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STATEMENT AS OF SEPTEMBER 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 20,546,372,265 |.......oeverrniieiinine [ 20,546,372,265 |.......... 20,461,058,089
2. Stocks:
2.1 Preferred StOCKS ..ottt e 106,546,320 [....ooeceeeerecceernees oo 106,546,320 |................ 106,205,293
2.2 ComMMON STOCKS .....cooiiiiiiiiiiicice s [eesree e 796,326,663 |........covrverinen 10,153 [ 796,316,510 |............... 916,890, 186
3. Mortgage loans on real estate:
B ISt HENS .o [ 5,480,137,321 [ e 5,480,137,321 |.....c..... 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 49,107,668 |.....cvvveeereiricreriens oo 49,107,668 |................ 48,933,295

18.1
18.2

20.
21.

22.
23.
24.
25.
26.

27.

28.

4.2 Properties held for the production of income (less

4.3 Properties held for sale (less $
ENCUMDBIANCES) ...ttt ettt ettt s sb e be e sbe b ennenaee

... 18,383,508 ), cash equivalents

[ J 65,016,901 ) and short-term

Cash ($

investments ($

Contract loans (including $

Derivatives
Other invested assets

Receivables for securities

Securities lending reinvested collateral assets .
Aggregate write-ins for invested assets

Subtotals, cash and invested assets (Lines 110 11) ....ccooveriiiiiiiniiniienene

Title plants less $

Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection

15.2 Deferred premiums, agents' balances and installments booked but

81,886,143 )

deferred and not yet due (including $

earned but unbilled premiums)

15.3 Accrued retrospective premiums ($

contracts subject to redetermination ($

Reinsurance:

16.1 Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured companies
16.3 Other amounts receivable under reinsurance contracts ..
Amounts receivable relating to uninsured plans
Current federal and foreign income tax recoverable and interest thereon ....
Net deferred tax asset .........
Guaranty funds receivable or on deposit
Electronic data processing equipment and software
Furniture and equipment, including health care delivery assets

(B oo
Net adjustment in assets and liabilities due to foreign exchange rates

Receivables from parent, subsidiaries and affiliates

Health care ($

Aggregate write-ins for other than invested assets

Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (Lines 12 to 25)

From Separate Accounts, Segregated Accounts and Protected Cell

Accounts
Total (Lines 26 and 27)

encumbrances)

.......... 30,330,429,102 |..................9,110,507

charged off (for Title insurers
................................................................. 213,992,504 |..................2, 182,684
................. 98,731,425 |...................... 156,478
................................................................. 71,716,954 |

................................... ) and
................................... ) ceeeeee Jrereeereeee s [
.................................................................... 335,769,547 |ceveieeeeeeeenine

......................................................................... 1,922,571 |
...................................................... 96,330,949 |................. 89,385,631
................................................................. 38,232,420 |................. 38,232,420
................................. 33,788 |
...................................................... 15,769,554 |.oovveieiieiecece

) and other amounts receivable ...... |..ccccoorenne. 24,696,077 |................. 24,696,077
......................................................... 58,422,004 |................. 50,647,098
............................................................... 31,425,196,888 |............... 214,410,895
.......... 28,537,842,187 |.cocvveiveceieeeeiei

59,963,039,075 214,410,895

................. 73,517,893
... 23,458,383 |.

................. 73,517,893

................... 1,922,571
................... 6,945,318

................... 7,774,906
.......... 31,210,785,993

.......... 28,537,842, 187
59,748,628, 180

... 23,458,383 |.

................. 27,942,418
... 39,644,162
................... 2,365,199
................... 9,228,774

.......... 30,414,447 ,878

.......... 28,096,932,500
58,511,380,378

1101.
1102.
1103.
1198.
1199.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 11 from overflow page
Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)

2501.
2502.
2503.
2598.
2599.

Prepaid Expenses
Net Goodwill

Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)

.................................................................................................................... 7,774,906
Miscellaneous Receivables

................. 50,647,098

58,422,004 50,647,098

7,774,906

12,440,677
14,193,104

26,633,781




STATEMENT AS OF SEPTEMBER 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 $ ............ 24,431,173,070 1€SS$ ceevreeerererereeee included in Line 6.3
(including $ oo 6,408,806 MOGCO RESEIVE) .......cueevriiieeieiete ettt bttt sse s s e nenes 24,431,173,070 |.......... 23,576,921,002
2. Aggregate reserve for accident and health contracts (including $ 34,249,419 Modco ReServe) ..........cccoooeevwfovveeeneennnn 203,164,308 |.. 197,630,978
3. Liability for deposit-type contracts (including $  ..cvoveveeeereeerinicicirinne MOACO RESEIVE)........oveveieieeeieiiiieieieieieissiesesenas [reeseeeees 1,613,487,790 |............ 1,705,839,925
4. Contract claims:
3 OSSO PSPPI RTSTTPTI NORRRPN 334,951,340 |...ooovnnene 319,287,052
4.2 Accident and health 100,694,820 |................ 103,529, 169
5. Policyholders’ dividends/refunds to members $ ..........ccccccoviiiiinnnnn.
EETaTe IV 0T Y11 OO NOURRTREPURRRURRONt 6,752 [oeeiiie 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
LY Lo [eTc) OO OT TP TEROTOTTUPTION NOURRRTRRON 1,423,762 |...coovene. 1,278,025
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including Modco) ... [ 1,476,654 |....oocvceee 1,222,316
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. Modco) ......
7. Amount provisionally held for deferred dividend policies not included in LiN€ 6 .........ccccooouiiiiiieniiiieieecee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
[, 47,150 discount; including $  .oeeeveeieceee 46,040 accident and health premiums ...........cccoeeveveees foeeeeeeneneeenens 1,912,030 [ 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 . (41,836,694)|....c.cocennne (20,026,371)
9.3 Other amounts payable on reinsurance, including $ .........cccceveeiieincenne
oY1= TPV VRO 120,326,451 |................ 103,119,246
9.4 INterest MaiNtENANCE RESEIVE ............c.cueueueeieiieeeieeeteteteteeeee et ettt a e e et et e s e s s s esess s et st et esesesesess s esssasesesesessssssesssasssasesesnns [eoesenesasasasneas 8,826,827 |.ccvcveeenee 17,884,067
10. Commissions to agents due or accrued-life and annuity contracts $
[ 982,949 and deposit-type CONtract fUNAS $  woeeeeeriicereiiiiriis et [oeeeeeenanaeeees 11,269,410 |................. 13,803,576
11.  Commissions and expense allowances payable on reinSUranCce @SSUME ..............cceoieveeveueueueuesieeeesssesesesesesssesesssessseseseseas [reeesesenenennes 10,095,275 |.ooeeeee 9,195,777
12.  General expenses due or accrued 120,724,979 |................ 146,754,898
13.  Transfers to Separate Accounts due or accrued (net) (including $  ...ooovoveviciiiices
allowances recognized in reserves, net of reinSUred allOWANCES) ............c.oveueueuruiiiiirieieeeieeeeeeses e s seseeeees [rereeeeeieiene (241,623,585)|.............. (252,346,922)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes ..7,600,845
15.1 Current federal and foreign income taxes, including $ ..............c.cccccceeeveeee.. . ON realized capital gains (I0SSES) .....cccvives foevvrieiieiiiiiiiiiciiiiiiiies [
15.2 Net deferred tax ADIlItY ..ottt ettt e et et e e et et e e et e e e e e e et et [
16, Unearned iNVESIMENT INCOME .........vuiuiueiiiiecieieietet ettt ettt es ettt s e b s ettt s s s et et ese b et et et eseses et s s esesetenennaes [onininienensinsnssseseninss OO0 orvrvisrinieiniisnas 171,496
17.  Amounts withheld or retained by reporting entity as agent or trustee . ..6,107,763 .. 3,032,344
18.  Amounts held for agents' account, including $ .........ccccccceeviicccee. @gents' credit DAIANCES ........cooeeiriiiiieiieieeees oo [
19.  Remittances and itemMS NOt AIOCALEM .............ouiuiuririiieiieieieee ettt sttt [rossnnaneeees 265,402,389 |.....coceennne 57,817,184
20. Net adjustment in assets and liabilities due to fOreign EXChANGE MAES ..............ciuiueuiiiiiiririceeie e sens [reeee et eeeeeeeeee e 48,390
21. Liability for benefits for employees and agents if not included above ... ... 16,224,420 |.. ...80, 186,452
22. Borrowed money $ ..o 170,000,000 and interest thereon $  ..cocveveicccriiiciie et ..170,000,000 |.. . 120,000,000
23. Dividends to stockholders declared and UNPAIA ...........cc.ioiiiiiiiiiieie ettt ettt ebesseesaeesaeesbeesbeesbeens [eeeessesiesseessnesaeesaesiaees [oeseeiaeeiae s e e
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE .........ovveeieieiieteeeeeeeeee ettt sttt et s e e s st s et et e s easss s s st et et esessssass s s sesesesessssasnssseseseses|eeeseneneneannes 370,239,928 |..coovenee 336,157,962
24.02 Reinsurance in unauthorized and certified ($ .......cooeevevrvrnrrscennnns ) COMPANIES ... teteseee s e 4,372,924 ... 3,227,013
24.03 Funds held under reinsurance treaties with unauthorized and certified (§ ............... 100,828,859 ) reinsurers ......... [oecceeceicnne 163,327,433 |....cocvene 240,071,078
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceveeiieienienicceeee
24.06 Liability for amounts held under UNINSUIEd PIANS .........oouiiiiiiiiiiiie ettt be et be e be e s smnesneesnees [ereesae e e s e s snesies oaesiseeeesiee s s e sae e
24.07 FUNAS Neld UNAEI COIMSUIANGE .........coovviviveveteeieieieeeeeteteteteseassesssesesesesesess s et st esesesesessssas st esasesesesesssssesssssesesesessasasssssasases |erenennnnenenas 100,828,859 ..o
24.08 Derivatives ..........cccceeeenne ..327,925,045 |.. ..302,349,392
24.09 Payable for securities ........... ... 12,412,368 |.. ...67,916,382
24.10 Payable fOr SECUMIES IENTING ......o.eiiieieei ettt ettt et e st e s st e ae e b e e aeeeaeeenseeaeeeseeeseenseenseenseeseennees [ooeesaseiaesiaesiaesiaesaesnesnns [oaesisesseesssesaee s e saessaeens
24.11 Capital notes $ .....cceceveveuene and iNtErest tNErEON $ ...o.ocviiiiciciciiiiies et sere s eeeeee et saeeerees |eeeeee et
25. Aggregate write-ins for liabilities ............ccoceoeierirneeeceeee e 165,599,624 6,892,510
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 28,338,659,776 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 28,520,167,102 |.......... 28,075,370,996
28. Total liabilities (Lines 26 and 27) ... . 56,858,826,878 55,226,451,486
29, COMMON CAPILAI SLOCK .......cvvevieieieiieiieietetcteeeee ettt ettt s ettt ettt s et et e st e s e b esessss s s ss et et e s et esess s asssesesesesesssnssssasssesesesesesnnssssssafoeseseseseassnas 5,000,000 |....cocoveneenee 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 surplus funds . (117,000,000) |- eeveeeeeeeeeeeeeieeeeeeens
32, SUIPIUS NOES ...c.ouviiieeieiriec et . 118,000,000 |.. . 118,000,000
33.  Gross paid in and CONHDUIEA SUIPIUS ............c.cveuiuiuiuiiiieiietetetetcecee ettt s s s e sttt esesesess s ss et sesesesesess s ssssesesesesessassssssasna|esesenenensanaes 316,540,267 |......ccccocone 316,540,267
34. Aggregate write-ins for SPECial SUMPIUS UNDS ...........cocooviveieieicececc ettt e s s s s seseseas [eseneenennenenas 48,838,233 |.........co.c.. 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 2,518,422,802 |............ 2,700,265,077
36. Less treasury stock, at cost:
36.1 shares common (value included iN LINE 29 $  ......ciiiiiiiiiiiiiiiies ) e eeiees [t oot
36.2 shares preferred (value included in LiN€ 30 $  ...oco i ) e seeees [t oo
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ ..........cc..... 17,675,085 in Separate Accounts Statement) 2,884,801,302 3,279,928,892
38, Totals Of LINES 29, 30 NG 37 .....uouiiuiieiiieieieeieiset ettt st 2,889,801,302 3,284,928,892
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 59,748,628,180 58,511,380,378
DETAILS OF WRITE-INS
2501. Accrued interest on policy and contract fUNAS/CIAIMS ....ccoiiioiiiiiiiiiciii e [eneeeieeeeeas 7,161,072 |.ooveeeee 7,329,713
2502. Miscellaneous liability ... ..1,024,218 |. 11,717
2503. Cost of Reins Liability ..o ..157,414,334 |.. (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) 165,599,624 6,892,510
3101. Discretionary liabilities on certain indexed [ife POIICIES ..iviioiiiiiiiiiiiece e [ (117,000,000)|....c.cveverererereeeieee
2007 OO UREOU RS
3103.
3198. Summary of remaining write-ins for Line 31 from OVerflow PAge ...........ccuuiiiiiiiiiii i
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) (117,000,000)
3401,  Deferred gain ON FEINSUFANCE ......cciiiiiuiiiieieieii ittt ettt ettt et esebenens [oetetesennnaenas 355,838,233 |..ccvcveee 402,123,548
3402. Deferred tax valuaiton adjUStmEnt ...ttt [erereieieaeas (307,000,000)|.............. (257,000,000)
101 T TSP KR O PR TR PR RSOOSR RTOPPRUPRTRRORRN
3498. Summary of remaining write-ins for Line 34 from OVErfOW PAGE .........oiiiiiiiiiiiiei ettt s sbe e [eree s eae e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 48,838,233 145,123,548




STATEMENT AS OF SEPTEMBER 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 3,119,096,315 |........... 3,568,839,329 |............ 4,024 ,549,142
2. Considerations for supplementary contracts with life contingencies...............cccceovveveieveveveeceeeeeeee e 1,728 | [
3. Netinvestment INCOME ..o 714,612,434 |.. ..703,622,017 |.. ..1,042,604,054
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ... (4,076,688)].. ...(1,816,010)|.. ... (3,968,819)
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveeneeneeecforiiiiiii [ [
6. Commissions and expense allowances on reinSUrance CeAed ..............ovioieveieviverereueeeeeseeeeeseeesesns e 106,217,345 |..coccceeee 299,567,237 |..cocvveee 588,508, 745
7. Reserve adjustments on reiNSUranCe CEAEA ............ccoovoveviveveveveuieiieeeeieieteteseess e es e seseses s s ese e 250,569,312 |............ 2,664,135,140 |.......... 19,485,300,208
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES............c.vrueueueiiieeeieeeiieesesesessssesesese s ssssesesessssssese s ssns [resscieeeeseenas 209,783,524 |.....ccevenee 196,737,335 |..oocunee. 212,449,651
8.2 Charges and fees for deposit-type CONTACES ...........c.ceerieieiereeeeeececceie et [ree e 6,587,997 |..oiiiine 5,127,562 |...ocvevevereene 5,158,738
8.3 Aggregate write-ins for miscellaneous income .. 84,236,068 76,548, 141 95,885,911
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens 4,487,028,035 7,512,760,751 25,450,487,630
10.  DEath DENEFIS ......ooeureeereeiiciciee et | 771,034,225 |................767,063,962 |............... 984,198,860
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ............ccceeeveverereueueeeesens foeseeeseeeeeeeeneeeseseeeeeeeas ... (1,612,645)
12, ANNUILY DENETILS ....iviviiiicicicecececce ettt ettt ettt a st ettt et sesn st esesesesesesesnssenesas e enaeeneeas 327,634,222 |................299, 731,875 |.............. 400,241,419
13. Disability benefits and benefits under accident and health CONtracts ...............ccceeueeeveeeiiievereueeeeeeens oo 95,010,047 |.cocerveenene 97,916,853 |..ccoenvee 124,502,374
14. Coupons, guaranteed annual pure endowments and similar beNEfits ............ccoovveiiiiiiiiiiinnnienescer et
15.  Surrender benefits and withdrawals for life contracts ..................... 1,506,558,051 .. 3,055,723,310 |.. ..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 52,514,533 | 21,333,108 |......coocce.. 39,923,558
18. Payments on supplementary contracts with life CONtINGENCIES .............c.eveueuiiiieieieieieeceeee e e 415,732 | 1,201,883 | 1,709,996
19. Increase in aggregate reserves for life and accident and health contracts 892,255,007 (1,033,459,553) (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 3,645,421,817 |............ 3,209,885,934 |............ 3,413,804,637
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...vvveiiiecte ettt ettt bbb bbb ns bbbt sn s bt s s [ecseeeeenniceas 347,319,452 |...oocneee 389,784,952 |................ 515,113,172
22. Commissions and expense allowances on reinsurance assumed . ...58,508,163 |.. ...54,535,111 |.. ... 12,130,462
23. General insurance expenses and fraternal expenses ................. | S 536,364,811 |..cccceeene 539,264,732 |................ 774,169,291
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeeeveeevereeeeeeeeeee e 77,590,818 |........o...... 74,973,944 |............... 96,776,488
25. Increase in loading on deferred and uncollected Premiums ............cccvcveveveueuciieieeeieieeeeeeese e oo 8,111,885 | 5,005,085 |..coooeurieirnne 6,065,581
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE ...........c.cceeeeevievevereeeeeeeeeee e o (294,913,608)|................ 285,396,487 |............... 368,959,839
27. Aggregate write-ins for deductions .... 250,857,470 2,872,428,417 19,977,631,370
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns 4,629,260,808 7,431,274,661 25,224,650,840
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt (142,232, 773)| v 81,486,090 |.....cccoconv 225,836,790
30. Dividends to policyholders and refunds to members 2,366,706 (19,040,090) (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 (144,599,479)............... 100,526,180 |................ 244,303,935
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. (48,755,429) 56,437,297 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) ..........ccoceveveeeieeeeererenns froccccnne (95,844,050) ....c.cocvencee 44,088,883 |................ 151,279,653
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  ..ooeeenne (23,712,596) (excluding taxes of $  .oeocveeeeeenne (3,491,297)
TrANSTEITEd 10 thE IIMR) ....eveiiicecietrieee ettt ettt es e st a e s e ses st ee s e e es e nnen (108,435,215) (149,580,348) (247,142,338)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et (204,279,265) (105,491,465) (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 (204,279,265)|.............. (105,491,465)|................ (95,862,685)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 19,424,692 ...99,956,550 |.. (423,656,737)).. (351,257,634)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceoeeevevevererereeeeeeeee e e ... 12,458,623 |.. ... (4,046,618)]|.. ..(14,485,515)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ...53,238,925 |.. ..(18,045,388)]|.. ..(38,259,948)
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..(11,350,779)]|.. ... (3,056,966)|.. ..(14,528,998)
42. Change in liability for reinsurance in unauthorized and certified companies ............ ... (1,145,911)|.. ... (1,740,566)|.. ....(173,389)
43. Change in reserve on account of change in valuation basis, (increase) or decrease ...............ooeeeedoeeereeecccns 8,469,676 |.....cooeeereeeeeeeeeeens [
44,  Change in asset VAIUALION FESEIVE .............c.c.cueuruieieeeeeeeeeeeee ettt ss st seseas s s s s s e s esessassas e eeeneeeeeeas (34,081,960 ......ccccvnvne 115,590,726 |.......co.c.c.. 115,434,728
L T O] =Ty T TR I (=T ET U V) (o o1 QT AU AP RO
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. 3,771,392 .1,118,431 1,215,509
47. Other changes in surplus in Separate AcCOUNtS SAtEMENt ...........c.ceviuiiiieierereieeceeeee e | (3,886,419)|.cccvcenne (4,962,111) 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 (104,993,107 [...ecvevencee (4,998,074 (4,998,073)
53. Aggregate write-ins for gains and losses in surplus (213,285,315) 9,265,759 289,298,270
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee (395,127,591) (440,023,008) (118,001, 185)
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,889,801,302 2,962,907,068 3,284 ,928,892
DETAILS OF WRITE-INS
08.301. Miscellaneous administrative and 0ther fEES ..........ooooioiiioiiee e 84,236,068 |................. 76,548 141 oo 95,885,911
08.302. RESEIVE TTANSTEIS ..ottt et a et s e es et e b s eesesnsetesessssesnss [ensessssnssesesesessnnnsesesasns |ooasssnsesesesasnnnassesasasannns [ensesesesanssnseseeeeannananeeen
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) 84,236,068 76,548, 141 95,885,911
2701. Funds Withheld Interest ........ ..576,838 | 440,297 | 626,638
2702. Deferred gain 0N FEINSUIANCE .......c.ooiieiiiieieeeececccc ettt s e ettt nnas 231,314,081 |. ..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 ............ccceeeveeeveviveveveveeeeeeeeeeeees e 250,280,632 |............ 2,661,491,782 |.......... 19,482,324 ,454
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 250,857,470 2,872,428,417 19,977,631,370
5301. Change in liability for Pension Benefits ... |oeeeeieie e [oeseseaesnnas 11,225,864
5302. Change in deferred gain on reinsurance ........ ..(46,285,315)|.. ..163,265,759 |.. ..378,072,406
5303. Change in deferred tax valuation adjustment ... ..(50,000,000)|.. (154,000,000)]|.. (100,000,000)
5398. Summary of remaining write-ins for Line 53 from overflow Page ............ccceevevevevevevevevceeeeeeeeeeee e (117,000,000) |-+ eeeeeereeeeeeeeenreeeeenens [oeeeeseeeeseeesseeeeeeeeeseenas
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (213,285,315) 9,265,759 289,298,270




STATEMENT AS OF SEPTEMBER 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 3,247,706,575 |............ 5,879,166,001 |........... 7,585,756,881
2. NetiNVESIMENT INCOME .......uvuiiiiiiiiieei et [eress e 718,494 878 |....ccooeece. 718,960,726 |............ 1,071,877,293
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 223,596,335 220,773,254 329,203,096
4. TOtal (LINES 110 3) oottt 4,189,797,788 6,818,900,071 8,986,837,270
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 3,092,567,938 |............ 4,312,096,049 |............ 5,441,727,031
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ................. [oeeeevecncne (606,183, 754)|.....ccvnenve. 188,566,409 |......c......... 339,145,408
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.ccueveveueueeieceieiererens oeeeeeencns 1,029,494 ,454 |........... 1,069,706,884 |............ 1,442,903,644
8. Dividends paid t0 POIICYNOIAETS .........c.covcveveeieiiieieeeeee ettt ettt s s s sessan s [esenee e e neen (1,757,487) ... 11,655,310 .o 13,110,512
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvviiin. tax on capital
GAINS (IOSSES) ..evuveiiietiet ettt bbb (30,383,859) (33,465,674) (73,846,015)
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 3,483,737,292 5,548,558,978 7,163,040,580
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 706,060,496 1,270,341,093 1,823,796,690
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 1,368,002,635 2,513,196,044 3,153,097,253
12.2 Stocks .............. 178,430,193 290,794,142 306,975,379
12.3 Mortgage loans ... 339,555,299 455,077,462 623,723,720
L o =T e (= OO OO A O S
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiicircice ettt ennees|oesininennenanes 63,079,013 |............... 116,811,096 |................ 145,115,434
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 (280,367,675) (470,582,200) (592,818,433)
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....ccovoveveveverieiieeeeceeeieteieeees et [oesesinnas 1,668,699,915 |............ 2,905,296,544 |............ 3,636,093,353
13. Cost of investments acquired (long-term only):
T = T T OO RSO 1,497,995,200 |............ 3,256,736,447 |............ 3,976,616, 144
1312 STOCKS ...ttt |eeterne s 84,382,985 |.....cccvnnne 258,198,363 |.....ccvvevne 270,651,785
13.3 MOMGAGE [OBNS .....ueeireiieiriie ittt bbbttt [oesssinensneaes 559,675,000 |........ccc..... 764,555,000 |............ 1,089,480,000
ST o =T e (= OO A O FESU
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciieicei ettt [eesssinessinans 117,077,937 |....covveneee 137,376,467 |............... 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 2,259,131,122 4,416,866 ,277 5,522,067 ,387
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 180,997,281 99,818,854 149,412,139
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (771,428,488) (1,611,388,587) (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 ................cccoveveveeccceren frevereennens (111,685,354)|....cccucvnnee 97,427,972 ... 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 194,481,835 49,436,265 (37,138,510)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceececese ettt s et 32,796,481 146,864,237 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 15and 17) . |..c.c.cccevue. (32,571,511 ... (194,183,257)|............. (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) 165,286,552 141,246,714 197,858,063
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 SEPTEMBER 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
............ 1,469,819,697 |............ 1,683,358,023 |............ 2,256, 103,750
................ 415,755,181 |............... 498,449,889 |...............637,756,240
................. 58,770,7% |................. 58,672,099 |................. 78,920,903
............ 1,053,786,114 |........... 1,030,735,785 |............ 1,370,465, 286
............ 2,609,184,697 |............2,979,386,728 |............ 3,989,484 097
................ 247,418,186 |................249,180,710 |...............331,284 477
................. 58,378,888 |................. 57,314,021 |................. 77,405,314
................. 12,073,537 |................ 13,283,389 |................. 17,448,685
............ 5,925,187,095 |............6,570,380,644 |............8,758,868,752
............ 5,925,187,095 |............6,570,380,644 |............8,758,868,752
................ 131,556,769 |...............296,896,978 |................397,346, 106
6,056,743,864 6,867,277,622 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 SEPTEMBER 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 been granted a permitted accounting practice, effective January 1, 2023, from the Minnesota
Department of Commerce to reflect changes in discretionary liabilities held on certain indexed universal life policies
through surplus instead of through net income as would be required under NAIC SAP. This permitted practice
resulted in a pre-tax increase to net income of $117 million for the period ended September 30, 2023, and had no
impact on the Company's surplus or risk-based capital.

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

F/S F/S
SSAP # Page Line # 09/30/2023 12/31/2022
1. Net Income, Minnesota State basis: $ (204,279,265) | $ (95,862,685)
2.State Prescribed Practices: NONE NONE | NONE - -
3.State Permitted Practices:

Permitted use of modified 1959 ADB Table 51 4 19 $ 727,000 | $ 182,000
4 .State Permitted Practices:

Permitted discretionary liability presentation 51 4 19 $ 117,000,000 | $ -
5. Net Income, NAIC SAP: $ (322,006,265) | $ (96,044,685)
6. Statutory Surplus, Minnesota State basis: $ 2,889,801,302 $ 3,284,928,892
7. State Prescribed Practices: NONE NONE | NONE - -
8. State Permitted Practices:

Permitted use of modified 1959 ADB Table 51 4 37 $ 5,689,000 $ 6,416,000
9. Statutory Surplus, NAIC SAP: $ 2,884,112,302 $ 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 SEPTEMBER 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 $ - $ -8 - $ -
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
l. Total 4th quarter $ - $ - $ - $ -
m. Annual Aggregate Total $ -

7.1



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

(5) Investments (continued)

NOTES TO FINANCIAL STATEMENTS

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
CusIpP 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
553514AL4 4,103,000 3,146,293 956,707 3,146,293 3,146,293 09/30/2023
Total $9,105,626 $ 7,249,293 $ 1,856,333 $ 7,249,293 $ 6,754,506
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 OTTI for non-interest related
declines when a non-recognized interest related impairment remains) as of September 30, 2023:
Less than 12 12 Months or Longer
Aggregate Months
A. Gross Unrealized Losses 565,684,367 35,849,224 529,835,143
B. Fair Value of Securities 3,687,527,421 913,019,897 2,774,507,524
with Unrealized Losses
5. 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
Not applicable

Not applicable

© z £

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% 9323559 | $ 6,432,137 | $ 8,645,092 | $ 6,430,033
(2) LB&SS - AC 1 250,000 - 262,043
(3) Preferred Stock - AC
(4) Preferred Stock - FV

Total 4 4 |$ 9323559 | $ 6,682,137 | $ 8,645,092 | $ 6,692,076

P. Not applicable

Q. Prepayment Penalty and Acceleration Fees

General Account

Separate Account

(1) Number of CUSIPs

5

1

(2) Aggregate amount of in

vestment income | $ (551,531)

$

(47,362)

7.2



STATEMENT AS OF SEPTEMBER 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 $951,973,000 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 -
(d) Excess stock - - -
(e) Aggregate total 16,800,000 16,800,000 )
(f) Actual or estimated borrowing capacity as
determine by the insurer 951,973,000 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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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 1,317,898,000 | 1,530,592,000 170,000,000
2. Current Year General Account Aggregate
Carrying Total
Fair Value Value Borrowing
Total Collateral Pledged 1,317,898,000 | 1,530,592,000 170,000,000
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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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 -

c. FHLB — Prepayment Obligations

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

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

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

A. Defined Benefit Plan

4. Components of net periodic benefit cost

Postretirement Special or Contractual
Pension Benefits Benefits Benefits Per SSAP
No.11
In thousands 2023 2022 2023 2022 2023 2022
a. Service cost $ - $ -1$ 57| $ 147 - _
b. Interest cost 1,570 1,755 136 128 - .
c. Expected return on plan assets (1,341) (1,804) - - _ _
d. Transition asset or obligation - - - -
e. Gains and losses - 1,712 (261) (204) - .
f. Prior service cost or credit - - - (129) - )
g. Gain or loss recognized due to a - - - - ] ]
settlement or curtailment
h. Total net periodic benefit cost $ 229 $ 1663 | $ (68) $ (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 SEPTEMBER 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 September 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 6 $ 140,226 $ 130,003 $ (8,481)

(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 September 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 SEPTEMBER 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
September 30, 2023 (in thousands):

Description Level 1 Level 2 Level 3 Net Asset Total
Value (NAV)
Cash equivalents $ 55083 $ - $ - 3 - $ 55,083
Bonds
Industrial and misc $ - % - $ - $

Common stock:

Industrial and misc $ 297,951 $ 10,962 - $ 308,913
Preferred stocks $ 6,832 $ 22,126 $ _ _ $ 28,958
Derivative assets:
Swaps $ - 8 - $ - 8 - $
Futures - - - - -
Options - 585,082 - - 585,082
Total derivatives $ - $ 585,082 $ - 8 - $ 585,082
Separate account assets $ 5,294,410 $ 23,240,274 $ 3,058 $ - $ 28,537,842
Total assets $ 5,654,276 $ 23,847,482 $ 14,020 $ - $ 29,515,778
Derivative liabilities $ $ (327,925) $ - $ $ (327,925)
Total liabilities $ $ (327,925) $ - $ $ (327,925)
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) 06/30/2023 into level 3 3 net income surplus Purchases Sales Issuances 09/30/2023
Commonstocks $ 11,014  § - $ - $ -8 (52) $ - $ - 3 - $ 10,962
Separate $ 8,588 - - - (772) 3,048 (7,806) $ 3,058
account assets
Total $ 19,602 $ - $ - $ - 3$ (824) $ 3,048 $ (7,806) $ - $ 14,020

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 majority of the Company’s derivative positions are traded in the over-the-counter (OTC) derivative market
and are classified as Level 2. The fair values of most OTC derivatives are determined using discounted cash
flow or third party pricing models. The significant inputs to the pricing models are observable in the market or
can be derived principally from or corroborated by observable market data. Significant inputs that are
observable generally include: interest rates, foreign currency exchange rates, interest rate curves, credit curves
and volatility. However, certain OTC derivatives may rely on inputs that are significant to the estimated fair
value that are not observable in the market or cannot be derived principally from or corroborated by observable
market data. Significant inputs that are unobservable generally include: independent broker quotes and inputs
that are outside the observable portion of the interest rate curve, credit curve, volatility or other relevant market
measure. These unobservable inputs may involve significant management judgment or estimation. In general,
OTC derivatives are compared to an outside broker quote when available and are reviewed in detail through
the Company’s valuation oversight group.
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(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 September 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 $ 17,124,365 $ 20,546,372 $ 176,213 $ 13,803,957 $ 3,144,195 $ - $ -
Common stock 308,913 325,713 297,951 - 10,962 - 16,800
Preferred stock 94,145 106,546 7,533 22,126 64,486
Mortgage loans 4,715,431 5,480,137 - - 4,715,431
Short terms 81,870 81,886 81,870
Cash Equivalents 65,017 65,017 65,017
Surplus Notes 124,661 184,131 - 124,661
Total investments $ 22,514,402 $ 26,789,802 $ 628,584 $ 13,950,744 $ 7,935,074 $ - $ 16,800
Derivative Assets:
Futures & Forward Contracts $ 345 $ 345 $ -3 345 $ - $ - $
Options 585,082 585,082 - 585,082 - -
Total derivatives $ 585,427 $ 585,427 $ - $ 585427 $ - $ - $
Policy loans $ 861,137 $ 817,329 $ - 8 - $ 861,137  $ - $
Separate account assets $ 28,537,842 $ 28,537,842 $ 5,294,410 $ 23,240,374 $ 3,058 $ - $
Total assets $ 52,498,808 $ 56,730,400 $ 5,922,994 $ 37,776,545 $ 8,799,269 $ $ 16,800
Liabilities:
Derivative liabilities: $  (327,925) $ (327,925) $ $ (327,925) $ $ - $
Total liabilities $ (327,925) $ (327,925) $ (327,925) $ $ - $
$
Deferred annuities $ 2,027,053 $ 2,016,980 $ $ $ 2,027,053 $ - $
Annuity certain contracts $ 125,926 $ 133,255 § $ $ 125,926 $ - $
Other fund deposits $ $ $ $ $ $ - $
Supplementary contracts $ 179,573 $ 179,573  § $ $ 179,573 $ - $
without life contingencies
Separate account liabilities $ 24,648,674 $ 24,648,674 $ 5,294,410 $19,351,206 $ 3,058 $ - $
Total liabilities $ 26,653,301 $ 26,650,557 $ 5,294,410 $ 19,023,281 $ 2,335,610 $ - $

D. The following table provides a summary of financial assets with a not practicable carrying value as of September
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
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(21) Other Items

A.
B.

C.

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.

¢ 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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(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 480,386 486,085
Net balance at January 1 137,016 134,563
Incurred related to:

Current year 113,192 142,918

Prior years (16,083) (16,035)
Total incurred 97,109 126,613
Paid related to:

Current year 41,921 56,983

Prior years 56,401 67,177
Total paid 98,322 124,160
Net balance at end of period 135,803 137,016

Plus: reinsurance recoverable 453,596 480,886
Balance at end period $ 589,399 $ 617,902

The liability for unpaid accident and health claim adjustment expenses as of September 30, 2023, and 2022 was
$2,807,000 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) $(16,083,000) and $(16,305,000) as of September 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 $1,459,000 and paid $1,431,000 of claim adjustment expenses in the current year, of which
$854,000 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 SEPTEMBER 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 AGE? .........c.c.ovovcecueieieeeeeceete et eeeee e e e e esaeaet et esesssseae e s et es s s eaetesesenssseaeses et enssssaesesesanssssaesesesensnssassesesansnsnaesasannn 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 el i =g Lo L UV URRURURR
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 Securian Trust Company was sold to a nonaffiliate company during third quarter 2023. ...........cccciiiiiiiiii e
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.....|.. JYES....
Asset Allocation & Management Company, LLC Chicago, IL .... NO..... .NO..... NO.....|... YES....
Securian Asset Management St. Paul, MN .. NO..... WNO..... NO.....|... YES....
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STATEMENT AS OF SEPTEMBER 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 - 8,090,919 Pledged as collateral (excluding FHLB) - 102,668,441 Pledged as
Collateral to FHLB - 1,530,592,136 Other - 174,987 ........ccoiiiiiiiii it
Amount of real estate and mortgages held in other invested assets in Schedule BA: .....
Amount of real estate and mortgages held in short-term investments: ......................

Ves [ X ]

Yes [ X] No[ ]
Yes [ X] No[ ]
Yes[ ] No[ X]
Yes [ X] No[ ]
....................... 3,247,088
Yes [ X] No[ ]

Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... No [ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
$..
Preferred Stock $.
Common Stock . 5. ...470,613,526
Short-Term Investments ...... $.
Mortgage Loans on Real Estate $.
All Other 204,680,485 3. .258,658,770
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 685,384,949 $. ...129,272,296
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........coiiiiiiiiiiieiiieieee et e D ettt B e
Has the reporting entity entered into any hedging transactions reported on SChedule DB? ...........ccuoiiiiiiiiiiieeeeee s Yes[ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state" Yes [ X] No[ 1 NAT[ ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........ccccooceeieiieniiennene
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. ........ccooiiiiiiiii e $

8.1




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 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? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
One Mellon Center, Pittsburgh, PA 15258
800 Nicollet Mall, Minneapolis, MN 55402
801 Walnut St, Des Moines, TA 50309 .......ccoooiiioioeeeeee e

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

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

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

Yes[ 1 No[ X]

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:

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

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?..... Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the

total assets under management aggregate to more than 50% of the reporting entity’s invested assets?. Yes[ 1 No[X]

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

1 2 3 4 5

Investment
Management

Central Registration Agreement

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

109905 Securian Asset Management, Inc 5URRAMPUSELNWBAQJB8T ........

277065 .. Macquarie Asset Management ... | e

111383 Templeton Investment Counsel, LLC ..o | e

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

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

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

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

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............ccccoeiiiiiie Yes[ 1 No[X]

8.2



STATEMENT AS OF SEPTEMBER 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 =Y USSSRSRY B
B B Tt o oY g L= T 1Y o (o= o 1= B
1.13 COMMEICIAI MOTIGAGES ...........vvvvieieieeee ettt ettt ettt et s et et e s e s et et et esese s s s s et e s e b e b e s e se s eses et et et et esesess s st et esesesesesnsn s asesasesesesen SR 5,483,852,478
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 $ 5,483,852,478

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 $ 5,483,852,478

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 32.000 %
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 0.160 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiiiietetceieeeeeteteteteseseaees et e sesesesesessas et et s sesesesesessss s ssesesesesesesens Saeseaeaseseseseseneneeeasesesesenenens 64.000 %
Do you act as a custodian for health SAVINGS GCCOUNES? .............ccueueieieececee et e e ettt eeenssaeae s esenssaetetesesensssesesesesensssnsetesesenssanaenas 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.c.cccooevevunne.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? .......cvvieieiecieteieiieeeeete ettt ettt s s st s s s e b s s s s ss st e st s et et s s s et es 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.ovvecucueeeieeeeceee ettt n s s e s s s nananeesnnas Yes [ ] No [ I NAT ]

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF SEPTEMBER 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 .....[..AA-7771706 . ..01/01/2023 .. [United Bankers Life & Casualty Reinsurance, Inc. .. DE. .C0/G.... .|Unauthor ized...

.. AA-T771706 .

..01/01/2023 ..

United Bankers Life & Casualty Reinsurance, Inc.

.88/G

. |Unauthorized




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

Current Year To Date - Allocated by States and Territories

States, Etc.

Direct Business Only
4 5

©ONOOGOAWN =

92.

93.

94.
95.
96.
97
98.
99.

Alabama ... AL
Alaska ..o AK
Arizona ..... .. AZ

Arkansas ..
California ..
Colorado
Connecticut ..
Delaware
District of Columbia .

Florida .. .. FL
Georgia .. GA
Hawaii .. .. HI
Idaho .... . ID
lllinois ... . IL
Indiana . . IN
lowa ..... - 1A
Kansas . .. KS
Kentucky .....cceeeveiiieieeeeecec KY
Louisiana ........cccooociiiiiiii e LA
Maine .......

Maryland .
Massachusetts ..............cccciiiiiiiis MA
Michigan ..o Mi
Minnesota .

Mississippi

MiSSOUN ...
Montana

Nebraska ..

Nevada ........ .
New Hampshire ...........cccccoiiiiiiiiiiis NH
New Jersey .......ccceeevieiiiiciiieccicccicen NJ
New Mexico . NM

New York ..... . NY
North Carolina .. .NC
North Dakota ND

OhiO ...vvenen
Oklahoma . .. OK
Oregon ......... .. OR

Pennsylvania ...
Rhode Island ....
South Carolina .
South Dakota ...
Tennessee ...

Texas ....... ™>
Utah ..... . uT
Vermont . VT
Virginia ....cooeeeeeeeeeeceeceeee VA
Washington ..........ccccoeeeiiiiiiiiccee WA
West Virginia

Wisconsin ...

WYOMING ..o
American Samoa ........cccceeeeueieiieeiiieeeieenne AS
Guam .....ccceeee. .. GU
Puerto Rico ...... .. PR
U.S. Virgin Islands ............cccocoiiiiiiiiniinns \
Northern Mariana Islands ............................. MP
Canada .....ccccceeevveeennnne .. CAN

Aggregate Other Aliens
Subtotal

Dividends or refunds applied to purchase paid-up
additions and annuities...............cccocci

Dividends or refunds applied to shorten endowment|
or premium paying period............cccccceuueeieeiiinnnns

Premium or annuity considerations waived under
disability or other contract provisions....................

Aggregate or other amounts not allocable by State..|.

Totals (Direct BUSINESS)........cuevereeeriieierrieenieeenne
Plus Reinsurance Assumed.
Totals (All Business)....
Less Reinsurance Cede:
Totals (All Business) less Reinsurance Ceded

Life Contracts 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
.......... 20,751,674 |........... 3,055,868 |.......... 13,010,463 |........... 2,381,420 |.......... 39,199,425 |...............593,355
............ 3,171,948 |...............258,179 |........... 1,036,864 |............2,479,011 |........... 6,946,002 |..................2,488

.......... 13,850, 190
.......... 42,494,885

.......... 48,358,564
109,640,187

.......... 54,968,963
........... 8,539,713

........... 9,758,989
.......... 62,261,365

..... 1,307,529,475
1,903,782,733

...84,515,205 |.
... 6,716,465 |.
. 249,925,279 |.
...46,124,386 |.
...24,682,154 |.
...25,760,690 |.
..... 2,396,916 |.
. 153,596,628 |.
...54,947 810 |.
... 13,772,106 |.
...13,048,036 |.
...79,582,527 |.
...47,580,574 |.
...42,150,758 |.
... 16,949,318 |.

... 4,604,061 |.
...36,171,373 |.

...96,362,329 |.
...20,018,710 |.

...28,016,752 |.
... 16,968,339 |.

...12,303,333 |.
...20,165,473 |.
...51,254,179 |.
...10,315,296 |.
...73,583,457 |.
...20,566,008 |.
...19,045,374 |.
77,077,713 |
... 7,681,421 |
...25,360,072 |.
... 7,635,175 |.
...49,199,068 |.
255 602,797 |.
...25,524,381 |.

.2,574,356,737 |.
.... 636,955,471 |.
..... 3,211,312,208 |.

...8,215,353 |..........42,664,062 |..
....... 26,007,970 |..
192,774,386 |..
.71,694,533 |..
...9,756,990 |..
...5856,921 |..
...1,065,333 |..
.65,994,350 |..
.50,876,950 |..
..1,814,130 |..
..6,174,825 |..
179,146,217 |..
..... 130,365,724 |..
....... 20,905,538 |..
.13,107,298 |..
19,151,928
.......... 27,966,361
eeeeeenn 1,200,473 |
....... 22,500,135 |..
103,350,778
.......... 41,526,927
621,877,481 |..
....... 24,244,146 |..
.......... 57,760,582
............ 1,791,916
.33,569,277 |..
.10,432,342 |..

00 2,870,530 |.......... 1,028,442 |........... 2,048,634 |...

023,997,566 |.......... 4,664,236 |.......... 12,115,770 |...
1,803,944 |. 2,331,294 .1,396,032
396,176 | 844,014

.22,561,770 |..
.11,250,686 |..
.10,135,248 |..
.26,715,543 |..
.. 2,060,806 |..
.32,755,571 |..
.. 1,268,657 |..
...4,795,104 |..
.21,035,182 |..
.30,441,386 |..
102,065,325 |..
.87,468,695 |..

16,351,694 |
1,068,991 |

.. 2,822, o328, 272 | 185,677
s 15 044,173 |...........8,783,890 |.......... 17,774,816 |...
vrnn 6,368,350 |........... 8,727,506 |.......... 18,158,019 |...

... 1,187,333 .
.. 11,569,224 |.
........... 303,045

76,796,674 |
............... 750,196

764448586 |

. 31,326,249 |......coeee 118,649 |...

764,448,586 |........ 348,029,680 |.....2,267,083,2% |...

ceer (2,336, 165)].......... 40,649,942 |..... 1,972,499,211 |...
766,784,741 307,379,738 294,584,085

....... 39,275,657
....... 81,747,179

167,557,359
186,136,548

132,298,930
....... 11,576,365

....... 15,706,595
103,038,937

....... 70,756,889

........ 4,556,389

..3,318,342,473
3,272,531,297

.. 144,346,825 |..
....36,381,793 |..
..508,215,356 |..
.. 130,826,063 |..
....46,598,983 |..
.29,861,928 |..
...5,769,000 |..

....25,902,383 |..
....22,213,442 |..
..288,051,038 |..
.. 196,122,025 |..
....14,080,929 |..
.37,515,869 |..

..9,387,778 |..
....12,183,642 |..

.. 760,418,601 |..
....53,361,346 |..

.70,150,084 |..
.35,844,085 |..

....17,834,603 |..
...21,412,841 |
.. 214,921,835 |..
....30,245,031 |..
.. 141,210,961 |..
....57,999,666 |..
....31,931,074 |..
.. 194,433,261 |..
... 12,144,149 |

.73,239,805 |..

.29,905,063 |..

.95,400,178 |..
.. 442,265,956 |..
.. 119,196,055 |..
SRR 8,698,066 |..

..... 316,663,338

.... 10,664,309 |..
..218,792,426 |..

5,022,473,401 |
..... 668,400,369 |
6.590.873.770 |

14 775 3%
11,320,100
. 4,932,184
14,727,049
. 4,265,086
..830,506
..398, 157
..2,174,69%

........... 2,882,022
........... 6,333,882

(34,084 216)
............... 350,712

131,556,769

58001.
58002.
58003.
58998.

58999.

DETAILS OF WRITE-INS
Other Aliens ...

Summary of remaining write-ins for Line 58 from
overflow page

Totals (Lines 58001 through 58003 plus
58998)(Line 58 above)

1,024,789 |.

21,994 |..

...1,601,085 |..

... 31,786

9401.
9402.
9403.
9498.

9499.

Summary of remaining write-ins for Line 94 from
overflow page
Totals (Lines 9401 through 9403 plus 9498)(Line

94 above)

(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG

2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

11
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STATEMENT AS OF SEPTEMBER 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 Asset Management,

Inc.

Federal Tax ID# 41-1792781

Federal

Ochs, Inc.
Tax ID# 41-1598541

Lowertown Capital, LLC
Federal Tax ID# 47-4991843

74646-9899

Securian Holding Company Canada, Inc.
British Columbia, Canada

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 C:
British Columbia, Canada

74565-5720

anada, Inc.

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

Federal Tax ID# 45-4174567

Marketview Properties IV, LLC

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

Federal Tax ID# 41-1412668

Oakleaf Service Corporation

Allied Solutions, LLC
Federal Tax ID# 35-2125376

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

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

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

Canadian Premier Life Insurance Canadian Premier General Insurance Valeyo Inc. Armour Group Inc. 2602432 Ontario Asset Allocation & Allied Dispatch Soutions, Clauson Dealer Services, Empyrean Insurance
Company Company Canada Canada Ltd. Management Company, LLC Vero, LLG LLC LLC Services, |
Canada Canada Canada 9 pany. Federal Tax ID# 35-2300612 ervices, Inc.

14047-8595-RC0001

14047-8637-RC0001

89776-7729-RC0O00

1

78833-1882-RC0001

78769-4512-RC0001

Federal Tax ID# 36-4418695

Federal Tax ID# 47-1226103

Federal Tax ID# 41-1979087

Federal Tax ID# 20-4986276

Taldon Dealer Services
Inc.
Canada
1498377

Vehicle Armour Inc.

Canada

82872-2710-RC0001

Integrated Warranty
Services Inc.

89189-9098-RC0001

Canada

Premium Services Group

Inc.
Canada

86877-1627-RC001

Canada

VA Insurance Services Inc.

79347-2077-RC0001

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

Auto Club of America,
Corp.
Federal Tax ID# 47-0856127

America, Inc.

Auto Help Line of

Federal Tax ID# 11-2433287

Dominion Automobile
Association (2004) Limited
Canada
85129-2540-RC0002
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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
............................................................................ 41-1972962 .. | .oeeiiiiiis | e | eeiiiieiieeeeeeeee. | SECURIAN VENTURES, INC. e [ MNCL |  NTALLLLLL. [ SECURIAN FINANCIAL GROUP, INC. ............... [Ownership......cccooooiiiiiiiiiinnn. . 100,000 ... | COMPANIES, INC. ..eeeeeeiiiiiiiieeeiiis [ N0 e s
POLICYHOLDERS OF MINNESOTA MUTUAL
........................... TALDON DEALER SERVICES INC. .. L.CAN....)......NIA....... | ARMOUR GROUP INC Ownership .100.000 ... | COMPANIES, INC. .... N0
POLICYHOLDERS OF MI
......................................................................................................................................................... VA INSURANCE SERVICES INC. ......ccoeeriecennnes | .CANL.. o NTALL.. | ARMOUR GROUP INC ..o eeieeeeeee | Ounership.coe i 1 100,000 .. | COMPANIES, INC. .eeveeeiiiiiiiiiciees | N0 s e
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... VALEYO INC. ..eoeiiiiiiiiiieeiiiiieeeeeceieeeeeeee | LCANG L O NTALLLLL.. | SECURIAN CANADA, INC ..ooeeeiiiieeeiiieeeeeeee | Ounership..co el 100,000 .. | COMPANIES, INC. .eevveeeiiiiiiiieiees | N0 s e
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... VEHICLE ARMOUR INC. .....ccevveeeiiiiiieneeeees | CANG L O NTALL L | ARMOUR GROUP INC e | Ounershipu.cccnnlf 100,000 .. ] COMPANIES, INC. ..o | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 35-2300612 .. | .eeeeiiiiiiinn | e | e |VERO, LLC e [ DB DS [ ALLIED SOLUTIONS, LLC ..o [Ownership...eecec 01 293,000 .| COMPANIES, INC. ...eooveiiiiiiiiiiieiiis | N0 4
Asterisk Explanation

...| Non-Controlling Interest held by members of Empryean Management. ...
...| Non-Controlling Interest held by Clauson Holdings, Inc. ......cccc.....
...| Non-Controlling Interests are held by unrelated individuals. ......

.| Non-Controlling Interests are held by unrelated individuals. ......




STATEMENT AS OF SEPTEMBER 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 03
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 3
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 3

o
—

0 3
0 3

o
—

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

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Summary of Operations Line 27

1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  Change in MODCO FEINSUIANCE .....ceiviiriiiiiieieteteieseese st ses sttt s s ese e s s b sesese e s ss s sesesens [oeesnsssesenan 250,280,632 |.....ooeeeeeeeeeeeees [ 19,482,324,454
2705.  Change in MODCO receivable @SSEL ...ttt en[oeesieseseseseseseesesssnesenes [eeneseinnens 2,661,491,782 |
2797. Summary of remaining write-ins for Line 27 from overflow page 250,280,632 2,661,491,782 19,482,324 454
Additional Write-ins for Summary of Operations Line 53
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
5304. Change in discretionary liabilities on certain indexed life policies .....ccccoooooooeecccccececss foorecces (117,000,000 [ el
5397. Summary of remaining write-ins for Line 53 from overflow page (117,000,000)
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STATEMENT AS OF SEPTEMBER 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 2,288,771 |
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 2,074,398 |...coovvne 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 49,107,668 |................ 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) 49,107,668 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 e et e et et e et e et e eeeee e et e et eet e et eeeeereeeeereeeeeerenne feeeeeereeeeaeas 559,675,000 |............ 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 5,483,852,478 |............ 5,263,732,777
12, TOtal VAIUGHON BIIOWANCE ......e.vieeiaieiacieieieia ettt h et h ettt [ooneninaninias (3,715,157 ) |oceee e
13. Subtotal (Line 11 plus Line 12) . 5,480,137,321 |............ 5,263,732,777
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 5,480,137,321 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 ..........c.eueveiiceceeeeie ettt sttt sae e s s s s s aese e s s nssaeeesesasssasassesesansanansnnas [eeesesncaceesens 122,395,702 |.cocvnneee. 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) .............cvcveueveveriieeeieieieseseseseesesssssssesesesesss et ssssesesesesessssesssssssesesesesssnssssssssssesesessnsssns [rereesenenenenens 29,088,020 [ooviiiiiiiin 44,570,256
6. Total gain (loss) on disposals ............. 73,010 | 48,588,048
7. Deduct amounts reCeived ON AISPOSAIS ..............cceueveieiececeeeeeeteeeeeeeeeeeeeseeeaeseeesesessassesesesessassesesesesssssssesssasssssassesasasssassnsnnns oesesssscaeiesens 73,946,882 |........cc.... 150,119,117
8. Deduct amortization of premium and dEPreCIAtION .............ccc.cviviviieueuiiieieee ettt sesesses s sses s seseseananas [oeeeseseeeeeeeaene 7,635,956 |.....ccvvinnnee 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 5,407,105 |.....covenneee 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 1,645,137,073 |............ 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 5,666,361 |....ccveverenne 6,007,684
13. Statement value at end of current period (Line 11 minus Line 12) 1,639,470,712 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 1,616,353,270 |............ 4,358,573,998
3. Accrual of discount ... 14,896,291 |.......c.o..... 12,672,654
4. Unrealized valuation iNCrEASE (AECIEASE) ............ceeviiriieirereieiieesisesesesstessssese st st ssssse st s st sssesese st st sssssesese st sssssesesesassnsnsssesasssns [eessesacaceseen (37,193,178)|.............. (105, 182,267)
5. Total gain (Ioss) on disposals ...........ccccceverirerierereirenns (400,139) [...cvceceenne (61,834,688)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eveuiiiiiieieeeeeeeeeee et ees e e eeeeese e sananansnans |oeeeesesenns 1,580,078,214 |........... 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 21,997,496 |................. 33,402,333
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ...........ccuuiriieieeuemriniietiereiininesseeiessesesteseeses e sesssesessssesssssens [oesesssesesasnsnaees (674,296)|......cccvenve (1,653,862)
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovevriririeueieuiriinirisisieieteieree ettt sesseseseses [oeeeeeeeseeaeneas 22,291,788 |.coeccne 15,859,688
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ................ (3,533,342) [ (265,678)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) . 21,449,245,020 |.......... 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) 21,449,234 867 21,484 153,759
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STATEMENT AS OF SEPTEMBER 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 [ 11,806,749,938 |.............. 404,998,151 |....ccoveeee. 370,045,211 oo 37,864,624 |.......... 11,473,247,821 |......... 11,806,749,938 |.......... 11,879,567,502 |.......... 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 8,115,248,979 |.............. 160,906,999 |........co.c.... 79,006,860 |.....c.c.c.... (30,121,197)f............ 8,150,836,502 |............ 8,115,248,979 |........... 8,167,027,921 |........... 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 586,269,766 |.........coecn... 1,679,693 |..oevrenee 43,928,235 |....coeuene (23,482,178) | cecvcenne 574,263,374 |.....ccune.. 586,269,766 |................ 520,539,046 |................ 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 69,429,591 |.ccoviirn. 2,115,200 |.cvrvinnee 28,220,310 |ccerrirenene 12,100,677 |..ovvveenene 76,627,030 |..cocvvvennee 69,429,591 | 55,425,158 |..oovieennne 67,174,252
5. NAIC B () ittt ettt b et be s [rr e 11,521,046 |.....ooovveiicee 21,012 [ 2,358,677 |.ooeeeccne 140,178 |...ooovve 11,930,738 |.oeeinee 11,521,046 |.....coccveeneee 9,323,559 | 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 6,358,350 (49,013) 6,293,000 6,358,350 6,309,337
7. Total Bonds 20,595,577,670 569,721,055 523,559,293 (3,546,909) 20,293, 198,464 20,595,577,670 20,638,192,523 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 |....ccoovuneene 76,825,000 |....ccoovuneene 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 25,403,714 | oo [ [ (74,891) oo 25,041,675 |.cvvvene 25,403,714 |.cviin 25,328,823 |...cvviirne 24,831,452
TO. NAIC 3 bbbt b b bt bt bbb bbbt b et enes [shee et 2,444 211 | e 440,465 |........ccevenee (59,420) [...vcvrerienne 2,272,568 |.....coccveunee 2,444 211 | 1,944,326 |...ocvevne 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 1,910,883 | e e 45,165 |.cooriiine 1,888,374 |..ccerin 1,910,883 | 1,956,048 |....occvvnnne. 1,578,022
T2, NAIC B ettt bbb bbbttt b e [see s 457,900 [-eveeiceceeieireeeeeeieiees e [ 34,222 | 494,050 |....ooocveenee 457,900 |.ooerercicirene 492,122 | 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 107,041,708 440,465 (54,924) 106,521,666 107,041,708 106,546,319 106,205,293
15. Total Bonds and Preferred Stock 20,702,619,378 569,721,055 523,999,758 (3,601,833) 20,399,720,130 20,702,619,378 20,744,738,842 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:
NAICT $ oo 91,820,257 ; NAIC2 $ oooeveeeeeceeeeeeeeiias ; NAIC 3 $

NAIC4 $§ e i NAICS § ; NAICG $..........




STATEMENT AS OF SEPTEMBER 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 81,886,143 XXX 80,322,566
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 100,897,445 |................. 60,731,970
3. ACCTUAN OF GISCOUNL ...ttt ettt es e e ee e s e e aeseseeeeee e s eseseeee e e s eseeeeee a2 e seseseseeee s anses e e e e e e eanseseeeees s s seseseeessansnsesesesssnsnnn [oeteeesnicicecenes 2,142,286 | 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.c.cueuiiieieteteeeeceeeeeietet et eteae sttt et eseae e s st s esesesesss s s s st et et esessssasssesesesesesssnssssssesesans [oenesensneesesesnaenens (15,239) |-
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueviuiuiieiiiieeteteseteseeee et e tese et esesses s st s sesesesesessssesssssesesesesesssnssssssasesesesesnas [oeseeseseeeaenens 82,048,489 |................ 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) ............ceeuiuruiieeeeiereieeeeeeeeeeieieseseseenas [eeeneneneeeeeas 81,886,143 |.coooceee 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) 81,886,143 60,910,186
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STATEMENT AS OF SEPTEMBER 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) ......c.ccviveiuirereiriisiaetesesssssesesesesssssssesesassssssssesessssssssssesesassssssesesassssssns sesssesessssses 126,226,302
Cost Paid/(Consideration RECEIVEd) 0N AATIIONS ............c.cueviueieieeieceeiceeictetseet et sa et s et ae s e s st s s s s s s s s s s ss et s s e s s s s s e s s esnsesssesnsans | eeesssessees 239,690,401
Unrealized Valuation INCrEASE/(AECIEASE) .............cvvueueuereiieieseseseitsiesesesesssassesesese s ssssesesessssssssesesesssssassssese bbb asses et et s s sns et et esssssessesese s ssnsnsesesesasnanaes estsesesesnsnes 145,724,464
SSAP NO. 108 AUJUSEMENTS ......eiitiitiiteitiit ettt bbb b bbb bbb b A H e E £ E £ E £ £ E £ E £ E £ E e E £ A E e e b e A E e E £ E e E e A E e b e bt e bbbt bbb bbb nne e

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviiiiieieiteteiiieeesete ettt et et st esese st et sesse s e b st ssseseb e b st e e s eb e b s et e et bbbt e ses et et st e et ebe bt assnsnsebesesans eattssietanas (148,955,414)
Considerations received/(Paid) ON tEIMINALIONS .............cceuiiiiiieueteieieeie ettt ettt st se s ss s ses et et s ssses et et ssssssesese bbb s seses et s s s sesesessnsnsesesenanns | taeiesesisnenes 118,498,556
440 17251 o PP PP PP PTPOE
Adjustment to the Book/Adjusted Carrying Value of NEAGEd MM ...........iiiiiiii bbbttt n eateabeaaeseare e e e
Total foreign exchange change in BOOK/AGJUSIEA CAITYING VAIUE ............ouiueueueuiririirisisisteteteiesese sttt tesesese st ses bt sesese s se s s sebesesese e ssssssesesesesannns  febesetasnenens 13,314,146
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .........coovuiuiueiiiiieeieieieiseseseseieissse et sssesesessssanaes ststeesesssnenes 257,501,343
Deduct NONAAMIIEA @SSELS ..........ciiiiiii bbb b b s b e b e e b e s E e e E e e b e E e e h e e R e e R e R e e R e RS E e R e R e R e R e R R e ae s AReeEeereaeee e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cvviuiuiuiiiiiiiieieteiee ittt ettt sttt ss s bbb s sssnses bbb s snsebebesessnns ebebesaeneasees 257,501,343

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI)........c.eiuiiiieiieie ettt ettt et e et e st e eaeeeaeesse e st e s e e s e enseeaseesseemeeeaees Saseesnessseasessaeasaeaaaeannens
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ccoiiiiiiiiiiiiii s e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinUS ..........cccceeiiriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiiieiiie ittt ettt ree s eessiesi e e s e e sa s sae e seabeeaesssesssessaessressresareeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MinuS ............ccccceeeveieece ceveerererenens (12,684,856)
(10,639,655)

3.14 Section 1, Column 18, prior year
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinUS ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiie ittt sttt ettt see s eesseessesse s e e b e s b e s b sa e s soabeesesssesssessaessressreesreeas

Change in amount recognized
3.23 Section 1, Column 19, current year to date MinuS ............cccccceeveieeee ceveerererenens (12,684,856)
3.24 Section 1, Column 19, Prior YEAr PIUS ............cvcvevevieeeeeeesietereresiseseeeies ereeesesserenees (2,045,201)
3.25 SSAP NO. 108 @QJUSIMENTS ........ocvcvevivieieieeeeee ettt teaessae s e <eeseseeaesesesbeseteseneeanaeaes aeeesessesesens (10,639,655) ................ (10,639,655)
10 o) o) =TI (g Lo o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ................ccceueueueieieeeieveieveeeeies s (3,379,101)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt easnns feseseseaenesees (3,379,101)
4.23 SSAP NO. 108 AQJUSIMENES ........oevvierevieeeieeeeeteteteteteseee et eaesetesees feeeteseseeaeaesseseseseseeaeaene eaeaesessesesens (3,379,101)
510 o) o) =TI (g Lo o o 1T UL I L= OO PR
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YA .........oiuiiitieiieti ettt ettt et eeeaeeeaeesh e e eheeehe e b e e abeea bt ea bt eaeeee et eheeeheeebeeabeebeen Seeseeeaseaesaaesaesaeesaeeaaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminatioNs IN PrIOT YA ..ottt e e e e eae e s Sesseesaeeeaeesaessaesaesaeeaee s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt sttt b e e e e e e e e s e e eaeeeaee s Saseesaesaeeaesaesaaesaeesaae e
Deduct total NONAAMIEA @MOUNLS ...t e e e et E e e R e e e oo e oo e SR e e R e £ R e £ Ee £ R e e R e e R e e e e s e e e e e e R e e Re s e e e e e e e e seeeeesaeseeeae s maemseeseeseneessesee e e e e enes

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiuiiiiiii ettt ettt h e bt e sh e she e b e e bt e a bt e e bt ea et eh e e she e eheeebeeabeebeen Seseeeaeesaeasaeeaesaesaaeeaaeas
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 et e S s e s St et s s e e b s e b s et bbb ne s et s nes trebesniesnins 257,501,343

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccoooiiiiiiiiiiiiiiiieis s

TOtal (LINE 1 PIUS LINE 2) ..ottt s e s sttt esesessasans s sesesesesennsnsseneneseninenenes s 257,501,343

Part D, SECHON 1, COIUMN B ...ttt es st s s s s s e s s e e s e s s e e s s s ee e e s e s s e e s e s s s s s es s s et ensesns et ensesanas erebesniesnia 585,426,388

Part D, SECHON 1, COIUMN 7 ....ooiuiiiiiiiiee ettt s e a2 s s s e s st et s s ess et ennsenne fesantesaniaes (327,925,045)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiii ettt ettt st snesnesnesnesiees
Fair Value Check

Part A, Section 1, Column 16 257,501,343

(o=l = TR Y=Tod 1 1) o B N @70 11 '] e TSR

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt sttt s et es et easss s s s sesesesesnnensnsneneneseninenenee e 257,501,343
Part D, SECHON 1, COIUMN G ..ot ceees s esees s e e e e e e s s s sttt senanes eesesssnscnaions 585,426,388

Part D, SECHON 1, COIUMN 10 .....eueuiueeaeiaeeaceeeeeeeeeseeseeseeseeseeseeseeseesee e e eeseseeeesseesees s eeseeseeseeseesee e e e et eesensessessesseeseaseesesnanes sosessensinais (327,925,045)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .oouiiiiiiiiii ettt ettt s sbeesbeenbesnesnesnnneesiees i

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ....uiuuieuieiiieiieiieisetse et sse bbb s s bbbttt eniee | sosessesessensneas 3,232,548
Part B, SECHON 1, COIMN 20 ......cuuiuuieuieiiererseiseeeeessesseeeesees et e s sse st bbbttt bbbt eniee sosessnsinainians 60,548,358
Part D, SECHON 1, COIUMN 12 ..ottt eesees e ees st enne | sesisiesnsinsens 63,780,906
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieee ettt snenesnenens i
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STATEMENT AS OF SEPTEMBER 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 3,249,311,443 |.......... 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 468,756 |....oeeeeeeene 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 3,387,012,869 |........... 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) ..........c.cceuiureiieieierereeeeeeeeeeeie oo [eeeneneneeneeas 65,016,901 |......c...... 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) 65,016,901 202,249,120

S108
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STATEMENT AS OF SEPTEMBER 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 884,274
0199999. Acquired by Purchase 63,008,464 884,274

0399999 Totals

63,008, 464

884,274
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 ..ooooviiriiiiiiiiii e e | e e e L e e e [ [ e 8,689,331 |[..... 14,471,453
...09/30/2022 .. [Direct ..oooooeeriiiiiiiiiiiiiiiii e e [ o 2,074,397 |ooooeeiiiniiis | o (2,074,397) . ceeeeeeiiiiiiines Jooviiiiiiiiiiiiies foeveeeeiieieieeees o o i o 6,413,254 |..... 12,909,218
2,074,397 (2,074,397) 15,102,585 27,380,671
0399999 - Totals 2,074,397 (2,074,397)

15,102,585

27,380,671
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STATEMENT AS OF SEPTEMBER 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
Fort Worth ... .07/06/2023 .. 22,000,000 |...
Westwood ... .08/03/2023 .. 25,500,000 |... .. .
Brook lyn Park .07/11/2023 .. ....3,610,000 |... .. ....6,650,000
Torrance . 08/04/2023 .. ....6,500,000 |... .. 12,200,000
Somerville ... . 07/13/2023 .. ....8,500,000 |... .. 15,000,000
Eldersburg ... . 08/02/2023 .. ....3,630,000 |...
Ellicott City .. . 08/02/2023 .. ....3,865,000 |... .
San Diego .. .09/01/2023 .. .3,000,000 .. 11,700,000
Melville ... . 08/03/2023 .. .7,700,000 .. 17,500,000
Canal Winchester . .08/21/2023 .. .5,000,000 .. 13,720,000
Reynoldsburg .08/21/2023 .. .9,000,000 |... .. 25,540,000
Santa Clara .. . 09/12/2023 .. ....5,200,000 |... .. 11,950,000
High Point ... . 07/28/2023 .. ....4,200,000 |...
Newark . 08/04/2023 ..
Princeton .. . 08/11/2023 ..
Maspeth . 08/29/2023 .. .
Middleburg Heights .. . 08/25/2023 .. .. 11,750,000
Reading . . 09/15/2023 .. .. 59,200,000
Irving ... . 08/02/2023 .. .. 17,120,000
Whippany .08/15/2023 .. .. 25,900,000
Beaver ton . 08/30/2023 .. .9,570,000
Petaluma ... .09/29/2023 .. 5. .. ....9 500,000 |... .. 29,500,000
Sherwood ... .09/07/2023 .. ....6,300,000 |... .. 13,540,000
. 09/15/2023 .. ....7,000,000 |... .. 14,900,000
Livonia .... . 09/26/2023 .. .. 30,000,000 |... .. 59,350,000
2916 Portland . .. coe]s . 09/28/2023 .. K . ....4,000,000 |... .. ....8,550,000
0599999. Mortgages in good standlng CommerC|aI mortgages-all other 264,705,000 624,990,000
0899999. Total Mortgages in good standing 264,705,000 624,990,000
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 264,705,000 624,990,000
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
San Antonio . FR AR RN 09/05/2008 ....09/05/2023
Glen Ellyn .. JUURN PO R 11/17/2011 ....09/29/2023
Portland .... F FRR RN 07/25/2013 ....07/24/2023
Cleveland ... FRN PR RN 08/29/2013 ....07/26/2023
Reston .... RN FOU U RN 11/07/2013 ....09/20/2023
Petaluma .. F R I 10/30/2013 ...09/29/2023

Elficott City wovvvrreeriiiniiiieiiiiiiens foviiiiiiiiinns WD o e o 10/29/2013 ... ...... 08/02/2023 .....|.......... 3,180,682 f....vvveeeiiiiiiies Jovviiiiiiiiiiiiies Joveeiiiiiiiiiiiiies e foeciiiiiii o o 3,088,154 |.......... 3,088,154 |..oovevveiieeiiinn foveieiiiiiiiiiiii o
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STATEMENT AS OF SEPTEMBER 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
1816 .. Eldersburg .. 10/29/2013 ....08/02/2023
2668 .. Allentown ... 04/16/2021 ....08/21/2023
0A01679 . Glen Ellyn .. 01/17/2019 ....09/29/2023
0A01808 . Cleveland . 07/18/2017 ...07/26/2023 ,
0199999. Mortgages closed by repayment 38 693,081 37 141,577 37 141,577
1395 Lo Medley .o 07/20/2005 N O 1,569,587 [.ooeeeiiiiiiiiiiiiins oo feriiiiiiiiiiiiniiees fe e e f e 128,219 | [ e
Opa Locka ... 07/20/2005 . 161,144 ...
Hous ton ... 07/18/2005 ..
Selma .. ... 06/12/2006 ..
Phi ladelphia .. 01/17/2007 ..
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 ... 290,526 |...
Asheville 07/21/2010 ... 156,955 |...
Asheville ... 11/29/2010 ... 139,414 |...
San Diego ... 03/01/2011 .. 67,587 |...
Seattle ... 01/10/2011
Stockton .. 05/16/2011
Austin ... 02/22/2011
Eugene . .03/14/2011 ..
Fletcher .05/19/2011 ..
Kent .... ... 06/15/2011 ..
San Jose ... 12/0172011 ..
Nor th Canton ...08/22/2011 ..
Various 10/19/2011
Glen Ellyn .. 1171772011
Durham 02/06/2012
West Jefferson .. 05/03/2012
Minnetonka 04/11/2012
Albuquerque . 05/14/2012
Midvale ... .05/30/2012 ..
Tal lahassee .09/17/2012 ..
Hendersonville .08/09/2012 ..
Santa Fe .. ... 08/16/2012 ..
Char leston ...10/23/2012 ..
East Moline ... 10/17/2012 JU
Topeka 10/25/2012 B O 4 943,998 |....
Southern Pines ... 09/27/2012 10,076,355 |....
Monrovia .. 11/20/2012
Seattle ... 10/30/2012 B
Kirkland ....ocevvinnnniininiiiiiiiiiinnnnn, 11/05/2012 oo foeeiiiies e i 1 470,026
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STATEMENT AS OF SEPTEMBER 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

Woodburn .. 12/20/2012

Eugene ... 12/20/2012

Indio 12/20/2012

Carrol | ton .12/20/2012 ..

Minneapolis . .11/29/2012 ..

Burnsville 1172972012 ..

Denver 12/27/2012

San Antonio ... 12/21/2012

Culver City ... 04/08/2013

New Hope .. 03/27/2013

Pearland .. 04/23/2013

St Louis Park ..oeeeeeeeeeeeemnnninneeennnn Jeemmneeeeeeen MN e [ 05/28/2013

St. Louis Park ....oeevevvrvvinnnnnnniiinns fevvnnnnneeenen MG [ 09/03/2013

San Jose 06/03/2013

Carol Stream .05/16/2013 ..

Pacifica . .05/01/2013 ..

Tacoma . .06/13/2013 ..

HOUSEON .. e e T e s e 06/03/2013

AnChorage .....veeveveevinvenineenineeninnen Jooneenneennn A e e 08/01/2013

Portland .......ccoeveoeeeeemmmninnneeennes Jeemnneeeeeeee QR e s e 07/25/2013

San Diego wuvvevvvirnvennnieninreninreninees fooneenneenneens CAen e i e 08/08/2013

Hopene 1 oo e VA [ s [ 08/15/2013

Cleveland ........ccevvvenvvriiinninnnnninnn Jovnninnneneene OHeccnns e e s 10/03/2013

HOUSEON . e eeeeeee T [ s e 08/19/2013

Palo Alto ... 07/25/2013

Schertz ... .09/12/2013 ..

El Paso .10/24/2013 ..

Cleveland .08/29/2013 ..

Totowa . .09/26/2013 ..

Reston . 11/07/2013 ..

Petaluma .. 10/30/2013

Ellicott City . 10/29/2013

Eldersburg 10/29/2013

Lakewood .. 11/13/2013

Keizer .... 12/03/2013

Kingwood .. 01/22/2014

Millbrae . .12/16/2013 ..

Asheville ... .05/29/2014 ..

Coconut Creek . .12/09/2013 ..

Miami .. .08/12/2014 ..

Garfield Heights .01/30/2014 ..

Brea .oooeeeeeenieiieeeniieeeeeennneeeeeennns Jeenneeeeeennnes Checec e [ 07/01/2014

AV ) RN . RN [SUUUOURUUURRR AR 07/01/2014

Huntington Beach ........cceeeevvevnnveennens Jooneenneenieees CAeeceeeees o e e 07/01/2014

0774 T ) RN . AR [SRRUUUUURUUURRR RN 07/01/2014

Redands ......eeevvmenieeeeemniieeeeeenne Jeenneeeeeeee CAeccc e [ 07/01/2014

Lake Forest ... 07/01/2014

Camari|lo 07/01/2014

Camarillo ... 07/01/2014

Santee ....... .. 07/01/2014 ..

Sun City lWest . 03/27/2014
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STATEMENT AS OF SEPTEMBER 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

Lynnwood ...
Annapolis ...
Victor ...
Hanover ...
Roseville
Totowa ....
Rockville ...
Silver Spring ....
Silver Spring ....
Silver Spring .

The Woodlands .

Hayward
Woodbr i dge

Chanhassen ..
Bel Air
Edwardsville ..

Cheektowaga .
Tukwila ...
Rochester
New Braunfels .
Greenfield ..
Lewis Center

Mount lake Terrace .
District Heights

Brecksville ...

West Allis .
Wilmington ..
Pasadena

Mesa ....
Pembroke Park .
Pembroke Park .
Pembroke Park .
Brecksville
New Castle
Abingdon
Aliso Viejo
Frisco ....
Various ...
Park City ...
Mauldin
Annapolis ...
San Diego

San Diego ...

04/29/2014
04/17/2014
07/01/2014

05/12/2014
04/01/2014
04/01/2014
04/01/2014
04/29/2014
06/25/2014
09/10/2014
07/15/2014

08/18/2014
09/29/2014
09/25/2014
10/02/2014
12/06/2014
10/29/2014
10/07/2014
12/04/2014

02/05/2015
04/06/2015
02/26/2015
02/17/2015
05/11/2015
03/26/2015

04/14/2015
04/10/2015
04/29/2015
05/18/2015
05/18/2015
05/27/2015
05/19/2015
06/17/2015

06/08/2015

.05/15/2014 ..
.04/10/2014 ..
.05/20/2014 ..

.07/30/2014 ..
.09/09/2014 ..
.09/02/2014 ..

12/15/2014 ..
.02/12/2015 ..
.04/01/2015 ..
A2/17/2014 ..
.01/28/2015 ..

.05/14/2015 ..
.01/23/2015 ..
.01/23/2015 ..
.01/23/2015 ..
.04/29/2015 ..

.. 06/08/2015 ..

. 17,680,704 |.
2,253,423 |.
..866,701 |.
1,887,837 |.

...3,117,534 |....

. 111,075 ...
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STATEMENT AS OF SEPTEMBER 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
Calabasas ... 06/26/2015
San Antonio . 05/27/2015
Issaquah . 06/10/2015
Danville .. ... 07/01/2015 ..
Los Angeles .08/13/2015 ..
Los Angeles . 08/18/2015 ..

Santa Fe Sprlngs 08/13/2015
Grapevine ... 06/11/2015
Sparks 06/16/2015

Livermore ... 07/10/2015
Hood River .. 07/10/2015
Seattle 07/01/2015

06/29/2015
06/29/2015

Greenfield ..
Cudahy

Germantown .07/22/2015 ..
Spokane ... .07/28/2015 ..
Warrenton .. 08/17/2015 .. . 15,384,617 |.

08/10/2015
08/05/2015
07/23/2015
07/29/2015
08/18/2015
09/15/2015
08/27/2015 N R
09/03/2015 [ R 14,534,164 |....
.08/28/2015 .. R 1,703,300 |
.09/17/2015 ..

East Aurora
St. Louis Park ..
Macedonia
Anaheim
Calabasas ...
Fenton
Not tingham ..
Clearwater
Plymouth Township .
Saint Paul

F IO 1,856,910 |....

Madison ... .08/24/2015 ..
Chicago .09/09/2015 ..
Phoenix .08/24/2015 ..

Athens ....
Clearwater ..
Ventura
Boca Raton ..
Kingsport ...

10/01/2015
09/24/2015
12/09/2015
11/19/2015
12/09/2015

Boston .... 11/19/2015

Winona . .12/16/2015 ..
Cedarburg .12/16/2015 ..
Clifton ... .12/03/2015 ..
Rockaway .12/03/2015 ..
Cincinnati .12/15/2015 ..

Shelby
Milwaukee ...
Miami

11/23/2015
JT IR R 12/16/2015
JUT RPN R 12/10/2015

e e 11/24/2015

[ 3,741,534 |....
) I 14,847,393 |....

Wi.

Hol lywood ...

Westwood ... e 01/28/2016
Lynnfield ... 12/16/2015
Addison 12/17/2015
Peoria .... 12/14/2015
Dallas . .12/10/2015 ..

Dallas .... 02/04/2016
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

STATEMENT AS OF SEPTEMBER 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
Littleton ... 01/20/2016
02/18/2016
Des Moines .. 01/14/2016
San Diego ... ... 02/11/2016 ..
Huntington Beach ... 02/01/2016 ..
Addison ... .. 01/21/2016 ..
Wareham ... 02/16/2016
Louisville 02/01/2016
Independence .. 02/24/2016
Madison 02/25/2016
Santa Clara . 04/01/2016 .
Greece .... 06/30/2016 ... 361,556 |...
Muki l'teo . 03/24/2016 ... 86,621 [...
Scottsdale .. 02/23/2016 ... 19,767 |...
Freedom ...... .04/12/2016 .. ..36,852
Jackson Tounship .04/12/2016 .. ..40,547
Erie .... .. 08/11/2016 .. ..33,614
Temecula 06/01/2016
Coeur d‘Alene . 05/11/2016
Brookfield 04/25/2016
Wauwatosa ... 04/25/2016
Wauwatosa ... 04/25/2016
Brookfield .. 04/25/2016
Portland .... 04/01/2016 R IO
Santa Clarita .... 05/06/2016 [l R 4,012,425 |....
Green ........ .05/04/2016 .. . 11,004,425 |.
Brookhaven .06/19/2016 .. 4,703,110
Chardon ... ... 08/11/2016 .. 2,524,668
Chula Vista ... 06/06/2016 .. . 16,528,450 |.
Huntington .. 07/07/2016 .. | . 20,162,725 |.
New Hope 06/01/2016 [l R 1,259,994 |....
Macon 09/01/2016
Kirkland . 05/23/2016
Middle River .. 06/29/2016
Buffalo 06/28/2016
Greenbelt ... 06/30/2016
Pasadena .. ... 09/08/2016 ..
Pembroke Pines .08/22/2016 ..
Lauderhill .. .08/22/2016 ..
Minneapol is . ... 08/15/2016 ..
Brookfield .. .. 10/12/2016 ..
Broadview Heights . 11/10/2016
San Antonio ... 08/19/2016
Hyattsville ... 08/30/2016
HiTIsboro oovvvvvveeviiiiiniiiiiiiiinennns v R e e s 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
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STATEMENT AS OF SEPTEMBER 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
Seattle 10/03/2016 [ R 2,708,281 |.... L 18,317
Catonsville 08/05/2016 ... |eeeevvnens wriieeeees Joeennnn 12,567,199 |.... .. 116,827 |...
Williamsville ... 12/12/2016
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 ..
Depeui ... 11/17/2016
Denver ... 11/22/2016
Austin .... 12/07/2016 R IO
Gilbert ... 11/08/2016 [l R 3,354,414 |....
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 ..
White Marsh ... 01/12/2017 ..
Indianapolis ... 0173072017 ..
Tukwila ... .. 04/06/2017 ..
Spring ... 01/18/2017
Methuen ... 07/06/2017
02/06/2017
03/01/2017
02/01/2017
San Antonio . 04/03/2017
Canton .... .02/23/2017 ..
Austin . .08/09/2017 ..
Delaware .02/13/2017 ..
Webster ... 05/08/2017 ..
Independence .02/03/2017 ..
Kaukauna 02/09/2017
El Cajon .... 03/01/2017
Horseheads .. 02/23/2017
Salem ... 07/06/2017
Parker . 03/23/2017 R IO
San Mateo ... 04/10/2017 [l R 5,635,801 |.... .
Milwaukee ... 05/18/2017 ... 200,935 |...
Milwaukee ... 05/18/2017 .o 112,381 ...
Baltimore ...04/05/2017 .. ..15,183
El Paso ... 07/03/2017 .. 201,752 |...
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STATEMENT AS OF SEPTEMBER 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
05/03/2017
Maple Valley .. 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 06/15/2017
Cutler Ridge 07/18/2017
Richmond .. 05/23/2017
Houston ... 06/12/2017
Sandusky .. 06/29/2017
Norwalk ... 05/25/2017
Rancho Santa Margari ........cceeeeeueveen Jooeeenneenineees CAueceeeeeees e s e 12/01/2017
Cincinnati .. ... 07/27/2017 ..
Vernon ... ... 07/13/2017 ..
Eagle River . .. 08/31/2017 ..
Carrollton .. 07/13/2017
Woodinville . 07/17/2017
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 ..
Dal las .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 . ... 1071172017 ..
. |Louisville ....12/13/2017 ..
. | Sacramento .. ... 10/13/2017 ..
. | Hockessin .. 10/05/2017 ..
10/05/2017
Alsip 09/14/2017
Wil TOWBIOOK veeeeveeeeeeenieeeeeeenes Jemmeeeeeemes e [ s 10/10/2017
Hyattsville voovveevveiiiniiiiniinenes e M e e e 10/17/2017
Highland .....oeeeeiiiieieeeeieeeeceeeen e CAec e s 10/30/2017
San Diego 01/04/2018
Norwalk ... 12/21/2017 s . .
Lutherville-Timonium 12/06/2017 oo ]eveiieeeees e s 10,407,753 ... 127,280 |...
Overland Park . .. 02/01/2018 .. . 86,910

Louisville ..

11/13/2017
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Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Mesa .... 11/02/2017 ...3,849,842 |....
Houston 01/10/2018
Reading 05/01/2018
. | Sacramento ....12/21/2017 ..
.|Vienna . ... 0171172018 ..
St. Louis .. 01/17/2018 ..
Tacoma 12/18/2017 ... 188,400 |...
Newark 12/15/2017 .. 38,081 |...
South EI Monte .. 02/08/2018
Kirkland .... 01/24/2018
Palm Desert . 02/13/2018 JUR RN
Kennesaw .... 03/22/2018 [ IO 43,250,000 |....
Silverton ... 03/12/2018 [ R 5,080,816 |....
Milwaukee ... 01/31/2018
.|St. Peters .04/13/2018 ..
Eugene . .04/02/2018 ..
Sandusky .02/23/2018 ..
Stow 02/28/2018
Nor thbrook 02/27/2018
Nor thbr ook 02/27/2018
San Diego ... 02/15/2018
Morristown .. 03/05/2018
Morristown 03/05/2018
Salt Lake City .. 02/06/2018
Norcross ... 03/29/2018
San Leandr .08/13/2018 ..
Denver . .02/27/2018 ..
Fullerton .02/27/2018 ..
Indian Vells .03/20/2018 ..
Indianapol is .04/30/2018 .. | . 20,019,223 |.
Houston 03/21/2018 [ R 4,710,777 |....
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 ..
Arlington ... 07/02/2018 ..
. |Boulder ... .06/30/2018 .. ..30,159,599 |.
Las Vegas 05/03/2018 oo |eeeennnnnn 3,339,382 ...
Waite Park .. 05/30/2018 JUR R 3,434,692 |....
San Diego ... 05/30/2018 N 19,303,109 |....
Houston 04/20/2018
Riverdale 06/21/2018
Alexandria .. 05/16/2018
Springfield . 05/16/2018
Omaha 07/02/2018
Los Angeles .. 06/21/2018 ..
Freedom ... 05/31/2018
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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 116 148 |...
Laurel .... 08/08/2018 .o 122,254 ...
Miami .. 08/02/2018 .. 68,778 |...
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 . L1 N AU RN 11/30/2018
New York .... 12/06/2018
St. Louis ... 12/07/2018
Martinsville .. 11/14/2018 ...3,135,431 |....
Woodinville . ... 12/10/2018 .. 6,035,553 |.
Edgewood .. ... 11/30/2018 .. . 10,130,722 |.
Owings Mills ....12/19/2018 .. . 10,339,218 |.
San Antonio . ... 07/11/2019 .. 6,295,120 |.
Pasadena .. 12/12/2018 .. . . 19,391,451 |.
Bur | ingame .. 12/14/2018 [ P 9,308,009 |....
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 02/07/2019 . .
Sheffield Village . 02/11/2019 11,423,297 |.... .. 136,358 |...
Portland .. .02/04/2019 .. 6,479,558 |. 113,441
El Paso ... 02/21/2019 17,974,586 |.... .. 245,928 |...
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Lincoln Park .. 02/06/2019
01/31/2019
Barrington .. 01/16/2019
.|San Antonio . .02/21/2019 ..
.| West Hempstead .04/01/2019 ..
. |New Brighton .08/01/2019 ..
Seattle 03/11/2019
Auburn Hills .. 03/15/2019
Rockville 02/27/2019 19,300,000 |....
Falls Church .. 03/28/2019 21,022,076 |....
Fairfax 03/28/2019
Decatur ... 02/28/2019 ...2,635,869 |....
Portland .. 03/14/2019
Algonquin ... 06/25/2019
Studio City . .03/29/2019 ..
Salinas ... .05/01/2019 ..
Cincinnati .03/19/2019 ..
Springfield . 04/22/2019
Louisville .. 05/01/2019
New Castle .. 05/30/2019
Round Rock 07/03/2019
West Chicago .. 05/08/2019
Rocklin ... 06/07/2019
Hanover ... 05/31/2019
Towson .... 06/17/2019
. |Gardena .09/10/2019 ..
. |Buffalo .05/31/2019 ..
Arbutus 07/01/2019 ..
. | Eugene . .07/19/2019 .. . 15,396,871 |.
. |Evans ..... 10/01/2019 .. | . 12,742,401 |.
Miami Gardens . 07/26/2019 [l R 5,043,652 |....
Kissimmee ... 06/28/2019
Pasadena 08/05/2019
Madison 07/31/2019
Williamsville . 07/23/2019
Brecksville ... 09/17/2019
Clearwater .. .10/03/2019 ..
.. | Independence .. .07/30/2019 ..
. | Rehoboth Beach ... 10/08/2019 ..
..|Smyrna ... ... 11/01/2019 ..
.| 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
Azusa .. 11/07/2019 .. .
Tacoma ... 09/18/2019 .. 135 964 |...




ANAVE!

STATEMENT AS OF SEPTEMBER 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
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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 16,353,628 |....
Spring Hill ... 10/24/2019 ...5,423,443 |....
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 {1 A RN 12/05/2019
Des Plaines .....ceeuuvveeeeemmnneeeeemnnns Joemmmneeeeemnes e e et 12/12/2019
....................... 12/02/2019
Central IS1ip woveeemeieeeeemniieeeeeenien Jeemmeeeeeeeen N e s et 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 ..
Capitol Heights . .01/29/2020 ..
Manassas .... .01/29/2020 ..
Des Plaines .01/30/2020 ..
Irving 01/15/2020
Houston 02/14/2020
Sunnyvale ... 02/10/2020
Winston Salem . 02/12/2020
West Berlin ... 02/19/2020
West Berlin 02/19/2020
Sartel | 03/02/2020
. |Franklin . 03/05/2020
.|Cary .... .02/26/2020 ..
Concord ... 02/20/2020
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Brook lyn Park 03/31/2020 .. 14,187 |...
New Castle 03/06/2020
Scotts Valley . 04/03/2020
. | Mur freesboro .04/30/2020 ..
. | Phoenix .04/28/2020 ..
. | Phoenix ... .04/28/2020 ..
San Antonio . 07/29/2020
Kent .... 05/15/2020
Stow ... 05/07/2020
Wichita ... 04/30/2020
Sartell ... 04/30/2020
Brentwood ... 05/26/2020
Tampa 05/18/2020
Philadelphia 05/21/2020
Jupiter ... .06/12/2020 ..
Tulsa .06/04/2020 ..
Salem .05/29/2020 ..
NEWArK ..oeeeeveeeeeeeeeniieeeeeemnieeeeees Jeenneeeeeennne DB e [t 08/10/2020
Mendota Heights ...cevuveevnneenveenineins Jooveenneennd N e [ 08/26/2020
El Paso oeeeeeeeeeeeennieeeeeennieeeeeeen Jeemneeeeeeeees T o s e 08/28/2020
Farmington Hills ....ovvvuivevnniennnienins fooveenneenene Ml [ e 08/25/2020
Bothel | ..oieeeeeieieeeeeeeeeeeeeeeeeeee e WA [ s [ 09/22/2020
Highland ....oovviiiiiiiniiiiiiiienes v N [ 09/10/2020
HOUSEON . e eeeeeee T [ s e 09/15/2020 .
Hazle Township ......ccovvvvviiivivnnnnnnns ovvnnnnneeeen PAe s e el 09/24/2020 24 964,056 |.... .. 451,521 |...
Orchard Park .11/30/2020 .. . 26,822,617 |. 154,618
Seattle ... .09/10/2020 .. ..24,550
Menlo Park .09/08/2020 .. ..32,967
East Amherst .09/01/2020 .. ..19,490
Williamsville . .09/01/2020 .. ..16,284
Lincoln 08/20/2020
Washington ......c.eveeuveenineiniieenieeenn fooeeenieeeieeend D o e [ 09/17/2020
Sterling Heights ...ooovvvvveiiiiiiiiinns v Ml e s 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 ..
Orlinda ...... .09/30/2020 ..
. | Webster Groves 1172472020 ..
. |Gresham ......... .10/22/2020 ..
Lutherville=Timonium .......ccovvuveveees Joemmmnneeeemneee M o s s 10/23/2020
Newark ......ooevvvvvviiinninnnniinniinnnnnes Jevnennnenenen D o 01/15/2021
El Monte .oveeeeeeeeeeeeeeeeeeeeeneeeeee Jeemmeeeeeeenen CAec e s s 10/30/2020
Houston ....ooeevvveeniiiiiiiiiniiciiiinens e T foeeeeeee e s 11/13/2020
Houston ... 11/13/2020
St. Louis Park .. 11/02/2020
San Jose 11/05/2020
Houston ... 11/30/2020
Owasso . .10/09/2020 ..

Dublin ...

11/20/2020




€l'co3

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

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

SCHEDULE B - PART 3

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
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Saint Paul .. 10/30/2020 [l R 7,289,220 |....
Pittsford ... 12/28/2020 oo foreiiiiiis s e 12,117,167 |....
Rochester ... 12/28/2020
Tempe ..... .11/19/2020 ..
San Antonio . 1173072020 ..
New Berlin 01/11/2021 .. .
12/14/2020 163 060 |...
Char lotte ... 11/13/2020 ..... .. 16,785 |...
Marysville .. 12/21/2020 .....
Vista 11/03/2020 .....
Fort Lauderdale . 12/18/2020 .....
11/24/2020 .....

Memphis ... 12/17/2020 .....
Savannah .. 02/02/2021 .....
Miami .. 12/11/2020 ..
Centennial 12/15/2020 .. . 11,800,136 |.
Medford ... .12/15/2020 .. . . 11,816,932 |.
San Jose .. 12/18/2020 [ AP 3,352,152 |....
Laurel 01/25/2021 ...3,655,089 |....
Palo Alto ... 01/14/2021 ...4,810,570 |....
Lancaster ... 01/26/2021 .....
Sauk Rapids . 03/01/2021 .....
Draper .... 03/04/2021 .....
Bellevue .. 03/04/2021 .....
Westerville 01/28/2021 .....
Houston ... .02/10/2021 ..
Van Nuys . .03/29/2021 ..
Ok lahoma City . .01/29/2021 .. . 14,379,889 |.
Norman ... .04/30/2021 .. . 22,824,684 |.
Bel levue .08/30/2021 ..
Larkspur . 03/11/2021
Seattle ... 02/25/2021
Dublin ... 02/11/2021
Los Angeles 03/15/2021
Seattle 02/25/2021
Fairfax 03/29/2021
Silver Spring . .03/29/2021 ..
Reston . .03/29/2021 ..
Alexandria .03/29/2021 ..
Philadelphia .03/23/2021 .. . 12,095,460 |.
Melville . .03/26/2021 .. . . 12,832,528 |.
Fairborn .. 02/26/2021 [ AP 5,629,819 |....
Reynoldsburg 02/26/2021
Cuyahoga Falls .. 02/26/2021
Miamisburg 02/26/2021
Lutherville-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
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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
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Medina .... 04/30/2021 ... 10,288 |...
Dublin ... 05/24/2021 .. 60,810 |...
Shorewood ... 05/03/2021
Allentown .04/16/2021 ..
Toms River .. .04/16/2021 ..
Tal lahassee 08/17/2021 ..
05/19/2021
05/17/2021

Oak Creek ... {1 A RN 05/17/2021
Hartland .......coovmeonneeemmeneecmnnns e W e [t 06/01/2021
North OImsted .......ccouvvvvvrivnninnnnnns Jovnnnenvennen 0o e s 08/16/2021
Spring Lake .....oeeeeemeeiireeemmnineeeeenn Jeemnneeeeeene N e s e 05/03/2021
Vienna ....eeeveevnennnniiniinnneeeinnnnes Jevenneeeeenen OHecenn oo [ 06/01/2021
Columbia 06/15/2021
Fayetteville .06/09/2021 ..
Camp Hill ... 06/07/2021 ..
Edison .... ... 06/18/2021 ..
Waterford .....oovveeerreemmniieeeeemnins Jeemneeeeeeeees Ol e s e 06/29/2021 .
Barrington .......coeviiiiiiiiiiiininnininns e Nde e 05/07/2021 ... 109,958 |...
Cincinnati ...ooeeeeeneiieieeniieeeeeeenien Jeemmeeeeeeen OHe i e e 05/26/2021 ... foeeeeiiiinn cevvninnes foreeeenn 1,260,769 |oeeeeiiieieeee feeeeee e e e e e e e 6,838 |...
San Diego ovvvvvenvirvirnnnnieriininneeens feevnnnneeeeenn CAiccs e e 09/01/2021 .. 36,818 |...
Solana Beach ......uevveeeenenenreeemnnnnes feemmeeeeeeene CAec e e e 09/01/2021
Salem .oeeeiviiiiiiinneiieiineeceeieees v QR e 06/30/2021
Hermitage «....ooeeeeemmenneeeemiieeeeeenn e PAe e e 06/30/2021
Brooklyn Center . 06/30/2021
Lansing ... 08/17/2021 ..
Waukesha .. .07/22/2021 ..
Brownstown Township .06/30/2021 ..
Kalamazoo ... .06/30/2021 ..
Westland . .06/30/2021 ..
Seattle ... 10/12/2021
Brentwood ... 07/20/2021
Costa Mesa .. 08/02/2021
Garland ... 08/03/2021
Houston ... 07/28/2021
La Habra 08/24/2021
Kansas City .08/30/2021 ..
Homestead ... .09/09/2021 ..
Butler Township . .07/2172021 ..
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 .... 10/19/2021
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Chat tanooga . 10/15/2021
Oakville .... 11/10/2021
Santa Rosa .. 12/06/2021
San Jose .. .11/30/2021 ..
Santa Cruz 1173072021 ..
Torrance .. 11/10/2021 ..
Temecula .. 12/03/2021
Murrieta . 12/03/2021
12/16/2021
12/07/2021

Cincinnati .. 12/10/2021
Danville .... 12/15/2021
Nashville ... 03/07/2022
San Jose .. 12/07/2021
Portland .. 1271572021 ..
Wauwatosa J12/15/2021 ..
Albany . .01/28/2022 ..
Salen ... 01/28/2022
Depev ... 03/28/2022
Amherst 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 ..
Mokena ... .01/28/2022 ..
Fishkill . .08/11/2022 ..
Lewisville .. 02/11/2022
Englewood 03/04/2022
Fuquay-Varina . 03/29/2022
Columbus 02/15/2022
Mesa .... 02/15/2022
Glen Burnie . 04/14/2022
Massillon .04/12/2022 ..
Medina .... .04/12/2022 ..
Harrison Township . .04/27/2022 ..
Auburn ... .05/25/2022 ..
Fort Wayne .. .05/11/72022 .. . . 13,617,223 |.
Del Rey Oaks .. 11/01/2022 [ P 4,841,917 |....
Bala Cynwyd ... 05/25/2022
Indianapolis .. 05/25/2022
Amherst 06/28/2022
Depeui ... 06/28/2022 R IO
Melville . 05/27/2022 [ R 9,088,301 |....
Walker .... 07/21/2022 10,353,463 |....
Redwood City .. 11/01/2022 18,470,321 |....
Freemont .. .12/01/2022 .. 9,100,000 |.
San Jose . 12/01/2022 12,200,000 |....
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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
05/26/2022 ) 10,298,314 |....
Wilmington .. 12/01/2022 oo fooeeiiiiiis s e 5,200,000 |....
Temecula ... 06/09/2022 .....|eeeeeeeeeins eeeeiiees [ 12,894,043 |....
Sacramento 11/22/2022 .. . 19,500,000 |.
Clearfield .05/26/2022 .. 3,467,675 |.
Teaneck ... .07/07/2022 .. . . 31,739,962 |.
Palm Harbor . 07/18/2022 JUR R 4,167,488 |....
Napa ... 05/26/2022 R IO 2,963,884 |....
Miami .. 08/11/2022 [ R 33,858,467 |....
Livonia ... 06/23/2022 R IO 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 ......ceeveeviiiiinnniniiniiinnennnns v W e e 01/17/2023
San Antonio . .10/18/2022 ..
Clearwater .. .10/14/2022 ..
Elmwood Park 11/28/2022 ..
Bellevue .. 1172972022 ..
Melbourne ... .10/28/2022 ..
Mount Pleasant .. 11/17/2022
Portland .. 10/31/2022
Newberg ... 12/13/2022
Clackamas ... 12/13/2022
Dal las 11/30/2022 JUR RN . .
Madison ... 11/16/2022 N 18,700,000 |.... .. 224,768 |...
Madison 1171672022 .. . 25,700,000 |. 308,906
Monona . 11/16/2022 .. . 16,000,000 |.
Por tland .12/0172022 .. 2,500,000 |.
Bothel | .12/16/2022 .. . 14,500,000 |.
Compton ... .12/15/2022 ..
Manassas .... 02/17/2023
Gainesville ... 03/30/2023
03/06/2023
Harrisburg .. 03/15/2023
Roslyn 05/25/2023
Glen Head ... 05/10/2023
Bellevue .... 03/30/2023
Frederick ... 05/01/2023
Waxha ....... .05/30/2023 ..
Coconut Creek .... 06/27/2023
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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
Olmsted Falls . 06/15/2023
06/21/2023
New York 06/07/2023
Middleburg Heights .06/23/2023 ..
Carrollton .. .06/31/2023 ..
Baltimore .06/01/2023 ..
Frederick ... 06/16/2023
Frederick ... 06/16/2023
Marietta .... 05/31/2023
Brooklyn Park 07/11/2023
Somerville 07/13/2023
0A01640 .... Eugene 12/17/2013
0A01679 ... Glen Ellyn .. 01/17/2019
0A01735 ... Southern Pines ... 09/24/2015
0A01736 . Monrovia ....... .03/02/2017 ..
0A01771 . St. Louis Park .05/21/2020 ..
0A01808 . Cleveland ... 07/18/2017 ..
0A01812 ... Totona 10/28/2019
0A01833 ... Miami 02/12/2020
0A018%5 ... Cheektowaga . 10/06/2015
0A01954 .... Abingdon 11/30/2022
0A01963 .... Annapol is ... 09/30/2022
0A01994 .... Calabasas ... 08/10/2017
0A02036 .... Addison 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 ..
0B01994 . Calabasas 04/28/2020
0299999 Mortgages W|th partial repayments 4 382 414,662
Fort Worth . 07/06/2023 ....07/10/2028 ....
Westwood . .08/03/2023 .. .08/07/2023
Brooklyn Par .07/11/2028 .. .07/15/2023
San Diego 09/01/2023 ....09/05/2023
High Point .. 07/28/2023 ....08/01/2023 ....
Newark 08/04/2023 0870772023 o[ e [ o e [ [ | 11,000,000 |.
Princeton ... 08/11/2023 08/15/2023 e [ e [ fe e e e 5,250,000 |.
Maspeth ... 08/29/2023 20873072023 i [ e [ o e [ fo | 22,500,000 |.
Middleburg Heights ....oooooeviiiiiiiiiiiis fovnnniiiiiiies e s s v 08/25/2023 0872972023 i [ e [ fo e [ o 5,450,000 |.
Reading ... .09/15/2023 .. .09/19/2023 . 10,000,000 |.
Irving . .08/02/2023 .. .08/04/2023 6,000,000 |.
Whippany .08/15/2023 .. .08/17/2023 5,250,000 |.
Sherwood .09/07/2023 .. .09/08/2023 6,300,000 |.
Lorton .... 09/15/2023 ...09/19/2023 .. 7,000,000 |.
0399999. Mortgages dlsposed 119,560,000 36 925,760
0599999 - Totals 4,421,107,743 156,701,577 118,335, 158
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3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
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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 Partners LP .. ...10/1172019 ... 3 (355,008)]...
Apogem Heritage Fund VI LP .. New York Apogem Capital , LLC . 09/25/2023 .3 5,455,018
Aquiline Technology Growth Fund, LP New York Aquiline Tech Growth Fund, LP ..07/28/2017 1 . 85,937 ... 163,939
..|BGV IV, LP Naarden ...|BGV IV Partners, LLC o|e...04/1472021 ... 1 ...375,000 |... 2,578,359 |...
..|BBH Capital Partners V, LP New York ... ..|BBH Capital Partners V, LP .... .|....12/19/2016 ...|...... 3 ... 159,524 |...
..|BBH Capital Partners VI, LP ... New York ... ..|BBH Private Capital VI, LLC ... . |-...06/18/2021 ... |...... 3 2,828,780 |...
..|Bison Capital Partners IV, LP .... Santa Monica .... ..|Bison Capital Partners IV, LP ... .|....03/15/2013 ...|...... 3 ...333,811 |[...
..|Bison Capital Partners V, LP . | Santa Monica .... ..|Bison Capital Partners V, LP .... .|....09/18/2017 ... |...... 3 ... 137,226 |...
..|Bison Capital Partners VI, LP . Santa Monica . ..|Bison Capital Prtnrs VI GP, LP .|....03/30/2023 ...|...... 3 7,472,400 |...
.. | Century Focused Fund IV, LP .... ..| CCP Focused IV, LP .|....12/06/2016 ...|...... 3 .... 83,571 |...
.|Builders VC Fund I, LP ... San Francisco ... .|Builders VC GP 11, LLC 0271772021 ..l 1 .. 4,825,000 |...
Construct Capital I, LP Chevy Chase .. Construct Capital GP I, LLC Al 1,200,000
Construct Capital 11, LP Chevy Chase Construct Capital GP I, LLC .. 1 4,250,000
CRV Select Fund I1, LP . Carbr idge .. CRV Select Il GP, LP . 1 . 67,500 2,227,500
..| CRV XIX, LP .. | Cambr i dge ..[CRV XIX GP, LP . |-...06/10/2022 ...|...... 1 ...420,000 |... 5,127,500 |...
.|EQT Mid Market Europe, LP ... . [Stockholm .. ...|EQT Mid Mkt Feedr Ltd Prtnrshp .. .|....08/11/2017 ... |...... 3
..|Energy Impact Fund Il LP New York ... ..|Energy Impact Fund 11 GP LLC . |.... 1171072021 ... |...... 1
.. [First Reserve Fund XIV, LP Greenwich ..|First Reserve GP XIV, LP . . |--..08/14/2019 ...|...... 3
..|Genstar Capital Partners X, LP San Francisco ... ..|Genstar Capital X, LP ... 12/13/2021 ... |...... 3
..|Goldner Hawn Fund VIII, LP .. Minneapolis .. ..|Goldner Hawn GP VIII, e 071772028 . 3 -
..|HGGC Fund 1V, LP Palo Alto ..|HGGC Fund IV GP, LP . |-.-.06/25/2020 ...|...... 3 .. 3,920,734 |...
.|Lightyear Fund IV, LP ... New York ... .[Lightyear Fund IV GP, LP .... . 12/12/2016 ... |...... 3 ...270,630 |...
Lightyear Fund V, LP .... New York Lightyear Fund V GP, LP .. 12/17/2020 .3 3,363,082
LS Power Equity Partners IV, LP . New York LS Power Partners IV, LP .... 06/10/2019 .3 1,380,710
Maveron Equity Partners VIII, LP Seattle .. Maveron Gen'l Prtnr VIII, LLC 06/22/2022 a 7,425,000
.. |MPowered Capital Access Fund |, LP Minneapol is MPovered Capt'l Access Fd | GP .. ..04/26/2023 Al 5,089,491
.|Pike Street Capital Partners, LP ...... Seattle ..... Pike Street Capital | GP, LP .. ..12/06/2019 . .3 1,854,538
.|Procuritas Capital Investors VIl (D) AB .. Stockholm .. ...|Procuritas Cap Invs VIl (D) AB .. L|...0772172022 .. ... 3 7,499,778 |...
. |Revelstoke Capital Partners Fund I11, LP .... Denver ..|RCP Fund 111 GP, LLC C|eee 1272972021 L) 3 5,280,359 |...
.. |Revolution Ventures II1, LP Washington . ..|Revolution Ventures GP II1, LP .. .|....10/13/2020 ... |...... 1 4,211,147 |
..|Ridge Ventures V, LP .... San Francisco ... ..|Ridge Ventures V, LLC o |-...06/15/2022 ...|...... 1 ... 8,125,000 |...
..|SPC Partners VII, LP .... San Francisco ... ..|Swander Pace Capital VII, LP .. .|....02/07/2023 ... |...... 3 ... 8,054,183 |...
.| Threshold Ventures 1V, LP Menlo Park .... .| Threshold Vntrs IV GP, LLC .... ....11/08/2022 ... |...... 1 ..8,090,000 |...
TELEO Capital, LP .. El Segundo . TELEO Capital Partners, LLC ..10/14/2020 . .3 2,419,590
Trident IX, LP ... Greenwich Trident Capital IX, LP . 06/24/2022 .3 5,359,702
TWM Life Science Innovation I, SCSp . Munich ... TWM Life Science Mgmt, Ltd. 01/28/2019 Al 3,635,773
TWM Life Science Ventures VI, LP ... Munich TUM Life Science Mgmt, Ltd. 10/10/2005 a
Will Ventures I, LP ............ Boston Will Ventures Il LLC ...... ..04/18/2022 A
.|Wind Point Partners IX-A, LP .. ... |Chicago .. .[Wind Point Partners IX, LP . . o |-.- 1170972020 .. |...... 3 ..(359,29) ...
....................... Wind Point Partners X-A, LP ..i.ciiiuiiiiviniiiniiiinniiinieineenneennnees [CNICAZO tuuniiiiiiiiiiiiiiiiiiisciiecieeaans Wind Point Investors X, LP ii.iiiuiiiiiiiiiiiiiiniiiiniiinnes ...09/15/2022 ... ...... 3. 1,088,424
1999999. Joint Venture Interests - Common Stock - Unaffiliated 18,696, 139 133,934,226
.. | AEA Mezzanine Fund IV, LP . [Stamford ... ..| AEA Mezzanine Management .|....07/23/2018 ...|...... 2 ...502,02 |... 1,958,272 |...
..| AEA Middle Mkt Debt Fd I11, LP .. New York ... ..| AEA Middle Mkt Debt Fd I11 GP ... o|eee12/14/2016 ... 2 ... 139,130 |... 2,213,868 |...
..| AEA Middle Mkt Debt Fd IV, LP . Stanford . ..| AEA Middle Mkt Debt IV GP LP . o |-.-.00/1172019 ... ... 2 146,880 |...
..| AMC V SCA SICAV-RAIF London ... L fAMC V6P S.a.r.l. e, o|-...07/07/2028 ...|...... 2 ...1,826,761 |...
.. | Arrowhead Capital Fund II1, LP ... Greenwich .. ..|Arrowhead Capital Fund 111, LP ... 12/20/2017 ... |...... 2
.|Balance Point Cap Prtnrs V, LP ... Westport ... .|Balance Point Cap Advrs V, LLC . ....12/02/2021 ... |...... 2
....................... BlackRock Globl Infra Fd IV LP ......oocccvvveeeiiiiiineennniiiiinenneeeees [Gre€ONICH oviiiiiiiiiiciiiiiiiee i BGIF IV (GenPar), LLC ...cvvvvvvviiviieniiiiiiiiiiieiiiiiieens fovneeeee s ceeeennn ... 12/16/2022 .. |...... 2
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.|Caltius Partners VI, LP Los Angeles .. .| GPM VI, LP ....06/27/2022 ... 2 ..5,718,039 |...
..08/1172022 .

Churchill Jr Cap Opps Fd Il LP New York . Churchill Jr Cap Opp Il GP LLC 2,589,231

CRG Partners IV, LP ........ Houston .. CRG Partners 1V GP, LP .... ..01/28/2019 . 4,928,317
.| Cyprium Investors V, LP ... Cleveland .. .[Cyprium V Management LLC . .|....08/15/2019 ...|...... 1,011,982 |...
..|Falcon Private Cr Opps VI, LP .... ..|Falcon Private Cr Invmts VI LP .. .|....08/14/2020 ...|...... 3,890,747 |...
..|Falko Regl Aircraft Opps Fd LP .. St Helier .. ...{Falko RAOF GP Limited ... 1271672015 ... ... ... 445,522 |...
..|GCG Investors V, LP Chicago ..|GCG Investors V GP, LLC .. o |---.10/714/2020 ... |...... ... 1,051,627 |...
..|Global PurdEgy Infra Fd 111 LP Greenwich .. ..|GEPIF 111 . |-...04/05/2019 ...|...... ... 1,569,774 |...
..|GMB Mezzanine Capital IV, LP . |Minneapol is .. ..|Lakeside Capital Prtnrs IV LLC .. ....038/27/2019 ... [...... ... 2,000,000 |...
..|Goldpoint Mezz Partners IV, LP .. New York ..|Goldpoint Mezz Prtnrs IV GP LP .. ... 1272172015 ... |...... ... 1,210,914 |...
.|GoldPoint Prtrs Priv Debt V LP .. New York .|GoldPoint Prirs Priv Debt V GP .. ...07/02/2020 ...[...... .. 2,536,654 |...

Gryphon Mezz Partners II, LP .. San Francisco Gryohon Mezz Prtnrs GP |1, LP ... 1,423,039

Midwest Mezzanine Fund V, LP ..
MWL Partnership Capl VII, SCSp
.. |New Canaan Fdg MezzVIl SBIC LP ...
.|OCP Asia Fund IV (US) LP

Midvest Mezz Management V, LLC ..
MWL Partnrshp Capl VII GP Sarl ..
..|New Canaan Fdg Levg MezzVII GP ..
..|OCP Asia Fund IV (GP) Limited ...

Chicago ..
London ...
New Canaan ....

..(624,009)
... 781,427 |...

o |----02/09/2021 ... |......
...01/26/2021 ... |......

I R R O R O R N I I N O N N SIS SR SR )

. Singapore .. . . ... 168,539 |...

..|PA Direct Crdt Opps Fd I1 ... Darien ..| PADCOF |1 GP, LLC o |-.-.05/15/2017 ... ]...... ... 10,542 |...

..|Peninsula Fund VII, LP Detroit .. ..|Peninsula Fd VI Mgmt, LLC . . |....02/13/2020 ... |...... ...467,115 |...
..|Riverside Strateg Capl Fd | LP ... New York o ..|RSCF | Associates, LP eeeciees eeeeeens |22, 10/16/2015 L |l ... 332,513 |... .
....................... Siguler Guff SmBusCrOpFd 3 LP ....c.eevviviiiuveeeneiiiiiineeneeiiinneeeees [BOSEON Lo, Siguler Guff SBCOF 111 GP, LLC ..ovvvvivvveeneiiiiiiennieiiie fovnneenes weveeenn |20 12/2072022 0 fo 20 (450,000) [ feveeiiiiiiiieeiiiies Joveiiieeee...... 7,890,000
2599999. Joint Venture Interests - Other - Unaffiliated 10,427,210 79,541,380

.. | Aegon LIHTC Fund 62, LLC Cedar Rapids . .| Aegon Community Invmts 62, LLC .. . |....04/15/2021 ... .. 1,725,226 ... ... 4,864,160 |...

..|Cinnaire Fnd for Housing LP 38 .. |Lansing ..|Cinnaire-38, Inc . |....11/09/2022 ... ... 8,333,845 |...

.. |RAH Corp Partners Fund 57, LLC ... Great Neck . ..|RAH Associates No. 57 LLC .|....08/12/2021 ... ... 5,726,068 |...

..|RBC Cmnty Invmt Natl Fd 31, LP ... Char lotte .. ..|RBC Tax Cred Equity GP 31, LLC .. o|----12/28/2019 ... ... 3,883,539 |...

. |Red Stone Equity-Fund 84, LP .. .. |New York ... ..|RSEP MM, LLC . |-...04726/2021 ... ... 4,772,763 |...
..]UINC Inst'l Tax Crdt Fd 52, LP . .. |lrvine ... .| INC Managing Partners 52, LLC . ...03/17/2022 ... ... 7,326,480 |...
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 34,906,855
6099999. Total - Unaffiliated 34,624,9% 248,382,461

6199999. Total - Affiliated

6299999 - Totals 34,624,9% 248,382,461
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Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal [ eration | Disposal | Disposal | Disposal
652508-10-8 ... Newstone Capital Partners II, LP .............. Dallas ..oooooeeeieiiiiiiiiiiiiiienss oo TXeweennns Return of Capital, Income ................. ...12/10/2010 ...|....08/04/2023 ...|........ 57,430 |....... (56,778)|..eeeeeenniiiine Joveiiiiiiiiiiine fooeeeeiiiiieeens e [CINAL)) R 57,430 |........ 57,430 |oeeeeiiiiiiiiins oo Lo
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 57,430 (56,778) (56,778) 57,430 57,430
629696-10-7 ..... NYLCAP Mezzanine Partners I11, LP . .. [New York ... Return of Capital, Income ....06/01/2010 ...|....08/15/2023 ...|........ 20,485 (23,252)].cccccceiiiiiens feeniiiiiiiis feveiiiiiiiiiiins e (23,282)]s fereenne 20,485 |........ 20,485 |ooeeeiiiiiiiiies e
91832*-10-3 ..... [VSS Structured Capital II, LP ... |New York . ... NV.........[Return of Capital, Stock Sale .. ...06/01/2009 ...|....07/26/2023 ...|.......108,148 |......(108,148)|......ccvvvveeee Joureereeeeeeeens fooviiiiiiiiiinns founns (108,148)|... 108,148 |....... 461,368 |..vvvvverreninns |oeeenns 363,220 |....... 353,220
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 128,633 (131,400) (131,400) 128,633 481,853 353,220 353,220
Alpha CEE Fund 11, LP .. . |Zurich ... . |Return of Capital ... ....08/24/2007 ...|....07/20/2023 ...|....... 129,576 [......(113,277)|.. (113,277)f... 129,576 |....... 129,576 |...
Amberbrook VII, LLC .. New York . .|Return of Capital ..03/31/2016 . .09/29/2023 .. .. 56,801 .. (44,321)|.. (44,321) 56,801 |. . 56,801 K
Amberbrook VITI, LP ..... New York . .|Return of Capital, Stock Sale ..12/20/2019 . .09/29/2023 .. 2,160 (2,933)|.. . (2,933) .2,160 |. ) ..105,818 |. 105,818
Aquiline Fin'l Srves Fd IV, LP .. . |New York ... ....|ROC, Stock Sale, Income Dist ... ....12/20/2019 ...|....00/29/2023 ...|....... 300,940 |[......(406,578)|.. (406,578)]... 300,940 |....... 310,203 e e 9,263 |...ouuene 9,263
Axiom Asia Priv Cap Fd III, LP .. Singapore .. . | Stock Sale ....10/06/2012 ...|....00/29/2023 ...|. R R 845,684 |....... 845,684 |...
BBH Capital Partners V, LP New York ... .|Return of Capital ... ....12/19/2016 ...|....09/14/2023 ...|.......760,100 |... (1,008,737)|..ccvuveerureen Joerereenneeennns foereeneeeennnenn [ (1,008,737)|eeeeeneinnes [oeeenn. 760,100 |oeu'i 760,100 [oneeeeneenneenn foeveeeeiieeees Joveeeeieeeins
Bison Capital Partners V, LP . | Santa Monica .... .| Income Distribution ... ....09/18/2017 ...|....09/28/2023 ...|.
Charles River Prtnrshp XVI, LP .. Cambr idge ....|Return of Capital ....05/11/2015 ...|....08/23/2023 ...|.
Element Partners I, LP ... Radnor ... ...| Stock Sale ....08/26/2008 ...|....07/13/2023 ...|. .. R FPURNS~J (N LY A PO PO J (N LY R 274,747 |...
Energy Impact Fund Il LP . .. [New York . ....|Return of Capital, Stock Sale .. ....11/10/2021 ...|....08/21/2023 ...|....... 343,799 [......(441,517)|cccccerrciiccccs | [ e (441,517)uceeeeiiiiiiinns | 343,799 | 347,501 [ [l 3,702 | 3,702 |...
EQT Mid Market Europe, LP . | Stockholm . |Return of Capital, Stock Sale ...08/11/2017 ...]....09/29/2023 ...|.......839,908 [... (1,090,750)|.. . ..(1,090,750)|....
EW Heal thcare Ptnrs Acq Fd, LP Woodlands .. .| Other Than Temporary Impairment 02/11/2021 .09/29/2023 .. .602,473 .(602,473)|.. .571,257 .. (1,173,730)
First Reserve Fund XII1, LP Greenwich .. .|Return of Capital ... .07/14/2023 .. .. 33,204 .. (21,315)].. (21,315)
First Reserve Fund XIV, LP . Greenwich .. .| Income Distribution ... .. L09/27/2023 ... ]ueeeeieeieeie feeeeeeeeeiees s e e el A
Genstar Capital Prtnrs IX, LP . San Francisco ... ....|Return of Capital, Stock Sale .. ....09/03/2019 ...|[....09/08/2023 ...|. (282,101 o [ e (282,101) T 396,518 |....... 396,518 [.oeevueinnnnnn
Genstar Cap'l Prtnrs VIII, LP ... San Francisco ... .| Stock Sale ... ....10/16/2017 ...|....07/10/2023 ...|. . I P 357,299 |....... 357,299 |...
Goldpoint Ptnrs Co-Invmt VI LP .. New York ...|Transfer ....02/26/2018 ...|....00/29/2023 ...|. ,405,673 |... .. (5,405,673)|... .... 5,405,673 |.... 5,405,673 |...
Gryphon Her i tage Partners, LP . . | San Francisco ... .| Stock Sale ....12/15/2020 ...|....08/04/2023 ...|.
HGGC Fund 11, LP Palo Alto .| Income Distribution ... ....01/27/2015 ...|....08/22/2023 ...|.
HGGC Fund [11, LP .. Palo Alto ...| Income Distribution ....07/28/2017 ...|....08/24/2023 ...|.
HGGC Fund IV, LP ... .. |Palo Alto .|Return of Capital, Stock Sale .. ....06/25/2020 ...|....07/28/2023 ...|........ 38,208 [.......(50,167)|cccveerereeeencs Jooeereeineeeeies [ [ (50,167)... RV 38,208
Lightyear Fund IV, LP .. . |New York ... .|Return of Capital, Income . ....12/12/2016 ...|....09/08/2023 ...|.... 1,808,465 |... ..(3,987,886)|... . |-... 1,808,465
Lightyear Fund V, LP .... New York . .| Income Distribution ...... ....12/17/2020 . L07/21/2023 o feeeieiieeanns .
LS Power Equity Prtnrs [11, LP New York . .|Return of Capital, Income . ....07/11/2014 . .09/01/2023 .. . 125,236 .(353,728)|.. .. 125,236 |.
LS Power Equity Prtnrs IV, LP New York . .|Return of Capital, Income . ....06/10/2019 . .09/29/2023 .. .2711,122 .(451,784)].. .211,122 ). e |
New Leaf Ventures II, LP . |New York ... ...| Stock Sale ....04/08/2008 ...|....00/28/2023 ...|. .. v e e e 154,163 |....... 154,163 |...
PA Co-Investment Fund 111, LP . . |Darien ... .|Return of Capital, ....07/30/2018 ...|....00/12/2023 ...|....... 169,427 |...... (304,880)+cvvvveeeeeenens Joereeeeeeeeeeens fooviiiiii o (304,880)]... JUUT 169,427 PR SO 426,606 |....... 426,606 |...
Partech Int'l Vntrs VI, FCPR .. . |Paris .... . |Return of Capital ....08/01/2013 ...|....07/26/2023 ...|.......699,340 [... (1,260,311)|.. .. (1,260,311)|... R R 699,340
Revelstoke Cap Ptnrs Fd [11 LP .. Denver ...|Return of Capital, ....12/29/2021 ...|....08/22/2023 ...|. .
Revolution Growth I1, LP Washington .... .| Stock Sale ....01/19/2012 ...|....07/24/2023 ...|. oo e [ e | e [ e 245,920 |...
Revolution Growth II1, LP ... . [ Washington ....|Return of Capital, ....10/21/2015 ...|....08/17/2023 ...|. ,058,528 |... ... 1,327,110 |...
SPC Partners V, LP . |San Francisco ... ...|Stock Sale ....03/15/2013 ...|....09/12/2023 ...|.
SPC Partners VI, LP San Francisco ... .|Return of Capital ....11/16/2017 ...|....09/12/2023 ...|.
SPC Partners VII, LP . San Francisco .|Return of Capital, Income . ....02/07/2023 . .07/27/2023 .. eee e e e s e
Stone Arch Capital I11, LP Minneapol is .|Return of Capital, Income . ...09/08/2015 . .08/31/2023 .. .. 54,39 |...(1,138,888)].. ..(1,138,888) . 154,827
Threshold Ventures |, LP . Menlo Park . .|Return of Capital ... .09/29/2023 .. .219,487 |...... (397,354)[.. ..(397,354)
Threshold Ventures |1, LP Menlo Park . .|Return of Capital . .09/29/2023 .. .900,000 |... (3,511,115)].. .. (3,511,115) .
................... Windjammer Snr Eqty Fd V, LP .. ... | Newport Beach ... .|Stock Sale, Income Dist . ...08/05/2019 ...[....09/08/2023 ...|. IR ceee |- ISP 7,793 ... 7,798 |...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 14,051,207 | (22,849,021) 571,257 (23,420,278) 13,479,950 | 17,713,303 4,233,353 4,233,353 945,711
AEA Mezzanine Fund I11, LP .. Stamford . .| Stock Sale, Income Dist ... ....08/14/2013 ...|....08/04/2023 ...|. 569,525 |... R R 569,525 |....... 569,525 |........ 14,574
AEA Mezzanine Fund IV, LP Stamford . .| Income Distribution ... ..07/23/2018 . .07/20/2023 .. . 113,205
AEA Middle Mkt Debt Fd III, LP New York . .| Income Distribution ..12/14/2016 . .07/26/2023 .. . 349,135
AEA Middle Mkt Debt Fd IV, LP ... Stamford . .| Income Distribution ... ...09/11/2019 ...|....07/26/2023 ...|. 361,735
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ANC V SCA SICAV-RAIF ...07/07/2028 ...|....09/22/2023 ...|.

. |Return of Capital, Income Dist ... .364,507 |......(372,068)|.. (372,088))... B U 2,531

Arrouhead Capital Fund I11, LP Greenwich .|Return of Capital, Income Dist . .09/28/2023 .. (3,637)].. (3,637)

Balance Point Cap Prtnrs V, LP .. Westport . .|ROC, Stock Sale, Income Dist . .08/15/2023 .. .. (94,791)|.. (94,791)

Churchill Jr Cap Opps Fd Il LP New York ... .| Income Distribution ....08/11/2022 ...|....09/18/2023 ...|.

Clareant Mezzanine Fund, LP .... Jersey . |Other Than Temporary Impairment .. ....11/27/2006 ...|....09/29/2023 ...|. JUT IO S .
Crescent Credit Sols VIII, LP . Los Angeles .. ....|Return of Capital, Income Dist ... ....09/27/2021 ...|....09/11/2023 ...|. FUTT A 123,638 |....... 123,638 |...
Crescent Mezzan Prtnrs VII, LP .. Los Angeles .. .|ROC, Stock Sale, Income Dist ... ....09/28/2016 ...|....09/08/2023 ...|. I P 307,141 |....... 307,141 |...
CRG Partners I11, Hous ton .| Income Distribution ....12/15/2016 ...|....00/13/2023 ...|.

Cyprium Investors IV, LP . ...|Return of Capital ....06/16/2014 ...|....07/28/2023 ...|.

Cyprium Investors V, LP ... .|ROC, Stock Sale, Income Dist ...08/15/2019 ...]....09/06/2023 ...|.

....08/14/2020 ...|....07/14/2023 ...|.

..03/25/2019 . .09/12/2023 ..
..12/16/2015 . .08/25/2023 ..
..03/14/2017 . .07/05/2023 ..

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

Falcon Private Credit Opps VI, LP ....
Falko Regl Aircr Opps Fd I LP ..
Falko Reg'l Aircr Opps Fd, LP .
GCG Investors IV, LP .

St Helier
St Helier
Chicago ..

..(130,805)

GCG Investors V, LP .. .. | Chicago Income Distribution ....10/14/2020 ...|....08/10/2023 ...|.
Global Egy & Infr Pur Fd Il LP .. | Greenwich ....|Return of Capital, Income Dist . ....12/23/2014 ...|....09/20/2023 ...|........ 71,651 |oceeeu (46,703)[.ccevenecnnnienn Joevneenneenins Jooreeniieeiinees foeennns (46,703)|...
Global Pur & Egy Infr Fd I11, Greenwich .. .|ROC, Stock Sale, Income Dist ... ....04/05/2019 ...|....09/14/2023 ...[|....... 113,989 |...... (135,334)]...comrrieiiiis Jooiiiiieiiiis oo oo (135,334)|...
GMB Mezzanine Capital III, LP . Minneapolis ... .| Income Distribution ... ....09/08/2015 ...|....08/08/2023 ...|.

GMB Mezzanine Capital IV, LP .. ... |Minneapol is ... .| Income Distribution ... ....03/27/2019 ...|....08/22/2023 ...|.
Goldpoint Mezz Prtnrs IV, LP . |New York ... ...|Return of Capital, Income Dist . ....12/21/2015 ...|....07/28/2023 ...|........ 28,566 |....... (32,846)|...ccuveeruveene Joerveenneenins Jooreeniieeiineen foeennns (32,846)]...
GoldPoint Partners PrivDbtV LP .. New York . .|ROC, Stock Sale, Income Dist ... ....07/02/2020 ...|....09/06/2023 ...|........ 24,844 |....... (27,101) ] ceemeeiiiiiiii Jooriiiiieeiie oo e (27,101)f...
Gryphon Mezz Partners I, LP .. . | San Francisco ... .|Return of Capital, Income Dist . ...09/25/2019 ...|....07/28/2023 ...|. [CTCICA ] R ERRRUR RN RN (9,691)[...

..07/17/2020 .
....05/22/2015 .
..08/24/2017 .

LBC Credit Partners V, LP ...
MC-Seamax Shipng Opps Fd, LP ..
Merced Capital Partners V, LP .
Midwest Mezzanine Fund IV, LP .
Midwest Mezzanine Fund V, LP ..
New Canaan Funding Mezz V, LP ....

.08/18/2023 ..
.07/31/72023 ..
.07/26/2023 ..
.09/15/2023 ..
. .07/11/2023 ..
....01/31/2012 ... |....07/11/2023 ...|.
... 11/23/2015 ... |....07/14/2023 ...|.

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

Radnor ...
Stamford .
Minnetonka .
Chicago ..
Chicago ..
. |New Canaan ....

..266,471 |.
..375,000 |.

266,471

..205,009 |.

..(268,874)

New Canaan Funding Mezz VI, LP ... New Canaan .... ....| Income Distribution N

Northstar Mezz Partners V, LP ... Minneapolis ... .|ROC, Stock Sale, Income Dist ....08/30/2007 ...[....09/28/2023 ...|.
OCP Asia Fund IV (US) LP Singapore .. ... |Return of Capital, Income Dist . ....01/26/2021 ...|....09/05/2023 ...|.
PA Direct Credit Opps Fd I1 ... Darien .|ROC, Stock Sale, Income Dist ... ....05/15/2017 ...|....07/21/2023 ...|.
PA Direct Credit OppsFd |11 LP Darien .| Income Distribution ...11/02/2020 ...|....07/19/2023 ...|.

- 12/1172012 . .. (59,085)[..

Partners Group Dir Mezz 2011LP St Peter Port . |Return of Capital, Income Dist . .09/27/2023 .. e | 6,762
Peninsula Fund V, LP . Detroit .| Stock Sale, Income Dist .... ..06/01/2010 . .09/28/2023 .. o |- 18,545 |. .. 32,854
Peninsula Fund VI, LP Detroit .|Return of Capital, Income Dist . ..11/16/2015 . .09/26/2023 .. .. (33,747)).. .. 87,061
Peninsula Fund V11, LP . Detroit .. .| Income Distribution ... ..02/13/2020 . .09/27/2023 .. R . 164,864
Saybrook Corporate Oppt Fd, LP Los Angeles .|Stock Sale ...cevuennnnns ....03/30/2009 . .09/14/2023 .. .. 269,859 |. 269,859
Siguler Guff SmBusCrOpps Fd LP .. Boston .|ROC, Stock Sale, Income Dist ....10/06/2017 ...|....08/24/2023 ...|. (19,701)|.. IR 122,167 |....... 122,167 |..........9,163
Siguler Guff SmBusCrOppFdll LP .. Boston ... Return of Capital, Income Dist ... ...12/05/2019 ...|....09/21/2023 ...|. 106,170 | (114,218) ] |oeveeiiinieeees [ oo (114,218) s [0 106,170 [uan 106,170 [ e foeveviiniieeens fons 427,756

Detroit ..
Springfield
Minneapol i's

Superior Fund, LP ....ccevunnnnns
89187@-10-6 ..... |Tower Square Capl Prtnrsll| LP
Varde Fund X111, LP ..

.09/30/2023 ..
.07/20/2023 ..
.08/04/2023 ..

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

.|Return of Capital ...

()]

. 490,954 (618,868)|.. .. 490,954 |.

Varde XII, LP . Minneapol is .|Return of Capital . .08/11/2023 .. . 239,529 .(474,380)|.. .. 239,529 |.
VWayzata Opportunities Fund, LP Minneapol is .| Stock Sale ... ....11/17/2016 . .08/11/2023 ..
Whippoorwi |l Distr Oppty Fd LP .. White Plains . .| Stock Sale ... ... 11/24/2020 ...|....06/28/2023 ...|.

2599999. Joint Venture Interests - Other - Unaffiliated 3,501,713 (4,292,824)

401378-AB0 ... [Guardian Life Ins Co of Amer .........ccoee.ns TNew York voovevveviiiiiieinenns | N | T [....12/19/2017 ...]....09/30/2023 ...[........ [ERS) T RICAT T AV RICTY TN AV TR VI AV RUNTRRRNN PR
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401378-AD-6 Guardian Life Ins Co of Amer .. <. [New York ... .[Direct ... ....01/14/2020 ...|....09/30/2023 ...|. 5.
575767-AL-2 . Massachusetts Mutl Life Ins Springfield .|Direct ..03/20/2017 . .09/30/2023 .. .3
575767-AN-8 . Massachusetts Mutl Life Ins Springfield .|Direct .09/30/2023 .. .20
575767-A0-1 . Massachusetts Mutl Life Ins Springfield .|Direct .09/30/2023 .. .. (2,622)
575767-AR-9 ..... |Massachusetts Mutl Life Ins ... Springfield .|Direct .09/30/2023 .. ... 261
638671-AL-1 . Nationwide Mutual Insurance Co Columbus . .[Direct .09/30/2023 .. .. (8,423)
64952G-AE-8 New York Life Insurance Co .. Newark .|Direct .09/30/2023 .. .. (4,630)
64952G-AF-5 New York Life Insurance Co Newark .[Direct .09/30/2023 .. .. (1,095)
64952G-AT-5 ..... [New York Life Insurance Co .. New York . .|Direct .09/30/2023 .. .. (9,866)
668138-AA-8 . Nor thwestern Mutual Life Ins Mi lwaukee .|Direct .09/30/2023 .. . (16,545)
668138-AC-4 . Nor thwestern Mutual Life Ins Mi lwaukee .|Direct .09/30/2023 .. ... (20)
69448F-AA-9 ..... |Pacific Life Insurance Co ... Omaha .. .[Direct .09/30/2023 .. 202
878091-BD-8 . Teachers Ins & Annuity Assoc New York . .|Direct .09/30/2023 .. .2 .8,575
878091-BF-3 . Teachers Ins & Annuity Assoc .. New York . .|Direct .09/30/2023 .. . (22,214)
95765P-AA-7 Western & Southern Life Ins Co Cincinnati . .|Direct . .09/30/2023 .. ... 349 . 392,688
95765P-AE-9 ..... Western & Southern Life Ins Co .. Cincinnati .... .[Direct ... ...04/27/2021 ...|....09/30/2023 ...|. 124 e 02 e e (124) | e e L e Lo e
2799999. Surplus Debentures, etc - Unaffiliated (68,253) 404,963
Aegon LIHTC Fund 55, LLC .. Cedar Rapids . .|Direct ..09/14/2018 . .09/30/2023 .. .218,779 ..(218,779)).
Aegon LIHTC Fund 62, LLC .. Cedar Rapids . .|Direct ..04/15/2021 . .09/30/2023 .. . 195,616 ..(195,616)].
Cinnaire Fund for Hsng LP 31 .. Lansing Direct ... ....10/03/2016 ...|....09/30/2023 ...|. . 146,854 |... (146,854)|...
Cinnaire Fund for Hsng LP 38 .. |Lansing .|Direct ... ....11/09/2022 ...|....09/30/2023 ...|........ 97,637 |...
RAH Corp Partners Fd 57, LLC . |Great Neck . .[Direct ... ....08/05/2021 ...]....09/30/2023 ...|....... 229,907 |... . .
RBC Tax Cr Eq Nat'l Fd-28, LP ... Char lotte .[Direct ... ....10/10/2018 ...J....09/30/2023 ...|....... 220,055 |... (220,055)|...
RBC Cmnty Invmt Nat'l Fd 31 LP .. Charlotte .[Direct ... ....05/27/2021 ...|....09/30/2023 ...|....... 195,514 |... (195,514))...
Red Stone Equity-Fund 75, LP New York ... .[Direct ... ....12/19/2019 ...|....09/30/2023 ...|....... 183,498 |... (183,498)|...
Red Stone Equity-Fund 84, LP New York ... .[Direct ... ....04/26/2021 ...|....09/30/2023 ...|....... 162,575 |... (162,575)...
WNC Inst'l Tx Crdt Fund 44, LP Irvine ... .[Direct ... ....03/29/2018 ...|....09/30/2023 ...|....... 226,524 [....ccovreiiies |ounnnn (226,524)|...
WNC Inst'l Tx Crdt Fund 49, LP .. Irvine .[Direct ..08/10/2020 . .09/30/2023 .. .231,860 ..(231,860)).
WNC Inst'l Tx Crdt Fund 52, LP ..... .. | Irvine ... ....|Direct ... ....03/17/2022 ...]....09/30/2023 ...|....... 196,887 |.. ......(196,887)]...
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 2,305,706 (2,305,706)
................... T e T I T S S e I R T e e 24,862
5899999. Any Other Class of Assets - Unaffiliated 42,054 42,054 73,690 31,636 31,636 24,862
................... [Allied Wealth Partners (LNGdn) ............c... |PAFSIPPANY .oveoeereeeersesrsrosres fooseoreeedMseeenene | PrinGipal reduction payment .........oo.. ee.12/23/2009 ..|....09/30/2028 .. |v...e. 310,820 [oovurveruersre Jooresresresress Joosresrosmosnes Jooresroseesnerns Jooseeseesesnene Jooeseererernee Jooeees310,820 Jooverreerc2 698 |oerrrroruecuene |oeeeee (308, 122)]......(308,122)]..........1,554
5999999. Any Other Class of Assets - Affiliated 310,820 310,820 2,698 (308,122) (308,122) 1,554
6099999. Total - Unaffiliated 20,108,490 | (27,251,954)| (2,237,453) 649,326 (30,138,733) 17,221,711 23,930,770 6,709,059 6,709,059 6,644,101
6199999. Total - Affiliated 310,820 310,820 2,698 (308,122) (308,122) 1,554

6299999 - Totals 20,419,310 [ (27,251,964)[ (2,237,453) 649,326 (30,138,733) 17,532,531 | 23,933,468 6,400,937 6,400,937 6,645,655
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SCHEDULE D - PART 3

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

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
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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 08/01/2023 ..... Capitalized Interest ...
912810-TN-8 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiiii e cevni e ennn s s ennna s s nnnnnnns | aeeeennnnnnenes [onnnd 07/11/2023 ..... J P MORGAN SECURITIES ..
91282C-HC-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 07/11/2023 ..... BANC OF AMERICA SECURITIES . ....10,000,000 |...
912820-HH-7 ......... UNITED STATES TREASLRY ... PR RN 07/11/2023 ..... J P MORGAN SECURITIES 83 | 5,800,000 |...
91282C-HX-2 ......... UNITED STATES TREASURY .....iiieeuiusieeinnuusseerennnnnaaeeennnnnsaeeennnnsaeennnnnnsseeennnnnsseennnnnnns | seeeeennsnnenes |oennns 09/25/2023 ..... J P MORGAN SECURITIES ... ...eeeeuuuunseeennnuuneeeennnnnsaeeennnnsaseeennnanssaeennnnnseennnnnnssesennnnns reennnnnnsseennnnnnsssernnnnnsseene |oerennnseseennnnnnssenenes 990,195 |.eevveiiiiiiiiiies 1,000,000 ,
0109999999. Subtotal - Bonds - U.S. Governments 20,025,784 20,863,052 134,820 XXX
3133BP-GN-2 ......... FH QF2005 = RUBS .....eeeeeieeeeieiee e e e eeei s e e e een e e e e ereee e e e eennn e e e e eennneeeeeennnnnneeennnns | seeernnniinenes Jennnd 07/12/2023 ..... MIZUHO SECURITIES USA INC ...
3136AH-V9-8 ......... FNR 2013-133 BZ ~ CMO/RMBS ......cevvvunniiiiiiiiiiiiiiiie e escrni s ennnn s ennnniseeeens | eeeeeennnnnenes fonnnd 09/01/2023 ..... Capitalized Interest
3137H5-PQ-4 ......... [FHR 5195 CZ = CMO/RMBS .....eeeeeeneieeimene e e eieeee e e e eeen e e e e rnee e e e e eenne e e e e ennnnneeeeennnnnees | eevnnnnnennnnns [eaeend 09/01/2023 ..... Capitalized Interest
3140XJ-3A-9 . B 5 S 1 PR [UUUUURRRSUI RPN 07/01/2023 ..... GOLDMAN SACHS
35563P-25-7 ......... [ SCRT 2021-2 MTU = CMO/RUBS .....ceeeeeeeeeeene e e e eeen e e e e eeee e e e eeen e e e ee e e e e e e nnnnneeeennnn | evvnnnnnennennn [oneend 09/01/2023 ..... Capitalized Interest ...
35563P-2U-2 ......... [ SCRT 2021-2 MBU — CMO/RMBS .......coumniiiiiimiiiiiiiiiii e e e ennna e e ennnn | eeennnneeeeenns [oonesd 09/01/2023 ..... Capitalized Interest ...
35563P-5A-3 ......... [ SCRT 2021-3 MBU = CMO/RVBS .....ceeeeeeeeeeeneeeeeeen e e e e eent e e e eeene e e e ee e e e e eennnneeeennnn | eevnnnnneenenns [eeeend 09/01/2023 ..... Capitalized Interest ...
35563P-E4-7 . .. [ SCRT 2022-2 MB - CMO/RVBS 09/01/2023 Capitalized Interest
35563P-HG-7 . .. | SCRT 2018-4 MB - CMO/RMBS 09/01/2023 Capitalized Interest
35563P-1IN-8 . .. | SCRT 2019-4 MB - CMO/RVBS 09/01/2023 Capitalized Interest
35563P-SD-2 ......... [ SCRT 2020-3 MB - CMO/RMBS ... PP SO 09/01/2023 ..... Capitalized Interest ...
35563P-VB-2 ......... SCRT 2021-1 MBU = CMO/RMBS .......ceuvuuniiiiiuunniiiiiiiuiniiiiiennnirsirennnsiessrnssnssssrsssnssnesees | aeeeeensnnnenes |ousssd 09/01/2023 ..... Capitalized Interest
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,901,680 1,866,742
00817Y-AZ-1 ......... L= R [SUUUURRRRR RN 08/16/2023 ..... SANTANDER INVESTMENTS 5,113,220 |ovevvvniiiiiininns 7,000,000 |...
03236V-AB-7 ......... AXIS 2022-1 A2 = MBS ... e eeeeee e e e e et e e e e e e e e nnnnn e e ernnnn e eeennnnaneeenns | seeernnniinenes [ennnd 07/20/2023 ..... MITSUBISHI UFJ SECURITIES ... 1,682,552 |oeeeeeiieieeeiies 1,700,645 |...
03842*-CD-6 ......... AQUA PENNSYLVANTA, INC. ..uniiiiiriiiiiiiiii e erecriis e ernais s s snnnnes s s snnnnnnssssnnnnns | aeeeeennnnneees founnd 08/24/2023 ..... HUNEINGEON oeeee e e e | 8,100,000 |...ccvvvvnnrrrrinnnnnns 8,100,000 |...
04621W-AF-7 ......... ASSURED GUARANTY US HOLDINGS INC ...eeeeeeeeeeeeeenie e e eeeeni e e e eeemne e e e eemne e e eennm e e eennnns | eevevnnnninnnes Joennid 08/16/2023 ..... GOLDMAN SACHS . ..10,000,000 |...
05366D-AA-6 ......... AVIATION CAPITAL GROUP LLC ..vevviiiniiiiiiiiieecceiis e cevni s ecnnna e ennnnnsesennnn | eeeeennnnnnenes fonnnd 07/06/2023 ..... FORT WASHINGTON ... N
05553R-AZ-3 ......... BBCMS 2023-C19 CTF = CMBS ....eeeeeeieeeeeeeeee e e e eeen e e e eenn e e e eenne e e e eennnn e e e eennnnneeeennn | ceeevnnnninnnns Jonnnd 09/26/2023 ..... BARCLAYS CAPITAL ... .... 16,785,330 |. .... 16,860,000 |...
055985-AD-7 ......... BMO 2023-C6 A4 = CMBS .....ceevveniiiiiiiiiiieiiiii e sennn s s nnnnannees | aeeerenninneees [onnid 08/11/2023 ..... BMO CAPITAL MARKETS .. ..20,199,918 |. ...20,000,000 |...
065405-AD-4 ......... BANK 2019-BNK16 A3 = CMBS ... eeeeeeiee e e eeeeee e e e eeee e e e e eeene e e e e eenn e e e e ernnnneeeennnnnnees | oeevvnnnninnnns Jonnnd 09/26/2023 ..... GOLDMAN SACHS

06683*-AA-9 BANTECH 13 25 - ABS
09581#-AA-2 . ..|BLUE OWIL GP STAKES V ISSUER A .
09581#-AB-0 . ..|BLUE OWL GP STAKES V ISSUER A .
095818-AA-4 . ..|BLUE OWiL GP STAKES V ISSUER B .
09581€-AB-2 . ..|BLUE OWiL GP STAKES V ISSUER B .
09951L-AC-7 . ..|BO0Z ALLEN HAMILTON INC ...
110122-CR-7 ......... BRISTOL-MYERS SQUIBB CO ...
12527G-AE-3 ......... CF INDUSTRIES INC

12597B-AT-6 ......... CSAIL 2019-C17 A4 - CMBS .
12634N-AT-5 ......... CSAIL 2015-C2 A4 - CMBS ...
14687J-AE-9 ......... CRVNA 2021-P3 A3 - ABS ....
14687T-AD-9 ......... CRVNA 2021-P2 A4 - ABS ....
150890-AY-0 . .. | CELANESE US HOLDINGS LLC
206020-AA-9 . .. | CONCENTRIX CORP ..

206020-AB-7 . .| CONCENTRI X CORP

22207A-AA-0 . ..[COTY INC .....

224044-0C-9 ..| COX' COMMUNICATIONS INC .
20374E-AC-0 . .. | EFF 2021-1 A3 - ABS
20374Y-AB-8 ......... EFF 2021-2 A2 - ABS
20375J-AB-0 ......... EFF 2022-1 A2 - ABS

33767P-AC-2 ......... FKH 2022-SFR2 B = RMBS .......cceeiiiiuiiiiiiiiiiiiiiiiiiiiiiiiieeeeiiiieee e

07/03/2023
09/07/2023
09/07/2023
09/07/2023

...... 08/15/2023
...... 07/12/2023
...... 09/27/2023
...... 07/20/2023
...... 07/24/2023
...... 07/07/2023
08/10/2023
07/19/2023
07/19/2023
07/19/2023
08/30/2023
...... 07/12/2023
...... 07/12/2023
JUR 07/20/2023
..................... 07/14/2023

Capitalized Interest
GOLDMAN SACHS ...
GOLDMAN SACHS .

GOLDMAN SACHS .

GOLDMAN SACHS .

FORT WASHINGTON .
HSBC SECURITIES ...
Various
BANK OF AMERICA MERRILL LYNCH
CITIGROUP GLOBAL MARKET ..
DEUTSCHE BANK
RBC DAIN RAUSCHER ..
Various ..............
BANC OF AMERICA SECURITIES .
BANC OF AMERICA SECURITIES .
FORT WASHINGTON ...
J P MORGAN SECLRITIES
BARCLAYS CAPITAL
TORONTO DOMINION SECURITIES
MITSUBISHI UFJ SECURITIES ...
WELLS FARGO SECURITIES LLC

.17,99,220 |.
..115,000 |.

9,851,383

1,035,891 |.
4,877,554 |.
5,148,658 |.

...................... 10,400,000

..229,000 |.
....10,000,000 |...
..... 6,000,000 |...
..... 4,910,000 |...
..... 5,100,000 |...

..115,000 |.
1,900,000 |.
..... 1,100,000 |...
..... 5,061,188 |...
..... 5,277,081 |...

11,417




L'¥03

STATEMENT AS OF SEPTEMBER 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
33767T-AC4 ......... FKH 21SFR2 B = RMBS ....eeeeeieeeeeeiee e e e e e e e e e e e e cen e e e e enn e e e e ennne e e eernnnnneneeens | oeevrnnnninnens Jennid 07/07/2023 ..... J P MORGAN SECURITIES .. 690,000 |... 1.0 FE
33767W-AA-1 ......... L R L R [ RN 07/25/2023 ..... Various .. 1,257,528 |...
33767W-AC-7 ......... FKH 2021-SFRT B = RMBS ... eeeeeiee e e eeee e e e e e e e e e e e eennne e e e eenn e e e ennnnneeees | aeeevnnnninnnes Jennid 08/11/2023 ..... Various ....10,000,000 |...
33768E-AA-0 ......... FKH 22SFR3 A - RVBS 08/22/2023 ..... CITIGROUP GLOBAL MARKET .....evveniiiiirniiiiiiiriie s eisiie e s ersnni s s e rssnns e s snnsns s s snnnnnnnss [oeeersnnnnneernnnnnnsnesnnnnnnees foevrnnnennnesnnnnnnnens 1,607,500 | 8,000,000 |...
33835P-AA-4 ......... FIVE CORNERS FUNDING TRUST IV . 09/20/2023 ..... Various ....20,000,000 ...
34531IN-AA-4 ......... FORDR 2020-REV1 A - ABS 07/12/2023 ..... TORONTO DOMINION SECURITIES ...ovviviiiiiiiiiiiieieeiiiiis s ciesis e s cesii s s snnnns s sssrnnnisnees [oreesnnnnnnneernnnnnnnsesnnnnnnnees [oevrnnnnnnneeennnnnnnnnn 67, 744 | 1,025,000 ...
34965K-AA-5 ......... FORTREA HOLDINGS INC ... 08/17/2023 ..... FORT WASHINGTON 113,045 |. .. 115,000 |...
362554-AE-7 ......... GMCAR 2021-4 B - ABS .... 07/21/2023 ..... WELLS FARGO SECURITIES LLC . 872,663 |. ..960,000 |...
364760-AP-3 08/25/2023 ..... FORT WASHINGTON ... N .. 224,000 |...
389284-AA-8 . ..| GRAY TELEVISION INC 07/25/2023 FORT WASHINGTON ... .. 158,229 |. .. 182,000 |.
38937L-A*-2 . .| GRAY 0AK PIPELINE, LLC . 09/13/2023 MITSUBISHI UFJ SECURITIES .21,000,000 |. .21,000,000 |.
404119-BV-0 . JHCA INC v 09/27/2023 BANC OF AMERICA SECURITIES . 8,669,300 |. .10,000,000 |.
418751-AD-5 ......... HAT HOLDINGS | LLC . 08/29/2023 ..... FORT WASHINGTON 461,000 |...
42824C-AY-5 ......... HEWLETT PACKARD ENTERPRISE CO . 09/27/2023 ..... Various ..10,000,000 |...
435765-Ad-1 ......... HOLLY ENERGY PARTNERS LP .....ieeeeeieeeeeeeee e e e eemnie e e e e eenne e e e eennne e e eeennn e e eeennnnnneeenne | oeevvnnnninnnns Jonnnd 08/21/2023 ..... FORT WASHINGTON ...
444859-BX-9 ......... LR [SSUUUUURRRRUUU RN 09/20/2023 ..... J P MORGAN SECURITIES .. ....10,000,000 ...
44891R-AD-2 ......... HART 2020-C A4 = ABS ....eeeeeeeeeeene e e e e eee e e e eeene e e e e eenae e e e e ennn s e e e eennnneeeeennnnneeens | seeernnniinenns Jennnd 07/20/2023 ..... GOLDMAN SACHS ...t eeeeeeee e e e eeet e e e e e e e e e e e e e e e e e ennee e e eeennna e e eeennnnnaeeeennnnnnaeeennnnn [oeeernnnnaneeermnnnaneeernnnnnaeees [reernnnnneeeeennnnnenee 9,108,979 |oiiiiiiiiins 5,375,000 |...
44891V-AE-1 ......... HALST 2021-B B = ABS .eevueiiiiiiiiiiiciiiii e sennna s snnnnns | aeeeeenniineees [onnnd 07/13/2023 ..... TORONTO DOMINION SECURITIES N .. 8,970,000 |...
45344L-AC-T ......... CRESCENT ENERGY FINANCE LLC ....eeeeienieeeeeeeene e e eeeeeie e e e eeeneeeeeeerenne e e eeennnneeeeennnnnees | oeevvnnnninnens Jonnad 08/02/2023 ..... FORT WASHINGTON 326,216 |. 321,000 |...
46647P-BM-7 JPMORGAN CHASE & CO .. 07/12/2023 ..... J P MORGAN SECURITIES .. 03,469,458 |.oeiiiiiiiiiiis 4,600,000 |...
49456B-All-1 . ..| KINDER MORGAN INC .. 07/12/2023 RBC DAIN RAUSCHER ... 2,447,523 |. 2,700,000 |.
50077L-AB-2 . ..| KRAFT HEINZ FOODS CO . 08/16/2023 J P MORGAN SECURITIES .. 9,702,600 . 12,000,000 |.
501044-DN-0 . ..| KROGER CO ............ 09/14/2023 J P MORGAN SECURITIES 4,678,000 |. 5,000,000 |.
53219L-AV-1 . ..|LIFEPOINT HEALTH INC . 07/31/2023 FORT WASHINGTON ... ..229,000 |. ..229,000 |.
548661-EM-5 . .| LOWE'S COMPANIES INC . 09/15/2023 Various ........ . 14,737,800 |. . 15,000,000 |.
55300R-AG-6 MGM CHINA HOLDINGS LTD . 07/26/2023 ..... FORT WASHINGTON ... 182,000 |. 200,000 |...
59565J-AA-9 MIDAS OPCO HOLDINGS LLC ... 07/26/2023 ..... FORT WASHINGTON s B
61691R-AE-6 . ..|MSC 2018-H4 A4 - CMBS 09/19/2023 CITIGROUP GLOBAL MARKET 5,002,805 5,400,000
61980*-AA-4 . ..|MFCP 12 261 - ABS 09/29/2023 Capitalized Interest ... 14,481 |. 14,481 |.
62954H-AN-8 . NP BV e 09/27/2023 BANC OF AMERICA SECURITI ,030,550 |. ,000,000 |.
65336Y-AN-3 NEXSTAR MEDIA INC .. 08/16/2023 ..... FORT WASHINGTON 179,085 |. 207,000 |...
66981F-AC-4 ......... AMSR 2020-SFR4 C - CMBS/RMBS .. 09/20/2023 ..... WELLS FARGO SECURITIES LLC .... 1,814,083 [....ccvvvnnniiiiinnnnns 2,000,000 |...
66982F-AA-T ......... AMSR 21SFR4 A - CMBS ...07/24/2023 ..... WELLS FARGO SECURITIES LLC .... 1,631,716 [.oeeeeeeieeeeeinnnnes 1,835,000 |...
66982F-AB-5 ......... AMSR 21SFR4 B - CMBS . ...07/06/2023 ..... CITIGROUP GLOBAL MARKET 4,826,821 |. 5,525,000 |...
68389X-BJ-3 . ..| ORACLE CORP .... 09/14/2023 WELLS FARGO SECURITIES LLC . 3,704,150 |. 5,000,000 |.
68389X-BQ-7 . ..| ORACLE CORP . 09/14/2023 WELLS FARGO SECURITIES LLC . .. 7,307,600 |. .10,000,000 |.
68389X-CK-9 . .| ORACLE CORP . 09/21/2023 RBC DAIN RAUSCHER .. . 10,566,350 |. .10,000,000 |.
69354N-AC-0 ......... PRA GROUP INC . 08/08/2023 ..... FORT WASHINGTON ...
694476-AD-4 ......... PACIFIC LIFECORP ... 09/27/2023 ..... Various .. 13,956,905 |. .... 15,666,000 |...
694476-AF-9 ......... PACIFIC LIFECORP ... 09/19/2023 ..... J P MORGAN SECURITIES .. 4,659,350 [......cvvvnniiiiinnnnns 5,000,000 |...
74331F-AC-5 ......... PROG 2021-SFRT B = RUMBS .....eeeeeeneeeeemnnieeeeeennne e e e eereee e e e eeeene e e e eeennneeeeernnnneeeeennnns | oeevvnnnninnens Jonnid 08/03/2023 ..... CITIGROUP GLOBAL MARKET .. 3,702,070 [oeeeeeeeeniaeeeeenns 4,200,000 |...
74332Y-AC-3 ......... PROG 228FR5 B = RMBS ....euuniiiiiiiiiiiiiiiii e ernai s ernnn s rnnnn s nnnnns | aeeeeenninnenes fonnnd 07/18/2023 ..... GOLDMAN SACHS 7,668,125 [oeviiiiiiiiiieees 8,000,000 |...
74333L-AA-4 ......... PROG 2020-SFR2 A = RMBS ......eeeeeeieeeeeeiee e e eeene e e e ee e e e e e e e e eenn e e e eennnn e eeennn | ceeernniineees Jennnd 08/15/2023 ..... WELLS FARGO SECURITIES LLC . .. 15,179,463 |. .. 16,279,889 |...
775631-AD-6 ......... ROLLER BEARING COMPANY OF AMERICA INC ....ceievvviniiiiiiiiieecciiieeeccenineeecrvnineeeennnnnes | eeeeeennnnneens fonnid 07/21/2023 ..... FORT WASHINGTON 281,000 |...
78397K-AA-O ......... SEG HOLDING LLC -.eeeeenie e e eeete e e e e e e e e e ee e e e e e e e e e mnan e e e e ennnaneeeennnnnns | oevevnnnninnnes Joennnd 08/16/2023 ..... FORT WASHINGTON ... ... 78,000 |...
80007R-AL-9 . .| SANDS CHINA LTD .. 07/24/2023 FORT WASHINGTON ... 204,000 |.
80282Y-AD-8 ......... SCART 2021-A A4 = ABS ... e eeeeeiee e e e e e e e e e eeen e e eeennne e e eernnnaeeeeennnneeeeennnnnnnnees | seeernnniinnees oo 07/25/2023 ..... INTL FCSTONE PARTNERS, LLP . 696,057 |. ..725,000 |...
80286T-AD-5 ......... SRT 2021-A A4 = ABS ...iiiuuuniiiiiiuiiiiiiiiiiiiiiiiiiii e e e ciiia e e e s rannnsesreennnnseesrrsnnnseeerenns | aeeeeensnnaenes |orsnnd 07/13/2023 ..... TORONTO DOMINION SECURITIES ....iieeuuuniiiiiuunnniiiiiunnniiisressnnsiesrrsssnsssrrnnsnssesrrsnnnsnneee  [oorressnseseennsnnsssssrnnnnnenses |roressnsssssrnsnnnsnnes 5137, 412 v 5,250,000
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81104P-AA-T ......... E W SCRIPPS €0 .reeeeeeeeeeee e e eeeete e e e eeeee e e e e emene e e e e emnne e e e eemnnneeeeennnnneeeeennnnnneeeenns | seevvnnniinnnns Jonnnd 09/01/2023 ..... FORT WASHINGTON ... ..195,000 |... .. 1,614 [4.AFE ..........
82873M-AA-1 ......... SIMMONS FOODS INC ..evvveiniiiiiiiiieeieiii e e v s renni e s ensnnn e s snnnnnnes | aeeeeennnnnenes [oanid 08/16/2023 ..... FORT WASHINGTON ... ...68,000 |...

...... 08/01/2023 .....FORT WASHINGTON
...... 08/15/2023 ..... [KEYBANC CAPITAL MARKETS ..
...... 07/14/2023 .....FORT WASHINGTON ....
...... 08/03/2023 ..... [FORT WASHINGTON ....

82967N-BJ-6 ......... SIRIUS XM RADIO INC
838515-M#-8 ......... SOUTH JERSEY GAS CO
838518-AA-6 ......... SOUTH JERSEY INDUSTRIES INC .
867456-AF-0 ......... SUNNOVA ENERGY CORP

.. 18,100,000 |...
..223,000 |...
.. 149,000 |...

883556-A#-9 ......... THERMO FISHER SCIENTIFIC INC. ooeeeiiiiieiieie e [ eeeeniiienees [eend 09/06/2023 ..... CITIGROUP GLOBAL MARKET .... 18,956,063 |...
896136-AB-2 ......... TAH 2020-SFRT B = RMBS ...ttt | e [onn 07/24/2023 ..... INTL FCSTONE PARTNERS, LLP ...oiiiiiiiiiiiiiieiiiie e foeeeeeeeniiinne e eesins [oneeeeeneneennenn. 4,269,497 L, 4,760,000 |...
896160-AA-9 ......... TON 2022-8FRT A = CMBS .....eeeeeeeiiieie et einnees | eeeeniiineees [eeeed 07/25/2023 ..... BANK OF AMERICA MERRILL LYNCH ...

896160-AA-9 . .| TON 2022-SFR1 A - CMBS . BANK OF AMERICA MERRILL LYNCH

89616I-AA-6 . ..| TCN 23SFR1 A - CMBS .. MORGAN STANLEY & COMPANY .

896522-AJ-8 . .| TRINITY INDUSTRIES INC ... FORT WASHINGTON ..........

TRITON CONTAINER INTERNAT I.ONAL LTD

89681L-AA-0 .........| TRITON CONTAINER INTERNATIONAL LTD .....ooviiieeieiiiiiieceeiiiie e eeeiiieeeeeeeieeeeeee | G il 09/27/2023 ..... CITIGROUP GLOBAL MARKET ..
90312¢-AK-6 ......... LG =0 PP [PPSR RO 08/03/2023 ..... SCOTIA CAPITAL
914906-AY-8 ......... UNIVISION COMMUNICATIONS INC .. ...07/24/2023 ..... FORT WASHINGTON ...
91520Y-AJ-5 ......... UNUM GROUP ...00/19/2023 ..... J P MORGAN SECURITIES ..

91838P-AA-9 .........[VT TOPCO INC ... FORT WASHINGTON ..........

927804-GN-8 .........[VIRGINIA ELECTRIC AND PONER CO BANC OF AMERICA SECURITIES .

960413-AU-6 ......... | WESTLAKE CORP ............. VA iOUS +evreeeeeeeeereenen

98163L-AC—4 ......... TOART 2021-B A3 = ABS ..evevereenreneeeeeeseessesneseeseessesnesnessesnesnesnesnesnesnesnesnennesnennens | coeeesinsinnes Jouennd 07/19/2023 ... MITSUBISHI UFJ SECURITIES

98163U-AE-0 ......... TOSAT 2023-A B = ABS ..veveueeueaueaueaneeseeseeueaseeseeseaneaneeseaseeneaneeneeneeneeneenesseseasennens | aoeenesiesienee |oeeend 08/21/2023 ... MIZUHO SECURITIES USA INC ... .

98164G-AE0 ......... IIOART 2022-A B - ABS ... R 07/19/2023 ... TORONTO DOMINION SECURITIES N o | 9,218,014 |ouviviiiiiiininns 9,965,000 |...

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 494,728,909 527,901,150

2509999997. Total - Bonds - Part 3 516,656,373 550,630,944 2,775,709 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 516,656,373 550,630,944 2,775,709 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks

03027%-10-0 ......... AVERTCAN TOWER REIT ..vuveeteneeeeeeeeseeseeseestessesee e e snessesnesnesnesnesnesnesnesnesnesnesnennes | cevesiesinsinns Jouennd 09/21/2023 ... Various ..10,635.000 |....

03064D-10-8 ......... AVERICOLD REALTY ORD ... ...08/10/2023 ... CITIGROUP GLOBAL MARKETS INC.

037833-10-0 ......... APPLE ORD ... ...00/28/2023 ... MERRILL LYNCH PIERCE FENNER & SMITH INC.

235851-10-2 ......... | DANAHER ORD . MORGAN STANLEY & CO

294429-10-5 ......... [EQUIFAX ORD .... FIRST ALBANY

30225T-10-2 ......... [EXTRA SPACE STORAGE REIT ORD Various ......

45866F-10-4 ......... INTERCONT INENTAL. EXCHANGE ORD ...ttt see it sie i eiesiesiesieenesneseesnessesnesnnnnns | ceesiesinsinss Jouennd 07/13/2023 ... UBS Securities LLC ...

461202-10-3 ......... INTUIT ORD -ttt eee e e seeseeseeseeseeseeseeseesneseesseseesneanessesnesnesnesnnssssnnssnssennnsnnsies | eevesvesieniens |oeeeed 07/13/2023 ...

...... 07/17/2023 .....[FIRST ALBANY .. ...67.000 |....

46120E-60-2 ......... INTUITIVE SURGICAL ORD . .
R 08/02/2023 ..... JPMORGANCHASE /CUSTJPMCC

502441-30-6 ......... LVMH MOET HENNESSY LOUIS VUITTON ADR ... 510.000 |....
67066G-10-4 .........]NVIDIA ORD .oviiiiiiieeiiiiiie et nnnees | eeseeeeeenes [ 09/28/2023 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.

T5513E-10-1 i JRTX ORD e eeans | e [ 08/03/2023 ..... MORGAN STANLEY & CO ..

784106-10-4 ......... SBA COMMUNICATIONS CL A REIT ORD ...evvviiieeiiiiiiiieeeeiiiiii et e e ssiinnne e s | eeeeeensniens [onnd 07/20/2023 ..... Various

866674-10-4 ......... SUN COMMUNITIES REIT ORD ...evveieeeeeiiiiie e e ettt eeeenns | rvereeseniins [eeeeed 07/11/2023 ..... Various ...
870430-10-8 . .| SWEETGREEN CL A ORD .. TRANSFER .. .16,000.000 |.
879360-10-5 . ..| TELEDYNE TECH ORD .. Various ... ..2,775.000 |
898320-10-9 . .| TRUIST FINANCIAL ORD . MERRILL LYNCH PIERCE FENNER & SMITH INC ..2,600.000 |.

Various
Various

92343E-10-2 ......... VERISIGN ORD .
925652-10-9 ......... VICT PPTYS ORD .eveeieeiitttiete ittt ettt ettt ettt e e et e e e e
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92936U-10-9 ......... W P CAREY REIT ORD ... 09/29/2023 ..... 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 7,184.000 |.... 397,537 |.
94106B-10-1 ......... WASTE CONNECTIONS ORD C.. 08/24/2023 ..... T T R 3,378.000 |.... 474,441 |
950400-10-4 ......... WELLTOWER ORD .... 09/06/2023 ..... CITIGROUP GLOBAL MARKETS, INC ...
98978V-10-3 ......... ZOETIS CL A ORD .. 07/17/2023 ..... BARCLAYS CAPITAL LE
D0712D-16-3 ......... BAYER N ORD B.. 07/26/2023 ..... JP Morgan Securities LLC .
G08288-10-5 ......... BARRATT DEVELOPMENTS ORD .. B.. 08/18/2023 ..... Various ....61,315.000 |....
G4634U-16-9 ......... HSBC HOLDINGS ORD B.. 08/24/2023 ..... Various ... ...112,465.000 |....
G82343-16-4 ......... SMITH AND NEPHEW ORD ... B.. 07/26/2023 ..... T T R 4,997.000 |....
G8248F-10-4 ......... SMURFIT KAPPA GROUP ORD ... B.. 09/28/2023 ..... Various ... ....19,371.000 |....
G92087-16-5 . ..| UNILEVER ORD ... B.. 07/01/2023 Direct .... ... 0.830 |
H00392-31-8 . .| ADECCO N ORD ... B.. 08/24/2023 CITIGROUP GLOBAL MKTS INC (TAXABLE FI) .. 1,873.000 |.
H8088L-10-3 . ..| SPORTRADAR GROUP CL A ORD . C.. 08/18/2023 TRANSFER ....ovvviviiniiienns .22,858.000 |. .. 323,669 |.
J58214-13-1 ......... NITORI HOLDINGS ORD [ AT 08/24/2023 ..... MORGAN STANLEY AND CO LLC 700.000 |.... ... 18,791 |.
JB129E-10-8 ......... TAKEDA PHARM ORD ... iiiiuuuunisiiiunisiesciusuissesstessissseseeasiseessessnnssessessnnnssessesnnnnssannes Boivviieeeees oo 07/18/2023 ..... MERRIL LYNCH INTL LONDON ...eeuniiiiununnisiiusuisissiiuusnsesseessasseesessnnnssssssennnssessesnnnnsenes [oerssressnnseesennnnnns 8,700.000 |...ccvvvnniiiiiinnnnnnnnns 269,550 |..iivuunniiiiiiiiiiniiiiiiiiiniies i reeiinnenes | eeeeeeeesiiens
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 12,241,405 XXX XXX
5989999997. Total - Common Stocks - Part 3 12,241,405 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 12,241,405 XXX XXX
5999999999. Total - Preferred and Common Stocks 12,241,405 XXX XXX
6009999999 - Totals 528,897,778 XXX 2,775,709 XXX
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..302155-BB-1 |DY7 LEASING LLC ...evvvvvvvvviiinnnninieiiiiiininnns [ eeeeenn . 09/11/2023 . |Paydoun .....ccooveeeiiiiins foviiininiis e 4714 |... T4 T , e e K T U L4714 ) . 12/10/2025 .
..36176M-PD-9 | G2 770220 = RMBS .......cevvvvriiiiiiiiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... ... 21,589 |... ...21,589 |... .28, , JUT . e e . U ..21,559 |.. . 07/20/2031 .
..36176M-PE-7 | G2 770221 = RUBS ......coovvviiriiiiiiiiiiiiiieeeens [ . 09/01/2023 . | Paydoun ... ....3,3% ...3,3% |.. . 06/20/2036 .
..36176M-PF-4 G2 770222 = RMBS ..........coeereeinenennnnenns [ . 09/01/2023 . | Paydoun ... ...10,141 ..10,141 . 08/20/2031 .
.. 36179U-NG-1 | G2 MAO3AT - RUBS .....cooevveeiiiiiiiiiiiiiiieieeens [ . 09/01/2023 . | Paydoun ... . 09/20/2042 .
..361790-TZ-1 | G2 MA7768 = RMBS .........evvmmmmmmnnnnnnnnnniinnnns [ eeeeenn . 09/01/2023 . | Paydoun ... . 12/20/2051 .
..3617AA-X3-3 | G2 A09B98 — RMBS .......cooevveriiiniiinni [ . 09/01/2023 . | Paydoun ... . 01/20/2036 .
..36180B-AY-7 G2 AD0023 - RMBS ..........coeeveeieenneiiienienens [ . 09/01/2023 . | Paydoun ... . 04/20/2033 .
..36182N-RN-5 G2 AH5893 - RMBS .....cooeeeiiiiiiiiiiiiiies [ . 09/01/2023 . | Paydoun ... . 04/20/2039 .
..361830-2B-4 |GN AK7038 - RMBS . 09/01/2023 . |Paydown . 03/15/2045 .
..36185B-0J-8 |GN AM8557 - RWBS . 09/01/2023 . |Paydown . 05/15/2045 .
..36193P-DIV-2 | G2 AS4617 - RUBS . 09/01/2023 . |Paydown . 04/20/2046 .
..36200M-J6-1 | GN 604285 ~ RMBS .........cooevvrriirinnnnnnnnnnnns [ s . 09/01/2023 . | Paydoun ... . 05/15/2033 .
..36200N-YN-5 | GN 605617 = RMBS .........cevvvvvrvrrrrrrrrnnninnnns [eeeeenn . 09/01/2023 . | Paydoun ... . 07/15/2034 .
..36205A-NN-0 | GN 384797 - RMBS ........oooevvviiiirniinns [ . 09/01/2023 . | Paydoun ... . 09/15/2025 .
..36209R-YC-1 | GN 479607 - RMBS .......covvvvrriririiiiiiiiieeeeens [ . 09/01/2023 . | Paydoun ... . 10/15/2041 .
..3620A6-CS-4 |GN 720181 = RMBS ........evvvvvveiniiiiiiiiiiiiiiens [ eeeeenn . 09/01/2023 . | Paydoun ... . 07/15/2039 .
..3620A6-DV-6 |GN 720216 - RMBS .........covvvvrrriiiiiiiieiiieeens [ . 09/01/2023 . | Paydoun ... . 07/15/2039 .
..3620A6-FR-3 | GN 720276 - RUBS .........covvvvriiiiiiiiiiiiiienens [eenenn . 09/01/2023 . | Paydoun ... . 08/15/2039 .
..3620A9-3J-8 | GN 723601 = RMBS .......oevvvriiiiiiiiiiiiieieieeens [ . 09/01/2023 . | Paydoun ... . 01/15/2040 .
..3620A9-YU-9 | GN 723523 - RMBS . 09/01/2023 . |Paydown . 12/15/2039 .
..3620A9-ZA-2 | GN 723537 - RMBS . 09/01/2023 . |Paydown . 12/15/2039 .
..3620AK-YQ-3 |GN 732519 - RMBS . 09/01/2023 . |Paydown . 07/15/2040 .
..3620AR-3D-1 |GN 737996 - RWBS . . |. 09/01/2023 . | Paydown . 02/15/2041 .
..3620AX-6F-0 |GN 743470 - RWBS . veeee.. |- 0970172023 . | Paydown . 06/15/2040 .
..36230L-CT-4 | GN 751882 = RMBS .......oevvvvvriiiiiiiiiiiieieeeens [ . 09/01/2023 . | Paydoun ... . 11/15/2040 .
.. 36241K-GU-6 | GN 782011 = RMBS .......oevvvveriiiiiiiiiiiiiiiiiens [ eeeeenn . 09/01/2023 . | Paydoun ... . 12/15/2035 .
..36290Q-N-6 | GN 614169 = RUBS .........oevvvrririiiiiiiiieiieeens [ . 09/01/2023 . | Paydoun ... . 07/15/2033 .
..36290V-2G-8 |GN 619175 = RUBS ......ooovvvvviiiiiiiiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... . 12/15/2034 .
..36296F-UB-8 | GN 690105 = RMBS .......oovvvvrrrriiiiiiiiiiieeeeens [ . 09/01/2023 . | Paydoun ... . 07/15/2038 .
..362960-Y7-8 |GN 698334 - RMBS ......ccoeviiiiiiiiiiiiiiiiiens [ . 09/01/2023 . | Paydoun ... . 05/15/2039 .
..36296T-RA-3 | GN 700781 - RMBS ... 09/01/2023 . |Paydown . 10/15/2038 .
..38378G-RW-2 | GNR 2012-143 LA - CMO/RMBS 09/01/2023 . |Paydown . 12/20/2042 .
..38378Y-TN-9 | GNR 2013-165 LZ - CMO/RMBS 09/01/2023 . |Paydown . 11/16/2043 .
..38379A-QY-9 | GNR 2014-026 LZ - CMO/RMBS 09/01/2023 . |Paydown . 02/16/2044 .
..42328B-AE-2 |HELIOS LEASING | LLC .... 08/16/2023 . |Paydown . 05/16/2025 .
..911760-FH-4 | VENDE 1995-1 2 = CMO/RMBS .......evvmminninnnnnn [eeeenn . 09/01/2023 . | Paydoun ... . 02/15/2025 .
..911760-FZ-4 | VENDE 1995-2 1 - CMO/RMBS .......ccoeviiiiiiiiins [eeeenn . 09/01/2023 . | Paydoun ... . 06/15/2025 .
..911760-GJ-9 | VENDE 1995-2 3 — CMO/RMBS .......eevvvvvevvvnnnnns [ereeenn . 09/01/2023 . | Paydoun ... . 06/15/2025 .
..911760-KG-0 | VENDE 1997-1 3A - CMO/RMBS .......ccoeeeeeeeeeens [oeennn . 09/01/2023 . | Paydoun ... .. . 12/15/2026 .
..912810-TN-8 | UNITED STATES TREASURY . 07/12/2023 . |Various ... ........3,725,658 |.. . 02/15/2053 .
..91282C-HC-8 | UNITED STATES TREASURY . 07/13/2023 . | Various ... S 1 N R I 1 I R A 9,513,892 .. . . . 05/15/2033 .
..91282C-HH-7 |UNITED STATES TREASURY . |- 07/13/2023 . |Various ... R 5,766,417 |........ 5,800,000 |........ 5,733,183 |.... . [ 5,733,310 |.. v e 33,107 | . . 06/15/2026 .
..91282C-HX-2 |UNITED STATES TREASURY . 09/26/2023 . | WELLS FARGO SEC .....oooe veeeeeeeieieeeeeens |oveeeens 989,164 |........ 1,000,000 |........... 990,195 [ovvvviiiiiiiiins fooeeiiiieiiiiies e 10 e e 10 [ o 990,206 [.oooeeeiiiiiiees oeeens (1,041 )........ (1,041) [oovvvnnnnnnn 3,365 |. 08/31/2028 .
0109999999. Subtotal - Bonds - U.S. Governments 21,942,917 22,622,969 21,678,761 1,772,167 46,422 46,422 21,786,034 156,883 156,883 175,464 XXX
..181070-DX-8 |CLARK CONTY NEV WTR RECLAMATION DIST .......... | ....... | 07/06/2023 . | RAYMOND JAMES .......cccoe |oveveverveveenennnns founnns 1,705,100 |........ 1,700,000 |........ 1,741,922 |........ 1,712,041 o e, (2,436) |.oovveeeiieeeees fovennnns (2,436) |.ovvveeeeiiiiees fovennns 1,709,605 |...ooeeeeeeeeens oo (4,509)]......... (4,505) )............ 69,700 ). 07/01/2033 .
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..181070-DZ-3 | CLARK CNTY NEV WTR RECLAMATION DIST ....cocoee [eeennn . 07/18/2023 . | RAYMOND JAMES ........eevw |oovevevnnnnnnnnnnnns [0 5,793,080 ... 5,770,000 |........ 5,873,918 |.... ... (6,367) | L (6,367) e v 5,793,548 |.. ... (468)|........... (468) ...242,981 |. 07/01/2035 . [1.B FE ....
..181070-EC-3 | CLARK CNTY NEV WTR RECLAMATION DIST ....cccoee [eennn . 07/24/2023 . |MARKETAXESS ........cceeve |oevvrennnnnnnnnnnnns |00....5,064,463 | 5,950,000 |........ 5,988,566 |.... e (2,835) | [ (2,435) [ e 5,958,684 |.. .(4,222) |.... ...254,528 |. 07/01/2038 . [1.B FE ....
..498531-DP-4 |KLEIN TEX INDPT SCHDIST .....coeeeveeeeeeeeneenes oo . 07/13/2023 . | MARKETAXESS .......ccevvee |oveeeeeneeennnnnnnns |oveeennn 717,300 e, 720,000 |........... 729,922 .o 721,201 | i, (640) [.ovvvnvnnnnnnnnn fooeeeeeenn (640) | oot 720,651 [.ooooiiiiiiiiins e (3,351) . 02/01/2034 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 14,169,943 14,140,000 14,334,317 14,194,365 (11,878) 14,182,487 (12,545) XXX
..01026C-AC-5 | ALABAMA ECONOMIC SETTLEMENT AUTH ... [oreenn . 09/15/2023 . |Call @ 100.00 . .. 105,000 .... 105,000 .... 105,617 |...........105,280 |.... . (70) ] ....105,209 |.. (209) |........... (209) . 09/15/2025 .
..040654-YD-1 | ARIZONA ST TRANSN BRD HWY REV ...........ccccees [ oeinnn . 09/20/2023 . | TENDER . 1,623,040 22,000,000 |vevverriiiiinnn fornnniiniiiinnn, . . 07/01/2038 .
..232287-A-2 | CUYAHOGA CNTY OHIO SALES TAX REV .....ccceeeees [oeennn . 08/09/2023 . |PIPER SANDLER ... ... (7,876) | ... (7,876) |... . (21,197) |.... . 12/01/2036 .
..20270C-J7-1 | ENERGY NORTHWEST WASH ELEC REV ..........ccccooe [oeeennn . 07/21/2023 . |MARKETAXESS .......ocevvve |ovvvrrennnnnnnnnnnns [00022.5,715,028 | 5,665,000 .. (14,000) |. .. (14,000) |... . 07/01/2035 .
..30711X-AT-1 | CAS 2015-C01 1M2 - CDO/CMO/RMBS .......ccccoeee [ereennn . 09/25/2023 . | Paydoun ... ... 33,350 . ....(2,425) |. . . 02/25/2025 .
..30711X-CB-8 | CAS 2016-C02 1M2 - CMO/RMBS ..........eevvumuunnn [ereeenn . 09/25/2023 . | Paydoun ... ...67,382 L. 72,798 |.... ... (5,416) |. . 09/25/2028 .
..30711X-DK-7 | CAS 2016-C05 212 ~ CMO/RMBS ........cevvvvvvvennn [erreenn . 09/25/2023 . | Paydoun ... ...86,057 ...02,882 |.... ... (6,825)|. . 01/25/2029 .
..30711X-GP-3 | CAS 2017-C02 212 ~ CMO/RMBS ........cevvvvvvvvnns [errenn . 09/25/2023 . | Paydoun ... ....6,460 L 7,013 | . 09/25/2029 .
..30768I-AA-6 | FARM 2021-1 A ~ CMO/RMBS ........ccevvvvvvvvennnns [ereeenn . 09/01/2023 . |Paydoun ......cooeeeveennins |oveiiinnnnnnnnnnnns Joeennn. 91,400 [l 91,499 e 91,459 | . 01/25/2051 .
..312805-JG-0 |FAYETTEVILLE N C PUB WKS COMMN REV . 07/19/2023 . [PIPER SANDLER . ..9,515,000 ..9,817,958 |. .9,567,987 |. . (34,806) |. . 03/01/2039 .
..3128K7-NM-6 | FH A46696 - RVBS . 09/01/2023 . |Paydown .8,371 7,693 |. .7,414 . . 08/01/2035 .
..3128LX-AE-0 |FH GO1805 - RMBS . 09/01/2023 . |Paydown 13,832 13,465 |. 13,517 | . 04/01/2035 .
..3128LX-KD-1 |FH G02092 - RWBS .... . 09/01/2023 . | Paydoun ... ... 13,999 ... 13,627 |............ 13,629 |.... . 02/01/2036 .
..3128M7-JC-1 |FH GO5359 - RMBS .... . 09/01/2023 . | Paydoun ... ...21,784 ...21,464 |............21,520 |.... . 11/01/2033 .
..3128M9-W-1 |FH GO7528 - RWBS .... . 09/01/2023 . | Paydoun ... ..134,646 ..128,785 |.... . 09/01/2043 .
..3128MD-RJ-4 |FH G14789 - RUBS .... . 09/01/2023 . | Paydoun ... ... 11,494 ...11,864 |.... . 07/01/2028 .
..3128\F-0B-7 |FH G16550 - RWBS .... . 09/01/2023 . | Paydoun ... . 05/01/2033 .
..3128MJ-24-1 | FH GO8779 - RMBS ... . 09/01/2023 . | Paydoun ... . 09/01/2047 .
..3128MJ-25-8 |FH GO8784 - RUBS ... . 09/01/2023 . | Paydoun ... . 10/01/2047 .
..3128MJ-4V-9 | FH GO8835 - RUBS .... . 09/01/2023 . | Paydoun ... . 09/01/2048 .
..3128MJ-83-5 |FH GO8537 - RWBS . 09/01/2023 . |Paydown . 07/01/2043 .
..3128MJ-SS-0 |FH GO8528 - RWBS . 09/01/2023 . |Paydown . 04/01/2043 .
..3128MlJ-Y6-1 |FH GO8732 - RWBS . 09/01/2023 . |Paydown . 11/01/2046 .
..3128MJ-Z0-6 |FH GO8750 - RMBS . . |- 09/01/2023 . | Paydown . 03/01/2047 .
..3128MM-UC-5 |FH G18578 - RMBS . . |- 09/01/2023 . | Paydown . 12/01/2030 .
..3128\M-UG-6 |FH G18582 - RWBS .... . 09/01/2023 . | Paydoun ... . 01/01/2031 .
..3128MM-U0-4 | FH G18590 - RWBS .... . 09/01/2023 . | Paydoun ... . 03/01/2031 .
..3128\M-VG-5 |FH G18614 - RMBS ... . 09/01/2023 . | Paydoun ... . 10/01/2031 .
..3128\M-VZ-3 |FH G18631 - RMBS ... . 09/01/2023 . | Paydoun ... . 02/01/2082 .
..3128\M-W7-4 | FH G18669 - RMBS ... . 09/01/2023 . | Paydoun ... . 12/01/2032 .
..3128MM-WU-3 | FH G18658 - RMBS ... . 09/01/2023 . | Paydoun ... . 09/01/2032 .
..3128MM-W1Y-5 |FH G18662 - RMBS . 09/01/2023 . |Paydown . 10/01/2032 .
..3128\M-X8-1 |FH G18702 - RMBS . 09/01/2023 . |Paydown . 08/01/2033 .
..3128-XF-5 |FH G18677 - RMBS . 09/01/2023 . |Paydown . 02/01/2033 .
..3128\M-XK-4 |FH G18681 - RMBS . 09/01/2023 . |Paydown . 03/01/2033 .
..3128PU-CN-0 | FH J14577 - RWBS . 09/01/2023 . |Paydown . 03/01/2026 .
..31202L-GC-3 |FH C03795 - RMBS .....oooeeiiiiiiiiiiiiieiiieeeeeees [ . 09/01/2023 . | Paydoun ... . 04/01/2042 .
..312930-VK-3 |FH A84218 - RUBS ........oovvviviiiiiiiiiiieiieeeens [ . 09/01/2023 . | Paydoun ... . 05/01/2038 .
..312936-Y2-7 |FH A89729 - RWBS ........oooevviiinnninnn [ . 09/01/2023 . | Paydoun ... . 11/01/2039 .
..312936-YZ-4 |FH A89728 - RUBS ........coovvvriiiiiiiiiiiiiieeeens [ . 09/01/2023 . | Paydoun ... . 10/01/2039 .
..312939-JD-4 |FH A91160 = RMBS ........evvvvvveiiiiiiiiiiiiiiinens [ eeeeenn . 09/01/2023 . | Paydoun ... . 02/01/2040 .
..312042-27-1 |FH A94386 - RMBS ...........ooeeveveeeeeeeeeeeeeeens oo . 09/01/2023 . |Paydown ...oovvvveeeeeeeeees Joveeeeeeeeeeeeeeeees | 12,8410 i 12,841 ) 12,802 e 12,797 i o s e M s e 12,840 i o, . 10/01/2040 .
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..312043-BR-3 | FH A94548 - RIBS .... . 09/01/2023 . | Paydoun ... ...25,871 |.... . 10/01/2040 . [1.A ........
..312043-F3-2 |FH A94686 - RUBS .... . 09/01/2023 . | Paydoun ... . 110,036 |.... . 1170172040 . [1.A ........
..312043-F4-0 |FH A94687 - RUBS .... . 09/01/2023 . | Paydoun ... . 1170172040 . [1.A ........
..312045-A4-0 |FH A96327 - RWBS .... . 09/01/2023 . | Paydoun ... . 0170172041 . [1.A ........
..31207V-7G-7 |FH A39895 - RMBS .... . 09/01/2023 . | Paydoun ... . 11/01/2035 . [1.A ........
..3131WD-5T-9 |FH ZI1758 - RMBS .... . 09/01/2023 . | Paydoun ... . 05/01/2034 . [1.A ........
..3131WD-7E-0 |FH Z11793 - RUBS .... . 09/01/2023 . | Paydoun ... . 05/01/2034 . [1.A ........
..3131WD-BJ-4 |FH Z10941 - RUBS .... . 09/01/2023 . | Paydoun ... . 11/01/2033 . [1.A ........
..3131WE-28-2 |FH Z12585 - RWBS .... . 09/01/2023 . | Paydoun ... . 10/01/2034 . [1.A ........
..3131WF-SC-6 |FH Z13215 - RWBS . 09/01/2023 . |Paydown . 04/01/2035 . [1.A .
..313111G-6B-0 |FH Z14466 - RVBS . 09/01/2023 . |Paydown . 07/01/2035 . [1.A .
..3131WG-FR-5 |FH ZI3776 - RMBS . 09/01/2023 . |Paydown . 11/01/2035 . [1.A .
..3131WG-HH-5 |FH Z13832 - RWBS .... . 09/01/2023 . | Paydoun ... . 11/01/2035 . [1.A ........
..3131WK-VP-2 |FH Z16922 - RWBS .... . 09/01/2023 . | Paydoun ... . 12/01/2037 . [1.A ........
.. 3131WM-HI-9 | FH Z18345 - RWBS .... . 09/01/2023 . | Paydoun ... . 12/01/2038 . [1.A ........
..3131WN-6F-6 |FH Z19870 - RMBS .... . 09/01/2023 . | Paydoun ... . 04/01/2040 . [1.A ........
..3131UN-0A-5 |FH Z19449 - RMBS .... . 09/01/2023 . | Paydoun ... . 11/01/2039 . [1.A ........
..3131WQ-LY-1 |FH ZJ0343 - RMBS .... . 09/01/2023 . | Paydoun ... . 08/01/2040 . [1.A ........
..31310Q-QP-5 | FH ZJ0462 - RWBS .... . 09/01/2023 . | Paydoun ... . 09/01/2040 . [1.A ........
..31310Q-RU-3 | FH ZJ0499 - RMBS .... . 09/01/2023 . | Paydoun ... . 09/01/2040 . [1.A ........
..31310Q-UC-9 | FH ZJ0579 - RWBS . 09/01/2023 . |Paydown . 10/01/2040 . (1.
..3131W0-XU-6 | FH ZJ0691 - RMBS . 09/01/2023 . |Paydown . 1170172040 . (1.
..3131WR-GC-3 |FH ZJ1095 - RWBS . 09/01/2023 . |Paydown . 01/01/2041 . (1.
..3131WR-KD-6 |FH ZJ1192 - RWBS . . |. 09/01/2023 . | Paydown . 02/01/2041 . (1.
..3131WR-LV-5 |FH ZJ1240 - RWBS . . |- 09/01/2023 . | Paydown . 02/01/2041 . (1.
..3131WR-R9-8 |FH ZJ1412 - RWBS .... . 09/01/2023 . | Paydoun ... . 03/01/2041 . (1.
..3131WX-D4-1 |FH ZJ6423 - RMBS .... . 09/01/2023 . | Paydoun ... . 09/01/2032 . [1.A ........
..3131XG-LC-0 |FH ZL1223 - RWBS .... . 09/01/2023 . | Paydoun ... . 04/01/2041 . [1.A ........
..3131XG-LD-8 |FH ZL1224 - RWBS .... . 09/01/2023 . | Paydoun ... . 04/01/2041 . [1.A ........
..3131XH-BQ-8 |FH ZL1847 - RMBS .... . 09/01/2023 . | Paydoun ... . 08/01/2041 . [1.A ........
..3131XH-SL-1 |FH ZL2323 - RMBS .... . 09/01/2023 . | Paydoun ... . 1170172041 . [1.A ........
..3131XJ-4V-1 |FH ZL3536 - RWBS . 09/01/2023 . |Paydown . 08/01/2042 . (1.
..31320H-5X-5 |FH ZA0862 - RMBS . 09/01/2023 . |Paydown . 11/01/2082 . (1.
..3132A1-BY-9 | FH ZS0955 - RMBS . 09/01/2023 . |Paydown . 10/01/2035 . (1.
..3132A1-VU-5 |FH 751527 - RWBS . 09/01/2023 . |Paydown . 06/01/2036 . (1.
..3132A2-FV-9 |FH ZS1980 - RWBS . 09/01/2023 . |Paydown . 09/01/2037 . (1.
..3132A3-Nii-6 | FH ZS3105 - RWBS .... . 09/01/2023 . | Paydoun ... . 02/01/2041 . (1.
..3132A3-QD-5 |FH 783152 - RMBS .... . 09/01/2023 . | Paydoun ... . 03/01/2041 . [1.A ........
..3132A3-SL-5 |FH 783223 - RMBS .... . 09/01/2023 . | Paydoun ... . 02/01/2041 . [1.A ........
..3132A3-TF-7 |FH 783250 - RMBS .... . 09/01/2023 . | Paydoun ... . 06/01/2041 . [1.A ........
..3132A4-U0-9 |FH ZS4191 - RWBS .... . 09/01/2023 . | Paydoun ... . 07/01/2035 . [1.A ........
..3132A4-UT-3 |FH ZS4194 - RMBS .... . 09/01/2023 . | Paydoun ... ....908 |.... . 08/01/2035 . [1.A ........
..3132A7-ND-9 | FH 756688 - RMBS ... . |- 09/01/2023 . |Paydoun ... .4,218 |.... . 04/01/2028 . [1.A ........
..3132AC-YM-6 |FH ZT0716 - RMBS .... . |- 09/01/2023 . |Paydoun ... ... 11,385 ... . . 10/01/2033 . [1.A ........
..3132AD-LT-3 |FH ZT1238 - RUBS . 09/01/2023 . |Paydown 3,575 |. 3,292 . 07/01/2042 . [1.A .
..31320W-ZR-8 |FH SB0752 - RWBS ... . 09/01/2023 . | Paydoun ... ..402,975 |.... .405,748 |. . 10/01/2037 . [1.A ........
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..313205-311-2 | FH SB8004 - RUBS .......coovvviiviiiiiiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... ... 45,567 ... 45,567 ... 45,923 |............46,122 |.... ... (555) | ... (555) |... ..45,567 |.. . 07/01/2034 . [1.A ........
..313206-3R-1 |FH SBB008 — RMBS .........cevvvvvvvvvrrinririnininns [eeeeenn . 09/01/2023 . | Paydoun ... ... 17,885 ...17,885 ...18,022 |............18,003 |.... .. (207)). e (207) ). ..17,885 |.. . 08/01/2034 . [1.A ........
..313205-3T-7 |FH SB8010 = RMBS .......oevvvvvriiiiiiiiiiiiiiiiinns [ eeeeenn . 09/01/2023 . | Paydoun ... ... 10,047 ...10,047 ...10,129 |.... (13 ) ..10,047 |.. . 10/01/2034 . [1.A ........
..313205-3Y-6 |FH SB8015 = RMBS ......oovvvvviieiiiiiiiiiiieeeeeens [ . 09/01/2023 . | Paydoun ... .. 125,019 ..125,919 ..127,140 |.... L (1,677) ... 126,919 |.. . 1170172034 . [1.A ........
..313205-6J-6 | FH SBB073 - RUBS .......coovvvvviiiiiiiiiiiiiiienens [ . 09/01/2023 . | Paydoun ... 300,012 306,926 |.... . (6,698) ... .300,012 |.. . 11/01/2035 . [1.A ........
..313206-AT-7 |FH SB8118 = RMBS .......eevvvvvrvriiriiiiiiiiiiinnns [eeeenn . 09/01/2023 . | Paydoun ... .. 101,806 103,460 |.... . (1,513) ... 101,806 |.. . 09/01/2036 . [1.A ........
..313206-AX-8 |FH SB8122 - RMBS .......cooeeereniriinnis [ . 09/01/2023 . | Paydoun ... .(837) ... .71,159 |.. . 10/01/2036 . [1.A ........
..313206-C3-2 |FH SB8190 - RMBS .....coovvvvviiiiiiiiiiiiiiieeeeens [ . 09/01/2023 . | Paydoun ... ... 187,612 187,612 |.. . 1170172037 . [1.A ........
..313206-CV-0 |FH SB8184 — RUBS ......ooevvvvviiiiiiiiiiiiiiiienens [ . 09/01/2023 . | Paydoun ... ...34,761 . 10/01/2087 . [1.A ........
..313206-DK-3 | FH SB8206 - RWBS . 09/01/2023 . |Paydown ..325,369 . 01/01/2038 . [1.A .
..3132DV-37-0 |FH SD8010 - RWBS . 09/01/2023 . |Paydown 4,773 . 09/01/2049 . [1.A .
..31320V-4E-2 |FH SD8021 - RWBS . 09/01/2023 . |Paydown 96,204 .. 540 . 09/01/2049 . [1.A .
.. 31320V-4H-5 |FH SDB024 - RMBS .....ccooeeiiiiiiiiiiiiiiiiieieeens [ . 09/01/2023 . | Paydoun ... ... 118,720 ..(4,472) ... 118,720 |.. . 11/01/2049 . [1.A ........
..3132DV-5K-7 |FH SDB050 - RMBS ........ceovveeeeeeeeeeeeiens [ . 09/01/2023 . | Paydoun ... ...11,569 ... (518)]... .. 11,569 |.. . 03/01/2050 . [1.A ........
..3132DV-5l-1 | FH SDB06T ~ RUBS .....cooevveveiiiiiiiiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... ..218,306 (12,229) |... .218,306 |.. . 05/01/2050 . [1.A ........
..31320V-6C-4 |FH SDB0B7 - RMBS .......oevvvviriiiiiiiiiiieieieeens oo . 09/01/2023 . | Paydoun ... 346,632 .. (20,513) |... . 06/01/2050 . [1.A ........
..3132DV-6R-1 |FH SDB0BO - RUBS .......oovvvvvviiiiiiiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... 132,547 ... (4,615)]... . 06/01/2050 . [1.A ........
..31320V-6U-4 |FH SDB0B3 - RMBS ........ccoeeereeeeeeeeeeeens [ . 09/01/2023 . | Paydoun ... 396, 151 414,705 |.... .. (24,788) |... . 08/01/2050 . [1.A ........
..3132DV-7K-5 |FH SDB098 - RMBS ........ocoovvrriirinninniins [oen . 09/01/2023 . | Paydoun ... 344,237 355,546 |.... - (11,737) ). . 10/01/2050 . [1.A ........
..3132DV-7L-3 |FH SDB09Y - RMBS .....ccooeeiiiiiiiiiiiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... 221,361 231,262 |.... (12,410) [... . 1070172050 . [1.A ........
..31320W-AD-5 |FH SD8104 - RWBS . 09/01/2023 . |Paydown ..682,624 . 687,731 |. . 11/01/2050 . (1.
..3132DW-AH-6 | FH SD8108 - RWBS . 09/01/2023 . |Paydown ..186,438 ..196,206 |. . 1170172050 . (1.
..3132DW-ANM-5 |FH SD8112 - RWBS . 09/01/2023 . |Paydown ..244,709 ..246,276 |. . 12/01/2050 . (1.
..3132H-YS-5 |FH Q14321 - RMBS . . |. 09/01/2023 . | Paydown ..123,373 . 117,937 | . 12/01/2042 . (1.
..3132WH-5N-1 | FH Q44452 - RMBS . . |- 09/01/2023 . | Paydown .. 116,510 . 116,510 .. 115,344 |. .. 114,929 |. 116,510 . 11/01/2046 . (1.
..31320H-JU-0 |FH Q43874 - RMBS ....oooeeieiiiiiiiiiiiiiieieeen [ . 09/01/2023 . | Paydoun ... ... 24,838 ...24,621 |.... ..24,838 |.. . 10/01/2046 . (1.
..31335A-3T-3 |FH G60810 ~ RMBS .........eevmmmmmmmnnnnnninininnnns [ eeeeenn . 09/01/2023 . | Paydoun ... ...31,500 |.... ..32,206 |.. . 11/01/2046 . [1.A ........
..3133AM-EP-7 |FH QC2842 - RMBS .........eevvmmmmmmmmnnnnnnnnnninnn [eeeeen . 09/01/2023 . | Paydoun ... ..85,924 |.. . 06/01/2051 . [1.A ........
..3133BP-GN-2 |FH QF2005 - RMBS ........oooevriinnnnnnins [ . 09/01/2023 . | Paydoun ... ..3,131 ) . 10/01/2052 . [1.A ........
.. 3133KJ-6L-1 |FH RA3575 - RMBS ..o [ . 09/01/2023 . | Paydoun ... 13,797 .. . 09/01/2050 . [1.A ........
.. 3133KK-7E-3 |FH RA4493 — RMBS ........evvvmmimnnnnninininnininnns [ eeeeenn . 09/01/2023 . | Paydoun ... .393,063 |.. . 02/01/2051 . [1.A ........
..313373-KF-4 |FHR 1628 KZ - CMO/RMBS 09/01/2023 . |Paydown . 12/15/2023 . (1.
..3133TG-E9-6 |FHR 2086 GB - CMO/RMBS .. 09/01/2023 . |Paydown . 09/15/2028 . (1.
..31359L-AH-8 |FNR G949 PJ - CMO/RMBS .. 09/01/2023 . |Paydown . 08/17/2024 . (1.
..3136A0-AZ-0 |FNR 2011-69 GB - CMO/RWBS . 09/01/2023 . |Paydown . 07/25/2031 . (1.
..3136AF-3L-6 |FNR 2013-86 GY - CMO/RWBS . 09/01/2023 . |Paydown K . 08/25/2033 . (1.
..3136AF-KF-0 |FNR 2013-78 GL - CMO/RMBS ........cooeeeeeeeennes [ orennn . 09/01/2023 . | Paydoun ... 248,275 227,172 |.... . . . 07/25/2043 . (1.
..3136AG-IIT-5 |FNR 2013-107 AY - CMO/RMBS ............oooeeeeees [oeennn . 09/01/2023 . | Paydoun ... .. 676,060 .. 610,805 |.... 676,060 |.. . 10/25/2033 . [1.A ........
..3136AG-YB-2 |FNR 2013-102 GM - CMO/RMBS ........ccoevveiienens [erennn . 09/01/2023 . | Paydoun ... 159,381 147,303 |.... .159,381 . 10/25/2083 . [1.A ........
. 31371K-7L-9 |FN 254799 = RMBS ........evvvvmmmmmmnnnnnnnnniininnn [eeeeen . 07/01/2023 . | Paydoun ... . 07/01/2023 . [1.A ........
..31371L-A9-0 |FN 254832 — RMBS ........evvvrmmmmmnnnnnniniiininnns [ eeeeenn . 08/01/2023 . | Paydoun ... . 08/01/2023 . [1.A ........
L 31371L-JU-4 |FN 255075 - RMBS ..o [ . 09/01/2023 . | Paydoun ... . 02/01/2024 . (1.A ........
..31371L-K3-2 |FN 255114 - RMBS .... . |- 09/01/2023 . |Paydoun ... .. . 03/01/2024 . [1.A ........
..31371L-ZR-3 | FN 255552 - RMBS . |- 09/01/2023 . |Paydoun ... L1220 . 11/01/2034 . (1.A ........
..3137A1-RG-0 |FHR 3722 CU - CMO/RMBS 09/01/2023 . |Paydown .. 164,789 ..154,084 |. K .164,789 . 09/15/2025 . [1.A .
..3137A-FE-2 |FHR 3779 LB - CMO/RMBS . 09/01/2023 . | Paydoun ... .. 125,673 .. 118,614 |...........123,176 |.... 125,673 |. . 12/15/2030 . [1.A ........
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..3137B3-LP-1 |FHR 4223 HB — CMO/RMBS ... [eeeenn . 09/01/2023 . | Paydoun ... . 1,122,517 1,081,342 |.... 1,122,517 .. 14,404 . 07/15/2083 . [1.A ........
..3137G0-CU-1 | STACR 2014-DN4 M3 - CMO/RMBS ............coeeeees [oeennn . 09/25/2023 . | Paydoun ... . 10/25/2024 . (1.A ........
..3137G0-EW-5 |STACR 2015-DNA1 M3 - CDO/CMO/RMBS ............. [.eeeenn . 09/25/2023 . | Paydoun ... . 10/25/2027 . [1.A ........
..3137G0-HW-2 | STACR 2016-DNA1 M3 - CDO/CMO/RMBS ...........e0 [.eeeenn . 09/25/2023 . | Paydoun ... . 07/25/2028 . [1.A ........
..3137G1-AA-5 |FWLS 2015-SC01 1A — CMO/RMBS ......cccoviic [eeeenn . 09/01/2023 . | Paydoun ... . 05/25/2045 . [1.A ........
..31385H-QV-7 |FN 545068 - RMBS ..........cooeveiieeenieennnins [ eens . 09/01/2023 . | Paydoun ... . 07/01/2031 . [1.A ........
..31385J-EL-8 |FN 545639 — RMBS ........eevvrmmmmmmmnnnnnnnnininnns [ereeenn . 09/01/2023 . | Paydoun ... . 04/01/2032 . [1.A ........
.. 31385N-RA-9 | FN 547781 = RMBS ......oovvvvriiiiiiiiiiiiiiieeeeens [ . 09/01/2023 . | Paydoun ... . 09/01/2030 . [1.A ........
..31386L-6V-9 |FN 567084 - RUBS .........coevvvviviiiiiiiiiiiienens [eennns . 07/25/2023 . | Paydoun ... . 12/01/2030 . [1.A ........
..31387D-4B-2 |FN 581418 - RUBS . 09/01/2023 . |Paydown . 06/01/2031 . [1.A .
..31387D-NE-5 |FN 580989 - RWBS . 09/01/2023 . |Paydown . 05/01/2031 . [1.A .
..31387X-MC-6 |FN 597155 - RMBS . 09/01/2023 . |Paydown . 09/01/2031 . [1.A .
..31387X-T7-0 |FN 597374 - RMBS ....coooiiiiiiiiiiiiiiiiiiieeeens [ . 09/01/2023 . | Paydoun ... . 09/01/2031 . [1.A ........
..31388K-CX-8 |FN 606786 ~ RMBS ...........evvmmmmmmmmmnnnnnnnnnnns [eeneen . 09/01/2023 . | Paydoun ... . 09/01/2031 . [1.A ........
..31388K-T7-7 |FN 607274 - RUBS .......coovvvviviiiiiiiiiiiiiienens [ . 09/01/2023 . | Paydoun ... . 1170172031 . [1.A ........
..31388W-ZE-9 |FN 617341 = RUBS ......ooovvvriiiiiiiiiiiiiinieenens [ . 09/01/2023 . | Paydoun ... . 12/01/2031 . [1.A ........
..31389G-ST-8 |FN 625230 - RMBS ......ccooeiiiiiiiiiiiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... . 02/01/2082 . [1.A ........
..31389G-SV-3 |FN 625232 - RMBS .........evvmmmmmmmmmnnnnnnnnnnnnnn [eenees . 09/01/2023 . | Paydoun ... . 02/01/2032 . [1.A ........
..31389K-50-0 |FN 628255 - RMBS .......ccooeiiiiiiiiiiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... . 02/01/2032 . [1.A ........
..31389K-55-6 |FN 628257 - RMBS ...........oooeveniinnnnnnnnnnns [ . 09/01/2023 . | Paydoun ... . 02/01/2032 . [1.A ........
..31380U-HE-2 |FN 635729 - RMBS . 09/01/2023 . |Paydown . 03/01/2032 . (1.
..31380U-MJ-5 |FN 635861 - RUBS . 09/01/2023 . |Paydown . 03/01/2032 . (1.
..31389V-R5-8 |FN 636908 - RVBS . 09/01/2023 . |Paydown . 05/01/2082 . (1.
..3138A2-BK-4 |FN AH0941 - RWBS . . |. 09/01/2023 . | Paydown . 12/01/2040 . (1.
..3138A5-6C-1 |FN AH4466 - RWBS . . |- 09/01/2023 . | Paydown . 02/01/2041 . (1.
..3138A5-FU-1 |FN AH3778 = RMBS ......oovvviviiiiiiiiiiiiiinieeeens [ . 09/01/2023 . | Paydoun ... . 01/01/2041 . (1.
..3138AA-3C-3 |FN AHBBY4 - RWBS .......ooooevrriirinnnn [ . 09/01/2023 . | Paydoun ... . 04/01/2041 . [1.A ........
..3138AB-MF-3 |FN AHI367 - RMBS ....oooeeeiiiiiiiieii [ . 09/01/2023 . | Paydoun ... . 04/01/2041 . [1.A ........
..3138AD-V4-4 |FN A10634 - RUBS .......ooovvvvviiiiiiiiiiiiiiienens [ . 09/01/2023 . | Paydoun ... . 04/01/2041 . [1.A ........
..3138AM-VA-0 |FN AI7808 = RMBS ..........euvmmmmmmmmnnnnnnnnnnnnnn [eeneen . 09/01/2023 . | Paydoun ... . 07/01/2041 . [1.A ........
..3138AS-ZJ-4 |FN AJ1644 - RWBS .......ooooerrnnnnnnn [ . 09/01/2023 . | Paydoun ... . 1170172041 . [1.A ........
..3138E0-SD-2 |FN AJ7715 - RUBS . 09/01/2023 . |Paydown . 12/01/2026 . (1.
..3138EG-NN-0 |FN AL0396 - RVBS . 09/01/2023 . |Paydown . 12/01/2035 . (1.
..3138EK-G7-4 | FN AL2921 - RWBS . 09/01/2023 . |Paydown . 08/01/2042 . (1.
..3138EL-AF-0 |FN AL3605 - RVBS . 09/01/2023 . |Paydown . 05/01/2043 . (1.
..3138EN-3F-4 |FN AL6197 - RMBS . 09/01/2023 . |Paydown . K . 01/01/2030 . (1.
..3138EQ-LN-0 |FN AL7532 - RWBS .... . 09/01/2023 . | Paydoun ... 102,969 .. 108,015 |.... . 1170172027 . (1.
..3138ER-5V-8 |FN AL9859 - RWBS .... . 09/01/2023 . | Paydoun ... 265,698 256,524 |.... . 03/01/2047 . [1.A ........
..3138ER-MI-7 |FN AL9372 - RWBS .... . 09/01/2023 . | Paydoun ... 112,19 ..o 111,851 | . 1170172031 . [1.A ........
..3138ET-4G-8 |FN AL8922 - RWBS .... . 09/01/2023 . | Paydoun ... ...10,567 ... 11,097 ... . 05/01/2030 . [1.A ........
..3138M8-J6-1 |FN AP4784 - RIBS .... . 09/01/2023 . | Paydoun ... ..147,751 .. 141,582 ... . 09/01/2042 . [1.A ........
..3138MJ-GE-3 | FN AQ2896 - RWBS .... . 09/01/2023 . | Paydoun ... 158,164 152,875 |.... . 12/01/2042 . (1.A ........
..31381I6-GB-6 | FN AR8293 - RMBS .... . |- 09/01/2023 . |Paydoun ... 145,117 139,937 |.... . 05/01/2043 . [1.A ........
..3138I7-F6-6 |FN AR9188 - RWBS .... . |- 09/01/2023 . |Paydoun ... ... 39,367 ...36,110 |.... . 03/01/2043 . [1.A ........
..3138W7-GB-4 |FN AR9193 - RMBS . 09/01/2023 . |Paydown ..188,258 ..188,493 |. . 03/01/2043 . [1.A .
..3138W9-VQ-0 |FN AS0622 - RWBS ... . 09/01/2023 . | Paydoun ... ... 7,930 ....8,188 |.... . 10/01/2028 . [1.A ........
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..3138J-RD-2 |FN AS8583 - RMBS ........ooovvviiiiiiiiin [ . 09/01/2023 . | Paydoun ... ... 10,738 ...10,738 ...10,997 |.... ..10,738 |.. . 01/01/2047 . [1.A ........
..3138WNM-FC-0 |FN AT0162 = RMBS ........cevvvvvvrrrriiinrinnninnnns [ eeeeenn . 09/01/2023 . | Paydoun ... ... 97,944 ... 97,044 ...89,210 |.... ..97,944 |.. . 03/01/2043 . [1.A ........
.. 3138WP-A2-0 |FN AT1824 - RUBS .......ooovvvvviiiiiiiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... . 05/01/2043 . [1.A ........
..3138WP-GY-4 |FN AT2014 = RUBS .......coovvviriiiiiiiiiiieneeeenns [ . 09/01/2023 . | Paydoun ... . 04/01/2043 . [1.A ........
..3138WQ-AX-0 |FN AT2721 = RUBS .....ooovvriiiiiiiiiiiiiiiiiieeeens [ . 09/01/2023 . | Paydoun ... . 05/01/2043 . [1.A ........
..31380Q-0S-4 |FN AT3164 = RUBS ......ooovvvieiiiiiiiiiiiiineeeeens [ . 09/01/2023 . | Paydoun ... . 04/01/2043 . [1.A ........
..3138WQ-RY-0 |FN AT3202 - RMBS ......oooevvrrriiiininns [ . 09/01/2023 . | Paydoun ... . 05/01/2042 . [1.A ........
.. 3138WV-PE-5 |FN AT7620 = RMBS .........cevvvvvvvvririniinnninnnns [ eeeeenn . 09/01/2023 . | Paydoun ... ... 110,012 |.... . 06/01/2043 . [1.A ........
..3138X0-Zli-1 |FN AU1656 — RUBS .......ooovvveeiiiiiiiiiiiiiiienees [ . 09/01/2023 . | Paydoun ... ... 4,320 |.... . 07/01/2028 . [1.A ........
..3138XC-F3-1 |FN AV1085 - RMBS . 09/01/2023 . |Paydown 1,870 |. . 09/01/2043 . [1.A .
..3138XV-L4-0 |FN AW5746 - RUBS . 09/01/2023 . |Paydown 414 | . 08/01/2044 . [1.A .
..3138YJ-US-3 |FN AY5092 - RWBS . 09/01/2023 . |Paydown . 07/01/2045 . [1.A .
.. 3138YU-H7-9 | FN AZ2953 - RMBS .....cooeeiiiiiiiiiiiiiiiiieceeeees [ . 09/01/2023 . | Paydoun ... . 09/01/2030 . [1.A ........
..31390C-CS-3 |FN 641881 = RMBS .......ceevvvvvvrrrriiiniiiniinnnns [ eeeeenn . 09/01/2023 . | Paydoun ... . 04/01/2032 . [1.A ........
..31390G-2T-3 |FN 646186 ~ RMBS .........cevvvvvveeeeiiiiiiiiininns [ eeeeenn . 09/01/2023 . | Paydoun ... . 07/01/2082 . [1.A ........
..31390G-ZL-4 |FN 646147 = RUBS ........oovvvvrviiiiiiiiiiiineeeens [ . 09/01/2023 . | Paydoun ... . 06/01/2032 . [1.A ........
..313900-G8-2 |FN 652823 - RMBS ......ccooeeiiiiiiiiiiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... . 09/01/2032 . [1.A ........
..313900-G9-0 |FN 652824 - RMBS .......cooevieiiiiiiiiiiiiiiiiinnns [ . 09/01/2023 . | Paydoun ... . . .. . 09/01/2032 . [1.A ........
..31390R-E8-2 |FN 653659 - RMBS ......ccooeiiiiiiiiiiiiiiiiiiiees [ . 09/01/2023 . | Paydoun ... ... 106 |.... ....103 |.. . 08/01/2032 . [1.A ........
..31390R-EE-9 |FN 653633 - RMBS .....coooeeiiiiiiiiiiiiiiiiiienns [ . 09/01/2023 . | Paydoun ... ... 9,145 | .8,913 |.. . 07/01/2032 . [1.A ........
..31390T-KA-6 | FN 655589 - RMBS . 09/01/2023 . |Paydown .6,182 |. . 6,049 . 08/01/2032 . (1.
..31390T-UC-1 |FN 655879 - RWBS . 09/01/2023 . |Paydown 01,007 |. .1,080 . 09/01/2032 . (1.
..31390Y-GB-8 |FN 659994 - RMBS . 09/01/2023 . |Paydown 13,146 | 13,009 . 09/01/2032 . (1.
..31391E-EQ-0 |FN 664443 - RMBS . . |. 09/01/2023 . | Paydown 4,418 | . 4,348 . 10/01/2032 . (1.
..31391E-SK-8 |FN 664822 - RWBS . . |- 09/01/2023 . | Paydown 17,646 |. 17,434 . 10/01/2082 . (1.
..31391G-3M-6 |FN 666904 - RUBS .........covvvvririiiiiiiiiiniennns [ . 09/01/2023 . | Paydoun ... . ...16,569 |.... ..16,327 |.. . 1170172032 . (1.
..31391G-JD-9 |FN 666360 ~ RMBS .........ccvvvreevereiiiiiiiiiiinns [eeeeenn . 09/01/2023 . | Paydoun ... ... 19,465 ...19,828 |.... .. 19,465 |.. . 10/01/2082 . [1.A ........
..31391K-H5-9 | FN 669052 - RMBS ...........cooeeeeireeinennnnnns [ oens . 09/01/2023 . | Paydoun ... ....5,865 ....5,99 |... ...5,865 |.. . 10/01/2032 . [1.A ........
..3139IN-DU-2 |FN 671615 = RMBS .......oevvvveriiiiiiiiiiiiiiiiiens [ eeeeenn . 09/01/2023 . | Paydoun ... ...28,578 ...29,128 |.... ..28,578 |.. . 11/01/2082 . [1.A ........
..31394D-0L-7 |FNR 2005-40 ZM - CMO/RMBS ..........ccoeeeeeeeees [oeeenn . 09/01/2023 . | Paydoun ... ....6,134 ....6,092 |.... ...6,134 |.. . 06/25/2035 . [1.A ........
..31395R-EZ-7 |FHR 2959 DY — CMO/RMBS ... [eeeenn . 09/01/2023 . | Paydoun ... . ...31,671 ...31,645 |.... ..31,671 . 04/15/2025 . [1.A ........
..313978-X2-5 |FNR 2011-37 HJ - CMO/RMBS . 09/01/2023 . |Paydown .. 263,158 ..263,158 ..267,661 |. .263,158 . 05/25/2026 . (1.
..31307U-U7-2 | FNR 2011-66 BY - CMO/RMBS . 09/01/2023 . |Paydown .. 208,268 ..208,268 . 206,010 |. .208,268 . 07/25/2026 . (1.
..31397U-VT-3 |FNR 2011-59 CB - CMO/RMBS . 09/01/2023 . |Paydown .. 158,147 158,147 ..157,373 | .158,147 . 07/25/2026 . (1.
..31397U-XH-7 |FNR 2011-61 EB - CMO/RMBS . 09/01/2023 . |Paydown .. 213,276 213,276 . 07/25/2026 . (1.
..31398E-0Z-0 |FHR 3552 KB - CMO/RWBS ..... 09/01/2023 . |Paydown 70,954 . 07/15/2024 . (1.
..31398F-HT-1 |FNR 2009-80 GL - CMO/RMBS .........cooeveeeeennns [oeenn . 09/01/2023 . | Paydoun ... . 10/25/2024 . (1.
..31398J-G4-9 |FHR 3563 B ~ CMO/RMBS .......ccovvveeeeeeeeeeeeeens [ . 09/01/2023 . | Paydoun ... . 08/15/2024 . [1.A ........
..31398J-KR-3 |FHR 3561 B ~ CMO/RMBS ........cevvvvvvvviiiiinnnnns [ eeeenn . 09/01/2023 . | Paydoun ... . 08/15/2029 . [1.A ........
..313985-G7-2 | FNR 2010-135 DB - CMO/RMBS ..........evvvmuvnnnnn [ereeenn . 09/01/2023 . | Paydoun ... . 12/25/2025 . (1.A ........
..31398V-FS-0 |FHR 3640 AD - CMO/RMBS ......coooevreeeeinnnennens [oenns . 09/01/2023 . | Paydoun ... . 03/15/2025 . [1.A ........
..31400D-RG-9 |FN 684587 - RUBS .... . 09/01/2023 . | Paydoun ... . 03/01/2033 . [1.A ........
..31400E-NB-2 |FN 685386 - RUBS .... . |- 09/01/2023 . |Paydoun ... . 03/01/2083 . [1.A ........
..31400Q-Sl-4 | FN 694533 - RMBS .... . |- 09/01/2023 . |Paydoun ... . 03/01/2033 . [1.A ........
..314000-XK-4 |FN 694682 - RWBS . 09/01/2023 . |Paydown . 04/01/2033 . [1.A .
..31400T-GP-6 | FN 696906 - RUBS .... . 09/01/2023 . | Paydoun ... . 04/01/2033 . [1.A ........
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..31401C-EK-5 |FN 704038 - RUBS .... . 09/01/2023 . | Paydoun ... ... 262 |.... ....262 |.. . 05/01/2033 . [1.A ........
..31401v-6P-1 |FN 720078 - RMBS .... . 09/01/2023 . | Paydoun ... 7,637 |.... 7,691 |.. . 07/01/2033 . [1.A ........
..31402C-4C-3 |FN 725419 - RMBS .... . 09/01/2023 . | Paydoun ... .8,517 |.... .8,512 |.. . 10/01/2033 . [1.A ........
..31402C-4H-2 | FN 725424 - RMBS .... . 09/01/2023 . | Paydoun ... ...804 |.... ...748 .. . 04/01/2034 . [1.A ........
..31402C-P3-0 |FN 725042 - RMBS .... . 09/01/2023 . | Paydoun ... . 01/01/2034 . [1.A ........
..31402C-U7-5 |FN 725206 - RWBS .... . 09/01/2023 . | Paydoun ... . 02/01/2034 . [1.A ........
..31402C-VN-9 | FN 725221 - RMBS .... . 09/01/2023 . | Paydoun ... . 01/01/2034 . [1.A ........
..314020-F3-9 |FN 725686 - RWBS .... . 09/01/2023 . | Paydoun ... . 07/01/2034 . (1.A ........
..314020-MP-2 | FN 725866 - RUBS .... . 09/01/2023 . | Paydoun ... . 09/01/2034 . [1.A ........
..31402J-3V-7 |FN 730812 - RUBS . 09/01/2023 . |Paydown . 08/01/2033 . [1.A .
..31402L-DK-5 |FN 731906 - RVBS . 09/01/2023 . |Paydown . 11/01/2033 . [1.A .
..314020-89-3 |FN 735044 - RMBS . 09/01/2023 . |Paydown . 10/01/2034 . (1.A .
..314020-VG-3 |FN 735115 - RWBS .... . 09/01/2023 . | Paydoun ... . 12/01/2034 . [1.A ........
..314020-Y3-9 |FN 735230 - RMBS .... . 09/01/2023 . | Paydoun ... . 02/01/2035 . [1.A ........
..314020-YV-7 |FN 735224 - RMBS .... . 09/01/2023 . | Paydoun ... . 02/01/2035 . [1.A ........
..31402R-JV-2 |FN 735676 - RWBS .... . 09/01/2023 . | Paydoun ... . 07/01/2035 . [1.A ........
..31402R-N6-2 |FN 735813 - RWBS .... . 09/01/2023 . | Paydoun ... . 07/01/2035 . [1.A ........
..31402R-Uli-7 | FN 735997 - RMBS .... . 09/01/2023 . | Paydoun ... . 11/01/2035 . [1.A ........
..31402Y-GR-9 |FN 741908 - RUBS .... . 09/01/2023 . | Paydoun ... . 11/01/2033 . [1.A ........
..31403C-6L-0 |FN 745275 - RMBS .... . 09/01/2023 . | Paydoun ... . 02/01/2036 . [1.A ........
..31403D-BY-4 |FN 745355 - RMBS . 09/01/2023 . |Paydown . 03/01/2036 . (1.
..31403D-PP-8 |FN 745730 - RWBS . 09/01/2023 . |Paydown . 03/01/2035 . (1.
..31403J-CR-5 |FN 749880 - RVBS . 09/01/2023 . |Paydown . 10/01/2033 . (1.
..31403K-UP-6 | FN 751200 - RWBS . . |. 09/01/2023 . | Paydown . 03/01/2034 . (1.
..31403M-UP-2 | FN 753090 - RWBS . . |- 09/01/2023 . | Paydown . 12/01/2033 . (1.
..31403R-PR-3 |FN 755632 - RMBS .... . 09/01/2023 . | Paydoun ... . 04/01/2034 . (1.
..31403R-RX-8 |FN 755702 - RWBS .... . 09/01/2023 . | Paydoun ... . 03/01/2034 . [1.A ........
..31403V-40-9 |FN 759631 - RWBS .... . 09/01/2023 . | Paydoun ... . 02/01/2034 . [1.A ........
..31404L-TJ-9 |FN 771953 - RWBS .... . 09/01/2023 . | Paydoun ... . 02/01/2034 . [1.A ........
..31404N-FX-9 |FN 773382 - RWBS .... . 09/01/2023 . | Paydoun ... . 04/01/2034 . [1.A ........
..31404N-NS-1 | FN 773601 - RMBS ... . 09/01/2023 . | Paydoun ... . 08/01/2034 . [1.A ........
..31404P-ON-4 | FN 774561 - RUBS . 09/01/2023 . |Paydown . 04/01/2034 . (1.
..314040-WU-9 |FN 775659 - RWBS . 09/01/2023 . |Paydown . 05/01/2034 . (1.
..31404R-YN-1 |FN 776617 - RMBS . 09/01/2023 . |Paydown . 04/01/2034 . (1.
..31404T-ET-6 |FN 777846 - RUBS . 09/01/2023 . |Paydown . 05/01/2034 . (1.
..31404U-JU-5 |FN 778875 - RMBS . 09/01/2023 . |Paydown . 06/01/2034 . (1.
..31405H-J6-6 |FN 789685 - RUBS .... . 09/01/2023 . | Paydoun ... . 07/01/2034 . (1.
..31405J-KZ-6 |FN 790612 - RUBS .... . 09/01/2023 . | Paydoun ... . 09/01/2034 . [1.A ........
..31405J-UE-2 |FN 790881 - RMBS ... . 09/01/2023 . | Paydoun ... . 09/01/2034 . [1.A ........
..31405R-7F-7 |FN 797494 - RMBS .... . 09/01/2023 . | Paydoun ... . 03/01/2035 . [1.A ........
..314058-EQ-3 |FN 797643 - RWBS .... . 09/01/2023 . | Paydoun ... . 08/01/2035 . [1.A ........
..31406B-2G-8 |FN 805443 - RMBS .... . 09/01/2023 . | Paydoun ... . 11/01/2034 . [1.A ........
..31406E-2J-2 |FN 808177 - RMBS ... . |- 09/01/2023 . |Paydoun ... . 03/01/2035 . [1.A ........
..31406F-AR-2 | FN 808316 - RMBS ... . |- 09/01/2023 . |Paydoun ... . 01/01/2035 . [1.A ........
..31406F-IIK-3 | FN 808950 - RVBS . 09/01/2023 . |Paydown . 01/01/2035 . [1.A .
..31406G-YX-1 |FN 809926 - RWBS .... . 09/01/2023 . | Paydoun ... . 02/01/2035 . [1.A ........
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..31406K-RC-6 |FN 812383 - RMBS ........oooevviirrinnnins [ . 09/01/2023 . | Paydoun ... .. 573 57T . ...573 |.. . 05/01/2035 . [1.A ........
..31406P-C3-1 |FN 815500 - RMBS ..........oooeeeeiennnnnnnnnns [ oens . 09/01/2023 . | Paydoun ... . 04/01/2035 . [1.A ........
..31406P-HS-1 |FN 815741 = RUBS ......ooovvvviiiiiiiiiiiiiiiiienens [ . 09/01/2023 . | Paydoun ... . 02/01/2035 . [1.A ........
..31406U-HG-6 | FN 820231 - RMBS ..........cooeeerrennninnnnns [ oens . 09/01/2023 . | Paydoun ... . 06/01/2035 . [1.A ........
..31407D-8V-8 |FN 827732 - RMBS .......oooevrrniinnnnni [ . 09/01/2023 . | Paydoun ... . 06/01/2035 . [1.A ........
..31407X-7F-2 |FN 844294 - RMBS .........ovvvmmmmmmmmnnnnnnninnnnnn [eeeeen . 09/01/2023 . | Paydoun ... . 1170172035 . [1.A ........
..31408E-G5-5 |FN 849020 - RMBS .........ooovveiiiinnnnnnnnns [ons . 09/01/2023 . | Paydoun ... . 01/01/2036 . [1.A ........
..31400U-FA-8 |FN 878661 ~ RMBS ..........cuvmmmmmmmmnnnninniininnn [eeneenn . 09/01/2023 . | Paydoun ... . 02/01/2036 . [1.A ........
..3140E4-05-9 | FN BAO475 - RUBS ......coovvvviriiiiiiiiiiiiiiienens [ . 09/01/2023 . | Paydoun ... . 08/01/2045 . [1.A ........
..3140F1-YF-3 |FN BC6109 - RVBS . 09/01/2023 . |Paydown . 06/01/2046 . [1.A .
..3140J8-RT-2 | FN BM4097 - RVBS . 09/01/2023 . |Paydown . 07/01/2047 . [1.A .
..3140J9-SN-2 | FN BM5024 - RWBS . 09/01/2023 . |Paydown . (1,275) . 1170172048 . [1.A .
..3140K1-4D-5 |FN B06219 - RMBS .........cooevrrrrninninnnnns [ s . 09/01/2023 . | Paydoun ... . . .. (16,621) |... . 12/01/2049 . [1.A ........
..3140KD-KX-7 |FN BP5709 - RMBS .........cooeerniniiininnins [ . 09/01/2023 . | Paydoun ... 391,187 405,749 |.... .. (17,985) |... . 05/01/2050 . [1.A ........
..3140LY-P6-4 |FN BT9444 - RMBS ......cooeviiiiiiiiiiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... 255,125 257,278 |.... ... (2,002) |... . 11/01/2036 . [1.A ........
..314007-FX-0 |FN CAO181 = RMBS .......eevvvvvvrrrrririiririninnnns [eeeeenn . 09/01/2023 . | Paydoun ... ... 13,656 e (202) ). . 08/01/2047 . (1.A ........
..31400D-XC-3 |FN CAB074 — RUBS .......ooovvvvviiiiiiiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... ...65,109 . 06/01/2050 . [1.A ........
..3140QG-D4-6 |FN CAB222 - RMBS ......cooeeeiiiiiiiiiiiiiiiiiiinens [ . 09/01/2023 . | Paydoun ... ..418,393 . . .. . 12/01/2050 . [1.A ........
..3140QG-MJ-3 | FN CAB460 — RUBS ......ooovvvvvviiiiiiiiiiiiiiieeees [ . 09/01/2023 . | Paydoun ... ... 37,154 ...38,617 |.... ..37,154 |.. . 01/01/2051 . [1.A ........
..3140ON-B5-0 |FN CB2759 - RMBS .....coooeeiiiiiiiiiiiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... .. 603,008 .. 617,612 |.... 603,008 |.. . 02/01/2082 . [1.A ........
..3140X6-VF-5 |FN FM3313 - RWBS . 09/01/2023 . |Paydown 86,061 89,046 86,061 . 08/01/2035 . (1.
..3140X8-R0-2 |FN FM4994 - RMBS . 09/01/2023 . |Paydown 128,908 133,908 128,908 . 12/01/2050 . (1.
..3140X9-C7-8 | FN FM5493 - RMBS . 09/01/2023 . |Paydown 123,200 128,9% 123,200 . 02/01/2036 . (1.
..3140XA-BG-6 | FN FM6338 - RUBS . . |. 09/01/2023 . | Paydown 36,229 36,279 K 36,228 . 02/01/2051 . (1.
..3140XB-KY-5 |FN FM7510 - RMBS . . |- 09/01/2023 . | Paydown ..387,341 ..402,411 |. ..403,374 |. .. (16,033) |. .387,341 . 06/01/2051 . (1.
..3140XC-NV-6 | FN FM8503 = RMBS ........ccevvvvirrriiiiiiiiieienens oo . 09/01/2023 . | Paydoun ... 178,439 185,487 |...........185,504 |.... ... (7,155) | 178,439 |.. . 04/01/2036 . (1.
..3140XD-0A-7 |FN FMO448 - RWBS ........ocooevrrinrnnnnnnns [ . 09/01/2023 . | Paydoun ... .. 145,649 ... (59) |. .145,649 |.. . 10/01/2051 . [1.A ........
..3140XH-X9-3 |FN FS2503 - RMBS .....cooeveiiiiiiiiiiiiieiiiiieeens [ . 09/01/2023 . | Paydoun ... ... 36,423 ... 920 | ..36,423 |.. . 07/01/2037 . [1.A ........
..3140XH-YD-3 |FN FS2507 - RMBS ......ccoovvvrriiiniiiins [ . 09/01/2023 . | Paydoun ... ... (680) | . 12/01/2035 . [1.A ........
..3140XJ-3A-9 |FN FS3492 - RMBS ........evvvmmmmmmmmnnnnnnnnnnnninn [eeeeen . 09/01/2023 . | Paydoun ... ... 692 | . 01/01/2038 . [1.A ........
..3140XJ-HE-6 | FN FS2028 - RMBS .... . 09/01/2023 . |Paydoun .......ooeeeeeeeiins |eveinnniinnnnnnns Joeeenn.. 50,446 |l 50,446 ... 48,618 ...l 48,646 [ s 1,800 |. . 09/01/2087 . [1.A ........
..3140XK-FV-7 |FN FS3779 - RWBS . 09/01/2023 . |Paydown (1,121) |. . 1170172037 . (1.
..31410G-BE-2 |FN 888437 - RUBS . 09/01/2023 . |Paydown . (14) ). . 11/01/2036 . (1.
..31410G-EK-5 |FN 888538 - RUBS . 09/01/2023 . |Paydown . (64) ] . 01/01/2037 . (1.
..31410G-Uli-1 |FN 888997 - RUBS . 09/01/2023 . |Paydown . 08/01/2035 . (1.
..31410N-RR-1 | FN 892496 - RMBS . 09/01/2023 . |Paydown . 08/01/2036 . (1.
..314100-N0-0 |FN 894199 - RMBS .... . 09/01/2023 . | Paydoun ... . 10/01/2036 . (1.
..31411D-0K-8 | FN 905058 - RWBS .... . 09/01/2023 . | Paydoun ... . 1170172036 . [1.A ........
..31411H-N8-9 | FN 908615 - RUBS .... . 09/01/2023 . | Paydoun ... . 02/01/2087 . [1.A ........
..31412J-BV-6 | FN 926252 - RMBS .... . 09/01/2023 . | Paydoun ... . 12/01/2035 . [1.A ........
..31412L-A4-2 | FN 928027 - RWBS .... . 09/01/2023 . | Paydoun ... . 01/01/2087 . [1.A ........
L 3IHN-7J-9 | FN 930697 - RWBS ... . 09/01/2023 . | Paydoun ... . 01/01/2035 . [1.A ........
.. 31412N-FD-3 | FN 929964 - RMBS .... . |- 09/01/2023 . |Paydoun ... . 09/01/2038 . [1.A ........
. 31H2N-JA-5 | FN 930057 - RWBS .... . |- 09/01/2023 . |Paydoun ... . 10/01/2038 . [1.A ........
..31412P-5V-9 | FN 931560 - RWBS . 09/01/2023 . |Paydown . 05/01/2035 . [1.A .
..314120-SU-4 |FN 932131 - RMBS ... . 09/01/2023 . | Paydoun ... . 11/01/2039 . [1.A ........
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..314120-7H-7 |FN 935696 - RMBS .... . 09/01/2023 . | Paydoun ... ... (3,626) |. . (3,626) |... 4,994 |. 11/01/2039 . |[1.A ........
..31412X-FA-7 |FN 937661 - RUBS .... . 09/01/2023 . | Paydoun ... . 06/01/2037 . [1.A ........
..31413J-PA-6 | FN 946917 - RWBS .... . 09/01/2023 . | Paydoun ... . 09/01/2087 . [1.A ........
..31413L-TE-9 |FN 948849 - RMBS .... . 09/01/2023 . | Paydoun ... . 08/01/2037 . [1.A ........
..31413Y-RW-3 | FN 959601 - RWBS .... . 09/01/2023 . | Paydoun ... . 1170172087 . [1.A ........
..314140-AB-3 | FN 972602 - RWBS .... . 09/01/2023 . | Paydoun ... . 04/01/2038 . [1.A ........
..31416B-22-0 |FN 995492 - RMBS ... . 09/01/2023 . | Paydoun ... . 12/01/2034 . [1.A ........
..31416B-L8-9 |FN 995051 - RMBS .... . 09/01/2023 . | Paydoun ... . 03/01/2037 . [1.A ........
..31416B-RY-6 |FN 995203 - RMBS .... . 09/01/2023 . | Paydoun ... . 07/01/2035 . [1.A ........
..31416L-Sli-7 |FN AA3232 - RMBS . 09/01/2023 . |Paydown . 04/01/2039 . [1.A .
..31416R-FA-6 | FN AA7360 - RMBS . 09/01/2023 . |Paydown . 01/01/2034 . [1.A .
..31416R-M9-1 |FN AA7583 - RUBS . 09/01/2023 . |Paydown . 06/01/2039 . [1.A .
..314168-KH-3 | FN AA8395 - RBS .... . 09/01/2023 . | Paydoun ... . 06/01/2039 . [1.A ........
..31416X-E2-2 |FN AB1952 - RWBS .... . 09/01/2023 . | Paydoun ... . 12/01/2040 . [1.A ........
..31416X-JM-3 | FN AB2067 - RUBS ... . 09/01/2023 . | Paydoun ... . 01/01/2041 . [1.A ........
..31416X-SH-4 |FN AB2319 - RWBS .... . 09/01/2023 . | Paydoun ... . 02/01/2041 . [1.A ........
..31417A-CT-4 | FN AB3681 - RMBS ... . 09/01/2023 . | Paydoun ... . 10/01/2041 . [1.A ........
..31417A-JK-6 | FN AB3865 - RUBS .... . 09/01/2023 . | Paydoun ... . 1170172041 . (1.A ........
..31417D-W3-3 | FN AB6965 - RUBS .... . 09/01/2023 . | Paydoun ... . 1170172027 . [1.A ........
..31417E-SS-1 |FN AB7728 - RMBS .... . 09/01/2023 . | Paydoun ... . 01/01/2043 . [1.A ........
..31417G-EJ-1 |FN AB9136 - RUBS . 09/01/2023 . |Paydown . 04/01/2043 . (1.
..31417G-EQ-5 |FN AB9142 - RWBS . 09/01/2023 . |Paydown . 04/01/2043 . (1.
..31417J-EB-2 |FN ACO129 - RWBS . 09/01/2023 . |Paydown . 12/01/2024 . (1.
..31417J-8C-5 |FN AC0514 - RWBS . . |. 09/01/2023 . | Paydown . 07/01/2039 . (1.
..31417M-0Z-9 | FN AC3171 - RUBS . . |- 09/01/2023 . | Paydown . 09/01/2039 . (1.
..31417M-88-7 |FN AC3242 - RMBS ... . 09/01/2023 . | Paydoun ... . 09/01/2039 . (1.
..31417U-5Y-7 |FN AC8062 - RUBS .... . 09/01/2023 . | Paydoun ... . 12/01/2039 . [1.A ........
..31418A-S5-8 | FN MA1439 - RWBS .... . 09/01/2023 . | Paydoun ... . 05/01/2043 . [1.A ........
..31418A-VH-8 |FN MA1515 - RUBS .... . 09/01/2023 . | Paydoun ... . 08/01/2043 . [1.A ........
..31418C-5U-4 | FN MA3558 - RWBS .... . 09/01/2023 . | Paydoun ... . . . 01/01/2034 . (1.A ........
..31418C-FD-1 |FN MA2863 - RUBS .... . 09/01/2023 . | Paydoun ... . 229,375 221,665 |.... . 01/01/2047 . [1.A ........
..31418C-FJ-8 |FN MA2868 - RMBS . 09/01/2023 . |Paydown .. 198,161 . 198,161 ..198,858 |. . 01/01/2032 . (1.
..31418C-G6-5 |FN MA2920 - RWBS . 09/01/2023 . |Paydown 78,434 . 03/01/2047 . (1.
..31418C-SG-0 |FN MA3218 - RWBS . 09/01/2023 . |Paydown 10,207 . 12/01/2032 . (1.
..31418C-UH-5 |FN MA3283 - RWBS . 09/01/2023 . |Paydown 28,471 . 02/01/2033 . (1.
..31418C-UJ-1 |FN MA3284 - RWBS . 09/01/2023 . |Paydown .. 130,459 . 02/01/2033 . (1.
..31418C-V9-2 |FN MA3339 - RMBS .... . 09/01/2023 . | Paydoun ... .. 11,107 . 04/01/2033 . (1.
..31418C-WS-9 | FN MA3356 - RWBS .... . 09/01/2023 . | Paydoun ... ... 36,662 . 05/01/2048 . [1.A ........
..31418C-XW-9 | FN MA3392 - RMBS .... . 09/01/2023 . | Paydoun ... ... 39,787 . 06/01/2033 . [1.A ........
..31418D-5C-2 |FN MA4442 - RUBS .... . 09/01/2023 . | Paydoun ... .. 109,795 . 10/01/2036 . [1.A ........
..31418D-C5-9 | FN MA3691 - RUBS .... . 09/01/2023 . | Paydoun ... .. 128,349 . 07/01/2049 . [1.A ........
..31418D-C9-1 |FN MA3695 - RWBS .... . 09/01/2023 . | Paydoun ... ... 14,583 . . 07/01/2034 . (1.A ........
..31418D-CG-5 |FN MA3670 - RMBS ... . |- 09/01/2023 . |Paydoun ... ... 12,504 L1391 139 ). . 05/01/2049 . [1.A ........
..31418D-ES-7 |FN MA3744 - RWBS .... . |- 09/01/2023 . |Paydoun ... ... 80,612 .. (1,588) | . (1,588) ... . 07/01/2049 . (1.A ........
..31418D-GF-3 | FN MA3797 - RUBS . 09/01/2023 . |Paydown .. 103,778 (1,526) | . (1,526) . 10/01/2034 . [1.A .
..31418D-05-4 |FN MA4075 - RUBS .... . 09/01/2023 . | Paydoun ... .. 22,196 .. (1,007) ). L (1,007) ... . 07/01/2035 . [1.A ........
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..31418D-0H-8 |FN MA4055 - RMBS .........cooevrviiininnnnnnns [ s . 09/01/2023 . | Paydoun ... 350,606 365,284 [.........371,131 [ s (20,525) | .. (20,525) |... .. 4,244 1.06/01/2050 . [1.A ........
..31418D-RW-4 | FN MA4100 = RMBS ........eevvvevvrrrrrrrrriniiiinnns [ eeeeenn . 09/01/2023 . | Paydoun ... 586,729 605,064 |...........607,444 |....oooeiiiins i (20,715) |. .. (20,715) |... 7,684 |. 08/01/2050 . [1.A ........
..31418D-SH-6 |FN MA4119 = RUBS .....ooovvviiiiiiiiiiiiiiiiieienees [ . 09/01/2023 . | Paydoun ... .. (34,660) |. .. (34,660) |... .11,826 |. 09/01/2050 . [1.A ........
..31418D-SL-7 |FN MA4122 - RMBS .........oooeereennnnnns [ . 09/01/2023 . | Paydoun ... ... (1,082) | ... (1,082) ... . 09/01/2035 . [1.A ........
..31418D-TL-6 |FN MA4154 - RMBS .........oooeeerinnnnnnn [ s . 09/01/2023 . | Paydoun ... .. (16,067) |. . 10/01/2035 . [1.A ........
..31418D-TQ-5 |FN MA4158 - RMBS .......ooovvvrviiriiiiiiiiineieeens [ . 09/01/2023 . | Paydoun ... ....(9,989) | . 1070172050 . [1.A ........
..31418D-UC-4 |FN MA4178 = RMBS .......oevvvvveeiiiiiiiiiiiiiiinens [ eeeeenn . 09/01/2023 . | Paydoun ... ... (1,056) | . 11/01/2035 . [1.A ........
..31418D-UF-7 |FN MA4181 = RMBS .......cevvvvvrrririiiiniiniiinnnns [eeeenn . 09/01/2023 . | Paydoun ... ... (3,006) |. . 1170172050 . [1.A ........
..31418D-UG-5 |FN MA4182 - RUBS .......coovvvvriiiiiiiiiiiiiiienens [ . 09/01/2023 . | Paydoun ... .. (11,441) | . 1170172050 . [1.A ........
..31418D-VA-7 |FN MA4208 - RVBS . 09/01/2023 . |Paydown .(5,259) | . 12/01/2050 . [1.A .
..31418D-VB-5 |FN MA4209 - RWBS . 09/01/2023 . |Paydown .(4,328) | . 12/01/2050 . [1.A .
..31418D-VI-9 | FN MA4228 - RWBS . 09/01/2023 . |Paydown N .(2,465) | . 01/01/2036 . [1.A .
..31418D-WR-9 |FN MA4255 - RMBS ......cooeviiiiiiiiiiiiiiiiieieeens [ . 09/01/2023 . | Paydoun ... 137,839 |.... . 02/01/2051 . [1.A ........
..31418D-X9-8 |FN MA4303 - RMBS ........oooeeerieeiniein [ . 09/01/2023 . | Paydoun ... ...22,366 |.... . 04/01/2036 . [1.A ........
..31418D-Y3-0 |FN MA4329 - RMBS .....oooeeiiiiiiiiiiiiiiiiieens [ . 09/01/2023 . | Paydoun ... 14192 . 05/01/2036 . [1.A ........
..31418D-YC-0 | FN MA4306 - RMBS ........oovvvrrririiiiiiiiieiieeens [ . 09/01/2023 . | Paydoun ... . 04/01/2051 . [1.A ........
..31418D-23-9 | FN MA4361 - RUBS ......ooovvvviiiiiiiiiiiiiiiieenens [ . 09/01/2023 . | Paydoun ... . 06/01/2036 . [1.A ........
..31418M-UN-0 | FN AD0588 — RMBS .........oevvvvvvriiiiiiiiiieieeens [eeeens . 09/01/2023 . | Paydoun ... . 12/01/2039 . [1.A ........
..31418R-HJ-3 |FN AD3832 - RMBS .....cooeeeiiiiiiiiiiiiiiiieeeees [ . 09/01/2023 . | Paydoun ... . 04/01/2025 . [1.A ........
..31418W-PE-4 |FN AD8520 - RMBS ..........cooeveieinneiennnens [ . 09/01/2023 . | Paydoun ... . 08/01/2040 . [1.A ........
.. 35563P-28-7 | SCRT 2021-2 MTU - CMO/RMBS 09/02/2023 . |Paydown . 11/25/2060 . (1.
.. 36563P-2U-2 | SCRT 2021-2 MBU - CMO/RMBS 09/02/2023 . |Paydown . 11/25/2060 . (1.
.. 35563P-5A-3 | SCRT 2021-3 MBU - CMO/RMBS 09/02/2023 . |Paydown . 03/25/2061 . [1.A .
.. 36563P-5Y-1 | SCRT 2021-3 TT - CMO/RMBS . . |. 09/01/2023 . | Paydown . 03/25/2061 . [1.A .
.. 35563P-CE-7 | SCRT 2017-3 M1 - CMO/RWBS . . |- 08/01/2023 . |Paydown . 07/25/2056 . |2.B FE
.. 36563P-CE-7 | SCRT 2017-3 M1 - CMO/RMBS ........ccceeeeeeeeeees [oeennn . 09/01/2023 . | Paydoun ... . . 07/25/2056 . [1.F FE .
.. 35563P-E3-9 | SCRT 2022-2 MA — CMO/RMBS ........evvvvvevvvnnnnns [ eeeeenn . 09/01/2023 . | Paydoun ... .. 111,569 . 04/25/2062 . [1.A ........
.. 36563P-E4-7 | SCRT 2022-2 MB — CMO/RMBS .........evvvvvvvvnnnnns [oreennn . 09/02/2023 . |Paydoun .........coeeeiiiins feeeiiiiiiinis e 6,440 . 04/25/2062 . [1.A ........
.. 35563P-HG-7 | SCRT 2018-4 MB - CMO/RMBS .......ccoeeeeieieeeess [oreenn . 09/02/2023 . |Paydoun .......ocoeeeiiiiins foveiiiiiiinis e 2,066 . 03/25/2058 . [1.A ........
..35563P-MM-8 | SCRT 2019-4 MB - CMO/RMBS .......ccoevviviiiiiins [oeeenn . 09/02/2023 . | Paydoun ... ... 83,064 . 02/25/2059 . [1.A ........
.. 35563P-SD-2 | SCRT 2020-3 MB — CMO/RMBS ........cccooviiiiiiis [ereeenn . 09/02/2023 . |Paydoun .......oooeeeiiiiins foviiiniiiiins e 5,282 . 05/25/2060 . (1.
..36563P-VB-2 | SCRT 2021-1 MBU - CMO/RMBS 09/02/2023 . |Paydoun ... 13,097 13,097 12,911 | o I e 1 O O 7 O N K . 09/27/2060 . (1.
..485116-VK-0 | KANSAS CITY MO WTR REV .. 07/13/2023 . [PIPER SANDLER . . 6,207,119 ..6,305,000 ..6,465,588 |. .6,323,018 |. .6,312,562 . (15,443) |. (15,443) |.. . 12/01/2038 . (1.
.. 544552-I1J-7 |LOS ANGELES CALIF HBR DEPT REV ... 07/24/2023 . [BANC OF AMERICA . . 9,410,041 ..9,345,000 .10,535,086 |. .9,566,419 .9,488,490 . (78,448) |. (78,448) |.. . 08/01/2044 . [1.C FE .
..56045T-AK-1 | MAINE MUN BD BK LIQUOR OPERATION REV . 07/01/2023 . [Call @ 100.00 . 37,562 N . 06/01/2024 . (1.E FE .
..576000-RC-9 | MASSACHUSETTS ST SCH BLDG AUTH ... 07/20/2023 . (CITIGROUP GLOBAL ..2,995,000 ..3,035,642 |. .3,004,931 .3,002,267 . (8,764) . 01/15/2037 . (1.B FE ....
..604160-FT-6 | MINNESOTA ST HSG FIN AGY ....covvvveeeeeeeeeeeeees [ . 0970172023 . |Paydoun ......cooeveeiiinins Joveeiiiiiiiniiinns o 8,678 [, 6,678 ....6,681 |.... ...6,678 |.. . 09/01/2042 . (1.A FE ....
..604160-FY=5 | MINNESOTA ST HSG FIN AGY ......ceevveeeeeeeeeeeens [ oens . 09/01/2023 . | Paydoun ... ... 35,039 ... 35,039 |.... . 07/01/2044 . (1.A FE ....
..604160-GC-2 | MINNESOTA ST HSG FIN AGY ....oovvvveeeeeeeeeeeeens [ . 09/01/2023 . | Paydoun ... ...25,000 ...25,000 |.... . 02/01/2045 . (1.A FE ....
..604160-GD-0 | MINNESOTA ST HSG FIN AGY .....ccovveveeeeeeeeeeens [ . 09/01/2023 . | Paydoun ... ...55,393 ...55,392 |.... . 04/01/2045 . [1.A FE ....
..604160-GE-8 | MINNESOTA ST HSG FIN AGY ....coevvveeeeeeeeeeeeees [ . 09/01/2023 . | Paydoun ... . 06/01/2045 . [1.A FE ....
..604160-GG-3 | MINNESOTA ST HSG FIN AGY .....ccevvveeeeeeeeeeeens [ . 09/01/2023 . | Paydoun ... . 02/01/2046 . [1.A FE ....
..604160-GX-6 | MINNESOTA ST HSG FIN AGY . |- 09/01/2023 . |Paydoun ... . 10/01/2047 . (1.A FE ....
..604160-GZ-1 | MINNESOTA ST HSG FIN AGY . |- 09/01/2023 . |Paydoun ... . 12/01/2047 . (1.A FE ....
..604160-HA-5 | MINNESOTA ST HSG FIN AGY .. 09/01/2023 . |Paydown . 03/01/2048 . [1.A FE ....
..60416Q-HC-1 | MINNESOTA ST HSG FIN AGY ..... . 09/01/2023 . | Paydoun ... . 05/01/2048 . [1.A FE ....
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..604160-HL-1 |MINNESOTA ST HSG FIN AGY ....coovvvereeeeeeeeeeens [ . 09/01/2023 . | Paydown ... 43,131 ...43,151 |.... . . 03/01/2049 . (1.A FE ....
..679111-WQ-3 | OKLAHOMA ST TPK AUTH TPK REV ....ccoovviiiiiiies [ eeeenn . 08/10/2023 . | RAYMOND JAMES . . 2,006,000 2,013,448 |.... ........2,010,789 |.. (4,789) |.... . 01/01/2036 . (1.D FE ....
..679111-1X-8 | OKLAHOMA ST TPK AUTH TPK REV ... [ eeenn . 08/02/2023 . | MARKETAXESS ..2,004,440 22,016,275 |oveeviiiiiiiiins feveennnn (3,077) v oo (B,077) | s 2,013,199 |.. .. (8,759) ... . 01/01/2035 . (1.D FE ....
..812631-LK-3 | SEATTLE WASH DRAIN & WASTEWATER REV .......... [....... . 07/19/2023 . | CITIGROUP GLOBAL ... . 4,082,040 24,006,799 |oeeeiiiiiiiiiins fevvennns (6,867) [eunniiiiiiiiiiis [ (8,867) | | 4,089,932 |.. .. (7,892)[.... . 05/01/2036 . (1.B FE ....
..812631-LN-7 | SEATTLE WASH DRAIN & WASTEWATER REV .......... [....... . 07/19/2023 . | CITIGROUP GLOBAL 5,133,575 .5,151,8% |.... . (13,460) |.... . 05/01/2039 . (1.B FE ....
..83756C-DZ-5 | SOUTH DAKOTA HSG DEV AUTH .......eevvvvvvvvnnnnnns [eeeeenn . 09/01/2023 . | Paydown .. 103,794 A3 1T . 07/01/2043 . [1.A FE ....
..88906R-EY-2 | TOHOPEKALIGA WTR AUTH FLA UTIL SYS REV ...... [....... . 07/18/2023 . |PIPER SANDLER ... . 5,060,000 5,143,737 |.... . 10/01/2036 . [1.A FE ....
..93976A-AH-5 | WASHINGTON ST CONVENTION CTR .......cccceeunnnnn. .......|. 07/01/2023 . |Call @ 100.00 .... ... 15,000 , , ...15,000 |.... R . 07/01/2040 . [2.C FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 85,614,754 85,795,252 88,393,369 85,879,576 (256,938) (256,938) 2,271,347 XXX XXX
..00081T-AK-4 | ACCO BRANDS CORP ........covvvvieeiieiieiiieeeeeenes [ eeeens . 09/07/2023 . | FORT WASHINGTON ......... |oeeeeeeiiiieieninnns |oeeeeees 219,023 |.......... 261,000 (41,409) |....... (41,409) |............ 10,969 |. 03/15/2029 . |3.C FE
..00109L-AA-1 | ADT SECURITY CORP .....evvvvvvereneiiniiiiiiniiiinns [ eeeeenn . 09/08/2023 . | FORT WASHINGTON ......... ... 56,415 (8,585) |.... . 08/01/2029 . |3.C FE
..00164V-AE-3 | AMC NETHORKS INC ...oooveeeiiiiiiiiiiiiiiiiiiiiieees [ . 09/07/2023 . | FORT WASHINGTON .. 260,934 .. 281,000 ..9,560 |.... . 08/01/2025 . |3.C FE
..00175P-AB-9 | AMN HEALTHCARE INC .....ovvniiiiiiiiiiiis oo . 09/06/2023 . | FORT WASHINGTON . .. 240,521 262,000 . .(10,881) |.... . 1070172027 . |3.C FE
..00392#-AA-0 | MICROSOFT CORP - ABS .. 09/15/2023 . |Paydown ......... .. 200,292 ..200,292 200,202 | e . . 08/15/2039 . (1.B PL .
..00404A-AP-4 | ACADIA HEALTHCARE COMPANY INC 09/07/2023 . [FORT WASHINGTON . .. 150,785 . 165,000 165,000 . (14,215) |. . 04/15/2029 . |4.A FE
..00653V-AC-5 | ADAPTHEALTH LLC ..... 09/07/2023 . [FORT WASHINGTON . .. 171,034 . 211,000 .212,881 . (41,847) |. . . 08/01/2029 . |4.B FE
..00653V-AE-1 | ADAPTHEALTH LLC . |- 09/07/2023 . [FORT WASHINGTON ......... ... 170,000 .(31,038) |....... (31,038) . 03/01/2030 . |4.B FE
..00687Y-AA-3 | ADIENT GLOBAL HOLDINGS LTD .. . 09/08/2023 . | FORT WASHINGTON . . (6,402) |........ (6,402) . 08/15/2026 . |4.C FE
..00842B-AV-9 | ABMT 2015-5 B3 - CMO/RUBS .... . |- 09/01/2023 . | Paydown . 07/25/2045 . [1.A ........
..00842C-AU-9 | ABMT 2015-7 B3 - CMO/RMBS ... . 09/01/2023 . | Paydoun ... . . 10/25/2045 .
..00842V-AU-7 | ABMT 2016-3 B3 - CMO/RMBS . 09/01/2023 . |Paydoun ... K 57,942 . 08/27/2046 .
..008911-BK-4 | AIR CANADA ... 09/07/2023 . (FORT WASHINGTON . .. 249,206 ..272,000 ..250,429 |. ..252,238 |. .265,705 . (6,498) |.. . 08/15/2026 .
..00908P-AA-5 | AIR CANADA PAS: . . 07/15/2023 . | Paydoun ... .. 307,200 ..307,200 ..307,200 |. ..307,200 |. .307,200 . 07/15/2031 .
..00908P-AB-3 | AIR CANADA PASS THROUGH CERTIFICATES . . . 07/15/2023 . | Paydown . 07/15/2031 .
..009090-AA-9 | AIR CANADA 2015-1 PASS THROUGH ................. . 09/15/2023 . | Paydoun ... . . . 09/15/2028 .
..013092-AG-6 | ALBERTSONS COMPANIES INC . 09/06/2023 . | FORT WASHINGTON ......... .... 107,000 105,930 |.... (13,385) . 03/15/2029 .
..019576-AA-5 | ALLIED UNIVERSAL HOLDCO LLC .... . |- 09/07/2023 . [FORT WASHINGTON ......... .... 182,000 ... 172,680 |.... . . ..(1,953) . 07/15/2026 .
..019579-AA-9 | ALLIED UNIVERSAL HOLDCO LLC . . 09/08/2023 . | FORT WASHINGTON . . .... 200,000 .... 167,000 |.... ....168,436 |.. 986 . 06/01/2028 .
..02007R-AD-1 | ALLYA 2019-3 A4 - ABS ... 07/17/2023 . |Paydown ......... 4,221,171 4221171 .. 4,347,641 |. . 4,249,660 22071 [ o, K R . 12/16/2024 .
..02154C-AF-0 | ALTICE FINANCING SA ... . 09/07/2023 . | FORT WASHINGTON . .. 166,640 . 200,000 . 200,000 |. . 200,000 |. 200,000 . (33,360) |. (33,360) |.. . 01/15/2028 .
..02154C-AH-6 | ALTICE FINANCING SA . 09/06/2023 . | FORT WASHINGTON . ..161,026 . 200,000 . 200,000 |. . 200,000 |. 200,000 . (38,974) |. (38,974) |.. . 08/15/2029 .
..02156L-AA-9 | ALTICE FRANCE SA . . 09/07/2023 . | FORT WASHINGTON . .. 350,020 . 400,000 ..396,500 |. ..204,763 |. .395,763 . (45,743) |. (45,743) |.. . 02/01/2027 .
..02156L-AF-8 | ALTICE FRANCE SA . . 09/07/2023 . | FORT WASHINGTON . .. 146,190 . 200,000 . 200,000 |. . 200,000 |. 200,000 . (53,810) |. (53,810) [.. . 07/15/2029 .
..02156L-AH-4 | ALTICE FRANCE SA .... . 09/08/2023 . | FORT WASHINGTON . 236,000 236,000 |........... R . (61,613) |....... (61,613) . 10/15/2029 .
..022249-AU-0 | HOWMET AEROSPACE INC ...oovvvvvviiiiiiiiiiiiiieeens [ . 09/07/2023 . | FORT WASHINGTON . 123,000 141,910 |.... . (10,343) |.... . 01/15/2028 .
..023761-AA-7 | AMERICAN AIRLINES 2017-1 CLASS AA .....oooeeees [oeennn . 08/15/2023 . | Paydown 135,375 135,375 |.... . 08/15/2030 .
..02376W-AA-9 | AMERICAN AIRLINES 2016-1 PASS THROUGH ........ [....... . 07/15/2023 . | Paydoun ... 142,527 148,379 |.... . 07/15/2029 .
..02377B-AA-4 | AMERICAN AIRLINES 2015-2 PASS THROUGH 09/22/2023 . |Paydown . 03/22/2029 .
..02378I\-AA-7 | AMERICAN AIRLINES 2017-1 PASS THROUGH 08/15/2023 . |Paydoun ... . 08/15/2026 .
..02406P-AU-4 | AMERICAN AXLE & MANUFACTURING INC .. 07/10/2023 . [FORT WASHINGTON . . 04/01/2027 .
..02406P-AY-6 | AMERICAN AXLE & MANUFACTURING INC ............. [.eeens . 09/06/2023 . | FORT WASHINGTON ......... ... 47,535 . 03/15/2026 .
..025816-BIi-8 | AMERICAN EXPRESS CO .....eevvvvvvviririiiiiiiinnnns [eeeenn . 07/03/2023 . |Call @ 100.00 .... . 2,500,000 . 08/03/2023 .
..030981-AM-6 | AMERIGAS PARTNERS LP ......cevvvvvvviiiiiiiiiiiinns [ eeeeenn . 09/12/2023 . | FORT WASHINGTON . .. 346,580 . 06/01/2028 .
..031652-BK-5 | AMKOR TECHNOLOGY INC ...evvvvvviiiiiiiiieiiieieeens [ . 09/08/2023 . | FORT WASHINGTON ......... .. 316,946 . . . 09/15/2027 .
..032177-AH-0 | AMSTED INDUSTRIES INC ...ccooevveieeiiniiiiienins [ . 09/07/2023 . | FORT WASHINGTON ......... . (1,214) ... . 07/01/2027 .
..032177-AJ-6 | AMSTED INDUSTRIES INC .....cooeeeereenieneneieneens [ . 09/07/2023 . | FORT WASHINGTON . . (26,880) |.... . 05/15/2030 .
..03236V-AB-7 | AXIS 2022-1 A2 = ABS ........cccceeeiiiiiiiiiiiiis [eennnn . 09/20/2023 . | Paydown . 10/20/2027 .
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..03236X-AB-3 | AXIS 2022-2 A2 = ABS ........eurimmimminniiiiiiiins [ eeeeenn . 09/20/2023 . | Paydoun ... 748,275 743,759 |.... 748,275 |.. . 06/21/2028 . [1.A FE ....
..037680-AB-1 | AEPWV 1113 A2 - ABS ... «...... |- 08/01/2023 . |Paydoun ... .... 800,602 800,519 |.......... 800,602 |.... 800,602 |.. . 08/01/2031 . [1.A FE ....
..03938L-BF-0 | ARCELORMITTAL SA .... [ . 09/07/2023 . | FORT WASHINGTON ......... , 224,000 222,591 |...........222,600 |.... 222,671 . . 11/29/2082 . [2.C FE ....
..039524-AA-1 | ARCHES BUYER INC .... 09/07/2023 . [FORT WASHINGTON . 344,804 . 400,000 ..406,280 |. ..404,699 |. .404,151 . (59,347) |. . 06/01/2028 . (4.B FE ....
..04364V-AG-8 | ASCENT RESOURCES UTICA HOLDINGS LLC 09/07/2023 . [FORT WASHINGTON . 17,820 18,000 17,100 |. 17,141 |. 17,276 . 544 |. . 11/01/2026 . [4.A FE ....
..04364V-AU-7 | ASCENT RESOURCES UTICA HOLDINGS LLC 09/07/2023 . [FORT WASHINGTON . .. 318,964 ..361,000 . 316,187 |. ..316,981 |. ..2,886 | .319,867 (902) |. . 06/30/2029 . [4.A FE ....
..04621W-AC-4 | ASSURED GUARANTY US HOLDINGS INC . 09/25/2023 . [Call @ 100.00 . 14,411,000 . 14,411,000 . 14,505,506 |. 14,451,353 |. .. (19,469) |. 14,431,883 . (20,883) |. . 07/01/2024 . [2.A FE ....
..04774#-AA-0 | ATLANTA FALCONS STADIUM - ABS . 09/01/2023 . |Paydoun ... ... 44,375 ...44,375 ... 44,377 |. (D .. 44,375 . 09/01/2042 . (2.B PL ...
..04774#-AB-8 | ATLANTA FALCONS STADIUM - ABS . veeeee. |- 0970172023 . | Paydoun ... ... 31,740 . 09/01/2042 . (2.B PL ...
..04965D-A*~7 | ATRESMEDIA CORPORACION DE MEDI - ABS ......... [ . 07/11/2023 . |Maturity @ 100.00 ....... . 1,600,000 . 07/11/2023 . [2.C ........
..05352T-AB-5 | AVANTOR FUNDING INC ............ 09/07/2023 . [FORT WASHINGTON . ..231,088 . (34,913) |. . 11/01/2029 . 3.B FE ....
..05366D-AA-6 | AVIATION CAPITAL GROUP LLC 09/08/2023 . [FORT WASHINGTON . .. 362,325 . 368,000 .364,686 (2,361) |. . 07/15/2030 . [2.C FE ....
..05368V-AA-4 | AVIENT CORP ................ 09/07/2023 . [FORT WASHINGTON . .. 195,826 . 197,000 .188,457 ..7,369 |. . 08/01/2030 . [3.C FE ....
..05523#-AA-1 | BAE SYSTEMS PLC - ABS ... . 09/15/2023 . | Paydown .. 55,280 . 07/31/2042 .
..05601X-AC-3 |BMULT 2022-1 A3 = ABS ....cceeeeiiiiiiiiiiiiieeees [ . 09/25/2023 . | Paydown 833,642 833,517 |.... . 03/25/2025 .
..05605H-AB-6 | BWX TECHNOLOGIES INC .....evvvvvvvvrrriiriniiiinnns [eeeens . 09/07/2023 . | FORT WASHINGTON . .... 301,000 202,172 |.... (24,923) . 06/30/2028 .
..05949A-HA-1 | BOAMS 2004-E 2A6 - CMO/RMBS .......ccceeiiiiiiaes [eeeenn . 09/01/2023 . |Paydoun ......cooeveeeeiiins Joveiinniiinnnnns e 5,0800 [, 5,980 . 06/25/2034 .
..06540A-AC-5 |BANK 2019-BNK20 A2 - CMBS . 09/01/2023 . |Paydown . 107,012 K . 09/15/2062 .
..06540B-BC-2 | BANK 2019-BNK21 A4 - CMBS . 09/01/2023 . |Paydown .. 121,787 . 121,787 . 126,707 |. 121,787 . 10/18/2052 .
..065606-AG-0 |BWSTA 2019-1 D - ABS . 08/15/2023 . |Paydoun ... . 7,000,000 ..7,000,000 .6,918,114 .7,000,000 o . 07/15/2026 .
..073170-AJ-4 | BAYTEX ENERGY CORP ......ccovviiiiiiiiiiiiiiiiieens [ . 09/07/2023 . | FORT WASHINGTON . 385,000 ....380,909 |.. ..8,676 |.... . 04/30/2030 .
..073685-AH-2 | BEACON ROOFING SUPPLY INC ......cevvveeeeeeeeennns oo . 09/13/2023 . | FORT WASHINGTON . .209,271 . (29,008) |.... . 05/15/2029 .
..073914-C2-7 | SAMI 1998-2 B ~ CMO/RMBS .......ccoevvvveeeeeeeens [eeeenn . 09/01/2023 . | Paydown . 05/02/2030 .
..073914-C3-5 | SAMI 1998-2 C - CMO/RMBS .........cooeeeeeeeeeeees [oeennn . 09/01/2023 . | Paydown .. . 05/02/2030 .
..075560-BM-6 | BEAZER HOMES USA INC ....eevvvvviiiiiiiiiiiiiiiinns [ eeeenn . 09/06/2023 . | FORT WASHINGTON . .. 157,000 .. 146,010 |.... .149,783 |.. . 03/15/2025 .
..080555-AF-2 |BELO CORP .......evvvvvmmmmmmnnnnininniininiiniiininnn [ eeeees . 09/08/2023 . | FORT WASHINGTON 694,000 686,039 |.... 677,571 |.. . 09/15/2027 .
..093645-AJ-8 | BLOCK COMMUNICATIONS INC ....evvvvvvvverieiiiiinns [eeeeenn . 09/07/2023 . | FORT WASHINGTON 436,000 381,885 |........... .386,942 |.. . 03/01/2028 .
..005796-AE-8 | BLUE RACER MIDSTREAM LLC . 09/07/2023 . | FORT WASHINGTON . 540,000 . 360,000 |.... .536,982 |.. . 07/15/2026 .
..095796-AH-1 |BLUE RACER MIDSTREAM LLC 09/06/2023 . [FORT WASHINGTON . .. 102,527 .. 103,564 103,018 . 12/15/2025 .
..09624H-AA-7 | BLUELINX HOLDINGS INC 09/07/2023 . [FORT WASHINGTON . .. 373,748 . .364,471 . 11/15/2029 .
..097793-AE-3 | CIVITAS RESOURCES INC . 09/07/2023 . [FORT WASHINGTON . .. 324,683 ..346,028 .345,854 (21,171 |. . 10/15/2026 .
..09951L-AB-9 |BOOZ ALLEN HAMILTON INC . . |- 09/07/2023 . [FORT WASHINGTON . .. 286,592 ..312,575 |. .313,366 . (26,774) |. . 07/01/2029 .
..09951L-AC-7 |BOOZ ALLEN HAMILTON INC . veeee.. |- 09/07/2023 . [FORT WASHINGTON . .. 228,089 ..1,261 . 08/04/2033 .
..10240*-AA-7 |BOWIE ACQUISITIONS LLC = ABS .......evvvvvvvvnnns [ereeenn . 07/01/2023 . | Paydown . 09/30/2038 .
..11040G-AA-1 | BRISTON GROUP INC . 09/07/2023 . | FORT WASHINGTON . . .... 180,000 182,663 |........... . . (13,944) |.... . 03/01/2028 .
..11042C-AA-8 |BRITISH AIRWAYS PASS THROUGH 09/15/2023 . |Paydoun ... .. 300,695 ..300,695 ..282,879 |. ..282,744 |. .300,69 . 09/15/2036 .
..11042T-AA-1 |BRITISH AIRWAYS PASS THROUGH ... . 09/20/2023 . | Paydown ..276,774 ..276,774 ..276,774 |. ..276,775 |. .276,774 . 03/20/2033 .
..11043X-AA-1 | BRITISH AIRWAYS 2019-1 PASS THROUGH 09/15/2023 . |Paydown 67,981 67,981 |. . 06/15/2034 .
..11043X-AB-9 |BRITISH AIRWAYS 2019-1 PASS THROUGH ... . |- 09/15/2023 . |Paydoun ... .. 42,963 ... 42,963 |.... . 12/15/2030 .
..11043Y-AA-9 | BELL ROCK LIMITED - ABS . 09/15/2023 . | Paydown . 09/15/2037 .
..118230-A0-4 | BUCKEYE PARTNERS LP . |- 09/07/2023 . [FORT WASHINGTON . . . (24,378) |.... . 12/01/2026 .
..118230-AR-2 | BUCKEYE PARTNERS LP . 09/07/2023 . | FORT WASHINGTON ......... . (11,560) . 12/01/2027 .
..12008R-AR-8 | BUILDERS FIRSTSOURCE INC 09/07/2023 . [FORT WASHINGTON . . (12,333) |. . 06/15/2082 .
.. 1248EP-CB-7 | CCO HOLDINGS LLC . 09/07/2023 . [FORT WASHINGTON . .315,994 . (32,399) |. . 06/01/2029 .
.. 1248EP-CD-3 | CCO HOLDINGS LLC . 09/07/2023 . [FORT WASHINGTON . .365,000 . (55,940) |. . 03/01/2030 .
.. 1248EP-CE-1 | CCO HOLDINGS LLC .....vvvvvvvvvvnnnrnnnnnnnnnnnnnnns [ eeeeens . 09/07/2023 . | FORT WASHINGTON ......... 276,170 |.. e |- (49,679) . 08/15/2030 .
.. 1248EP-CK~7 | CCO HOLDINGS LLC ....evvvvvvvvevevnnnnnnnnnnnnnnnnns [ eeeeens . 09/13/2023 . | FORT WASHINGTON ... |oeeeeeeeeeeeeeeeenes oo 442,181 |...........548,000 |...........504,845 |...........507,752 |......cvnnnn fooneennnnn2851 i 2,851 s foveeenees 510,602 [..oooeeeiiiienns oo (68,421) . 02/01/2031 .
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.. 1248EP-CN-1 | CCO HOLDINGS LLC ....evvvvvvvvvvnnnnnnnnnnnnnnnnnnns [ eeeeenn . 09/07/2023 . | FORT WASHINGTON ......... 322,000 305,193 |.... (51,050) . 05/01/2082 . [3.C FE ....
.. 1248EP-CS-0 | CCO HOLDINGS LLC ....vvvvvvvvvvvnnnnnnnnnninnnnnnnns [ eeeeens . 09/07/2023 . | FORT WASHINGTON ......... 195,000 195,000 |.... (13,221) . 09/01/2029 . (3.C FE ....
.. 1248EP-CT-8 | CCO HOLDINGS LLC ....evvvvvvvvvvvnnnnnnrnninnnnnnnns [ eeeeenn . 09/07/2023 . | FORT WASHINGTON . .. 211,000 .. 211,000 |.... . (4,804) . 03/01/2031 . [3.C FE ....
..12532B-AC-1 | CFCRE 2016-C7 A2 = CMBS ......covvvvrrieieeiieeens [ eeenn . 07/01/2023 . | Paydown 313,446 292,276 |.... . 12/11/2064 . [1.A ........
..12543D-BM-1 | CHS/COMMUNITY HEALTH SYSTEMS INC ....evvvvvvnnns [ eeeennn . 09/06/2023 . | FORT WASHINGTON ......... 204,000 204,000 |.... . 05/15/2030 . |4.C FE
.. 12592B-AK-0 | CNH INDUSTRIAL CAPITAL LLC ..evvvvvvvvvvvnnninnnn [ eeeens . 07/02/2023 . |Maturity @ 100.00 ....... |.... .... 500,000 496,850 |.... . 07/02/2023 . |2.B FE
..126307-BA-4 | CSC HOLDINGS LLC ....evvvvvvvvvvvrnnnnnnnnnnnnnnnnns [ eeeeenn . 09/07/2023 . | FORT WASHINGTON ......... .. 610,000 583,875 [....vvnnnnn883,556 [oocciiiiiiiiies | 2,221 | 2,221 [ [l 585,778 e | (249,112) |...... (249,112) . 01/15/2030 . |5.B FE
..126307-BD-8 | CSC HOLDINGS LLC ....vvvvvvvvvrvnnnnnnnnnninnnnnnnns [ eeeeens . 09/07/2023 . | FORT WASHINGTON ......... 390,000 402,675 |...vvvnnnn800,996 [oennnnniiies Jooeeeeee (448) | e (448) [ [l 400,548 | e (196,804) |...... (196,804) . 12/01/2030 . |5.B FE
..126307-BF-3 | CSC HOLDINGS LLC ....evvvvvvvvvvvnnnnnnnnninninnnnns [ eeeeenn . 09/07/2023 . | FORT WASHINGTON . 247,000 231,985 |.... . (66,794) |....... (66,794) . 02/15/2031 . |4.B FE
..12630B-BA-5 | COMM 2013-CCRE13 A4 - CMBS 09/01/2023 . |Paydown ......... ,839,546 ,900,194 .o 1,851,791 [oveiiiniiiiiins o (12,248) s | (12,245) | [ 1,839,646 [ o, K . 11/12/2046 . [1.A ........
..126458-AE-8 | CTR PARTNERSHIP LP .. 09/07/2023 . [FORT WASHINGTON . . 261,000 ..261,938 |. . (33,362) |. . 06/30/2028 . |3.A FE
..12653C-AK-4 | CNX RESOURCES CORP 08/09/2023 . [FORT WASHINGTON . ..344,000 ..343,625 |. .(3,220) |. . 01/15/2031 . |3.B FE
.. 12657N-AA-8 | CQP HOLDCO LP .....evvvvuvnnnnnninininniniiininiinnns [ eeeeenn . 09/08/2023 . | FORT WASHINGTON ......... .. 971,000 984,022 |.... . (97,690) |.... . 06/15/2031 . |4.A FE
.. 12662P-AB-4 | CVR ENERGY INC ...ooeveeeieeieeeieeeeeeeee [ . 09/07/2023 . | FORT WASHINGTON . (6,019) |.... . 02/15/2025 . |4.A FE
..126650-Ali-0 | CVSPAS NOTES CTF - CMBS ....coooveeiiiiiiiiiieeens [ . 09/10/2023 . | Paydown . 01/11/2027 . (2.B ........
.. 126650-BP-4 | CVSPAS 06 CRT = ABS ........evvvvmmmmmmmnnnnnnnnnnn [eeeeen . 09/10/2023 . | Paydoun ... . 12/10/2028 . |2.B FE
.. 126650-BQ-2 | CVSPAS 2007 CTF = CMBS .......cevvvvvvvviiiiiennns [eeeenn . 09/10/2023 . | Paydoun ... . 01/10/2030 . |2.B FE
..126650-BS-8 | CVSPAS 2009-B CFT - ABS .....oevvvvvviieeieiieeens [eeeenn . 09/10/2023 . | Paydoun ... . .. . 01/10/2032 . |2.B FE
..126650-BY-5 | CVSPAS 2011 CTF = CMBS ......oovvvvvieiiiiiiiiiins [eeeenn . 09/10/2023 . | Paydoun ... 157,707 |.. . 01/10/2034 . |2.B FE
.. 12672#-AA-6 | CVS HEALTH CORP - ABS .......ccevvveeeeeeeeeeeeenns [ . 09/10/2023 . | Paydoun ... ..87,1% |.. . 09/10/2034 .
..12781*-AA-8 |KIEWIT CORPORATION - ABS 09/10/2023 . [Paydown ........ccevvvvveens Jovvveveiiiieeiiienns foeeennnn 182,124 [ 182,124 [l 182,124 [, 132,124 | . 06/30/2043 .
..13123X-AZ-5 | CALLON PETROLEUM CO 08/07/2023 . [FORT WASHINGTON . .. 246,960 . . K .243,682 ..3,278 |. . 07/01/2026 .
..13123X-BD-3 | CALLON PETROLEUM CO 08/07/2023 . [FORT WASHINGTON . .. 105,068 . 104,000 . 103,600 |..eovvviiiiiiiiinns .103,634 .. 1,434 | . 08/01/2028 . (3.
..13805A-AA-5 | CANPACK SA ... . 09/07/2023 . | FORT WASHINGTON . .. 333,116 ..359,000 . 311,881 |. ..312,615 .323,026 10,090 |. . 11/01/2025 . |3.C FE
..13806C-AA-0 | CANPACK SA . 09/07/2023 . | FORT WASHINGTON . ..214,726 . 266,000 . 266,000 |. . 266,000 |. 266,000 . (51,274) |. . 11/15/2029 . |3.C FE
.. 14314Q-AC-8 | CARMX 2021-2 A3 - ABS 09/15/2023 . |Paydoun ... ..281,690 ..281,690 L271,963 |ovveieiiiiiiiiiis .281,690 . 02/17/2026 . [1.A FE .
.. 14315P-AE-5 | CARMX 2019-3 A4 — ABS ......eevvvvvvvvennnnnnnnnnns [ eeeeenn . 09/15/2023 . | Paydoun ... 150,540 |... 148,153 |........... .150,540 |.. . 04/15/2025 . [1.A FE .
.. 14315P-AG-0 | CARMX 2019-3 C = ABS ........evvvmmmmmmnnnnnnnnnnns [erneenn . 09/15/2023 . |Paydown ........oooeveeniies |oeeeninnnnnnnnnnns 000.2.5,425,000 |l 5,425,000 |........ 5,202,975 |........3,210,748 |.ocoovvriiniinns [onnnnn 126,274 [oiiiiiiiiiiins [ 126,274 | | 5,425,000 |.. .. 101,183 |. 06/16/2025 . [1.A FE .
.. 14315P-AH-8 | CARMX 2019-3 D = ABS ......eevvmmmmmmmmnnnnnninnnns [ereeenn . 09/15/2023 . |Paydoun ......ooooeveiienins |evinininnnnnnnnnnns [00000.2,324,000 .. 2,324,000 |........ 2,272,604 |.... V328,175 |oveeiiiiiiiiiies [ 48,007 [oueiiiiiiiiiiis [ 48,007 | | 2,324,000 |.. ....47,362 |. 01/15/2026 . 2.B FE
.. 14315V-AE-2 | CARMX 2020-2 A4 = ABS ........evvvrvmmvmmnnnnnnnnns [eeneenn . 09/15/2023 . | Paydoun ... ..338,906 4,632 |. 05/15/2025 . |1.A FE .
.. 14315W-AD-2 | CARMX 2019-4 A3 = ABS .......evvvvvvvevvnnrnnnnnnns [eeeeenn . 08/15/2023 . | Paydoun ... ...36,192 . 11/15/2024 . (1.A FE .
.. 14315W-AE-0 | CARMX 2019-4 A4 - ABS .........evvvvvmmmmvnnnnnnnns [eeneenn . 09/15/2023 . | Paydoun ... .... 116,862 . . 07/15/2025 . [1.A FE .
.. 14315X-AC-2 | CARMX 2020-1 A3 - ABS ... . |- 09/15/2023 . |Paydoun ... 225,229 |... 231,194 |.... ....(1,33) | . 12/16/2024 . [1.A FE
.. 14316H-AC-6 | CARMX 2020-4 A3 - ABS ... . |- 09/15/2023 . [Paydown .........ooevvvevies |ovvneniiiinnnnennnns e 1,691,994 1L 1,691,994 |....... 1,654,716 |.... ....32,9M . 08/15/2025 . [1.A FE
..14317C-AB-8 | CARMX 2022-1 A2 - ABS 09/15/2023 . | Paydown 1,398,021 13,640 |. . 1,398,021 . 02/18/2025 . [1.A FE .
.. 14317C-AC-6 | CARMX 2022-1 A3 - ABS 09/15/2023 . | Paydown 27,101 27,101 . 12/15/2026 . [1.A FE .
.. 14317D-AC-4 | CARMX 2021-3 A3 - ABS 09/15/2023 . | Paydoun ... ..272,402 | . 06/15/2026 . [1.A FE ....
.. 143658-BJ-0 | CARNIVAL CORP ......oeeeeeieiiiiieeeiieee [ . 09/06/2023 . | FORT WASHINGTON . .... 318,000 .(4,265) |.... . 08/01/2027 . (3.C FE ....
.. 143658-BL-5 | CARNIVAL CORP ......cooovviiiiiiiiiinini [ . 09/08/2023 . | FORT WASHINGTON ......... 554,000 529,081 |.... 14,932 |.... . 03/01/2026 . [4.C FE ....
.. 143658-BN-1 | CARNIVAL CORP .......oooveriiiiiiiiiiieen [ . 09/08/2023 . | FORT WASHINGTON ......... .... 206,000 ... 176,130 |.... .. 12,043 |.... . 03/01/2027 . [4.C FE ....
..143658-B0-4 | CARNIVAL CORP ......ooevvriiiiiiiiniin [ . 09/07/2023 . | FORT WASHINGTON ......... .... 217,000 .... 217,000 |.......... 217,000 |.... 217,000 |.. . (25,014) . 08/01/2028 . [3.C FE ....
.. 143658-BR-2 | CARNIVAL CORP .......oooverieiiiiiiieie [ . 09/07/2023 . | FORT WASHINGTON ......... ..229,000 |.... .229,000 |.. . (26,885) . 05/01/2029 . 4.C FE ....
.. 143005-AP-2 | CARRIAGE SERVICES INC ...ccoovvveeieeeeeiiiieeeeens [ . 09/07/2023 . | FORT WASHINGTON . ..259,000 |.... .259,000 |.. . (36,262) |.... . 05/15/2029 . [4.C FE ....
..14686J-AB-6 | CRVNA 2022-P2 A2 = ABS .......cceeeiiiieeeeieenens [eeeens . 09/10/2023 . | Paydown 416,932 |.. . 07/10/2025 . [1.A FE ....
.. 146861-AB-9 | CRVNA 2022-P3 A2 - ABS .....ccooeviiiiiiiiiiieeens [eeenns . 09/10/2023 . | Paydoun ... . ....533,%1 |.. . 12/10/2025 . [1.A FE ....
.. 14686X-AF-6 |CRVNA 193 D = ABS ........ccceeeieiiiiiiiiiiiiiiiees [eeeennn . 09/15/2023 . | Paydoun ... (24,285) |... .2,898,577 |.. . 04/15/2025 . [1.A FE ....
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.. 14687A-AN-8 | CRUNA 2020-P1 A3 — ABS ......cevvvvviviiiiiiininns [eeeeenn . 09/08/2023 . | Paydoun ... . ... (60) | . 06/09/2025 . [1.A FE ....
.. 14687A-AP-3 | CRUNA 2020-P1 A4 = ABS .....covvvvvviiiiiiiiininns [eeeens . 09/08/2023 . | Paydoun ... ..328,915 |.... . 10/08/2026 . [1.A FE ....
.. 14687J-AE-9 | CRVNA 2021-P3 A3 - ABS ....ccoovviriiiiiennneeeens s . 09/10/2023 . | Paydoun ... .1,036,885 |.... . 11/10/2026 . [1.A FE ....
..14687T-AC-1 | CRUNA 2021-P2 A3 = ABS .....coovvriieeiieeeeeeeens [ . 09/10/2023 . | Paydoun ... . 03/10/2026 . [1.A FE ....
.. 14739L-AB-8 | CASCADES INC ...ooovveieeeiiiiiiiiiiiieiee [ . 09/07/2023 . | FORT WASHINGTON ......... . 01/15/2028 . [3.C FE ....
..15089Q-AP-9 | CELANESE US HOLDINGS LLC ........evvvvmmvmnuunnnnn [erneenn . 09/06/2023 . | FORT WASHINGTON ......... . 07/15/2032 . [2.C FE ....
..150890-AY-0 | CELANESE US HOLDINGS LLC .......evvevemmmmnnnnnnnn [ereeenn . 09/13/2023 . | FORT WASHINGTON ......... .... 368,000 . . 11/15/2083 . [2.C FE ....
.. 17027N-AB-8 | CHOBANI LLC ....evvvvvvivrrnninnnnnnnnnnnnnnnnnnnnnnns [ eeeeens . 09/07/2023 . | FORT WASHINGTON ......... .... 211,000 . . weee.. (25,458) . 11/15/2028 . [4.C FE ....
.. 171484-AE-8 | CHURCHILL DOWNS INC ......evvmniniiiiiiiiii e . 09/07/2023 . | FORT WASHINGTON ......... .... 406,000 ..395,524 |.... . (27,122) |....... (27,122) . 01/15/2028 . [4.A FE ....
..17186H-AG-7 | CIMPRESS PLC . . 09/08/2023 . | FORT WASHINGTON . . 660,000 . 663,671 (46,954) |.. . 06/15/2026 . [5.A FE ....
L 17325F-AS-7 |CITIBANK NA oo [ . 09/07/2023 . | STIFEL FINANCIAL . (51,768) |....... (51,768) . 01/23/2024 . (1.E FE .
.. 17320P-CL-4 | CMLTI 21INV1 A7A - CMO/RMBS .........coeveeeeeees [oeennn . 09/01/2023 . | Paydoun ... . 06/25/2051 . [1.A ........
.. 17320R-CN-6 | CMLTI 2021-INV2 A7A - CMO/RMBS .........eevmuunn [ereenn . 09/01/2023 . | Paydoun ... . 05/25/2051 . [1.A ........
..17888H-AA-1 | CIVITAS RESOURCES INC .....ccceeeiiiiiiiiiiiiiin oo . 09/13/2023 . | FORT WASHINGTON ......... . 07/01/2028 . |3.C FE
..18538R-AH-6 | CLEARWATER PAPER CORP ... . |- 09/07/2023 . [FORT WASHINGTON ......... . 02/01/2025 . |3.C FE
..18538R-AJ-2 | CLEARIATER PAPER CORP ... . |- 09/07/2023 . [FORT WASHINGTON . . 08/15/2028 . |3.C FE
..20268C-AA-6 | CBSLT 19AGS A1 - ABS . 09/25/2023 . |Paydoun ... . 01/25/2047 . (1.A FE .
..202681I-AA-2 | CBSLT 2021-A-GS A - ABS ... 09/25/2023 . |Paydoun ... . 03/25/2052 . [1.A FE .
..20848V-AA-3 | CONSENSUS CLOUD SOLUTIONS INC 09/06/2023 . [FORT WASHINGTON . . 10/15/2026 . |4.B FE
.. 22207A-AA-0 | COTY INC oo [ . 09/08/2023 . | FORT WASHINGTON ......... . 07/15/2030 . |3.B FE
..225310-AM-3 | CREDIT ACCEPTANCE CORP ......eevvvvvvvvvvevmnnnnnns [eeeeenn . 09/06/2023 . | FORT WASHINGTON ......... . 03/15/2026 . |3.C FE
..225310-AN-1 | CREDIT ACCEPTANCE CORP ........evvvvvvvvvnnnnnnnnns [eeneenn . 09/07/2023 . | FORT WASHINGTON ......... . 12/31/2024 . |3.C FE
.. 283203-A0-2 |DPL INC .oooeeeiiiiiiiiiiii [ . 09/08/2023 . | FORT WASHINGTON ......... . 04/15/2029 . |3.B FE
.. 236826-AH-9 |DANA INC .oooeiiii [ . 09/07/2023 . | FORT WASHINGTON ......... . 09/01/2030 . |3.C FE
.. 285825-Ad-5 |DANA INC .oooiiiiiiiiiii [ . 09/06/2023 . | FORT WASHINGTON ......... . . 02/15/2032 . |3.C FE
..24665F-AB-8 | DELEK LOGISTICS PARTNERS LP ......cevvvvvvvvnnnns [eeeenn . 08/10/2023 . | FORT WASHINGTON ......... . ...89,765 |.... . 05/15/2025 . |3.C FE
..24703T-AD-8 |DELL INTERNATIONAL LLC ...oevvvvvvrvvinninnnnnnnns [eeeeenn . 07/05/2023 . | TENDER ... . 6,827,911 ........6,745,114 |.... ....(2,543) | . 06/15/2026 . |2.B FE
..24736X-AA-6 | DELTA AIR LINES 2015-1 PASS THROUGH 07/30/2023 . |Paydown ... 21,653 ...19,916 |. ...19,913 |. 1,740 | ..21,653 . 01/30/2029 . 1.F FE .
..24737A-AA-5 |DELTA AIR LINES 2015-1 PASS THROUGH 07/31/2023 . |Paydoun ... .. 597,792 ..507,792 |. ..506,990 |. . 801 .597,792 | . 01/30/2025 . |3.A FE
..25461L-AA-0 | DIRECTV FINANCING LLC 09/06/2023 . [FORT WASHINGTON . .. 432,718 ..501,558 .500, 144 . (67,426) |. . 08/15/2027 . |3.B FE
..25470M-AG-4 | DISH NETWORK CORP ........covvvvviiiiiiiiiiiiiienens [oenenn . 09/07/2023 . | FORT WASHINGTON ......... . 127,222 .128,303 |.. .. (1,081) |.... . 11/15/2027 . |4.B FE
..26470X-AY=1 |DISH DBS CORP .......evvvvmmmmmmmmmmnnnnnnnnnninnnnnn [eeeees . 07/28/2023 . | FORT WASHINGTON ......... .. 109,855 . (34,520) |....... . 07/01/2026 . |5.B FE
..25470X-BE-4 |DISH DBS CORP .......eevvvrmmmmmmmnnnnnnnnnninnnnnnns [ eeeeens . 09/06/2023 . | FORT WASHINGTON ......... . 12/01/2026 . |4.B FE
..267475-AD-3 |DYCOM INDUSTRIES INC ..oooovvveiiiiiiiiiiiiiiieeees oo . 09/07/2023 . | FORT WASHINGTON ......... 373,000 . 04/15/2029 . |3.C FE
..26885B-AC-4 | EQM MIDSTREAM PARTNERS LP ......cccovinninnnn [ eeeenn . 09/07/2023 . | FORT WASHINGTON ......... 139,000 . . 07/15/2028 . |3.C FE
..26885B-AK-6 | EQM MIDSTREAM PARTNERS LP ......cccoviiiiiiiiiins [eeeenn . 09/08/2023 . | FORT WASHINGTON ......... 382,000 . 107,000 |.... . 01/15/2029 . |3.C FE
..26885B-AL-4 | EQM MIDSTREAM PARTNERS LP ......ccoooiis [eeeenn . 09/07/2023 . | FORT WASHINGTON ......... . .. 183,000 . 01/15/2031 . |3.C FE
..26885B-AM-2 | EQM MIDSTREAM PARTNERS LP .....cccooviiiiiiiiiins [ eeeenn . 09/08/2023 . | FORT WASHINGTON . .. 41,188 I . 06/01/2027 . |3.C FE
..269246-BQ-6 | E*TRADE FINANCIAL LLC 07/28/2023 . [Call @ 100.00 . ..9,250,000 ..9,231,273 |. . 9,240,544 |. .9,241,618 . 08/24/2027 . [1.G FE .
..26982L-AB-6 |EMIR 2020-1 M1B - CMO/RWBS .. [ . 09/25/2023 . | Paydown 773,622 773,622 |.vvvennee ....773,622 |.. . 01/25/2030 . (1.E FE .
..27034R-AA-1 | EARTHSTONE ENERGY HOLDINGS LLC .....ccooveeeeees [oeennn . 09/06/2023 . | FORT WASHINGTON ......... .192,000 |.. . 04/15/2027 . |4.A FE
..20103C-AA-6 | EMERALD DEBT MERGER SUB LLC .........cceeeeeeeees [ oeennn . 09/06/2023 . | FORT WASHINGTON ......... .422,000 |.. . 12/15/2030 . |3.C FE
.. 20373K-AC-7 |EFF 2020-1 A3 - ABS ....oovvviiiiiiiiiiiiiiiiieeens [ . 09/20/2023 . | Paydoun ... , e 1314572 | e 18751 [ [ 18751 | 1,333,324 |.. . 12/22/2025 . (1.A FE .
.. 20373M-AB-5 |EFF 213 A2 = ABS .....eevviviiriiiiiiiiiiiinniiennns [ eeeen . 09/20/2023 . | Paydoun ... 1,671,526 |........ 1,671,526 |........ 1,668,130 |........ 1,490,738 |.ooovvrriiiinnns fonnnnnnnn 3,264 [oiiiiiiiiins [l 3,264 | | 1,671,526 |.. . 08/20/2027 . [1.A FE .
.. 20374F-AB-9 |EFF 223 A2 - ABS ....ooiiiiiiiiiiiiiiiiiiiieeeeeeens [ . 09/20/2023 . | Paydoun ... 274,655 274,872 |.... . 07/20/2029 . (1.A FE .
..20374G-AB-7 |EFF 224 A2 - ABS .....oovvvvvieiiiiiiiiiiiiiiiiiiies [ . 09/20/2023 . | Paydoun ... 324,019 324,220 |.... . 10/22/2029 . [1.A FE .
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..20374Y-AB-8 |EFF 2021-2 A2 - ABS ......oooeeiiiiiiiinnn [ . 09/20/2023 . | Paydoun ... 960,225 927,218 |.... ... 33,008 |. . 05/20/2027 . (1.A FE ....
..20375J-AB-0 |EFF 2022-1 A2 - ABS ......oooeeeenineeenninnnns [ . 09/20/2023 . | Paydoun ... 903,846 882,474 |.... . 01/20/2028 . [1.A FE ....
.. 20375M-AB-3 |EFF 2020-2 A2 - ABS .......oooeeiiiiiiiiiinn [ . 09/20/2023 . | Paydoun ... . 07/20/2026 . [1.A FE ....
.. 20425A-AE-3 | CGCMT 2015-GC33 AAB - OMBS ......ceoeeeeeeeeeeees [eeennn . 09/01/2023 . | Paydoun ... . 09/12/2058 . [1.A ........
..30034T-AA-1 |EVERI HOLDINGS INC .....eevvvvvvvmnnnnnnnnnnnnnnnnns [ eeeeenn . 09/07/2023 . | FORT WASHINGTON . . 07/15/2029 . [4.A FE .
..30166N-AF-3 |EART 2020-3 D = ABS .....cooveiiiiiiiiiiiiiiiiinens e . 09/15/2023 . | Paydown . 07/15/2026 . [1.A FE .
..30288*-AA-8 |FREEPORT LNG = ABS .....cccoeiiiiiiiiiiiiiiiiieiees [ . 09/30/2023 . | Paydoun ... . 03/31/2038 . |2.B FE
..30306V-A#-6 |FLNG LIQUEFACTION 3 LLC = ABS .......covuuvunnn [ereeenn . 07/01/2023 . | Paydoun ... .. . 06/30/2039 . |2.C FE
..31944T-AA-8 |FIRSTCASH INC ...oooovvvriiiiiiin [ . 09/07/2023 . | FORT WASHINGTON . .... 206,000 .... 206,000 |.......... 206,000 |.... .. 206,000 |.. . 01/01/2030 . |3.B FE
..33766#-AA-9 | FIRSTENERGY CORP - ABS 09/15/2023 . |Paydoun ... . 100,007 . 101,001 ..100,842 |. 100,007 . 06/15/2035 . [3.A ........
..337660-AC-1 |FEOH 2013 A3 - ABS . 07/15/2023 . |Paydoun ... ..323,567 ..323,567 |. .323,567 . 01/15/2036 . [1.A FE .
..33767D-AB-1 |FIRSTCASH INC ........ 09/07/2023 . (FORT WASHINGTON . . 198,000 . 198,000 198,000 . 09/01/2028 . 3.B FE .
..33767W-AA-1 | FKH 2021-SFRT A = RMBS .........eevvmemvmmnnnnnnns [eeeeenn . 0970172023 . |Paydoun ......cooeveeeeinins Jovenniiininnninnns o 6,894 [, 6,894 .. 853 |... ...6,8% |.. . 08/25/2038 . [1.A FE .
..33851G-AF-2 | FSMT 216INV A6 — CMO/RMBS .........ccvvvvvvvennns [eeeenn . 09/01/2023 . | Paydoun ... ...56,660 . (1,460) |... ..56,660 |.. . 08/25/2051 . [1.A ........
..33851P-AE-5 | FSMT 2021-5INV A5 — CMO/RMBS ........evvvvvmvnnns [ereenn . 09/01/2023 . | Paydoun ... ... 47,369 ..47,369 |.. . 07/25/2051 . [1.A ........
..34107@-AA-7 |FLORIDA PIPELINE HOLDINGS - ABS ..........cccees [eeennnn . 08/15/2023 . | Paydoun ... ..235,209 . 08/15/2038 . (2.B PL .
.. 34528G-AK-2 | FORDO 2020-A A3 = ABS ......cevvvvrvvrriiiiiiininns [ eeeeenn . 07/17/2023 . | Paydoun ... ...52,228 . 08/15/2024 . [1.A FE .
.. 34528H-AA-2 | FORDR 2018-REV2 A - ABS ......oovvvvriieienieenens [ eeeens . 07/17/2023 . | Paydoun ... ,525,000 . 01/15/2030 . [1.A FE .
.. 34531K-AE-2 |FORDO 2019-C A4 - ABS ....cooevvviiiiiiiiieeeeeeens [ . 09/15/2023 . | Paydoun ... 545,824 559,449 |.... . 04/15/2025 . [1.A FE .
.. 34531K-AF-9 | FORDO 2019-C B = ABS .....cevvvvvvvrrrrrrrnnniinnns [ eeeeenn . 09/15/2023 . | Paydoun ... 635,000 621,903 |.... . 05/15/2025 . [1.A FE .
.. 34533Y-AD-2 | FORDO 2020-C A3 - ABS 09/15/2023 . |Paydown ..182,321 ..182,306 |. . 07/15/2025 . [1.A FE .
..34535A-AB-6 | FORDO 2022-C A2A - ABS 09/15/2023 . |Paydoun ... ..766,592 ..766,563 |. | . 04/15/2025 . [1.A FE .
..345370-C0-1 |FORD MOTOR CO .............. 09/13/2023 . [FORT WASHINGTON . . 176,000 188,088 . (56,125) |. . 01/15/2043 . |3.A FE
.. 345397-A4-5 | FORD MOTOR CREDIT COMPANY LLC . |- 09/07/2023 . [FORT WASHINGTON . ..405,000 364,775 ..379,074 |. .383,132 .(9,547) |. . 01/09/2027 . |3.A FE
..345397-B3-6 | FORD MOTOR CREDIT COMPANY LLC . |- 09/07/2023 . [FORT WASHINGTON . .. 173,318 . 206,000 ..212,953 ..212,144 | .211,651 . (38,333) |. . 11/13/2030 . |3.A FE
..345397-B5-1 | FORD MOTOR CREDIT COMPANY LLC .....ccoovviiiiies [eeeenn . 09/08/2023 . | FORT WASHINGTON ......... .. 171,540 .. 200,000 .. 200,000 |.......... 200,000 |.... 200,000 |.. (28,460) . 02/16/2028 . |3.A FE
..345397-B9-3 | FORD MOTOR CREDIT COMPANY LLC .....cocovos [eeeenn . 09/06/2023 . | FORT WASHINGTON ......... .. 766,656 938,000 937,981 |...........938,000 |[.... (171,344) . 02/10/2029 . |3.A FE
.. 345397-C3-5 | FORD MOTOR CREDIT COMPANY LLC ....cccoovviiiiies [eeeenn . 09/13/2023 . | FORT WASHINGTON ......... .. 427,405 .... 418,000 .. 418,000 |.......... 418,000 |.... . 11/04/2027 . |3.A FE
..345397-1I1-9 | FORD MOTOR CREDIT COMPANY LLC .....cccov [ereenn . 09/07/2023 . | FORT WASHINGTON ......... .. 308,000 204,525 |.... . 09/08/2024 . |3.A FE
..346232-AF-8 | FORESTAR GROUP INC PO [P . 09/07/2023 . | FORT WASHINGTON ......... 390,000 . 05/15/2026 . |3.C FE
..34960P-AB-7 | FORTRESS TRANSPORTATION AND INFRASTRU ........ [....... . 09/07/2023 . | FORT WASHINGTON ......... 454,000 . 10/01/2025 . |3.C FE
.. 34960P-AD-3 | FORTRESS TRANSPORTATION AND INFRASTRU 09/07/2023 . [FORT WASHINGTON . . 100,000 . 05/01/2028 .
.. 34965K-AA-5 | FORTREA HOLDINGS INC .. 09/13/2023 . [FORT WASHINGTON . . 207,000 . . 07/01/2030 .
..361680-AM-6 | GFL ENVIRONMENTAL INC 09/08/2023 . (FORT WASHINGTON . . 200,000 . 200,000 . (22,326) |. . 09/01/2028 .
..36198E-AE-5 | GSMS 2013-GC13 A5 - CMBS 07/12/2023 . | Paydoun ... ..5,358,798 .5,397,153 |. .5,358,798 . 07/12/2046 .
..36228F-20-8 | GSR 2004-6F 3A3 - CMO/RMBS 09/01/2023 . |Paydown .2,82%5 | .2,812 . 05/25/2034 .
..36242D-BU-6 | GSR 2004-9 5A7 — CMO/RMBS .......cccoviiiiies [ereenn . 09/01/2023 . | Paydoun ... ...12,683 |.... . 08/25/2034 . .
.. 36208\1-AE-4 | GMCAR 2019-4 A4 = ABS ........eevvvvmvvmrnnnnnnnnns [eeneenn . 07/17/2023 . | Paydoun ... . 663,117 |.... . 01/16/2025 . [1.A FE .
..36258V-AD-6 | GMCAR 2020-2 A3 = ABS .......evvvvvrvrmnnnnnnnnnnns [eeeeenn . 09/16/2023 . | Paydoun ... . 12/16/2024 . [1.A FE .
..362590-AC-5 | GMCAR 2020-3 A3 = ABS ........evvvvvvvvnnnnnnnnnnns [eeeeenn . 09/16/2023 . | Paydown . 04/16/2025 . [1.A FE .
.. 364760-AP-3 |GAP INC ...cooeeieeiiiiiiiiiiii [ . 09/08/2023 . | FORT WASHINGTON . . . 10/01/2029 . |4.A FE
..364760-A0-1 |GAP INC ...ooeeeeieiieieii [ . 09/06/2023 . | FORT WASHINGTON ......... . .. . 10/01/2031 . |4.A FE
..370425-RZ-5 | ALLY FINANCIAL INC . . |- 09/08/2023 . [FORT WASHINGTON ......... . . . ..83,505 |.. . 11/01/2031 . |2.C FE
..37185L-AK-8 | GENESIS ENERGY LP ... . |- 09/07/2023 . [FORT WASHINGTON ......... .... 188,000 .... 188,000 |.... 188,000 |.. . 05/15/2026 . |4.C FE
..37185L-AN-2 | GENESIS ENERGY LP 09/07/2023 . [FORT WASHINGTON . ..294,000 ..204,525 |. .204,530 . 04/15/2030 . |4.C FE
.. 37954F-AG-9 | GLOBAL PARTNERS LP .... . 09/07/2023 . | FORT WASHINGTON ...74,000 ...74,000 |.... .. 74,000 |. . 08/01/2027 . |4.B FE
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.. 37954F-AJ-3 | GLOBAL PARTNERS LP .......eevmiieniiiiiiiiiiiiis [oeeenn . 09/06/2023 . | FORT WASHINGTON . ... 53,099 ...56,000 ...56,000 |.... ..56,000 |.. (2,901) |........ (2,901) . 01/15/2029 . [4.B FE ....
..380146-AC-4 | GMCAR 2022-1 A3 = ABS .......evvvvvvvvvnnnnnnnnnnns [eeeeenn . 09/16/2023 . | Paydown ... 18,217 ... 18,2717 ... 18,276 |.... .. 18,277 |.. . 11/16/2026 . [1.A FE ....
..38016L-AC-9 | GO DADDY OPERATING COMPANY LLC .....ccoovveeeees [eeennn . 09/07/2023 . | FORT WASHINGTON ......... .. 399,017 .... 468,000 ..454,699 |.... 456,011 . 03/01/2029 . [3.C FE ....
..380355-AD-9 | GOEASY LTD .oeeeeeeeiiiiiiiieieii [ . 09/07/2023 . | FORT WASHINGTON ......... .. 593,319 .... 602,000 ..247,000 |.... .501,541 |.. . 12/01/2024 . (3.C FE ....
.. 380355-AF-4 | GOEASY LTD ooooveiiiiiiiiiiiiiiiii [ . 09/07/2023 . | FORT WASHINGTON ......... .. 115,098 .. 126,000 126,000 |.. . 05/01/2026 . [3.C FE ....
..389284-AA-8 | GRAY TELEVISION INC ..ooovereeiiiiiiiiiiiieiieeeens [ . 09/08/2023 . | FORT WASHINGTON ......... 419,000 382,433 |.... .382,727 |.. (28,798) . 05/15/2027 . (4.B FE ....
..389286-AA-3 | GRAY ESCROW 11 INC ...ovvnnniiiiiiiii oo . 09/08/2023 . | FORT WASHINGTON . . 245,000 215,069 |........... . ... 218,086 |.. (61,259) . 11/15/2031 . [4.B FE ....
..39121J-A@-9 | GREAT RIVER ENERGY - ABS ........eevvvvvvvvvnnnnns [eeneenn . 07/01/2023 . | Paydown . 1,685,185 ..1,685,185 ,685,185 |........1,685,185 |.... ,685,185 .. . 07/01/2026 . [1.G ........
..30121J-AH-3 | GREAT RIVER ENERGY .......cooovverirnninninnnns [oenn . 07/03/2023 . |Call @ 100.00 . .. 786,000 .. 786,000 . 786,000 |.... 786,000 |.. . 07/01/2030 . [1.G FE ....
..39154T-B0-0 | GALC 2021-2 A3 - ABS .. 09/15/2023 . |Paydoun ... .. 119,337 . 07/15/2025 . [1.A FE ....
..39154T-BV-9 |GALC 221 A2 - ABS .. 09/15/2023 . |Paydoun ... . 05/15/2025 . [1.A FE ....
..39808C-A*-6 | GRIDIRON FUNDING LLC - ABS 09/11/2023 . [Call @ 100.00 . | . 06/30/2027 . |2.CPL ....
..40390D-AC-9 |HLF FINANCING SARL LLC ...covvvvvvviiiiiiiiiiniens [eeeens . 09/07/2023 . | FORT WASHINGTON . . . . (40,576) |....... (40,576) . 06/01/2029 . [4.A FE ....
..404030-AJ-7 | H8E EQUIPMENT SERVICES INC ......evvvvvvvvvrnnnns [ereeenn . 09/07/2023 . | FORT WASHINGTON ......... .. 371,000 367,023 |.... . (47,235) |....... (47,235) . 12/15/2028 . [4.A FE ....
..410345-AL-6 | HANESBRANDS INC ......eevvvvvemmmernnnnnnnnnnnnnnnnns [ eeeeenn . 09/07/2023 . | FORT WASHINGTON ......... 384,000 363,371 |[.... ... (316) |........... (316) . 05/15/2026 . [4.A FE ....
..418751-AB-9 | HAT HOLDINGS | LLC ...ovvvnniiiiiiiiiiiiiiiies e . 09/07/2023 . | FORT WASHINGTON ......... .... 707,000 689,310 |.... .. 807 | 807 . 04/15/2025 . [3.A FE ....
..418751-AD-5 |HAT HOLDINGS | LLC ...ovvvnniiiiiiiiiiiiiiiiin oo . 09/07/2023 . | FORT WASHINGTON ......... .... 461,000 369,343 |.... (6,600) |........ (6,600) . 09/15/2030 . [3.A FE ....
..42704L-AA-2 | HERC HOLDINGS INC ....coovvvvviriiiiiiiiiiiiieeeeees [ . 09/06/2023 . | FORT WASHINGTON ......... ..367,000 ..359,562 |.... . (18,593) |....... (18,593) . 07/15/2027 . [4.A FE ....
.. 427040-AA-0 | HERBALIFE LTD ..euvnnnnniis [ eeeenn . 09/07/2023 . | FORT WASHINGTON ......... ...91,000 ...91,000 |.... .. (3,763) ... . 09/01/2025 . [4.A FE ....
..428102-AF-4 | HESS MIDSTREAM OPERATIONS LP ......ccoeeeeeeeeens [ oeennn . 09/07/2023 . | FORT WASHINGTON ......... 123,000 123,000 |.... .. (8,825)[.... . 10/15/2030 . [3.A FE ....
..431318-AS-3 |HILCORP ENERGY | LP ... 09/07/2023 . [FORT WASHINGTON . ..328,000 ..334,016 |. . (19,346) |. . 11/01/2028 . [3.C FE ....
..431318-AU-8 |HILCORP ENERGY | LP 09/07/2023 . [FORT WASHINGTON . ..236,000 ..239,363 |. . (18,738) |. . 02/01/2029 . (3.C FE ....
..431318-AY-0 |HILCORP ENERGY | LP ... 09/07/2023 . [FORT WASHINGTON . ..123,000 ..123,000 |. .(9,299) |. . 04/15/2030 . [3.C FE ....
..435765-AJ-1 |HOLLY ENERGY PARTNERS LP . |- 09/07/2023 . [FORT WASHINGTON . ..220,000 ..219,440 |. N (457) |. . 04/15/2027 . 3.A FE ....
..437300-AA-4 |HPA 211 A - CMBS ....... . |- 09/01/2023 . |Paydoun ... .. 155,676 ..155,676 ..140,217 |. ..126,789 |. .155,676 . 09/19/2041 . (1.A FE ....
..43730X-AB-0 |HPA 2021-3 B = CMBS ........evvmmmmmmmnnnnnnnnnnnnn [eeneenn . 09/01/2023 . | Paydoun ... ... 38,401 ...38,401 ...36,146 |............ 31,456 |.... ..38,401 . 01/18/2041 . (1.D FE ....
..43811J-AC-1 |HAROT 2021-2 A3 = ABS ....eevvvviviviiiiiiiiiiieens [ eeeeenn . 09/15/2023 . | Paydoun ... ..978,721 978,721 950,773 |.......... 112,668 |.... ...978,721 |.. . 08/15/2025 . [1.A FE ....
..43813K-AC-6 | HAROT 2020-3 A3 = ABS ......evvvvvvvrrrrrrrrnnnnnns [eeeenn . 09/18/2023 . | Paydoun ... ,937,283 ,937,283 ,942,656 |........1,938,715 |.... 1,037,283 |.. . 10/18/2024 . (1.A FE ....
..43815E-AC-8 | HAROT 2021-3 A3 = ABS ....eevvvvvvvviiiiiiiiiiieens [ eeeeenn . 09/18/2023 . | Paydoun ... .. 354,428 354,428 354,423 |...........354,426 |.... .354,428 |.. . 11/18/2025 . [1.A FE ....
..43815P-AB-5 |HAROT 2022-2 A2 = ABS ......ceevvveeeeeeeeeeeeeeens [ . 09/18/2023 . | Paydoun ... .. 314,908 314,908 314,894 |...........314,898 |[.... .314,908 |.. . 03/18/2025 . [1.A FE ....
..443201-AB-4 | HOWMET AEROSPACE INC ...oovvvvvviiiiiiiiiiiiiieeees [ eenenn . 09/07/2023 . | FORT WASHINGTON . ... 49,502 ...58,000 ...58,000 |............58,000 |.... ..58,000 |.. . (8,498) . 01/15/2029 . [3.A FE ....
..44891W-AC-3 | HALST 2022-A A3 - ABS 09/15/2023 . |Paydoun ... .. 243,336 .. 243,33 ..234,571 ..237,011 | . 243,335 . 01/15/2025 . [1.A FE ....
.. 44933F-AC-0 | HART 2020-B A3 - ABS .. 09/15/2023 . |Paydown 80,739 80,739 80,982 80,813 |. . 12/16/2024 . (1.A FE ....
.. 44933F-AD-8 | HART 2020-B A4 - ABS .. 09/15/2023 . |Paydown 60,677 60,677 61,018 |. 60,785 . 12/15/2025 . [1.A FE ....
.. 44935F-AD-6 | HART 2021-C A3 - ABS 09/15/2023 . |Paydown 71,566 71,566 71,550 |. 71,558 . . 05/15/2026 . [1.A FE ....
..449841-AH-0 | INEOS FINANCE PLC ... . 09/07/2023 . | FORT WASHIN ..377,120 . 400,000 ..399,000 |.eevviriiiiiiiinnnns ,027) . 05/15/2028 . (3.B FE ....
..45082#-AA-0 | IBERIA LINEAS AEREAS DE ESPANA - ABS . . 09/20/2023 . | Paydoun ......... .. 136,360 ..136,360 ..136,360 |. 100,334 R . 05/20/2083 . [1.F PL ....
..451102-Bli-6 | ICAHN ENTERPRISES LP .......cooeeeeennnnnnns [ . 09/07/2023 . | FORT WASHINGTON . .. 112,000 106,931 |.... 183 . 09/15/2024 . (3.C FE ....
..451102-BZ-9 | ICAHN ENTERPRISES LP ....ooooveennnninnnis [ oens . 09/07/2023 . | FORT WASHINGTON 357,000 369,289 |.......... 366,168 |.... (53,074) . 05/15/2027 . [3.C FE ....
.. 45258L-AA-5 | IMOLA MERGER CORP .......ccceeoiiiiiiiiiiiiiiiiiin [eeeens . 09/07/2023 . | FORT WASHINGTON .. 578,000 564,949 |...........488,962 |.... (62,588) . 056/15/2029 . (3.C FE ....
.. 453441 -AA-1 | CRESCENT ENERGY FINANCE LLC ....oevvvvvvvviiinnns [ eeeenn . 08/02/2023 . | FORT WASHINGTON . . . (4,506) . 05/01/2026 . [3.C FE ....
..45344L-AC-7 | CRESCENT ENERGY FINANCE LLC .....eevvvvvvvvvnnnns [eeeenn . 09/08/2023 . | FORT WASHINGTON 405,000 410,216 |.... e (81)) . . . .3,937 . 02/15/2028 . [3.C FE ....
..457030-AK-0 | INGLES MARKETS INC ....cooeeiiiiiiiiiiiiiiiiiienees [ . 09/08/2023 . | FORT WASHINGTON 237,000 238,080 |...........287,913 [.... ... (65) ] ....237,848 |.. . (41,491 |....... (41,401) . 06/15/2031 . 3.B FE ....
..46132F-AB-6 | INVESCO FINANCE PLC . 09/07/2023 . | WELLS FARGO SEC . ..5,475,000 ..5,463,580 |. .5,472,566 |. ..1,559 | .5,474,125 . (43,089) |. (43,089) |.. . 01/30/2024 . 2.A FE ....
..46284V-AC-5 | IRON MOUNTAIN INC ....evvvrririiiniiiiiiniiiiiiiinns [ eeeeenn . 09/06/2023 . | FORT WASHINGTON 233,000 242,611 |[...........238,121 [.... .. (1,208) | ... 236,823 |.. . (20,177) |....... (20,177) . 09/15/2027 . [3.C FE ....
..46284V-AE-1 | IRON MOUNTAIN INC ...evvvvvvvvvrrrrrirrirniriiiinens [ eeeens . 09/06/2023 . | FORT WASHINGTON ......... |oeeeeeerrerereeenns |oeee.... 146,324 ... 157,000 |........... 159,551 |........... 158,563 |..oooeiiiiiiiies oveeeeens (183) [ouvvvevennniiee fovereeee (83) oo e 158,381 |ovveeeeieieeens oveens (12,057) |....... (12,057) . 03/15/2028 . [3.C FE ....
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..46284V-AF-8 | IRON MOUNTAIN INC ....evvvvvviiiiiiiiiiiiiiiiiiiinns [ eeeeenn . 09/07/2023 . | FORT WASHINGTON ......... . (33,014) |....... (33,014) . 09/15/2029 . [3.C FE ....
..46284V-AJ-0 | IRON MOUNTAIN INC .....evvvvvrmrrrrrrnninninniinnnns [eeeeenn . 09/07/2023 . | FORT WASHINGTON ......... (36,787) . 07/15/2030 . |3.C FE
.. 46590M-AS-9 | JPMCC 2016-JP2 ASB = CMBS .......evvvvvvevnnnnnnns [eeeeenn . 09/01/2023 . | Paydown . 08/17/2049 . [1.A ........
..46590X-AL-0 | JBS USA LUX SA .ooeeeeieeieieeeeeee [ . 09/06/2023 . | FORT WASHINGTON . . 01/15/2030 .
..46591H-Al-0 | CACLN 2020-2 C = ABS .....eevvvvvvvrriiniinniinnnns [eeeeenn . 09/25/2023 . | Paydoun ... . . 02/25/2028 .
..46592X-AF-1 | JPMMT 2021-13 A4 - CMO/RMBS .........eevvvmunnnnn [erreenn . 09/01/2023 . | Paydoun ... ... 95,613 . 04/25/2052 .
..466247-L2-7 | JPMMT 2006-A2 5A4 — CMO/RMBS ........evvvvvvnnnnn [eereenn . 09/01/2023 . |Paydoun ......coooeeeiiiiins foviiinniiiins e 4,720 . 11/25/2083 .
..466313-A@-2 | JABIL INC = ABS .......eevvvvrvvmnrnnnnnnnnnnnnnnins [eeeeens . 07/14/2023 . |Maturity @ 100.00 . 13,000,000 637,000 |. 07/14/2023 .
..46637T-AA-8 | JPMCC 2012-HLDN A = CMBS .....eevnnnnis oo . 09/01/2023 . | Paydoun ... .. 87,482 1,468 |. 05/07/2030 .
..46641B-AE-3 | JPMCC 2013-C16 ASB - CMBS . 07/17/2023 . | Paydown . 12/17/2046 .
..46644U-AZ-1 | JPMBB 2015-C30 A4 - CMBS .. 07/01/2023 . |Paydown . 07/17/2048 .
..46645L-AZ-0 | JPMBB 2016-C1 ASB - CMBS .. 09/01/2023 . |Paydown . 03/17/2049 .
..466484-BB-8 | JPMMT 2017-2 B4 - CMO/RMBS ......cooeeeeeeeeeeees [ eeennn . 09/01/2023 . | Paydoun ... . . 05/28/2047 .
..47077W-AA-6 | JANE STREET GROUP LLC .....ccevveeeieieeeeeeeeeens [ . 09/08/2023 . | FORT WASHINGTON ......... 512,000 499,983 |.......... 376,808 |......coevverenn feviiiennnn 975 [ e 975 | [ 500,283 [ fennnnl (53,383) | (53,383) . 11/15/2029 .
..47216F-AA-5 | JAZZ SECURITIES DAC . 09/07/2023 . | FORT WASHINGTON ......... .... 400,000 404,500 |...........404,451 [..oooooiiiiiiis Jorinii s (33) e i (383) [ e 404,418 o | (49,338) |l (49,338) . 01/15/2029 .
..475795-AC-4 | JELD-WEN INC . |- 09/07/2023 . |Various ... 304,000 203,810 |.... . 12/15/2025 .
..478375-AS-7 | JOHNSON CONTROLS INTERNATIONAL PLC . . 08/22/2023 . | TENDER ... . 189,000 ..200,079 |. ..198,793 . 09/14/2045 .
..48123V-AF-9 | ZIFF DAVIS INC .....evvvvrvrrrnnnnnnnnnnnnnnnnnnnnnns [ oeeeens . 09/07/2023 . | FORT WASHINGTON . 209,000 209,000 |...........209,000 |.... . 10/15/2030 .
..48259%-AA-5 |KEURIG DR PEPPER INC - ABS .........ceevvvvvennnn [erreenn . 09/15/2023 . | Paydoun ... ...51,594 |............51,504 |.... . 12/31/2035 .
..482598-AA-3 | VEYRON/KDP BLUE STAR LEASING L - ABS ......... [....... . 09/10/2023 . | Paydoun ... ...66,207 |.... . 06/24/2037 .
..483007-AJ-9 | KAISER ALUMINUM CORP .....ooovvviviiiiiiiiiiiiieens [ eeeens . 09/13/2023 . | FORT WASHINGTON ......... .... 101,675 |........... . . (13,528) |....... (13,528) . 03/01/2028 .
..483007-AL-4 | KAISER ALUMINUM CORP 09/08/2023 . [FORT WASHINGTON . 257,000 ..267,000 |. .257,000 . (51,333) |. (51,333) |.. . 06/01/2031 .
..48666K-AZ-2 |KB HOVE ... 09/07/2023 . [FORT WASHINGTON . 188,100 |. . 187,689 |. .187,485 . (32,547) |. (32,547) |.. . 06/15/2031 .
..49461M-AA-8 | KINETIK HOLDINGS LP 09/08/2023 . (FORT WASHINGTON . ..350,000 ..349,119 |. ..349,174 |. .349,237 . (13,611) |. (13,611) [.. . 06/15/2030 .
..50117W-AD-6 |KCOT 2020-1 A4 - ABS .. 09/15/2023 . | Paydoun ... ..2,341,314 ..2,303,359 |. .2,315,483 |. .2,341,314 . 07/15/2026 .
..50247@-AA-4 | LAS VEGAS RAIDERS ALLEGIANT ST - ABS . 07/01/2023 . | Paydoun ... ..150,483 ..150,483 |. ..150,483 | . 06/30/2045 .
..53219L-AV-1 | LIFEPOINT HEALTH INC . 09/07/2023 . | FORT WASHINGTON . . 229,000 |.... .229, . (5,416) |........ (5,416) . 08/15/2030 .
..55300R-AA-9 | MGM CHINA HOLDINGS LTD . 09/07/2023 . | FORT WASHINGTON ......... . , 317,686 |.. ...(2,33) |.........(2,323) . 05/15/2024 . (4.
..55300R-AE-1 | MGM CHINA HOLDINGS LTD .. . 09/06/2023 . | FORT WASHINGTON . .. 192,020 . 200,000 198,500 .199,206 (7,186) | . (7,186) |.. . 06/18/2025 . |4.A FE
..55300R-AG-6 | MGM CHINA HOLDINGS LTD .. . 09/07/2023 . | FORT WASHINGTON . .. 180,940 . 200,000 182,000 [..evvvvvrvrnnnnnnnns .182,548 (1,608) |. . (1,608) |.. . 02/01/2027 . [4.A FE .
..553514-AC-4 | MSBAM 2012-CKSV A2 - CMBS . 09/01/2023 . |Paydoun ... .. 428,443 428,443 439,940 ..429,567 |. .428,443 . 10/18/2030 . [1.A FM .
..55916A-AA-2 | MICHAELS COMPANIES INC .. 09/07/2023 . [FORT WASHINGTON . .. 187,566 .227,000 .182,406 49,997 |. .184,986 . 05/01/2028 . |4.C FE
..56540#-AA-3 | MAPLELEAF MIDSTREAM - ABS . 07/05/2023 . |Paydoun ... .. 439,921 .439,921 .406,615 ..445,358 |. .439,921 . 09/30/2025 . |3.B PL
..57763R-AB-3 | MAUSER PACKAGING SOLUTIONS HOLDING CO 09/07/2023 . [FORT WASHINGTON . .. 338,566 344,340 |oovvviiiiiiiiiiins .344,419 . 08/15/2026 . |4.B FE
..58502B-AE-6 | PEDIATRIX MEDICAL GROUP INC .....eevvvvvvviiienns [eeeenn . 09/07/2023 . | FORT WASHINGTON ......... . 02/15/2030 . [3.C FE .
..585525-BJ-6 |MRFC 1998-2 B1 - CMO/RMBS ..........ccceeeeeeeess [oeennn . 09/01/2023 . | Paydoun ... . 06/25/2028 . [1.A FM .
..58769T-AE-5 |MBART 2019-1 A4 - ABS ....cceeviiiiiiiiiiiiiieeees [ . 09/15/2023 . | Paydoun ... .2,146,601 |.... . 01/15/2026 . [1.A FE .
..587720-AC-7 |MBART 2021-1 A3 = ABS ....cceeieiiiiieiiiieeeeeees [ . 09/15/2023 . | Paydown 245,436 |.... . 06/15/2026 . [1.A FE .
..50001A-BD-3 | MERITAGE HOMES CORP .........eevvvvvvvemmunnnnnnnns [ereeen . 09/07/2023 . | FORT WASHINGTON . R R 351,616 |.... . 04/15/2029 . [3.A FE .
..506620-AK-1 | MIDAMERICAN ENERGY CO .....eevvvvvvvvvrrenvrnnnnnns [ eeeenn . 09/15/2023 . |Maturity @ 100.00 ....... ,060,080 |.... . 09/15/2023 . [1.E FE .
..59565J-AA-9 | MIDAS OPCO HOLDINGS LLC . . |- 09/07/2023 . [FORT WASHINGTON ......... 602,726 |.... . 08/15/2029 . (4.B FE .
..60040#-AA-0 | MILLENNIUM PIPELINE COMPANY - ABS .. . |. 07/01/2023 . | Paydown . .. . 06/30/2027 . (1.G PL .
..603051-AA-1 | MINERAL RESOURCES LTD ... . 09/07/2023 . | FORT WASHINGTON . .. 128,692 ..129,000 .. 135,122 (1,814) . .133,308 (4,616) |. . (4,616) |.. . 05/01/2027 . |3.C FE
..603051-AC-7 | MINERAL RESOURCES LTD . 09/07/2023 . | FORT WASHINGTON . .. 181,498 . 182,000 ..182,8% |. (109) |. 182,786 (1,289) |. . (1,289) |.. . 1170172027 . |3.C FE
..60855R-AL-4 | MOLINA HEALTHCARE INC 09/07/2023 . [FORT WASHINGTON . .. 309,143 ..378,958 |. .378,960 . (69,817) |. (69,817) [.. . 05/15/2032 . |3.C FE
..615304-AM-5 |MOOG INC ................. 09/07/2023 . [FORT WASHINGTON . .. 319,475 ..356,188 |. .355,647 . (36,172) |. (36,172) |.. . 12/15/2027 . |3.C FE
..61691N-AD-7 | MSC 2017-HR2 A3 - CMBS ..........ceeeeeeeeeeeeeess [ . 09/01/2023 . |Paydown .....oooeeeeiiiiiins Jooveieieiiiiieeeens | 2,729 ... 2,739 ... ... 2,729 |.. . 12/16/2050 . [1.A ........
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..61766N-BA-2 | MSBAM 2016-C30 A4 — CMBS ........oevvvvvvvevenenns [eereenn . 07/01/2023 . | Paydown L (1,773) ). L (1,773) ... . 09/17/2049 . [1.A ........
..62480@-AA-5 | MRS GERRY'S KITC = ABS ........eevvvvvvvvrvvnnnnns [erneenn . 08/03/2023 . |Call @ 100.00 .......ccvvv |oevererrnnnnnnnnnnns Joeeeennn 567,301 [onnnnnnnn 567,301 [onnnnnnnn 667,301 [nnnnnnnn 567,391 [ [ s e . 01/02/2040 . (5.B GI ....
..62482B-AA-0 | MEDLINE BORROWER LP .......evvvvvvevvvvnnnnnnnnnnnn [eeeeenn . 09/07/2023 . | FORT WASHINGTON . . . . 04/01/2029 . [4.A FE ....
..626717-AG-7 | MURPHY OIL CORP ..... 09/07/2023 . [FORT WASHINGTON . .. 224,651 . 268,000 . 210,600 |. L2183, K . . 12/01/2042 . [3.A FE ....
..62877C-AA-1 |NAC AVIATION 29 DAC - ABS . . 09/18/2023 . |Call @ 100.00 . .. 167,847 . 167,847 . 167,847 |. . 167,847 |. 167,847 | . 06/30/2026 . (4.B FE ....
..62886E-BA-5 |NCR CORP .............eee. 09/07/2023 . [FORT WASHINGTON . .. 140,138 . 157,000 . 157,000 |. . 157,000 |. 157,000 . (16,862) |. . 04/15/2029 . [4.A FE ....
..62057H-AJ-4 | NABORS INDUSTRIES INC . 09/07/2023 . [FORT WASHINGTON . .. 251,354 . 05/15/2027 . [4.A FE ....
..63935B-AA-1 | NAVSL 2020-H A - ABS .. 09/15/2023 . [Paydown ......... 53,128 K . 01/15/2069 . [1.A FE ....
..63938C-AB-4 | NAVIENT CORP ......ccovvvviiiiiiiiiiiiiiiiiiiiieieees [ eeeeen . 09/07/2023 . | FORT WASHINGTON . .. 350,824 .(2,413) |.... . 10/25/2024 . (3.C FE ....
..63938C-AK-4 | NAVIENT CORP ......cevvvvviririiiiiiiiiiiiiiiiiieeens [eeeeen . 09/06/2023 . | FORT WASHINGTON . .. 215,459 . (76) |.... . 03/15/2027 . (3.C FE ....
..63942G-AA-1 |NAVSL 2021-F A - ABS ....oooeeiiiiiinniniiin [ . 09/15/2023 . | Paydown ... 48,537 . 02/18/2070 . (1.A FE ....
..63942J-AA-5 |NAVSL 21C A = ABS ...ooeeeeeeeeieeeeeeeeeeeeeee [ . 09/15/2023 . | Paydoun ... ... 31,870 . 10/15/2069 . [1.A FE ....
..63942L-AA-0 |NAVSL 21B A = ABS ....eevvviiiiiiiiiiiiiiiiiiieeeees [ oo . 09/15/2023 . | Paydoun ... ... 68,673 . 07/15/2069 . [1.A FE ....
..6304201-AA-8 | NAVSL 2022-A A = ABS ....ccceeiiiiiiiiiin [ . 09/15/2023 . | Paydown ... 45,042 . 07/15/2070 . [1.A FE ....
..651220-BB-1 | NEWELL BRANDS INC ... . |- 09/07/2023 . [FORT WASHINGTON . . ..217,643 . 06/01/2025 . 3.B FE ....
..651229-BC-9 | NEWELL BRANDS INC ... . |- 09/07/2023 . [FORT WASHINGTON ......... .. 245,056 . .. (8,081) ... . 09/15/2027 . (3.B FE ....
..65336Y-AN-3 | NEXSTAR MEDIA INC ... 09/08/2023 . [FORT WASHINGTON . .. 174,335 . 207,000 ..179,085 |. . .179,359 .(5,024) |. . 11/01/2028 . (4.B FE ....
..654740-BS-7 | NISSAN MOTOR ACCEPTANCE COMPANY LLC 09/07/2023 . [FORT WASHINGTON . 11,552 13,000 11,278 |. .3 11,634 . 03/09/2026 . (2.C FE ....
..65479M-AC-0 | NAROT 2020-A A3 - ABS ............... 09/15/2023 . |Paydoun ......... .. 268,796 ..268,79%6 ..271,631 . (1,284) 268,79 |.ooooeiiiiiiiins e . 12/16/2024 . (1.A FE ....
..65480C-AD-7 |NISSAN MOTOR ACCEPTANCE COMPANY LLC ........... ... . 09/07/2023 . | FORT WASHINGTON . ..287,130 353,000 278,281 |.... . 09/15/2028 . (2.C FE ....
..65480J-AB-6 | NAROT 2022-B A2 - ABS ......eevvvvevvviviiiiinnnnns [ eeeeenn . 09/15/2023 . | Paydown 279,801 279,792 |.... . 08/16/2025 . [1.A FE ....
..65505P-AA-5 |NOBLE FINANCE 2 LLC .....ovvvvvvvmmnnnnnnnniiinnnnn [ eeeeens . 09/07/2023 . | FORT WASHINGTON . . 259,000 .. 260,070 |.... . 04/15/2030 . (3.C FE ....
. 670001-AE-6 |NOVELIS CORP ......ooovveveeiiiiiiiiiiiieees [ . 09/08/2023 . | FORT WASHINGTON ......... . 01/30/2030 . [3.C FE ....
. 670001-AG-1 |NOVELIS CORP .....ccovvrreeiiiiiiiiiieieiiees [ . 09/07/2023 . | FORT WASHINGTON ......... . 11/15/2026 . [3.C FE ....
..67059T-AE-5 |NUSTAR LOGISTICS LP .eevvvviiiiiiiiiiiiiiiiiiiiees [ . 09/13/2023 . | FORT WASHINGTON ......... . . 04/28/2027 . (3.C FE ....
..67059T-AF-2 |NUSTAR LOGISTICS LP .evvvvviiiiiiiiiiiiiiiiiiieens oo . 09/07/2023 . | FORT WASHINGTON ......... ...(4,059)[.... . 06/01/2026 . [3.C FE ....
..674599-DH-5 | OCCIDENTAL PETROLEUM CORP ......covvvveeeeeeeeeens [ eeenn . 09/07/2023 . | FORT WASHINGTON ......... |oeeeeeeeeeeiennnnens |oeeeenn 181,586 |l 164,000 | 178,585 [onnnennnnn 178,522 [ et (887) feiiiiis e (837) | [ 178,185 [ [ 3,401 |.... . 06/15/2039 . [2.C FE ....
..682691-AA-8 | ONEMAIN FINANCE CORP .. 09/07/2023 . [FORT WASHINGTON . 130,000 . (30,862) |. . 09/15/2030 . (3.B FE ....
..682691-AC-4 | ONEMAIN FINANCE CORP .. 09/07/2023 . [FORT WASHINGTON . .. 149,014 184,000 . (34,986) |. . 09/15/2028 . 3.B FE ....
..682695-AA-9 | ONEMAIN FINANCE CORP 09/07/2023 . [FORT WASHINGTON . .. 321,305 .321,000 ... 305 |. . 01/15/2029 . (3.B FE ....
..683715-AC-0 | OPEN TEXT CORP ...oooovveiiiiiiiiiiiiiiii [ . 09/07/2023 . | FORT WASHINGTON ......... .. 257,349 .291,000 |.. . (33,651) [.... . 02/15/2028 . [3.C FE ....
..683715-AD-8 | OPEN TEXT CORP .....oooeereeiiieiiiniieeeeeeens [ . 09/13/2023 . | FORT WASHINGTON ......... .. 208,712 .248,000 |.. . 12/01/2029 . (3.C FE ....
..683715-AF-3 | OPEN TEXT CORP ....cooeveriiiiiiiiiiiiiiii [ . 09/07/2023 . | FORT WASHINGTON ......... .135,000 |.. . 12/01/2027 . [2.C FE ....
..68404L-AA-0 | OPTION CARE HEALTH INC .....ccoeeeeiieieeiieeeeens [ oeens . 09/08/2023 . | FORT WASHINGTON ......... . 10/31/2029 . (4.B FE ....
..69007T-AE-4 | OUTFRONT MEDIA CAPITAL LLC ..oooveeeeieiiieeeeees s . 09/07/2023 . | FORT WASHINGTON ......... 404,000 343,693 |........... . . . 01/15/2029 . [4.B FE ....
..69327R-AJ-0 |PDC ENERGY INC ...ocooeerriiiieiiiiiiee [ . 08/04/2023 . | FORT WASHINGTON ......... .... 130,000 .... 130,000 |.......... 130,000 |.... ... 130,000 |.. . 05/15/2026 . (3.C FE ....
..69349L-AM-0 |PNC BANK NA ....eevvriiiniinninieneeennenennnnnnnnnnns [ eeeeenn . 07/25/2023 . |Maturity @ 100.00 ....... ..6,000,000 .6,000,000 |.. . 07/25/2023 . [1.G FE ....
..69354N-AC-0 |PRA GROUP INC ...oooeveeeiiiiiiiiiiiieieieeeeeeeen [ . 09/07/2023 . | FORT WASHINGTON ......... ..483,000 472,905 |.. . 09/01/2025 . (3.B FE ....
..69354N-AE-6 | PRA GROUP INC .. 09/07/2023 . [FORT WASHINGTON . 90,000 90,000 . 02/01/2028 . 3.B FE ....

..69359Y-AJ-6 | PMTLT 2021-INV1 A9 - CMO/RMBS . 09/01/2023 . |Paydown 83,381 81,953 . 07/25/2051 . [1.A .

..69371V-ANM-9 | PSIC 2018-1 A12 - CMO/RMBS 09/01/2023 . |Paydoun ... .3,310 | .3,333 | . 02/25/2048 . [1.A . .
..70137W-AG-3 | PARKLAND CORP .. . |- 09/07/2023 . [FORT WASHINGTON . ..560,161 |. .549,787 . (72,103) |. . 10/01/2029 . 3.B FE ....
..709321-AA-5 | PENNYMAC FINANCIAL SERVICES INC . |- 09/08/2023 . [FORT WASHINGTON . .. 148,048 ..154,000 |. .(5,952) |. . 10/15/2025 . [3.C FE ....
..7093211-AB-3 | PENNYMAC FINANCIAL SERVICES INC ......ccceeeeen [oeennn . 09/07/2023 . | FORT WASHINGTON ......... ... 43,581 ...53,000 |.... .(9,419) |.... . 02/15/2029 . (3.C FE ....
..7093211-AC-1 | PENNYMAC FINANCIAL SERVICES INC .....ccooeeeecn [eeeennn . 09/07/2023 . | FORT WASHINGTON . ... 95,296 . 114,000 |.... . (18,704) |.... . 09/15/2031 . [3.C FE ....
. 71710T-AA-6 |PCG 2021-A A1 - ABS ......oeovveeeeeeeeeeeeeeeeeees oo . 07/15/2023 . | Paydown ... 79,434 ... 79,434 ... . 07/15/2031 . [1.A FE ....
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81'6g03

(11,390)
(10,378)
(33,953)

. 07/01/2033 . |2.C FE ....
. 04/15/2026 . |4.B FE ....
. 04/15/2030 . |4.B FE ....
. 01/15/2026 . |4.A FE ....

..T2147K-AK-4 | PILGRIMS PRIDE CORP
..730481-AJ-7 | J B POINDEXTER & CO INC .

....... . 09/13/2023 . [FORT WASHINGTON .........
....... . 09/07/2023 . [FORT WASHINGTON .........
..737446-A0-7 |POST HOLDINGS INC ...couerriiiiiiiiiiiieeeiiiis | e . 09/07/2023 . [FORT WASHINGTON .........
..740212-AL-9 | PRECISION DRILLING CORP . U . 09/07/2023 . [FORT WASHINGTON .........
..740212-AM-7 | PRECISION DRILLING CORP .......cccuuriiieeiaiiins | aeeees . 09/08/2023 . [FORT WASHINGTON .........

452,000
409,000

449,143 |....
415,281

.. (1,8%)

. 01/15/2029 . |4.A FE ...
..74166M-AC-0 | PRIME SECURITY SERVICES BORROWER LLC ......... |.eeeees . 09/07/2023 . [FORT WASHINGTON ......... . .. . (19,465) |.... . 04/15/2026 . |3.C FE ....
..74168L-AA-4 | PRIMO WATER HOLDINGS INC .......ccoveiiiiiiiaaiis | aeeens . 09/07/2023 . [FORT WASHINGTON ......... ...426,000 |.. . (54,549) |.... . 04/30/2029 . |4.A FE ...

. 08/15/2023 . |1.D FE ....
. 05/17/2041 . |1.A FE ...
. 06/17/2039 . |1.A FE ...
. 10/25/2039 . [1.A FE ...
. 07/19/2039 . [1.A FE ...
. 11/15/2039 . [1.D ........
. 11/10/2040 . |1.E ........
. 11/15/2025 . |4.C FE ....
. 04/28/2024 . |1.A FM ...

.2,000,000 |..
2,440 |..
. 4,505

....... . 08/15/2023 . [Maturity @ 100.00 ....... [....
....... . 07/17/2023 . | Paydown ...
09/17/2023 . | Paydoun
09/01/2023 . | Paydoun
07/19/2023 . | Paydoun
....... . 09/15/2023 . | Paydown ...
....... . 09/10/2023 . |Paydoun
....... . 09/07/2023 . [FORT WASHINGTON .
....... . 09/01/2023 . |Paydoun ...

..742718-EB-1 | PROCTER & GAMBLE CO
..74332X-AA-9 | PROG 22SFR4 A - RUBS ..
..74332Y-AA-7 | PROG 22SFR5 A - RUBS ..
..74333C-AA-4 | PROG 22SFR7 A - RUBS
..74334D-AA-1 | PROG 22SFR6 A - RMBS
..74338*-AA-6 | AMAZON.COM INC - ABS ..
..74352*-AA-7 | AMAZON.COM INC - ABS ..
..743815-AE-2 | MODIVCARE INC
.. T4434U-C0-5 | PRUDENTIAL HOME MORTGAGE SECURITIES ..

.. 2,439 |
. 4,464 |.

. (21,793)

34 |.

.. 74434U-CR-3 | PRUDENTIAL HOME MORTGAGE SECURITIES ........... | .eeeeen . 09/01/2023 . |Paydoun ... . . 04/28/2024 . [1.A FM ...
..746246-AA-5 | PUREW 221 AT = ABS ....oovviiiiiiiiiiiiiiiiiiaens | eeeeens . 09/05/2023 . |Paydown .1,200,363 |.. . 12/05/2037 . |1.G FE ....
L TA7262-RY-9 | QVC INC e [ . 09/06/2023 . [FORT WASHINGTON . ...277,587 |.. . (97,789) |....... (97,759) . 02/15/2027 . |4.B FE ....

(103,762) |...... (103,762)
. (36,283) | (36,283) |..
(1,270) |. . (1,270 |..
L@ (27)|..

. 09/01/2028 . |4.B FE ....
. 03/01/2031 . |3.A FE ...
. 10/15/2027 . |4.A FE ....
. 07/15/2028 . |4.A FE ...
. 09/15/2023 . |2.A FE ....
. 10/15/2027 . |4.A FE ...
. 10/15/2026 . |3.A FE ....
. 07/15/2029 . |3.A FE ...

....... . 09/08/2023 . [FORT WASHINGTON
08/23/2023 . | FORT WASHINGTON .
09/07/2023 . | FORT WASHINGTON .
09/07/2023 . | FORT WASHINGTON .
- |- 09/15/2023 . [Maturity @ 100.00 .
weeeenn |- 09/06/2023 . | FORT WASHINGTON .
....... . 09/07/2023 . [FORT WASHINGTON .........
....... . 09/08/2023 . [FORT WASHINGTON .........

..T47262-AZ-6 | QVC INC
..74841C-AB-7 | ROCKET MORTGAGE LLC
..749571-AF-2 | RHP HOTEL PROPERTIES LP .
..749571-AJ-4 | RHP HOTEL PROPERTIES LP ....
..759351-AL-3 | REINSURANCE GROUP OF AMERICA INC .
..76174L-AA-1 | PACTIV EVERGREEN GROUP ISSUER LLC
..77313L-AA-1 | ROCKET MORTGAGE LLC
..T7340R-AR-8 |ROCKIES EXPRESS PIPELINE LLC ...

. (26,393) | (26,393) |..
. (26,490) |....... (26,490)
. (14,362) |....... (14,362)

..272,000
233,000
..142,000

..268,331 |.
233,000 |....

..TT340R-AT-4 |ROCKIES EXPRESS PIPELINE LLC .....covvviiiiiinns | eeeeans . 09/06/2023 . [FORT WASHINGTON ......... ...45,000 . 05/15/2030 . |3.A FE ....
..775631-AD-6 | ROLLER BEARING COMPANY OF AMERICA INC ........ |....... . 09/08/2023 . [FORT WASHINGTON ......... .. 281,000 . 10/15/2029 . |4.B FE ....
..780153-AG-7 | ROYAL CARIBBEAN CRUISES LTD ....cevvvvveeaiiins | eeeeans . 09/08/2023 . [FORT WASHINGTON ......... . . . 10/15/2027 . |4.C FE ....
..780153-BJ-0 | ROYAL CARIBBEAN CRUISES LTD ....cevveveeeeiiis | aeeees . 09/06/2023 . [FORT WASHINGTON ... 112,000 . 362 |oennnnnlll. 362 . 08/31/2026 . |4.C FE ....
..780153-BK-7 | ROYAL CARIBBEAN CRUISES LTD . 09/07/2023 . | FORT WASHINGTON . ...90,000 (5,578) |. . (5,578) |.. . 07/15/2027 . |4.C FE ....
..780153-BL-5 | ROYAL CARIBBEAN CRUISES LTD . 09/07/2023 . | FORT WASHINGTON . .39, 721 39,721 . 08/15/2027 . |4.C FE ....
..780153-BR-2 | ROYAL CARIBBEAN CRUISES LTD . 09/07/2023 . | FORT WASHINGTON . L2,733 | 2,733 |.. . 01/15/2029 . |4.B FE ....
..780153-BS-0 | ROYAL CARIBBEAN CRUISES LTD . 09/07/2023 . | FORT WASHINGTON . ..3,404 |. . 01/15/2029 . |3.C FE ....

. 01/15/2030 . |4.B FE ....
. 10/15/2028 . |4.A FE ...
. 09/30/2027 . |4.B FE ....
. 09/25/2040 . [1.A FE ...

..780153-BT-8 | ROYAL CARIBBEAN CRUISES LTD .
..78397K-AA-0 | SEG HOLDING LLC
..78466C-AC-0 | SS&C TECHNOLOGIES INC ...
..78471C-AB-5 | SOFI 2017-D 2FX - ABS ...

09/07/2023 . | FORT WASHINGTON .
....... . 09/07/2023 . [FORT WASHINGTON .........
....... . 09/08/2023 . [FORT WASHINGTON .
. 09/25/2023 . | Paydown

. 171,568 |....
...21,200 |....

..61,810

..78471H-AB-4 | SOFI1 2019-A A2X - ABS ... . 09/15/2023 . |Paydown . ...61,804 |.... . . 06/15/2048 . |1.A FE ...
..80007R-AE-5 | SANDS CHINA LTD .. . 09/07/2023 . [FORT WASHINGTON . ..638,152 . 675,000 ..578, K ..581,655 |. .590,788 47,364 . 08/08/2028 . |2.C FE ....
..80007R-AF-2 | SANDS CHINA LTD . 09/07/2023 . [FORT WASHINGTON . .. 193,340 . 200,000 . 168,000 |. ..172,582 179,126 14,214 |.. . 08/08/2025 . |2.C FE ....
..80007R-AL-9 | SANDS CHINA LTD . 09/06/2023 . [FORT WASHINGTON . .. 178,806 ..204,000 . 181,560 |. 181,874 . (3,088) |.. . 06/18/2030 . |2.C FE ....
..802830-AN-9 | SCART 2020-B B - ABS .. 09/15/2023 . | Paydoun ... 92,001 92,001 ...88,680 |. 92,001 . 12/15/2025 . |1.A FE ...
..80200C-AE-4 | SBOLN 2021-1B = ABS ..oeeeeeiiiiieeiiiieeeeeen [ e . 09/15/2023 . |Paydoun ... .. 113,892 ..113,892 113,892 |.... 113,892 |.. . 12/15/2031 . |2.B FE ....

..80290C-BD-5 | SBOLN 22B A2 — ABS ......cceoovvveeeiiiiiiiiiinns | eeeeens . 09/15/2023 . [Paydown .....ooovveiiiiiiin Joveeiiiiiiiiiiiiin e 326,068 |........... 326,068 |.......... 326,068 |........... 326,068 |...oovvreiiiens fovreiiiiiiiiiins fooviiiiiiiiiins e forviiiiiiii o 326,068 f...oooeiiiii Joeriiiiiiiiiiins foviiiiiiiins . 08/16/2032 . [1.A FE ....
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..81104P-AA-7 | E W SCRIPPS CO . 09/13/2023 . [FORT WASHINGTON 300,917 |.... .. 7,235 | 07/15/2027 . |4.A FE ...
..81180W-BH-3 | SEAGATE HDD CAYMAN . . 09/08/2023 . [FORT WASHINGTON 256,392 |.... . 12/15/2029 . |3.B FE ....
..81744Y-AH-9 | SENT 2013-4 B3 - CMO/RMBS .... . 09/01/2023 . |Paydoun ... . 04/27/2043 .
..81745A-AG-2 | SEMT 2013-5 B3 - CMO/RMBS . 09/01/2023 . | Paydoun . 05/25/2043 .
..81746L-CB-6 | SEMT 2015-3 B1 - CMO/RMBS . 09/01/2023 . | Paydoun . 07/25/2045 .
..81746M-CC-2 | SEMT 2015-4 B2 - CMO/RMBS . 09/01/2023 . | Paydoun . 11/25/2030 .
..81746T-CD-5 | SEMT 2017-1 B3 - CMO/RMBS . 09/01/2023 . | Paydoun . 02/25/2047 .
..82280R-CE-7 | SCOT 2017-1 B4 - CMO/RMBS . 09/01/2023 . | Paydoun . 04/25/2047 .
..824360-AA-8 | SHERWIN-WILLIAMS CO/THE - ABS . . 09/15/2023 . |Paydoun ... . 06/15/2038 .
..82873\-AA-1 | SIMMONS FOODS INC . 09/07/2023 . [FORT WASHINGTON . . 03/01/2029 .
..82022T-AA-7 | SINAI HEALTH SYSTEM ... . 07/01/2023 . [Call @ 100.00 .... . . . 01/20/2036 .
..82067N-BJ-6 | SIRIUS XM RADIO INC ... . 09/07/2023 . [FORT WASHINGTON .546,194 |.. . 07/15/2028 .
..B2067N-BL-1 | SIRIUS XM RADIO INC ... . 07/10/2023 . [FORT WASHINGTON ....883 |.. . 09/01/2026 .
..830867-AA-5 | SKYMILES IP LTD . 07/13/2023 . [Call @ 100.00 . . 168,000 |.... 168,000 |.. . 1072072025 .
..83300U-AF-4 | SOFI 2020-C AFX - ABS ... . |- 09/15/2023 . [Paydown e 21,189 ..21,193 |.. . 02/15/2046 .
..83401B-AB-2 | SOFI 2017-F A2F - ABS - |- 09/25/2023 . [Paydown ... ...58,684 |............58,599 |.... ..58,522 |.. . 01/25/2041 .
..83404F-AD-6 | SOFI 2017-A B - ABS ... 09/25/2023 . | Paydoun ..168,952 |. ..173,084 |. 176,106 . 03/26/2040 .
..834041-AB-3 | SOFI 2019-B A2X - ABS 09/15/2023 . | Paydoun ..128,498 |. .128,504 . 08/17/2048 .
..83405N-AA-4 | SOFI 21B AFX - ABS .... 09/15/2023 . | Paydoun . 166,089 |. 166,109 . 02/15/2047 .
..83406T-AB-8 | SOFI 2020-A A2X - ABS ... . 09/15/2023 . |Paydown ... . 05/15/2046 .
..838518-AA-6 | SOUTH JERSEY INDUSTRIES INC .. . 09/06/2023 . [FORT WASHINGTON . . 04/15/2031 .
..84611#-AF-8 |LIFE STORAGE INC - ABS . 07/20/2023 . . 07/21/2028 .
..B4779M-AA-2 | SPEEDWAY MOTORSPORTS LLC . 09/13/2023 . [FORT WASHINGTON . 11/01/2027 .
..85172F-AM-1 | ONEMAIN FINANCE CORP . 09/07/2023 . [FORT WASHINGTON . 03/15/2025 .
..85172F-AN-9 | ONEMAIN FINANCE CORP .. . 09/07/2023 . [FORT WASHINGTON . 03/15/2026 .
..85172F-AQ-2 | ONEMAIN FINANCE CORP .. . 09/07/2023 . [FORT WASHINGTON . 01/15/2028 .
..85205T-AL-4 | SPIRIT AEROSYSTEMS INC .. . 08/11/2023 . [FORT WASHINGTON . 04/15/2025 .
..852060-AD-4 | SPRINT CAPITAL CORP ...... 08/03/2023 . | FORT WASHINGTON . ..233,305 | ..231,374 . 11/15/2028 .
..853496-AC-1 | STANDARD BUILDING SOLUTIONS INC .. 09/07/2023 . | FORT WASHINGTON . . 109,070 |. . 108,615 |. 108,380 . 02/15/2027 .
..853496-AH-0 | STANDARD BUILDING SOLUTIONS INC 09/06/2023 . | FORT WASHINGTON . . 216,000 |. . 216,000 |. 216,000 . 01/15/2031 .
..857691-AH-2 | STATION CASINOS LLC . 09/07/2023 . [FORT WASHINGTON 263,370 |.... .263,463 |.. . 12/01/2031 .
..858912-AG-3 | STERICYCLE INC . 09/07/2023 . [FORT WASHINGTON . .314,036 |.. . 01/15/2029 .
..86350A-K4-4 | SASC 2003-25XS A6 - RUBS .. . 09/01/2023 . |Paydown . 08/25/2033 .
..86745G-AF-0 | SUNNOVA ENERGY CORP . 09/08/2023 . [FORT WASHINGTON 503,013 |.... . 09/01/2026 .
..87422V-AK-4 | TALEN ENERGY SUPPLY LLC . . 09/07/2023 . [FORT WASHINGTON 526,965 |.... . 06/01/2030 .
..87470L-AD-3 | TALLGRASS ENERGY PARTNERS LP ... . 09/07/2023 . [FORT WASHINGTON , . 01/15/2028 .
..87470L-AJ-0 | TALLGRASS ENERGY PARTNERS LP ... . 09/07/2023 . [FORT WASHINGTON 163,000 . 12/31/2030 .
..877249-AD-4 | TAYLOR MORRISON COMMUNITIES INC . 07/25/2023 . [FORT WASHINGTON , . 03/01/2024 .
..87724R-AJ-1 | TAYLOR MORRISON COMMUNITIES INC 09/07/2023 . | FORT WASHINGTON . 142,244 . 08/01/2030 .
..88033G-DK-3 | TENET HEALTHCARE CORP 09/07/2023 . | FORT WASHINGTON . 357,383 . 10/01/2028 .
..88033G-DS-6 | TENET HEALTHCARE CORP 09/07/2023 . | FORT WASHINGTON . . . K 353,726 . 02/01/2027 .
..88089J-A*-8 | TERRA ABS | LLC - ABS - |- 09/20/2023 . [Paydown ... 1, ..1,561,003 |. .1,561,003 |. 1,561,003 . 12/20/2042 .
..88104L-AG-8 | TERRAFORM POWER OPERATING LLC . |- 09/07/2023 . [FORT WASHINGTON . ..439,168 |. . 361,000 | . 01/15/2030 .
. 88167A-AE-1 | TEVA PHARMACEUTICAL FINANCE .... . 09/13/2023 . [FORT WASHINGTON 329,311 [ooeeenn. . . . 10/01/2026 .
..885160-AA-9 | THOR INDUSTRIES INC ... . 09/07/2023 . [FORT WASHINGTON 255,838 |.... ....255,872 |.. . 10/15/2029 .
..88579Y-AR-2 . 07/26/2023 . [WELLS FARGO SEC ..6,770,243 |.... .6,560,166 |.. .. 188,370 |. 08/07/2025 .
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..88579Y-BD-2 | M CO ..oovvvvviiiiiiiiiiiiiiiieiiiieeeeeeeeeeeeeeeeees [ . 07/28/2023 . |Various ........cceeeeeinnn |oee 10,331,890 |....... 12,000,000 |....... 11,857,320 |.......11,869,390 |.... 11,871,073 |.. ... (1,539,183) |... (1,539,183) . 09/14/2048 . [1.F FE ....
..89147L-E@-5 | TORTOISE ENERGY INFRASTRUCTURE - ABS ......... weeeeen |- 0972772023 . | Maturity @ 100.00 ....... |.... ....061,467 |.......... 661,467 |.......... 661,467 |.......... 661,467 |.... . 661,467 | e e . 09/27/2023 . (1.A FE ....
..89153U-AF-8 | TOTALENERGIES CAPITAL CANADA LTD [ . 07/15/2023 . |Maturity @ 100.00 . 14,000,000 |....... 14,000,000 |....... 13,974,660 |.......13,998,536 |.... 14,000,000 |.. . 07/15/2023 . [1.E FE ....
..89175T-AA-6 | TPMT 2018-4 A1 - CMO/RMBS . 09/01/2023 . |Paydown ... 36,275 ...36,275 ...36,407 |. ...36,689 |. ..36,275 . 06/25/2058 . [1.A ........
..89236T-HA-6 | TOYOTA MOTOR CREDIT CORP 08/25/2023 . |Maturity @ 100.00 . . 5,900,000 ..5,900,000 ..6,049,978 |. .5,088,115 |. .5,900,000 . 08/25/2023 . (1.
..89236X-AC-0 | TAOT 2020-D A3 - ABS .. 09/15/2023 . |Paydoun ... .437,069 .436,927 . 01/15/2025 . (1.
..89238E-AC-0 | TLOT 2021-A A3 - ABS . 08/21/2023 . |Paydown .250,197 |. .260,480 . 04/22/2024 . (1.
..89238J-AB-1 | TAOT 2021-D A2 - ABS .. 07/17/2023 . | Paydown ...31,210 | ..31,226 . 08/15/2024 . (1.
..89239C-AC-3 | TLOT 21B A3 = ABS ...eevvvveieeiieiininiiieiiineeees [ eeeenn . 09/20/2023 . | Paydoun ... .2,473,680 |.... . 2,476,642 |.. . 10/21/2024 . (1.
..89230K-AC-5 | TAOT 2022-A A3 = ABS ....cccoeiiieiiiiiiiinn [ oo . 09/15/2023 . | Paydown . 06/15/2026 .
..893647-BE-6 | TRANSDIGM INC ..coovvveviiiiiiiiiiiiiiiiiiiieieeeeens [ . 09/07/2023 . | FORT WASHINGTON . . . 03/15/2026 .
..896522-AJ-8 | TRINITY INDUSTRIES INC . 09/08/2023 . | FORT WASHINGTON . .... 388,000 .391, .. . 07/15/2028 .
..896860-AA-4 | TRIVIUM PACKAGING FINANCE BV . 09/07/2023 . | FORT WASHINGTON . .. 187,002 . 200,000 ..204,472 .202,550 . 08/15/2026 .
..90041L-AF-2 | TURNING POINT BRANDS INC .....covvvvrrvereniieeens [eeeenn . 09/06/2023 . | FORT WASHINGTON . .. 306,771 328,000 ..337,403 |. .334,639 . 02/15/2026 .
..0034611-AA-1 | AMERICAN AIRLINES 2013-1 PASS THROUGH . |- 09/07/2023 . [FORT WASHINGTON . .. 477,959 ..508,429 . K ..252,455 |. .475,710 . 05/15/2027 .
..900318-AA-5 |UNITED AIRLINES 2018-1AA PASS THROUGH ........ [....... . 09/01/2023 . | Paydown .. 131,199 131,199 .. 111,768 |.......... 111,966 |.... 131,199 |.. . 09/01/2031 .
..909319-AA-3 |UNITED AIRLINES PASS THROUGH TRUST ............ [..eeeen . 08/15/2023 . | Paydown .. 167,022 167,022 167,022 |.......... 167,026 |.... 167,022 |.. . 02/15/2027 .
..90932L-AH-0 |UNITED AIRLINES INC ....evvvvvvvvrrvnnnnnnnnnnnnins [eeeeenn . 09/06/2023 . | FORT WASHINGTON . .. 163,773 .. 185,000 174,065 |...........175,049 |.... 175,97 |.. . 04/15/2029 .
..90932N-AA-1 |UNITED AIRLINES CLASS B PASS THROUGH ......... [....... . 09/01/2023 . | Paydoun ... .. 274,148 274,148 274,148 |...........274,159 [.... 274,148 |.. . 09/01/2027 .
..909320-AA-4 |UNITED AIRLINES 2014-2 PASS THROUGH ........... [....... . 09/03/2023 . | Paydoun ... 190,789 190,789 |.... . 03/03/2028 .
..90032V-AA-3 |UNITED AIRLINES PASS THROUGH ........ccccovevece [errenn . 07/15/2023 . | Paydoun ... . 142,450 142,450 |.... . . 07/15/2027 .
..90933H-AA-3 |UNITED AIRLINES CLASS B PASS THROUGH . 07/07/2023 . | Paydoun ... .. 171,29 171,29% 171,29% . 07/07/2027 .
..911365-BF-0 | UNITED RENTALS (NORTH AMERICA) INC . 08/11/2023 . [FORT WASHINGTON . .. 314,639 314,580 .315,164 . 05/15/2027 .
..914906-AY-8 | UNIVISION COMMUNICATIONS INC 08/16/2023 . [FORT WASHINGTON . .. 184,000 184,000 184,000 . 08/15/2028 .
..91838P-AA-9 | VT TOPCO INC ... 09/07/2023 . [FORT WASHINGTON . .. 115,000 115,000 |. 115,000 . 08/15/2030 .
..91845#-AA-2 | VERIZON COMMUNICATIONS INC - ABS . 09/15/2023 . |Paydown ......... ...50,182 |. 50,182 . 05/15/2035 .
..92328)1-AE-3 | VENTURE GLOBAL CALCASIEU PASS LLC .....cceeeees [eennnn . 09/06/2023 . | FORT WASHINGTON . . .. 210,000 |.... 210,000 |.. . 01/15/2030 .
..92343V-CV-4 | VERIZON COMMUNICATIONS INC .....ccvvvvrrnnneenens [ eeenn . 08/09/2023 . | TENDER . 1,781,840 . 01/15/2036 .
..923725-AD-7 | VERMILION ENERGY INC ......evvvvvmmmmnnnninnninnnns [eeeeenn . 09/07/2023 . | FORT WASHINGTON . . 05/01/2030 .
..92537R-AA-7 | TK ELEVATOR US NEWCO INC .....coeeeeeeeeeeeeeennns [oeenns . 09/08/2023 . | FORT WASHINGTON . 07/15/2027 .
.. 92556H-AD-9 | PARAMOUNT GLOBAL .......coovvvvviiiiiiniiiiininnnnns [oens . 09/07/2023 . | FORT WASHINGTON 413,000 333,242 |.... . . . . 05/19/2032 .
..92564R-AH-8 | VICI PROPERTIES LP . 09/13/2023 . | FORT WASHINGTON 285,000 301,634 |.... 202,526 |oeeiiiiiiiiiiins e, (24,192) |l (24,192) . 09/01/2026 .
..92769V-AJ-8 | VIRGIN MEDIA FINANCE PLC . 09/07/2023 . | FORT WASHINGTON . . 208,000 . 208,000 |. 208,000 . 07/15/2030 .
..92838@-AA-1 | VISTA RIDGE LLC = ABS ...cceeeeeieiieeiiiieieeeees e . 09/30/2023 . |Paydoun ........coovvviiiins |oeeeiiinnininnnnnnns o 59,3000 [eniiiiinns 59,300 . . . 10/14/2049 .
..92840V-AH-5 | VISTRA OPERATIONS COMPANY LLC ....ccoeeeeeeeeess [eeeennn . 09/13/2023 . | FORT WASHINGTON . .... 307,000 306,133 |[........... .306,312 |.. . (38,132) |....... (38,132) . 05/01/2029 .
..92858R-AA-8 | VMED 02 UK FINANCING | PLC ... . 09/13/2023 . | FORT WASHINGTON . .. 162,250 . 200,000 . 200,000 |. . 200,000 |. 200,000 . (37,750) |. (37,750) [.. . 01/31/2031 .
..92890F-AV-8 | WIFRBS 2014-C20 ASB - CMBS . 09/01/2023 . |Paydown 29,742 29,742 32,195 |. 30,013 |. 29,742 . 05/17/2047 .
..92038C-AD-9 | WFRBS 2013-C15 A4 - CMBS .. 08/17/2023 . |Paydown . 4,872,689 ..4,872,689 ..5,018,494 |. . 4,874,513 |. .4,872,689 . 08/17/2046 .
..92030H-AZ-8 | WFRBS 2014-C23 ASB — CMBS ......cccooviis [eeeenn . 09/01/2023 . | Paydoun ... ... 27,828 . 10/17/2057 .
..92966*-AA-7 | WABASH VALLEY POWER ASSOCIATIO - ABS ......... [....... . 07/30/2023 . | Paydoun ... .. 189,964 . 04/30/2024 .
..93141*-AA-3 | WALGREENS BOOTS ALLIANCE INC - ABS ............ [.eeees . 09/15/2023 . | Paydoun ... ... 43,983 . 11/15/2035 .
..94989J-BA-3 | WFCM 2015-C28 ASB - CMBS ..........ceevvvveeeeeens [eeennn . 09/01/2023 . | Paydoun ... ... 49,264 . 05/15/2048 .
..94989T-BA-1 | WFCM 2015-LC22 ASB — CMBS ......ccoeeeeeieeieeees [oeeenn . 09/01/2023 . | Paydoun ... . 09/17/2058 .
..94989U-AE-1 | WFMBS 2018-1 AS - CMO/RMBS ........covvvvvveenens [eeeennn . 09/01/2023 . | Paydoun ... . 07/25/2047 .
..95001N-AX-6 | WFCM 2018-C45 A3 - CMBS [ I . 07/01/2023 . | Paydoun ... . 06/15/2051 .
..95002D-BD-0 | WFCM 2018-C47 A3 = CMBS ........ccevvvvvvvvevvnene [eerennn . 09/01/2023 . | Paydown . 09/16/2061 .
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..96928%-CJ-4 | WALGREENS BOOTS ALLIANCE INC - ABS ............ [.eeenn . | Paydoun ... ..4,779 |. 07/15/2026 . [2.B ........
..97651L-CD-1 |WIN 154 B3 - CMO/RMBS .........evvvvvvvrvvrrvnnnnns [ eeeenn . | Paydoun ... 1,964 |. 06/20/2045 . [1.A ........
..97652T-BE-2 | WIN 2015-1 B4 ~ CMO/RWBS ........coevveeeeeeeeenns [orenn . | Paydoun ... . 01/20/2045 . [1.A ........
..98162R-AE-8 | WOART 2019-C A4 = ABS ........evvvvvmmmmnnnnnnnnnns [eeneenn . | Paydoun ... . 12/15/2025 . [1.A FE .
..08163B-AE-2 | WOSAT 2019-A C = ABS ....eevuinis [ eeeen . | Paydoun ... . 12/15/2025 . [1.A FE .
..98163D-AE-8 | WOSAT 2020-A B - ABS ....coeeeeeeeeiieieieeeeeeeens [ |Paydown ..o e e 1,184,010 [ 1,184,010 ........ 1,157,368 |.... . 06/15/2026 . [1.A FE .
..98163H-AC-3 | WOSAT 2021-A A3 = ABS .....eeeeeiiniiiiis [ eeeenn . | Paydoun ... 135,745 130,124 |.......... 130,718 |.... . 03/15/2027 . [1.A FE .
..98163J-AC-9 | WOLS 2021-A A3 - ABS .... U PSRRI . | Paydoun ... 562,068 543,154 |...........549,797 |.... . 08/15/2024 . [1.A FE .
..98163K-AC-6 | WOART 2021-D A3 - ABS ... U IR . | Paydoun ... ..1,436,974 ..1,388,240 |........ 1,404,308 |.... . 10/15/2026 . [1.A FE .
..98163L-AC-4 |VWOART 2021-B A3 - ABS . | Paydown ..227,306 VLR X . 06/15/2026 . [1.A FE .
..08163\-AD-0 | WOART 2020-A A3 - ABS . | Paydown ..214,074 ..216,684 |. ..214,778 |. . 04/15/2025 . [1.A FE .
..98163T-AB-9 | WOART 2022-C A2 - ABS . | Paydown ..268,799 . 268,771 |. ..268,779 |. . 03/16/2026 . [1.A FE .
..08163-AC-0 | WOART 2020-B A3 = ABS ... [eeeeenn . | Paydoun ... 101,212 |.......... 101,762 |.......... 101,400 |.... . 05/15/2025 . [1.A FE .
..981811-AE-2 | WORTHINGTON INDUSTRIES INC ... .|Call @100.00 ........ceee |oeveeeeeennnnnnnnnns ... 13,000,000 |....... 13,000,000 |....... 12,998,720 |.......13,000,004 |.... . 04/15/2026 . |2.B FE
..98313R-AC-0 | WYNN MACAU LTD . .| FORT WASHINGTON . . 671,000 ..642,106 |. . . 10/01/2024 . |4.B FE
..98313R-AD-8 | WYNN MACAU LTD . .| FORT WASHINGTON .... 200,000 163,108 |.... . . 1070172027 . |4.B FE
98372M-AA-3 | XHR LP oo [ .| FORT WASHINGTON .. 174,000 .. (1,025) [.... . 08/15/2025 . |4.A FE
L 98372U-AC-9 | XHR LP e [ .| FORT WASHINGTON L (1,513) ... . 06/01/2029 . |4.A FE
..98421M-AA-4 | XEROX HOLDINGS CORP .......ccoeeeviiiiiiiiiiiinnnns [eeeenn .| FORT WASHINGTON . . (17,543) |.... . 08/15/2025 . |3.B FE
..98877D-AD-7 | ZF NORTH AMERICA CAPITAL INC .....evvvvvvvvnnnnns [eeeenn .| FORT WASHINGTON . 147,002 ... 149,532 |.... . (1,663) ... . 04/14/2028 . |3.A FE
..98877D-AE-5 | ZF NORTH AMERICA CAPITAL INC .| FORT WASHINGTON ....150,143 |.......... 150,000 |........... 149,390 |.... L7125 |.... . 04/14/2030 . |3.A FE
..A3158#-AH-2 | HOFER FINANCIAL SERVICES GMBH - ABS . |Maturity @ 100.00 . 25,000,000 .25,000,000 |. 25,000,000 . 09/26/2023 . [1.G PL .
..C1466#-AA-6 | CANADIAN PACIFIC RAILWAY LTD - ABS ......ccoees [ eennnn . | Paydown ...66,572 |............66,572 |........... 66,572 ...66,574 |.... . 03/03/2024 . (2.B ........
..00458*-AF-6 | AQUASURE - ABS ........ceeeiiiiiiiiiiiiiiiiiiieees C..... . | Paydown 225 |...........268,225 |........... 268,225 |........... 268,229 [..oooooveiiiiine oo 3) e e (8) v [0 268,226 o e . 01/12/2034 . [1.G FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 325,935,498 335,504,296 334,011,306 299,044,626 333,457,246 XXX XXX
..020002-BB-6 | ALLSTATE CORP .....eevvvvvvrrrrernrnrnnrnnnnnnninnnns [ eeeeens FORT WASHINGTON . 555,000 526,183 |.... .526,504 |.. 20,782 |........ 20,782 . 08/15/2063 . [2.C FE ....
..15189T-AS-6 | CENTERPOINT ENERGY INC .. . . Call @ 100.00 .... .. veee.... 300,000 |.......... 300,000 |.... 300,000 |.. . 12/31/2049 . 3.A FE ....
..976657-AH-9 | WEC ENERGY GROUP INC .....eevvvvvveeeeeeeeeeeeeeees oo FORT WASHINGTON ....ovvvr Jovevvvvvvvvvnvnnnnns forvnnnns 278,632 |.......... 308,000 |........... 244,860 [....ooooooiiiiiiiins fooneiiiiiiiiiin e 48 s o6 i o 244,906 |...oovvviiniinnn foonnnnn 33,726 |......... 33,726 . 05/15/2067 . [2.B FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 1,125,918 1,163,000 1,071,043 261,368 1,071,410 54,507 54,507 XXX XXX
2509999997. Total - Bonds - Part 4 448,789,030 459,225,517 459,488,796 401,152,103 387,112 38,319 456,708,268 (7,367,708) | (7,367,708) 14,264,571 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 448,789,030 459,225,517 459,488,796 401,152,103 387,112 38,319 456,708,268 (7,367,708) | (7,367,708) 14,264,571 XXX XXX
..281020-AT-4 |EDISON INTERNATIONAL ..evvvvveenneiniiiiniiennnnes | ....... | 09/07/2023 . |FORT WASHINGTON ......... |..... 491,000.000 |......... 431,611 |oooeeeeeenes 0.00 J........... 440,465 |........... 406,916 |.........33,548 ... lovvenininiiiins foennnn 33,548 [ i 440,465 |.....ovvvvennnnn founnnnns (8,854) |........ (8,854)]............ 12,275 |oooeees ool 3.AFE ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 431,611 XXX 440,465 406,916 440,465 (8,854) (8,854) 12,275 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 431,611 XXX 440,465 406,916 440,465 (8,854) (8,854) 12,275 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 431,611 XXX 440,465 406,916 440,465 (8,854) (8,854) 12,275 XXX XXX
..00724F-10-1 | ADOBE ORD .. . |MERRILL LYNCH .... .. 32,643 .5,252
..02079K-10-7 | ALPHABET CL C ORD .| MERRILL LYNCH . K .3,638 |.
..02079K-30-5 | ALPHABET CL A ORD ...ooovveviiiiiiiiiiiiiiiieeees [ . |MERRILL LYNCH .... [ 1,211.000 |.. . 106,847
..023135-10-6 | AMAZON COM ORD ....oeoeeeeeeeeeeeeeieieeeeeeeeeeeeees [ .| MERRILL LYNCH . [ O 935.000 |.. ... 78,540
..02665T-30-6 | AMERICAN HOMES 4 RENT CL A REIT ORD .....ccevwe [rennnn .| Various R 4,085.000 |.. .. 123,122
..03064D-10-8 | AMERICOLD REALTY ORD .....evvvvvvvvvvvvnnnnnnnnnnns [eeeeenn . |Return of Capital ....... |.ccoeeeeins 0.000 |.. ....6,168 |....
..03750L-10-9 | APARTMENT INCOME REIT ORD . R ORI .| Various R 4,717.000 |.. oo, 161,840 ... , ....... (28,209) |....... (28,209)
..037833-10-0 |APPLE ORD ......ccccovvinnnnnnnnnnnnnnnnnniiiiiiiiis [oenens L1Various .occeeeeiiiiiiiiin Joeeeens 5,935.000 |...... 1,065,192 |......ccovvvvvvvnenn fornrnnnnnnn 80,216 |o.nnnnn. 771,135 ... (710,919) |..oooveeennnnnns ovvvveveeevennee foeeenn (710,919) [ oo 60,216 |......ooevveeees o 1,004,976 |.....1,004,976
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..052769-10-6 | AUTODESK ORD .....ceoeveeeeeiiiiiiiiieeeeeeeeeeeeeeen [ . 09/28/2023 . |MERRILL LYNCH . ... 31,249 ...28,591 |........ 16,061 ... 16,061 .. 44,652 |..
..09857L-10-8 |BOOKING HOLDINGS ORD .......coovveveeeiiiiiiiiennns [eeeenn . 09/28/2023 . | Various ... 83,600 ...54,413 | .. (16,415) |... ..37,997 |..
..111337-10-3 |BROADRIDGE FINANCIAL SOLUTIONS ORD .........co. [.eeenn . 09/28/2023 . |Various ... oo 64,605 ... 47,884 ..48,339 |..
.. 11135F=10-1 | BROADCOM ORD .....cceeeieeieiiiiieeieeeieeeeeeeeeeee [ . 09/13/2023 . |Various ... PR O 1,400.000 |...... 1,196,705
..133131-10-2 | CAMDEN PROPERTY REIT ORD .....evvvvvvvvvvvviinnnns [ereeenn . 08/05/2023 . |Return of Capital U 0.000 |.......... 20,403
..191216-10-0 | COCA-COLA ORD ....oooeveieiiiiiiiiiiiieiiiieeieeeeees oo . 09/28/2023 . |MERRILL LYNCH .....cooees |oeeenns 1,025.000 |.......... 57,283 (2,869) [........ (2,869)
..216648-40-2 | COOPER ORD ......ooovvveviiiiiiiiiiiiiiins [ . 09/28/2023 . | Various P O 222.000 |.......... 74,995 ... 8% |............ 8%8
..22160N-10-9 | COSTAR GROUP ORD .......ccovvrvieeiiiiiieieeeeeeeeens [ oo . 09/28/2023 . |MERRILL LYNCH . R 1,248.000 |.......... 95,374 .(10,078) |....
..22822-10-1 | CROWN CASTLE ORD ......eevvvvvvvvmmmnnnnnnnnnnnnnnnns [ eeeeen . 08/05/2023 . |Return of Capital ... 16,662
..235851-10-2 | DANAHER ORD ........ 09/28/2023 . [MERRILL LYNCH . 83,406 (6,801) |. . (6,801) ..
..253868-10-3 |DIGITAL REALTY REIT ORD 08/09/2023 . |Various ... . 1,008,027 . (37,878) |. (37,878) |..
..285512-10-9 | ELECTRONIC ARTS ORD 09/28/2023 . [MERRILL LYNCH . 60,457 18,530 |. . 18,530 |..
..294429-10-5 |EQUIFAX ORD .....evvvvvevvmennnnnnnnnnnnnnsnnnnnnnnnns [ oeeeens . 09/28/2023 . |MERRILL LYNCH . ... 49,827
..42226K-10-5 |HEALTHCARE REALTY TRUST CL A ORD ........ccceee [ eernnnn . 08/05/2023 . |Return of Capital ....... ... 46,269
..437076-10-2 | HOME DEPOT ORD ......cocoonnnnnnnniniins [ eeeenn . 09/28/2023 . | Various ... 62,580
..44107P-10-4 |HOST HOTELS & RESORTS REIT ORD .......eevvvvvvnns [ereeenn . 09/15/2023 . | Various ... 65,007
..445658-10-7 | JB HUNT TRANSPORT SERVICES ORD .........ccooveens [eeennn . 09/28/2023 . |MERRILL LYNCH . ... 26,944
..45866F-10-4 | INTERCONT INENTAL EXCHANGE ORD .............cceees [oeennn . 09/28/2023 . |MERRILL LYNCH .... ..
..461202-10-3 | INTUIT ORD ...eevvvvnnnnnnnnnnininiiiniinenininniinnns [ eeeeens . 09/28/2023 . |MERRILL LYNCH ............ |-..........153.000 |..
..46120E-60-2 | INTUITIVE SURGICAL ORD ......oovvvrreeneeeeeeennens [ oo . 09/28/2023 . |MERRILL LYNCH . J O 147.000 |.. .. (4,772) |....
..46187W-10-7 | INVITATION HOMES ORD 07/26/2023 . |Various ... .3,927.000 ..116,3% .(5,535) |.
..46284V-10-1 | IRON MOUNTAIN ORD ... 08/15/2023 . [Various .5,126.000 . .32,577 |.
..480200-10-7 | JONES LANG LASALLE ORD 09/29/2023 . |Various .2,490.000 ..396,831 . (84,291) .
..49446R-10-9 |KIMCO REALTY REIT ORD . |. 08/16/2023 . | Various .3,771.000 . (35) |
..502441-30-6 | LVMH MOET HENNESSY LOUIS VUITTON ADR . . 09/28/2023 . |BMO Capital Markets .... |...........305.000 |.......... 45,437 |...ooiiiiiiinns |onennnnn 55,813 [, . (10,376) |.
..518439-10-4 |ESTEE LAUDER CL A ORD .....ceevvvvvvvrrvrnrrinnnnns [eeeens . 07/06/2023 . | Various .........cceeeunnnns
..58463J-30-4 |MEDICAL PROPERTIES REIT ORD ....covvvvvvvvvieeens [eeeenn . 07/21/2023 . | JP MORGAN SEC .
..620076-30-7 | MOTOROLA SOLUTIONS ORD ......eeevvvvvvvvvvrrvnnnnns [eeeeenn . 09/28/2023 . | Various
..654106-10-3 |NIKE CL B ORD ....eevvvvveveeeniiiiiiiiiiiiiiniininns [ eeeeenn . 09/28/2023 . |Various ... ..
..67066G-10-4 |NVIDIA ORD .......evvuvmmmmmmnmnnnnnniiniinniniininnns [ eeeeen . 09/20/2023 . |Various ... PR O 4,278.000 |..
.. 743400-10-3 |PROLOGIS REIT oevvvvveiiiiiiiiiiiiiiiciccccccceeeees [ . 08/10/2023 . | Various ... R 4,060.000 |.. 489,754 |....
..74460D-10-9 |PUBLIC STORAGE REIT ORD . 09/15/2023 . |Various ... .3,421.000 . 611,706 |.
..78409V-10-4 | S&P GLOBAL ORD . 09/28/2023 . [MERRILL LYNCH . 160.000
..79466L-30-2 | SALESFORCE ORD .... 09/28/2023 . [MERRILL LYNCH . 176.000
..828806-10-9 | SIMON PROP GRP REIT ORD . 09/27/2023 . |Various ... .1,105.000
..84860W-30-0 |SPIRIT REALTY CAPITAL REIT ORD 09/29/2023 . |Various ... . .6,079.000
..866674-10-4 | SUN COMMUNITIES REIT ORD ...evvvvvvvvevninniiiinns [ereeenn . 08/05/2023 . |Return of Capital ....... |.cccoeeiins 0.000 |..evvveeennn? 851 foveiiiiiiiiiiiiiiins ferviiniennnnn 7,651 [t 5,441 s e e e e f 70851 [
..870430-10-8 | SWEETGREEN CL A ORD .......evvvmvmmmmmmnnnnnnnnnnnns [ eeneenn . 07/25/2023 . | BANK OF AMERICA ML ..... |...... 16,000.000 ... 633 [....
..89400J-10-7 | TRANSUNION ORD ....eevvvvveveenneniniinnnniinnninnnns [ eeeeenn . 09/28/2023 . |MERRILL LYNCH ....cocoees |oereeennns 330.000 .(5,542) |....
..902653-10-4 JUDR REIT ORD ...ooeveeeeeeeeieiiieeeeeeeeeeeeee [ . 07/11/2023 . | Various ... . . .. (3,103) |....
..907818-10-8 |UNION PACIFIC ORD ...oovvvvvvviiiiiiiiiiiiiiiieeeees [ . 09/28/2023 . |Various ... . .. ..29,454 |..
..900218-40-6 |UNIT ORD .....uvuunnnninin [ eeees . 08/07/2023 . | FORT WASHINGTON . PR R 2,687.000 |.. ...8,206 |..
..91324P-10-2 | UNITEDHEALTH GRP ORD .. . |- 09/28/2023 . [MERRILL LYNCH .... B 225.000 |.. ... 110,368 |.... 110,368 |..
..922475-10-8 | VEEVA SYSTEMS ORD ... . |- 09/28/2023 . [MERRILL LYNCH .... ... 147.000 |.. ...26,685 |.... ..26,685 |..
..92343E-10-2 | VERISIGN ORD ...... 09/28/2023 . [MERRILL LYNCH . .549.000 ..128,763 |. .128,763
..92345Y-10-6 | VERISK ANALYTICS ORD .. . 09/28/2023 . | MERRILL LYNCH .... ... 111.000 |.. ...24,045 ... ..24,045 |
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STATEMENT AS OF SEPTEMBER 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- SVO
CUSIP 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

..92826C-83-9 | VISA CL A ORD
..94106B-10-1 | WASTE CONNECTIONS ORD .
..95040Q-10-4 | WELLTOWER ORD
..962166-10-4 | WEYERHAEUSER REIT ...
..98978V-10-3 | ZOETIS CL A ORD

..G92087-16-5 | UNILEVER ORD ...
..H8088L-10-3 | SPORTRADAR GROUP CL A ORD .
..K0514G-10-1 | A P MOLLER MAERSK ORD

....... . 09/28/2023 . BMO Capital Markets .... |....
....... . 09/28/2023 . [MERRILL LYNCH ............ [....
....... . 07/25/2023 . [WELLS FARGO SEC ......... [....
U [T . 08/05/2023 . |Return of Capital .......
JUOR U . 09/28/2023 . [MERRILL LYNCH ....
.|B..... . 07/26/2023 . [ JOH BERENBERG ....

..D27342-10-7 | FRESENIUS MEDICAL CARE ORD . .

..F2924U-10-6 | EIFFAGE ORD . [B..... . 07/21/2023 . | Var ious JUU IO 4,732.000 |..
..F92124-10-0 | TOTALENERGIES ORD B..... . 09/28/2023 . [CITIGROUP GLOBAL [ O 663.000 |..
..G12793-10-8 . 09/28/2023 . [ JEFFERIES INTL LTD ..... [....... 10,762.000 |..
..62848Q-12-3 | SMITH DS ORD . . 07/18/2023 . [Various ...... . 124,877.000

. 07/01/2023 . [ Adjustment ..
. 08/21/2023 . [BANK OF AMERICA ML E
. 08/28/2023 . [Various ..........cccuueens

... 715.000 |..
....430.000 |..

[ R 3,971.000 |..

.. 468,732
.48
.. 299,933

... 160,612 |....

22,438 |....

....... (17,629) |..

..44,129

231,014 |...
.. (67,007) |...
... (7,176) ...
(17,508) |...

.. (17,629) |...

.580,019
.42
.323,669

160,612 |..

... (6,550)

. (5,878)

..4,568 |....
.(2,451))....

...635 |...

..N3167Y-10-3 | FERRARI ORD .|C..... . 09/28/2023 . |MERRILL LYNCH . [ O 204.000 |..
..YOT10P-10-5 | UNITED OVERSEAS BANK ORD .. ... |B..... . 08/24/2023 . | Various ...... PP 36,400.000 |.........764,014 |..............oeeee foe........713,684 |...........834,065 |...... (110,564) |.. .(110,564) ...
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly

Traded 13,809,080 XXX 9,897,171 9,403,118 (1,700, 155) (1,700, 155) 138,59 9,897,759 (61,355) 3,972,676 3,911,321 220,633 XXX XXX
5989999997. Total - Common Stocks - Part 4 13,809,080 XXX 9,897,171 9,403,118 (1,700, 155) (1,700, 155) 138,59 9,897,759 (61,355) 3,972,676 3,911,321 220,633 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 13,809,080 XXX 9,897,171 9,403,118 (1,700, 155) (1,700, 155) 138,59% 9,897,759 (61,355) 3,972,676 3,911,321 220,633 XXX XXX
5999999999. Total - Preferred and Common Stocks 14,240,691 XXX 10,337,636 9,810,034 (1,666,606) (1,666,606) 138,59 10,338,224 (61,355) 3,963,822 3,902,467 232,908 XXX XXX
6009999999 - Totals 463,029,721 XXX 469,826,432 410,962, 137 (1,666,606) 387,112 38,319 (1,317,812) 138,59 467,046,491 (61,355)| (3,403,885)| (3,465,240) 14,497,479 XXX XXX
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1 2 4 5 6 9 10 11 12 13 14 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 (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 |... BT, 444 BT 444 (369,706)|. 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 [....ccvvvvnnnnenns feunnnn 4,842,535 [........... |...... 4,842,535 (... (PRPTR 155 | R KU R N - ......|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 |... 438,267 | |l 438,267 . (481,983)|. 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 3,243,174 | .coeevnnn [0nn.. 3,243,174 ... (3,668, 796)[......ccvvnnveenns founnnnniiiininns fooreviniiiieiins o - ......|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 |... N R 5,018,790 |........... [......5,018,790 |..... (2,948,610)(. 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 [...ocovvveneiiens Jevnennnn 640,152 | .....envnn |.en......640,152 |....... [R:C U YAC) R FORRUUU R N, - ......|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 4,225,456 | ....ooeennn |onnn. 4,225,456 ... (2,728,694)]..cuneiieiinnnns foorernnininiiiins e v - ......|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 [oooevveneiiinens Jovnennnns 761,344 | ..oveeee [onnl 761,344 | (YA CTS) | R FORUUR R R - ......|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 4,310,825 |........... [...... 4,310,825 |..... [ V< HCTS) ) R FOURRRUURRRY RN R, - ......|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 [ceveniiiiiiinns o 711,693 | .evveeeens [l 711,693 | (71 )| R RN R RN - ......|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 [.oovvvvveeniiinns Jevnennnnd 680,972 |........... [.........680,972 |....... (ST 387} A FORRUUUR 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 3,275,192 | ..cevvvnnnn 10000 8,275,152 ... (R TE T L)) R FUUY R R, - ......|0004 ............
Basket Option Call Bank of America,
07/18/2024 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooiiiiiine BATYDEB6GKMZ0031MB27  |. 07/20/2023 17,000,000 .......... 100.000 |.ovvvveeneiieennnn foennns 1,005,550 [.oevvvvenniinins Jovninnnns 529,710 [ .eevennnen [enn. 529,710 | [TETR-C10)) R FORRUUUR R R, - ......|0004 ............
Basket Option Call Bank of America,
07/18/2024 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooiiiiiins BATYDEB6GKMZ0031MB27  |. 07/20/2023 90,000,000 |.......... 100.000 |.oevvveeneeeiinnnn foenns 5,395,500 |..evvuniiiiinnnnns foeees 2,804,349 |........... ..., 2,804,349 ... (511 P S R KRR AR RN - ......|0004 ............
Basket Option Call Royal Bank of
08/15/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3U3RHIGC71XBU11  |. 08/17/2023 21,000,000 |.......... 100.000 |.ovvvveeneiieennnn foennns 1,310,400 [.ooovvveenneienns Jevnenn 1,124,729 | covveenenn [ 1,124,729 ). (QESTCTAD) RN U R R - ......|0004 ............
Basket Option Call Royal Bank of
08/15/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 08/17/2023 102,000,000 .......... 100.000 |.oevvveeneeeiinnnn foenns 6,507,600 |..cevvnnnniiniinnn fonnns 5,462,968 |........... [...... 5,462,968 |..... (QINVZECk 7)) ER KU R RN - ......|0004 ............
Basket Option Call
09/19/2024 ............. FIUL Hedge ............. . |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2023 15,000,000 |.......... 100.000 |.eevvvenneeieinnnn forrennens 898,500 [....viiviinnnnnns foeeennnnn 746,951 | ..eveenn [onnnl. 746,951 |l (QISIRSTE )] P RPN R RN - ......|0004 ............
Basket Option Call
09/19/2024 ............. FIUL Hedge ............. . |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2023 98,000,000 .......... 100.000 |.oevvveeneeeiinnnn foenns 5,929,000 |..evvunriiiinnnnns foeees 4,880,083 |........... |......4,880,083 |..... [QIVZERER VS R R RO R, - ......|0004 ............
Basket Option Call Bank of America,
10/19/2023 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooiiiiiins BATYDEB6GKMZ0031MB27  |. 10/20/2022 163,000,000 .......... 100.000 |..... 11,299,080 [oevnviieiinnenes fovvnnnieneevinnns [ 16,262,919 |........... |..... 16,262,919 [......... 255,562 |.evvvneiiiinnnn o e [ - ......|0004 ............
Basket Option Call Bank of America,
10/19/2023 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooiiiiiins BATYDEB6GKMZ0031MB27  |. 10/20/2022 13,500,000 |.......... 100.000 |......... JeIc1e TV R KRR R 1,434,963 | ..ovvnnnnn [0 1,434,963 | 22,550 |.evveniieiinin foereeiins e - ......|0004 ............
Basket Option Call Bank of America,
11/16/2023 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooiiiiiine BATYDEB6GKMZ0031MB27  |. 11/17/2022 16,500,000 |.......... 100.000 |...... 1,136,850 |oevvveenieeiinins [ e 693,066 |........... [.........693,066 |....... (R T 20)| R R R RN - ......|0004 ............
Basket Option Call Bank of America,
11/16/2023 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooiiiiiine BATYDEB6GKMZ0031MB27  |. 11/17/2022 140,000,000 .......... 100.000 |...... 9,779,000 [.eeevvvvneieiienn forvneeieiiniins foeees 5,880,561 |........... |......5,880,561 |..... (2,854, 472)cvveiiiiininns foorernninineiiinn o e - ......|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 [.ovvvvnenirreenn fornnniiiiiinnnns foeees 7,183,320 [..eunnnnnn [ 7,183,320 |..... (2,585,424)]....ccvvniiiiinnn feoreeiiiiinnnnes i [ - ......|0004 ............
Basket Option Call
12/14/2028 ... FIUL Hedge .. . |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/15/2022 15,000,000 |.......... 100.000 |...... 1,021,500 L TA3102 ] |l 743,102 (267,458)|. e
BXIITACS Call .
09/24/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 09/27/2023 |. 09/24/2024 |.........50,742 |........ 8,223,743 |..cuunn.. (VN 07(( ) R A 181,149 [ v 163,685 [........... |......... 163,685 |......... [QVARICK)) R AU KRR RN, === e [0010 ...l
BXIITAC5 Call 164.86
09/10/2024 ... FIA Hedge ... . |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 09/13/2023 6,886,832(.......... 164.860 [...ooevvvnneenens founnnnns 165,007 |... ....88,212 ... ...(76,79)[. e
BXIITACS Call .
09/18/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC  G5GSEF7VJP5170UK5573 |. 09/20/2023 7,034,881].......... 164.360 [..oovveviinniiis it 154,514 | oo 98,630 [..ooeeeenn [ 98,630 ... (55,884)]..cvneniiiiennnns foovrvnniniiiiiins foveiniiiiiniis | - ... [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)

gé%géggﬁa”me% FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 09/06/2023 [. 08/30/2024 |......... 51,827 [........ 8,631,799 (.......... 166.550 [.oovvvvveeneiies Jeviinnnns VLT R I, 81,401 [...oeeeein [onnnnnl 81,401 s [ECXTcT5) | R ERUUR AR RN e 0010 .evenennees
?3}5%3253”1670 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 10/26/2022 |. 10/20/2023 |......... 55,872 |........ 9,330,544|.......... 167.000 |......... 259,803 |.eveeneeiiriiis foreeiinineeiins [ A39 | [ 4391....... (229,866)......ccvvvnnnrens Jevvnnneeriennins fooreviiniinieins o e 0010 ..vevnnnees
gé}g;\ggﬁa” FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 08/16/2023 |. 08/12/2024 |........ 71,011 ...... 11,865,165 |.......... 167.090 |.. 237,175 |... (140,391)(. e 0010
gé);;\ggﬁa” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 05/31/2023 [. 05/24/2024 |......... 48,266 |....... 8,072,003 (.......... 167.240 [ooovieiieeeies Jevninnnns 203,682 (RESTZ)] FR R R RN e 0010 .evenennens
?)1(}:);;\232(3:&” FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 11/09/2022 [. 11/03/2023 |......... 53,020 |....... 8,868,652(.......... 167.270 |.. (212,666)|. e 0010
?é}g;\gg;ﬁ:&” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC  GSGSEF7VJP5I70UK5573 |. 10/19/2022 [. 10/13/2023 |......... 63,414 1...... 10,620,535].......... 167.480 (LRI T0) R RUUPIR R RN e 0010 ..vevnnnees
gé%;é%?ia” FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |.07/12/2023 |. 07/08/2024 |......... 52,604 |....... 8,814,857 |.......... 167.570 |.. 264,072 [cenieviiinnnees Joeeennnn. 58,538 [oennens (205,535)|. e 0010
gé}g;\g&ia” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 06/28/2023 |. 06/24/2024 |......... 71,350 |...... 11,984,634].......... 167.970 [oevviivinieies Jevninnnns 315,366 [...neiiiiiiienns |erninnns 69,458 | ..oovvrnns [ 69,458 |....... (245,908)]...vvuneevinnnnns foovrenniiininiinn fereeniiii e e 0010 .evenennens
?é}ég;\ggga”maw FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 10/12/2022 |. 10/06/2023 |......... 48,290 |....... 8,119,067].......... 168.130 |........ 188,816 |.evveneeeevnnns foorvviniiiiiiins e | e [ (LI R0 3 PR R RO RN e 0010 .evenennees
gé}éyggﬁa”ma% FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 06/07/2023 [. 06/03/2024 |......... 57,608 |....... 9,691,188 (.......... JLGI: JZ0 N R A, 252,303 |..eeeeieieeiinnn feeeeeees 48,280 [.evunneenns o 48,280 |....... (0717 R RN RN RN e 0010 ..vevnnnees
?é}g;\g&ga”mau FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 11/02/2022 |. 10/27/2023 |......... 62,540 |...... 10,532,972 |.......... 168.420 |......... &S 151V R KRR RN FCIV[VN (TR R 300 [....... [ LTVLCK) | R FRRUUUR R R, e 0010 .evenennens
gé%wggﬁa”ma% FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/08/2023 [. 03/01/2024 |......... 69,693 |...... 11,739,762].......... 168.450 [..oevvvveeeeiins Jevninnnns 279,468 |...oivviiiinens | 29,183 | .eeeeeiis [ 29,183 |....... (T )| R RN RN RN e 0010 .evenennens
gé}g;\ggﬁa”ma“g FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 07/05/2023 |. 06/28/2024 |......... 53,201 |....... 8,963,810 .......... 168.490 [.ovvvvveeneiees Jevninnnns 198,971 [ s LY 723 IR 47,326 |....... [REHINCES) R FORRUUR R R e 0010 .evenennees
gggﬁg&ga”mam FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/01/2023 [. 02/23/2024 |......... 57,551 |........ 9,698,461 |.......... 168.520 [.ovvvvvenniiees Jevninnnns 222,722 | feeeeeees 21,938 | oo [ 21,938 |....... (200, 784)...ccevvvvennnins Jennnneeeeiinis [ [ e 0010 ..vevnnnees
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 JECUNVC N R F, 719 | oo [ 37,194 |....... (RIS P RPN R N 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 |......... 304,198 |.evvenieiiiiiins [ foeees 1154 [ e 1,154 |....... (201K P RO R RN e 0010 .evenennees
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 |..evvveneeivinnnn o VAT R P, L7/ (R I 42,203 ....... [R2ZZ81:) R FUUU R N, e 0010 .evenennees
?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 QLK N RN 5,819 e [ 5,819 1...... (R VAAR-10)) S FRUUUR R R, e 0010 .evenennees
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 [.eevvvvenieiinnn foeeeeees 32,615 | eeeeeiiis [ 32,615 |....... (348,262)]....uuneeviennnns foovrennniiieeinn foreniciii e e 0010 .evenennees
g%gﬁg&i&l”eam FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 08/02/2023 |. 07/29/2024 |......... 80,375 |...... 13,576,183 ].......... 168.910 [.ovvveeeiieeies Jevninnnns PATIR N T, TAAT6 [.eeeeeeees [ 74,476 |....... (222 R R RN RN RN e 0010 .evenennees
?2}2;\2325&”16914 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJPSI70UKS573 |. 12/29/2022 |. 12/22/2023 |......... 82,487 |...... 13,961,883 ].......... 169.140 |......... RCCTARCTECH FRRUURR R NN 8,289 | cevieee e 8,289 |....... (S IRX | P RN 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 |........ PV 1 V) U FRRRRPRR RN T e s 1,113 (....... [RICZAR:1°XC)) A FORRUUU R N, e 0010 ..vevnnnees
322%322&”16945 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 07/26/2023 |. 07/22/2024 |......... 51,230 |....... 8,680,971].......... 169.450 |.evveniiiiiinns foeeeinnnn AL ER R A48 | [ 41,448 |....... [RVAT 70! R FUU R R, e 0010 .evenennees
g%:yggﬁa”mgsg FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 07/19/2023 |. 07/15/2024 |......... 57,578 |........ 9,764,602(.......... 169.590 |vvveniiiiiinnns Joeveinnnn 259,675 |..evvvieiiiiiinnn feeeieeens 43,918 | .o [ 43,918 [VALTE70) R FORRUUUR R N, e 0010 ..vevnnnees
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 [ | LIS/ R 11,576 |....... (VA TE"EL5)) A FR U R R, e 0010 .evenennees
gé}g;\g&ia” 8 FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 05/17/2023 [. 05/13/2024 |......... 44,357 |........ 7,533,092).......... 169.830 [.oovvvvveeeieins fouennnns 173,878 |... (151,346)|. e 0010
3)1(}:);;\2322&” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |.01/11/2023 [. 01/05/2024 |......... 40,139 |....... 6,820,766 ]|.......... 169.930 |vvveniviiinnns foevennnnn 180,223 (RT3 1)) A FUU R R e 0010 .evennnnees
?)1%1;\23223” 9% FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 | 11/30/2022 |. 11/24/2023 |......... 55,216 |........ 9,383,903 |.......... 169.950 |.. (159,469)|. e 0010
gé):g\ggﬁa” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC  GSGSEF7VJP5I70UK5573 |. 03/23/2023 [. 03/18/2024 |......... 86,569 |...... 14,721,863 .......... 170.060 |..oovveeniiiinnnn foonenns 376,574 | | 26,337 | .ooeeii | 26,337 |....... (350,237)].cevveniiiinnnnn foovvrviniiiiniiins foveenniiiiiiins | = 0010 ..oevnnnnns




STATEMENT AS OF SEPTEMBER 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 6 7 8 9 10 11 12 13 14 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 of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation 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 (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
BXIITAC5 Call 170.21
12/15/2023 ............. FIA Hedge .............. Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 |. 12/21/2022 |. 12/15/2023 |......... 75,432 |...... 12,839,325 ...t 170.210 |......... 299,466 |..vunneieiiiin [ fees 3,403 |.cevvnnee oo 3,403 ). (1T V) R FORRUUUR R R, === e [0010 ...l
BXIITAC5 Call 170.37
05/06/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 05/10/2023 |. 05/06/2024 |......... 65,972 |...... 11,239,595 |.......... 170,370 [ooeeiviiiieieees Jeviins 272,463 .o feeeees 28,210 f.eueeeeeen o 28,210 | (284,253)[...ccevvvneeninn forneeeeceiines [ e === e [0010 ...l
BXIITACS Call
03/25/2024 ... FIA Hedge ... . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 03/29/2023 |. 03/25/2024 |......... 68,342 |...... 11,644,067 |.......... 170.380 |.. 282,935 |... (262,659)|. e
BXIITACS Call .
02/09/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 02/15/2023 |. 02/09/2024 |......... 56,490 |........ 9,631,543 |.......... 170.500 [oevvveieiieees Jvninnnns 228,784 [o.eeeviviiiinees Jeeeeeennn 9,008 [t ol 9,003 | [A1CT£:73) S FRRUURR R R === e [0010 ...l
BXIITACS Call
04/29/2024 ... FIA Hedge ... . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 05/03/2023 |. 04/29/2024 |......... 61,258 |...... 10,448,820 |.......... 170,570 [ooevvvieineeeies Joveennns 270,761 [oooeeeniinieeins feeeeeennn 23,563 | oo |l 23,563 | (247,199)|. e
BXIITACS Call .
12/08/2023 ............. FIA Hedge .............. . |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 |. 12/14/2022 |. 12/08/2023 |........ 66,751 |...... 11,389,653 .......... 170.630 |.........289,080 |..eeuvnrerernnnnns foorviinniiiiiiens e 1,730 | oo e 1,730 [ (QVE (78] FU I R RN === e [0010 ...l
BXIITACS Call
04/22/2024 ... FIA Hedge ... . |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 |. 04/27/2023 |. 04/22/2024 |......... 55,934 ........ 9,546,887 |.......... 170.680 |oovvvveneeeiinnnn [ooreenn228,738 | [ 19,724 19,724 (204,013)(. e
BXIITACS Call .
12/01/2023 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 12/07/2022 |. 12/01/2023 |......... 60,952 |...... 10,409,326 |.......... 170.780 |..vvvrnn262,002 [ i foeee 983 | el 98 [QUECICTREICIe) R FORRR RN R === e [0010 ...l
BXIITAC5 Call 170.85
01/19/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 01/25/2023 |.01/19/2024 |......... 54,049 |........ 9,234,285].......... (U8 <10 R A, 234,083 |.oevveeeieiiiinnn [ 4977 | e o 4977 (2 VS P RN R N === 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 |ovvveeiiiiiinnnn [ 3,355 |.eeeeeiiiin e 3,355 [ [QE-Z2R(07)) R FORRRRR RN R === e [0010 ...l
BXIITAC5 Call 171.06
04/12/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 |. 04/19/2023 |. 04/12/2024 |......... 59,010 |...... 10,094,222|........... 171.060 |oeevveeneeivinnnn o 231,319 | [ 17,001 [ | 17,001 [ (VA7) F RN RN RN === e [0010 ...l
BXIITAC5 Call 171.14
04/01/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 04/05/2023 |. 04/01/2024 |......... 45,744 |........ 7,828,558 .......... 71040 [ v 206,304 [.nniiiiiiinnns | 11,591 [ | 11501 [QECIAY) R FR R R === e [0010 ...l
BXIITAC5 Call 171.16
01/26/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 02/01/2023 |.01/26/2024 |......... 60,395 |...... 10,337,201 .......... 171160 | o 279,025 |..ovveeeiiiiiinnn [ 5,679 | ceeeeeeees foeeeennnnnn 5,679 [T P KU R RN === e [0010 ...l
BXIITAC5 Call 171.47
02/02/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 02/08/2023 |. 02/02/2024 |......... 41,287 |........ 7,079,549 |.......... 71470 [ s CKIRECIC N U 3947 | e [ 3947 [QECICIR 7)) P RPN RN RN === e [0010 ...l
BXIITAC5 Call 171.6
04/08/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 04/12/2023 |. 04/08/2024 |......... 70,039 |...... 12,018,6% |.......... 171.600 |oeevveeneiivinnnn o 285,759 |..evveeeeiieiinnn feeneienes 16,617 | eeveeeeee e 16,617 | (269,142)]..cvveiiviinnns foovriniiinnccins foeiiii e === e [0010 ...l
BXIITAC5 Call 172.28
08/19/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 08/23/2023 |. 08/19/2024 |......... 82,89 |...... 13,674,471].......... JLCZNeICIU N R AR 370,544 |.oovveiiiiiiiinn fees 164,715 [..eeeeeeenn |l 164,715 | (TR 72 )| R RO R RN === e [0010 ...l
BXIITAC5 Call 172.93
08/26/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 08/30/2023 |. 08/26/2024 |......... 66,744 |...... 11,052,004(.......... 165.590 |.vvveniiiiiinnns foereinnnn 307,689 [...eeiiiiiniinns foeeennnnn 121,663 [........... |......... 121,663 |....... (QECITN071C)) RPN IR R RN === e [0010 ...l
BXIITAC5 Call 175.04
05/21/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 05/24/2023 |. 05/21/2024 |......... 54,459 |........ 9,172,612(.......... 168.430 [.oovvvvineniiees Jevninnnns 198,233 |vvveniiviinnnn foeeeeinnnn 40,992 ... fornnnn.. 40,992 ). [QETAZ2Z 3} R FORRURR R R === e [0010 ...l
BXIITAC5 Call 175.04
08/06/2024 ............. FIA Hedge .............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 08/09/2023 |. 08/06/2024 |......... 53,515 |..uuenn 8,990,454 |.......... 168.000 |..evvveneiviinnnn o 216,734 [ | 60,692 [........een | 60,692 | [QECITNAZ 7)) R FORRR R 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 |ocvveneiiiiiin oo 1,037,136 |......cevnn |.nn 1,087,136 ... (AT L)) FP RN R RN === ......[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 [.oovvvviniieeins Jovninnnns 317,918 | .eeveeen [l 317,918 (17381172 R RN R N === ......[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 |oeeeeiiiiiiins oo 725,491 | oo | 725,401 | (386,009)[.....cevvvnnnnrens Jrrnnnneereennis fooreriiniinneens o === ......[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 [....oveviininnnns Joeennnnn 416,886 |........... |........ 416,886 |....... (G R 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 [..oevvvvvenieeens Jevnannnns 361,348 |........... [.........361,348 |...... (439,462)]....vvneevinnnnns foovrennniinieins forienniiiii e === ......[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 [oeeeeeeeeeninees foeeennnnn 467,381 | ..oovenens [onnn. 467,381 | (791,539)].ccveeeeeeeeis foeeeemmneeeeeenn [ e - ......|[0008 ...........
Rainbow Option Call Goldman Sachs
07/18/2024 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 07/20/2023 |. 07/18/2024 |........ 97,000 |....... 9,700,000 |.......... 100.000 |+eevvenneeeeenenn fonns 1,031,110 |eveeeeeeeeeies oo 350,993 |.....cevunn |ernnnn. 350,993 | (680, 117)] e e eeeeeeen feeeeeeemmeeeee Joemene e foeeeeeees - ......|[0008 ...........
Rainbow Option Call Bank of America,
08/15/2024 ............. FIUL Hedge ............. . |Equity/Index [N.A. .ooooeeiiireenns BATYDEB6GKMZ0031MB27  |. 08/17/2023 |. 08/15/2024 |........ 82,000 |....... 8,200,000].......... 100.000 |+eevvenneeeeennnn fenns 1,155,380 [-oeeeeeeeeeeeeen Jeenennns 511,057 | evvuennee foeneen 511,057 | (644,323).ceneeeeeenis foeeeemmneeeeeenn feee e e - ......|[0008 ...........
Morgan Stanley &
Rainbow Option Call Co. International
09/19/2024 ............. FIUL Hedge ............. . |Equity/Index |plc ..oovvvvnnnnnnns 4PQUHN3JPFGFNF3BB653  |. 09/14/2023 |. 09/19/2024 |........ 81,000 |....... 8,100,000].......... 100.000 J..evvveniiiiinnnn forennns 891,810 [...ovvvvvnniiiins Jovnnnnnns 458,112 | ..oveenn [onnl... 458,112, (433,698)]...evneiiiiennns foovvvviniininiiins fovieniiiiiins | - ......[0008 ...........
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

€903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion 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 |......... VALV FO R R 971,614 | ... 971,614 |.......... 43,4671 |eveeeiiiiinens foereii 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 oo [ s 909,527 | .eeevvnnnn [ 909,527 |....... (319,258)]..cvveniiviinnnn foovreniiiniceens feniiii 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 |.. ...495,599 | ... ....495,599 |.........(83,798)]. .. T T 0008 ...

SGIXECP Call 212.

10/09/2023 ............. FIA Hedge .............. Exhibit 5 ... [Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 10/19/2022 |. 10/09/2023 |.......... 8,111 |....... 1,724,542 ].......... 212.630 |...uveenn R J O R R 20,154 [ | 21,154 ... LG O N e 0014 ............
SGIXECP Call

09/05/2024 ... FIA Hedge ... Exhibit 5 ... |Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 09/20/2023 |. 09/05/2024 |.... ....612,728)......... 213.303 |.. .. 4,454 | .. N R 0014 ...
SGIXECP Call 214.

03/08/2024 ............. FIA Hedge .............. Exhibit 5 ... [Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 03/29/2023 |.03/08/2024 |..........2,341 |.......... 502,787 |.......... 214.745 LG | A s e 0014 ............
SGIXECP Call

12/29/2023 ... FIA Hedge ... Exhibit 5 ... |Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |.01/04/2023 |. 12/29/2023 |..........9,983 [........ 2,149,726 |.......... 215,34 | | 56,687 [ [ 24,830 [ ...(31,856)|. .. e | 0014 ...
SGIXECP Call 215.

05/28/2024 ............. FIA Hedge .............. Exhibit 5 ... [Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |.06/07/2023 |. 05/28/2024 |.......... 2,286 [..oennnnn 482,806 |.......... 215,898 | | 13,211 | o 8,647 | | 8,647 |t (4,564) .o e [ e e 0014 ............
SGIXECP Call 216.39

1171072023 ............. FIA Hedge .............. Exhibit 5 ... [Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 11/23/2022 |. 11/10/2023 |.......... 4,670 |........ 1,010,434 .......... 216.387 |..o.nnee R P 5,762 | .ceveenis [ 5,762 ... L0 P N e 0014 ............
SGIXECP Call 217.22

12/12/2023 ............. FIA Hedge .............. Exhibit 5 ... [Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 12/21/2022 |. 12/12/2023 |.......... 3,587 |.......... 783,647 |.......... 218.470 |.......... B O U 4,036 [.eeeeennnn o 4,036 |......... L P N e 0014 ............
SGIXECP Call 218.09

02/15/2024 ............. FIA Hedge .............. Exhibit 5 ... [Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 02/22/2023 |.02/15/2024 |.......... 4,768 |........ 1,039,919).......... 218.087 [coveeeeiiiiiaens [ PAUNVS T I A 9,783 | eveeeeis o 9,783 [ (10,285)[.vvveeeeineen e e e 0014 ............
SGIXECP Call 218.18

06/12/2024 ............. FIA Hedge .............. Exhibit 5 ... [Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |.06/21/2023 |.06/12/2024 |.......... 6,762 |........ 1,475,431 ... 218184 [ceeeeeiiiiee [ R U R 21,221 [ | 21,221 [ LG P AN e 0014 ............
SGIXECP Call 218.28

07/02/2024 ............. FIA Hedge .............. Exhibit 5 ... [Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |.07/12/2023 |.07/02/2024 |.......... 3,200 |.......... 698,489 .......... 218.275 | | 18,505 |+ | 10,469 |.evveeeeen o 10,469 |.......... LG O O P Y e 0014 ............
SGIXECP Call 218.53

07/26/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 08/02/2023 |.07/26/2024 |......... 11,527 |........ 2,518,985 .......... 218.529 | | Y U PO T 38,789 | .eeeeii [ 38,789 [......... LG P N e 0014 ............
SGIXECP Call 218.72

11/30/2023 ............. FIA Hedge .............. Exhibit 5 ... [Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 12/07/2022 |. 11/30/2023 |.......... 5,356 |....... 1,171,506 |.......... 218.715 |oenne P O P O 4790 | eeeeeeis [ 4,790 |......... (57,924)).ccceiiiiieeen [ e e e 0014 ............
SGIXECP Call 219.69

01/18/2024 ............. FIA Hedge .............. Exhibit 5 ... [Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 01/25/2023 |.01/18/2024 |.......... 3,532 [ 775,954 .......... 219.687 [ceoeeeiiiiiiaen [ ALK IR RN 4547 | o 4,547 | LG P e 0014 ............
SGIXECP Call 219.97

04/30/2024 ............. FIA Hedge .............. Exhibit 5 ... [Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |.05/10/2023 |. 04/30/2024 |.......... 4,39 [ 967,662.......... 219.970 | | 2,917 [eeeeeiiiieean | 9,823 |.eveiiiis [ 9,823 [......... (13,0041 [ e e e 0014 ............
SGIXECP Call 220.2

04/04/2024 ............. FIA Hedge .............. Exhibit 5 ... [Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 04/12/2023 |. 04/04/2024 |.......... 2,467 |.......... 543,260 |.......... 220.200 |.eniiiiiiaeeians | 12,786 | o 4791 e [ 4791 |t (7,996 vvvveeenneens o [ e e 0014 ............
SGIXECP Call 220.73

07/12/2024 ............. FIA Hedge .............. Exhibit 5 ... [Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |.07/12/2023 |.07/12/2024 |.......... 2,456 |.......... 542,133 2V V) FOURURRR NG IR RN 6,432 | .ceeieis [ 6,432 .......... (7,226 e [ e e 0014 ............
SGIXECP Call 226.69

08/12/2024 ............. FIA Hedge .............. Exhibit 5 ... [Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 08/23/2023 |.08/12/2024 |.......... 3,216 |.......... 707,022 .......... 215.845 | | 14,127 | s 14,645 [.ooeeeiis o 14,645 |....eeeeenne L O N e 0014 ............
SGIXECP Call 229.21

08/05/2024 ............. FIA Hedge .............. Exhibit 5 ... [Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |.08/09/2023 |.08/05/2024 |.......... 8,743 |........ 1,894,546 .......... 216.698 [..oeeeeiiiiiaen [ 48,931 [coveeiiiiieee [ 35,779 [ e | 35,779 [......... L0 T P N e 0014 ............
SGIXECP Call 231.78

05/14/2024 ............. FIA Hedge .............. Exhibit 5 ... [Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 05/24/2023 |. 05/14/2024 |..........2,526 |.......... 554,023 |.......... 219.315 | [ 9,678 |eeeiiiiieeees | 6,395 | .eoeeiiis [ 6,395 [.......... (3,283)[. e o [ e e 0014 ............
SPSLVI Cal | 10000.82 Bank of America,

11/16/2023 ............. FIUL Hedge ............. Exhibit 5 ... [Equity/Index [N.A. .....ccoeeiiis BATYDEB6GKMZO031MB27 (. 11/17/2022 |. 11/16/2023 10,530,000 ....... 10000.820 |...... 104,417 [ e 23,381 [ | 23,381 |..... LG O A s e 0002 ............
SPELVI 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 |..oovvvvviaenans | 1,008,236 [cooeeeiiiiiieenns [ 352,394 | ... 352,394 |....... LR O O A N e 0002 ............
SPELVI Call 10046.56 Bank of America,

01/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... [Equity/Index [N.A. ....cccoeeniis BATYDEB6GKMZO031MB27 (. 01/19/2023 |. 01/18/2024 16,470,000 ....... 10046.560 |..oovvvveiaenans | 1,497 128 | s 133,594 [ | 133,594 |..... (1,363,529)[.cceeeiiiiiiaes [ [ | e 0002 ............
SPELVI Call 10049.26 Wells Fargo Bank,

06/20/2024 ... .. [FIUL Hedge .. Exhibit 5 ... |Equity/Index |N.A. KB1H1DSPRFMYMCUFXTO9 (. 06/15/2023 |. 06/20/2024 |.... 12,150,000 ....... 10049.260 |.. 970,785 |... ) O 367,078 | ... ... 367,078 |....... (603,707)[. .. N R 0002 ...
SPELVI Call 10076.

02/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... [Equity/Index |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 (. 02/16/2023 |. 02/15/2024 13,095,000 ....... 10076.720 |ooovvviiiaeeans | 1,120,932 | s 140,507 [.ooeeniiis fereennne 140,507 |....... LG O A N e 0002 ............
SPELVI Call 10225.35 Bank of America,

04/18/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index |N.A. ... BATYDEB6GKMZO031MB27 (. 04/20/2023 |. 04/18/2024 |.... 14,264,902|....... 10225.350 [.vvveeeeiiiiinans ferens 1,193,981 |... ...209,501 | ... ....209,501 |....... (984,480)|. .. N R 0002 ...

SP5LVI Call 10233. Vel s Fargo Bank,
07/17/2024 ............. FIUL Hedge ............. Exhibit 5 ... [Equity/Index [N.A. ..cocoorrrnnnnns KB1H1DSPRFMYMCUFXTO9 [ 07/20/2023 |. 07/18/2024 |.......... 3,118)...... 31,905,000]....... 10233.910 [..ovveeeeeiiiien fonnes 2,456,685 [.......ooieinenns fornnnnn 845,923 |.eeeeeeen o 845,923 |..... (1,610,762)]. ..o | | | [T 0002 ............
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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)
SP5LVI Call 10324.61 Bank of America,
12/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. ......ccooeeins BATYDEB6GKMZ0031MB27  |. 12/15/2022 |. 12/14/2023 |.......... 1,255 |...... 12,960,000 |....... 10324.610 |...... 1,288,224 [ i o 18,494 | ... 18,494 |..... (R VIHCZK)) R FRRUUR RN R, e 0002 ..ovvennnnns
SP5LVI Call 9296.13
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 |ovvveiviiiinin [ e 197,428 [.eeeneeeeen oo 197,428 |..... [QICESTSTH) R R RN R, e 0002 ..ovvennnnns
SP5LVI Call 9803.88 Vel s Fargo Bank,
08/14/2024 ... .. |FIUL Hedge .. Exhibit 5 ... |Equity/Index .. KB1H1DSPRFMYMCUFXTO9 . 08/17/2023 |. 08/15/2024 |.... 7,805,000]......... 9803.880 [...uvivvirnninnns foerennnn 651,718 |... ...391,321 ... ....391,321 ... (260,397)|. .. T T 0002 ...
SP5LVI Call 9807.
03/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 03/16/2023 |. 03/14/2024 |.......... 1,675 ...... 16,425,000 ......... 9807.510 [cvvveniiviinnn oo 1,470,034 [ Jeenennns 402,017 [.eveeeeees o 402,017 [.... (1,068,017)]ccveeniiiiinnnns foovervninieeiinnn o i e 0002 ..ovvennnnns
SP5LVI Call 9897.13
09/19/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 09/14/2023 |. 09/19/2024 |.... 8,685,000]......... fercie T I VN N I 679,167 |... ...431,642 | ... ....431,642 )....... (247,525)|. .. T T 0002 ...
Morgan Stanley
SPPRISNE Call 5464.03 Co. International
10/19/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «evvreirierennne 4PQUHN3JPFGFNF3BB653  |. 10/20/2022 |. 10/19/2023 |.......... 4,612 |...... 25,200,000 (......... 5464.030 |........ 705,600 [eeeeeenieeeeeen Joreeeeeeeeeniees foeeeennns 448,226 | ..ooovnnnn [ 448,226 |....... (274,443). .o foeeeeemeeeeeeen [ 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 [eeeeeeeinnnaees Joeeennnn 601,481 |..covvvvnnn |oeennnnn 601,481 |....... (868, 759)[. e e eeeeeeereee Jemmmneeeeemnies foereeemmieeeeeenn [oe s —_—— 0007 weeeenneees
Morgan Stanley &
SPPRISME Call 5565.71 Co. International
03/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc .ccovvviiirinnnnn 4PQUHN3JPFGFNF3BB653 | 03/23/2023 |. 03/14/2024 |......... 12,290 |...... 68,400,000 |......... 5565.710 [cuvvenieiiiinnns oo 1,783,636 [..ooevvvinneieees Jevnenn 1,085,523 [.evveneens [ 1,085,523 |....... [(CISL: TR R ) R FORRUUUR R N, e 0007 wevennnnens
Morgan Stanley &
SPPRISME Call 5571.95 Co. International
11/16/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «evvueirierennnen 4PQUHN3JPFGFNF3BBE53  |. 11/17/2022 |. 11/16/2023 |.......... 4,612 |...... 25,700,000 |......... 5571.950 |........ 719,600 [eeeeeenieeeeen Joreneeeeeeeeiees foeeeennas RETOVEK]) [ 197,753 |....... (303, 768)...ceeeeenneeeee Jemmmneeeemnnnes foereeemnneeeeeenn [ore s —_—— 0007 weeeenneees
Morgan Stanley &
SPPRISNE Call 5571.95 Co. International
11/16/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc ..oovvoviiirinnnnn 4PQUHN3JPFGFNF3BB653  |. 11/23/2022 |. 11/16/2023 |.......... 8,040 |...... 44,799,9821......... 5571.950 |...... 1,300,658 |.oevveenieiiininn [ s 34721 | e [ 344,721 |....... (629,526)]...vvvnievinnnnns foovrennniiiiiiins ferieniiiiii e e 0007 wevennnnens
Morgan Stanley &
SPPRISNE Call 5583.71 Co. International
12/14/2023 ... . |FIUL Hedge .. Exhibit 5 ... |Equity/Index [plc .. .. 4PQUHN3JPFGFNF3BB653  |. 12/15/2022 |. 12/14/2023 |..........5,588 |...... 31,200,000 |......... 5583.710 |........ 873,600 L.282,477 ... 282,477 ... (325,816)|. —_—— 0007
Morgan Stanley &
SPPRISME Call 5583.71 Co. International
12/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc .ccovvviiirinnnnn 4PQUHN3JPFGFNF3BB653 | 12/21/2022 |. 12/14/2023 |......... 10,405 |...... 58,100,000 |......... 5583.710 |...... 1,603,418 [.oeeeiiinecis e o 526,023 | ..eevvnnnnn [ 526,023 |....... ({070 PR [N R R e 0007 wevennnnens
Morgan Stanley &
SPPRISNE Call 5588.98 Co. International
05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eevveirierennne 4PQUHN3JPFGFNF3BBE53  |. 05/18/2023 |. 05/16/2024 |......... 12,382 |...... 69,200,000 |......... 5588.980 |....eeeeeenene foeees 1,702,300 [-eeeeeeeneeeees Jeneen 1,155,489 [..ovenenn fonnnee 1,155,489 |....... (546,811)[...ceeeeeeeeeees Jemneeeeeeemns foereeeeneeeeeeen [ —_—— 0007 weeeenneees
Morgan Stanley &
SPPRISNE Cal | 5588.98 Co. International
05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc ..oovvoviiirinnnnn 4PQUHN3JPFGFNF3BB653  |. 05/25/2023 |. 05/16/2024 |.......... 8,767 |...... 49,000,000 |......... 5588.980 |..evuniiiiinnnns oo 1,130,592 [cvveniiiiiiiins o 818,193 [..eveneeees o 818,193 |....... (ERPR)] F RN R RN e 0007 wevennnnens
Morgan Stanley &
SPPRISME Call 5595.28 Co. International
01/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eevreirierennne 4PQUHN3JPFGFNF3BB653 | 01/19/2023 |. 01/18/2024 |.......... 9,097 |...... 50,900,000 |......... 5595.280 [.eevvvenneeeeennn fenns 1,282,680 [-oeeeeeeeeeeieeen Joenenns 532,629 | ..ccvvnnnns [ 532,629 |....... (750,051)[.eeeeeeeeeeeee Jeemmmeeeeeemns foeeeeemmmeeeeeeen [ —_—— 0007 weeeenneees
Morgan Stanley &
SPPRISNE Call 5595.28 Co. International
01/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc ..covuviiirnnnnnn 4PQUHN3JPFGFNF3BB653 | 01/25/2023 |. 01/18/2024 |.......... 6,631(...... 37,100,008 |......... 5595.280 |..eevvvenieiiinnn fereeeees 958,322 |..evveneeiiiiinnn fereienes 388,223 | ..eeevinnnn [ 388,223 |....... [S7(UN0i¢i°) R FORRUUUR R R, 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.evenivvinnnnns Joerennnnn 991,380 [o.vvniiiiinninns foerennnnn 585,203 | ..eevvrnnnn fernnnnns 585,203 |....... (TR VA0 FRR [ R RN 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.evenivviiinnnns Joevennnnn 984,238 |..evvvniiiiinnnn fereennes 609,889 [....oeeens [ornnnnnn 609,889 |....... (RT3 )] R KU R RN e 0007 wevennnnens
Morgan Stanley &
SPPRISNE Call 5615.79 Co. International
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eevreirierennne 4PQUHN3JPFGFNF3BB653  |. 08/17/2023 |. 08/15/2024 |........ 16,062 |...... 90,200,000 |......... 5615.790 |-eveeeeeeeeenes foeees 2,191,860 [...oeeeeeeneeees feneen 1,616,237 [..oeveeens |oeeeee 1,616,237 |....... (575,623)]..cvveeeeennnn foeeeemmnneeeeenn feeeeeeeeneees e —_—— 0007 weeeenneees
Morgan Stanley &
SPPRISNE Cal | 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 |... ...256,221]... ... 266,221 |....... (446,199)|. .. T T 0007 ...
Morgan Stanley
SPPRISNE Call 5634.6 Co. International
02/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «evvueiriernnnne 4PQUHN3JPFGFNF3BBE53  |. 02/22/2023 |. 02/15/2024 |........ 11,891 |...... 67,000,000 |......... 5634.600 [....eoeeeeennne foeees 1,360,482 [..oeeeeeeeeeen Jeneennn 621,986 [...oeveveen foereennnn 621,986 |....... (788,496)...eeeeeeeeeeeee Jemneeeeeeemns foeeeeemeieeeeeeen [ —_—— 0007 weveenneees
SPPRISNE Call 5671.18 Goldman Sachs
09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [ International ...... W22LROWP2|HZNBBBKS528  |. 09/20/2023 |. 09/19/2024 |......... 10,351 |...... 58,700,000]........ 5671.180 [-..ooevvveiiieiaes |oenen 1,125,470 [..oooennieiiecn | 891,159 | ovveeiees o 891,159 )....... (284, 311)]ceenmeeeermemns fooerrmmnnnereeenn fornieereriiiinees forrennnnaeeeennns — .. 0007 .eeennnenes
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1 2 4 5 6 7 9 11 12 13 14 15 16 17 18 19 20 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Hedge
Hedged, of Un- Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income of Maturity Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Risk(s) Exchange, Counterparty Trade or Notional (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
Morgan Stanley &
SPPRISNE Call 5671.18 Co. International
09/19/2024 ............. FIUL Hedge ............. Equity/Index |plc weovrreeernnennnns 4PQUHN3JPFGFNF3BB653  |. 09/14/2023 |. 09/19/2024 92,900,000 |........ 5671.180 |.eeevrenneeeeennn fennns 2,266,760 [.....ccvvennaeeaee founnnn 1,410,370 [..eeveenns |oeeeee 1,410,370 |....... (856,390)[-. e eeeeemnereee Jemmmeeeeeemnies foeeeeemeieeeeeeen [ 0007 weeeenneees
SPPRISNE Call 5709.72 Goldman Sachs
06/20/2024 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 06/15/2023 |. 06/20/2024 83,300,000 |.........5709.720 |oeeeueeeeernnns foeeen 2,040,850 [.eeeeeeeieeees Jenennns 837,850 [..evuneees foeeeeenne 837,850 |..... (1,203,000)[- e eeeeemeeeeen Jmmmeeeeeemmnes foeeeeemneeeeeenn foee e 0007 weeeenneees
SPPRISNE Call 5709.72 Goldman Sachs
06/20/2024 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/20/2024 71,700,000 |-........5709.720 [....ccevvenneeeaes |ounenn 1,502,555 .eeeeeeeeeniees foeeennnn YA PR VA (PR R T2,175....... (781,381)] e eeeeeeeeeeeenn feeeeeeeemmneeeee Jeeeeeeeeeeeeee foeeeeees 0007 weeeenneees
SPPRISNE Call 5734.28
07/18/2024 ............. FIUL Hedge ............. . |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/20/2023 |. 07/18/2024 56,100,000 |.........5734.280 |...eueeeeeernnnes o 1,363,230 [oveeeeeeeennnaes foeeennnnn L7 (R R 544,444 |....... (818,786)].eevvveeeeeeennn fereeeeeemmnieeeee Joemeneeeeeeeee [ 0007 weeeenneees
SPPRISME Call 5734.28 Goldman Sachs
07/18/2024 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBEKS528  |. 07/26/2023 |. 07/18/2024 43,100,000 |.........5734.280 |...eueeeeernnns o 1,078,411 [ s 418,280 [.eevunneees foeeeenns 418,280 |....... (855, 131)[. e eeeeeeeeeeee Jeemmneeeeeemns foeeeeemeieeeeeeen [ 0007 weeeenneees
SPPRISNE Call 5873.03 Goldman Sachs
08/15/2024 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 08/30/2023 |. 08/15/2024 82,300,000 |.........5615.790 |oeeeuuereeernnn foeeen 2,588,487 [..coeeeeeeeeeeee |ene 1,474,681 [..ccoeeenns |oeenee 1,474,681 |..... (1,118,808« eeeeeenn e e [ 0007 weeeenneees
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 [.eeeevnnneeeeenn [oemmeeeeeeenes foeees 9,272,969 | ..covvvnnns feunnnn 9,272,969 |...... 2,829,399 [.oeeeeeeeeeeen [ e [ 0001 .eveeneeees
SPX Call 3665.78 Goldman Sachs
10/19/2023 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBEKS528  |. 10/20/2022 |. 10/19/2023 385,000,000.........3665.780 |..... 45,853,476 |- oo [ 66,112,836 |......cevve |oeeee 66,112,836 |..... 17,820,715 [ e oo [ 0001 .ovenneeees
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 |-eveeeeeeeeees foeeeeeeiieeeeees Joeeen 18,889,382 [...uvvveees [onnee 18,889,382 |...... 4,948,776 ..ooeeeeeeeeeee | foeeeeeeeeeees [ 0001 .ovenneeees
SPX Call 3665.78 Goldman Sachs
10/19/2023 ............. FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 10/20/2022 |. 10/19/2023 10,000,000 .........3665.780 |...... 1,191,000 +eevveeeeeeeenen oo e 1,717,217 | e [ 1,717,217 |......... 449,889 | [ e e 0001 .ovenneeees
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 +eevveeeeeeeeennn feeeeeeeeiiieeees e 1,143,672 | ..eeeienns |oeenee 1,143,672 |......... 213,519 |oeeeeeeeeeeee o e e 0001 .eveeneeees
SPX Call 3895.75
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 6,518,929 | ...covvnnns fennnnn 6,518,929 |...... 1,217,059 [ [ o [ 0001 .ovenneeees
SPX Call 3895.75 VWells Fargo Bank,
12/14/2023 ... FIUL Hedge .. . |Equity/Index |N.A. ... .. KBIH1DSPRFMYMCUFXTO9 |. 12/15/2022 |. 12/14/2023 392,000,000.........3895.750 |..... 43,218,000 P 44,831,930 |...ccevvnnn |onee 44,831,930 |...... 8,369,948 |. 0001
SPX Call 3895.75 VWells Fargo Bank,
12/14/2023 ............. FIUL Hedge ............. . |Equity/Index [N.A. .ooooeeiiirieens KB1H1DSPRFMYMCUFXT09  |. 12/15/2022 |. 12/14/2023 77,000,000 |.........3895.750 |...... 8,489,250 [..ueeeeeeeneees feeeeeeeeeeeeennn fees 8,806,272 [..euuneeees fonnenn 8,806,272 |...... 1,644,007 [oooeeeeeeeeeeees [ o [ 0001 .ovenneeees
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 .....ccevmreuuaaes Joerennnn 887,400 |... JN PO 1,100,782 | .ccvvvvenns fennnnn 1,100,782 |.........213,382 |. 0001
SPX Call 3898.
01/18/2024 ............. FIUL Hedge ............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 01/19/2023 |. 01/18/2024 55,000,000 .........3898.850 |....eeveerrennn foeenn 5,423,000 |-.eenueeeennnn foeees 6,727,000 |....ccvvvnn foennen 6,727,000 |...... 1,804,000 [ eeeeeeeneeeeeen Jormmeeeeemmnees foeeeemeee e [ 0001 .ovenneeees
SPX Call 3898.85
01/18/2024 ... FIUL Hedge .. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 01/19/2023 |. 01/18/2024 349,000,000 34,411,400 |... P 42,685,873 [..evvveeee |onnee 42,685,873 |...... 8,274,473 |. 0001
SPX Call 3898.
01/18/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 01/19/2023 |. 01/18/2024 60,000,000 |-........3898.850 [.....ccevvuereeer Jounnnn 6,027,000 [-eeveenneeeeennnn fons 7,338,545 | .ooevvnnnn fennnnn 7,338,545 |...... 1,811,545 [ Jeeeem e [ e 0001 .ovenneeees
SPX CALL 3941.78
06/20/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 10/12/2022 |. 06/20/2024 |..........1,268 [....... 5,000,000 |.........3941.780 |......... AT4,786 [ | Joeeeenens 709,892 [.evveneenes e 709,892 |......... 149,848 [ | o [ 0001 .ovenneeees
SPX Cal | 3946.56
11/16/2023 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 11/17/2022 |. 11/16/2023 349,000,000 .........3946.560 |..... 39,070,550 |-.veeeeeeeenns foeeeeeeiieeeeeen Jeeeen 33,176,011 |..coeeevnns |oveee 33,176,011 |...... 5,202,846 |....neeeeeennns foeeeemneeeeeeen [ e 0001 .ovenneeees
SPX Cal | 3946.56
11/16/2023 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 11/17/2022 |. 11/16/2023 79,000,000 |.........3946.560 |...... 8,788,750 [-oeeeeeeeeeeeeen [ foeees 7,509,756 [..ovuneeeee forneee 7,509,756 |...... T ATT 722 [ [ o [ 0001 .ovenneeees
SPX Cal | 3946.56
11/16/2023 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 11/17/2022 |. 11/16/2023 |.......... 1,774 |....... 7,000,000 |.........3946.560 |......... 782,950 |-eveeeeeeeenn foeeeeeeeeeeeeen Jeennd 665,421 [.ovveneeens e 665,421 |......... 104,355 |-eeeeeeeeeenes Joeeemmmeeeeeeenn [ e 0001 .ovenneeees
SPX Cal | 3946.56
11/16/2023 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 11/17/2022 |. 11/16/2023 46,000,000 |.........3946.560 |...... 5,154,300 [-eeeeeeeennnnees foeerenneeeeeeennn feeees 4,372,769 | ..covvnnnns fennnnn 4,372,769 |......... 685,762 |...eeeeeeeenees foeemmmneeeeennnn feeeeeeeceneeee e 0001 .ovenneeees
SPX Call 3960.28
03/14/2024 ............. FIUL Hedge ............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 03/16/2023 |. 03/14/2024 239,000,000.........3960.280 |.....eeeeernnnnnn 23,661,000 [-.oeeveenneeeeenn founen 28,367,916 [...oveeee |onnne 28,367,916 |...... 4,706,916 [..ooeeeeeeeeeee Joeeeeeeeeennes oo [ 0001 .ovenneeees
SPX Call 3960.28
03/14/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 03/16/2023 |. 03/14/2024 73,000,000 |.........3960.280 |....oeeeermnnnns foeeenn 7,270,800 |-eeveeeneeeeennnn fons 8,664,677 |...ccevvnnn |oennee 8,664,677 |...... 1,893,877 [ [ o [ 0001 .ovenneeees
SPX Call 3960.28
03/14/2024 ............. FIUL Hedge ............. . |Equity/Index |Truist Bank ........ JUKC32MCHID 171265206  |. 03/16/2023 |. 03/14/2024 63,000,000 .........3960.280 |....eeeeerrnnnns foeenn 6,281,100 |-eeevveneeeeeennn fens TATT,785 [ [ 7,477,735 |...... 1,196,635 [ oeeeeeeeeeeeen [ eeeenees foeeeemeee e [ 0001 .ovenneeees
SPX Call 3960.28
03/14/2024 ............. FIUL Hedge ............. . |Equity/Index |Truist Bank ........ JUKC32MCHID 171265206  |. 03/16/2023 |. 03/14/2024 10,000,000 .........3960.280 |...cevumuereeemnnn ferreeeens 997,000 [+.eneeeeeennies foeees 1,186,942 [ ...oeevnns o 1,186,942 |......... 189,942 | e [ e 0001 .oeenneeees
SPX Call 4020.81 VWells Fargo Bank,
05/16/2024 ............. FIUL Hedge ............. . |Equity/Index [N.A. .ooiiiiiienn. KB1H1DSPREMYMCUFXTO09 ). 10/11/2022 |. 05/16/2024 |.............995[....... 4,000,000].........4020.810 |......... 329,665 |-..nueeeeeennis foreeeeieiiieieees Jenns 471,045 | o 471,045 ).......... 90,762 [ ieeeiinieneee Jornnnnneeeriies forrereniineneeens forne e 0001 ..eeenneees
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STATEMENT AS OF SEPTEMBER 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

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 4074.66
07/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 10/12/2022 |. 07/18/2024 |.......... 1,227 |....... 5,000,000 ]......... 4074.660 |......... 405,236 |.evveneeeiinninns oo Jes 583,889 | ... 583,889 |......... 109,238 [..vvveeeiiieees Jeeneeeeeeiiins foeriviiinn o e 0001 .eveneneees
SPX Call 4090.41
02/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 02/16/2023 |. 02/15/2024 |......... 66,253 |..... 271,000,000 |......... 4090.410 [cevveniviiiinnnns oo 26,002,450 [oeeeniiiinnnnnnns oo 22,850,967 [..evnneennn [onnnn 22,850,967 |..... (TR NI} R KU R N e 0001 .eveneneees
SPX Call 4090.41
02/15/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 02/16/2023 |. 02/15/2024 |......... 14,913 |...... 61,000,000 |......... 4090.410 |oevvnniiiiiinnn o 5,860,575 |... F A 5,143,576 | .oovvvrnnnn [ennnnn 5,143,576 |....... (716,999)|. e 0001 ...
SPX Call 4090.
02/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 02/16/2023 [. 02/15/2024 |......... 16,135 |...... 66,000,000 |......... 4090.410 [ouvveniiiiiinnns oo 6,303,000 [...ooevvvrnnnienns feunnnn 5,565,180 [..euueeens [onnnns 5,565,180 |....... (WATHR:7(0)) R FUU R R, e 0001 .evvnennens
SPX Call 4090.41
02/15/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [Truist Bank ........ JJKC32MCHWDI71265206 |. 02/16/2023 |. 02/15/2024 |..........2,445 |...... 10,000,000 ......... 4090.410 [cuvenniiiininnnns Joerennnn 961,000 |... ...843,209 | ... ....843,209 |....... (117,791)]. e 0001 ...
SPX Call 4129.
04/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 04/20/2023 |. 04/18/2024 |........ 48,186 |..... 199,000,000 |......... 4129.790 |.oevveeeeiiiinnn [ 18,487,100 |..cevvvnnrinvnnnns fon L 17,781,761 | ... 17,781,761 e 0001 .eveneneees
SPX Call 4129.79
04/18/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 04/20/2023 |. 04/18/2024 |......... 15,497 |...... 64,000,000 ......... 4129.790 [.oevvvnnieiiinnn [ 5,945,600 |... F A 5,718,757 [.eveeeeeen [ 5,718,757 e 0001 ...
SPX Call 4129.
04/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 04/20/2023 |. 04/18/2024 |.......... 1,937 |....... 8,000,000]......... 4129.790 | oevvviieeeiinnn feeeeeees 749,600 [...evviviinnnnns foevennnnn T14.845 [ .eveeneeeis [ 714,845 |......... [RZIWE) PO RPN R RN e 0001 .evvnennens
SPX Call 4129.79
04/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Truist Bank ........ JUKC32MCHIDI 71265206 | 04/20/2023 |. 04/18/2024 |......... 10,654 |...... 44,000,000 |......... 4129.790 [.oevvveiieniiann [ 4,122,800 [.evviiinnnenns fvnenn 3,931,646 | ..oevvvnnnn [ennnnn 3,931,646 |....... [QICN I T3 R FORRUUUR R R e 0001 .eveneneees
SPX Call 4193.35 Vel s Fargo Bank,
05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. ......cccooeine KB1H1DSPRFMYMCUFXTO9  |. 10/11/2022 |. 05/16/2024 |.......... 1,192 [....... 5,000,000]......... 4193.350 |......... a2 72N KU AR RN 414,056 [.oevnneeens o 414,06 |.......... 59,040 |.evvveniriinnn fooreeiiiinn e e 0001 .eveneneees
SPX Call 4198.05
05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 05/18/2023 |. 05/16/2024 |........ 37,160 |..... 156,000,000 |......... 4198.050 [ovvveniviiinnnnn foees 14,348,100 [...oovvvvnnnnennns fonnen 12,783,156 [.eeeneeeeen | 12,783,156 |..... (IR TN R KU PR N e 0001 .evvnennens
SPX Call 4198.05
05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 05/18/2023 |. 05/16/2024 |.......... 2,382 |...... 10,000,000 ......... 4198.050 [cvvveniiiinnnnnn foreennnd 918,500 [..vuuiviiinninns foeeennnnn 819,433 | .ooovnnn [ 819,433 |......... [(CiCINVLCTS) R AR RN R, e 0001 .evvnennens
SPX Call 4198.05
05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 05/18/2023 |. 05/16/2024 |......... 14,292 |...... 60,000,000 |......... 4198.050 [vvvnniiiiinnnns o 5,517,000 [.oevvvvnnniinns fvnnen 4,916,598 | ..ccvvvnnnn [ennnnn 4,916,598 |....... [(CIOIOIE 1073 R FORRR R RN R e 0001 .eveneneees
SPX Call 4198.05
05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 05/18/2023 |. 05/16/2024 |......... 10,243 |...... 43,000,000 |......... 4198.050 [vvveniiiiinnnns e 3,943,100 |.evvveneieiinnnnns oo 3,523,562 [..coeveennn |oenne 3,523,562 |....... (ISR )] P RPN R RN e 0001 .eveneneees
SPX Call 4235.75
09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 10/13/2022 |. 09/19/2024 |............ 708 |....... 3,000,012{......... 4235.750 |......... RECH < CH U AR RPN 283,332 | .eeeeniin [ 283,332 |.......... 43,153 |ovveieieeiiii foeeeeiicn e e 0001 .eveneneees
SPX Call 4370.36
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 08/17/2023 |. 08/15/2024 |........ 46,678 |..... 204,000,000 |......... 4370.360 [cevenniiviiinnnns foeee 18,982,200 [.ovvvvvnnnnennns founen 13,961,750 [.vueneeecn | 13,951,750 |..... (5,080,450)-.vvveevevnnnnns forrernninineeninn fereeeeeriiii e e 0001 .eveneneees
SPX Call 4370.36
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 08/17/2023 |. 08/15/2024 |.......... 2,089 |....... 9,000,000 |......... 4370.360 [cevnnreiiinnnnns foeeennnn 838,800 [...evvvvveniiiins Jeunannnn 615,518 [..eeeeeeeis [ 615,518 |....... (25 T2 72| R RN R RN e 0001 .eveneneees
SPX Call 4370.36
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206 | 08/17/2023 |. 08/15/2024 |......... 13,729 |...... 60,000,000 |......... 4370.360 [evvnneiiinnnnns e 5,592,000 |..eevnniiiiinnnnns foeees 4,103,456 | ..ccvvvnnnn founnnn 4,103,456 |..... (1,488,544)]..cvvniiiiinnnnns foovennnininiiiinn o e e 0001 .eveneneees
SPX Call 4370.36
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206 |. 08/17/2023 |. 08/15/2024 |........ 10,068 |...... 44,000,000 |......... 4370.360 |eevnneriiinnnnns foeees 4,100,800 |..evvvvnnnieninnnn foennns 3,009,201 [.evuuneenns [ 3,009,201 |..... (QIUCRRteic] R KU PR N e 0001 .eveneneees
SPX Cal | 4425.84
06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 06/15/2023 |. 06/20/2024 |.......... 2,034 |....... 9,000,000 ]......... 4425 840 |..ooeveeeeiiinnn fees 800,550 [ovvueiiviinnnnns foerennnnn 463,525 | .oeevvinnnn [ 463,525 |....... (T2 P RN R RN e 0001 .eveneneees
SPX Call 4425.84 Royal Bank of
06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11 |. 06/15/2023 |. 06/20/2024 |........ 50,160 |..... 222,000,000 ......... 4425 840 |.oovvneeeiiinnn [ 19,536,000 [...oevvvvnnneennns founen 11,433,609 [.eeenneeeen |nnee 11,433,609 |..... (R (0728 1 ) R FORRRRUURRRY RN R, e 0001 .eveneneees
SPX Call 4425.84 Royal Bank of
06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 06/15/2023 |. 06/20/2024 |.......... 8,586 |...... 38,000,000 ......... 4425 840 |..covvenieiiiinn [ 3,344,000 |..cvvnniiiiinnnnns foeees 1,957,104 [ ..eeeeenns | 1,957,104 |..... (1,386,896)[.....cccvvnnvienns feunnniniiiiiinns fooreviniiiiiiiins o e 0001 .eveneneees
SPX Call 4425.84 Royal Bank of
06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11 |. 06/15/2023 |. 06/20/2024 |........ 14,686 |...... 65,000,000]......... 4425 840 |..covvenieiiinnn [ 5,720,000 [...ovvevrnnnninns founnnn 3,347,678 [..eveneeen [ 3,347,678 |..... (TP 772 KU U RN RN e 0001 .eveneneees
SPX Call 4482.73 Royal Bank of
01/16/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 10/13/2022 |. 01/16/2025 |.......... 3,346 |...... 15,000,000 |......... 4482.730 |........ 785,616 [..ooeevveeeeeies Joeneeieiiiiins oo 1,101,602 | ..ccevvnnns [onnnns 1,101,602 |......... 138,524 |.vvveiiiiinins foeveeiiinneieeen e e 0001 .eveneneees
SPX Call 4505.1
09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 09/14/2023 [. 09/19/2024 |......... 15,538 |...... 70,000,000 |......... 4505.100 [eeveniriiininn oo 6,139,000 [....ovvvvvnnnninns funnnn 3,887,154 [..eeeeeeeen [ 3,887,154 |..... (2,251,846)]..0vvneeeinnnnns foorernninineeiinn e e e 0001 .eveneneees
SPX Call 4505.1
09/19/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 09/14/2023 |. 09/19/2024 |......... 52,829 |..... 238,000,000 ......... 4505.100 [cvvveniiviiinnnnns foeee 21,217,700 |... P 13,216,325 | .eevvnnnnns fennns 13,216,325 |..... (8,001,375)(. e 0001 ...
SPX Call 4505. Royal Bank of
09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 | 09/14/2023 |. 09/19/2024 |......... 13,540 |...... 61,000,000|......... 4505.900 [eeveniiiiinnnns oo 5,398,500 |...evniiiiinnnnns foeees 3,387,377 [ceveeeennn o 3,387,377 |..... [N TR VX)) R FRUU R RN, e 0001 .evvnennees
SPX Call 4505.1
09/19/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [Truist Bank ........ JJKC32MCHWDI71265206 |. 09/14/2023 |. 09/19/2024 |..........7,991 [...... 36,000,000 |......... 4505.100 [.evveniiiiininns oo 3,213,000 |... F A 1,999,108 [..eeeeenns |onnee 1,999,108 |..... (1,213,892)|. e 0001 ...
SPX Call 4527. Royal Bank of
04/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 ). 10/11/2022 |. 04/18/2024 |............ 883 1...... 4,000,000]......... 4527.750 | 127,463 | | o 110,929 [ [ 110,929 |......... (24,460)]...veeeevinnnnns foovvnniiininiiiinn o | = 0001 .ooennnnnns
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STATEMENT AS OF SEPTEMBER 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

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 4529.32 Royal Bank of
03/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 | 10/11/2022 |. 03/14/2024 |............ 883 |....... 4,000,000 ]......... 4529.320 |......... 15,487 | [ s 86,570 [...coeeeeen [nrn.. 86,570 .. (34,024)].ceveeeeeiinnnnns foorrennininieeinn o e 0001 .eveneneees
SPX Cal| 4534.87
07/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 07/20/2023 |. 07/18/2024 |........ 11,026 |...... 50,000,000 ......... 4534.870 |..cevvnnieiiinnn [ 4,265,000 [...oovvevennnninns feunnnn 2,104,017 [.eeeeeeenn [ 2,104,017 |..... [ [CI0IR15K)) R FORRUURY R R, e 0001 .eveneneees
SPX Call 4534.87
07/18/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 07/20/2023 |.07/18/2024 |......... 13,672 ...... 62,000,000 ......... 4534870 |..cevvnneeiiinnn fenns 5,288,599 |... F A 2,608,981 [......cooen [onnnns 2,608,981 |..... (2,679,618)[. e 0001
SPX Call 4534.
07/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 07/20/2023 |.07/18/2024 |........ 38,810 |..... 176,000,000 |......... 4534.870 |.oevvveeeeiiinnnn [ 15,012,800 |.oevvvvnnievinnnn s 7,406,141 [...oeeeein fonnnns 7,406,141 |..... [ACI0LCTCIeEe)) R FOURRUURRY RN R, e 0001 .evvnennens
SPX Call 4534.87
07/18/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 07/20/2023 |.07/18/2024 |..........1,985[....... 9,000,000 ]......... 4534870 |..cevvveeeeiiinn [ 766,800 |... ...378,723 | ... ... 378,723 |....... (388,077)|. e 0001
SPX CALL 4650. Vel s Fargo Bank,
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeeinn KB1H1DSPRFMYMCUFXTO9  |. 10/12/2022 |. 08/15/2024 |.......... 1,290 [....... 6,000,000]......... 4650.920 |......... 199,831 [oeenieiiviinees Jeveiineevieienn [ 206,547 [ .evvnneenns o 206,547 |..cuunnn.. [WARLL)) RO AU KR R, e 0001 .eveneneees
SX5E Call 3492.85
10/19/2023 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 10/20/2022 |. 10/19/2023 |.... 12,000,000 |......... 3492.850 |...... 1,040,400 F A 2,360,859 | ...cevvnnnn fennnnn 2,360,859 e 0003
SX5E Cal | 3492.
10/19/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 10/20/2022 |. 10/19/2023 |............ 859 |....... 3,000,000]......... 3492.850 |........ LIV (VIVN RN FOPRRRRR RN 590,215 | .eeeenins [ 590,215 e 0003 ..ovvvnnnnns
SXB5E Cal | 3835.7
12/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/15/2022 |. 12/14/2023 |.......... 3,911 |...... 15,000,000 |......... 3835.700 |...... 1,106,250 |oeevveeneeeiiinnn oo e 1,506,546 [......ceens o 1,506, 546 e 0003 ..ovvvnnnnne
SXS5E Cal | 3835.7
12/14/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/15/2022 |. 12/14/2023 |............ 782 |....... 3,000,000 ]......... 3835.700 |......... 22 R (V) R FORRRRRR R 301,309 [.evvnneenns o 301,309 |........ 100,767 |ovvvveeeieivennnn [ e [ e 0003 ..ovvvnnnnne
SX5E Cal | 3878.42 Royal Bank of
11/16/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 | 11/17/2022 |. 11/16/2023 |............ T4 |....... 3,000,000]......... 3878.420 |......... 270 (V0] R FOPRRRR RN 254,257 | eeeeeii [ 254,257 |.......... 83,554 |evvveiiiiinnin foereeiinn e e 0003 ..ovvvnnnnns
SX5E Cal | 3878.42 Royal Bank of
11/16/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 | 11/17/2022 |. 11/16/2023 |.......... 3,094 |...... 12,000,000 |......... 3878.420 |........ RV V(0N RN FOPR RN 1,017,028 | .coovveennn [ 1,017,028 |......... 334,214 | o e [ e 0003 ..ovvvnnnnns
SX5E Call 4094.28
01/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/19/2023 |. 01/18/2024 |............ 733 |..eeenn 3,000,000]......... 4094.280 |...evvvnnnieiiinnn fereeieen 210,300 [oveeniiiiinnnnnns foeeennnnn 154,205 | .ovvvnnnns [ 154,205 |......... [ESICUESES) | R ERRUUUPPR AP RN e 0003 ..ovvvnnnnne
SX5E Call 4094.28
01/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 01/19/2023 |. 01/18/2024 |.......... 3,126 |...... 12,800,000 |......... 4094.280 |...cevvnnnieiiinnn foreeeees 922,880 [..vuneiiiiinninns foeennnnd 657,941 [ [ 657,941 |....... (LT3R )] R RN R RN e 0003 ..ovvvnnnnne
SX5E Call 4116.98
03/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 03/16/2023 |. 03/14/2024 |............ 607 |....... 2,500,000 ......... 4116.980 [covvnniiiininnns foeeennnnn 194,750 [oovivviiiieeiees Jevninnns 144,346 | .oovvnens fennns 144,346 |......... (50,404)|.ccvveeeviinnnnns foorerninineeeinn o e 0003 ..ovvvnnnnne
SX5E Call 4116.98
03/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 03/16/2023 |. 03/14/2024 |.......... 2,798 |...... 11,500,000 |......... 4116.980 [covvnniiiiiiins foeeennnnn 895,850 [..uuniiiiiniinn foreennnnd 663,990 [..evnneeens o 663,990 |....... (AN (510)) R FORRUUUR R R e 0003 ..ovvennnnns
SX5E Cal | 4227.83
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 08/17/2023 |. 08/15/2024 |.......... 2,436 |...... 10,300,000 |......... 4227830 |.oevvveeieeiinnn fereeeees FALTE: 51V N AR RPN 502,518 [.eveeeeees o 502,518 |....... (TR F RPN R RN e 0003 ..ovvvnnnnne
SX5E Cal | 4227.83
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 08/17/2023 |. 08/15/2024 |............ 591 |....... 2,500,000 ......... 4227830 |.oeevveeieiiinns fereeeees VATV U 121,970 [ e o 121,970 |........ [SXI£-(0)) R AR RN R, e 0003 ..ovvennnnns
SX5E Cal | 4279.75
09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 09/14/2023 |. 09/19/2024 |.......... 2,290 |....... 9,800,000]......... A279.750 |.oovvvvvieeeiinn forennns 661,500 [..oovvvvveniiinins Jornnnnnns 462,474 | oo [ 462,474 |....... [QECIEIN0ZLC) R FORRUUR R R e 0003 ..ovvvnnnnne
SX5E Cal | 4279.75
09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 09/14/2023 |. 09/19/2024 |............ 584 |....... 2,500,000 ......... A279.750 |.ovvvvviieeiinn [ 168,750 |.evvvveniiiiinnnn [ 7,978 | oo | 17,978 |......... (S0 272 R F R R R e 0003 ..ovvennnnns
SX5E Cal | 4297.24
02/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 02/16/2023 |. 02/15/2024 |.......... 2,676 |...... 11,500,000 |......... 4297280 | feinnnns LI <10 U A 300,844 [..eveneens [ 300,844 |....... (2 UN001C)) RPN [T R RN e 0003 ..ovvvnnnnne
SX5E Cal| 4297.24
02/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 02/16/2023 |. 02/15/2024 |............ 698 |....... 3,000,000]......... 4297280 | fees A1V R FP, 78,481 [ oo 78,481 (....... (QPSTPA1)] FR RN R N e 0003 ..ovvvnnnnne
SX5E Cal | 4365.12 Royal Bank of
06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 | 06/15/2023 |. 06/20/2024 |............ 573 |....... 2,500,000 ......... 4365.120 |.oeevveenieiiinnn feeees 162,250 [oiivviiiieeens v 66,073 [.eveeeeees [ 66,073 ........ (TR VAD R R R R, e 0003 ..ovvvnnnnne
SX5E Cal | 4365.12 Royal Bank of
06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 06/15/2023 |. 06/20/2024 |.......... 1,98 [....... 8,700,000 |......... 4365.120 |.oeevvnnieiiinns foeees 564,630 [...eeiiiiinnnnns foevennnnn 229,933 229,933 |....... (ESTEN T P RN R RN 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 |.......... 2,450 |...... 10,700,000 ......... XYV R 723,855 |.eevveniiiiiinnn foreenes 253,012 | ceeeenis [ 253,012 |....... ({87} A FORRUUUR R N, 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 |.... 2,500,000 ......... 4367.450 |.. 169,250 |... 59,115 |....... (110, 135)(. e 0003
SXBE Cal | 4373.
07/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 07/20/2023 |. 07/18/2024 |............ 572 |....... 2,500,000 ......... LXTR UK (N R R, 161,750 |oovvveeeieiiinns feeeeeees 72,098 [.eveneeens o 72,098 |......... (89,652)]..vvveeevrnnnnns foorernniinieeiiinn o e 0003 ..ovvennnnns
SX5E Cal | 4373.73
07/18/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 |. 07/20/2023 |. 07/18/2024 |.... 11,300,000]......... 4373730 [.oovvvviniiiiins e 731,110 |... ....325,883 ....... (405,227)). ST 0003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SX5E Cal | 4384.86
04/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 04/20/2023 |. 04/18/2024 |............ 570 |....... 2,500,000 ......... 4384.860 [....unrivvinnnnns |oeeennnnn L VAAY:<I\ N R F, 62,488 [........... |..........62,488 |....... (ALY A FRRRR R R 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 |.......... 2,623]...... 11,500,000]......... 4384.860 |.....oooiviiennnns foorinnnns 815,350 |..uuiiiiiiiiinns foeeinnnn 287,445 | ooeenin | 287,445 )....... (527,905)]. .evveniiiinnnnn fooveiviniiiiiiiins fovieniniiiiiins | ST 0003 ..ovevnnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 235,420,662 | 432,924,238 585,081,808 | XXX 585,081,808 |  (65,331,296), XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 235,420,662 | 432,924,238 585,081,808 | XXX 585,081,808 |  (65,331,296), 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 235,420,662 | 432,924,238 585,081,808 | XXX 585,081,808 | (65,331,296), 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 235,420,662 432,924,238 585,081,808 | XXX 585,081,808 (65,331,29%)| 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. .....ccccooeins BATYDEB6GKMZ0031MB27  |. 01/19/2023 |. 01/18/2024 |....... 165,000 |...... 17,655,000 |.......... 107.000 |.eevveeneeiiinnnns foeeees (419,100)f....cevvevenneens Joennnnn (125,678)[ .evveneens [onnnns (125,678)f......... 203,422 [.oiviiiiniiiis e foerriiis e e 0004 ...oovnnnnnn
Basket Option Call Goldman Sachs
01/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |International ...... W22LROWP2HZNBBBKS528 | 01/19/2023 |. 01/18/2024 |..... 1,190,000 |..... 129,412,500 .......... 108.750 [ovvvvvennieeens Jovnnn (2,320,500)]..0vvnneeeennnnnns foreeens (500,067)] eevevvnnn Jeunnnns (500,067)|...... IR 7O O KU AR RPN 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 [ovvvvvnnnieiens Joeeen (1,920,300)f..ccevvvvennnnns fovnnnnn (294,976)] .eevvvnnnn feunnnns (294,976)|...... 1,625,324 [oeveniiiiinienes oo [ e 0004 ....ovnnnnnn
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)[....cccvvvnnnnnnns founnnnnns (72,516)( .evnneenes oo (72,516)f......... 273,984 | oo e [ 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 (187,257 [ cevvnneans o (187,257)f......... 357,743 | o e [ 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)[..ccvvvnnnnninns foennnnn (968,807)] +eevevvunn |eunnnns (968,807)|...... 2,598,393 [...oiveriiiiiiinn [ [ e 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)(......ccvmnnnenns Joennnnn (212,770)f ... (212,770)f......... 231,231 |oeeeeeneeceennn o e [ e 0004 ...oovnnnnnn
Basket Option Call
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)[.....ccevvnnnnnnns |ovnnnnn (784,222) c.cevvvnnnn fevnnnnn (784,222)...... 1,036,178 |oevveeeiivienns fooreiincn e 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 (1,186,142)( ...oneeeen | (1,186,142).........753,658 |. .. 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 (238,881)(.cevunneen fonnnnns (238,881)f......... LZC 1< N R RO R 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)|... P R (880,696)] ... (880,696)f.........846,404 |. .. e [ 0004 ...
Basket Option Ca
06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 06/15/2023 |. 06/20/2024 |....... 210,000 |...... 22,417,500 .......... 106.750 [oevvieieiiiens Jovennnn (430,500)f...cevvevnnnnens Jevnnnnn (223,066)( ..evnnneen fonnnne (223,066)|......... 207,434 |oeeeeeeeeeinnnn o e [ e 0004 ...oovnnnnnn
Basket Option Call
07/18/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 07/20/2023 |. 07/18/2024 |....... 900,000 |...... 96,975,000 .......... 107.750 [ooeeeviinneieees Jonees (1,440,000)f... P R (794,186)( .evvvnnen [onnnne (794,186)f.........645,814 |. .. e [ 0004 ...
Basket Option Ca s
07/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....ccccooeins BATYDEB6GKMZ0031MB27  |. 07/20/2023 |. 07/18/2024 |....... 170,000 |...... 18,147,500 |.......... 106.750 [oevvieieiiiens Jovennnn (329,800)[....ccevvvennnnens Jevennnn (180,852)[ vevvuneens fonnnns (180,852)f......... 148,948 [ i foereviiis e e 0004 ...oovnnnnnn
Basket Option Call Royal Bank of
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11  |. 08/17/2023 |. 08/15/2024 |..... 1,020,000 |..... 109,905,000 .......... 107.750 [ooeeeviinneieees Jonees (2,070,600)]...cvvvneeeeennnn fornns (2,129,643)] ..cvvvnnnns fennnn (2,129,643)|......... [RCCIVZX) R RPN PP RN e 0004 ...oovnnnnnn
Basket Option Call Royal Bank of
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 08/17/2023 |. 08/15/2024 |....... 210,000 |...... 22,417,500 .......... 106.750 [ovvvveeieiiiens Jovennn (487,200)[....ccvvevennnnens Jeennnnn (504,865)( .evvunneens foennnne (504,865)|........ [QVACICE<)) R AR R R e 0004 ...oovnnnnnn
Basket Option Call
09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2023 |. 09/19/2024 |....... 150,000 |...... 15,825,000 .......... 105.500 [oevvieeiiniens Jovennnn (394,500)]..cvveeieirnnnnnn foeeeee (398,813)[ .evvnnneens fonnnns (398,813).......... [T ) Y EUUPTRR [ RN e 0004 ...oevnnnnnn
Basket Option Call
09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2023 |. 09/19/2024 |....... 980,000 |..... 104,370,000].......... 106.500 [..ooivveenniiiins Junees (2,175,600)[....ccvvvnnniinnns Jonnn (2,287,460) ..evneeenn [onnns (2,287,460)|....... (111,860)] . eevvveeeiiiinnn fooneiiiiiiiinnnnes fovvninnniiiinnns foniiiiiis ST 0004 ...ooeennnns
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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)
Basket Option Call Bank of America,
10/19/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. ......ccooeeins BATYDEB6GKMZ0031MB27  |. 10/20/2022 |. 10/19/2023 |..... 1,530,000 |..... 166,387,500 |.......... 108.750 |..... (4,590,000)f....cccevvmmnenns foerrnnnnneninnnnn fores (3,773,915)] cevvvennnnn fennnn (3,773,915)f...... 4,468,768 |......covvvnvnins fevnnnineiiiins [ e e 0004 ...oovnnnnnn
Basket Option Call Bank of America,
10/19/2023 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccoceiins BATYDEB6GKMZ0031MB27  |. 10/20/2022 |. 10/19/2023 |....... 135,000 |...... 14,445,000 .......... 107.000 |....... (IR TV10) R R RN (526,860)( ..evuneen fonnnne (526,860)......... 318,486 [...uviiiiiininns foereniinieeieiinn o e 0004 ...oovnnnnnn
Basket Option Call Bank of America,
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 ...(73,674)| ... ....(73,674)|.........452,088 |. .. 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....ccccvvmnninnns Jovnnnnniininnnnns [ (246, 211)( cevvnneees o (246,211))...... 3,422,548 [ [ [ e e 0004 ....ovnnnnnn
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 R (700,309 ... (700,309)...... 3,667,640 |. .. e [ 0004 ...
Basket Option Ca
12/14/2023 ............. FIUL Hedge ............. BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/15/2022 |. 12/14/2023 16,050,000 |..........107.000 |....... (457,500)].....coveererunnn fooririiiinnnnnns (138,570)( vvvunneeens foeeeenn (138,570)).0un e 402,742 | [ i [ - ......|0004 ............
Rainbow Option Call Royal Bank of
01/18/2024 ... FIUL Hedge .. Canada .... . ES7IP3U3RHIGC71XBU11  |. 01/19/2023 |. 01/18/2024 16,237,500 ..........108.250 |.....evvrrrrnnnns fornns (1,075,500)f... (257,524) e
Rainbow Option Ca Goldman Sachs
02/15/2024 ............. FIUL Hedge ............. International ...... W22LROWP2|HZNBBBKS28  |. 02/16/2023 |. 02/15/2024 |........ 72,000 |....... 7,794,000 ..........108.250 |....ouunririrnnnnn forreens (YL 720 T R (56,902)] .evvvvnnne ferneeennn(56,902)). c00nn 422,618 [ e [ [ === ......[0008 ...........
Rainbow Option Call Goldman Sachs
03/14/2024 ............. FIUL Hedge ............. International ...... W22LROWP2|HZNBBBKS528  |. 03/16/2023 |. 03/14/2024 10,283,750 ..........108.250 |...evvunrrrnnnnns s (665,000)]...ccvvvnninnnnns (241,686)( ....ueeens [oeeeenn (241,686)]......... 423,314 | e i [ === ......[0008 ...........
Rainbow Option Call Goldman Sachs
04/18/2024 ............. FIUL Hedge ............. International ...... W22LROWP2|HZNBBBKS528  |. 04/20/2023 |. 04/18/2024 |........ 87,000 |........ 9,417,750 ..........108.250 |....ouunrrirnnnns s (568,980)[......cccvvnnnnnnn (106,433)[ +vvvnneenne [ooeeenn (106,433)...n.n 462,547 | e i [ === ......[0008 ...........
Rainbow Option Call Bank of America,
05/16/2024 ............. FIUL Hedge ............. NA BATYDEB6GKMZ0031MB27  |. 05/18/2023 |. 05/16/2024 |........ 73,000 |........ 7,902,250 |.....n... 108,250 [oenniiiiiiiniins v (454,790)..evveneeiinnnnns (103,467)( ..vuvneeees [oeeeenn (103,467)]......... 351,323 | e i [ === ......[0008 ...........
Morgan Stanley &
Rainbow Option Call Co. International
06/20/2024 ............. FIUL Hedge ............. (] [ 4PQUHN3JPFGFNF3BB653  |. 06/15/2023 |. 06/20/2024 12,665,250 ..........108.250 |...eeeneeeennnnns [ (696, 150)[.....cevvrnnnnnnes (128,180)] ..oevvvven |ovvnnnn (128,180 eeern 567,970 [oeeeeeeeeeiiees foeeemmneeeeeeeen [ e - ......|[0008 ...........
Rainbow Option Call Goldman Sachs
07/18/2024 ... .. | FIUL Hedge .. International ...... W22LROWP2|HZNBBBKS528  |. 07/20/2023 |. 07/18/2024 10,500,250 |.......... 108.250 |....euueeeeennnnnn [ (560,660)|.... ...(97,815)] ... —_——
Rainbow Option Call Bank of America,
08/15/2024 ............. FIUL Hedge ............. NA e BATYDEB6GKMZ0031MB27  |. 08/17/2023 |. 08/15/2024 |........ 82,000 |....... 8,876,500 |..........108.250 [....eeeerrnnneees Joennnan (756,860)]...cvvvneeeaennns (198,575)[ .evvvneeees oeeeenn (198,575)]....000558,285 | [ Joeeeee e foeeees - ......|[0008 ...........
Morgan Stanley &
Rainbow Option Call Co. International
09/19/2024 ............. FIUL Hedge ............. [e] (- 4PQUHN3JPFGFNF3BB653 | 09/14/2023 |. 09/19/2024 |........ 81,000 |....... 8,748,000 ]..........108.000 [.....ccevvrunnrrns Jovvnnnn (505,440)...vvvnniiinnnnns (185,146)( ....vveeees [ooenn (185,146)]......... 320,204 | [ i [ === ......[0008 ...........
Rainbow Option Call Royal Bank of
10/19/2023 ............. FIUL Hedge ............. Canada ............... ES7IP3USRHIGC71XBU11  |. 10/20/2022 |. 10/19/2023 |........ 63,000 |....... 6,819,750 ..........108.250 |....... (447,300)[.....ccvvmmnvrerns Joummnnnrrninnnnnns (459,095)] ...evvvnnnn feunnnn (459,005)]...0uuu 121,389 [ i [ [ === ......[0008 ...........
Rainbow Option Call Royal Bank of
11/16/2023 ............. FIUL Hedge ............. Canada ............... ES7IP3USRHIGC71XBUT1 ). 11/17/2022 |. 11/16/2023 15,046,750 ..........108.250 |.....(1,156,480)[......ccvvvnrrerns |ounnnnnrniiinnnnns (124,501 .evenneenes [ooeeenn (124,501)).0000000.520,792 | [ e [ === ......[0008 ...........
Rainbow Option Call Bank of America,
12/14/2023 ............. FIUL Hedge ............. NA BATYDEB6GKMZ0031MB27  |. 12/15/2022 |. 12/14/2023 |........ 65,000 |........ 7,036,250 ..........108.250 |....... (531,700)[....ccevvumnveercs Jounmnnniiniinnnnns (116,103)] . oeeeveeen Jeveennn (116,103,000t 195,350 [oevnnniiiiiiins foevevniiiieieens e v === ......[0008 ...........
SPX Call 3852.73 Goldman Sachs
10/19/2023 ............. FIUL Hedge ............. International ...... W22LROWP2|HZNBBBKS528  |. 10/20/2022 |. 10/19/2023 115,610,001 .........3852.735 [... (10,114,500))......ccevvvmnees [oovvmmnnnnnininnns foun .(13,342,895)] ...evvnnnnn [....(13,342,895))...... (2,839, 260)[....ocevvvnnnnenen Jevnnneeeecinins [ o === el (0001 Ll
SPX Call 3922.38 Goldman Sachs
10/19/2023 ............. FIUL Hedge ............. International ...... W22LROWP2|HZNBBBKS528  |. 10/20/2022 |. 10/19/2023 57,780,000 .........3922.385 |..... (4,467 ,420)].....ouuvrrrinnnn foonniiiiiinns (5,546,754)| ..ovvvnnnnn [ (5,546,754)). ... (968, 798)[..cevvevnnneenes Jovniiiiiiiins [ e === el (0001 Ll
SPX Call 3949.88 Goldman Sachs
10/19/2023 ............. FIUL Hedge ............. International ...... W22LROWP2|HZNBBBKS528  |. 10/20/2022 |. 10/19/2023 10,775,000 |.........3949.878 [....... (793,800).....cuvvrrrrrnnnn fooviriiiiinnnnnns (954,446)] ...ovvvnnnn [eunnnn. (954,446))....e.. (147,438)[.eeeieineiiis | [ o === el (0001 Ll
SPX Call 3959.04 Goldman Sachs
10/19/2023 ............. FIUL Hedge ............. International ...... W22LROWP2|HZNBBBKS528  |. 10/20/2022 |. 10/19/2023 415,800,000 .........3959.042 |... (30,126,250)[......ccvvmverens Jounnnnrnniinnnnns |oon (35,816,769) ........... |... (35,816,769)|.....(5,262,508)]......0ucvreerennn feorerrriininnnnns i foee === el (0001 Ll
SPX Call 4094.43 Vel s Fargo Bank,
12/14/2023 ............. FIUL Hedge ............. NA KB1H1DSPRFMYMCUFXTO09  |. 12/15/2022 |. 12/14/2023 80,927,001].........4094.433 |.....(6,256,250)].....0uunrreennnn foonnriiiiinnnnns (5,464,837) ...evvunnnn [onnn . (5,464,837))....ee. (349,819)[c.eiieniiiiiis feeniiiciin [ e - . |0001 L
SPX Call 4097.69
01/18/2024 ............. FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 01/19/2023 |. 01/18/2024 63,060,001 (4,815,791 .eenneeeens | (4,815, 791)]oe et (582, 791) e o e [ === el (0001 Ll
SPX Call 4147.83
11/16/2023 ... FIUL Hedge .. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 11/17/2022 |. 11/16/2023 83,029,001 (4,063,937 ... e
SPX Call 4162.
03/14/2024 ............. FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 03/16/2023 |. 03/14/2024 76,723,000 (5,799,023)] .eevvvnnnnn [onnn (5,799,023))........ (732,823)[ e Jevnieieciiins [ e === el (0001 Ll
SPX Call 4168.45
12/14/2028 ... FIUL Hedge .. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 12/15/2022 |. 12/14/2023 60,990,000 (3,206,418) ... e
SPX Call 4171.
01/18/2024 ............. FIUL Hedge ............. Barclays Bank PLC  GSGSEF7VJP5170UK5573 |. 01/19/2023 |. 01/18/2024 58,850,000 (3,623, 761)[....coeeeen | (3,623, 761)]....... (389, 761)]..eevveeiiiiinnnn fooneniiiiiii o [ - ... (0001 ...l




STATEMENT AS OF SEPTEMBER 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

01903

1 2 5 6 7 9 10 12 13 14 15 17 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or Notional Received (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
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 |....... (680,000)]...ccuvunvrrernnn foonerriiininiinnns Jovvnnnn (507,545)] ...cevvunnn |unnnn. (507,545)].......... [T 1 R AR R R, e 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 ......... 4201.011 [eeeeeeiiiininnns Joeeennn (495,000)f..cecceeiiiens v (544,236)] ...cevvnnnn [ounnnn. (544,236))......... [T S) | R RPN AP RN e 0001 .eveneneees
SPX Call 4207.41 Vel s Fargo Bank,
12/14/2028 ... FIUL Hedge .. NA. .. KB1H1DSPRFMYMCUFXTO9  |. 12/15/2022 |. 12/14/2023 |....... 100,622 |..... 423,360,000 |......... 4207.410 .. (19,194,793)( ...ounnnnns [oo. (19,194,793)|....... 1,659,617 |. e 0001 ...
SPX Call 4210.
01/18/2024 ............ FIUL Hedge ............. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 01/19/2023 |. 01/18/2024 |.........89,514 |..... 376,920,000 ......... 4210.758 ... (18,793,650)(......ccvvnnnnrnns |oue (20,486,900)| ........... |... (20,486,900)|..... (QINCIeXT:T0))| R KU PR TN e 0001 .evvnennens
SPX Cal | 4222.82
11/16/2023 ... FIUL Hedge .. HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 11/17/2022 |. 11/16/2023 |........ 11,656 |...... 49,220,000 ......... 4222819 |.....(3,401,700)f....ccevvvnnnnnnes Joernnnnnineiinnns s (1,718,251) ... ... 422,549 |. e 0001 ...
SPX Call 4237.
03/14/2024 ............ FIUL Hedge ............. Truist Bank ........ JUKC32MCHID 171265206  |. 03/16/2023 |. 03/14/2024 |.........15,908 |...... 67,410,000 |......... 4237.500 |.oeevvnneiiiinnnn [ (3,754,800)[.....ccvvvnnvennnn feunnn (4,167,868)|........... |.....(4,167,868)....... ARV} R FRUU R N, e 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 |....... (491,080)f....ccevvnnnnennes fovnnnnniieiinnnns [ (225,953)( ..vvvenees ....78,586 |. e 0001 ...
SPX Cal | 4262.
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)).....ccevvvnnnnens |oevrnnnnnnnninnns foun (10,699,568)| ........... |... (10,699,568)|...... 4,140,281 [ e [ e e 0001 .evvnennens
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 |..ccvvvneieiinnn [ (559,000)f....ccvvvvennnnens Jovnnnnn (611,613)]..eeeevveen |eveenn. (611,613)).... (G2 AK) O RPN PR RN e 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 ......... 4277.102 ... (12,906,000)(.......cc0uuneeees |- ..(14,227,593) .cevvnnnnnn [0 (14,227,593))....... [QIRCZAESte ) R KRR PR TN e 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 |.ovvvvneiiiinnnn [ (3,990,925)[.....ccvnnniinnnn feunnn (2,941,347) .eovvnnnnnn [onn. (2,941,347))....... 1,049,578 [ovvveiiiieiiis [ [ e e 0001 .evvnennens
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 |...oovvnneiiinnnn [ (2,741,200)[...covvvnnneennns founnn (2,417,001)(..0vvneees | (2,417,001)f......... 324,199 | oo e [ e 0001 .evvnennens
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 |.oevvvneeeiinnnn [ (3,597,000)[....ccevvnnnnrnnnn founnn (2,427,424)] ....cevvnnn |-nnn (2,427 ,424))......... L (CIETR T/ R KUY R R, 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)]...ccvvvenierinnn fonnnns (326,643)].....cvunnr [ovnnnn. (326,643)......... 189,357 [ Jeeneneccein foereeiein e e 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)..vvuveeeeennnnn foeee (2,130,205)] .....0nnn.. [..... (2,130,205)|......... 462,695 |..oovvnneeiiinnnn oo e [ e 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 L. (13,563,550) .. o (8,495,230)....vvnnnns [onn.. (8,495,230))....... 5,068,320 [c.nivviiriiniins fevrnneneciiis [ e e 0001 .eveneneees
SPX Call 4418.88
04/18/2024 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 04/20/2023 |. 04/18/2024 |.........15,497 |...... 68,480,000 |......... A418.875 [ceveeiiiiiiinn oo (3,270,400)(.....ccvvnnneennnn founnn (2,803,569 ........... [.....(2,803,569)|......... 466,831 [..neeiiiiiiienns [ e e 0001 .eveneneees
SPX Cal | 4449.85
04/18/2024 ............ FIUL Hedge ............. Truist Bank ........ JUKC32MCHID 171265206 | 04/20/2023 |. 04/18/2024 |..........1,937 [....... 8,620,000|......... 4449849 [....viiiiiieins | (385,600)[......ccevvnnenns |ovnnnnn (317,899)( .evvnnens |onnnnn (317,899).... 67,707 |oeveeeeeeiviinnn oo i fo e 0001 .eveneneees
SPX Call 4460.17
04/18/2024 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 04/20/2023 |. 04/18/2024 |........ 48,186 |..... 214,920,000 |......... LIV VA R R (9,173,900)[....cevvvnnnennns funen (7,646,581)........... |.....(7,646,581)...... LIRSV 1o O KRR (R RN e 0001 .eveneneees
SPX Call 4491.91
05/16/2024 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 05/18/2023 |. 05/16/2024 |.........14,292 |...... 64,200,000]......... 491,914 | [ (3,003,000)(.....ccvvnnnvrnnnn founen (2,385,797)] .evvvnnnnnn [nn. (2,385,797))...... 647,203 [cveniiiiiiniinns foerrniineneeeinns o e 0001 .eveneneees
SPX Call 4523.4
05/16/2024 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 05/18/2023 |. 05/16/2024 |..........2,382...... 10,775,000 |......... 4523.399 [o.oiiiiiiiieens e (461,500)[.....ccvvmunnnens Joennnnn (355,344)(....ceevnnn |oeeeen. (355,344)f........ 106,156 |oevvveeneeevennnn [ e [ e 0001 .eveneneees
SPX Call 4533.89
05/16/2024 ............ FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 05/18/2023 |. 05/16/2024 |........ 37,160 |..... 168,479,852(......... 4533.890 |..eevvnnniiiinnnn [ (7,023,900)(....ccevvnnneennnn founnn (5,356,347) ...evnnnnnn [onn.. (5,356, 347))...... 1,667,553 [ ferneeeciiins [ e e 0001 .eveneneees
SPX Call 4593.25
08/15/2024 ............ FIUL Hedge ............. Truist Bank ........ JUKC32MCHID 171265206  |. 08/17/2023 |. 08/15/2024 |........ 10,068 |...... 46,244,000 (......... 4593.248 [c.eeiiiiiiiieens oo (2,710,400)(.....ccvvnnnvennnn founnn (1,858,998)(........... |.....(1,858,998)f......... 851,402 [cuvnniiiiininns foeerniinieeieinns o i e 0001 .eveneneees
SPX Call 4651.56 Royal Bank of
06/20/2024 ............ FIUL Hedge ............. Canada ............... ES7IP3USRHIGC71XBUT1  |. 06/15/2023 |. 06/20/2024 |..........8,586 |...... 39,937,999 ......... 4651.558 |..oovveeiiiiinnnn [ (2,131,800)[...cccvvnnnnennnn feunnn (1,007,879)|.........0. |-....(1,007,879)...... IRV TR 74 I O KR AR RN e 0001 .eveneneees
SPX Call 4676.29
08/15/2024 ............ FIUL Hedge ............. Truist Bank ........ JUKC32MCHID 171265206  |. 08/17/2023 |. 08/15/2024 |.........13,729 [...... 64,200,000 |......... 4676.285 [covvnniiiiiinnn oo (3,078,000)]..ccvvvnneeeennnnn fornns (2,057,486)........... |.....(2,057,486)...... 1,020,514 [ [ [ o e 0001 .eveneneees
SPX Call 4703.32 Royal Bank of
09/19/2024 ... FIUL Hedge .. Canada .... . ES7IP3U3RHIGC71XBU11  |. 09/14/2023 |. 09/19/2024 |.........13,540 |...... 63,684,000]......... 4703.324 .o [ (3,702,700)[....ccevvnnnennnn feunnn (2,250,688)........... |.....(2,250,688)...... 1,452,012 |. e 0001 ...
SPX Call 4709.
08/15/2024 ............ FIUL Hedge ............. Truist Bank ........ JUKC32MCHID 171265206 |. 08/17/2023 |. 08/15/2024 |..........2,089 [........ 9,697,500 ......... LY(VEIVCK F R (426,600)(.......ccvvnneens |ornnnnn (282,354)] ..eevvvnnnn [ennnnn. (282,354))......... V44,246 |.ovveeeviinnns | e e 0001 .evvnennees
SPX Call 4719.99
08/15/2024 ... FIUL Hedge .. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 08/17/2023 |. 08/15/2024 |........ 46,678 |..... 220,320,000 |......... 4719.989 |..evvvneeiiiiinnn [ [CRETATR:(1[0)) R RN (6,204,781)........... |.....(6,204,781)...... 3,169,019 |. e 0001 ...
SPX Call 4735. Royal Bank of
06/20/2024 ............ FIUL Hedge ............. Canada ............... ES7IP3USRHIGC71XBU11 |. 06/15/2023 |. 06/20/2024 |........ 14,686 |...... 69,550,000{......... LYRCHL N T (2,977,000)f....cevvvnnniinnns Jonnen (1,272,89%)].....0nne. [....(1,272,8%)...... 1,704,105 [ o [ o ST 0001 .ooennnnnns
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1 2 5 6 7 8 9 10 11 13 14 15 16 17 18 19 20 21 23
Cumulative
Prior
Description Year(s)

of Item(s) Strike Initial Cost Hedge

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

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

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

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

SPX Call 4766.15
07/18/2024 ............. FIUL Hedge ............. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 07/20/2023 |. 07/18/2024 |........ 11,026 52,550,000 ......... 4766.148 |.....ooovvvvvnnnn |+0enn (2,645,000)).ccencciiiinnn o (1,056,138)(..ceveeeees |nnne (1,056, 138)|...... 1,588,862 [...ovvvveeeieiinn [erniieccininns [ e 0001 .eveneneees
SPX Call 4768.84
06/20/2024 ............. FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 06/15/2023 |. 06/20/2024 |.......... 2,034 ........ 9,697,500 ......... A768.843 [evvneiviiinnnns |oeeennn (387,450)ceeiiiiiieens | [RESHVZE) PSR R (155,075)]......... 282,375 |oeeeiieeeeeinnnn o e [ 0001 .eveneneees
SPX Call 4775.41
09/19/2024 ... FIUL Hedge .. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 09/14/2023 |. 09/19/2024 |......... 15,538 74,200,000 |......... 4775.406 |.. P P (2,131,881)f.eeenneecs [ (2,131,881)...... 1,438,119 |. 0001
SPX Call 4779. Royal Bank of
06/20/2024 ............. FIUL Hedge ............. Canada ............... ES7IP3USRHIGC71XBUT1 |. 06/15/2023 |. 06/20/2024 |........ 50,160 239,760,000 ......... 4779.907 |ovvvvnrvvinnnnnns [0een(9,102,000). e o (3,661,552)] ..cvvvnnnns fennnn (3,661,552)f...... 5,440,448 |..evveniiiiiiin foerii [ 0001 .evvnennens
SPX Call 4831.72
09/19/2024 ... FIUL Hedge .. HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 09/14/2023 |. 09/19/2024 |......... 52,829 255,255,003 |......... 4831.720 |.. P P (6,105,021)f .eevveeeecs [onnne (6,105,021)...... 4,807,279 |. 0001
SPX Cal | 4852.
07/18/2024 ............. FIUL Hedge ............. Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 07/20/2023 |.07/18/2024 |......... 13,672 66,340,000 |......... 4852.311 | [ (2,641,200)]. e o (951,206)( .evvunnen [ (951,206)|...... 1,689,994 [ foerriinnieiiiens o 0001 .eveneneees
SPX Call 4865.51
09/19/2024 ... FIUL Hedge .. Truist Bank ........ JJKC32MCHWDI71265206 |. 09/14/2023 |. 09/19/2024 |..........7,991 38,880,000 |......... 4865.508 |.. PR PO (825,657)[ cevveneens fonnnns (825,657)|.........695,343 |. 0001
SPX Cal | 4886.
07/18/2024 ............. FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 07/20/2023 |.07/18/2024 |.......... 1,985 (........ 9,697,500 ......... 4886.322 |...covvnnieiinnnn feenenen (349,200) e o (120,535)] .oevvvvnnnn fevnnnns (120,535)]......... 228,665 [...uiiiiiiininns foerrniineeeieinns o 0001 .evvnennens
SPX Cal| 4897.66
07/18/2024 ............. FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 07/20/2023 |.07/18/2024 |........ 38,810 190,080,000 |......... 4897.660 .....ooevvvvnnnnns |0een (6,635,200)).0eeeciiiiiin o (2,250,007)] .eevvvnnnnn feunnn (2,250,097)f...... 4,385,103 |..evvnniiiiinnns foorveniiiiien e 0001 .eveneneees
SX5E Call 3737.35
10/19/2023 ............. FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 10/20/2022 |. 10/19/2023 |............ 859 |....... 3,210,000 ......... 3737.350 |....... [ LCIUIR: 0] R [P I (382,481)[ .evveneens fonnnns (382,481)....... [QREHCICY) R FUU R R 0003 ..ovvvnnnnne
SX5E Cal | 3789.74
10/19/2023 ............. FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 10/20/2022 |. 10/19/2023 |.......... 3,436 13,020,000 |......... 3789.742|....... (YR NCUL)) SN IOPTU RN (1,353,526)] .ccvvvnnnnn fennnn (1,353,52)....... (IR R RN R RN 0003 ..ovvvnnnnns
SX5E Call 4104.2
12/14/2023 ............. FIUL Hedge ............. BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/15/2022 |. 12/14/2023 |............ 782 |....... 3,210,000 |......... 4104.199 |....... [QPAIR-(V[0) R IR R [QEZICIK)) U R (134,513)]......... (ST YA0 PO ETUUPTTR PR RN 0003 ..ovvvnnnnns
SX5E Cal |l 4149.91 Royal Bank of
11/16/2023 ............. FIUL Hedge ............. Canada ............... ES7IP3USRHIGC71XBUT1 | 11/17/2022 |. 11/16/2023 |............ 774 (....... 3,210,000 |......... 4149.909 |....... [RECUR-I0[0) R IR RN (88,926)(.eevveeeees o (88,926).......... (72515 R EOPTR [ RN 0003 ..ovvvnnnnne
SX5E Cal | 4161.73
12/14/2023 ............. FIUL Hedge ............. BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/15/2022 |. 12/14/2023 |.......... 3,911 16,275,000 |......... 4161.735 |....... [£S7T0) Y R R, (527,230)] +oevvvvnnnn founnnns (527,230).c0vvn. (57,994)].ceveieiiininns fooreennneeieens o e 0003 ..ovvvnnnnne
SX5E Cal | 4208.09 Royal Bank of
11/16/2023 ............. FIUL Hedge ............. Canada ............... ES7IP3USRHIGC71XBUT1 | 11/17/2022 |. 11/16/2023 |.......... 3,004 13,020,000 |......... 4208.086 |....... [ISNVV0)! R IR R (251,785)[ cevvnneens [ (251,785).......... 38,408 [...oevieiineins Jeerieeeciii [ e 0003 ..ovvvnnnnne
SX5E Cal | 4380.88
01/18/2024 ............. FIUL Hedge ............. BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/19/2023 |. 01/18/2024 |............ 733 |....... 3,210,000 ......... 4380.880 [...ennrevennnnnn foeeeenn (109,800)).ceeeiiiiiiinns o (44, 417) e [ (44,417).......... 65,383 |..evvniiiiiiii [ e 0003 ..ovvennnnns
SX5E Cal | 4405.17
03/14/2024 ............. FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 03/16/2023 |. 03/14/2024 |............ 607 |....... 2,675,000 |......... 4405.169 |....ovvvnneennnnn feeeneen (108,500)]ccvveeeiiiiiiinn o (53,003)] .eevvvnnnnn fernnnnns (53,003)f.......... 85,497 |vvveiiiiiiinn foeeeviin e 0003 ..ovvvnnnnne
SX5E Cal | 4442.29
01/18/2024 ............. FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 01/19/2023 |. 01/18/2024 |.......... 3,126 13,888,000 |......... 4442 204 ... | (422,400)f..c i e [QECTCTX)) U R (133,643)|......... 288,757 [cuvneeviinnnnnns foevenninieeiiinns o e 0003 ..ovvennnnns
SX5E Cal | 4466.92
03/14/2024 ............. FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 03/16/2023 |. 03/14/2024 |.......... 2,793 12,477,500 ......... 4466.923 |...oovvnnnniiinnnn feenenns (432,400)cceeeniiiiiii o [RESTEETD PO R (185,431)]......... 246,970 [vnneiiiinnninnns foevrniineeeeeenns o e 0003 ..ovvvnnnnne
SX5E Call 4523.78
08/15/2024 ............. FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 08/17/2023 |. 08/15/2024 |............ 591....... 2,675,000 ......... 4523778 |.oevvvvneeevennn feeeneeee (88,500)] v o (52,800)( vevnneeees o (52,800)f.......... FC ST (0 VN R R R AR 0003 ..ovvennnnns
SX5E Cal| 4547.23
09/19/2024 ............. FIUL Hedge ............. HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 09/14/2023 |. 09/19/2024 |............ 584 |........ 2,656,250 |......... 4547 234 [ e (91,250) e [ (57,925)] cevvvnnnnn [ (57,925))..c0uunnn. IR R AU R R, 0003 ..ovvvnnnnne
SX5E Cal | 4587.2
08/15/2024 ............. FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 08/17/2023 |. 08/15/2024 |.......... 2,436 11,175,500 |......... 4587196 [.ovvnneivvinnnnnns Joeeennn (307,970) e o (176,466)] ....ovvvenn |unnnns (176,466)......... JECHINCI0 N R R 0003 ..ovvvnnnnne
SX5E Cal | 4598.05
02/15/2024 ............. FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 02/16/2023 |. 02/15/2024 |............ 698 [........ 3,210,002{......... 4598.050 |....evvvnnveriinnn feoneeee (103,200)ccvvveniiiiiinns [ (17,006) .evvneeeeen o (17,006)|.......... L [0 O R R A, 0003 ..ovvvnnnnne
SX5E Call 4611.43
09/19/2024 ............. FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 09/14/2023 |. 09/19/2024 |.......... 2,290 10,559,500 ......... 4611.431 [ooeeeiiiiiiiines |oeeennn (301,840) e e (186,879)| ... (186,879)......... AL TN R AR R R 0003 ..ovvvnnnnne
SXB5E Cal | 4662.51
02/15/2024 ............. FIUL Hedge ............. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 02/16/2023 |. 02/15/2024 |.......... 2,676 12,477,500 ......... 4662.505 |......vvnneiiiinnn feeenees (333,500))cciiiiiiiiiiiinn o [ITR77) DR (45,344).......... 288,156 [.nneiiiiiiiines foeveniinneeieinnn o 0003 ..ovvvnnnnne
SX5E Cal | 4670.68 Royal Bank of
06/20/2024 ... FIUL Hedge .. Canada .... . ES7IP3U3RHIGC71XBU11  |. 06/15/2023 |. 06/20/2024 |.... 2,675,000........ 4670.678 |.. ...(20,772)| ... ....(20,772)..........54,978 |. 0003
SXBE Cal | 4673.
05/16/2024 ............. FIUL Hedge ............. BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/18/2023 |. 05/16/2024 |............ 572....... 2,675,000 ......... LLTATR V7 FORR RPN ¢ 8.1 1) A IR (16,427 .evnneeees oo (16,427)f.......... [TOZA N O FOURR R R, 0003 ..ovvennnnns
SX5E Cal | 4679.89
07/18/2024 ... FIUL Hedge .. HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 07/20/2023 |. 07/18/2024 |.... 2,675,000 (......... 4679.891 |.. .. (24,773)] ... ... (24,773))... 0003
SXBE Call 4691.
04/18/2024 ............. FIUL Hedge ............. HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 |. 04/20/2023 |. 04/18/2024 |............ 570 ....... 2,675,000]......... 4691.800 |.....ooovvvvnnnnns fooeeennnn(90,500)) i o (16,660)]...cevvvnnn Jovennnns (16,660).......... 73,840 [oiiiviiiiinnins | foniiiiis e 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 | 4736.16 Royal Bank of
06/20/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11  |. 06/15/2023 |. 06/20/2024 |.......... 1,908 [........ 9,439,500 |......... LYK N (5 N (216,630)[....ccvvvvnneeans fevnnnnnns (54,674)] .evvvvene fens (54,674)......... (] 1¢I<ICN R AR R R e 0003 ..ovvvnnnnne
SX5E Cal | 4738.68
05/16/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/18/2023 |. 05/16/2024 |.......... 2,450 |...... 11,609,500 |......... 4738.683 |..evveiiiiiininns o (291,575).cevvveieiiinnnn o (51,691)ceeeneeees o (51,691)f......... 239,884 |..eeveeeeiiiinnn oo e [ e 0003 ..ovvvnnnnne
SX5E Cal | 4745.5
07/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 07/20/2023 |.07/18/2024 |.......... 2,584 |...... 12,260,500 ......... YL T N [2:78510[0)) R I, (86,589)(.evvneeens oo (86,589)......... JECISTReL I R AR R e 0003 ..ovvvnnnnns
SX5E Cal | 4757.57
04/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 |. 04/20/2023 |. 04/18/2024 |.......... 2,623]...... 12,477,500 ......... LYCYICTR Y oo R (351,900)f...evvvvnnnnnins Jevnnnnnns (55,788)[.eveeeeeee [oenienns (55,788)|......... 296,112 | | oo | ST 0003 ..ovvvnnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (134,443,650)] (193,814,390) (248,309,285) XXX (248,309,285 65, 133,058 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (134,443,650)] (193,814,390) (248,309,285)] XXX (248,309,285 65, 133,058 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 (134,443,650)] (193,814,390) (248,309,285) XXX (248,309,285 65, 133,058 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 (134,443,650) (193,814,390 (248,309,285) XXX (248,309,285 65,133,058 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1169999999. Subtotal - Swaps - Hedging Other XXX XXX XXX
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
Foreign Private ‘ Interest Vel s Fargo Bank, ‘ | ‘ ‘ |
CrossCurrencySwap .... |Placement .............. D1t Rate........... NA s KB1H1DSPREMYMCUFXTO9 |. 08/24/2023 |. 09/06/2028 |............... 1f..... 19,191,227 {..... 0.77 /539 |ueveiiiiiinnnnns fooneinnnnn [(ICLY0) N FTTTTIIN 344,580 | ..ooennnn |t 344,580 |......... (98,739))......... 47,266 ..o o e 213,267 [-— ...... 0015 ..ovvvnnnnns
1319999999. Subtotal - Swaps - Other - Foreign Exchange (3,947), 344,580 [ XXX 344,580 (98,739) 447,266 213,267 | XXX XXX
1349999999. Subtotal - Swaps - Other (3,947) 344,580 | XXX 344,580 (98,739) 447,266 213,267 | XXX XXX
1359999999. Total Swaps - Interest Rate XXX XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange (3,947), 344,580 [ XXX 344,580 (98,739) 447,266 213,267 | XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps (3,947) 344,580 | XXX 344,580 (98,739) 447,266 213,267 | 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 (7,978,423)| .ecvvvnnnnn fennnn (7,978,423)|..... (WA TE 7<) | PO KPR PR PRT 274,174 [— ...... 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 (6,079,784) ...eveeeeen | (6,079,784)..... [CHOZEIE:ZY) R T R R 185,981 [-— ...... 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 |vvveniiiiiinnn [ e e (2,412,119)] ceevvenns fennnn (2,412, 119))..... (2,412,119)]ceveeiiiiiiines foorrriiiinieeeees [ foeeeinnns 104,889 [-— ...... 0005 ..oovvnnnnns
Bond Forward 20YR UST Interest
3.875 05/15/43 ........ |GLWB Hedge ............. Exhibit 5 ... |Rate........... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 07/11/2023 |. 07/18/2024 |.......eevveeen 1 e 50,000,000 |. (3,819, 712) evvnreeeen | (3,819,712)|..... (3,819, 712)[...ccevvviennnnns .. .223,607 [-— ...... 0009 ...ovvnnnnne
Bond Forward 30YR Interest
4.125 UST 08/15/53 ... | GLWB Hedge ............. Exhibit 5 ... |Rate........... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/19/2023 |. 09/19/2024 |............... 1f...... 80,000,000 |........... 96.372 |evveneiviiinns [ e e (3,689,095)] ..cevvunnnn fennnn (3,689,095)|..... (3,689,005)].cvuuneeiinnnnns foorrrnniiiiniiins feenieeiinins foeeeinnns 304,482 |-— ...... 0009 ...ovvnnnnne
Bond Forward 20YR Interest
4.375 UST 08/15/43 ... | GLWB Hedge ............. Exhibit 5 ... |Rate........... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/19/2023 |. 12/19/2024 |............... 1f...... 50,000,000 ........... [eL i R IR RN AR (1,224,056)] ..evvvnnnnn fennnn (1,224,056)|..... [QIZZZ V) | PR KPR PR PRI 276,351 [-—— ...... 0009 ...evvnnnnne
Bond Forward 30YR UST Interest J.P. Morgan Chase
3.625 05/15/53 ........ GLWB Hedge ............. Exhibit 5 ... |Rate........... Bank N.A. ........... 7HBGLXDRUGQFUSRNES7  |. 06/12/2023 |. 06/13/2024 |............... 1f...... 50,000,000 ........... (SO0 i R IR KR R (6,262,206)( ... |nnne (6,262,206)|..... (6,262,206)[.....ccevvnninnns fovnnnneiiiiinis [ Jen 209,778 [-— ...... 0009 ...evvnnnnne
Bond Forward 20YR UST Interest J.P. Morgan Chase
3.25 05/15/42 ......... GLWB Hedge ............. Exhibit 5 ... |Rate........... Bank N.A. ........... 7HBGLXDRUGQFUSTRNES7  |. 07/13/2022 |. 01/18/2024 |............... 1f...... 50,000,000 ........... 97.858 |.evveeeiiiiinn [ e | (8,757,006)] ...ccvvvvnn |oenee (8,757,006)|..... (R TAN015)) FR AU PRI N 255,756 |-— ...... 0009 ...ovvnnnnne
Bond Forward 20YR UST Interest J.P. Morgan Chase
3.625 02/15/43 ........ GLWB Hedge ............. Exhibit 5 ... |Rate........... Bank N.A. ........... 7HBGLXDRUGQFUS7RNES7 ). 04/18/2023 |. 05/16/2024 |............... 1f..... 50,000,000].......... 100979 [ v foiis o (6,175,100)]....cevvvnn | (6,175,100)|..... (6,175,100)]. .eevvvnnvvvvnnnnn foonnviiiiiiin o fons 17,04 |— ... 0009 ...cevnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

Bond Forward 30YR UST Interest J.P. Morgan Chase

3.625 05/15/53 ........ GLWB Hedge ............. Exhibit 5 ... Bank N.A. ........... THBGLXDRUGQFUS7RNES7 [ 06/28/2023 |. 10/16/2024 |............... 1. 50,000,000 |........... [/ 01 Y R ISR KU RN (6,953,449)| ...vvveeen oo (6,953,449)...... (6,953,449)).....cvvreieeeiis | | s 137,243 |-— ... 0009 ............

Bond Forward 30YR UST Vel s Fargo Bank,

2.875 06/15/52 ........ GLWB Hedge ............. Exhibit 5 ... NA e KB1H1DSPRFMYMCUFXTO9  [. 07/07/2022 |. 12/19/2023 |............... 1. 50,000,000 |........... L1 N U R R ... (11,5612,609)] ........... ... (11,512,609)]... (11,512,609)]......cceereinnns fonnrnerniniinins forneeeeeeiiiiiens foeeens 198,021 [-— ...... 0009 ............

Bond Forward 30YR UST Vel s Fargo Bank,

3.625 056/15/53 ........ |GLWB Hedge .. Exhibit 5 ... CINAL L .. KB1H1DSPRFMYMCUFXTO9 | 06/21/2023 [. 08/22/2024 |............... 1 |...... 50,000,000 I (6,668,690)(....vvvees oo (6,668,690)|......(6,668,690)|. — 0009

Bond Forward 30V Vel s Fargo Bank,

3.625 05/15/53 ........ GIIB Hedge .............. Exhibit 5 ... NA e KB1H1DSPRFMYMCUFXTO9  [. 06/21/2023 |. 08/22/2024 |............... 1. 20,000,000 |........... [740-X: J FUR FUUURRPUUURRN RO RN (2,667,476)] ...ceeeenns |.nee (2,667,476)|.....(2,667,476) — 0005 ............

Bond Forward 20YR UST Vel s Fargo Bank,

3.875 05/15/43 ........ | GIB Hedge ... Exhibit 5 ... CINAL L KB1H1DSPRFMYMCUFXTO9  [. 07/12/2023 |. 10/17/2024 |.......eeeeeeii 1| 17,000,000 I (1,407,911)] eveeeeenn [ (1,407,911)|.....(1,407,911)|. — 0005

Bond Forward 20YR UST Vel s Fargo Bank,

3.875 06/15/43 ........ GLYB Hedge ............. Exhibit 5 ... NA s KB1H1DSPRFMYMCUFXTO9 . 07/12/2023 |. 07/18/2024 |............... ... 50,000,000]........... 97159 | | | o (4,008,122)] .vveeeeenn foenes (4,008, 122)|..... (4,008 122)[.......occovveenes foreeriiiiiiinnnns e e 223,607 [-— ...... 0009 ............
1439999999. Subtotal - Forwards - Hedging Other (79,615,760) XXX (79,615,760)  (79,615,760), 3,019,281 XXX XXX
1479999999. Subtotal - Forwards (79,615,760) XXX (79,615,760)  (79,615,760), 3,019,281 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 100,977,012 239,109,848 257,156,763 [ XXX 257,156,763 | (79,813,998 3,019,281 XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other (3,947), 344,580 [ XXX 344,580 (98,739) 447,266 213,267 | XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 100,977,012 239,105,901 257,501,343 | XXX 257,501,343  (79,912,737) 447,266 3,232,548 | 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 Q3 2023 met its expectation of effectiveness at 97%

0002 Hedge of economic liabilities for Fixed Index Universal Life product. The FIUL S&P 500 Low Volatility hedge effectiveness for Q3 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 Q3 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 Q3 2023 met its expectation of effectiveness at 100%

0005 ... . |Hedge of GAAP liabilities for Guaranteed Withdrawal Benefit Annuity product. The GWB hedge effectiveness for 03 2023 met its expectation of effectiveness at 91%

0007 Hedge of economic liabilities for Fixed Index Universal Life product. The FIUL S& 500 Prism hedge effectiveness for Q3 2023 met its expectation of effectiveness at 100%

0008 Hedge of economic Iiabilities for Fixed Index Universal Life product. The FIUL Rainbow Index hedge effectiveness for Q3 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 Q3 2023 met its expectation of effectiveness at 91% .

0010 ... . |Hedge of economic liabilities for Fixed Index Annuity product. The FIA Barclays Trailblazer hedge effectiveness for Q3 2023 met its expectation of effectiveness at 100%

0014 Hedge of economic liabilities for Fixed Index Annuity product. The FIA Societe Generale hedge effectiveness for Q3 2023 met its expectation of effectiveness at 100% ......

0015 ... . |Hedge for ML against currency risk from the purchase of JPY denominated bond. The hedge met its expectation of effectiveness for Q3 2023 in that the notional exposure of the currency swap was between 0 and 100% of the par value of the hedged bond. ...
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STATEMENT AS OF SEPTEMBER 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
The Board of Trade
Interest of the City of
(VA7 R 355 |........ 35,500,000 |US T BONDS DEC3 ...... GLWB Hedge ............ Exhibit 5 ... |Rate........... .12/19/2023 .| Chicago, Inc. ..... 549300EX04Q20BFQTQ27  |.09/29/2023 .|..... 118.4700 |..... 13,7800 [.vvvvvvvvvvvnninnnnnn oo e Lo e .... (1,662,875)|.... (1,662,875)[........ 1,384,500 (0005 ..............| ... 100,000
Interest Chicago Mercantile
IS 27 B 31 [ 777,500 |3-MON SOFR DEC3 ...... GWB/GLWB Hedge ....... Exhibit 5 ... |Rate........... .03/20/2024 .[Exchange Inc. ..... SNZ20JLFKBMNNCLQOF39 . |.09/29/2023 .|....... 94.5100 |....... O U ] AN 27,750 |oeeenenns 27,750 |........... 186,600 | 0004/0005 ....... |.......... 2,500
The Board of Trade
Interest of the City of
LA VA S 672 |........ 67,200,000 [10YR TNOTES DEC3 .... [GWB/GLWB Hedge ....... Exhibit 5 ... |Rate........... .12/19/2023 .[Chicago, Inc. ..... 549300EX04Q20BFQTQ27  |.09/29/2023 .|..... 109.5000 |..... 108.0600 |.oooeeeeeieiiiiiiins Joeveiiiiiiiiiiiiiiens e o e e (963,234)[....... (963,234)[........ 1,344,000 [0004/0005 ....... |........ 100,000
The Board of Trade
Interest of the City of
[ S F 288 |........ 28,800,000 [5YR T NOTES DEC3 .... [GWB/GLWB Hedge ....... Exhibit 5 ... |Rate........... .12/29/2023 .| Chicago, Inc. ..... 549300EX04Q20BFQTQ27  |.09/29/2023 .|..... 105.5900 |..... 105.3600 |[.vvvvvvvvvvvvnnvnnnns forveiiiiiiiiiiiiins e L e e (66,922)]........ (66,922)........... 381,600 {0004/0005 ....... |........ 100,000
Equity Portfolio
Hedge; FIA/FIUL Hedge|D 2-2/Exhibit Chicago Mercantile
ESZ3 ..ooovis |oveeenns 3,366 |....... 753,142,477 [EMINI S&P DEC3 ....... [ ceeeeiiiiiiiiiiiiiinnnns 5 iiiiiiiiinns Equi ty/Index |.12/15/2023 .|Exchange Inc. ..... SNZ20JLFKBMNNCLQOF39 . |.09/29/2023 .|...4,476.2100 |...4,325.5000 [........ceueveuennnne fooveiiiiiiiiiiiiiiies Jooviiiiiiiiiinnns fooviiiiiiiiiiiies foiiiiiiiinnnnns ... (25,160,827)|... (25,160,827)|....... 37,699,200 |0002/0006/0007 ............... 50
1539999999. Subtotal - Long Futures - Hedging Other (27,826,109)|  (27,826,109) 40,995,900 XXX XXX
1579999999. Subtotal - Long Futures (27,826,109)|  (27,826,109) 40,995,900 XXX XXX
The Board of Trade
Interest of the City of
[V7 R F 86 |......... 8,600,000 |US T BONDS DECS3 ...... GWB Hedge ............. Exhibit 5 ... |Rate........... .12/19/2023 [ Chicago, Inc. ..... 549300EX04Q20BFQTQ27  |.09/26/2023 .|..... 118.0600 |..... 13,7800 [.vvvvvvvvvvvinninnnnn o e L e e 368,016 |........ 368,016 |........... 335,400 10004 ......ovvvvnnsfernnnnns 100,000
Interest Chicago Mercantile
IS 27 B 79 |......... 1,987,500 | 3-MON SOFR DEC3 ...... FIA/FIUL Hedge ....... Exhibit 5 ... |Rate........... .03/20/2024 .[Exchange Inc. ..... SNZ20JLFKBMNNCLQOF39 . |.09/26/2023 .|....... 94.5200 |....... L O O U S AN (52,475)]........ (52,475)|.....c.... 477,000 {0006/0007 .......|.......... 2,500
Chicago Mercantile
ESZ3 ..ot fevnennns 1,413 |....... 318,230,474 [EMINI S&P DEC3 ....... GWB/GLWB Hedge ....... Exhibit 5 ... |Equity/Index [.12/15/2023 .[Exchange Inc. ..... SNZ20JLFKBMNNCLQOF39 . |.09/26/2023 .|...4,504.8700 |...4,325.5000 |........cvvvvviiiins fooreeeeiiiiiiiiiiinns Joeeeeiiieiieeens v L o 12,633,899 |..... 12,633,899 |....... 15,825,600 [0004/0005 ....... ..evvunennnnne 50
Intercontinental
Exchange Holdings,
MFSZ3 . . I 81,197,863 | MSCI EAFE DEC3 ....... GWB/GLB Hedge ....... Exhibit 5 ... |Equity/Index [.12/15/2023 . .. 549300R4IG1TWPZT5U32 |.09/21/2023 .)...2,098.1700 |...2,041.5000 [.......ccccoeeiiiiies foovrrrrininiiiininnns Joveenieiiiiieens o fooviiiiiiiiiiin e 2,191,813 ......2,191,813 [........ 2,914,458 10004/0005 .......
1609999999. Subtotal - Short Futures - Hedging Other 15,141,252 15,141,252 19,552,458 XXX
1649999999. Subtotal - Short Futures 15,141,252 15,141,252 19,552,458 XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX
1709999999. Subtotal - Hedging Other (12,684,856)|  (12,684,856) 60,548,358 XXX
1719999999. Subtotal - Replication XXX
1729999999. Subtotal - Income Generation XXX
1739999999. Subtotal - Other XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX
1759999999 - Totals (12,684,856)[ (12,684,856) 60,548,358 XXX

Beginning

Broker Name Cash Balance

Cumulative

Ending
Cash Balance

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

Morgan Stanley & Co. International plc: ...
912833707 US Treasury Strip 60,000,000 par, due 11/15/2031 .

Cash Change

Total Net Cash Deposits

Code

Description of Hedged Risk(s)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MINNESOTA LIFE INSURANCE COMPANY

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

0002 . .| The Equity Hedge Strategy met its expectation of effectiveness for 03 2023 in that the total equity exposure (equity holdings + futures) will be within +/- 10% of the portfolio manager's equity target. The equity futures exposure is between 0 and 90% of the fund's market value.
0004 ... .. |Hedge of GAAP liabilities for Guaranteed Withdrawal Benefit Annuity product. The GWB hedge effectiveness for 03 2023 met its expectation of effectiveness at 91%
0005 ... . |Hedge of GAAP liabilities for Guaranteed Lifetime Withdrawal Benefit Annuity product. The GLWB hedge effectiveness for Q3 2023 met its expectation of effectiveness at 96% .

0006
0007 ...

Hedge of economic liabilities for Fixed Index Annuity product. The FIA hedge effectiveness for Q3 2023 met its expectation of effectiveness at 95%
. |Hedge of economic liabilities for Fixed Index Universal Life product. The FIUL hedge effectiveness for Q3 2023 met its expectation of effectiveness at 100%
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STATEMENT AS OF SEPTEMBER 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 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
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 60,548,358 60,548,358
Bank of America, N.A. ... BATYDEB6GKMZOO31MB27 . |..........Y. . 43,650,000 |.... .. 49,781,704 ..(10,085,093) .... .. 49,781,704 (10,085,093)....
Barclays Bank PLC G5GSEF7VJP5170UK5573 . Y. . 40,100,000 |[. 89,247,689 |.. (51,000, 138)). 89,247,689 .. (51,000, 138)]. L274,174 |.. .
BNP Paribas .......... ROMUWSFPUBMPROBKSP83 . L e . 21,603,744 |.. (22,627,957). 21,603,744 .. (22,627,957)|. 1,185,311 |.. .. 161,097
Goldman Sachs International . W22LROWP2|HZNBBBK528 . LY . 53,590,000 |.... . 108,200,743 ..(56,663,767)|.... . 108,200,743 (56,663,767)|....
HSBC Bank PLC 1I1E8VN30JCEQV1H4R804 . LY 110,390,000 |.... .186,670,701 ..(80,784,821).... .186,670,701 (80,784,821)|....
J.P. Morgan Chase Bank N.A. . 7HBGLXDRUGQFUS7RNES7 . ) U T S R ) RN .. (28,147, 761) |+eeeeeeeeeeeeeeeeeeeeeiies eeeeen e (28,147,761)|. .719,818
Morgan Stanley & Co. International plc . 4PQUHN3JPFGFNF3BB653 . Y. . 12,635,738 |[. 10,609,564 |.. ....(313,326)). 10,609, 564 ... (313,326)).
Royal Bank of Canada . . ES71P3U3RHIGC71XBU11 . Y. . 22,290,000 |[. 32,929,779 |.. (12,084,799) . 32,929,779 (12,084,799)|.
Societe Generale . . 02RNE8IBXP4ROTDBPU4T . |. Y. .. 3,400,000 |[. ..5,822,051 |.. . (2,427,424)). ..5,822,061 .(2,427,424)).
Truist Bank ....... 1YDOJBGJWYITBXKCSX06 . |. Y. . 11,531,850 |[. 23,881,660 |.. (12,865,519) (. 23,881,660 (12,865,519)|. .
Wells Fargo Bank, N.A. . . KB1H1DSPRFMYMCUFXTO9 . LY. .. 5,150,000 |.... .. 56,678,753 .. (50,924,440)].... 604,313 |... .. 56,678,753 (50,924,440)|.... 604,313 |... .1,053,246 1,053,246
0299999999. Total NAIC 1 Designation 302,737,588 585,426,388 (327,925,045) 604,313 585,426,388 (327,925,045) 604,313 3,232,548 1,214,343

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

g Exchange Traded)

0999999999 - Gross Totals 302,737,588 585,426,388 (327,925,045) 604,313 585,426,388 (327,925,045) 604,313 63,780,906 61,762,701
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 585,426,388 (327,925,045)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 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 .. .. |464287-20-0 ... ISHARES-C S&P 500 ... 1,588,891 [ 3,700 |... 888,290 [covvveies wevennnns

Morgan Stanley & Co. International plc .. 4PQUHN3JPFGFNF3BB653 .. | Treasury. .. |912833-70-7 SP 0 11/15/31 . 41,085,937 |... .. 60,000,000 |... 52,475,547 |....11/15/2031 ...

JP Morgan Chase Bank, THBGLXDRUGQFUS7RNESY .. | Treasury. . |912810-SW-9 ... T 1.875 02/15/41 ... .3,377,749 |... .5,241,900 |... ....5,066,529 |....02/15/2041 ...

JP Morgan Chase Bank, THBGLXDRUGQFUS7RNESY .. [ Treasury. 912810-TA-6 T 1.75 08/15/41 .8,930,125 .. 14,360,000 .. 13,680,799 |....08/15/2041 ..

JP Morgan Chase Bank, THBGLXDRUGQFUS7RNESY .. | Treasury. 912810-TC-2 T 2.0 11/15/41 . .1,617,589 .2,496,400 .2,495,834 |....11/15/2041 ..

JP Morgan Chase Bank, THBGLXDRUGQFUS7RNESY .. [ Treasury. 912810-SZ-2 T 2.0 08/15/51 . .3,007,384 .5,209,000 .5,247,609 |....08/15/2051 ..

JP Morgan Chase Bank, THBGLXDRUGQFUS7RNESY .. | Treasury. 912810-TB-4 T 1.875 11/15/51 . .3,562,000 .6,400,000 .5,874,929 |....11/15/2051 ..

JP Morgan Chase Bank, THEGLXDRUGQFUS7RNESY .. | Treasury. 912810-ST-6 T 1.375 11/15/40 . .3,541,875 6,000,000 .5,288,382 |....11/15/2040 ..

JP Morgan Chase Bank, THBGLXDRUGQFUS7RNESY .. | Treasury. 912810-SU-3 T 1.875 02/15/51 . 212,286 ... 379,400 340,399 |....02/15/2051 ..

JP Morgan Chase Bank, THBGLXDRUGQFUS7RNESY .. [ Treasury. 91282C-DJ-7 T 1.375 11/15/31 . .4,898,438 .6,250,000 .6,137,763 |....11/15/2031 ..

JP Morgan Chase Bank, THBGLXDRUGQFUS7RNESY .. | Treasury. 912810-SY-5 T 2.25 05/15/41 651,492 950,000 97,131 |....05/15/2041 ..

JP Morgan Chase Bank, THBGLXDRUGQFUS7RNESY .. [ Treasury. 91282C-CY-5 T 1.25 09/30/28 . 85,016 100,000 99,513 |....09/30/2028 ..

JP Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Treasury. 912810-SX-7 T 2.375 05/15/51 . 500,839 789,500 850,884 |....05/15/2051 ..

BNP Par ibas . ROMUWSFPUSMPROBKSP83 .. | Treasury. . [91282C-FE-6 ... T 3.125 08/15/25 ... .3,135,234 |... .3,250,000 |... ....3,224,832 |....08/15/2025 ...|.

0199999999 - Total 76,194,855 111,429,900 102,668,441 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 ... KB1H1DSPRFMYMCUFXTO9 .. | Money Market Fund 261908-10-7 Dreyfus Trsy Agy CM INST 521 ... .5,150,000 |... ....5,150,000 |...

Bank of America NA . BATYDEB6GKMZ0031MB27 . | Money Market Fund .. 261908-10-7 Dreyfus Trsy Agy CM INST 521 . 43,650,000 .. 43,650,000

Barclays Bank PLC .. . G5GSEF7VJP5170UK5573 .. [Money Market Fund .. 261908-10-7 Dreyfus Trsy Agy CM INST 521 . 40,100,000 .. 40,100,000

Goldman Sachs International . W22LROWP2|HZNBBBK528 .. | Money Market Fund 261908-10-7 ........ Dreyfus Trsy Agy CM INST 521 ... . 53,590,000 |... .. 53,590,000 |...

HSBC Bank USA 11E8VN30JCEQV1HAR804 .. | Money Market 261908-10-7 ........ Dreyfus Trsy Agy CM INST 521 ... 110,390,000 |... . 110,390,000 |...

Morgan Stanley & Co. International plc .. 4PQUHN3JPFGFNF3BB653 .. [Money Market 261908-10-7 Dreyfus Trsy Agy CM INST 521 ... . 12,635,738 |... .. 12,635,738 |...

Royal Bank of Canada .. ES7IP3U3RHIGC71XBU11 .. [ Money Market 261908-10-7 Dreyfus Trsy Agy CM INST 521 ... . 22,290,000 |... .. 22,290,000 |...

Societe Generale 02RNE8IBXP4ROTDBPU4T .. [ Money Market 261908-10-7 ... |Dreyfus Trsy Agy CM INST 521 ... .3,400,000 |... ...3,400,000 |...

Truist Bank .. JJKC32MCHIDI 71265206 .. | Treasury. . |91282C-8C-4 ... B .375 12/31/25 ... . 11,531,850 |... .. 12,760,000 |...

0299999999 - Total

302,737,588

303,965,738




STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 9
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month *

US Bank .....cooveveeeceieieeieeee St Paul, MN oo o o e 162,147 [ [ (58,798,307)|...... (103,219,512)|.......... (9,100,407)]..XXX.
Wells Fargo Bank .................... Minneapolis, MN ....ccooees Joos oo oo o 30,878 | e 8,836,754 |........... 8,612,052 |........... 6,464,885 |..XXX.
Bank of New York Mellon ........ Pittsburgh, PA ..ccooeeve 273 (172,043)(.......... 17,244,001 |..XXX.
PNC Bank .. Pittsburgh, PA ... e |- . .. 4,780, " . 2,095,050 |.. ..3,617,345 | XXX.
FHLB oo Des Moines, 1A ..ccoveevveen.. 907 oo 589,169 |................ 32,305 [.XXX.
0199998. Deposits in ... 4 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 125,437 125,739 125,379 [ XXX
0199999. Totals - Open Depositories XXX | XXX 193,025 (44,521,308) (91,969,545) 18,383,508 | XXX
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX XXX
0299999. Totals - Suspended Depositories XXX [ XXX XXX
0399999. Total Cash on Deposit XXX [ XXX 193,025 (44,521,308) (91,969,545) 18,383,508 [ XXX
0499999. Cash in Company's Office XXX [ XXX XXX XXX XXX

0599999, Total - Cash XXX | XXX 193,025 (44,521,308)] _ (91,969,545) 18,383,508 | XXX

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

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

2

Description

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

UNITED STATES TREASURY .....eeeeeiiieiiieee ettt

09/29/2023

............................ 0.000

11/16/2023

............................... 9,934,114

0019999999

. Subtotal - Bonds - U.S. Governments - Issuer Obligations

9,934,114

0109999999.

Total - U.S. Government Bonds

9,934,114

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999

. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999

. Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

9,934,114

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

9,934,114

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

|DREYFUS TRS 0BS OM INST eiieiittiie ettt ettt

.............................. 55,082,785

................................. 102,109

8209999999

. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

55,082,785

102,109

65,016,899

102,109




SUPPLEMENT FOR THE QUARTER ENDING SEPTEMBER 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 SEPTEMBER 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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