGIES CORP ........ccceeveeeeeees [oreenn . 05/11/2023 . | WELLS FARGO ......coovvvee |ovvvvvvnnnnnnnnnnnns oo 4,451,265 | 4,500,000 |........4,498,380 |........4,498,982 |.........oeeits |orniiiiinnnnn 56 [ o856 e [ 4,499,038 | e (47,773) | (47,773) . 11/16/2028 . |2.A FE
..91845#-AA-2 | VERIZON COMMUNICATIONS INC = ABS ........eevvvns [ereenn . 06/15/2023 . | Paydoun ... ...48,581 . 056/15/2035 . [2.A ........
..02838@-AA-1 | VISTA RIDGE LLC - ABS O ORI . 06/30/2023 . | Paydoun ... , . 10/14/2049 . (1.F PL .
..92890F-AV-8 | WIFRBS 2014-C20 ASB - OMBS .............ceeeeeeees [oeennn . 06/01/2023 . |Paydown ....oovvveeieeeeeees Jovveeeeeneenieeenens Joveeennnn 14,967 i, 14,97 |............16,202 |............ 16,104 |....oovvvvnvnnnn fovurnnnnnns (187) foniiiiiiiiss oo (37) o e 14,967 v oo o . 05/17/2047 . [1.A ........
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..92038C-AD-9 |WFRBS 2013-C15 A4 - CMBS ......ooooeeeeerenieeeins [oenns . 06/01/2023 . | Paydoun ... .8,307,050 |.... ... (3,109) |. . (3,109) |... 143,488 |. 08/17/2046 .
..92030H-AZ-8 | WFRBS 2014-C23 ASB - CMBS ......cccoeviiviiiiiins [ereenn . 06/01/2023 . | Paydoun ... ...32,560 |.... e (352) ). . 10/17/2067 .
..02966*-AA-7 | WABASH VALLEY POWER ASSOCIATIO - ABS ......... [....... . 04/30/2023 . | Paydoun ... . 187,588 |.... . 04/30/2024 .
..93141*-AA-3 | WALGREENS BOOTS ALLIANCE INC - ABS ............ [....... . 06/15/2023 . | Paydoun ... .. 43,379 ... . 11/15/2035 .
..94989J-BA-3 | WFCM 2015-C28 ASB — CMBS ........ccovvveeeeeeeeens [eeenn . 06/01/2023 . | Paydoun ... ...49,220 |.... . 05/15/2048 .
..94989T-BA-1 | WFCM 2015-LC22 ASB - OMBS ........cceeeeeeeeeeees [oeennn . 06/01/2023 . | Paydoun ... ...77,003 |.... . 09/17/2068 .
..94989U-AE-1 | WFMBS 2018-1 A5 — CMO/RMBS ........covvvvvvreenns [ereenn . 06/01/2023 . | Paydoun ... ... 4,153 |.... . 07/25/2047 .
..95001N-AX-6 | WFCM 2018-C45 A3 = CMBS .......ovvvvvrreeeneeenens [ eeeenn . 06/01/2023 . | Paydoun ... ...81,064 |.... . 06/15/2061 .
..957638-AD-1 | WESTERN ALLIANCE BANCORP .......ccoeeiiiiiiiiiices [eeeenn . 05/03/2023 . |Various ... .5,000,000 |.... . ... (1,700,000) |... (1,700,000) . 06/15/2031 .
..96928*-CJ-4 | WALGREENS BOOTS ALLIANCE INC - ABS . 06/15/2023 . |Paydown .. 112,498 |. 112,498 . 07/15/2026 .
..97651L-CD-1 [ WIN 154 B3 - CHO/RIBS ... 06/01/2023 . | Paydoun 16,999 |- 16,384 . 06/20/2045 .
..97652T-BE-2 [ WIN 2015-1 B4 - CMO/RIBS 06/01/2023 . | Paydoun ..6,066 .6,208 |- 6,066 . 01/20/2045 .
..98162V-AG-4 [ WOART 2019-B C ~ ABS ...ovoeeceeiceicaicaes | ennie . 05/15/2023 . |Paydonn .. . 1,275,000 1,266,210 |.... 1,275,000 |.. . 01/15/2026 .
..98163B-AE-2 [ WOSAT 2019-A C = ABS ..vveevecnceiceeicines | evnee . 06/15/2023 . |Paydonn .. .. 533,699 524,692 |.... 533,699 |.. . 12/15/2025 .
..98163D-AE-8 [ WOSAT 2020-A B — ABS ....oveveeeceirceicieiees | enaie . 06/15/2023 . |Paydown .. ..318,634 ... 308,676 |.... 318,634 |.. . 06/15/2026 .
..9B163H-AC-3 [ WOSAT 2021-A A3 = ABS ..vovvvevrceircieriirie | ennee . 06/15/2023 . |Paydonn .. .. 150,733 . 03/15/2027 .
..98163J-AC-O [WOLS 2021-A A3 = ABS ..ecveeeiieiceeieaes | e . 06/15/2023 . |Paydown .. . 08/15/2024 .
..9816301-AD-0 [ WOART 2020-A A3 = ABS ...ovvvevreercerrcirie | evnee . 06/15/2023 . |Paydonn .. . 04/15/2025 .
..98163T-AB-9 [WOART 2022-C A2 ~ ABS ...eveieveceeiecirceeens | ennie . 06/15/2023 . |Paydown .. . 304,897 304,866 |.... . 03/16/2026 .
..981631-AC-0 [ WOART 2020-B A3 = ABS ....vvvevrerrcieiciris | evnee . 06/15/2023 . |Paydonn .. . 111,252 111,252 cees 111,856 [, 11,252 .. ...290 | 05/15/2025 .
..P4368#-AA-5 |FORTIS TCI LIMITED - ABS .. C..... |- 06/18/2023 . |Paydoun ... ..500,000 . 500,000 . 500,000 |. . 500,000 |. 500,000 11,875 |. 12/18/2029 .
..03974*-AA-6 | GIP CAPRICORN FINCO PTY LTD - ABS .. |C..... . 04/01/2023 . | Call @ 100.00 . .. 10,154 s s ... 10,154 ... . .. 10,154 .. ... 158 |. 12/31/2034 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 305,945,205 311,273,888 312,388,031 306,796,382 (66,866) (66,866) 310,992,231 (5,031,297) | (5,031,297) 6,889,987 XXX
..125896-BU-3 | CMS ENERGY CORP ......ccoeevviiiiiiiiiiiiiiiiiiiiies [eeeens | 05/03/2023 . [FORT WASHINGTON .....vvvn [ovvvevrvmmrnnnnnnnns forvvnnnnns 59,114 |........... 67,000 |............ 56,506 |............ 172 B A R S PO AN X PR AT 56,575 [oeiiiiiiiiiiins e 2,539 |.......... 2,539 [ 1,361 |. 06/01/2050 .
..23311R-AH-9 | DCP_MIDSTREAM OPERATING LP ........ccevvvvvvennne [eeeenn . 05/22/2023 . |Call @ 100.00 .....ccevvee Jooveeeeiiniiieneenes |oeeeenns 679,000 |.......... 679,000 |........... 655,966 |........... 656,306 |......oooeeiiies |oeeiiiiinns 272 PP N 222 oeeeiiiiiiiiinn feiiiinnns 656,528 |.....ooooeeieees e 22,472 |......... 2,472 |l 19,861 [. 05/21/2043 .
1309999999. Subtotal - Bonds - Hybrid Securities 738,114 746,000 712,472 712,828 275 275 713,103 25,012 25,012 21,222 XXX
2509999997. Total - Bonds - Part 4 557,316,415 564,315,492 567,256,090 422,545,832 (577,834) (577,834) 562,755,904 (5,445,204) |  (5,445,204) 10,367,907 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 557,316,415 564,315,492 567,256,090 422,545,832 (577,834) (577,834) 562,755,904 (5,445,204) |  (5,445,204) 10,367,907 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks
..00724F-10-1 | ADOBE ORD ........evvvmmmmmmmmmnnnnnnnnnnnnnnnnnnnnnnns [ eeeeens . 06/23/2023 . |Various ... B 266.000 |......... 114,325 119,461 |............89,517 [......... 29,944 .. (5,136) [....
..03750L-10-9 | APARTMENT INCOME REIT ORD . . |. 06/21/2023 . | Various .4,031.000 .. 147,238 . 168,487 |. ..138,304 |. . 30,183 . (21,249) |.
..037833-10-0 |APPLE ORD ........eevvvnnnnee . |- 06/23/2023 . |Various ... K 907.000 .. 157,109 25,382 |. . 117,847 (92,465) 131,727 .
..071813-10-9 | BAXTER INTERNATIONAL ORD ..........cooeveeeeennnns [eennnn . 04/27/2023 . | GOLDMAN SACHS . P 1,300.000 |.......... 60,347 ....8,421
..103304-10-1 |BOYD GAMING ORD .....ccooveeeiieeiiiiiiiieieeeeeees [ . 05/16/2023 . |Various ... ....445.000 |.......... 30,065 L (1,181) )
.. 11135F=10-1 | BROADCOM ORD .....cceeeiieiiiiiieieeieeeeeeeeeeeeee [ oo . 05/30/2023 . |Various ... vev feereennnn 700,000 |......... 565,484 .(116,281) |...
..253868-10-3 |DIGITAL REALTY REIT ORD ......eevvvvmvmnmmnnnnnnns [ereeenn . 06/28/2023 . |Various ... R 4,732.000 |.. .. 258,169 |...
..285512-10-9 | ELECTRONIC ARTS ORD .....ceovveeeeeeeeiiieeeeeeeeens [ . 06/21/2023 . |Various ... .. (36,014) |...
..30225T-10-2 |EXTRA SPACE STORAGE REIT ORD ......ccevvvvvevenns [ereeenn . 04/25/2023 . |Various ........cceeeeennnn |ooeeeen. 1,861,000 |.oeeeeen 284,275 [oviiiiiiiiiiiiiiins foveeennnnnn286,340 [onniiniiiiiiiiiiiins o, ..
..437076-10-2 | HOME DEPOT ORD ........cccvnnnne 05/23/2023 . | GOLDMAN SACHS . (10,902)
..44107P-10-4 |HOST HOTELS & RESORTS REIT ORD 05/16/2023 . [ JP MORGAN (63,773)
..46187W-10-7 | INVITATION HOMES ORD .. 05/16/2023 . |Various ... . 56,658 .218,789
..59156R-10-8 |METLIFE ORD .. 05/10/2023 . [Various . 1,213,546
..620076-30-7 | MOTOROLA SOLUTIONS ORD ......eevvvvvvveveeveneennns [eeeenns . 06/26/2023 . |Various .........ocoeeeenenn |oeeeee.... 617,000 ... 177,762 oiiiiiiiiiiieieeees |.eeeee...... 98,074 ...l 159,007 . (60,933) |..
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SCHEDULE D - PART 4

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

1 2 3 4 7 8 10 Change In Book/Adjusted Carrying Value 16 17 18 20 21 22
13 15 NAIC
Desig-
nation,
NAIC
Total Desig-
Current Foreign Bond nation
Year's Exchange Book/ Interest/ Modifier
Prior Year Other Than Change in| Adjusted Foreign Stock Stated and
Book/ Temporary Book Carrying [ Exchange | Realized Dividends Con- SVO
CuUsIP Adjusted Impairment /Adjusted | Value at Gain Gain Received | tractual | Admini-
Ident- For- | Disposal Consid- Carrying Recog- Carrying Disposal | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date eration Par Value Value nized Value Date Disposal | Disposal Year Date Symbol

21°603

..67066G-10-4 |NVIDIA ORD ...
..68389X-10-5 | ORACLE ORD ...
..743400-10-3 | PROLOGIS REIT
..74460D-10-9 | PUBLIC STORAGE REIT ORD .
..78410G-10-4 | SBA COMMUNICATIONS CL A REIT ORD .
..82981J-10-9 | SITE CENTERS ORD
..870430-10-8 | SWEETGREEN CL A ORD ...
..902653-10-4 | UDR REIT ORD
..907818-10-8 |UNION PACIFIC ORD ...
..95040Q-10-4 | WELLTOWER ORD ........
..D2035M-13-6 | DEUTSCHE TELEKOM N ORD
..D66992-10-4 | SAP ORD .......
..F2924U-10-6 |EIFFAGE ORD ..
..FOB86M-10-7 | VEOLIA ENVIRONNEMENT VE ORD ...
..G4232K-10-0 | HALEON ORD
..H00392-31-8 | ADECCO N ORD .
..J20454-11-2 | HITACHI ORD ..
..J35759-12-5 | KOMATSU ORD ..

....... . 05/30/2023 . [Various ...
....... . 06/21/2023 . |Various ...
....... . 06/12/2023 . [Various ...
....... . 06/09/2023 . |Various ...
[ R . 06/21/2023 . [Various ...
O (R . 04/21/2023 . |Various ...
O R . 06/29/2023 . [BANK OF AVERICA ML
B . 06/20/2023 . | Various
....... . 05/17/2023 . [Various ...
06/21/2023 . |Various ...
. 04/06/2023 . [Return of Capital
. 04/27/2023 . [ JP MORGAN ...
. . 04/27/2023 . | Var ious

B..... . 04/27/2023 . | JEFFERIES INTL LTD
.. |B..... . 06/16/2023 . | Var ious
T | . 04/18/2023 . |Return of Capital
O |- R . 05/25/2023 . | CITIGROUP

. |B..... . 04/28/2023 . | CITIGROUP

(4,762) |.
...24,470 |....
. (1,207) ...
.. 20,169 |....

..67,245

..23,976 |..
100,757 |..

505,995 |......

. (1,642)
...9,380

(20,743) ...

. 146,360 |....
. 364,974 |....

..N3167Y-10-3 [FERRARI ORD .. .. [C..... . 06/23/2023 . | CIBC WORLD MARKETS ....95,924 L. 45,843 [........ (4,870) [ e [ (4870) [ e 67,245 .. 28,679 |[....
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly

Traded 10,169,914 7,525,789 152,654 9,297,716 (231,614) 1,103,812 108,706 XXX XXX
..3134#1-00-1 |FHLB Des Moines - Activity Stock .............. | ....... | 06/30/2023 . |Direct ...... 2,000,000 |...cooorriiiiinnnn Jeeee....2,000,000 |[........ 2,000,000 Joueeeoiiiiiinnns ovniininniiinins Jovviinniniiinns Joveinniriiiiiins foveiinnniiiiiins foeeenns 2,000,000
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 2,000,000 2,000,000 2,000,000
..46138E-35-4 | INVESCO S&P500 LOWVL ......evvvnvvvirnnnnniiniinnnn | nnnnns . 05/23/2023 . | INSTINET CORP ............ |..... 465,021.000 |..... 28,749,647 29,714,842 ... (4,104,876) [...ccevvenvveeee foorvvvnnnennnn [0 (4,104,876) [ [ 25,609,966 |..
..46429B-68-9 | ISHARES:MSCI MV EAFE MVF .. JUTR . 05/24/2023 . |Various .......cccceeeeeeeen |-ern...55,933.000 |....... 3,853,570 283,556,500 |....... (78,036) |-.ceeevuuireeeen foeeermmnnnreeen Joeeeenn (78,086) |oeeeenniiieeenn Joeeennnn 3,478,464 |..
..808524-79-7 [SCHWAB STR:US DIV EQ ETF ....cvvvvviviivvnnnnnnnee | nnnnns . 05/23/2023 . | INSTINET CORP ............ |..... 331,000.000 |..... 23,451,990 |.ooeiriiiiiinnnns |oe..... 23,947,924 |....... 25,003,740 |... (1,055,816) [....ccevveneeeee foovvvvnnnnnnnnn [ (1,055,816) [.ooiviinnnnnnnn fooins 23,947,924 |..ooiiiiiinnnn (495,934) |...... (495,934) |........... 197,442 | o] i
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 56,055,206 XXX 58,275,082 53,036,354 3,018,853 475,124 XXX XXX
5989999997. Total - Common Stocks - Part 4 68,225,121 XXX 67,800,871 152,654 64,334,070 (231,614) 4,122,665 623,035 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 68,225,121 XXX 67,800,871 152,654 64,334,070 (231,614) 4,122,665 623,035 XXX XXX
5999999999. Total - Preferred and Common Stocks 68,225,121 XXX 67,800,871 152,654 64,334,070 (231,614) 4,122,665 623,035 XXX XXX
6009999999 - Totals 625,541,536 XXX 490, 346,703 152,654 627,089,974 (231,614) (1,322,540) 10,990,942 XXX XXX




STATEMENT AS OF JUNE 30, 2023 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 4 5 6 9 10 11 12 13 14 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) Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date Amount (Paid) Paid Paid Income Value Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
Basket Option Call Bank of America,
01/18/2024 ... FIUL Hedge .. Equi ty/Index BATYDEB6GKMZ0031MB27  |. 01/19/2023 16,500,000 |.......... 100.000 |.eevvveenieevinnnn foennns 1,041,150 |... F A 1,481,582 [..eeecenns | 1,481,582 [.........440,432 |. e
Basket Option Ca Goldman Sachs
01/18/2024 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS28  |. 01/19/2023 119,000,000 .......... 100.000 |.oevvveeneeeiinnnn foenns 7,568,400 [.....cevvvnnninnnn feunen 10,685,347 [..eeeeeeeen | 10,685,347 |...... 3,116,947 [ i [ o - ......|0004 ............
Basket Option Call Bank of America,
02/15/2024 ... FIUL Hedge .. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 02/16/2023 15,000,000 |.......... 100.000 |.. 920,250 |... F A 1,108,951 [..eeeeenns | 1,108,951 |........ 188,701 |. e
Basket Option Ca
02/15/2024 ............. FIUL Hedge ............. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 02/16/2023 111,000,000 |.......... 100.000 |.eevvveeneeevinnnn fonnns 6,911,970 [ccooovvivnniinis foenee 8,206,236 [..euuneenns [ornnns 8,206,236 |...... 2 L T R KRR AR RN - ......|0004 ............
Basket Option Call
03/14/2024 ... FIUL Hedge .. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 03/16/2023 98,000,000 .......... 100.000 |.ovvvveeneiieennnn foennns 7,967,400 |... F A 9,877,279 [.eveneeeen [ 9,877,279 |...... 1,909,879 |. e
Basket Option Ca
03/14/2024 ............. FIUL Hedge ............. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 03/16/2023 12,500,000 |.......... 100.000 |.oevvveeneeeiinnnn foenns 1,020,625 [...oovvvvnnnieens Jvnnnn 1,259,857 [.evvenenns [ 1,259,857 |......... 239,232 [ceeieiiiiinieees ferneeeeeei foerriins e - ......|0004 ............
Basket Option Call
04/18/2024 ............. FIUL Hedge ............. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 04/20/2023 111,000,000 |.......... 100.000 |.oevvveeneeevinnnn fornnns 6,954,150 |..ovvenriiiiinnnns oo 8,974,162 [..evvveens [onnnns 8,974,162 |...... 2,020,012 [cniiiiiiiiiees e [ e - ......|0004 ............
Basket Option Call
04/18/2024 ............. FIUL Hedge ............. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 04/20/2023 20,000,000 |.......... 100.000 |.eevvveeneeevinnnn fonnns 1,237,000 [.ooevvvennneienns Jevnenn 1,616,966 |...cevvnnns [onnnnn 1,616,966 |......... RCTLC IR (31N R KOO PR RN - ......|0004 ............
Basket Option Call
05/16/2024 ............. FIUL Hedge ............. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 05/18/2023 106,000,000 .......... 100.000 |.ovvvveeneiieennnn foennns 6,439,500 |...ouuiiiiinnnnns foeees 8,716,341 [ ..o [ 8,716,341 |...... 2,276,841 [ | [ e - ......|0004 ............
Basket Option Call
05/16/2024 ............. FIUL Hedge ............. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 05/18/2023 17,500,000 |.......... 100.000 |.oevvveeneeeiinnnn foenns 1,064,375 [oeveniiiiiiinns oo 1,439,019 [.oeeeeeeens [ 1,439,019 ......... 384,644 |..oovvnieiiiinnn o e [ - ......|0004 ............
Basket Option Call
06/20/2024 ............. FIUL Hedge ............. . | Equity/Index ROMUWSFPUBMPROBKSP83  |. 06/15/2023 21,000,000 |.......... 100.000 |.oevvveeneeevinnnn fornnns 1,255,800 [.oovvvvvveniiinns Jovnnnn 1,432,395 | .ooeeeiinns [eeenns 1,432,395 |......... ELTRIC N R FOR RN R R - ......|0004 ............
Basket Option Call
06/20/2024 ............. FIUL Hedge ............. . |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/15/2023 101,000,000 .......... 100.000 |.eevvveeneeevinnnn fonnns 6,150,900 [...oovvvvrnnnniins fennn 6,889,140 [....coceeen fonnnnn 6,889,140 |......... 738,240 [ouvniviinnnnnns foevenninieeeeinns o e - ......|0004 ............
Basket Option Call Bank of America,
07/20/2028 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooiiiiiine BATYDEB6GKMZ0031MB27  |. 07/14/2022 88,000,000 |.......... 100.000 |...... 5,922,400 |..ovvenniieiiinnnn [ e 10,432,369 | ..cevvnnnns fennnn 10,432,369 |...... 4,749,540 |.eevvnniiiiinnnns foerriiin e - ......|0004 ............
Morgan Stanley &
Basket Option Call International
07/20/2028 ............. FIUL Hedge ............. . |Equity/Index [plc .ooeerrrnnneaens 4PQUHN3JPFGFNF3BB653  |. 07/14/2022 16,500,000 |.......... 100.000 |...... 1,082,400 |-eevveeeeeeeenin foeeeeeeie e 1,956,089 [.....ccvvnn |oeeeee 1,956,069 |......... 890,539 |.eeveeeeeeeeeenn [ e fe - ......|0004 ............
Basket Option Call Bank of America,
08/17/2023 ... FIUL Hedge .. . | Equi ty/Index BATYDEB6GKMZ0031MB27  |. 08/18/2022 106,000,000 .......... 100.000 |...... 6,570,940 JN PO 3,559,136 | ..evvvnnnns founnnn 3,559,136 |.........941,449 (. —_——
Basket Option Ca
08/17/2028 ............. FIUL Hedge ............. . | Equi ty/Index BATYDEB6GKMZ0031MB27  |. 08/18/2022 20,500,000 |.......... 100.000 |...... 1,251,525 |oeeeeeeeeeens oo e 688,323 [ evvenieees e 688,323 |......... 182,078 [ eeeeeeeeeeeeee Jemee e o [ - ......|0004 ............
Basket Option Call
09/14/2023 ............. FIUL Hedge ............. . | Equi ty/Index ROMUWSFPUBMPROBKSP83 | 09/15/2022 14,500,000 |.......... 100.000 |......... 983,100 [eeeeeeeeeeeeen Joeemeeeeeeeeies foeeees 1,533,045 [.oovenenns fonnnns 1,533,045 |......... 614,362 [..neeeeeennniees foeeemmeeeeeennen feeeeeeeeenees e - ......|0004 ............
Basket Option Call
09/14/2023 ............. FIUL Hedge ............. . |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 09/15/2022 107,000,000 .......... 100.000 |...... 7,383,000 [-eeeeenneeeeeenn forneeeeeemeiaees foeees 11,312,817 | oo o 11,312,817 |...... 4,533,565 [...eeeeeeeeeeeen [ e [ - ......|0004 ............
Basket Option Call Bank of America,
10/19/2023 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooeeiienieens BATYDEB6GKMZ0031MB27  |. 10/20/2022 153,000,000 |.......... 100.000 |..... 11,299,050 [..eeeeeeeneeees femmeeeeeeeeeenn s 25,152,680 [....oeeees |onnee 25,152,680 |...... 9,145,322 [ oo [ e [ - ......|0004 ............
Basket Option Call Bank of America,
10/19/2028 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooeeiienienns BATYDEB6GKMZ0031MB27  |. 10/20/2022 13,500,000 |.......... 100.000 |......... 989,550 |-.vueeeeeennines feeeeennneeeeeennn feeens 2,219,354 | .oeiiiinn | 2,219,354 |......... 806,940 ...eeeeeenenniees foeeemnieeeeeennen feeeeeeeeereeee e - ......|0004 ............
Basket Option Call Bank of America,
11/16/2023 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooeeiienienns BATYDEBBGKMZ0031MB27  |. 11/17/2022 16,500,000 |.......... 100.000 |...... 1,136,850 oeeeeeeeeeeenen feeeeeeeeei e 1,572,882 [..ceveenns |oeeee 1,572,882 ......... 543,39 |.eevvnneeeeeennnn foeeeeeeee e fe - ......|0004 ............
Basket Option Call Bank of America,
11/16/2023 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooeeiienienns BATYDEBBGKMZ0031MB27  |. 11/17/2022 140,000,000 .......... 100.000 |...... 9,779,000 [ eeeeeneeeeeeenn formeeeeeemeneees foeees 13,345,662 | ...ovvunnns fennnn 13,345,662 |...... 4,610,629 [...ooeeeeeieeeee Joeeneeeeeees oo [ - ......|0004 ............
Basket Option Call
12/14/2023 ............. FIUL Hedge ............. . |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 12/15/2022 145,000,000 |.......... 100.000 |..... 10,092,000 [-evevvnmeeeeennn foneeeeeeeneees foees 14,748,676 |....ccvvve |- 14,748,676 |...... 4,979,932 [ oeeeeeeeeeeen [ [ [ - ......|0004 ............
Basket Option Call
12/14/2023 ............. FIUL Hedge ............. . |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 12/15/2022 15,000,000 |.......... 100.000 |...... 1,021,500 |oeevveeeeeeeeenn foeeeeeeee e 1,525,725 [.evveneeees fonnnee 1,525,725 |......... 515,165 [.eneeeeeeeniiees foeeemmieeeeeennen feeeeeeeeenieee e - ......|0004 ............
BXIITACS Call 167.0
10/20/2023 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 10/26/2022 |. 10/20/2023 |.........55,872 |........ 9,330,544|.......... 167.000 |......... 259,803 |-.vueeeeeeenie [eeeeeereeeeeeeen [ 168,827 |.ooevvvvnnn |eeennnnn 168,827 |........ (B1,478)[ e Jommme e oo [ === eeen [0010 ..
BXIITAC5 Call 167.24
05/24/2024 ............. FIA Hedge .............. . |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 05/31/2023 8,072,0083(.......... 167.240 [ s 203,682 [...eeeeeeeeiees feeeeennnn 199,619 [.eevneeeees oo 199,619 |.......... (4,063)]-. e eeeeeemmees Joeemmmmeeeeeennnn foeeeeeeeeeiieeee e === eeen [0010 ..
BXIITAC5 Call 167.27
11/03/2023 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC  GSGSEF7VJP5170UK5573 |. 11/09/2022 8,868,652].......... 167.270|......... 213,140 |- o s 157,752 [ oo 157,752 |........ (56,687)[- -+ eevevnnareeee Jormnnneeerernnnns forrerrnnnannreeene fornaeeerennnnnnns - .. [0010 ...l
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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)

?é}:ygngﬂHw‘w FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 10/19/2022 [. 10/13/2023 |......... 63,414 1...... 10,620,535].......... 167.480 |......... PR PO R R 170,003 | ... 170,093 |......... (WA T P RN PR N e 0010 .evenennees
32}2%322&”16797 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 06/28/2023 |. 06/24/2024 |......... 71,350 |...... 11,984,634].......... 167.970 [ Jeviinnnns 315,366 [..vnneiiiiinninns foeeennnn 278,651 [.evveeeees o 278,651 |........ [RTA [C)) R AR R R e 0010 ..vevnnnees
?é}ég;\ggga” FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 10/12/2022 |. 10/06/2023 |......... 48,290 |....... 8,119,067].......... 168.130 |.. ...109,283 | ... ....109,283 |.........(58,729)]. e 0010
gé}éyggﬁa” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 06/07/2023 |. 06/03/2024 |......... 57,608 |....... 9,691,188 (.......... JLGT: JZ0 N R A 252,303 |.eevveiieiiiinnn feeeees 212,3% | .oeeeeinnn [ 212,3% |......... (RIS 111G R ERTUUR AP KRR e 0010 .evenennens
?é}g;\g&ga” FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 | 11/02/2022 |. 10/27/2023 |......... 62,540 |...... 10,532,972 |.......... 168.420 |.. ... 144,006 | ... ... 144,006 |.........(71,357)]. e 0010
gé%mggﬁa” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/08/2023 [. 03/01/2024 |......... 69,693 |...... 11,739,762|.......... 168.450 [.ovvveveieeies Jevninnnns 279,468 [...oeiiviiiinnns |oeeennnns 218,356 [.evvnneeens o 218,356 |........ ((CIPR RV SR R R RN e 0010 ..vevnnnees
gggﬁg&ga” FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/01/2023 [. 02/23/2024 |......... 57,551 |........ 9,698,461 |.......... 168.520 |.. 2 v F R 176,189 |........... ... 176,189 |.........(46,532)]. e 0010
gé}gﬁg&ga” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 10/05/2022 [. 09/29/2023 |......... 48,796 |........ 8,229,386 |.......... 168.650 |.........216,653 |...euvviiiininns [ooeviininieiiinn [ 94,305 | .oeevrinnnn [ 94,305 |......... [(CRICICES) R AR R R, e 0010 .evenennens
géj%;\ggZiall1ea7 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 06/14/2023 |. 06/10/2024 |......... 47,440 |....... 8,003,179 (.......... 168.700 |.eevvveneiiviinnn o LUV ) R A, 166,294 [..eeeeeeeen oo 166,294 |......... (28,941 ceveeieviinins forreriiinneieens e e e 0010 .evenennees
?)1(}235\2322&”16873 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 11/16/2022 |. 11/10/2023 |......... 65,702 |...... 11,085,829 .......... 168.730 |......... R 2 U R R 148,997 [ o 148,997 |......... (W22 173 O RN R RN e 0010 ..vevnnnees
gé}g;\ggZia”maa FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 06/21/2023 |. 06/17/2024 |......... 53,319 |........ 9,000,251 .......... 168.800 |..evvvenneiiiinnnn o ATV O N 186,175 | ooeeeeiiins | 186,175 |........ (< T(VR D) R AR RN R, e 0010 .evenennens
?ggﬁg}&ga”maaa FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 01/04/2023 |. 12/29/2023 |......... 41,664 |........ 7,034,153 .......... 168.830 [.ovvvvvveinieees Jevninnnns LT FO RPN 107,358 [.eveneeeees oo 107,358 |......... (AT PO ETUUTTTR R RN e 0010 .evenennens
gé)ﬂ;\ggﬁa”maag FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/15/2023 [. 03/11/2024 |......... 80,694 |...... 13,628,440 |.......... 168.890 [.vvvvveeieiens fouennnns 380,877 [.eovvvveeiieeies Jovninnnns 240,733 | oeeeeein [ 240,733 |....... [QEIURE) R FUU R R, e 0010 .evenennees
gé}g;\ggﬁal“eags FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 09/28/2022 [. 09/25/2023 |......... 52,998 |........ 8,952,979 ).......... 168.930 |......... 228,422 |..covvnieieeinnn e 93,246 | .eevvvninnn [ 93,246 |......... [(CI1RKI0)) R AU RPN RN, e 0010 ..vevnnnees
?2}2;\2325&”16914 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 | 12/29/2022 |. 12/22/2023 |......... 82,487 |...... 13,961,883 ].......... 169.140 |......... CCTARCTE AU R R 197,062 [.eeeneeeees o 197,082 |........ [R:1I1G1:)) R U R RN e 0010 .evenennees
?)1(}:;5232221”16943 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 | 11/23/2022 |. 11/17/2023 |......... 64,389 |...... 10,909,344 |.......... 169.430 |........ TR 1 VN U FOPRRRPR RN 129,263 | .ovvvvnnns [ 129,263 |......... ((CIC T LT PR ERUUTR R RN e 0010 .evenennees
gé):yggﬁal“egm FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/22/2023 |. 02/16/2024 |......... 49,614 |........ 8,421,470 (.......... LN R A 183,572 [ Joviins 128,18 [ o 123,118 |......... ((CIOISTEY | R RN AR RN e 0010 .evenennees
gé}g;\g&ia”mg% FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 05/17/2023 |. 05/13/2024 |......... 44,357 |........ 7,533,092).......... 169.830 [.vvveveeieiens fouennnns 173,878 |ovveveeeiiiiinnn o 127,913 [ o 127,913 |......... (IR L1C) R RN R RN e 0010 .evenennees
3)1(}:)32322&”169% FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |.01/11/2023 [. 01/05/2024 |......... 40,139 |....... 6,820,766 ]|.......... 169.930 |vvveniviiiinnns foeveinnnn 180,223 [.eivviiiieiees v 86,192 [.evveeeees [ 86,192 |......... (ESZ V0] R EERUUUR PR RN e 0010 .evenennees
?):};1;\232(3:&”16995 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 | 11/30/2022 |. 11/24/2023 |......... 55,216 |........ 9,383,903 |.......... 169.950 |......... 239,084 |..eveneeeiiinin [ e 101,957 [.eeeneeeees o 101,957 |......... [RCICTRSISTE) R RN RN RN e 0010 .evenennees
gé}g;\ggzimﬂ(ﬂ]ﬁ FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/23/2023 [. 03/18/2024 |......... 86,569 |...... 14,721,863 |.......... 170.060 |.oevvvenneenvinnnn oo R T( TR YL PR RPN 218,329 | .oeeeeis [ 218,329 |....... (158,245)]..cvveieviinnnn foovreniiiniciins feniiii i e 0010 .evenennees
?2}12%32(3:&”17021 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 12/21/2022 |. 12/15/2023 |......... 75,432 |...... 12,839,325 ...t 170.210 |......... 299,466 |..evnneeeiiinin [ feis 143,017 [ o 143,017 |......... [WATR5IC1 D) R AR RN R, e 0010 ..vevnnnees
gé}éyggﬁa”ﬂow FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 05/10/2023 [. 05/06/2024 |......... 65,972 |...... 11,239,595 |.......... 170,370 [ooeeiviiiieieees Jeviins 272,463 |.ooeveneieiiinnnn feres 174,618 [.eeeeencen o 174,518 |......... [CCZARCLS) | R ERRUUR AP KRR e 0010 .evenennees
gé}gﬁggzgallﬂosa FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/29/2023 [. 03/25/2024 |......... 68,342 |...... 11,644,067 |.......... 170.380 [ooeevveeiieieies Joveinns 282,935 |.eeeeiieiiiiinnn feees 166,292 | ... 166,292 |....... (R (CTCEC) R FORUUU R R, e 0010 ..vevnnnees
gé%gj\g&i&”ﬂos FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/15/2023 [. 02/09/2024 |......... 56,490 |........ 9,631,543 |.......... 170.500 [ovvveviieiiees Jvnennnns 228,784 [ouveeiiiiininn |oeeennnnn 120,914 [ o 120,914 |....... (R [0Z8-7(1)) KRR [T R RN e 0010 .evenennees
gi}gﬁggﬁa” e FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 05/03/2023 |. 04/29/2024 |......... 61,258 |...... 10,448,820 |.......... 170,570 [ooevvvieineeeies Joveennns 270,761 |... ...155,315|... ... 155,315 |....... (115,446)|. e 0010
?2}(;3232(3:&” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 12/14/2022 |. 12/08/2023 |........ 66,751 |...... 11,389,653 .......... 170.630 |.........289,080 |..eeuvnerernnnnns forreiiiiiiiinniis Jeins 112,864 [.evneeeeeen o 112,864 |......... [(721CK X)) R AU R RN, e 0010 .evennnnees
gi}g;\ggﬁa” 0o FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 | 04/27/2023 |. 04/22/2024 |......... 55,934 1........ 9,546,887 |.......... 170.680 |.. ...137,609 | ... ....137,609 |.........(86,129)]. e 0010
?é)&I;\gnga” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC  GSGSEF7VJP5I70UK5573 |. 12/07/2022 |. 12/01/2023 |......... 60,952 ]...... 10,409,326 ].......... 170.780 ).........262,002 [.....oovviinnniis o [ 96,776 | e [ 96,776 |......... (62,675)]..cevvevennnniies Jovnneiniiiininns fooriiiiiiiniins o = 0010 ..oevnnnnns
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1 2 4 5 6 7 8 9 10 11 12 13 15 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 Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
BXIITAC5 Call 170.85
01/19/2024 ............. FIA Hedge .............. Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 01/25/2023 |.01/19/2024 |......... 54,049 |........ 9,234,285].......... (U8 <10 R A, 234,083 |..oovvenneeiiinnnn forennnn 01,957 | el 101,957 . [QEZ07E)) R FUUU R RN, === e [0010 ...l
BXIITAC5 Call 170.88
01/12/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 01/18/2023 |. 01/12/2024 |......... 43,699 |........ 7,467,265(.......... 170.880 |.ovvvvenevvinnnnn [ 186,157 |ovveeeneeiiiinnnn [ 80,074 | oo fonnn 080,074 ). (RIUCTUJ:X)) RPN [T R R === e [0010 ...l
BXIITACS Call
04/12/2024 ... FIA Hedge ... . |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 |. 04/19/2023 |. 04/12/2024 |......... 59,010 |...... 10,094,222|........... 171.060 |.. 231,319 ... ...(97,250)|. e
BXIITACS Call .
04/01/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 04/05/2023 |. 04/01/2024 |......... 45,744 |........ 7,828,558 .......... 71040 [ v 206,304 .....ooevvvennnees |oeeennnn 100,106 | ..o .. 100,106 ... (R[0T 70 ERR [T R RN === e [0010 ...l
BXIITACS Call
01/26/2024 ... FIA Hedge ... . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 02/01/2023 |.01/26/2024 |......... 60,395 |...... 10,337,201 .......... 171.160 |.. 279,025 |...ovveneeiiinnnn 109,914 | el 109,914 ). (169, 111)]. e
BXIITACS Call .
09/15/2023 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 09/21/2022 |. 09/15/2023 |......... 35,102 |....... 6,014,760 |.......... 171.350 [oeeeeen 139,356 [ovveneeiciiiines [oeevvnnieiieiins oo 27,187 | o [ 27,187 | [T 3:0C) | FR RPN R RN === e [0010 ...l
BXIITACS Call
02/02/2024 ... FIA Hedge ... . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 02/08/2023 |. 02/02/2024 |......... 41,287 |........ 7,079,549 |.......... 171.470 |.. 163,498 [.ovvveeeeeiees feen 72,518 | ...(90,980)[. e
BXIITACS Call .
04/08/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 04/12/2023 |. 04/08/2024 |......... 70,039 |...... 12,018,6% |.......... 171.600 |oeevveeneiivinnnn o 285,759 |.oevveenieiiinnnn [ 144,622 | i ol 144,622 ). [QLAPRETH R FUUR R R === e [0010 ...l
BXIITAC5 Call 172.65
09/11/2028 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 09/14/2022 |. 09/11/2023 |......... 43,342 |........ 7,482,934 |.......... 172.650 |......... 171,199 oo e e 19477 [ | 19,477 (49,964)|..cvveeviiinnnnns foorernninieieeinn o e === e [0010 ...l
BXIITAC5 Call 172.79
09/01/2023 .......ee.... FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 09/07/2022 |. 09/01/2023 |......... 45,497 |....... 7,861,397 |.......... 172.790 |......... 194,271 [ fvveneeeeeeeeeenn oo 15,809 | oo e 15,809 | (G574 72)) RN IR RPN RN === e [0010 ...l
BXIITAC5 Call 173.91
07/07/2028 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 07/13/2022 |.07/07/2023 |......... 43,063 |........ 7,489,062 (.......... 173.910 190,768 |.evvvveieeeennn [ v T e T (102 (1) R EPRRUUTR AP RN === e [0010 ...l
BXIITAC5 Call 174.09
07/14/2028 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UKS573 |. 07/20/2022 |. 07/14/2023 |......... 46,674 |........ 8,125,404 |.......... 174.090 |......... 210,965 |vvvnneeeiininns forrvrnninieeeenn feeeneeeienn 88 | e e 86 | (43,497)].ceveiiiiinins foerernnneeeenn e === e [0010 ...l
BXIITAC5 Call 174.33
08/25/2023 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 08/31/2022 |. 08/25/2023 |......... 54,695 |........ 9,534,9481.......... 174.330 |......... 211,669 [ | e 7,200 [ [l 7,200 | (G748 316) | R ERUUR AR KRN === 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 [.ovvveieineiees Jevninnns 198,233 |vvveeniviinnnns foreeennn 192,847 [ [l 192,847 . (RS 153 R EOUPTR [ RN === e [0010 ...l
BXIITAC5 Call 175.12
07/21/2028 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 07/27/2022 |.07/21/2023 |......... 51,231 |....... 8,971,636 .......... 175.120 |......... PRIV 7S FORRRR RPN RN () [ IUUUPRR PR () B I [ReicA (115} SRR AR RN R === e [0010 ...l
BXIITAC5 Call 175.35
08/18/2023 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 08/24/2022 |. 08/18/2023 |......... 63,874 |...... 11,200,239 |.......... 175.350 |...... 251,028 |eveeeieiiiiies foereeiieeieees oo 3,288 | [ 3,288 | (G0 R EPRRRUUR AR RN === e [0010 ...l
BXIITAC5 Call 175.76
08/07/2028 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 08/10/2022 |. 08/07/2023 |......... 48,197 |....... 8,471,187].......... 175.760 |......... 222,190 |vveneeeeeiiies foreeenninneieens foeeneeenn826 | e 826 [T 1173 R RPN AR KRN === e [0010 ...l
BXIITAC5 Call 175.97
07/28/2028 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 08/03/2022 |. 07/28/2023 |......... 62,759 |...... 11,043,758 .......... 175.970 |......... 286,183 [..oeeeeniieeies e foereiiin 206 [ [ 286 e (40,849)|..cvveeiiinnins foorernnneeeieinn e === e [0010 ...l
BXIITAC5 Call 176.32
08/11/2028 ............. FIA Hedge .............. . |Equity/Index [Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 08/17/2022 |. 08/11/2023 |........ 60,837 |...... 10,726,709 |.......... 176.320 |......... 253,689 |..uunnieiiiiins [ feeeeeeenn 940 | e 940 | [ReicA (115} SRR AR RN R === e [0010 ...l
Rainbow Option Call Royal Bank of
01/18/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 | 01/19/2023 |. 01/18/2024 150,000 |...... 15,000,000 |.......... 100.000 |.ovvvveeneiieennnn foennns 1,771,500 |..ovveneiniinnnnnn [ 1,918,405 | eeen [l 1,918,405 | LICTRCI0LCN R RO R R === ......[0008 ...........
Rainbow Option Call Goldman Sachs
02/15/2024 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS28  |. 02/16/2023 |. 02/15/2024 |........ 72,000 |....... 7,200,000].......... 100.000 |.evvvveniiveennnn forreeens 810,720 [..oevvvvnneiennns fornnn. 695,486 | oooeeeiiinl |l 695,486 | (QRETAT.Y] FP RN R RN === ......[0008 ...........
Rainbow Option Call Goldman Sachs
03/14/2024 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2HZNBBBKS528  |. 03/16/2023 |. 03/14/2024 |......... 95,000 |....... 9,500,000 .......... 100.000 |.ovvveeeneeeeinnnn foenns 1,111,500 |.oovveenieenennnnn [ 1,268,606 | ... ... 1,268,606 |........ 157,106 |oeevveeeeeveennn oo e [ === ......[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 |.eevvvnnnervvennnn forreenens 972,660 ....ooovvevennnnns |oeeennnn.839,224 Lol ]l 839,224 | (RECTXT)] F RN R RN === ......[0008 ...........
Rainbow Option Call Bank of America,
05/16/2024 ............. FIUL Hedge ............. . |Equity/Index [N.A. ..oiiiiiins BATYDEB6GKMZ0031MB27  |. 05/18/2023 |. 05/16/2024 |........ 73,000 |....... 7,300,000].......... 100.000 |.evvvvenevviinnnn foreeeens 800,810 [.oovvvvvnneevinns foennnn 711,422 o |l 711,422 [REIE <1<} R AU RPN RN, === ......[0008 ...........
Morgan Stanley &
Rainbow Option Call Co. International
06/20/2024 ............. FIUL Hedge ............. . |Equity/Index [plc «ooeerrrnnnaaens 4PQUHN3JPFGFNF3BB653  |. 06/15/2023 |. 06/20/2024 117,000 |...... 11,700,000 |.......... 100.000 |+eevvenneeeeenenn fonns 1,258,920 [oeeneeeeennnenes Joeeennnn 975,375 [ |l 975,375 | (283,545)].cveeeeeeennis foeeeemmneeeeeenn feee e e - ......|[0008 ...........
Rainbow Option Call Royal Bank of
07/20/2028 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 |. 07/14/2022 |. 07/20/2023 |........ 70,000 |....... 7,000,000 ]|.......... 100.000 877,800 |-eevvneeeeeennnn foeeeeeeeniieeees | 1,444752 [ e 1,444,752 [ 664,206 |.....oeeeemnnniees feeemmnineeeeennnn fereeeeeeireee e - ......|[0008 ...........
Rainbow Option Call Bank of America,
08/17/2028 ............. FIUL Hedge ............. . |Equity/Index [N.A. .ooooeeiiireenns BATYDEB6GKMZ0031MB27  |. 08/18/2022 |. 08/17/2023 116,000 |...... 11,600,000 |.......... 100.000 |...... 1,327,040 [.ooeeeeenieeeeees Jeeeeeeeeeeeeei [0 1,010,180 | e f-n... 1,010,180 ... 484,191 [ foeeeene e [ e - ......|[0008 ...........
Rainbow Option Call Goldman Sachs
09/14/2028 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528 |. 09/15/2022 |. 09/14/2023 |........ 50,000 |....... 5,000,000].......... 100.000 |......... 643,500 |....ooeeeennines fooeeeeneinneeeennn foeeeeee858,090 | oo enenn....858,000 . 370,182 |...eeieeiiiniens Jooremnmneeeeennns forneererriiineees foerrnne e eeeneas -— ......[0008 ...........
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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)
Rainbow Option Call Royal Bank of
10/19/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11  |. 10/20/2022 |. 10/19/2023 |........ 63,000 |....... 6,300,000].......... 100.000 |......... VATV FORUR KRR N 1,408,889 [...cccevnns |onnee 1,408,889 |......... 480,736 [cvvneeeinnnnnns foevennineeeieennn o e e 0008 .....vveeee
Rainbow Option Call Royal Bank of
11/16/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 11/17/2022 |. 11/16/2023 |....... 139,000 |...... 13,900,000 |.......... 100.000 |...... 1,787,540 e oo | 1,809,330 [..eeeeennn |oenee 1,809,330 |......... 580,545 |.eevvvnniiiiiinnn o e [ e 0008 .....vveeee
Rainbow Option Call Bank of America,
12/14/2028 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [N.A. BATYDEB6GKMZ0031MB27  |. 12/15/2022 |. 12/14/2023 |........ 65,000 |....... 6,500,000].......... 100.000 |.. ....903,774 |.........324,376 |. e 0008
SGIXECP Call 2
10/09/2023 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 10/19/2022 [. 10/09/2023 |.......... 8,111 [........ 1,724,5421.......... 212.630 |.......... Y7 2 U (P R, 32,739 | e [ 32,739 ....... [ (02 1515) R FORRURR RN R e 0014 ...oeeennene
SGIXECP Cal |
03/08/2024 ... FIA Hedge ... Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/29/2023 |. 03/08/2024 |.... 502,787 | 214.745 |.. ....(6,123)]. e 0014
SGIXECP Cal |
12/29/2023 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 01/04/2023 |. 12/29/2023 |.......... 9,983 |........ 2,149,726 |.......... 215,341 | [ 56,687 [..coeevvvrniiiens | 35,426 | .eeevnninnn [ 35,426 |......... (A1) R RN R RN e 0014 ..oovveenens
SGIXECP Cal |
05/28/2024 ... FIA Hedge ... Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 06/07/2023 |. 05/28/2024 |.... ... 482,806 .......... 215.898 |..oeveeeiviinnnn o 13211 | [ 10,192 ....(3,019)]. e 0014
SGIXECP Cal |
1171072023 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 11/23/2022 |. 11/10/2023 |.......... 4,670 |........ 1,010,434].......... 216.387 [cuuunnnnnn - PO RN N 12,084 [ o 12,034 |......... [(CIUNCLI0)) R AR R R e 0014 ...oeeennene
SGIXECP Cal | 217.22
12/12/2023 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 12/21/2022 |. 12/12/2023 |.......... 3,587 |ouuunnnnnn 779,149 1.......... 27207 [eeennnnns 16,498 [.veiiiieinees v [ : -1 1) ST R 7,881 ... (EZI 74 )) I EPPPUUTTTR PR RN e 0014 ..oovveenens
SGIXECP Cal | 217.56
09/18/2023 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 10/05/2022 |. 09/18/2023 |.......... 2,049 |o.eeennnns 445,734 |.......... 217.558 |..covveenn LT LN R FORRPR RN 3,003 | eevvenee e 3,008 |......... (2228 1[0 R RN AP KRN e 0014 ..oovveenens
SGIXECP Cal | 218.09
02/15/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 02/22/2023 |. 02/15/2024 |.......... 4,768 |........ 1,039,9191.......... 218,087 [ceneiiiinnnens |vviiannns PPNV O I, 13,968 [.eveeeeeens | 13,968 |.......... [(CT07/0)) R AU KR R, e 0014 ...oeeennene
SGIXECP Cal | 218.18
06/12/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 06/21/2023 |. 06/12/2024 |.......... 6,762 |........ 1,475,4311.......... 218184 [ | ST F RN 25,811 [ [ 25,811 [oennenees [ECRe ) R EOPPTR [ RN e 0014 ...oeeennene
SGIXECP Cal | 218.72
11/30/2023 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 12/07/2022 (. 11/30/2023 |.......... 5,356 |....... 1,171,506 |.......... 218.715 ..oeen 29,305 |.eevveineeeciinnn o s 10,795 [t o 10,715 )......... (51,999)].cevveiiiiininns foovrrniineneieeen e e 0014 ..oovveenens
SGIXECP Call 219.69
01/18/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 01/25/2023 |.01/18/2024 |.......... 3,532 |...cunnnns 775,954 .......... 219.687 [cnneiiiiiiiienes | LTGRO VLA I RO 7,771 | (11,867)]cevvveeevvinnnn oo s [ e 0014 ..oovveenens
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 |.......... AL IR T{V F R P22 N PO RN 12,985 [ceveeeeees [ 12,985 |.......... (KSR 72 R IR RN RN e 0014 ..oovveenens
SGIXECP Call 220.2
04/04/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/12/2023 |. 04/04/2024 |.......... AR 543,260 |.......... 220.200 |..eevvnnnieiiinnn foeeeieees 12,786 [oooeeieiiiiiiies [ 6,641 [.eeeeeeeis | 6,641 1.......... [(TR 15 O EPTR [ RN e 0014 ..oovveenens
SGIXECP Cal | 227.52
08/09/2023 .......een.. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.08/31/2022 [. 08/09/2023 |.......... 6,182 ........ 1,406,649 |.......... 227.524 |.......... 22,218 [eueieeiiiiines e [ [0 20 U 548 [..oennnn. (704 1<)) R FOUR RPN RN, e 0014 ..oovveenens
SGIXECP Cal| 228.92
0772172028 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |.08/03/2022 |.07/27/2023 |........ 11,287 |........ 2,583,889 |.......... 228.920 |.......... [T R (PP RN [S1C1: I (U R, 668 |......... (ERIVTLY O ERRRUUR PR RN e 0014 ..oovveenens
SGIXECP Call 231.73
05/14/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 05/24/2023 |. 05/14/2024 |..........2,526 |.......... 585,388 |.......... 281731 | [ [T £< ) R B ATT [t | 8177 | [SIS<I0AD) R AU R R, e 0014 ..oovveenens
SP5LVI Call 10000.82 Bank of America,
11/16/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. ......ccoooeine BATYDEB6GKMZ0031MB27  |. 11/17/2022 |. 11/16/2023 10,530,000 |....... 10000.820 |...... 1047 | [ s 469,643 | ..ooevvnnns [ 469,643 |....... [(CZECTRE1S10)) R FORRUUR R R, e 0002 ..ovvennnnns
SP5LVI Call 10003.69
05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/18/2023 |. 05/16/2024 13,320,000 ....... 10003.690 [....cvvvvnnnneenns Jvnnnn 1,096,236 [....ocvvvnnneenns Jounnnn 1,062,427 [.eveeneenns o 1,052,427 |......... (X 111)) O EUUTTR R N e 0002 ..ovvennnnns
SP5LVI Call 10046.56 Bank of America,
01/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. ......cccooeine BATYDEB6GKMZ0031MB27  |. 01/19/2023 |. 01/18/2024 16,470,000 |....... 10046.560 |.....covvvnnveenns Jounnnn LRI VA IO R 898,088 [...oevernnn |ornnnnns 898,088 |....... [RSICiS TNV P RO R N e 0002 ..ovvennnnns
SP5LVI Call 10049.26 Wells Fargo Bank,
06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....ccccooeins KB1H1DSPRFMYMCUFXTO09  |. 06/15/2023 |. 06/20/2024 12,150,000 |....... 10049.260 [ovvennivviinnnnnns foerennnd V(RS PR RPN 986,434 | ..oevvnnnnn [ 986,434 |.......... BTN R EOPR [ RN e 0002 ..ovvennnnns
SP5LVI Call 10072.08 Royal Bank of
09/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11  |. 09/15/2022 |. 09/14/2023 10,755,000 |....... 10072.080 |...... 1,063,670 |.eevveenneeiiinnnn [ e 270,129 (... 270,129 |....... [0S TCTELC)) R FORRUUUR R R, e 0002 ..ovvennnnns
SP5LVI Call 10076.72
02/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/16/2023 |. 02/15/2024 13,095,000{....... 10076.720 [.oovvvvennnnieees Jovnnnn 1,120,982 [oeveeiiiiiiiiens o 758,162 [.evveneenns o 758,162 |....... (R ZA(0)) A FORRUURR R R e 0002 ..ovvennnnns
SP5LVI Call 10225.35 Bank of America,
04/18/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index BATYDEB6GKMZO031MB27  |. 04/20/2023 |. 04/18/2024 |.... 14,264,902 |....... 10225.350 |.oevvvvennieiinnnn fonnns 1,193,981 |... ...843,640 | ... ....843,640 |....... (350,341)|. e 0002
SP5LVI Call 10:
12/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. BATYDEB6GKMZ0031MB27  |. 12/15/2022 |. 12/14/2023 12,960,000 |....... 10324.610 |...... 1,288,224 [ e o 371,650 [.evveneeens o 371,650 |....... (WAE T ) R FUUR R R, e 0002 .oovvennnnns
SP5LVI Call 10760.9 Bank of America,
08/17/2023 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [N.A. . BATYDEB6GKMZ0031MB27  |. 08/18/2022 |. 08/17/2023 |.... 16,830,000 |....... 10760.900 |...... 1,489,455 |.evvvniiiiiinn [ e 8,170 (... L8170 ). (746,682)|. e 0002
SP5LVI Call 92
10/19/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |. 10/20/2022 |. 10/19/2023 |............ 862 ....... 8,010,000]......... 9296.130 |......... 859,473 |..vveniiiiiiin [ e 826,112 | .. oo 826,112 ....... (467,072)[..eevevnennnnns Jovvnnnnneiivnnns foorniiiniiniiiins o = 0002 ..ovvvnnnnns
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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)
SP5LVI Call 9807.51 Bank of America,
03/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. ......ccooeeins BATYDEB6GKMZ0031MB27  |. 03/16/2023 |. 03/14/2024 |.......... 1,675 ...... 16,425,000 ......... 9807.510 [cevveniiviiinnnn oo 1,470,034 [ | 1,369,875 [..oeeeeenns | 1,369,875 |....... [ [V 1ie) R FORR R R R e 0002 ..ovvennnnns
SP5LVI Call 9836.61
07/20/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/14/2022 |. 07/20/2023 |.......... 2,572 |...... 25,300,000 ......... 9836.610 |...... 2,469,280 [...oeeeiiininnens foevennieeeiiinnn [ 757,264 | .evenneenes o 757,264 |..... (1,711,663)].ccevveeeecinnnn [ s [ e 0002 ..ovvennnnns
Morgan Stanley &
SPPRISNE Call 5464.03 Co. International
10/19/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «evvreirierennnnn 4PQUHN3JPFGFNF3BB653  |. 10/20/2022 |. 10/19/2023 |.......... 4,612 |...... 25,200,000 ......... 5464.030 |........ 705,600 [.eeeeeeeeeeeeen Joreeeeeeeeeenes foeeees 1,146,123 | ..o o 1,146,123 |......... 423,454 [ | e [ —_—— 0007 weeeenneees
SPPRISNE Call 5565.71 Goldman Sachs
03/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 03/16/2023 |. 03/14/2024 |.......... 6,810 |...... 37,900,000 |......... 5565.710 [veeeeeeeennnaes foeeeennnn 970,240 eeeeeeeeeines e 1,337,446 [ ..ooenneen fonnene 1,337,446 |......... 367,206 |...eeeeeennniees foeemmnineeeeennnn fereeeeeeiniee e feer e —_—— 0007 weeeenneees
Morgan Stanley &
SPPRISME Call 5565.71 Co. International
03/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc ..covviiiirnnnnns 4PQUHN3JPFGFNF3BB653  |. 03/23/2023 |. 03/14/2024 |......... 12,290 |...... 68,400,000 |......... 5565.710 [cuvvenriiiinnnnns oo 1,783,636 [..ooevvvinneieees Jevnenn 2,413,754 | oo [ 2,413,754 |........ [V - PR AR RO R e 0007 wevennnnens
Morgan Stanley &
SPPRISME Call 5571.95 Co. International
11/16/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «evvreirierennne 4PQUHN3JPFGFNF3BBE53  |. 11/17/2022 |. 11/16/2023 |.......... 4,612 |...... 25,700,000 |......... 5571.950 |........ 719,600 [.eeeeeeneeeeeen Joreeeeeeeeeeees foeeeennns 12,724 | .eveeeeees [ 772,724 |......... 271,208 [oeeeeeeeeeneees foeeemneeeeeennen feeeeeeeeereee e —_—— 0007 weeeenneees
Morgan Stanley &
SPPRISNE Call 5571.95 Co. International
11/16/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc .ccovvviiirinnnnn 4PQUHN3JPFGFNF3BB653 | 11/23/2022 |. 11/16/2023 |.......... 8,040 |...... 44,799,9821......... 5571.950 |...... 1,300,658 |.eevvneniiiiiinnn [ e 1,347,004 [ ..ooeeeenns | 1,347,004 |......... VP PO KRR R RN e 0007 wevennnnens
Morgan Stanley &
SPPRISNE Call 5583.71 Co. International
12/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «evvueirierennnen 4PQUHN3JPFGFNF3BBE53  |. 12/15/2022 |. 12/14/2023 |.......... 5,588 |...... 31,200,000 |......... 5583.710 |........ 873,600 [.eeeeeeeeeeeen Joreeeeeeeeeees foeeeennnn 927,436 | .oevvvnnns fernns 927,436 |......... 319,144 oo [ e —_—— 0007 weeeenneees
Morgan Stanley &
SPPRISME Call 5583.71 Co. International
12/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc ..oovvoviiirinnnnn 4PQUHN3JPFGFNF3BB653  |. 12/21/2022 |. 12/14/2023 |......... 10,405 |...... 58,100,000 |......... 5583.710 |...... 1,608,418 [.oeieineneies e o 1,727,053 [ .eeeeeeenns | 1,727,083 |......... 594,303 |..evvennieiiininn oo e [ e 0007 wevennnnens
Morgan Stanley &
SPPRISNE Call 5588.98 Co. International
05/16/2024 ... .. | FIUL Hedge .. Exhibit 5 ... |Equity/Index [plc .. .. 4PQUHN3JPFGFNF3BB653 . 05/18/2023 |. 05/16/2024 |......... 12,382 |...... 69,200,000 |......... 5588.980 |....eeeeeenene foeees 1,702,300 |... P R 2,386,774 [ .oveneeees fonnnee 2,386,774 |.........684,474 |. —_—— 0007
Morgan Stanley &
SPPRISNE Cal | 5588.98 Co. International
05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc .ccovvviiirinnnnn 4PQUHN3JPFGFNF3BB653  |. 05/25/2023 |. 05/16/2024 |.......... 8,767 |...... 49,000,000 |......... 5588.980 |..evuniiiiinnnns oo 1,130,592 [ovveniiiiiiiiens oo 1,690,057 [..eeeeenns o 1,690,057 |......... 859,465 |..evvvnieiiiinnn o e [ e 0007 wevennnnens
Morgan Stanley &
SPPRISME Call 5595.28 Co. International
01/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eevveirierennne 4PQUHN3JPFGFNF3BB653 | 01/19/2023 |. 01/18/2024 |.......... 9,097 |...... 50,900,000 |......... 5595.280 [.eevvvenneeeeennn fenns 1,282,680 [..oeeeeeeneeeees Jenenn 1,512,097 [.oeeeenns | 1,512,097 |......... 229,817 e [ e —_—— 0007 weeeenneees
Morgan Stanley &
SPPRISNE Call 5595.28 Co. International
01/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc ..oovvoviiirinnnnn 4PQUHN3JPFGFNF3BB653 | 01/25/2023 |. 01/18/2024 |.......... 6,631(...... 37,100,008 |......... 5595.280 |..evvvvnnieiiinnn fereeeees 958,322 |..eevvneeiiiinnn fens 1,102,138 [.eveeeeens | 1,102,138 |......... LR () SR AU RN RN, e 0007 wevennnnens
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 [c.vveniviininnns foerennnnn 991,380 [oevvnniiviiinnnns oo 1,296,161 [....cceeees o 1,296,161 |......... 304,781 [oevneiiiiiiienns foerrniineeeeeiins o e 0007 wevennnnens
SPPRISNE Call 5601.84 Goldman Sachs
04/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528  |. 05/02/2023 |. 04/18/2024 |.......... 7,498 |...... 42,000,000 ......... 5601.840 [c.vvnniviinnnnns foeeennnnn 984,238 |..oevvnneiniiinnn fens 1,350,838 [..eeeeennn |oeeee 1,350,838 |........ R IO <10 0 R AR R RN e 0007 wevennnnens
Morgan Stanley &
SPPRISNE Call 5604.38 Co. International
09/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eevveirierennne 4PQUHN3JPFGFNF3BB653 | 09/15/2022 |. 09/14/2023 |.......... 4,514 |...... 25,300,000 ......... 5604.380 |........ 708,400 [.eeeeeeeeeeeeen Joeeeeeeeeeenes foeeeenna 570,857 [ evveneeees foeeeennne 570,857 |......... 195,795 |-eveeeeeeeenes foeeemmmeeeeeeeen [ e —_—— 0007 weeeenneees
Morgan Stanley &
SPPRISNE Cal | 5604.38 Co. International
09/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc .ccovvviiirinnnnn 4PQUHN3JPFGFNF3BB653  |. 09/21/2022 |. 09/14/2023 |.......... 6,102 ...... 34,200,000 ......... 5604.380 [......... 913,464 |..eveeieiiinin [ fes LA T2 (SR 771,672 |......... 264,672 [cenneiiiiinienns | oo e 0007 wevennnnens
Morgan Stanley &
SPPRISNE Call 5604.38 Co. International
09/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eevreirierennne 4PQUHN3JPFGFNF3BBE53  |. 10/26/2022 |. 09/14/2023 |......... 12,579 |...... 70,500,000 |......... 5604.380 |...... 1,360,175 |oeeeeeeeeeee oo e 1,590,728 [ ..oeeevnnn |oeeee 1,590,728 |......... 545,505 [...oeeeeeiieieeen | oo [ —_—— 0007 weeeenneees
Morgan Stanley &
SPPRISNE Call 5634.6 Co. International
02/15/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [plc .. 4PQUHN3JPFGFNF3BB653  |. 02/16/2023 |. 02/15/2024 |..........4,898 |...... 27,600,000 |......... 5634.600 |.. 702,420 |... LLT21,221 Ll 127,221 ... 24,800 |. e 0007
Morgan Stanley
SPPRISNE Call 5634.6 Co. International
02/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc .oevviiiiernnnnn 4PQUHN3JPFGFNF3BBE53  |. 02/22/2023 |. 02/15/2024 |........ 11,891 |...... 67,000,000]......... 5634.600 |....oiieeiinnias foeeees 1,360,482 [...ccvvveniiiiees |oennn 1,765,354 | oo fonnes 1,765,354 |......... 404,873 |...oeieeiiiinens fornnnnneeeeennnn foeeeereiriniaeees foeerine e — .. 0007 .eeennnenes
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1 2 4 5 6 7 9 10 11 12 13 14 16 17 18 19 20 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of ltem(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/ Unrealized | Foreign Year's to Carrying at Inception
Income of Maturity Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
Morgan Stanley &
SPPRISNE Call 5638.35 Co. International
07/20/2028 ............. FIUL Hedge ............. Equity/Index |plc weovrreeernnennnns 4PQUHN3JPFGFNF3BB653  |. 07/14/2022 |. 07/20/2023 16,000,000 ......... 5638.350 |......... 448,000 [.oeeeeeeeeeeeen Joeeeeeeeeeenes foeeennnnn PAVIRS S (R I 217,569 |....een... B1,163 [oeeeeeeeeeeeee e oo e | ] 0007
Morgan Stanley &
SPPRISNE Cal | 5638.35 Co. International
07/20/2023 ... FIUL Hedge .. . |Equity/Index [plc .. 4PQUHN3JPFGFNF3BB653  |. 07/19/2022 |. 07/20/2023 |.... 20,200,000 ......... 5638.350 |.. ...274,681 ... ... 274,681 ...
SPPRISNE Cal | . Goldman Sachs
06/20/2024 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 06/15/2023 |. 06/20/2024 83,300,000 ]......... 5709.720 |oevvuniiiiinnnns oo 2,040,850 [.ovvvvennniinns fvnnnn 1,961,623 [..ceeeeens o 1,961,628 |......... (79,227 vvvneeeeennnnns fooveevniiniiiecens e e [=== 10000007 Lo
Morgan Stanley &
SPPRISNE Call 5709.72 Co. International
06/20/2024 ............. FIUL Hedge ............. . |Equity/Index [plc .ooeerrrnnneaens 4PQUHN3JPFGFNF3BB653  |. 06/26/2023 |. 06/20/2024 71,700,000 |......... 5709.720 |vveeeeeeenniaes foeeen 1,502,555 [.eeeeeeeeenniaes foeees 1,688,456 [.....ccevnn |oeneee 1,688,456 |......... 185,901 [oeeeeeeeeeeeee e foeeeeemee s e | o] 0007
Morgan Stanley &
SPPRISNE Call 5714.16 Co. International
08/17/2023 ... FIUL Hedge .. . |Equity/Index [plc .. 4PQUHN3JPFGFNF3BB653  |. 08/18/2022 |. 08/17/2023 |.... 23,700,000 |......... 5714.160 |........ 663,600 ...196, 150 ....196,150 |.......... 18,323 |.
Morgan Stanley
SPPRISNE Call 5714.16 Co. International
08/17/2028 ............. FIUL Hedge ............. . |Equity/Index |plc .ooeerrrnnnnaens 4PQUHN3JPFGFNF3BB653  |. 08/23/2022 |. 08/17/2023 36,300,000 |......... 5714.160 |...... 1,119,018 e o s 300,432 | .oeevvninns [ 300,432 | 28,064 [..oeeeeeeieeeee e o e | o] 0007
SPX Call 3665.78 Goldman Sachs
10/19/2023 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 10/20/2022 |. 10/19/2023 54,000,000 |......... 3665.780 |...... 6,426,000 [..oeeemnnneeeeeen Joeeeeeeeeeeenaans 12,307,358 [.eveneeees [onnee 12,307,358 |...... 5,463,787 |.eeeeeeeeeeeeee Jeemneeeeeeenes foeeeeeeeeeee e | ] 0001
SPX Call 3665.78 Goldman Sachs
10/19/2023 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 10/20/2022 |. 10/19/2023 385,000,000 ......... 3665.780 45,853,476 |....eeeeeeniiees [oeeeeene e 87,746,902 [..ovvneee |onnee 87,746,902 |..... 38,954,781 |.eeeeeeeeeennnns fooeeemmneeeecenn feemeeeeeemeieees feeeeeieeeeeeennn [ i {0001 Ll
SPX Call 3665.78 Goldman Sachs
10/19/2023 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 10/20/2022 |. 10/19/2023 110,000,000 |......... 3665.780 13,101,000 |-eeeeeeeeenneees [oeeemmnnaeeeeens 25,070,544 |........... |- 25,070,544 |..... 11,129,937 |.oeeeeennieeeennn foeeeeeemmieees Jeeemmeeeeeeeeenn foeeeeeeen | = e [0001 L
SPX Call 3665.78 Goldman Sachs
10/19/2028 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBEKS528  |. 10/20/2022 |. 10/19/2023 10,000,000 ......... 3665.780 |...... 1,191,000 |oeevveeeeeeeenen foeeeeeei e 2,279,140 | .eovvvnnns fennnnn 2,279,140 |...... 1,011,813 | foeeeeeee [ e [ [ 0001
SPX Call 3790.38
07/20/2023 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 07/14/2022 |. 07/20/2023 52,000,000 |......... 3790.380 |...... 5,592,800 [-...oeeeeeennnees feeermnneeeeeennn feees 9,127,825 | .ceevvenns fennnnn 9,127,825 |...... 4,764,989 |.
SPX Call 3790.38
07/20/2028 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 07/14/2022 |. 07/20/2023 77,000,000 |......... 3790.380 |...... 8,281,350 [.eeeeeeenniees [oeeeeeniee e 13,516,202 [...evveee |-nnee 13,516,202 |...... 7,055,849 ..o foeeeeeneee [ e [ [ 0001
SPX Call 3790.38
07/20/2023 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 07/14/2022 |.07/20/2023 |..........1,847 |....... 7,000,000 |......... 3790.380 [-.vneeen 752,850 oeeeeneeeeeennn feeeeeeeeiiee | 1,228,746 |....cccevns |oeenne 1,228,746 |.........641,441 .
SPX Call 3790.
07/20/2028 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 07/14/2022 |. 07/20/2023 292,000,000 ......... 3790.380 31,441,096 |-.eeeeeeeennines [oeeeeeneae e 51,256,247 |...ccevvnns |onee 51,256,247 |..... 26,757,245 |...coeveneeeeennn fooeeeeeemneeees Jeeeneeeeeeeenenn foeeeeeeen | = (0001 L
SPX Call 3895.75
12/14/2023 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 12/15/2022 |. 12/14/2023 |.... 10,000,000 ......... 3895.750 |...... 1,105,000 +eevveeeeeeeeenen foeeeeeeeiieeeees e 1,686,910 | .covvvnnnns feunnnn 1,686,910 |.........756,757 |.
SPX Call 3895.
12/14/2023 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 12/15/2022 |. 12/14/2023 57,000,000 |......... 3895.750 |...... 6,289,950 [..eneeeeennnees feeeeenneeeeeeennn fees 9,615,388 [....oeeee [onnnen 9,615,388 |...... 4,313,518 |oeeeeeeeeeeees foeeeeeee [ e [ [ 0001
SPX Call 3895.75 VWells Fargo Bank,
12/14/2023 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooeeiienieens KB1H1DSPRFMYMCUFXT09  |. 12/15/2022 |. 12/14/2023 392,000,000 ......... 3895.750 43,218,000 [.eeeeeeneeeees Joereeeeeeenennns 66,126,876 |........oe. |-vee 66,126,876 |.....29,664,894 [.....coomeeiireee |oenneeeeeenies foeeeeeeeeeeeeees o | e | 0001 L
SPX Call 3895.75 VWells Fargo Bank,
12/14/2023 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooeeiienienns KB1H1DSPRFMYMCUFXT09  |. 12/15/2022 |. 12/14/2023 77,000,000 |......... 3895.750 |...... 8,489,250 [...eeeeeeeniees [oeeeennee e 12,989,208 [..eeveeee |nnee 12,989,208 |...... 5,827,083 |.eeeeeeeeeemenn foeeeeemneeeecenn [ e [ {0001 L
SPX Call 3898.85
01/18/2024 ............. FIUL Hedge ............. . |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |.01/19/2023 |.01/18/2024 |..........2,308 |....... 9,000,000 |......... 3898.850 ...ueeeeneiiaes Jeeeennan 887,400 |-eeeeeneeeeennn fenns 1,573,135 [cevveeeens [ 1,573,135 |......... 685,735 [.eneeeeeennneeeee Jemmneeeeeeenin oo Je e | o] 0001 L
SPX Call 3898.85
01/18/2024 ............. FIUL Hedge ............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 01/19/2023 |. 01/18/2024 55,000,000 |......... 3898.850 |-.euueeeeieni foeees 5,423,000 |-.eenueeeennnn foeees 9,613,601 [....oeeee fonnnnn 9,613,601 |...... 4,190,601 [.eeeeeenieeeee Jemneeeeeeens oo e [ ] 0001
SPX Call 3898.85
01/18/2024 ............. FIUL Hedge ............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 01/19/2023 |. 01/18/2024 349,000,000 ......... 3898.850 [.eueeeeeeeinaes foeees 34,411,400 |...oeeeennnnnnens 61,002,669 |.......c0un |oenee 61,002,669 [.....26,591,269 |.....oeeeeemnnn fooeeemmnieeeeeenn feeeeeeeeeeieees feeeenieeeeeeennn [=== i {0001 Ll
SPX Call 3898.85
01/18/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1I1EBVN30JCEQV1H4R804  |. 01/19/2023 |. 01/18/2024 60,000,000 |......... 3898.850 |-.eeueeeeeenii foeees 6,027,000 [-eeevvnnneeeanns 10,487,565 [....ooeeee |nnee 10,487,565 |...... 4,460,565 |.....oeeeeeeens [ [ e [ [ 0001
SPX Call 3901.35
09/14/2023 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 09/15/2022 |. 09/14/2023 67,000,000 |......... 3901.350 |...... 7,339,850 [..eeeeeeeeniees [oeeeeeeieeeeeens 10,077,955 [.oeeveeees |onnee 10,077,955 |...... 4,983,111 [ooeeeieieeeee e foeeeeeeee [ | ] 000T
SPX Call 3901.35
09/14/2023 ............. FIUL Hedge ............. . |Equity/Index |Truist Bank ........ JUKC32MCHIDI 71265206 | 09/15/2022 |. 09/14/2023 |.......... 1,794 |....... 7,000,000 |......... 3901.350 770,000 |+eeeeeeeeeeennnn fereeeeemmiieeeees Joeneen 1,052,921 [.eveeneens fonens 1,052,921 |......... 520,624 | [ e e = 0001
SPX Call 3901.35
09/14/2023 ............. FIUL Hedge ............. . |Equity/Index |Truist Bank ........ JUKC32MCHID 171265206  |. 09/15/2022 |. 09/14/2023 52,000,000 |......... 3901.350 |...... 5,720,000 [-oeeeemmneeeeeen [oemmeeeeeemeies foeeees 7,821,696 [..oevneeees fonnnee 7,821,6% |...... 3,867,489 [..eeeeeeieeeee Jemneeeeeeens oo e | ] 0001
SPX Call 3901.35 VWells Fargo Bank,
09/14/2028 ............. FIUL Hedge ............. . |Equity/Index [N.A. .ooiiiiiienn. KB1H1DSPREMYMCUFXTO09 |. 09/15/2022 |. 09/14/2023 315,000,000{......... 3901.350 34,618,500 [...oeeevnniiiiies | 47,381,431 [..ooeeiien [ones 47,381,431 |.....23,428,060 [...oevvuuuaeerrnnn foonneerrmnnnnnees Joormnnnnnneernnnns forneeeennninnneees | === oo [0001 i
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1 2 4 5 6 7 8 9 12 13 14 16 17 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Cost of Credit Hedge
Hedged, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Premium 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 3941.78
06/20/2024 ............. FIUL Hedge ............. Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 10/12/2022 |. 06/20/2024 |.......... 1,268 |....... 5,000,000 ].........3941.780 [.........474,786 |.cevvennrerinnnnn [ e 947 815 | ... 947,815 RV T R RN RO RN e 0001 .eveneneees
SPX Cal | 3946.56
11/16/2023 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 11/17/2022 |. 11/16/2023 |......... 88,431 [..... 349,000,000 |.........3946.560 |.....39,070,550 |.......oceverrunns foorrvimnnnnninnns Jounen 52,419,083 |....ccvvvnn |ovnee 52,419,083 24,845,918 |.ooevnnieiniiienn [ e [ e 0001 .eveneneees
SPX Cal | 3946.56
11/16/2023 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 11/17/2022 |. 11/16/2023 |........ 20,017 |...... 79,000,000 P 11,865,638 |...cceennns oo 11,865,638 |...... 5,533,603 |. e 0001 ...
SPX Call 3946.
11/16/2023 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 11/17/2022 |. 11/16/2023 |.......... 1,774 ....... 7,000,000 ].........3946.560 |.........782,950 |......ovrrrernnnn fooririiinniiniins Joennnn 1,061,386 [..coeeeeens |onnne 1,051,386 |......... 490,319 |oeevveeeeeiiinnn oo e [ e 0001 .evvnennens
SPX Call 3946.56
11/16/2023 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 11/17/2022 |. 11/16/2023 |........ 11,656 |...... 46,000,000 F A 6,909,105 [..euuneens [onnnns 6,909,105 |...... 3,222,098 |. e 0001 ...
SPX Call 3960.
03/14/2024 ............. FIUL Hedge ............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 03/16/2023 |. 03/14/2024 |......... 60,349 |..... 239,000,000 23,661,000 [....cevvvnnniennns founnn 40,202,727 [.eveneeennn | 40,202,727 16,541,727 [ e foeeiiiiieens o e 0001 .eveneneees
SPX Call 3960.28
03/14/2024 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 03/16/2023 |. 03/14/2024 |......... 18,433 |...... 73,000,000.........3960.280 |....uvrrrrrnnnnns foreenn 7,270,800 |... i R 12,279,494 | ..oovvenens [onnnn 12,279,494 |...... 5,008,694 |. e 0001 ...
SPX Call 3960.
03/14/2024 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 03/16/2023 |. 03/14/2024 |......... 15,908 |...... 63,000,000.........3960.280 |.....ovrrrrrnnnnns forrenn 6,281,100 |..cevvvnnneniennnn [ 10,597,372 [.eveneeeen | 10,597,372 |...... 4,316,272 |eeveniiiiiini foeriiiin e e 0001 .evvnennens
SPX Call 3960.28
03/14/2024 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 03/16/2023 |. 03/14/2024 |.......... 2,525 |...... 10,000,000 .........3960.280 |......ouvervennnn forrennnns 997,000 [vvenniiviinnnn e 1,682,122 [..ceeeeens | 1,682,122 |......... (C1CiC T 12228 R KR (RN RN e 0001 .eveneneees
SPX Call 4020.81 Vel s Fargo Bank,
05/16/2024 ............. FIUL Hedge ............. . |Equity/Index [N.A. ..oiiiiiins KB1H1DSPRFMYMCUFXTO9  |. 10/11/2022 |. 05/16/2024 |............. 995 |....... 4,000,000].........4020.810 |.........329,665 |......oevrerrnnnn [oorriiiinninnniis Jenenns 657,339 | .eeeeniis [ 657,339 |......... /NS PO KOO (R RN e 0001 .eveneneees
SPX CALL 4074.66
07/18/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 10/12/2022 |. 07/18/2024 |.......... 1,227 |....... 5,000,000].........4074.660 |.........405,236 |......coerrremnnnn foorrriiinninnnins Jonennnnd 809,790 [.eevuneens s 809,790 |......... 335,139 |oeeeveiiieiinnnn o e [ e 0001 .evvnennens
SPX Call 4090.41
02/15/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 02/16/2023 |. 02/15/2024 |......... 66,253 |.....271,000,000 26,002,450 [oveeniiiiiinnnnnns oo 35,674,197 [.evveeeeen | 35,674,197 |...... [TV P R R R R e 0001 .evvnennens
SPX Call 4090.41
02/15/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 02/16/2023 |. 02/15/2024 |......... 14,913 |...... 61,000,000 |.........4090.410 [......ccvvverrrnes |ounnnn 5,860,575 [.oiviiiiiiiins fenenn 8,029,985 | ..ccvvunnnn feunnnn 8,029,985 |...... P [C1° 13 (VN R FO R R R e 0001 .eveneneees
SPX Call 4090.41
02/15/2024 ............. FIUL Hedge ............. . |Equity/Index |Societe Generale .. O02RNE8IBXP4ROTD8PU41 |.02/16/2023 |. 02/15/2024 |......... 16,135 |...... 66,000,000 |.........4090.410 [......ccvvverrrnns |ounnnn 6,303,000 [...ovvvvrnnnninns feennnn 8,688,181 |.....cccees |onnee 8,688,181 |...... 2,385,181 [oiiiiiiiiiiens e [ e e 0001 .eveneneees
SPX Call 4090.41
02/15/2024 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 02/16/2023 |. 02/15/2024 |.......... 2,445 ...... 10,000,000 .........4090.410 |.....ccvvnnrrrrrns founnnnns 961,000 [.oevvvveeniiiiinnn fonnns 1,316,391 [.oeeeeenis | 1,316,391 [......... 355,39 |oevvveeeieiiinnn oo e [ e 0001 .eveneneees
SPX Call 4129.79
04/18/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 04/20/2023 |. 04/18/2024 |........ 48,186 |..... 199,000,000 18,487,100 |..oovvennrnrennnns [ 26,661,106 |........... |..... 26,661,106 |...... 8,174,006 |..eevvvenievennnn fooreriiiiiees i [ e 0001 .eveneneees
SPX Call 4129.79
04/18/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 04/20/2023 |. 04/18/2024 |......... 15,497 |...... 64,000,000 |.........4129.790 |...euvrrrvrnnnnnns foeeen 5,945,600 |...ovniiiiinnnnns foeees 8,574,426 | ..ccevvnnnn fennnnn 8,574,426 |...... 2,628,826 [...oevvviiiiiins e [ e e 0001 .eveneneees
SPX Call 4129.79
04/18/2024 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 04/20/2023 |. 04/18/2024 |.......... 1,937 |....... 8,000,000 |.........4129.790 [cevenniiiinnnnnns foeveennnn LIV R 1,071,803 | .oovvvennns [eennn 1,071,803 |......... 322,203 |.eevveieeniinnnn o e [ e 0001 .eveneneees
SPX Call 4129.79
04/18/2024 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206 | 04/20/2023 |. 04/18/2024 |......... 10,654 |...... 44,000,000 |.........4129.790 |..eeuvrrrvrnnnnnns foeenn 4,122,800 [.evviiinnnenns fvnenn 5,804,918 | ..coevnnnnn [ennnnn 5,894,918 |...... 1772118 | foeriei e e 0001 .eveneneees
SPX Call 4193.35 Vel s Fargo Bank,
05/16/2024 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooiiiiiins KB1H1DSPRFMYMCUFXTO9  |. 10/11/2022 |. 05/16/2024 |.......... 1,192 [....... 5,000,000 ].........4193.350 [.........312,202 |...oovvrriiinnnnn [ s 625,283 | ..covvinnnn [ 625,283 |......... 270,266 [...ueeeeinnninns foevennineneeeinns oo e e 0001 .eveneneees
SPX Call 4198.05
05/16/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 05/18/2023 |. 05/16/2024 |........ 37,160 |..... 156,000,000 14,348,100 [...oovvvvnnnnennns founen 19,362,881 [..eeveeeeen | 19,352,881 |...... 5,004,781 [..oovviiiiiiiins v [ e e 0001 .eveneneees
SPX Call 4198.05
05/16/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 05/18/2023 |. 05/16/2024 |.......... 2,382 |...... 10,000,000 .........4198.050 |......ouvrrvernnn forrennnns 918,500 [..veuniiviiniinn oo 1,240,569 [..evvnneen [onnnns 1,240,569 |......... 822,069 |..evvvnneeeiinnnn oo e [ e 0001 .eveneneees
SPX Call 4198.05
05/16/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 05/18/2023 |. 05/16/2024 |......... 14,292 |...... 60,000,000 |.........4198.050 [.......cevvuvernes Jounnnn 5,517,000 [.oevvvvnnniinns fvnnen 7,443,416 | .ooevnnnnnn [ennnnn 7,443,416 |...... 7T (Y R R R R e 0001 .eveneneees
SPX Call 4198.05
05/16/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 05/18/2023 |. 05/16/2024 |......... 10,243 |...... 43,000,000 .........4198.050 |....uerrrrrnnnnns foreens 3,943,100 |.evvveneieiinnnnns oo 5,334,448 [ ..ot | 5,334,448 |...... IRCICN I O KON AR RN e 0001 .eveneneees
SPX Call 4235.75
09/19/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 10/13/2022 |. 09/19/2024 |............ 708 |....... 3,000,012.........4235.750 |......... 191,286 [....covvrnniirrnns [onnnniiiiinnnns foevennnnn 409,969 |..covvvnnnn fernnnnnns 409,969 |......... (CIETr<ic N R AR RN R e 0001 .eveneneees
SPX Cal | 4283.74
08/17/2023 ... FIUL Hedge .. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 08/18/2022 |. 08/17/2023 |......... 10,972 ...... 47,000,000 F A 2,299,678 | .cevvrnnnnn feunnnn 2,299,678 |...... 1,156,410 |. e 0001 ...
SPX Cal | 4283.
08/17/2028 ............. FIUL Hedge ............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 08/18/2022 |. 08/17/2023 |.......... 1,401 ....... 6,000,000 ].........4283.740 |.........591,300 |...ovuvrrrrrrnnnnn foorrriininniniis s 293,576 | .eevernnnn [ 293,576 |......... LYY R R R e 0001 .evvnennees
SPX Cal | 4283.74
08/17/2023 ... FIUL Hedge .. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 08/18/2022 |. 08/17/2023 |......... 64,430 |.....276,000,000 P 13,504,493 | ..oovnnnnns fennnn 13,504,493 |...... 6,790,830 |. e 0001 ...
SPX Call 4283.
08/17/2023 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 |. 09/27/2022 |. 08/17/2023 |.......... 7,003]...... 30,000,016].........4283.740 |.........949,078 |.....ovvvevrrnnnnn foonniiiiininnnnns Jounnns 1,467,881 )...cceeenn. oo 1,467,881 ]......... 738,134 | | oo | = 0001 .ooennnnnns




STATEMENT AS OF JUNE 30, 2023 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

2'903

1 2 4 5 6 7 8 9 10 11 12 13 14 16 17 18 19 20 21 23
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/ Unrealized | Foreign Year's to Carrying at Inception

Income of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at

Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)

SPX Call 4283.74 Royal Bank of
08/17/2023 ............ FIUL Hedge ............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 08/18/2022 |. 08/17/2023 |......... 24,978 107,000,000 |......... 4283.740 |..... 10,550,200 [.vvvvveniieiens [ oo 5,235,438 [..coereennn | 5,235,438 |...... 2,632,677 [ceivviiiieiins e [ e 0001 .eveneneees
SPX Call 4425.84 Royal Bank of
06/20/2024 ............ FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 06/15/2023 |. 06/20/2024 |........ 50,160 222,000,000 ......... 4425 840 |...oovvnnnne 19,536,000 [...oevvvvnnneennns founen 19,110,051 |.cceeeeenas o 19,110,061 |....... (425,949)[....cevvvniieinn foeeeecinines [ e 0001 .eveneneees
SPX Call 4425.84 Royal Bank of
06/20/2024 ... FIUL Hedge .. . |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 06/15/2023 |. 06/20/2024 |..........8,586 38,000,000 ......... 4425 840 |..oovvnnieiiinnn [ 3,344,000 |... F A 3,271,090 [.evunneenns [ 3,271,090 |.........(72,910)[. 0001
SPX Call 4425. Royal Bank o
06/20/2024 ............ FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 |. 06/15/2023 |. 06/20/2024 |........ 14,686 65,000,000]......... 4425 840 |..oovvnnieiiinnn [ 5,720,000 [...covvevennnninns fevnnnn 5,595,285 [....ccceunn |onnne 5,595,285 |....... [QVZ A1) A FORRRR R R 0001 .evvnennens
SPX Cal| 4425.84
06/23/2024 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 06/15/2023 |. 06/23/2024 |..........2,034 9,000,000 ]......... 4425 840 |.. 800,550 ... L7472 174,732 ... (25,818)]. 0001
SPX Call 4482. Royal Bank of
01/16/2025 ............ FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 10/13/2022 |. 01/16/2025 |.......... 3,346 15,000,000 |......... 4482.730 |........ 785,616 [..ooeevveeeeeies Joeneeieiiiiins oo 1,620,423 [.evveneens [ 1,620,428 |......... 657,345 |.oevvneeiiiiinnn oo e [ 0001 .eveneneees
SPX Call 4527.75 Royal Bank of
04/18/2024 ... FIUL Hedge .. . |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11 | 10/11/2022 |. 04/18/2024 |.... 4,000,000 ]......... 4527.750 |......... 127,463 ... 232,947 ... 232,947 |.......... 97,558 |. 0001
SPX Call 4529. Royal Bank o
03/14/2024 ............ FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 10/11/2022 |. 03/14/2024 |............ 883 4,000,000 ]......... 4529.320 |......... AT T U A ISP 206,443 | .ooevnnnnnn [ 206,443 |.......... ST R FORRURR R R, 0001 .evvnennens
SPX CALL 4650.92 Wells Fargo Bank,
08/15/2024 ............ FIUL Hedge ............. . |Equity/Index [N.A. .oooiiiiiins KB1H1DSPRFMYMCUFXTO9  |. 10/12/2022 |. 08/15/2024 |.......... 1,290 6,000,000]......... 4650.920 |......... 199,831 [oeenieiiiiieees Jovvenineeviiiens [ LIV T I 360,954 |......... 147,283 |oeeeeeeviinins v e 0001 .eveneneees
SX5E Cal |l 3396.61 Royal Bank of
07/20/2028 ............ FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 07/14/2022 |. 07/20/2023 |............ 883 3,000,000 ]......... 3396.610 |......... 245,400 |.evveneeiiiii [ fes 888,280 [..oeeveennn |ernnnnns 888,280 |......... 496,141 [oenniiiiiiinns e o 0003 ..ovvvnnnnne
SX5E Cal |l 3396.61 Royal Bank of
07/20/2028 ............ FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 07/14/2022 |. 07/20/2023 |.......... 3,239 11,000,000 ......... 3396.610 |......... 899,800 [...oevvvveneinins Jerriniiiiiii o 3,257,026 | ..ccvvvnnnn feunnnn 3,257,026 |...... 1,819,184 [ [ [ e 0003 ..ovvvnnnnns
SX5E Call 3492.85
10/19/2028 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 10/20/2022 |. 10/19/2023 |.......... 3,436 12,000,000 |......... 3492.850 |...... 1,040,400 |ocovveeneeiiiinnn [ s 3,216,776 [..vuuneeees [ 3,216,776 |...... LA () R R R R, 0003 ..ovvvnnnnns
SX5E Call 3492.85
10/19/2028 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 10/20/2022 |. 10/19/2023 |............ 859 3,000,000]......... 3492.850 |........ LIV (V0N RN FOPRRRPRRR R 804,194 [..oeeeeeis o 804,194 |......... 434,354 [ | fo e 0003 ..ovvvnnnnne
SX5E Call 3541.79
09/14/2023 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 09/15/2022 |. 09/14/2023 |............ 847 3,000,000]......... 3541.790 |......... ZI NV V0N R FOPRRRR RN 743,566 [..ovnneenns o 743,566 |......... 423,985 |.eevveeeeiiinnnn o e [ 0003 ..ovvvnnnnne
SX5E Call 3541.79
09/14/2023 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 09/15/2022 |. 09/14/2023 |.......... 2,682 9,500,000 ......... 3541.790 |........ FZE RV V0N R R RN 2,354,624 |...ccoeenis | 2,354,624 |...... IR I Y KRR AR RN 0003 ..ovvvnnnnne
SXS5E Cal| 3777.38
08/17/2023 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 08/18/2022 |. 08/17/2023 |.......... 2,515 9,500,000 ......... 3777.380 |........ [eRINCIVVN U FOPRR RN 1,606,123 [.evveeeens [ 1,506,123 |...... Tt R KRR AR RN 0003 ..ovvennnnns
SXS5E Cal | 3777.38
08/17/2023 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 08/18/2022 |. 08/17/2023 |............ 794 3,000,000 ]......... 3777.380 |......... ALV VN R FOPRRRR R [IZNK I I 504,039 |......... 332,981 |oeevveeieeiinnnn oo e [ 0003 ..ovvvnnnnne
SXS5E Cal | 3835.7
12/14/2028 ............ FIUL Hedge ............. . |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/15/2022 |. 12/14/2023 |.......... 3,911 15,000,000 |......... 3835.700 |...... 1,106,250 |oeevveeneeeiiinnn oo e 2,495,000 [...ccoeennn |oenne 2,495,09 |...... 1,492,359 |.oovvniniiiiinnn [ e [ 0003 ..ovvennnnns
SXB5E Cal | 3835.7
12/14/2028 ............ FIUL Hedge ............. . |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/15/2022 |. 12/14/2023 |............ 782 3,000,000 ]......... 3835.700 [......... 22 0 (V0N SR FORRRRRR RN 499,020 | .ooevvvnnnn fernnnnnns 499,020 |......... 208,472 |oeeeveeeiiinnnn oo e [ 0003 ..ovvvnnnnne
SX5E Cal | 3878.42 Royal Bank of
11/16/2023 ............ FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 11/17/2022 |. 11/16/2023 |............ 774 3,000,000 ]......... 3878.420 |......... 270 (V) R FOPRRRR R 453,674 | .oeeeei [ 453,674 |......... s TV PO KU (R RN 0003 ..ovvennnnns
SX5E Cal | 3878.42 Royal Bank of
11/16/2023 ............ FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 11/17/2022 |. 11/16/2023 |.......... 3,004 12,000,000 |......... 3878.420 |........ 910,800 [.veevvviiieies Jerreiieiiiiis oo 1,814,694 [.....ccoeet | 1,814,694 |...... 1,131,880 |ovveeeeievieiis foeeeeeicn e 0003 ..ovvvnnnnne
SX5E Call 4094.28
01/18/2024 ............ FIUL Hedge ............. . |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/19/2023 |. 01/18/2024 |............ 733 3,000,000]......... 4094.280 |...eevvennieiiinnn fereeeees 210,300 [oveeniiiiinnines foeeennnnn 321,067 [.evveneeens o 321,067 |........ 110,767 |oveeveeeevvinnnn [ e [ 0003 ..ovvvnnnnne
SX5E Call 4094.28
01/18/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 01/19/2023 |. 01/18/2024 |.......... 3,126 12,800,000 |......... 4094.280 |...oevvennieiiinnn foreeeees 922,880 [..vvuiiiiinninn oo 1,369,886 [.....cevvns |onnne 1,369,886 |......... LT[V R EORRR R (RN KRR 0003 ..ovvvnnnnne
SX5E Call 4116.98
03/14/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 03/16/2023 |. 03/14/2024 |............ 607 2,500,000 ......... 4116.980 [cevvnniiiiiinnns foeeeinnnn 194,750 [ooeiiviiiieeeies Jovninnnns 276,519 | ... 276,519 |..ouunnnns 2 I (CIe N R R R R 0003 ..ovvvnnnnne
SX5E Call 4116.98
03/14/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 03/16/2023 |. 03/14/2024 11,500,000 |......... 4116.980 [covvnniiiiiiins foeeennnnn 895,850 [..vuuiiiiiiiinn oo 1,271,985 [.eeeeenns | 1,271,985 |......... RCT( T < R KOO (R RN 0003 ..ovvvnnnnne
SX5E Cal| 4297.24
02/15/2024 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 02/16/2023 |. 02/15/2024 |.... 11,500,000 |......... 4297280 | feinnnns 780,850 |... P FEPT 807,705 ... ... 807,705 |..........26,855 |. 0003
SXBE Call 4297.
02/15/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 02/16/2023 |. 02/15/2024 |............ 698 3,000,000]......... 4297280 | [ 203,700 [ovenniiiiiinnnnns foeeennnn 210,706 | .oeeeeennn Jevennnns 210,706 |........... V0[] R AU R RO, 0003 ..ovvennnnns
SX5E Cal | 4365.12 Royal Bank of
06/20/2024 ... FIUL Hedge .. . |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 06/15/2023 |. 06/20/2024 |.... 2,500,000 ......... 4365.120 |.. 162,250 |... ...165,309 | ... ....165,309 |... .. 3,059 [. 0003
SX5E Cal | 4365. Royal Bank o
06/20/2024 ............ FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 |. 06/15/2023 |. 06/20/2024 |.......... 1,993 8,700,000]......... 4365.120 |..cevvennniiiiinnn foenes 564,630 |....oooiiiiinnnns foonennnnn 575,276 | .evvnneeeen s 575,276 |.......... 10,646 [..oooveveeniiiies o [ o 0003 ..ovevnnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

8'903

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

SX5E Cal | 4367.45

05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/18/2023 |. 05/16/2024 |.......... 2,450 |...... 10,700,000 ......... 4367450 |..oevveeieiiinnn ferees 723,855 |.oevveeiiiiiinnnn o 677,789 |... 677,789 |........ [CITVLCLCY) R RO R e 0003 ..ovvvnnnnne

SX5E Cal | 4367.45

05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/18/2023 |. 05/16/2024 |............ 572 |....... 2,500,000 ......... 4367450 |..oevvnniiiiinnn feeees 169,250 [.vvvivveenniees Jevninnnns 158,362 [.eveneeeees [ 158,362 |........ [RLO:1:1:)) R U R RN e 0003 ..ovvvnnnnne

SX5E Cal | 4384.86

04/18/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 04/20/2023 |. 04/18/2024 |.... 2,500,000 ......... 4384.860 |.. 177,250 |... P FEPT 160,666 | ... ... 160,666 |.........(16,584)]. .. T T 0003 ...

SXBE Call 4384.

04/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 |. 04/20/2023 |. 04/18/2024 |.......... 2,623]...... 11,500,000]......... 4384.860 |.....oooivinennnns foerinnnns 815,350 |..uuiiiiiiiinnns foeeennnn 739,063 | .eueeeens o 739,063 |........ (76,287)[.cevvevennnnines Jevnnnnniiiiinnns fooviiiiiiniiins o ST 0003 ..ovvvnnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 416,692,199 | 297,772,734 998,473,377 | XXX 998,473,377 | 371,244,861 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 416,692,199 | 297,772,734 998,473,377 | XXX 998,473,377 | 371,244,861 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 416,692,199 | 297,772,734 998,473,377 | XXX 998,473,377 | 371,244,861 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 416,692,199 | 297,772,734 998,473,377 | XXX 998,473,377 [ 371,244,861 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,

01/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. ......cccooeine BATYDEB6GKMZ0031MB27  |. 01/19/2023 |. 01/18/2024 |....... 165,000 |...... 17,655,000 |.......... 107.000 |.eevvveneeviinnnns foreees (419,100)f....cevvvvenneens Jovnnnnn (661,803)] ...eevvvenn |ovnnnns (661,803)....... (271X F R R RN e 0004 ....ovnnnnnn

Basket Option Call Goldman Sachs

01/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528 | 01/19/2023 |. 01/18/2024 |..... 1,190,000 |..... 129,412,500 .......... 108.750 [ooevvvvvvnnieiens Jovnen (2,320,500)-.00neeeeennnnnns foeee (3,627,600)( ..cuneeec |nnee (3,627,600)]..... (1,307,100)]..cevvveeeeevnnnn [ e [ e 0004 ...oovnnnnnn

Basket Option Call Bank of America,

02/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 02/16/2023 |. 02/15/2024 |.... 1,110,000 |..... 120,712,500 .......... 108.750 [oevvvvvvnneiiens Joveen (1,920,300)f..ccevvvvnnennns founen (2,531,397)] cevvvnnnnns fennnn (2,531,397)|....... (AR 70) FRR U R RN e 0004 ...oovnnnnnn

Basket Option Call

02/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 02/16/2023 |. 02/15/2024 |....... 150,000 |...... 16,050,000 |.......... 107.000 |.eevveeneeviinnnns foreees (346,500)[.....cccvvnnnnnns |ovnnnnn (457,615)( cevveneens [ (457,615)|....... (SRR ) PR [T R RN e 0004 ...oovnnnnnn

Basket Option Call

03/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 03/16/2023 |. 03/14/2024 |....... 125,000 |...... 13,375,000 .......... 107.000 |.eevveeneeiiinnnns foeeees (545,000)f....ccevvvennnnnns Joennnnn (650,269)| ... (650,269)....... [ [CLST0761°) R FORRRRR RN R e 0004 ...oovnnnnnn

Basket Option Call

03/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 03/16/2023 |. 03/14/2024 |....... 980,000 |..... 106,575,000 |.......... 108.750 [ooevvvvvvnnieiens Jovnen (3,567,200)[....ccevvnnnernnnn founnn (4,119,828)( ... | (4,119,828)|....... (G572 R RN RN RN e 0004 ...oovnnnnnn

Basket Option Call

04/18/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 04/20/2023 |. 04/18/2024 |....... 200,000 |...... 21,400,000 .......... 107.000 |.eevveeneeiiinnnns foeeees (444,000)|... P R (769,707) ... (769,707)....... (325,707)|. .. e [ 0004 ...

Basket Option Ca

04/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 04/20/2023 |. 04/18/2024 |.... 1,110,000 |..... 120,712,500 .......... 108.750 [ooevvvvvvnnieiens Jovnen (1,820,400)(.....ccvvvnneennnn founnn (3,382,140)] .ccvvvnnnnn fonnnn (3,382,140)|..... (RIS PZ(0)) R FORUUY R R, e 0004 ...oovnnnnnn

Basket Option Call

05/16/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 05/18/2023 |. 05/16/2024 |.... 1,060,000 |..... 114,215,000 |.......... 107.750 [ooeeeviinneieees Jonees (1,939,800)f... i R (3,936,640)] ..cevvnnnnn fennnn (3,936,640)|..... (1,996,840)(. .. e [ 0004 ...

Basket Option Ca

05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 05/18/2023 |. 05/16/2024 |....... 175,000 |...... 18,681,250 |.......... 106.750 [oevvieieiiiens Jovennnn (381,500)[...cevvvvennnnens Jovnnnnn (733,693)] ..eevvvnnnn [eunnnnn (733,693)....... [ReiS7 o) R RN AR RN e 0004 ...oovnnnnnn

Basket Option Call

06/20/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 06/15/2023 |. 06/20/2024 |.... 1,010,000 |..... 108,827,500 |.......... 107.750 [ooeeeviinneieees Jonees (1,727,100)|... i R (2,935,791)] cevvvvnnnnn fennnn (2,935,791)..... (1,208,691). .. e [ 0004 ...

Basket Option Ca

06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/15/2023 |. 06/20/2024 |....... 210,000 |...... 22,417,500 .......... 106.750 [oevvieieiiiens Jovennnn (430,500)f...cevvevnnnnens Jevnnnnn (694,212)] .oeevvvnnnn fvnnnnn (694,212)....... [LSC A A V) R FRRUUR R R, e 0004 ...oovnnnnnn

Basket Option Call Bank of America,

07/20/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. ......cccooeene BATYDEB6GKMZ0031MB27  |. 07/14/2022 |. 07/20/2023 |....... 880,000 |...... 96,580,000 .......... 109.750 ... (1,777,600))....uneeeevennnns fooreviiniiiiiiins Joueen (2,119,769 ...nveeeeen | (2,119,769)f....... (RTINS )] R RN R RN e 0004 ...oovnnnnnn

Morgan Stanley &

Basket Option Call Co. International

07/20/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eevreirierennne 4PQUHN3JPFGFNF3BB653  |. 07/14/2022 |. 07/20/2023 |....... 165,000 |...... 17,737,500 |.......... 107.500 |....... (447 ,150)|- e eeeeeees eeeemmmmeeeeeeeen feeens (736,098)( ..evvnneee fonenee (736,008)....... (278,531)[. e eeeeeeeeeeee e eeeenes foeeeeeeeeeeeeeen [ —_—— 0004 ....oennnnen

Basket Option Call Bank of America,

08/17/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....ccccoeeeene BATYDEB6GKMZ0031MB27  |. 08/18/2022 |. 08/17/2023 |....... 205,000 |...... 21,935,000 .......... 107.000 |....... (492,000)]-+- e eeeemmmeeee feeeemmmmaeeeeennnn foreeeeens (28,004).eevneeeee foeeeennne (28,004)f......... 136,901 [oeeeeeeeeeeeee Joeme e o [ —_—— 0004 ...oeenennee

Basket Option Call Bank of America,

08/17/2023 .....euneeees FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. ...ccccooiieenn. BATYDEB6GKMZ0031MB27 _|. 08/18/2022 |. 08/17/2023 |.... 1,060,000 |..... 115,275,000 .......... 108.750 |..... (1,961,000)].eeevvmmneeeeennn foanreermenaaes foeeeennns (44,405)] .oevvvnnn fonns (44,405)......... 575,198 ... oeieiiiiniens formmnmneeeeennns fornerrerrininnees Joenrineeeeeenaas — .. 0004 ..ooeennnnes
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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)
Basket Option Call
09/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/15/2022 |. 09/14/2023 |....... 145,000 |...... 15,515,000 .......... 107.000 |....... X J110)) R R R (626,258)| ... (626,258)....... (LU N (C)) RPN RN R RN e 0004 ...oovnnnnnn
Basket Option Call
09/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/15/2022 (. 09/14/2023 |.... 1,070,000 |..... 116,362,500 |.......... 108.750 |..... (2,621,500)[....cceevvnnnnines fernnnnnneniinnnn o (3,215,824) .cevvvnnnnn fennns (3,215,824)|....... (560,588)......ccvvvnnnrens Joevnnnierriininns fooreviiiiiniiins o e 0004 ...oovnnnnnn
Basket Option Call Bank of America,
10/19/2023 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 10/20/2022 |. 10/19/2023 |..... 1,530,000 |..... 166,387,500 |.......... 108.750 |..... (4,590,000) .. (12,779,445)| ... ... (12,779,445)..... (4,536,762)|. e 0004
Basket Option Ca
10/19/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 10/20/2022 |. 10/19/2023 |....... 135,000 |...... 14,445,000 .......... 107.000 |....... (491,400)]....neeeeevninnees foevennnneeeeinnns o (1,336,923)] .cevvvnnnnn fennnn (1,336,923)|....... (SR IR-TA0 R FRRUUR R R e 0004 ....ovnnnnnn
Basket Option Call
11/16/2023 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 11/17/2022 |. 11/16/2023 |....... 165,000 |...... 17,655,000 |.......... 107.000 |....... (518,100)[....vvvvnnneienn fervnrnnnniiininins |oeeees (657,245)| ... (657,245)|........ (131,482)|. e 0004
Basket Option Ca
11/16/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 11/17/2022 |. 11/16/2023 |..... 1,400,000 |..... 162,250,000 |.......... 108.750 |..... (3,528,000)f....ccccvvmmneens ferrnnnnnininnnnn fores (4,085,010) .eennneeens [nnne (4,035,010)f....... [REICICTRZ:5 Y ' R FORRUUR R R e 0004 ...oovnnnnnn
Basket Option Call
12/14/2028 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 12/15/2022 |. 12/14/2023 |..... 1,450,000 |..... 157,687,500 |.......... 108.750 |..... (3,538,000 P (5,150,596)] ..eevvunnnn fennnn (5,150,596)....... (782,647)|. e 0004
Basket Option Ca
12/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/15/2022 |. 12/14/2023 |....... 150,000 |...... 16,050,000 |.......... 107.000 |....... [EISTARSTV10) R RN R, (701,819)] coeeeevvann Jovenens (701,819)....... (QLCIUR<I070) ERRR [ R R e 0004 ....ovnnnnnn
Rainbow Option Call Royal Bank of
01/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3U3RHIGC71XBUT1 | 01/19/2023 |. 01/18/2024 |....... 150,000 |...... 16,237,500 .......... 108.250 [.vvvveenneiiins Jonee (1,075,500)[...cccvvvnnnnnnns fovvnnnn [CECTVARD PO R (933, 711))vveenens L <ic N R RO R R e 0008 .....vveeee
Rainbow Option Call Goldman Sachs
02/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS28  |. 02/16/2023 |. 02/15/2024 |........ 72,000 |....... 7,794,000 .......... 108.250 [onevviiiiiiiens Jovenen (479,520)..cvvvnieiinnnnns foeeees (283,862)[ .evvvnneees [oennnn (283,862)|......... ECISTNCIEIc N R R R e 0008 .....vveeee
Rainbow Option Call Goldman Sachs
03/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2HZNBBBKS528  |. 03/16/2023 |. 03/14/2024 |......... 95,000 |...... 10,283,750 .......... 108.250 [.nevviiieineens v (665,000)]...ccvvveneierinnn foonnnns (667,962)( .evvuneans foennns (667,962).......... (725573 R EPTR [ RN e 0008 ....ovvneee
Rainbow Option Call Goldman Sachs
04/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS28  |. 04/20/2023 |. 04/18/2024 |........ 87,000 |........ 9,417,750 .......... 108.250 [.nevviiieineens v (568,980)[......ccevunnrrns |oennnnn (371,398)[ cevveneens o (371,398)|......... ICTAN1< 728 R R R R e 0008 ....vvvneee
Rainbow Option Call Bank of America,
05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....ccccooeins BATYDEB6GKMZ0031MB27  |. 05/18/2023 |. 05/16/2024 |........ 73,000 |........ 7,902,250 |.......... 108.250 [.nevveiieiieens v (454,790).cevveniieinnnnns [ (325,242)( .evneeeenn o (325,282)......... 129,548 |.evveiiiiinins foeveeiicceien e e 0008 .....vveeee
Morgan Stanley &
Rainbow Option Call Co. International
06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «evvueirierennnen 4PQUHN3JPFGFNF3BB653  |. 06/15/2023 |. 06/20/2024 |....... 117,000 |...... 12,665,250 |.......... 108.250 [.oeeeeeeeieeees Jeeennn (696, 150)[...eeeeeveneeae Jeemnnnn (421,517)[ v o (421,517))veeenns 274,633 e [ e e —_—— 0008 ...........
Rainbow Option Call Royal Bank of
07/20/2023 ... .. | FIUL Hedge .. Exhibit 5 ... |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11 [ 07/14/2022 |.07/20/2023 |........ 70,000 |....... 7,630,000].......... 109.000 |....... (538,300)]-+.- eeeeemmmnns [oeeeemnnnneeeennn forens (817,888)| ... (817,888)....... (438,739)|. —_—— 0008
Rainbow Option Ca Bank of America,
08/17/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccoooeeeie BATYDEB6GKMZ0031MB27  |. 08/18/2022 |. 08/17/2023 |....... 116,000 |...... 12,557,000 .......... 108.250 |....... (795,760 .. eeeeeeeeeeen Jmemeeeeeeneis foeeeees (194,670)( .evveneee fonnnne (194,670)......... (13,321)]- e eeeeeemes Joeeemmmeeeeeeeen [ e —_—— 0008 ...........
Rainbow Option Call Goldman Sachs
09/14/2023 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 09/15/2022 |. 09/14/2023 |........ 50,000 |........ 5,412,500 |.......... 108.250 |....... (414,000)]-. . eeeeemmenes foeeeemennieeeeennn forens (466,692)| ... (466,692)|....... (212,896)|. —_—— 0008
Rainbow Option Ca Royal Bank of
10/19/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 10/20/2022 |. 10/19/2023 |........ 63,000 |....... 6,819,750 (.......... 108.250 |....... (447 ,300)- e eeeeemmees feeeemmmmeeeeeennn foreeens (916,041)( .evvenene fonneees (916,041)....... (835,556)]-vvveeeeemenn foeeeemmnneeeeenn feeeeeeeeeieees e —_—— 0008 ...........
Rainbow Option Call Royal Bank of
11/16/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 11/17/2022 |. 11/16/2023 |....... 139,000 |...... 15,046,750 .......... 108.250 |..... (1,156,480)] e evvveeeeeeeenn feeeeeeieneeeee e (834,243) ..covvvnnns founnnnn (834,243)........ (188,949)[..eeeeeeeeeeee Jemmeeeeeeeenes foeeeeemeeeeeeeen [ —_—— 0008 ...........
Rainbow Option Call Bank of America,
12/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccoooeeeie BATYDEB6GKMZ0031MB27  |. 12/15/2022 |. 12/14/2023 |........ 65,000 |........ 7,036,250 .......... 108.250 |....... (531, 700)[- . eeeeemeeeeeen Jmmmmeeeeeeneis foeeeees (452,210)] ..eevvvnnns feennnnn (452,210)|....... (140, 756)[. oo eeeeeeeeeee Jeemmneeeeeemnes foeeeeemmieeeeeeen [ —_—— 0008 ...........
SPX Call 3852.73 Goldman Sachs
10/19/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 10/20/2022 |. 10/19/2023 |........ 30,007 |..... 115,610,001 ......... 3852.735 |... (10,114,500))....ceeemmmmnees [oeermmmnaeeeeeennn feun (19,775,331)[ .evvnnee |-n . (19,775,331)f..... (9,271,896)[-...eeeeveeeeeee Joemmeeeeemnes foeeeeemne e [ —_—— 0001 .ovenneeees
SPX Call 3922.38 Goldman Sachs
10/19/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 10/20/2022 |. 10/19/2023 |......... 14,731 ...... 57,780,000 |......... 3922.385 |..... (4,467,420))..ceeeeeeneeees foemmmne e forns (8,756,129) ...evveecs |neee (8,756, 129)|..... [CXRVETRVK)) RN FSSNRURTRRRU RUUURRTRRRRRRRRR NPT —_—— 0001 .ovenneeees
SPX Call 3949.88 Goldman Sachs
10/19/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 10/20/2022 |. 10/19/2023 |.......... 2,728 |...... 10,775,000 |......... 3949.878 |....... (793,800)[- e eevveeeeeenn fermmeeeeemnnaaes foeees (1,552,522)] ..ccevvnnn |oenen (1,552,522)|....... (745,515)]. e foeeeemmeeeeeeen [ e —_—— 0001 .ovenneeees
SPX Call 3959.04 Goldman Sachs
10/19/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 10/20/2022 |. 10/19/2023 |....... 105,025 |..... 415,800,000 ......... 3959.042 |... (30,126,250)]....uuueeeeeennnn foeeeeeeeiiiiieeees |oe (58,889,998 ........... ... (58,889,998)[... (28,335,737)|.uuuueeeeemnnnns foeremmmmneeeeennn foreeeeeeeeieeees e —_—— 0001 .ovenneeees
SPX Call 3983.69
07/20/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 07/14/2022 |.07/20/2023 |......... 20,315 |...... 80,927,001 ]......... 3983.689 |..... (6,117,850)].eeevveeeeeeeen [ oo (9,613,851)..eevvcecs |nnee (9,613,851)|..... (5,347 ,526)]- v eeeeeemnnnes foeeemmmmeeeeeennn fereeeeeeemieeees foeenne e —_—— 0001 .ovenneeees
SPX Call 4055.71
07/20/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 07/14/2022 |.07/20/2023 |......... 13,719 ...... 55,640,000 ......... 40585.707 |..... (3,637,400)[....ceeeeeneeeeee feeemmmeeeeeeennn forns (5,514,135)] .cevvvnnnns fennnn (5,514,135)|..... (3,111,339)]- e foeeemmneeeeeennn feeee e feeene e —_—— 0001 .ovenneeees
SPX Call 4084.13
07/20/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1I1EBVN30JCEQV1H4R804 | 07/14/2022 |.07/20/2023 |.......... 1,847 ........ 7,542,500 |......... 4084.135 |....... (465,150)]-- e eeeeennees [eeeemmmneeeeeenen feeeens (690,452)] ...covvnnns founnnnn (690,452)|....... (390, 796)[.. e eeeeenneeeee Jemmmneeeeemnies foereeemeneeeeeeen [ —_—— 0001 .oeenneeees
SPX Call 4093.61
07/20/2023 ...cvvvnennns FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 |. 07/14/2022 |. 07/20/2023 |........ 77,087 |..... 315,360,000{......... 4093.610 |... (19,074,900)]+cvvvuureeeeemnnn foonerneeniiiaanees oo (28,082,087)f...cnvveees ... (28,082,087)[... (15,903,946)]- .- - ceeeennmnaas froremmmmnnnnerennn fonnnerrernennnnnes Joornnnnnnaerennnns — .. 0001 ..eeenneees
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1 2 5 6 7 9 10 11 12 13 14 15 16 18 19 20 21 23
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 Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying at Inception
Income Maturity Index Premium Premium Current Adjusted Exchange (Amorti- Value of and at
Generation Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure (b)
SPX Call 4094.43 Vel ls Fargo Bank,
12/14/2028 ............ FIUL Hedge ............. NA KB1H1DSPRFMYMCUFXTO9  |. 12/15/2022 |. 12/14/2023 |.........19,765 |...... 80,927,001]......... 4094.433 |..... (6,256,250)[...ceveevnnnnenns foevennnneeeinnnnn [ (9,550,481)| ... (9,550,481)].....(4,435,463)]....ccuunvereinnns foorerveinninnnins v [ 0001 .eveneneees
SPX Call 4097.69
01/18/2024 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 01/19/2023 |. 01/18/2024 |.........15,389 |...... 63,060,001]......... 4097691 [oovvnniiiiiiinnns oo (4,233,000)-.00nneeeeennnnnn foeee (7,859,268))........... (7,859,268)|.....(3,626,268)].....c0uvevernnnn foorerriinninnnnns v [ 0001 .eveneneees
SPX Call 4100.32
09/14/2023 ... FIUL Hedge .. HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 09/15/2022 |. 09/14/2023 |........ 17,174 {...... 70,417,001 |......... 4100.319 |..... (5,457,150)| P (6,886,022) ... (6,886,022)| 0001 ...
SPX Cal | 4147.
11/16/2023 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 11/17/2022 |. 11/16/2023 |........ 20,017 |...... 83,029,001 ......... 4147.835 |..... (TR 7407:511) AR FPPPRRR R (8,322,742)] ...vvvineee (8,322,742)].....(3,996,304)[.....ccvvvnnnrrnns feunnnneeriinnnns [ o 0001 .evvnennens
SPX Call 4162.25
03/14/2024 ... FIUL Hedge .. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 03/16/2023 |. 03/14/2024 |.........18,433|...... 76,723,000 |......... 4162.254 |.. P P (9,220,916)| ... (9,220,916)| 0001 ...
SPX Call 4168.
12/14/2023 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 12/15/2022 |. 12/14/2023 |.........14,631...... 60,990,000]......... 4168.453 |..... (4,084,050)....cccevvmnnnnnns fovvnnnnnneninnnns [ (6,158,619)........... (6,158,619)[.....(2,876,180)|....cevverrnnnnes foevennnniieiinnnn oo v 0001 .eveneneees
SPX Call 4171.77
01/18/2024 ... FIUL Hedge .. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 01/19/2023 |. 01/18/2024 |........ 14,107 |...... 58,850,000 |........ 471,770 |.. P P (6,341,397)] ... (6,341,397)| 0001 ...
SPX Cal | 4174.
09/14/2023 ............ FIUL Hedge ............. Truist Bank ........ JUKC32MCHID 171265206  |. 09/15/2022 |. 09/14/2023 |.........13,329 [...... 55,640,000 ......... 474,445 |..... (3,770,000)].ccevvmnneeerennn foniiniiniines oo (4,454,001)]....ceeeee (4,454,001).....(2,279,470)...ccvvnrrevinnnn foorerriinninnnies v [ 0001 .evvnennens
SPX Call 4197.67
12/14/2028 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 12/15/2022 |. 12/14/2023 |..........2,567 |...... 10,775,000 |......... 4197671 |....... (G UM /0/0)] U R RN (1,018,644)] ........... (1,018,644)....... (475,857)|cceevviiiiininnnes foevenninineiiinns o v 0001 .eveneneees
SPX Call 4201.01
01/18/2024 ............ FIUL Hedge ............. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 | 01/19/2023 |. 01/18/2024 |..........2,308 [........ 9,697,500 ......... L0 N BVR R I O RN (495,000)f....cccvvmunnnenns Jovnnnnn (983,039)] ... (983,039)]....... (488,039)]....ccvvunvrrirnnn feorerriiiniiinns v [ 0001 .eveneneees
SPX Call 4203.7
09/14/2023 ............ FIUL Hedge ............. Truist Bank ........ JUKC32MCHID 171265206 | 09/15/2022 |. 09/14/2023 |.......... 1,794 [........ 7,542,500 |......... 4203.705 |....... (1A INCIV0)! R IR R (553,278)] ..venennne (553,278 (281,904)]..ccvvvnneiiiinnn oo i [ 0001 .evvnennens
SPX Call 4207.41 Vel s Fargo Bank,
12/14/2028 ............ FIUL Hedge ............. NA KB1H1DSPRFMYMCUFXTO09  |. 12/15/2022 |. 12/14/2023 |....... 100,622 |..... 423,360,000 |......... 4207.410 |... (26,166,000)].....0uunveerennns foorrriiiinnnnnnnns |oee (39,130,208)]........... .. (39,130,208)... (18,275,798)]..cuuuneeeennnnns foovrrnnnniiiiiinn foeeeniiiiiiinns e 0001 .evvnennens
SPX Call 4210.76
01/18/2024 ............ FIUL Hedge ............. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 01/19/2023 |. 01/18/2024 |.........89,514 |..... 376,920,000 ......... 4210.758 |oevveniiiiiinnnns ... (18,793,650)(......ccvvnnnnrnns |oue (37,419,601)]........... .. (37,419,601)[... (18,625,951))..cuvunciviinnnnns foorrrnniniiiiiins [ i 0001 .eveneneees
SPX Call 4213.46 Vel s Fargo Bank,
09/14/2023 ............ FIUL Hedge ............. NA KB1H1DSPRFMYMCUFXTO9  |. 09/15/2022 |. 09/14/2023 |........ 80,741 |..... 340,200,000 ......... 4213.458 |... (21,294,000)).....cccvvmmnnnens foevrnnnnnnnninnns fonn (24,209,813)[ ... .. (24,209,813)[... (12,309,085)].....ueeeeeennnn forrrrnnnniniiinnn fooeenniiiiiins i 0001 .eveneneees
SPX Cal | 4222.82
11/16/2023 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 11/17/2022 |. 11/16/2023 |........ 11,656 |...... 49,220,000 ......... 4222.819..... [R<T10 i (0[0)) R AU N (4,113,515)] evvennnnes (4,113,515)[..... (1,972, 714)|. v oo i [ 0001 .eveneneees
SPX Call 4237.5
03/14/2024 ............ FIUL Hedge ............. Truist Bank ........ JUKC32MCHID 171265206  |. 03/16/2023 |. 03/14/2024 |.........15,908 |...... 67,410,000 |......... 4237.500 |.oeevvneeiiiiinnn [ (3,754,800)[.....ccvvnnneennnn feunnn (7,017,534) ... (7,017,534)]..... (3,262, 734)...covvnnvinninnnn fooreriiiniinnnies i [ 0001 .eveneneees
SPX Call 4252.42
11/16/2023 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 11/17/2022 |. 11/16/2023 |..........1,774]........ 7,542,500 |......... 4252 418 |....... (I RINSTV) R R R, (582,899)] ... (582,899)]....... (278,361)]..ccevvnnneiviinnn feonrriiiiiiiinees v [ 0001 .eveneneees
SPX Cal | 4262.28
11/16/2023 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 11/17/2022 |. 11/16/2023 |.........88,431]..... 376,920,000 ......... 4262.285 |... (24,098,450)[.....cccvvmnnneees foevennnnnnininnnns fon ..(28,353,243)[ ... ...(28,353,243)....(13,513,395))..cuuuniiiiiinnns foorrenniiiiiiinn e e 0001 .eveneneees
SPX Cal | 4267.2
03/14/2024 ............ FIUL Hedge ............. Truist Bank ........ JUKC32MCHID 171265206  |. 03/16/2023 |. 03/14/2024 |..........2,525 |...... 10,775,000 |......... 4267.202 |..coovveiiiiinn [ (559,000)f....evvvennnnnes oo (1,056,242)[ ........... (1,056,242)]....... (497,242)...ccvvnnvviiinnnn fooreniiiinininies i [ 0001 .eveneneees
SPX Cal | 4277 .1
03/14/2024 ............ FIUL Hedge ............. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 03/16/2023 |. 03/14/2024 |.........60,349 |..... 258,120,000 ......... L7 1172 FO ... (12,906,000)(.......ccvvuneens |oue (24,789,150)] ........... .. (24,789,150)(... (11,883,150))..cuuuvreevennnnns foovrrnniiiiiiinn freieniiiiiiines v 0001 .eveneneees
SPX Call 4299.02
02/15/2024 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 02/16/2023 |. 02/15/2024 |.........14,913...... 64,111,000|......... 4299.021 |.oevvvneeiiiinnn [ (3,990,925)[.....ccvnnnniinnnn founnn (5,553,106)] ..vvvvvnnes (5,553,106)]..... (1,562, 181)]..cevvvnnnriiinnnn [ v [ 0001 .eveneneees
SPX Call 4340.41
04/18/2024 ............ FIUL Hedge ............. Truist Bank ........ JUKC32MCHID 171265206  |. 04/20/2023 |. 04/18/2024 |.........10,654 |...... 46,244,000 (......... 4340.409 |...oovnnniiiinnnn fonns (2,741,200)[...ccvvvnnneeenns fonnen (4,180,450)] ........... (4,180,450)]..... (1,439,250)]....cuvunriivinnnn foorrreennninnnees v [ 0001 .eveneneees
SPX Cal| 4376.74
02/15/2024 ............ FIUL Hedge ............. Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 02/16/2023 |. 02/15/2024 |.........16,135 |...... 70,620,000 ]......... 4376.739 |.oevvveeiiiinnnn [ (3,597,000)[....ccevvnnnennnn founnn (5,078,357)| .. (5,078,357).....(1,481,357)|.cccvvvnnniiiinnnn oo e [ 0001 .eveneneees
SPX Cal | 4407.42
02/15/2024 ............ FIUL Hedge ............. Truist Bank ........ JUKC32MCHID 171265206  |. 02/16/2023 |. 02/15/2024 |..........2,445 |...... 10,775,000 |......... L7V FO R (516,000)]...cevvvenieninnn fonnnns (715,903)f ... (715,903).....o. (199,903)]..cvvvvnneviinnn feoreeeiiiniiieees v [ 0001 .eveneneees
SPX Call 4412.15
05/16/2024 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 05/18/2023 |. 05/16/2024 |.........10,243|...... 45,193,000 ......... 412,151 | [ (2,592,900)-.vvuveeeevnnnnn foeee (3,724,570)] ...vvvveeen (3,724,570).....(1,131,670)..ccvvvnnervvinnnn fooreeeininnnnees i [ 0001 .eveneneees
SPX Call 4417.64
02/15/2024 ... FIUL Hedge .. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 02/16/2023 |. 02/15/2024 |.........66,253 |..... 292,680,000 ......... 4417.643 |.. ... (13,563,550)f... .. (18,925,121) ... ... (18,925,121)f 0001 ...
SPX Call 4418.
04/18/2024 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 04/20/2023 |. 04/18/2024 |.........15,497 |...... 68,480,000 |......... A418.875 [ceveieeiiiinn oo (3,270,400)(.....ccvvnnnernnnn founnn (5,214,869) ........... (5,214,869)|..... (1,944,469)].....cuunvrvvrnnnn foorerriiininnnees v [ 0001 .evvnennees
SPX Call 4449.85
04/18/2024 ... FIUL Hedge .. Truist Bank ........ JJKC32MCHWDI71265206 |. 04/20/2023 |. 04/18/2024 |..........1,937 |....... 8,620,000]......... 4449849 [....iviiiiieiens | (385,600)f... P R (610,637) ... (610,637 0001 ...
SPX Cal | 4460.
04/18/2024 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1I1E8VN30JCEQV1H4R804 |. 04/20/2023 |. 04/18/2024 |........ 48,186 |..... 214,920,000]......... 4460173 |..eueiiiiiiinn o [CRTERC)) N (14,851,320)] ........... ... (14,851,320)[.....(5,677,420)].....cvvvvnnnnns foovennnnnnniiiinn foveniiiiiiiiinnns v 0001 .ooennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

SPX Call 4491.91
05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 05/18/2023 |. 05/16/2024 |......... 14,292 |...... 64,199,950 |......... 491,910 |oeevvveeeeeiinnn [ (3,003,000)(....cccvvnnnvennnn founen (4,423,660)] ..cevvnnnnn fennnn (4,423,660)|..... (R 7V NCI510)) R FRUURRY R RN, e 0001 .eveneneees
SPX Call 4502.21 Royal Bank of
08/17/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11  |. 08/18/2022 |. 08/17/2023 |......... 24,978 |..... 112,456,999 |......... 4502.2111..... (7,447, 200))...ceeveennenes foernnnieneeeennns o (1,359,949)] ...oevvnas |oveee (1,359,949)......... [QEIICK)] FR R R RN e 0001 .eveneneees
SPX Call 4523.4
05/16/2024 ... .. |FIUL Hedge .. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 05/18/2023 |. 05/16/2024 |..........2,382...... 10,775,000 |......... 4523.399 [o.oiiiiiiiinens Jeeennnn (461,500)f... P R (688,326 ... (688,326)....... (226,826)|. .. e [ 0001 ...
SPX Call 4533.
05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 05/18/2023 |. 05/16/2024 |........ 37,160 |..... 168,479,852(......... 4533.890 |..cevvnnniiiinnnn fonns (7,023,900)f.....cccvnnnnnnnns ... (10,487,921)........... ... (10,487,921)f..... (TGN 174 B R KU PR N e 0001 .evvnennens
SPX Call 4583.6
08/17/2023 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 08/18/2022 |. 08/17/2023 |......... 10,972 ...... 50,290,000 ......... 4583.602 |..... (2,817,650)| P R (269,617 ... (269,617)f.........119,342 |. .. e [ 0001 ...
SPX Call 4615.
08/17/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC  GSGSEF7VJP5I70UK5573 |. 08/18/2022 |. 08/17/2023 |.......... 1,401 ....... 6,465,000 ......... 4615.730 [....... [ECTARSIIL1)) R ERRIRI AR (AR 1)) IR R (23,999)).......... JLC Ty (728 R RN KRR e 0001 .eveneneees
SPX Cal | 4626.44
08/17/2023 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 08/18/2022 |. 08/17/2023 |......... 64,430 |..... 298,080,000 ......... 4626.439 |... (15,266,940 P R (973,99)] ..eevvvnnnn [eunnnns (973,996)... e 0001
SPX Call 4651. Royal Bank of
06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 06/15/2023 |. 06/20/2024 |.......... 8,586 |...... 39,937,999 ......... 4651.558 |..oovvneiiiiinnnn [ (2,131,800)[....ccevvnnnernnnn founen (2,042,432)] .eeevvnnn |oee (2,042,432)\.......... Feie 1 R FOR RN R R e 0001 .evvnennens
SPX Call 4735.65 Royal Bank of
06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11 |. 06/15/2023 |. 06/20/2024 |........ 14,686 |...... 69,550,000 ......... YRS R R (2,977,000)[....ccevvnnneennnn founnn (2,820,083)] .ccvvvnnnnn fennnn (2,820,033)f......... JLCICTRe(CT 0 R R R R e 0001 .eveneneees
SPX Cal| 4768.84
06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 06/15/2023 |. 06/20/2024 |.......... 2,034 ........ 9,697,500 ......... 4768.843 |..evvniiiiiinis o (387,450)[....ceevvvennnens Jevnnnnn (356,478)[ .evvunean fonnnns (356,478)|.......... 30,972 |eveeeieviini foereeiinn e e e 0001 .eveneneees
SPX Call 4779.91 Royal Bank of
06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11  |. 06/15/2023 |. 06/20/2024 |........ 50,160 |..... 239,760,000 ......... LYRE IR V7 R RN (9,102,000)(.....cevvnnnernnnn founnn (8,523,187)f.eevveeccs | (8,523,187)f......... 578,813 [ceveiiiiiiiiinns foeveniiniieeeinns o e 0001 .evvnennens
SX5E Cal | 3651.36 Royal Bank of
07/20/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 | 07/14/2022 |. 07/20/2023 |............ 883 |........ 3,225,004 |......... 3651.360 |[....... [REIIRIV0)! AR IR R (664,327)[ cevvnneeens o (664,327)....... (7G| R RN R RN e 0003 ..ovvvnnnnns
SX5E Cal | 3702.3 Royal Bank of
07/20/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 07/14/2022 |. 07/20/2023 |.......... 3,239 |...... 11,989,984 (......... 3702.300 [....... (456,500)]....eeeevvninens foevennnneeneinnns [ (2,2711,798) vevvneeeen | (2,271,798)|..... (QIETART ) O KU PR N e 0003 ..ovvvnnnnne
SX5E Call 3737.35
10/19/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 10/20/2022 |. 10/19/2023 |............ 859 |....... 3,210,001 |......... 3737.350 |....... [ LCIUIR: 0] R [P I (603,969)( .evvuneens fonnnne (603,969)....... (ESTREX)] FP RPN R RN e 0003 ..ovvvnnnnne
SX5E Cal| 3789.72
09/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 09/15/2022 |. 09/14/2023 |............ 847 |........ 3,210,004 {......... 3789.720 |....... [QEEIRSIV0)) R RN R (540, 172)( cevenneens [ (540,172)|....... (ECZ IR 1:)] P RPN R RN e 0003 ..ovvvnnnnne
SX5E Cal | 3789.74
10/19/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 10/20/2022 |. 10/19/2023 |.......... 3,436 |...... 13,019,992 |......... 3789.740 |....... (ST HCI00)) R IR N (2,246,890) ..cevvnnnnn fennnn (2,246,890)|..... (R VT 1) | R KU PR TN e 0003 ..ovvennnnns
SX5E Cal | 3842.84
09/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 09/15/2022 |. 09/14/2023 |.......... 2,682 |...... 10,307,500 |......... 3842.842|....... [IVSTV)) R PR R (1,574,239) .cevvnnnnns fennnn (1,574,239)..... (1,086,076)]..ccvvveeeneennnn foorerriiiniis e [ e 0003 ..ovvvnnnnne
SX5E Call 4041.8
08/17/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 08/18/2022 |. 08/17/2023 |............ 79% |....... 3,210,000 ......... 4041.797 |....... [QVAIR-[0[0)) R IR R (301,128)[ cevvnneees [ (301,128)f....... (222 71| R R R N e 0003 ..ovvennnnns
SX5E Cal | 4098.46
08/17/2028 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 08/18/2022 |. 08/17/2023 |.......... 2,515 |...... 10,307,500 |......... 4098.457 |....... [RECTNTV10) Y RN R, (819,785)[ cevveneans [ (819,785)....... (RIS T3 P RN RN RN e 0003 ..ovvvnnnnne
SX5E Call 4104.2
12/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/15/2022 |. 12/14/2023 |............ 782 |....... 3,210,001 |......... 4104.200 |....... [QPAIR-(V[0)) R IR R (318,993)] ..oevvvnnnn [eunennn (318,993)|....... (LS IReT0] FP RN R RN e 0003 ..ovvennnnns
SX5E Cal |l 4149.91 Royal Bank of
11/16/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 | 11/17/2022 |. 11/16/2023 |............ T4 |....... 3,210,001 |......... 4149.910 |....... [QECUR-IV[0)! AR IR R (272,708) cevvnneeaes [ (272,704)....... (QECTLCR D) PR [T R RN e 0003 ..ovvvnnnnne
SX5E Cal | 4161.73
12/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/15/2022 |. 12/14/2023 |.......... 3,911 |...... 16,275,000 |......... 4161.735 |....... [(7 A1) R PR R (1,414, 441) .covvnnns [ennns (1,414,441)....... [ECZAS 0| R RN RN RN e 0003 ..ovvvnnnnne
SX5E Cal | 4208.09 Royal Bank of
11/16/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 | 11/17/2022 |. 11/16/2023 |.......... 3,094 |...... 13,020,000 |......... 4208.086 |....... [ISNVV0)! R IR R (947,019)( cevvnneens [ (947,019)f........ [(CISIC TR} R FORRUUUR R R, e 0003 ..ovvvnnnnne
SX5E Cal | 4380.88
01/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/19/2023 |. 01/18/2024 |............ 733 |..eeenn 3,210,000 ......... 4380.880 |...eunniiiiinnnnns foreees (109,800)]...cvvvveeievinnn fonnens (166,618) ... (166,618)........ (G- 1)) R FOUR RN RN, e 0003 ..ovvvnnnnne
SX5E Cal | 4405.17
03/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 03/16/2023 |. 03/14/2024 |............ 607 |....... 2,675,001 ......... 4405.170 |evvenieiiiinnns [ (108,500)]...cevvvenievinnn fonnnns (152,805)( vevvenneen fornnnns (152,805)|......... (1) O RPN PR RN e 0003 ..ovvvnnnnne
SX5E Cal | 4442.29
01/18/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 01/19/2023 |. 01/18/2024 |..........3,126|...... 13,887,988 |......... 4442290 [ooeiiiiiineees | (422,400)|.... P R (590,815)| ... (590,815)|....... (168,415)(. .. e [ 0003 ...
SXBE Cal | 4466.
03/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 03/16/2023 |. 03/14/2024 |..........2,793|...... 12,477,491 (......... 4466.920 |....oovvnnniiiinnn [ (EX7R10)] R R, (598,444) ..oovvvnnnn |eunnnnn (598,444)......... (166,044)[.....ccevvnnnnnns |evnineereniins [ o e 0003 ..ovvennnnns
SX5E Call 4598.05
02/15/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 02/16/2023 |. 02/15/2024 |............ 698 |........ 3,210,002{......... 4598.050 |...cevvveniiiinnn fonnnns (103,200)f... P FEPT (87,087)] ... ... (87,087)..........16, 113 |. .. e [ 0003 ...
SXBE Cal | 4662.
02/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 |. 02/16/2023 |. 02/15/2024 |..........2,676...... 12,477,512]......... 4662.510 |..oveeiiiiiinnn fooeens (333,500)]. ccvveeniiiinnnnns foonens (260,082)] cevvnneeee o (260,032)].......... 73,468 [ | foiins e ST 0003 ..ovevnnnnns
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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)

SX5E Cal | 4670.68 Royal Bank of

06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 | 06/15/2023 |. 06/20/2024 |............ 573 |....... 2,675,001 (........ 4670.680 [....oevvvnniieens fevnnnnnns (WEINE-10)) R A (77,285)] cevvvv [ (77,245)|.......... [ C5E5)  EPTR [ RRRTN e 0003 ..ovvvnnnnne

SX5E Cal | 4673.17

05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/18/2023 |. 05/16/2024 |............ 572 |....... 2,675,000 ......... LUTATR V7 I RN [£:728510[0)) R A (70,020) .evnneeeen o (70,029)f.......... LV 70 T R AR RN e 0003 ..ovvvnnnnne

SX5E Cal | 4691.8

04/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 04/20/2023 |. 04/18/2024 |............ 570 |....... 2,675,000 (......... 4691.800 [c.vvnnivvinnnnns foevennnnn [(C[0R10[0)) R R, (68,809 ..evveeens o (68,809)|.......... 21,691 [ooeiiiiiiinis i [ [ e 0003 ..ovvvnnnnns

SX5E Cal | 4736.16 Royal Bank of

06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 06/15/2023 |. 06/20/2024 |.......... 1,908 [........ 9,439,510 |......... 4736.160 |.oevennreiiiinnnns [ (216,630)[....cceeevennenns |eennnnn (220,236)] -.evvvvnnnn founnnns (220,236).......... [R<THCI0LC)) R AR R R, e 0003 ..ovvvnnnnns

SX5E Cal | 4738.68

05/16/2024 FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/18/2023 |. 05/16/2024 |.. 11,609,500 |. ..4738.683 |.. (291,575)|.. (241,320) e (241,320)..... 50,285 |oevveniiiiiiinnns e T 0003 ..ovvvnnnnne

SXBE Cal| 4757.

04/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 |. 04/20/2023 |. 04/18/2024 12,477,492)......... 4757570 |uevvenniiiinnnnn [ (351,900) ... evvevennnins Jovennns (252, 110)] cevvnneens o (252,110))......... 99,790 |.evvveniiiiiiinns foovviniiiinnn e | ST 0003 ..ovevnnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (231,706,650) (136,380,270 (529,097,543)] XXX (529,097,543) (223,698,073) XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (231,706,650)[ (136,380,270) (529,097,543) XXX (529,097,543) (223,698,073), 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 (231,706,650) (136,380,270 (529,097,543)] XXX (529,097,543) (223,698,073) 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 (231,706,650)[ (136,380,270) (529,097,543) XXX (529,097,543) (223,698,073), 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
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate XXX XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange XXX XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps XXX XXX XXX

Bond Forward 30YR UST Interest

3.625 02/15/53 ........ GLWB Hedge ............. Exhibit 5 ... |Rate........... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 03/15/2023 |. 12/12/2024 |............... 1f...... 50,000,000 .......... 100.539 |oevveiiiiiiins foereeiieceeen e s (1,339,564)] ..ccvvnnnnn fennnn (1,339,564)..... [QIRCICIRTS L)) FOR KPR PR R 301,537 [-—- ...... 0009 ...evvnnnnne

Bond Forward 20YR UST Interest

3.625 02/15/43 ........ GLWB Hedge ............. Exhibit 5 ... |Rate........... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/18/2023 |. 04/19/2024 |............... 1f...... 50,000,000 .......... 100.890 [ovvveeeiieiees Jvreneeeciiis [ e (1,087,577)] ceeeeeenann |oeee (1,087,577)..... (1,087,577 ccvvnneieiinnnns [ e oo 224,371 |—— ... 0009 ...ovvnnnnne

Bond Forward 20YR UST Interest

3.875 05/15/43 ........ GIB Hedge .............. Exhibit 5 ... |Rate........... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/08/2023 |. 06/13/2024 |............... 1f...... 25,000,000 |........... 98.755 |.vvvvniivvinnnns foorviiii e o 17,686 | oovveenennn [ 17,686 |.......... 17,686 |oevveeeeviinnen [ e e 122,230 |-— ...... 0005 ..oovvnnnnns

Bond Forward 20YR UST Interest

3.25 05/15/42 ......... GLWB Hedge ............. Exhibit 5 ... |Rate........... Credit Suisse ..... ES8DKGMJYYYJLN8C3868  |. 07/07/2022 |. 07/11/2023 |............... 1f...... 50,000,000 ........... 97.093 |evveiiiviinis [ e e (3,865, 174)(..euvveeen | (3,865,174)|..... (IR VZY) R R R RN 43,400 |-— ...... 0009 ...evvnnnnne

Bond Forward 20YR UST Interest

3.25 05/15/42 ......... GLWB Hedge ............. Exhibit 5 ... |Rate........... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 07/12/2022 |. 07/12/2023 |............... 1f...... 50,000,000 ........... (LT R IR KRR RN (4,592,045)] .....ccvvn o (4,592,045)....... (4,592,045)].....cuvnnviiiinn foreneeneiiiiinnns feveiiinneeiinns oo 45,330 |-— ...... 0009 ...evvnnnnne

Bond Forward 30YR UST Interest

3.625 05/15/53 ........ GLWB Hedge ............. Exhibit 5 ... |Rate........... JP Morgan ........... 7HBGLXDRUGQFUSRNES7  |. 06/12/2023 |. 06/13/2024 |............... 1f...... 50,000,000 ........... S 7/ R AR KRR AR 504,557 | ceeeerinn [ 504,557 |...uunn.. 504,557 |.eevvnneiiiinnnnn [ e e 244,459 [-— ...... 0009 ...evvnnnnne

Bond Forward 20YR UST Interest

3.25 05/15/42 ......... GLWB Hedge ............. Exhibit 5 ... |Rate........... JP Morgan ........... 7HBGLXDRUGQFUSRNES7  |. 07/13/2022 |. 01/18/2024 |........eevvenn 1 e 50,000,000 |. (3,782, 116)( .eevneecn | (3,732,116)|..... (3,782, 116)[....ccevvvennnnnns .. .185,981 [-—— ...... 0009 ...ovvnnnnne

Bond Forward 30YR UST Interest

2.875 05/15/52 ........ GLWB Hedge ............. Exhibit 5 ... |Rate........... JP Morgan ........... 7HBGLXDRUGQFUSRNES7  |. 07/26/2022 |. 09/19/2023 |............... 1f...... 50,000,000 ........... 98123 |evveiieviinins [ e e (5,303,440)] ..evvvnnnnn fonnnn (5,303,440)..... (ST 0 TRT10)| O RPN R N 17,770 |—— ... 0009 ...ovvnnnnne

Bond Forward 20YR UST Interest

3.25 05/15/42 ......... GLWB Hedge ............. Exhibit 5 ... |Rate........... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 ). 07/26/2022 |. 09/19/2023 |............... 1f..... 50,000,000].......... 100373 [ e foiiins o (7,333,684)] ..ccvvnnnnn fonnnn (7,333,684)..... (7,333,684)]..cvueneiiiinnnns foovirvnninnniiiins foviiiiniiiiininnns foovennnns 234,448 |-— ...... 0009 ...cevnnnnns




STATEMENT AS OF JUNE 30, 2023 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

€17903

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

2.875 05/15/52 ........ GLWB Hedge ............. Exhibit 5 ... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 07/27/2022 |. 09/19/2023 |............... 1f...... 30,000,000 ........... ST KX R IR R R, (4,344, 411) ceevnnn fennnn (4,344, 411),..... (7200 D R KRR PR R, 70,662 [-— ...... 0009 ...ovvnnnnne

Bond Forward 20YR UST

3.625 02/15/43 ........ GLWB Hedge ............. Exhibit 5 ... JP Morgan ........... 7HBGLXDRUGQFUSRNES7  |. 04/18/2023 |. 05/16/2024 |............... 1f...... 50,000,000 .......... 100,979 [ e [ e (1,085,407)(..cuvveecn |nnne (1,085,407)..... (1,085,407)| e 0009 ...evvnnnnne

Bond Forward 30YR UST

3.625 05/15/53 ........ | GLWB Hedge .. Exhibit 5 ... . [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 06/28/2023 |. 10/16/2024 |............oo. 1] 50,000,000 PR PO (260,602)| ... (260,602)....... (260,602). e 0009

Bond Forward 30V Vel ls Fargo Banl

2.875 05/15/52 ........ GLWB Hedge ............. Exhibit 5 ... NA KB1H1DSPRFMYMCUFXTO9  |. 07/07/2022 |. 12/19/2023 |............... 1f...... 50,000,000 e 0009 ...cvvnnnnne

Bond Forward 20YR UST Wells Fargo Bank,

3.25 05/15/42 ......... GIB Hedge ... Exhibit 5 ... C(NAL L KB1H1DSPRFMYMCUFXTO9  |. 07/11/2022 |. 07/12/2023 |........ceeeen 1 fennnns 17,000,000 e 0005

Bond Forward 30YR UST Wells Fargo Banl

3.625 05/15/53 ........ GLWB Hedge ............. Exhibit 5 ... NA KB1H1DSPRFMYMCUFXTO9  |. 06/21/2023 |. 08/22/2024 |............... 1f...... 50,000,000 ........... 82.464 |..evveiiiiiin [ e 65,776 [.eveeeeees oo 65,776 |.......... (ST S FOPRRRUUUR R R 267,856 [-— ...... 0009 ...evvnnnnne

Bond Forward 30YR UST Interest Wells Fargo Bank,

3.625 05/15/53 ........ | GWB Hedge ... .. |Exhibit 5 ... |Rate... N .. KB1H1DSPRFMYMCUFXTO9 . 06/21/2023 |. 08/22/2024 |.... P 1 20,000,000 .. TP . , s 5 . 107,142 [—— ...... 0005 ...
1439999999. Subtotal - Forwards - Hedging Other (38,943,788)] XXX (38,943,788)  (38,943.788) 2,554,879 | XXX XXX
1479999999. Subtotal - Forwards (38,943,788)] XXX (38,943,788 (38,943,788) 2,554,879 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 184,985,549 161,392,464 430,432,046 [ XXX 430,432,046 | 108,603,000 2,554,879 XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 184,985,549 161,392,464 430,432,046 | XXX 430,432,046 | 108,603,000 2,554,879] 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 Q2 2023 met its expectation of effectiveness at 98%

0002 ... .. |Hedge of economic liabilities for Fixed Index Universal Life product. The FIUL S&P 500 Low Volatility hedge effectiveness for Q2 2023 met its expectation of effectiveness at 100%
0003 ... . |Hedge of economic liabilities for Fixed Index Universal Life product. The FIUL Euro Stoxx 50 hedge effectiveness for Q2 2023 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 Q2 2023 met its expectation of effectiveness at 100%

0005 Hedge of GAAP liabilities for Guaranteed Withdrawal Benefit Annuity product. The GWB hedge effectiveness for 02 2023 met its expectation of effectiveness at 93% ...........

0007 ... .. |Hedge of economic liabilities for Fixed Index Universal Life product. The FIUL S&P 500 Prism hedge effectiveness for Q2 2023 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 Q2 2023 met its expectation of effectiveness at 100% ..

0009 Hedge of GAAP liabilities for Guaranteed Lifetime Withdrawal Benefit Annuity product. The GLWB hedge effectiveness for 02 2023 met its expectation of effectiveness at 91% .

0010
0014 ...

Hedge of economic liabilities for Fixed Index Annuity product. The FIA Barclays Trailblazer hedge effectiveness for Q2 2023 met its expectation of effectiveness at 100%
. |Hedge of economic liabilities for Fixed Index Annuity product. The FIA Societe Generale hedge effectiveness for Q2 2023 met its expectation of effectiveness at 100%
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STATEMENT AS OF JUNE 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
Interest Chicago Mercantile
S U I N7 [ 292,500 | 3-Mon SOFR SEP3 ...... GLWB Hedge ............ Exhibit 5 ... |Rate........... .12/20/2023 .[Exchange Inc. ..... SNZ20JLFKBMNNCLQOF39 . |.06/05/2023 .|....... 94.9000 |....... [N CIVV[V N U R R AR R AR (88,538)|........ (88,538)]............ 70,200 {0005 ........cceees]eeeeennns 2,500
The Board of Trade
Interest of the City of
LAV U 573 |........ 57,300,000 | 10YR TNOTES SEP3 .... | GNB/GLWB Hedge ....... Exhibit 5 ... |Rate........... .09/20/2023 .| Chicago, Inc. ..... 549300EX04Q20BFQTQ27  |.05/31/2023 .|..... 114.2500 |..... 112.2700 [.vvvvvvvvvvvininnnnnn oo e Lo e .. (1,136,648)|.... (1,136,648)|........ 1,203,300 [0004/0005 ....... |........ 100,000
The Board of Trade
Interest of the City of
(VS A 809 |[........ 80,900,000 [US T BONDS SEPS ...... GWB/GLWB Hedge ....... Exhibit 5 ... |Rate........... .09/20/2023 .| Chicago, Inc. ..... 549300EX04Q20BFQTQ27  |.06/23/2023 .|..... 127.0000 |..... 126.9100 [.evvvvvveveeiiiinnine o e e e e (78,156))........ (78,156)|........ 3,397,800 [0004/0005 ....... [........ 100,000
Equity Portfolio
Hedge; FIA/FIUL Hedge|D 2-2/Exhibit Chicago Mercantile

ESU3 ..o v, 2,034 ....... 442,970,207 [EMINI S&P SEP3 ... [..ceoeiiiiiiiiiiiiinnnns 5 iiiiiiinns Equity/Index |.09/15/2023 .|Exchange Inc. ..... SNZ20JLFKBMNNCLQOF39 . |.06/28/2023 .|...4,356.4800 |...4,488.2500 [.......ccoovennnn fooeeeiiiiiiiiiiiiines o fooiiiiiiiiiiiiies foviiiiiininnnn, .. 13,484,818 |.... 13,484,818 |....... 22,780,800 [0002/0006/0007 .{.............. 50
1539999999. Subtotal - Long Futures - Hedging Other 12,181,476 12,181,476 27,452,100 XXX XXX
1579999999. Subtotal - Long Futures 12,181,476 [ 12,181,476 27,452,100 XXX XXX

Interest Chicago Mercantile
IS 2 U F 597 |.......... 1,492,500 [3-Mon SOFR SEPS ...... GWB/FIA/FIUL Hedge .. |Exhibit 5 ... |Rate........... .12/20/2023 .[Exchange Inc. ..... SNZ20JLFKBMNNCLQOF39 . |.06/29/2023 .|....... 94.7900 |....... 94.6000 |eeeeeeeiiiiiiiiiiins fereeereiiieeeieeeeees fo e e 287,765 |........ 287,765 |........... 358,200 (0004/0006/0007 .|.......... 2,500
The Board of Trade
Interest of the City of
[TV S A, P 2 2,800,000 [5YR T NOTES SEP3 .... [GLWB Hedge ............ Exhibit 5 ... |Rate........... .09/29/2023 .| Chicago, Inc. ..... 549300EX04Q20BFQTQ27  |.06/08/2023 .|..... 108.6300 |..... 107.0900 |.evvvvveveeenennnnnnn oo e s e e 43,068 |.......... 43,063 |............ 39,200 {0005 ....evnnnnnnnnfennnnne 100,000
Chicago Mercantile
=511 R 1,512 |....... 326,844,848 [EMINI S&P SEP3 ....... GWB/GLWB Hedge ....... Exhibit 5 ... |Equity/Index [.09/15/2023 .[Exchange Inc. ..... SNZ20JLFKBMNNCLQOF39 . |.06/26/2023 .|...4,323.5000 |...4,488.2500 |........evvveemmmnnnn fooveeieiiiiiiiiiiiins fooreiiiiiis fooviiiiiiiiiiiins e, .. (12,466,852)|... (12,466,852)[....... 16,934,400 [0004/0005 ....... |..evveeennnnee 50
Intercontinental
Exchange Holdings,

L P A 813 [........ 86,665,135 | MSCI EAFE SEPS ....... GWB/GLYB Hedge ....... Exhibit 5 ... [Equity/Index |.09/156/2023 .|Inc. ........cce..... 549300R41G1TWPZT5U32 .06/23/2023 .|...2,132.0400 |...2,155.5000 [......ccooeveiiiiiies fooveeiieiiiiiiiiiinns Joveeeiiiiiiiiiine foeeeeeieeeeees fovviiiiiiiiiiiins Joveens (955,940)|........ (955,940)|......... 2,937,940 10004/0005 ....... | eeeveeeneenes 50
1609999999. Subtotal - Short Futures - Hedging Other (13,091,964)|  (13,001,964) 20,269,740 XXX XXX
1649999999. Subtotal - Short Futures (13,091,964)|  (13,091,964) 20,269,740 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other (910,488) (910,488) 47,721,840 XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals (910,488) (910,488) 47,721,840 XXX XXX

Beginning Cumulative Ending

Broker Name

Cash Balance

Cash Change

Cash Balance

464287200 ISHARES-C S&P 500, 3,700 shares

Morgan Stanley & Co. International plc: ....
912833707 US Treasury Strip 60,000,000 par,

Total Net Cash Deposits

Code Description of Hedged Risk(s)
[ Code | 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 Q2 2023 in that the total equity exposure (equity holdings + futures) will be within +/- 10% of the portfolio manager's equity target. The equity target will be between 0 and 90% of the fund's market ValUE. .ii..iiieuiiieiiisiiiuiiieiiiie ittt ettt st sttt e et eete sttt seeeseresarenaaranaes |
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STATEMENT AS OF JUNE 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

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

. | The Equity Hedge Strategy met

its expectation of effectiveness for Q2 2023 in that the total equity exposure (equity holdings + futures) will be within +/- 10% of the portfolio manager's equity target. The equity target will be between 0 and 90% of the fund's market value. ...

... |Hedge of GAAP liabilities for
. |Hedge of GAAP liabilities for

Hedge of economic liabilities

. |Hedge of economic liabilities

Guaranteed Withdrawal Benefit Annuity product. The GWB hedge effectiveness for 02 2023 met its expectation of effectiveness at 93%
Guaranteed Lifetime Withdrawal Benefit Annuity product. The GLWB hedge effectiveness for G2 2023 met its expectation of effectiveness at 92% .
for Fixed Index Annuity product. The FIA hedge effectiveness for 02 2023 met its expectation of effectiveness at 94%
for Fixed Index Universal Life product. The FIUL hedge effectiveness for Q2 2023 met its expectation of effectiveness at 100%
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STATEMENT AS OF JUNE 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 47,721,840 47,721,840
Bank of America, N.A. ... BATYDEB6GKMZO031MB27 . |.... . 67,300,000 |.... . 106,237,239 .. (39,216,016 .... . 106,237,239

Barclays Bank PLC G5GSEF7VJP5170UK5573 . . 59,300,000 |. . 134,464,615 |.. (72,140,363) . .3,024,253 . 134,464,615 .3,024,253 .301,537 |.. .. 301,537
BNP Paribas .... ROMUWSFPUBMPROBKSP83 . |. . 29,447,200 |. 46,300,947 |.. (16,623,480)). 230,266 46,300,947 230,266 . 346,601 |.. .. 346,601
Credit Suisse .. E58DKGMJYYYJLNSC3868 . |.... ... (8,457,219)[.... ....(8,457,219)....

Goldman Sachs International ....
HSBC Bank PLC ..

W22LROWP2 [HZNBB6KS28 .
11E8VN30JCEQV1H4R804 .

I AR

53,560,000 |....
131,160,000 |.

+322,298,608 |..

.. (94,301,494))....
(188,738,000)|.

322,298, 608

(94,391,494)]....
.(188,738,000)|.

.. 88,730

P Morgan ....... . THBGLXDRUGQFUSTRNED7 . [..eveeeees Yerroiiis | Ve [ E .... 504,557 |.. (22,059,661)...cceeeeeiiiiiiieiiiiiiens ... 504,557 +. (22,059,661)]...cvveeeeeiiiiiiee s .1,255,985

Morgan Stanley & Co. International plc . 4PQUHN3JPFGFNF3BB653 . . 22,185,738 | 26,059,724 |.. . (1,157,615)). 2,716,371 26,059,724 ... (1,157,615)]. 2,716,371

Royal Bank of Canada . . ES7IP3U3RHIGC71XBU11 . . 25,440,000 |. 49,277,440 |.. (22,700,813)]. 1,136,627 49,277,440 .. (22,700,813)]. 1,136,627

Societe Generale . . 02RNE8IBXP4ROTDBPU41 . |. .. 3,000,000 |. . 8,887,138 |.. . (5,078,367)). 808,781 . 8,887,138 ... (5,078,367)|.

Truist Bank ....... 1YDOJBGJNYOTBXKCSX06 . |. . 10,857,438 |. 29,437,223 |.. (18,588,044).....vvviieeiiiiiiiieee 29,437,223 .. (18,588,044)]. .
Wells Fargo Bank, N.A. . ._KB1H1DSPRFMYMCUFXTO9 . . 47,450,000 |.... . 129,219,611 .. (79,504,598)).... .2,265,013 |... . 129,219,611 (79,504,59)|.... . . 562,026 .. 562,026
0299999999. Total NAIC 1 Designation 449,690,376 999,087,706 (568,655,660) 12,591,919 999,087,706 (568,655,660) 12,591,919 2,554,879 1,210,164

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

)

g Exchange Traded

0999999999 - Gross Totals 449,690,376 999,087,706 (568,655,660) 12,591,919 999,087,706 (568,655,660) 12,591,919 50,276,718 48,932,004
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 999,087,706 (568,655,660)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2023 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 CusIpP 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 ... 1,649,127 | 3,700 |... 888,290 [covvveies wevennnns

Morgan Stanley & Co. International plc .. 4PQUHN3JPFGFNF3BB653 .. | Treasury .. ... |912833-70-7 SP 0 11/15/31 . 43,200,000 |... .. 60,000,000 |... .. 52,257,966 |....11/15/2031 ...

JP Morgan Chase Bank, THBGLXDRUGQFUS7RNESY .. | Treasury . 1912810-SW-9 ... T 1.875 02/15/41 ... .2,678,228 |... .3,695,700 |... ....3,567,980 |....02/15/2041 ...

JP Morgan Chase Bank, THBGLXDRUGQFUS7RNESY .. [ Treasury .. 912810-TA-6 T 1.75 08/15/41 .9,590,435 .. 13,676,200 .. 13,010,074 |....08/15/2041 ..

JP Morgan Chase Bank, THBGLXDRUGQFUS7RNESY .. | Treasury .. 912810-TC-2 T 2.0 11/15/41 . .1,460,938 .2,000,000 .2,003,136 |....11/15/2041 ..

JP Morgan Chase Bank, THBGLXDRUGQFUS7RNESY .. [ Treasury .. 912810-SZ-2 T 2.0 08/15/51 . .2,327,417 .3,421,100 .3,475,880 |....08/15/2051 ..

JP Morgan Chase Bank, THBGLXDRUGQFUS7RNESY .. | Treasury .. 912810-TB-4 T 1.875 11/15/51 . .4,611,250 7,000,000 .6,448,237 |....11/15/2051 ..

JP Morgan Chase Bank, THEGLXDRUGQFUS7RNESY .. [ Treasury .. 912810-ST-6 T 1.375 11/15/40 . .4,441,020 .6,650, 100 .5,857,314 |....11/15/2040 ..

JP Morgan Chase Bank, THBGLXDRUGQFUS7RNESY .. | Treasury .... 912810-SU-3 T 1.875 02/15/51 ... 991,406 .1,500,000 1,467,727 |....02/15/2051

Credit Suisse .. E58DKGMJYYYJLNBC3868 .. | Money Market Fund .........cccoooviiiiinnniniiiiiinnnnnns 261908-10-7 .. Dreyfus Trsy Agy OM INST 521 ... .9,200,000 |... .9,200,000 |... .9,200,000 |...

0199999999 - Total 80, 149,821 107, 146,800 98,176,604 XXX

Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

Wells Fargo Bank NA .oceueiiiiiiiiiiiiiiiii e KB1H1DSPRFMYMCUFXTO9 .. | Money Market Fund 261908-10-7 ........ Dreyfus Trsy Agy CM INST 521 47,450,000 [ovevniierinnnneenns 47,450,000

Bank of America NA .... ... BATYDEB6GKMZO0031MB27 . |Money Market Fund 261908-10-7 Dreyfus Trsy Agy CM INST 521 ... . 67,300,000 |... .. 67,300,000 |...

Barclays Bank PLC .... G5GSEF7VJPSI70UK5573 .. [ Money Market Fund 261908-10-7 ... |Dreyfus Trsy Agy CM INST 521 ... . 59,300,000 |... .. 59,300,000 |...

BNP Paribas . ROMUWSFPUBMPRO8K5P83 .. | Money Market Fund 261908-10-7 ........ Dreyfus Trsy Agy CM INST 521 ... . 29,447,200 |... .. 29,447,200 |...

Goldman Sachs International . W22LROWP21HZNBB6KS28 .. | Money Market Fund 261908-10-7 ........ Dreyfus Trsy Agy CM INST 521 ... . 53,560,000 |... .. 53,560,000 |...

HSBC Bank USA 11E8VN30JCEQV1H4R804 .. | Money Market Fund 261908-10-7 ........ Dreyfus Trsy Agy CM INST 521 ... 131,150,000 |... . 131,150,000 |...

Morgan Stanley & Co. International plc 4PQUHN3JPFGFNF3BB653 .. | Money Market Fund .. 261908-10-7 Dreyfus Trsy Agy CM INST 521 . 22,185,738 .. 22,185,738

Royal Bank of Canada ES7IP3U3RHIGC71XBU11 .. [ Money Market Fund .. 261908-10-7 Dreyfus Trsy Agy CM INST 521 . 25,440,000 .. 25,440,000

Societe Generale . (02RNE8|BXP4ROTDBPU41 .. | Money Market Fund .. |261908-10-7 Dreyfus Trsy Agy CM INST 521 .3,000,000 .3,000,000

Truist Bank JJKC32MCHIDI 71265206 .. | Treasury . |91282C-BC-4 ... B .375 12/31/25 . 10,857,438 |... .. 12,045,000 |... ... 12/31/2025 ....|.

0299999999 - Total

449,690,376

450,877,938

XXX




STATEMENT AS OF JUNE 30, 2023 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 JUNE 30, 2023 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 ..o St Paul, MN oo o oo e (366,088 -...veeeeeceeeeeeinirces Joeneenn (90,725,295)(.......... 42,888,419 |....... (11,440,323)|..
Wells Fargo Bank ................... Minneapolis, MN ......cocoooee fororn oo formrmenns e (32,476) |- [ 4,928,780 |.......... 14,457,556 |.......... 10,402,016 |..
Bank of New York Mellon ........ Pittsburgh, PA oo foes o oo e o [ 134,660 |............ 4,457,490 |............. (288,332)|..
PNC Bank .. Pittsburgh, PA ... ..7,013,944 |. .. .2,710,835 |..
FHB .o Des Moines, 1A .o fooi i fomeneee e s o oo 168,155 | 2,378,236 |..
0199998. Deposits in ... 4 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 125,591 125,554 125,476
0199999. Totals - Open Depositories XXX | XXX (398,514) (78,522,320) 63,159,966 3,887,908
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 (398,514) (78,522,320) 63,159,966 3,887,908
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(398,514)

(78,522,320)

63,159,966

3,887,908

E13
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STATEMENT AS OF JUNE 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6 7
Book/Adjusted
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value

8
Amount of Interest
Due and Accrued

9

Amount Received

During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

|FEDEHAL HOME LOAN MORTGAGE CORP ... essteeee ettt ettt ettt ettt e oottt e e oottt e e oottt e e e e e ettt e e e eeeetteeeeeeeetteeeeeeeannteeeeeeeansnneeeees | ceeenineees [oaeeeenn. 05/18/2023 ...evvvees | 0.000 |............ 07/24/2023 . | 2,990,503

0819999999

. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 2,990,503

0909999999.

Total - U.S. Special Revenues Bonds 2,990,503

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 2,990,503

18,085

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 2,990,503

261908-10-7 .......

|DREYFUS LSS 1 PP PP PPPPPPPPPPPRN TTPTPPPPT FPPPPPPIoN 06/30/2023 ...vvvvvve forniiiiiiiiii 4.980 |oeeeiiiiiiiiiiins s | 166,330,637

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 165,330,637

8609999999 - Total Cash Equivalents 168,321, 140




SUPPLEMENT FOR THE QUARTER ENDING JUNE 30, 2023 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



SUPPLEMENT FOR THE QUARTER ENDING JUNE 30, 2023 OF THE U.S. BRANCH OF THE MINNESOTA LIFE
INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

NONE

490-4
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