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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR 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 ettt [reneneenna 7,587,015,954 | [V 7,587,015,954 |.......... 6,082,185, 131
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 16,607,530 .o [V 16,607,530 |..coovveenne 16,550,900
2.2 COMMON SLOCKS .....evieeeriiisceseetetsere ettt nenen [oeossenineennas 609,345,587 |.....cvvenne. 24,920,309 | .o 584,425,278 |.............. 688,860,815
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ 1,301,864,877 |.ocvvvviicieirccicinne [V 1,301,864,877 |............ 1,197,158,480
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
e 0 encumbrances) .........cccoenieneenienns |oevvicnicnnees 24,217,767 [ (O S 24,217,761 |...covee 23,592,521
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($
[ J—
investments (§  .ooevvrniieee 0 ) s o 641,302,585 |.....cvvviriirrieriirrienn [V 641,302,585 |.......cccvnv 735,777,704
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [-oeeeeeuene 938,231,269 |...ocvevveveveee 143,181 |.............. 938,088,088 |................ 926,013,488
7. Derivatives ............... . 128,509,066 |.. . 128,509,066 |.. ...60,885,665
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 284,237,445 284,237,445 326,740,207
9. ReCEIVaADIES fOr SECUMEIES .......vvueieciiecieicieicie et [reecieecieseeaees 2,094,635 | (U 2,094,635 |...ooviinn 2,049,946
10. Securities lending reinvested collateral assets . 71,423,588 |.. 71,423,588 |.. ..162,366,253
11.  Aggregate write-ins for iNVEStEd @SSELS ............ovueveeeiiiriririririeeieeeese s [rererieee s 0 oo 0 e (1 T 0
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 11,604,850,297 11,579,786,807 |.......... 10,222,181,110
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14, Investment inCOme due and @CCTUET .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 79,841,742 |.ooooii, [V 79,841,742 |................. 57,294,125
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |............ccccccc.... 333,814 | [V 333,814 | 389,953
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremiumS) ..........cccoveveveiiieiereeieiiee s [oeeeeeeenenenees 277,471 | (01 PO 2,177,471 |, 2,010,772
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coooeeeeeeeeeeeeeeeeeeeeeeees oo ee e 48,694,790 |.......cocvveeee 1,042,411 ..o 47,652,379 |.oooveeen. 58,720,106
16.2 Funds held by or deposited with reinsured COMPANIES .............ccceeererr. |rerereeereeninneeneens (1 T [0 O [0 17,280,300
16.3 Other amounts receivable under reinsurance contracts ............coceeeeees |oeveveeveevnennns 28,687,412 | [0 28,687,412 |.cooovee 50,485,394
17.  Amounts receivable relating to UninSUred Plans .............ccccoeveeeeeeieeeeenenenins v [V RN [V RN (1 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 8,080,633 |..cooveeeeeeeeeeeee (01 PO 8,080,633 |....ccve...... 66,503,800
18.2 Net deferred tax asset ...........ccoceeveuenee ...95,523,348 |.. .. ...68,610,397 |.. ... 83,317,127
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 2,059,942 | 0 [ 2,059,942 | 1,936,663
20. Electronic data processing equipment and SOftWAre ............ccccoveveuereeeenenens foeverereiiininnnns 170,276 | [V T 170,276 | 630,779
21. Furniture and equipment, including health care delivery assets
(B o 0 ) et | 2,289,247 |...ovvn 2,289,247 | [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ...............ccccoeevevevivreees foeveveeiieennne 159,082,536 [...cooveveriieeiereieiine (V1 159,082,536 |......cccvve... 34,719,403
24. Healthcare ($ oooeoeverreeeeeeeeenes 0 ) and other amounts receivable ...... |-.coocoeerenene 8,677,976 |...ccoeveenene 8,677,976 |....oeeeeeeeccereene [V 0
25.  Aggregate write-ins for other than invested assets ..........c.cccceeeieeeeeeeeeieienns freeeeeinens 184,528,023 |.......ccocvnve 21,967,897 |............... 162,560,126 |................ 172,413,934
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 12,224,997,507 |..coovreenne 85,953,972 |.......... 12,139,043,535 |.......... 10,767,883,466
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt see e eeseseseseseesnseaeseses s nsssesesesassnsesesesesasnsnsnsesanns [eoneesinas 13,714,456,855 |....oceiveriiccicine [V 13,714,456,855 |.......... 13,876,581,784
28. Total (Lines 26 and 27) 25,939,454,362 85,953,972 25,853,500,390 24,644 ,465,250
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Annuity rider charges receivable ... i, 86,956,344 |.......rrreveereririeennns | 86,956,344 |....c.coovvvvees 98,051,582
2502. Return of Reinsurance Trust Assets — Scottish Re .....cocoovoieeeeeeceicces e 51,049,039 |...oovieeeeeeeeeee 0 forooiiiis 51,049,039 |...ccoeneneen. 51,049,039
2503.  KEYMAN INSUFANCE  ...oiveveeeieiiiiiiirieieieteietes ettt snesens [eeenesesesssennes 9,666,925 |...cocvoiiiieieieiiae (V1 9,666,925 |.....cvvveenn 10,098,001
2598. Summary of remaining write-ins for Line 25 from overflow page ... 36,855,715 |... 21,967,897 |... ... 14,887,818 |... ... 13,215,312
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 184,528,023 21,967,897 162,560, 126 172,413,934




STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 2,589,091,928 less $
(including $  -.vevvnnnne. 334,981,640 MOACO RESEIVE) ........ooceveieiiieciieeieeee it nsesensesas |eeseienaeen 2,589,091,928 |........... 2,944,953,642
2. Aggregate reserve for accident and health contracts (including $ ... 19,817,053 |.. ... 19,497,088
3. Liability for deposit-type contracts (including $  ....cccccvvvvvccccncnecc0 MOACO RESEIVE)......oeeeiiieee e [ 877,924,763 |................ 885,839,161
4. Contract claims:
B LIFE e h bbb bbbt b e b e s sne e [rrenea e 18,833,254 |....cocveine 19,516,847
4.2 Accident and health 125,072 [ 132,801
5. Policyholders’ dividends/refunds to members $ ..........ccccceeee. 185,917 and coupons $ ....c.ccevvvmeeririnieinians 0 due
FETaTe IV 0T Y11 OO NURPERURRURTTINt 185,917 [ 175,332
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ ........ccccooeiiiiiiins 0
IMIOACO) .ttt bbbkt R b E k£t b bkttt ettt ettt ettt [enn e 3,594,324 | 3,675,373
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 Modco)......
7. Amount provisionally held for deferred dividend policies not included in LiNe 6 ..........cccooouiiiiiiiiiiiieneecee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  .oeoeoveveeeerinenns 47,149  accident and health premiums ...........ccceeveveves foeeeereneneeennens 215,983 .o 102,853
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONMFACES ..........oiuiiiuiiiiiiie ettt et e e st e e e e eseesseesaeeaeeaeenseenseeneesneennes |eanesneesae st e s s e e [0 0
9.2 Provision for experience rating refunds, including the liability of $ ... 0 accident and health
experience rating refunds of which $
SEIVICE ACE ...
9.3 Other amounts payable on reinsurance, including $ .................
(1= L= SRR RRURRR
9.4 Interest Maintenance RESErve ..........ccoceviiiiiiiiiiiic e
10. Commissions to agents due or accrued-life and annuity contracts $
$ 140,742 and deposit-type contract funds $  ...coocvveiirincieinienes
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses dUe OF aCCTUEA ............cccueiuieiuieiiieniienieenieeie e see e seeas
13. Transfers to Separate Accounts due or accrued (net) (including $  ..............
allowances recognized in reserves, net of reinsured alloOWaNCES) .........ccuciviiiiiiiiiieeee e
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $ 0 on realized capital gains (losses) . 0
15.2 Net deferred tax HADIlItY ........ ..o oottt ettt et et e e et et et et et e et e e e 0
16, UNEamed iNVESIMENE INCOIME .........iuiuiiiaiieiaiteieeeecee ettt s e e e s bbb sttt snae [ocieesieanienas 9,048,649 |...coovinne 8,554,425
17.  Amounts withheld or retained by reporting entity as agent or trustee ...........ccccceeveerivireeeceenne ..107,529,081 |.. ..128,400,780
18.  Amounts held for agents' account, including $ .......ccccevevne 4,295,115 agents' credit balances ..............ccovevveveecveccienas e 4,304,071 | 4,360,643
19.  Remittances and itemMS NOt AlIOCALEA ...........ccoviririeieieieieiieie ettt sese e s s s e s s esesese e ssens [eseeeaeneneneans 18,230,709
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............cociiiiiiiiiiiii s [ 0
21. Liability for benefits for employees and agents if not included above .... 0.
22. Borrowed money $ ......ccoiiiiiiiiiiiiins 0 andinterestthereon $  .ocooovvvvvicecieeeenn 00 0.
23. Dividends to stockholders declared and UNPAIA ...........ccooiiiiiiiiiieiie ettt ettt e neebesaeesseesaeesneesbeens [eeisesae st se e 0
24. Miscellaneous liabilities:
24.01 ASSEE VAIUALION FESEIVE ........ececeeeeeeececeeeeee ettt e et ae s s s s aeae s s s s ssasseses s sasassesesanssssanassesssssassesssassssnssesssssasanaaeensnssassenanns 120,011,963
24.02 Reinsurance in unauthorized and certified ($ .......ccooeeveeirecinennnns 0 ) COMPANIES ... ee e eneeeae s |ree e 0
24.03 Funds held under reinsurance treaties with unauthorized and certified ($  ............ 2,307,739,343 ) reinsurers ......... |ooceenee. 5,137,935,451 |............ 3,410,883, 182
24.04 Payable to parent, subsidiaries and affiliates ................ccccieieieiiiiicieictiieee ettt ..140,784,912 |.. ..218,747,563
24,05 DIafts OUISTANAING ......c.cueuieieieieeeeeececeeeie ettt ettt et a s s st s et e s e s e s s s st s et et eseaessas s st esesesessssssssasasesesesesessssasssssasans [eeesenensaenseseseeeeeneneaeneaes [0 0
24.06 Liability for amounts held under UnINSUIEd PIANS .........ccuiiiiiiiiiiiie ettt be et et e besnesmeesnnes [eaee s [0 0
24.07 FUNAS Neld UNAEI COIMSUIAMNGE .......c.ceovvivieevetetieieeeeeeeteteteteteaeae s et s s et esesesessss s sseseseses et ssess s ssssesasesesessssssssesasesesesssnsnssssssasas [ereneneasanenenas 52,007,159 |.cooireene 70,168,658
24,08 DEIVALIVES .......vveveeeeeieeeieeeteeeeeeeee ettt et et e e s et e s et e s e s e s s s s s s s et et e s e s e s s s s st s e s et eseseasasas st et et esesesss s s s ses et et eseasasana s sesesens [eeesene et e et et en e eaes 0. 17,280,300
24,09 PAYADIE fOr SECUMLIES ........cuoueuieiieeeseececeecceieee ettt et et ea e s s e s st et e s eseasass st sesesesesessssssssesesesessssssssssssesesesessassnasas [eeeseneneaenseseseseeeneneaeneaes [0 0
24.10 Payable for securities 1eNdINgG ........ccccooereriririeieeecerreeeeeeene 71,423,588 |.. 162,366,253
24.11 Capital notes $ ..cceovvvreeneee and interest thereon $ ......ooeveveenvvneceeen 00 i e [0 0
25. Aggregate write-ins for liabilities ............ccoceeiieinreeeccceeeene 955,233, 186 926,329,273
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 9,981,502,093 8,815,055,511
27.  From Separate ACCOUNES SAEMENT .........c.ccuiuiiieiiiiiietetctieeeee ettt et et s ettt s e e s s s et e sebesesess s es st asesesesesssssssssssesesessssansana oeseseanas 13,714 ,456,855 |.......... 13,876,581,784
28. Total liabilities (Lines 26 and 27) ... 23,695,958,948 22,691,637,295
29, COMMON CAPILAI SLOCK .......cvvivieieieiiiicietetet ettt ettt ettt ettt s et se et st et eses e s s st et esesesesessasesssesesesesesesnssssssesasesesesssnssssasssas|oesesessasinnans 10,000,000 |....cccveev.e 10,000,000
30, Preferred CaAPItAl STOCK .........cceveveieececeeteieeeeeee et teteeeesseeaeteteseesesetetesesesssssesesesesssssaesesesessnsseetesesesnsssetesesessssnaesesesesnsssnsesesennneen 0| .0
31. Aggregate write-ins for other than special SUIPIUS FUNAS .......cc.iiiiiiiiii ettt [ereeeae e [0 0
32, SUIPIUS NOES ..o ..308,119,796 |.. ..308,082,091
33.  Gross paid in and CONHDUIEA SUIPIUS ............c.ceuiuiuieiiiiiieieteteteseee ettt tesess s st eae s s ese s s esssesesesesesesnsss st sesesesessssasesssasasesesa|esesenennnes 1,073,735,859 |................ 948,735,859
34. Aggregate write-ins for SPECial SUMPIUS FUNDS ...........cooiieieieieicececce ettt s st es e as s s s s seseseas [ereneeneneenenas 63,070,972 |....coovnvee. 62,762,661
35, UNASSIGNEA fUNAS (SUIPIUS) .....o.ouvevveicieeceeeiieieteteeeeeae ettt ea s s sttt e s et e s e s sttt es et essasss s s sesesesesessas s s sesesesessssanssasasasans |eeesenenensnnes 702,614,815 |.....cccoco. 623,267,344
36. Less treasury stock, at cost:
36.1 s 0 shares common (value included iNLINe 29 $  ...ooooovvcrvnncininenencd0 ) o oo [0 0
36.2 s 0 shares preferred (value included in Lin@ 30 $  «eovovvvveeeecnnnnncneeeeens 00 ) s oo [0 0
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ ........ccccovverererrernnenne 2,147,541,442 1,942,847,955
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 2,157,541,442 1,952,847,955
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 25,853,500, 390 24,644,485,250
DETAILS OF WRITE-INS
2501, POLICY 10AN TTADT TTTY ottt bbbttt b ettt [eeeeeneaeaeeees 866,023,692 854,387,428
2502. Liability for cash collateral ......cccccooveeeenens ...64,830,000 |. ... 47,360,000
2503. Deferred liability for intercompany reinsurance ................... ... 18,956,939 |.. ... 18,956,939
2598. Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ............cuiueveieuiiiiiiiririeieieieeeee st e 5,422,555 | 5,624,906
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 955,233,186 926,329,273
£ 0 ) RO OO PR RO PPN
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from oVerflow PAge ............couiiiiiiiiiiiii e 0 .. .0
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 0 0
3401. Segregated special surplus for Sunrise Captive Re, LLC. ..o [ereseeseeeeenas 58,825,619 |................. 58,825,619
3402,  AdMitted diSalTOWEd IMR ...ttt a et s s e e e s e s e e e s s e s e s esee e s s e s e s et es et s e snsesesenann [orseeeeannananaen 4,245,353 ... 3,937,042
101 TR TSRO KR O PR O PR TR PR RSSO PR SRR OPPRUPRTRRORIN
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE .........ciiiiiiiiiiieiiee ettt [ [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 63,070,972 62,762,661




STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccceeveveeerc o 400,828,978 |.............. (879,627,342)...c.ce... 86,698,983
2. Considerations for supplementary contracts with life contingencies.............ccooeeieiiiiieiinineeieene e [0 [0 0
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..230,516,213 |.. ..154,719,680 |.. ..376,972,481
4. Amortization of Interest Maintenance RESEIVE (IMR) ..........c.ccoviiieveveeeeeeeeeeeietete e fees e eeeeeeeeeenens 341,473 | 870,280 |.. .. 1,574,241
5. Separate Accounts net gain from operations excluding unrealized gains or losses . R [0 [0 0
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... ISR 279,994,889 |.....ccccene 300,397,536 |............... 402,859, 191
7. Reserve adjustments oN reiNSUranNCe CEABA ...............coovivcveueuiuiieeieeieieieeseeeees e eaesseses s feeeeeenene (1,069,650,038)|.......... 10,797,008,243 |.......... 10,465,444 ,723
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cviviueueueueiieseseeeseiesie et se s ses s st sss s sesens [ereesnscacaeees 87,795,036 |......ccnve.. 89,627,319 |....cococ.... 176,032,342
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiriiieieieieecececec et [ee et eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. . 84,871,189 91,219,179 205,084,679
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 14,697,740 10,554,214,895 11,714,666,640
10.  Death benefits ...
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health contracts ............cccccoveiiiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...................
16.  GrOUD CONVEISIONS ....eeiueiiuiieuieauteauteeuteateesteesaeesseesseeseeeseeaaeeaseeaseeaeeseenseanseenseaneeeneeaseeseeneenneanneenseaneennd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeiiiiiiiiiiiiiiicnenes
18. Payments on supplementary contracts with life contingencies ..............
19. Increase in aggregate reserves for life and accident and health contracts ) 261,843,609
20.  Totals (LINES 1010 19) ..cuiiiuiiiieeiieteee ettt ettt |eae s 411,474,077 | 431,745,853 |............ 1,384,435,610
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt s bbb sns bbbt st eb et s s [ecsceeeennacaas 192,863,097 44,623,128 |................ 146,184,333
22. Commissions and expense allowances on reinsurance assumed . ... 15,238,696 |.. ..184,218,272 |.. . 200,245,228
23. General insurance expenses and fraternal expenses ................. | 68,396,435 |...cocceene 45,606,505
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 6,988,065 |.....cocoeee. 5,660,679
25. Increase in loading on deferred and uncollected PremilumS ............c.ovoveveueuceieeieeeeeieeeeeee e e (6,537)]..
26. Net transfers to or (from) Separate Accounts net of FEINSUFANGCE ...........c.ccccveevievereueeeeeeeeieieieseeeaes [ (1,115,175,506)

27. Aggregate write-ins for deductions .... 355,875,232 11,121,691,989 12,012,229,445

28.  TOtAIS (LINES 20 10 27) ...ttt ettt e s s et s e e e s naen (64,346,441) 10,483,544,543 11,655,921,647
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 79,044,181 | 70,670,352 |......ocenvc.. 58,744,993
30. Dividends to policyholders and refunds to members 2,374,338 2,571,981 4,784,164
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 76,669,843 |...coceene 68,098,371 |....ccucveen. 53,960,829
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 6,354,384 (17,140, 155) (46,017,948)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 70,315,459 | 85,238,526 |................. 99,978,777
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 1,796,166 (excluding taxes of $  .oeoeeveeeenene (2,362,288)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 748,031 (1,021,286) (1,327,978)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 71,063,490 84,217,240 98,650,799
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 1,952,847,955 1,965,922,789 1,965,922,789
37 NEtINCOME (LINE 35) ....eeiieieiiiiieeee ettt ee e s st eeesesenen e eeeseseseaefereeeeneneneeaes 71,063,490 |.cooocecinne 84,217,240 |.cooeeeene 98,650,799
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..8,639,980 .. 41,761,434 |. ..(11,080,821)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........c.cceeeurieieievereeeeeeeeeeieieieseseeans s [0 [0 0
40. Change in net deferred iNCOME TAX .........c.cveveveuiuiiiiieietee ettt n s eeaes 113,584 |.. ..(13,827,877)].. ..(12,649,142)
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(23,312,473)]|.. ....(545,861)/.. ...64,864,295
42. Change in liability for reinsurance in unauthorized and certified companies ............ccceeoerieneenenncens e [0 [0 0
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccoeeeveescfeeiiiiiiiiiiiiiiis [0 [0 0
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN oo
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
L3 R =TT X TSP .
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
52, DiVIAENdS t0 SIOCKNOIAETS ......eviiiieeecietrieieiciceete sttt ees e se e eseeeae s e seesseeaesessensesesesesssansesesees|ossensicieeseseensicsceseenanas (0 TR | I S (196,590,000)
53. Aggregate write-ins for gains and losses in surplus 25,314,296 (41,214,287) (57,037,556)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 204,693,487 185,543,538 (13,074,833)
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,157,541 ,442 2,151,466 ,327 1,952,847,955
DETAILS OF WRITE-INS
08.3071. POLICY ChAIGES .uuiuiieiieiciee ettt s e s e e e e s e e s s e e s eeeses e eseseseees s s ansesesesanfoesenannananenen 96,556,293 |......cc.c...... 102,347,681 |.....c.co.c.. 202,222,122
08.302. Modco MiSCelTanEOUS INCOME ......coivieeieeeeeeeee ettt ettt ee et e e s te e stennseennsaeesseeteeseteenaeoneeeaeeeeananens 49,197,314 | 50,044,772 .o 123,159,098
08.303. FEE INCOME .....eeeieiteeeerieieeectete sttt es ettt s esseee e e seesee e s ee s e e see et e s esee e s e b ebesessens et et esss s nsesesesnses [onsensnnnnnaneen 22,516,122 |.cooeee 23,184,423 | 45,621,075
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAgE ..........cccocvoveveueucveuieiieeeeeee e (83,398,540)|....ccnveee (84,357,697) ... (165,917,616)
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 84,871,189 91,219,179 205,084,679
2701. VA base reinsurance transfer to/from SA Modco .... ..1,060,422,949 |.. ..796,334,106 |.. ..1,715,266, 163
2702. Funds withheld miscellaneous expense ............... 125,430,809 |.. ...95,169,743 |. . 182,146,921
2703. MiSCEITANEOUS EXPENSE ......vveeieieieieieieteeceeeee ettt n e s s s s s e 1,614,091 | 1,402,218 | 9,215,085
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceeeeveveievevevevceeeeeeeeeee e (831,592,617)|.......... 10,228,785,922 |......... 10, 105,601,276
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 355,875,232 11,121,691,989 12,012,229,445
5301. Deferred COINSUrANCE JAIN ...c.c.oiiiiieeeeeecececce ettt n e 52,930,000 | 0 e 0
5302. Benefit plan adjustment ..ot 140,133 [ 233,685 | 732,912
5303. Deferred coinsurance gain ..(27,755,837)]|.. ..(41,447.972)|.. ..(57,770,468)
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 25,314,296 (41,214,287) (57,037,556)




STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR 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 ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 1,823,234,000 |............... 168,012,604 |............ 1,056,675,133
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e 174,530,168 |................ 165,589,473 |................ 382,422,976
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 62,406,874 233,688,635 296,771,929
4. TOtal (LINES 110 B) ..ottt 2,060,171,051 557,290,712 1,735,870,038
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 1,450,152,582 |............ 1,283,000,364 |............ 2,431,665,788
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ............c.c.. oeeeeenne (1,171,279,884)|.............. (885,097,538)|.......... (1,864,597,058)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............ccccoveveveveveccceeeceienens [oeeeeeeeneens 291,615,779 |.covorenenne 286,510,290 |........c....... 510,617,314
8. Dividends paid t0 POICYNOIAETS .............cviveveuieieieieeicee ettt et st esesnan s [eseseneeenenees 28,743,259 |.....coene. 26,612,107 |.coooeeeenne 58,726,358
9. Federal and foreign income taxes paid (recovered) netof $ .....................c...... 0 taxon capital
GAINS (IOSSES) ...ttt b bbb (52,634,906) (38,507,735) (45,095,379)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 546,596,830 672,517,488 1,091,317,023
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 1,513,574 ,221 (115,226,776) 644,553,015
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt ..5783,218,653 |. 227,927,209
12.2 Stocks .............. ...98,500,000 |....cvveerriiennens 266,300 |..
12.3 Mortgage loans ... ...51,446,507 |.. 55,006,678 |..
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U 0
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiirieireie ettt seenns [eosesinesesneneees 2,115,105 | 608,665
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceiies oo, (O T [0 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 30,883,267 28,845,715 39,687,841
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvovevevevevceieieeeeeiee et [oeveveseennas 756,163,532 |..coovvenve 312,654,567 |................ 689,077,780
13. Cost of investments acquired (long-term only):
131 BONGS .ottt |oerinnines 2,088,002,647 |............... 252,109,036 |.......cecnee. 607,467,108
1312 STOCKS ..ottt [res et 1,174,800 |....oovrvenene 3,684,600 |................ 125,050,578
13.3 MOMGAGE [OBNS ......ueeirieirieeiiieireie ettt ettt ssiens[oeeesinensneans 156,690,831 |....ccovveevnee. 117,105,000 |............... 186,025,000
13,4 REAI ESEALE ...ttt e 1,330,581 | (U R 1,841,239
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 49,970,842 |......cooeenee. 12,163,431 | 57,076,252
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 90,096,750 36,883,825 60,483,126
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 2,387,266 ,451 421,945,892 1,037,943,303
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 12,101,911 7,787,062 25,056,722
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (1,643,204 ,830) (117,078,387) (373,922 ,245)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T (V1 (2,000,000)
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............c.cceueuiieiieieeeieeeeceeeeeee e |eeseeeeeneens 125,000,000 |............... 125,000,000 |.............. 125,000,000
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveveececers |oevvereeenns (21,764,407 |....cooveeeeene 64,898,008 |............... 182,097,291
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U 0 foeerienns 84,782,650
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (68,080,104) (154,349,426) (41,637,463)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 35,155,489 35,548,667 178,677,178
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.cccevee. (94,475,119 ... (196,756,496)|.........c....... 449,307,948
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovvieeeeeeie ettt ettt s s s st sesesessnananans |oeseseseenenens 735,777,707 |..oveeenen 286,469,759 |......ccevn 286,469,759
19.2 End of period (Line 18 plus Line 19.1) 641,302,587 89,713,263 735,777,707
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Extraordinary dividend declared and unpaid from Sunrise Captive Re, LLC ...ococooiviviieiceccis oo 140,000,000
20.0002. Change in securities lending collateral ... [ 90,942,665
20.0003. Deferred gain on reinsurance agreements, net of tax ...59,230,000 |..
20.0004. Settlement of reinsurance payable .......ccoovvvviccnnes ...49,197,314 |.. . ...123,159,
20.0005. Transfer of bonds for payment of dividends to parent ... o 0 Jeeeeeeeeeeeeeeieeeeeen 0 e 92,839,148
20.0006. Transfer of subsidiary ownership for payment of dividends to parent .......ccoovooiiiiiiis fooeiieeee 0 Jeeeeeeeeeeeeeeieeeeeen 0 e 18,968,202
20.0007. Initial reinsurance premiums Payable ..o [t 0. .(260,635,602)
20.0008. Funds held under reinsurance agreement, net ............... ..(16,859,342)................. 13,008,831 |........cc.o.... 6,618,828
20.0009. Amortization of deferred gain on reinsurance agreements ...(27,755,837)|... ...(57,770,468)




STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

INAIVIAUAT TIFE .t b bbb bbb bbbt ns

GIOUD [I .ttt ettt e e b e e b e e sb e e st e e aaeeseeeseeeaeeseenseenseenseenbeenseeneennaenen

INAIVIAUAT @NNUILIES ...t

GIOUP @NNUITIES ...ivviivieiiieitieite ettt ettt s ettt e be e seesaeesbeesbeesbeebeenbeensesnsesssesseesbeesseenseensennsenned]

ACCIAENE & NEAITN ...t

FraterNal ...ttt

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended

To Date To Date December 31
............... 290,825,600 |................343,031,139 |................576,912,473
................................. 0 [ 0 o0
............ 1,694,919,403 |................. 37,500,268 |................765,863,268
................. 21,086,839 |................. 17,605,533 |................ 36,629,228
................... 3,965,172 |....ccevevne 4,387,602 |................... 8,603,264
................................. 0 [ 0 o0
................................. 0 [ 0 o0
............ 2,010,797,014 |............... 402,524,542 |........... 1,388,008,233
................ 206,842,335 |............... 158,792,813 |...............327,665,427

2,217,639,349 561,317,355 1,715,673,660




STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

The financial statements of AuguStar Life Insurance Company ("ALIC" or "the Company") are presented on the basis of accounting practices prescribed or permitted
by the Ohio Insurance Department.

The Ohio Insurance Department recognizes only statutory accounting practices prescribed or permitted by the State of Ohio for determining and reporting the financial
condition and results of operations of an insurance company, for determining its solvency under the Ohio Insurance Law. 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 Ohio.

Sunrise Captive Re, LLC ("SUNR"), a wholly owned subsidiary of ALIC, is an Ohio domiciled special purpose financial captive insurance company started operations
during the first quarter of 2019. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the Ohio Insurance Department ("ODI"), Sunrise has applied a
prescribed practice that increased the subsidiary's valuation by $18,866,941 and $256,611,189 for June 30, 2024 and December 31 2023, respectively.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed by the State of Ohio are shown below:

F/S F/S
SSAP # Page Line # 6/30/2024 12/31/2023

NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 71.063.490 $ 98.650.799
(2) State Prescribed Practices that are an increase/

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

from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 71,063,490 $ 98,650,799
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 2,157,541,442 $ 1,952,847,955
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:

Subsidiary Valuation - Sunrise Re Captive, LLC 97 2 8 $ 18.866.941 $ 256.611.189
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 2,138,674,501 $ 1,696,236,766

Accounting Policy

Life premiums are recognized as income over the premium-paying period of the related policies. Annuity considerations are recognized as revenue when received.
Health premiums are earned ratably over the terms of the related insurance and reinsurance contracts or policies. Expenses incurred in connection with acquiring new
insurance business, including acquisition cost such as sales commissions, are charged to operations as incurred.

The amount of dividends to be paid to participating policyholders is determined annually by the Company’s Board of Directors. The aggregate amount of participating
policyholders’ dividends is related to actual interest, mortality, morbidity, and expense experience for the year and judgment as to the appropriate level of statutory
surplus to be retained by the Company.

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds not backed by other loans are stated at amortized cost using the modified scientific method.

(6) Basis for Loan-Backed Securities and Adjustment Methodology
Loan-backed securities are stated at amortized cost. The retrospective adjustment methodology is used for asset-backed, CMO, and Mortgage-backed
securities.

Going Concern
After evaluating the entity’s ability to continue as a going concern, management was not aware of any conditions or events which raised substantial doubts concerning
the entity’s ability to continue as a going concern as of the date of the filing of this statement.

NOTE 2 Accounting Changes and Corrections of Errors - NONE

NOTE 3 Business Combinations and Goodwill - No significant changes

NOTE 4 Discontinued Operations - No significant changes

NOTE 5 Investments

D.

Loan-Backed Securities

(1) Description of Sources Used to Determine Prepayment Assumptions
Prepayment assumptions for mortgage-backed/loan-backed and structured securities were obtained from broker dealer survey values or internal estimates.

(2) Securities with Recognized Other-Than-Temporary Impairment - NONE

(3) Recognized OTTI Securities - NONE

(4) All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a
realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related
impairment remains):

a) The aggregate amount of unrealized losses:

1. Less than 12 Months $ 2,820,133

2. 12 Months or Longer $ 51,013,908
b) The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 215,149,137

2. 12 Months or Longer $ 596,757,902



STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

R.

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

Cash flow modeling was performed on all of these securities using current and expected market based assumptions which showed that the investor will
receive cash flow the percent of value of which is equal to the adjusted statement value. Therefore, any impairment is considered not other-than-temporary.

Dollar Repurchase Agreements and/or Securities Lending Transactions
(3) Collateral Received

b. The fair value of that collateral and of the portion of that collateral that it has sold or

repledged $ 71,424,447

Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE
Repurchase Agreements Transactions Accounted for as a Sale - NONE

Reverse Repurchase Agreements Transactions Accounted for as a Sale - NONE

Working Capital Finance Investments - NONE

Offsetting and Netting of Assets and Liabilities - NONE

Reporting Entity’s Share of Cash Pool by Asset Type - Not applicable

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies - No significant changes

NOTE 7 Investment Income - No significant changes

NOTE 8 Derivative Instruments

A.

B.

Derivatives under SSAP No. 86—Derivatives
(8) Total Premium Costs for Contracts - NONE

Derivatives under SSAP No. 108—Derivative Hedging Variable Annuity Guarantees

(2) Recognition of gains/losses and deferred assets and liabilities
a. Scheduled Amortization - NONE

b. Total Deferred Balance - NONE

c. Reconciliation of Amortization - NONE

NOTE 9 Income Taxes - No significant changes

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

A

Nature of the Relationship Involved

Effective January 1, 2024, the Company amended its existing reinsurance agreement with Sycamore Re. Ltd. ("SYRE"), an affiliated special purpose financial captive
life insurance company, to reinsure, on a coinsurance funds withheld basis, additional Fixed Indexed Annuity (FIA) policies, including those with and without a premium
bonus rider or Guaranteed Lifetime Withdrawal Benefits (GLWB) not previously reinsured by SYRE. The Ohio Department of Insurance and SYRE's regulator, the
Cayman Islands Monetary Authority, approved this transaction. The initial impact of this transaction was a deferred gain of $52,930,000, net of tax.

Transactions

Refer to Note 10A.

As part of the agreement with Constellation Insurance, Inc ("CII"), on each of the first four anniversaries after the closing, Cll will pay or cause to be paid an infusion of
capital to ALIC. As of March 31, 2024, the Company received a capital contribution of $125,000,000 from ClI in satisfaction of the second installment.

During the first quarter of 2024, AuguStar Lending, LLC ("ALL") returned contributed capital of $38,500,000 to its parent Ohio National Foreign Holdings ("ONFH"),
who then returned the contributed capital to the Company.

During the second quarter of 2024, an extraordinary dividend was declared from SUNR for $140,000,000 to be paid to the Company in August of 2024. As of June 30,
2024, $104,247,647 and $35,752,353 represents a return of capital and dividend, respectively.

71



STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Amounts Due From or To Related Parties

Constellation Investments, Inc. ("CINV"), formerly Ohio National Investments, Inc., a related party, has agreed to provide the Company certain investment
management services and other services effective April 1, 2024. At June 30, 2024, the Company reported $5,470,796 as amounts due to CINV.

Material Management or Service and Cost-Sharing Arrangements
Refer to Note 10D.

The Company is a party to an agreement with Constellation Insurance Holdings, Inc. ("CIHI") and most of its direct and indirect subsidiaries whereby ALIC shall
maintain a cash pooling agreement. It is ALIC's duty to maintain sufficient funds to meet the reasonable needs of each party on demand. ALIC must account for the
balances of each party daily. Such funds are deemed to be held in escrow by ALIC for the other parties (e.g. AuguStar Life Assurance Corporation). Settlement is
made daily for each party's needs from or to the concentration account. It is ALIC's duty to invest excess funds in an interest bearing account and/or short-term, highly
liquid investments. ALIC will credit interest monthly at the average interest earned for positive cash balances during the period or charge interest on any negative
balances. The parties agree to indemnify one another for any losses of any nature relating to a party's breach of its duties under the terms of the agreement. At June
30, 2024, ALIC held the following balances for the participating entities in Page 3 Line 24.04 payable to parent, subsidiaries and affiliates in the general account as of
the quarterly statement:

June 30, 2024

Augustar Life Assurance Corporation $ 41,659,818
Constellation Insurance, Inc. 12,063,454
Sycamore Re, Ltd (35,555,204)
Constellation Investments, Inc. 14,623,443
Montgomery Re, Inc. (1,968,704)
Constellation Insurance Holdings, Inc. 238,881
Kenwood Re, Inc. (11,577,627)
Sunrise Captive Re, LLC 99,301,075
OnTech, LLC 8,497,836
Financial Way Reality, Inc 223,838
ON Foreign Holdings, LLC (2,474,978)
Camargo Re Captive, Inc. 5,858,922
Global Holdings, SMLLC 86
Total $ 130,890,840

NOTE 11 Debt

B.

FHLB (Federal Home Loan Bank) Agreements
(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, and by purchasing FHLB stock, the Company
can enter into deposit contracts. The Company had outstanding deposit contracts of $750,000,000 as of June 30, 2024 and December 31, 2023. The table
below indicates the amount of FHLB of Cincinnati stock purchased, collateral pledged, and additional funding capacity available related to the agreement with
FHLB of Cincinnati.

(2) FHLB Capital Stock
a. Aggregate Totals

1 2 3
General Separate
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 19,715,588 $ 19,715,588 $ -
(c) Activity Stock $ 33,500,000 $ 33,500,000 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 53,215,588 $ 53,215,588 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 750,000,262 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 19,040,724 $ 19,040,724 $ -
(c) Activity Stock $ 33,000,000 $ 33,000,000 $ -
(d) Excess Stock $ 76 $ 76 $ -
(e) Aggregate Total (a+b+c+d) $ 52,040,800 $ 52,040,800 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 750,001,697 XXX XXX
11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
6 Months to
Current Year Total Not Eligible for Less Than 6 Less Than 1to Less Than 3
(2+3+4+5+6) Redemption Months 1 Year Years 3 to 5 Years
Membership Stock
1. Class A $ - $ - $ - $ - $ - $ -
2.Class B $ 19,715,588 $ 19,715,588 $ - $ - $ - $ -

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

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) $1,016,554,127 $1,100,606,181 $ 750,000,000
2. Current Year General Account Total Collateral Pledged $1,016,554,127 $1,100,606,181 $ 750,000,000
3. Current Year Separate Accounts Total Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged $ 993,686,480 $ 1,051,757,905 $ 750,000,000
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) $1,016,554,127 $1,100,606,181 $ 750,000,000
2. Current Year General Account Maximum Collateral Pledged $1,016,554,127 $1,100,606,181 $ 750,000,000
3. Current Year Separate Accounts Maximum Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged $ 995353508  $1061614718  $ 750,000,000
(4) Borrowing from FHLB
a. Amount as of Reporting Date
1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Accounts Established
1. Current Year
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements $ 750,000,000 $ 750,000,000 $ - $ 750,000,000
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ 750,000,000 $ 750,000,000 $ - $ 750,000,000
2. Prior Year end
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements $ 750,000,000 $ 750,000,000 $ - $ 750,000,000
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ 750,000,000 $ 750,000,000 $ - $ 750,000,000
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Separate
Total 2+3 Account Accounts
1. Debt $ - $ - $ -
2. Funding Agreements $ 750,000,000 $ 750,000,000 $ -
3. Other $ - $ - $ -
4. Aggregate Total (1+2+3) $ 750,000,000 $ 750,000,000 $ -

11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)a1(d) (Columns 1, 2 and 3 respectively)

c. FHLB - Prepayment Obligations

Does the company have
prepayment obligations under

the following arrangements

(YES/NO)?
1. Debt No
2. Funding Agreements No
3. Other No
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NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A.  Defined Benefit Plan

Pension Postretirement Special or Contractual Benefits
Benefits Benefits Per SSAP No. 11
6/30/2024 12/31/2023 6/30/2024 12/31/2023 6/30/2024 12/31/2023
(4) Components of net periodic benefit cost
a. Service cost $ - $ - $ 10,305 $ 19,000 $ - $ -
b. Interest cost $ 1,112,331 $ 2,382,000 $ 140,172 $ 320,000 $ - $ -
c. Expected return on plan assets $ (2,024,096) $ (3,816,0000 $ - $ - $ - $ -
d. Transition asset or obligation $ - $ - $ - $ - $ - $ -
e. Gains and losses $ 89,811 $ 195,000 $ 143,874 $ (378,000) $ - $ -
f. Prior service cost or credit $ - $ - $ - $ - $ - $ -
g. Gain or loss recognized due to a
settlement or curtailment $ - $ 868,000 $ - $ - $ - $ -
h. Total net periodic benefit cost $ (821,954) $ (371,000) $ 294,351 $ (39,000) $ - $ -

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

NOTE 14 Liabilities, Contingencies and Assessments
A.  Contingent Commitments

(2) Detail of other contingent commitments
The Company has unfunded commitments of mortgage loans in the amount of $15,000,000. The Company is an investor in limited partnerships and a limited
liabilty corporations. The Company has unfunded commitments in the amount of $1,133,207,476.

NOTE 15 Leases - No significant changes

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

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. (2) Servicing Assets and Servicing Liabilities - NONE
(4) Securitizations, Asset-Based Financing Arrangments and Similiar Transfers Accounted for as Sales - NONE
C. Wash Sales - NONE
NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans - No significant changes
NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators - NONE

NOTE 20 Fair Value Measurements

A.
(1) Fair Value Measurements at Reporting Date
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Cash & Cash equivalents $ 375,473,383 | $ - 13 - 13 265,829,205 | $ 641,302,588
Securities lending collateral $ - 13 71,424,447 | $ - 13 - 13 71,424,447
Preferred stock $ - 19 6,607,530 | $ - 19 - 19 6,607,530
Bonds Industrial and Misc $ - 19 623,463 | $ - 19 - 19 623,463
Common Stock Industrial and Misc $ - 19 53,251,917 | $ 334,444 | $ - 19 53,586,361
Equity put options $ - 19 19,333,175 | $ - 19 -1 19,333,175
Equity call Options $ - 19 105,848,477 | $ - 19 - 13 105,848,477
Swaps $ - 13 1,559,577 | $ - 13 - 13 1,559,577
Futures contracts $ 1,767,838 | $ - 19 - 19 - 19 1,767,838
Other invested assets $ - 19 - 19 143,669,008 | $ - 19 143,669,008
Separate account assets $ 13,714,456,855 | $ - 19 - 19 - |$  13,714,456,855
Total assets at fair value/NAV $  14,091,698,076 | $ 258,648,586 | $ 144,003452 | $ 265,829,205 | $  14,760,179,319
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value $ - 13 - 13 - 13 - 13 -
Total liabilities at fair value $ -1 - 13 - 13 - 13 -
(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
Total gains and | Total gains and
Ending Balance as| Transfers Transfers (losses) (losses) Ending Balance
of Prior Quarter into out of included in included in for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End
a. Assets
Common Stock
Industrial and Misc | § 334,444 | $ -8 -8 -8 -8 -l -8 -8 -|s 334,444
Other Invested
Assets $ 99.782.557 | $ -19 -19 - 1% 4099448 | $39.460.764 | $ - 1% 32624019 - 1% 143.669.009
Total Assets $ 100.117.002 | $ - 19 - 19 - 1% 4099448 | $39.460.764 | $ - 1% 32624019 - 1% 144.003.453
Total gains and | Total gains and
Ending Balance as| Transfers Transfers (losses) (losses) Ending Balance
of Prior Quarter into out of included in included in for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End
b. Liabilities $ - 13 - 13 - 13 -13 -1 -1 -193 -193 -193 -
Total Liabilities $ - 13 -13 -13 -13 - 138 -193 -193 -193 - 13 -
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(3) Policies when Transfers Between Levels are Recognized
Transfers between level 2 and 3 are recognized at the beginning of the period.

4

=

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

Included in various investment related line items in the statutory financial statements are certain financial instruments carried at fair value. Other financial
instruments are periodically measured at fair value, such as when impaired, or for certain bonds and preferred stock when carried at the lower of cost or
market.

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 uses various methods including market, income and cost approaches. The
market approach utilizes prices and other relevant information generated by market transactions involving identical or comparable assets and liabilities. The
income approach 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 available in circumstances.

The Company is required to categorize its assets and liabilities that are carried at estimated fair value on the statutory statements of admitted assets,
liabilities, and capital and surplus into a three level hierarchy based on the priority of the inputs to the valuation technique in accordance with SSAP No.
100R, Fair Value Measurements. The fair value hierarchy gives the highest priority to quoted prices in active markets for identical assets or liabilities (Level 1)
and the lowest priority to unobservable inputs (Level 3). If the inputs used to measure estimated fair value fall within different levels of the hierarchy, the
category level is based on the lowest priority level input that is significant to the fair value measurement. The levels of the fair value hierarchy are as follows:

- Level 1 — Fair value is based on unadjusted quoted prices for identical assets and liabilities in an active market at the measurement date. The types of
assets and liabilities utilizing Level 1 valuations generally include cash and short-term investments, separate account assets and exchange traded
derivatives.

- Level 2 — Fair value is based on significant inputs, other than quoted prices included in Level 1 that are observable in active markets or that are derived
principally from or corroborated by observable market data through correlation or other means for identical or similar assets and liabilities. The types of
assets and liabilities utilizing Level 2 valuations generally include U.S. government agency securities, municipal bonds, foreign government debt, certain
corporate debt, asset-backed, mortgage-backed, unaffiliated surplus notes, and private placement securities, derivatives, common stocks, securities lending
reinvested collateral and cash equivalent securities.

- Level 3 — Fair value is based on unobservable inputs for the asset or liability for which there is little or no market activity at the measurement date.
Unobservable inputs used in the valuation reflect management’s best estimate about the assumptions market participants would use to price the asset or
liability. The types of assets and liabilities utilizing Level 3 valuations generally include certain corporate debt, asset-backed or mortgage-backed securities,
common stocks, other invested assets and derivative securities.

(5) Fair Value Disclosures

=

See schedule of Fair Value Measurements for derivative assets and liabilities on a gross basis.

B.  Fair Value Reporting under SSAP No. 100R and Other Accounting Pronouncements
Derivatives - The Company enters into long term investments comprised of currency futures, equity index put options, equity index call options and interest rate
swaptions to economically hedge liabilities embedded in certain variable annuity and fixed indexed annuity products. The currency futures are exchange traded
derivatives and the fair value is based on an active market quotation. The Company has classified the fair values of the exchange traded derivatives as Level 1. The
equity index put options, equity index call options, and interest rate swaptions are valued using pricing models with inputs that are observable in the market or can be
derived principally from or corroborated by observable market data. These derivative assets are classified as Level 2 assets.

C. Fair Value Level

Aggregate Net Asset Value Not Practicable
Type of Financial Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 6697711453 | $ 7.587,015954 |$ 1309215762 | $ 4,785:895667 | $ 602,600,024 | $ - 193 -
Cash & cash equivalents $ 641,302,585 | $ 641,302,585 | $ 375473383 | $ - 13 - 13 265,829,202 | $ -
Common stock non-affilate $ 53,586,361 | $ 53,586,361 | $ - 13 53,2561917 | $ 334,444 | $ - 198 -
Preferred stock $ 15,781,730 | $ 16,607,530 | $ - 13 6,607,530 | $ 9,174,200 | $ - 13 -
Mortgage Loan $ 1211608631 |$ 1301864877 |$ - 13 - 1% 1211608631 |$ - 198 -
Securities lending collateral $ 71424447 1 $ 71,423588 | $ - 18 41,424.447 | $ - 18 - 198 -
Other Invested Assets - Surplus
Notes $ 79,956,006 | $ 107,883,193 | $ - 13 79,956,006 | $ - 13 - 18 -
Other Invested Assets - Limited
partnerships $ 143,669,008 | $ 143,669,008 | $ - 13 - 13 143,669,008 | $ - 198 -
Derivatives- equity put options__ | $ 19,333,175 | $ 19,333,175 | $ - 198 19,333,175 | $ - 198 - 198 -
Derivatives- call options $ 105848477 |$ 105848477 | $ - 1% 105848477 | $ - 18 - 18 -
Derivatives- swaps $ 1,559,576 | $ 1,559,576 | $ - 13 1,559,576 | $ - 13 - 19 -
Derivatives- futures contracts $ 1,767,838 | $ 1,767,838 | $ 1,767,838 | $ - 13 - 198 - 18 -
Separate account assets $ 13,714,456,855 | $ 13,714,456,855 | $ 13,714,456,855 | $ - 19 - 19 - 19 -
Separate account liabilities $(13.714,456.855) | $(13,714,456,855) | $(13,714,456,855) | $ - 13 - 13 - 18 -

D. Not Practicable to Estimate Fair Value - NONE

E.  NAV Practical Expedient Investments - NONE

NOTE 21 Other Items - No significant changes
NOTE 22 Events Subsequent - NONE

NOTE 23 Reinsurance - No significant changes
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NOTE 24

Retrospectively Rated Contracts & Contracts Subject to Redetermination

E. Risk Sharing Provisions of the Affordable Care Act - NONE

NOTE 25

Change in Incurred Losses and Loss Adjustment Expenses

A.  Change in Incurred Losses and Loss Adjustment Expenses
Reserves and Loss Adjustment Expenses as of December 31, 2023 were $7,990,604. As of June 30, 2024, $680,013 has been paid for incurred claims and claim
adjustment expenses attributable to insured events of prior years. Reserves and Loss Adjustment Expenses remaining for prior years are now $7,610,636. The
decrease is generally the result of the natural progression of a block of disability income claims and the increase or decrease in original estimates as additional
information becomes known regarding individual claims.

B. Information about Significant Changes in Methodologies and Assumptions - NONE

NOTE 26

NOTE 27

NOTE 28

NOTE 29

NOTE 30

NOTE 31

NOTE 32

NOTE 33

NOTE 34

NOTE 35

NOTE 36

Intercompany Pooling Arrangements - NONE

Structured Settlements - NONE

Health Care Receivables - NONE

Participating Policies - No significant changes

Premium Deficiency Reserves - NONE

Reserves for Life Contracts and Annuity Contracts - No significant changes

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

Premium & Annuity Considerations Deferred and Uncollected - No significant changes

Separate Accounts - No significant changes

Loss/Claim Adjustment Expenses - No significant changes
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
(3= e I T T 4= o PRSI
If yes, complete Schedule Y, Parts 1 and 1A.

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

If the response to 3.2 is yes, provide a brief description of those changes.
Ohio National Investments, Inc. changed its name to Constellation INVESMENLS, INC. .......oiiiiiiiiiiiii e

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

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

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes[ 1 No[X]

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

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code | State of Domicile

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

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2020

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

12/31/2020

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

05/10/2022

By what department or departments?
The Ohio DepartmMeEnt Of INSUMANCE ........coiuiiiiiiiiiii ettt ettt ettt bttt aeesaeesh e e she e b e e bt ea bt ea et ea et eaeeeReeeEe e 1he e b e e b e e m bt embeemteemeeemeesaeesbeeabeenbeeneens

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? .....

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC

AuguStar Distributors, INC. ...ccccoooviveeeiiieeeeeeecceee e Cincinnati, OH ..o ....NO.....]....NO.....|....NO.....|... YES....

The 0.N. Equity Sales C0. .o Cincinnati, OH ..o ....NO.....|....NO.....[....NO.....]... YES....
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, 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:

Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... B, 65,661
INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeeneee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Ves [ X1 No[ 1

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

LOLHLe e

All Other 32,682,243
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....588,441,470
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........cooieiiiiiiiiiieiieieeeeeeeee e s D oo O S, 0
Has the reporting entity entered into any hedging transactions reported on SChedule DB? ............ccccovuiiiiiinieieieieieeeeeseeeeeee e Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ X] N[ 1 NA[ ]
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. ..... ... 11,424 447

16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ... 71,423,588

16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ s 71,423,588

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................

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

1
Name of Custodian(s)

2
Custodian Address

US Bank NA
Northern Trust Corp
Wells Fargo
Federal Home Loan Bank of Cincinnati

425 Walnut Street, Cincinnati, OH 45202 ...
50 South La Salle St Chicago, IL 60603
550 S Tryon St Charlotte, NC 28202
221 E 4th St #600, Cincinnati, OH 45202 ...

location and a complete explanation:

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

1
Name(s)

2
Location(s)

3
Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee.

If yes, give full information relating thereto:

Yes [

1
Old Custodian

2
New Custodian

3 4
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

THM BEGUS vttt nas
Gary Rodmaker
Jeffrey Weisman
William Hilbert ...
Kevin Buhrlage
Sachin Jain
Jonathan Egol ...
Rajiv Ranjan
Ari Bruger .. 1

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?.............cccooiiiii i

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?...............ccccooiiiiiiiiiiiicie.

Yes [

Yes [

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

table below.

]

Yes [ X ]

]

]

No [ ]

No [ X ]

No [ X ]

No [ X ]

1 2 3 4

Central Registration

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

Registered With

5

Investment
Management
Agreement
(IMA) Filed

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................
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 SECUILIES? ........c.iiiiiiiiie ettt ettt e et et et e e e enean

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? .........uiiiiiiiiiiii ittt bbb bbbttt b bbbt bbb nre b nre e

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiine

8.2

Yes [ X ]

Yes [ X ]

Yes [

Yes [

]

]

No[ ]

No[ ]

No [ X ]

No [ X ]



STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

Amount
1.1 Long-Term Mortgages In Good Standing

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

1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan B 85,411,355

1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 1,216,453,522

1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 1,301,864,877
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAM MOTGAGES ...vvevieieieeeeteeeeceeeeeete ettt et et e s e s s s s s s et et e s e s e s s s st st et e s e s e s s s e s s s st es et e s e ses s s s st esesesesessssasaseseseseseananananaes B 0
1.42 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieietetcteeee ettt ettt e et ettt e bt sese s es et et et et et esese st s es et et e b et essssss et s s e st ebesesesess s ssasasesesesesnnnanas B 0
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B 0
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B 0
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....c.ceverrruereeeeeeeeeeeees e $ 1,301,864,877
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1.61 FAIM MOIGAGES ...vvveeieieieeeeececeeeeee ettt ettt s s e st s s et et e s e ses s s st s s et e s e s e s s se s s s st es et e s eses s sttt e s et eseseas s asaseses et esessansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvieieieiiicietetet ettt ettt et s ettt et et asse s es et et et e b et et e sess s es et e s et et esessas s s s es et ebesesesnssesssesesesesesesnsnanas B 0
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0
2. Operating Percentages:
2.1 AGH IOSS PEICENT ......eeiieietetetceeee ettt ettt sttt et et s et et e s e ae et e s ss et et e s et essss s eseses et et esessas s eeesesese s et esese s et as et ebe s et essas s es et et et et esesess s eses et et e b et esnas SAeAeattet et esesenen ettt et et et enenene 47.600 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 1.900 %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 19.500 %
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea Yes[ ] No[X]

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

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

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

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

Fraternal Benefit Societies Only:

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

5.2 If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b s 2,791,025 |.......... 21,846,586 418,571 |.......... 25,115,422
2. Alaska ... AK b 108,574 082,00 [l 2,128 i O ,
3. Arizona ..... . AZ ..158,515 .49,430,968 |..
4. Arkansas .. .. AR ..169,817 .13,788,292 |..
5. California .. CA 1 304,707 .21,766,657 |..
6. Colorado ...... . CO v b . 6,224,260 |........... 70,691,363 |.....oooveen 90,630 [ 210 |. .77,006,463 |..
7. Connecticut .. . CT 49,133 .21,170,855 |..
8. Delaware. ............. .. DE
9. District of Columbia . .DC | b 218,388 [ 199,748 2,80 [ O
10. Florida .. .. FL , . ,o91, ..
11. Georgia .. GA 558,424 |.........62,311,301 |..
12.  Hawaii .. o HE b . 50,000 ... 8,660,685 . O e 0[. ..8,710,685 |..
13. Idaho .... . ID 183,318 .16,638,310 |..
14. lllinois ... L IL .797,825 .75,257,189 |..
15. Indiana . . IN ..429,651 .64,262,684 |..
16. lowa ..... LA 429,949 .11,213,606 |..
17. Kansas . .. KS .. 12,631 |.. .28,244,579 |..
18, KENLUCKY .. KY | b 1,326,994 | 847,619 |.......... 42,768,816
19, LOUISIANA ..veveieeeeeeieciieie e LA [ b [e.3,949,372 . 230,658 |.......... 36,760,921
20. Maine ....... ... 1,771,856 |. ...1,945,924 |
21.  Maryland . ..27,703,021 |. .. .31,611,162 |..
22, Massachusetts ........ccccovuereeiieiieieeecene MA [ b [ 2,321,272 . 37,342,234 |............... 127,836 |...............239,144 |........ 40,030,486
23, MIChigan ......ccceoeeiiiiieiieee e Ml e b e 10,240,393 .. 137,711,837 | 111,126 |.............840, 366 |........ 148,903,722
24. Minnesota . .. MN ..16,489,389 |. .19,326,985 |..
25.  Mississippi .. MS ... 8,207,107 |. .. ...9,913,874 |..
26, MiSSOUM ...ovvevereeeenieieneeieesieesieeseeeseeeneeeenes MO e Lo |, 3,603,688 |..........72,268,604 |................ 30,471 |................ 36,533 [.......... 75,939,296
27. MONtANA ...ceoveneeeeeeieeeieeeieeseeesieeseeeseneeee. MT e Lo oiien....395,648 |..........5,973,379 [ 8,419 [t 0 e 6,377,446
28. Nebraska .. .12,945,130 |..
29. Nevada........ . , . . .14,061,890 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH | b . 1,380,925 | 1, 847 877 [ 9,286 | 0 e 13,238,088
31, NEW JErSEY ..ccoevieiiiiiieieeiee e N oo b foee6,719,301 . 33,825, 154 312,142 |.......... 40,925,738
32.  New Mexico . NM 0. .. 3,423,722 |..
33. New York ..... ...9,088, . 0 ...9,670,096 |..
34. North Carolina .. ..50 550,780 |. ...401,153 |.. .55,218,628 |..
35.  North Dakota , . ...649,281 |. ... 34,002 |.. .. 1,137,787 |..
36.  OhiO ... . 14 333 234 |. ...4,363,291 |........ 170,375,903 |..
37. Oklahoma . 1,458,325 |. ...9,196,645 |..
38. Oregon ......... 1,104,497 |. .18,705,143 |..
39. Pennsylvania ... 9,544,525 |. . .43,206,29 |..
40. Rhode IS1and .........cccceevreereeneeneneinniennnees RE e L foee 717,428 [ 798,852 [ 18,738 [ 0. ...1,535,013 |..
41.  South Carolina . .59,378,228 |..
42.  South Dakota .........cccceeeevceerniecncieeniieennieees. SD e b ol 347,320 [ 439,123 | 1,272 |l 10,478 [ ..
43. Tennessee ... .39,966, 877 ..
44, Texas ....... ....... 125,073,648 |..
45, Utah .ooocieiieeiieniecceeeeeneseesieeneeene. UT e b e 2,402,326 |.......... 94,402,767 |.......c.ce. .. 10,987 | 0l......96,816,080 |..
46. Vermont 0 .. 2,256,562 |..
47, VIrginia .oeoeeeeeeeeeeeeeeeeeeseeseeseesesseeneenees. VA e b 03,892,190 ... 36,173,308 ... 66,957 | 885,825 |.......... 40,018,275
48.  Washington ........ccceceeeeeeereeereeneeeseeeieeeeee. WA e L [, 2,054,898 |.......... 21,416,919 |................ 44,695 |............... 134,868 |.......... 23,651,380
49. West Virginia , . .. 1,327,037 |..
50. Wisconsin .... ..37,230,991 |. .. .42,924,690 |..
51, WYOMING ..eoeieeieeieeieeieeeeseeneeseeneeeneeee. WY L Lo f.299,609 ... 3,443,386 |..oooeeeeenn 8,391 | O [ 3,751,386
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens . OT
59.  Subtotal ......cccoiiiiiiiiii
90. Reporting entity contributions for employee benefits
PIANS. ... XXX i o [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annuIties.............ccceeereeveeeeeneenes forreees XXt oo 28,077,030 [.ecvveeeieeiiieene [0 (1 [V A 28,077,030 [.ecvveeeiieiiieene 0
92. Dividends or refunds applied to shorten endowment|
Or premium paying Period...........eceeeeereeereeereenes foeneees XXoioes oo [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State. |. . ..
95.  Totals (Direct BUSINESS)........cccveerieeneeneeninenieenieenecoennss XXXl .218, 535 783 ..... 1,694,919,404 |. 21,086,840 |..... 1,938,510,332 ..
96.  Plus Reinsurance ASSUMEd............ccoeveeeeneannenns oo XXX ...56,814,009 |....... (829,702,180 ......ceevereveerene O o 0. (772,888, 171)|..
97  Totals (All Business).... . 275,349,792 |........ 865,217,224 |. .21,086,840 |..... 1,165,622, 161 |..
98. Less Reinsurance Cede 245,653,097 |........ 517,188,925 ,942,054 | 0l 764,784,076
99. Totals (All Business) less Reinsurance Ceded 29,696,695 348,028,299 2,026,251 21,086,840 400,838,085 206,842,335
DETAILS OF WRITE-INS
58001. Other alien . 0 ..6,498 |.. 0 ..113,478 |.. .39
58002. .....ccoceeennne
58003. ..o e XXX e e
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvveeirieeirieienieenisieesieesieeseeeseoeneees XX oo (U SN [V R [V [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 106,980 0 6,498 0 113,478 39
9401. Dividends accums used to purchase paid-up
AddiTioNS .oveviveiieieeereeeeeeseeeee [ XX o 7,324,083 | [0 [V [ A 7,324,083 | 0
9402. Dividend accum appld as prem in states that do
not allow dividend deduction .......cooveeevovencioroess XXX o 980,302 [ [ R 152,211 | [V O 1,132,513 [ 0
9403. Dividends accums used to shorten endow or prem
PAY et seeesee e esne e foreenns XX ereiin oo 4,782 |ooieiiiiiens [0 [V [V 4,782 |ooieiiiiieen 0
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeirieririeierieienesienesieesieeneeese e XX oo (U SN [V R [V [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 8,309, 167 0 152,211 0 8,461,378 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocveerinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer.................oceveeerieerieeiens ereene 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiiceeeeeeceee e sne aenines 0 5. N-None of the above - Not allowed to write business in the state............. ... 6
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

11




STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

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

cl

Trustees Trustees
Philippe Charette Greg Nielsen
Martin Longchamps Salman Hasnain

OTPP Voting
Trust [Cntario)

COPQ Voting
Trust (Ontario)

49.5% NDVS I:l]\Sc\
49,4% DVS (2) 29.9.%DVS (2) . lean Turmel

1% NDWVS (1) & 11004883

Anurag 1% DVS (2) /” ] / ————
Chandra® "“ﬁ-—-—-_._._._‘_‘_‘_‘___‘_‘_ Constellation
Insurance GP LLC 9.6% DVS (2)
MDE]
O

20% DVS {2)
20% DVS (2)

& GP
¢ 1005
Q
Q2
é\\?\ /
& ~ ONLH Holdings
S Constellation GP LLC [DE)
o0
'?'G.‘;b Insurance LP \
REED (1) NDVS are Class A Common Units or Class A Common Stock that
GP

carry all voting rights except the right to vote for the election and
removal of directors and ordinary economic rights.

{(2) DVS are Class B Common Units or Class B Common Stock that
carry the right to vote for the election and removal of directors but
no other voting rights and no economic rights (other than a
liguidation preference to receive the nominal subscription price

LF

OMNLH Holdings

o8) paid for such securities on a dissolution).
(3) OTPP Voting Trust is party to shareholders agreements with
100% MDVS & 110045883 Canada Inc. ("Mominee Holder™) pursuant to which
60% DVS Mominee Holder agrees to vote and transfer 1) its DVS of
Constellation GP LLC as (and only as) directed by OTPP Voting
LT e Trust (and OTPP Voting Trust has a power of attorney to effect the
) fk,:uiljdl:?ng::l;l:il;nal same) and 2) its DVS of Target as (and only as) directed by OTPP
Holdings, Inc. Voting Trust (and OTPP Voting Trust has a power of attorney to
{7/k/a/ Ohio National effect the same).
Mutual Holdings, Inc.)
[OH)

T
See Slide 2
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

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

! — 100% of the non-director voting shares and 60% of the director voting shares of ONHI

Constellation Organizational Chart

are owned by ONLH Holdings LP, a Delaware Limited Partnership

4—7.89% ownad by ON Metherlands Heldings B.v.
4—1 share owned by ON Global Holdings, LLT

* — 20,000 Share owned by ON Foreign Holdings, LLC.
5~ 1 share owned by ON Foreign Holdings, LLC
*Captive Reinsurer title pending regulatory approval
FEIN — Federal Tax identification Mumber

Constallation Insuranece Holdings, Inc..

{Holding Company — OH)
(CIHT}
FEIM: 31-1614085

Formerdy Chio Mational Mutual Holdings. Inc.

( Foreign | L Domemc 5 Tapmer ) Constellation Insurance, inc.
[Hodding Company — OH)
(cin
FEIN: 31-16140087
Formerly Othio Mational Financial Senvices, Inc.
I T T I I I I ]
5 star Life Inswrance Company ™
: . AuguStar Distributors, Ine. Augu
Princeton Captve Re. Ine. Sycarnore Re. Lid Broker Dealer — OH) {fnsurer — OH) Financisl Way Realty. inc. CNTech, SMLLC. The O.N. Equity Sales Company Constelaton Investments, Ina.
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR 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) *
Constellation Insurance Holdings, Inc. Caisse de dépdt et placement du Québec (CDPQ)
L0704 [ e [ e 00000 ... | eeeerreeenne |0 i |0 i [ s Voting Trust ..ooeeceveeeiieiiie e LCAN.) e UIP .t | ot Other .. 001000 Loii | et e -.No...... I T
Constel lation Insurance Holdings, Inc Ontario Teachers Pension Plan (OTPP) Voting
L0704 [ e [ e 00000 ... | eveerieeenne |0 i |0 i [ s TRUSE e LCAN.) e UIP .t | ot Other .. 001000 Leii | et -.No...... I T
Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 ... | eeeerreeenne |0 i |0 i [ s 11004883 Canada INC. ..coevevreveerveeeiieenines LCAN.) e UIP .t | ot Other .. 001000 Loii | et e -.No...... 2
Constel lation Insurance Holdings, Inc Caisse de dépdt et placement du Québec Ownership, Board of Directors,
L0704 [ e [ e 00000 ... [84-3510530 .. |0 ..eeeverveene |0 eviiiiiiiie [ e Constellation Insurance GP, LLC ................ LDE] UIP....... (CDPQ) Voting Trust .....coocvveerveeiieenies Management .........cocveeemiueernneennns 289,500 Ll -.No...... .0
Constellation Insurance Holdings, Inc Ontario Teachers Pension Plan (OTPP) Ownership, Board of Directors,
L0704 ] e e 00000 ....|84-3510530 .. [0 ..coovvvreeee |0 weiiiiiiiiiiis | e Constellation Insurance GP, LLC ................ LDE] e UIP....... Voting Trust .ooeeeeeeeeeeeeeeeeeeeeeeeeeeeen Management .........ccccocoiiiiiiinnnnne 129,900 L.l e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors,
L0704 ] e | s 00000 ....[84-3510530 .. [0 .ereereeeeeee |0 e | e Constellation Insurance GP, LLC ................ WDE s UIP....... 11004883 Canada INC. ..eevvvnveeneeieneeeannnes Management .........ccccocoiiiiiiinnnnne 2190800 L] s . NO...... 0.
Constel lation Insurance Holdings, Inc Anurag Chandra (Member of Constellation  |Ownership, Board of Directors,
B 7 R DR 00000 ....[84-3510530 .. [0 .ereereveeeee |0 e | e Constellation Insurance GP, LLC ................ WDE s UIP....... Insurance GP, LLC) wuvvveeveeenieeieeiieeeenns Management .........ccccocoiiiiiiinnnnne JU I 0 . NO...... L0
Constellation Insurance Holdings, Inc
L0704 ] e | s 00000 ....|84-3482603 .. [0 .eeeeueeeeeee |0 e | e Constellation Insurance LP ........eevvvnnnennnne. WDE s UIP....... Constellation Insurance GP, LLC ............. {0141 ... 0.000 .... [Constellation Insurance GP, LLC ........ . NO...... I I
Constel lation Insurance Holdings, Inc Anurag Chandra (Member of Constellation
L0704 o[ e [ e 00000 ....[84-3482603 .. {0 ..cceevvveens |0 woeeiiiiis [ Constellation Insurance LP ............ccceeeees LDE] 0TH....... Insurance LP, LLC) ...ccovvveiiiiiiiiieeiis Other ..o ... 0.000 .... [Constellation Insurance GP, LLC ........ . NO...... L4
Constellation Insurance Holdings, Inc Caisse de dépot et placement du Québec
L0704 ] e | 00000 ... [84-3482603 .. |0 ...ccvvveeee |0 oo | e Constellation Insurance LP ............ccenneneiis DB 0TH....... (COPQ) Voting Trust ..ooeeeviieiiiiiiiiiiiiiinnees Other .o ... 0.000 .... |Constellation Insurance GP, LLC ........ W NO...... U R
Constellation Insurance Holdings, Inc Ontario Teachers Pension Plan (OTPP)
B 7 R DR 00000 ....|84-3482603 .. [0 .eeevueeeeeee |0 e | e Constellation Insurance LP .......oevvvvnnnennnne. WDE s 0TH....... Voting Trust .ooeeeeeeeeeeeeeeeeeeeeeeeeeeeen {0141 ... 0.000 .... [Constellation Insurance GP, LLC ........ . NO...... O
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
L0704 ] e | s 00000 ....|86-3415002 .. [0 wereereeeeeee |0 e | e ONLH Holdings GP, LLC ......eveeemmnnniniiiiiiinnes WDE s UIP....... Constellation Insurance GP, LLC ............. Management .........ccccocoiiiiiiinnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc
L0704 ] e | s 00000 ....|86-3415002 .. [0 wereereeeeeee |0 e | e ONLH Holdings LP .oooeeieiieiiiiies WDE s UIP....... Constellation Insurance LP ..........eeunnee {0141 ... 0.000 .... [Constellation Insurance GP, LLC ........ . NO...... O
Constellation Insurance Holdings, Inc Ounership, Board of Directors,
L0704 ] e | s 00000 ....|86-3415002 .. [0 wereereeeeeee |0 e | e ONLH Holdings LP .oooeeieiieiiiiies WDE s UIP....... Constellation Insurance GP, LLC ............. Management .........ccccocoiiiiiiinnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
L0704 ] e e 00000 ....| 311614095 .. [0 ..eevvvveveee |0 weieiiiiiiiiis | i Constellation Insurance Holdings, Inc. ....... L OH] s UIP....... ONLH Holdings LP ...eeeeeeeeeeeeeeeeeeeeeeeees Management .........ccccccoiiiiiiinnnnne ...60.000 ....[Constellation Insurance GP, LLC ........ . NO...... L0 ...
Constel lation Insurance Holdings, Inc Caisse de dépdt et placement du Québec Ownership, Board of Directors,
L0704 ] e | 00000 ... [31-1614095 .. |0 ..eeevvreeee |0 e | e Constellation Insurance Holdings, Inc. ....... LOH UIP....... (COPQ) Voting Trust ..ooevvvviiiiiiiiiiiiiiiinnees Management .........ccccocoiiiiiiinnnnne ...20.000 ....|Constellation Insurance GP, LLC ........ W NO...... .0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
L0704 ] e | s 00000 ....|31-1614095 .. [0 .eoevreeeeees |0 e | e Constellation Insurance Holdings, Inc. ....... LOHL UIP....... 11004883 Canada INC. ..eevvvnveeneeieneeeannnes Management .........ccccocoiiiiiiinnnnne ...20.000 ....|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
L0704 ] e | s 00000 ....|31-1614097 .. [0 .eoeereeeeees |0 e | e Constellation Insurance, Inc. .....coevvvnnnnnn LOHL UIP....... Constellation Insurance Holdings, Inc. .... |Management ............cccooiiiiiiiiinis ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
B 7 R DR 00000 ....|AA-0056843 .. [0 .eeeereeeeeee |0 i | e Sycamore Re, Lid. ...ooovviiiiiiiiiiiiiiiiiiiiiiiieens LOYMLLL) IA........ Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 100,000 ca. ] e . NO...... L0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
B 7 R DR 00000 ....|46-5464819 .. [0 .ooevreeeeees |0 i | e ON Tech, SMLLC ..vveeeeeeeeeeeeee e WDE s NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 100,000 ca. ] e . NO...... L0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|26-4812790 .. [0 ..eovvvrveeee |0 weiiiiiiiiiii | e Financial Way Realty, Inc. ....cccceviiiiiiinis L OH] s NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 700,000 . f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|46-3873878 .. [0 ...oeeveveeee |0 weriiiiiiiiii | e Ohio National Foreign Holdings, SMLLC ........ DE.....[...... NIA....... AuguStar Life Insurance Company ............. Management .........ccccccoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 [ e [ e 00000 ....[93-3264175 .. |0 ..eevveveeee |0 i [ e AuguStar Lending, LLC .....cevrvvreriirieniieene LDE] NIA....... Ohio National Foreign Holdings, SMLLC ...... Management .........cocveeemiueernneennns 100,000 .. f e -.No...... .0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ... | weeemmmmmmeeeen [0 i |0 i | e ON Overseas Holding B.V. ...ccooeeieiiiiiieieens LN NIA....... Ohio National Foreign Holdings, SMLLC ...... Management .........ccccocoiiiiiiiinnnnne 2100.000 .. f e . NO...... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e 00000 ....] e [0 i [0 i | s ON Netherlands Holdings B.V. ......ccccoeeeennnns PO NIA....... ON Overseas Holding B.V. ....ccccccuvunnnnnne. Management .........ccccooiiiiiiiiinnnnnns 100,000 e f i . NO...... .0 ...
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR 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) *
Constel lation Insurance Holdings, Inc. Ownership, Board of Directors, Constel lation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeeeen [0 i |0 i | e Ohio National Seguros de Vida S.A. ............ LPER....]....... IA........ ON Netherlands Holdings B.V. .................. Management .........ccccocoiiiiiiinnnnne 700,000 . f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 31-1702660 .. [0 .ooovevveeen [0 e | e ON Global Holdings, SMLLC ......cceveuveercvneene LDE] NIA....... ON Nether lands Holdings B.V. .......ccccceeene Management .........cocveeemiueernneennns 100,000 ... f e -.No...... .0
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeeeen [0 i |0 i | e Ohio National Sudamerica S.A. .......cccoeeeeenns JL ISR NIA....... ON Global Holdings, SMLLC .......ccceeeeeeennns Management .........ccccccoiiiiiiinnnnne 700,000 . f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeeeen [0 i |0 s | e Ohio National Seguros de Vida S.A. ............ LOHLL IA........ Ohio National Sudamerica S.A. ................ Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc 0.N. International do Brasil Participagtes Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 ... | eeeerreeenne |0 i |0 i [ s Ltda. oo CBRAL..) s IA........ ON Nether lands Holdings B.V. .......cccceeene Management .........cocveeemiueernneennns 100,000 .. f e -.No...... .0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 67172 ....| 310397080 .. [0 ..oevvvvvvene |0 weiiiiiiiiiii | e AuguStar Life Insurance Company ................ LOHe] s RE........ Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 13575 ... [26-3791519 .. |0 .eeeeeeeiiiin |0 s | e Montgomery Re, INC. ...eeveeeeeeeiiiiiiiiiiiiiiiie VT e IA........ AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 . f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 15363 ... [80-0955278 .. |0 ...eeveveennn |0 e | e Kenwood Re, INC ooveeeeeeeiieiieeeeeeeeeeeeeeeee VT e IA........ AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 15855 ... [47-4249160 .. |0 ..oeevrrennnn |0 e | e Camargo Re Captive, INC. .....eevveeeeeeniiiinnnes LOHe] e IA........ AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 . f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 16481 ....[83-2532656 .. |0 ...eeveveennn |0 e | e Sunrise Captive Re, LLC ....eevveeinniiiiiiiiinenee LOHe] s IA........ AuguStar Life Insurance Company ............. Management ..........cccocoiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 89206 ....|31-0962495 .. [0 ..eovvvrrennn |0 eiiiiiiiiiiiis | e AuguStar Life Assurance Corporation ........... LOHe] e IA........ AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 . f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 85472 ....| 13-2740556 .. [0 ...oovvvveene |0 eeiiiiiiiiiiis | e National Security Life and Annuity Company . |..NY.....]....... IA........ AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e | s 00000 ....|31-1454699 .. [0 .eoevrvveeees |0 i | e AuguStar Distributors, Inc. ....ccooeeeeiiieeinns COHe) e NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 100,000 L. e LWYES. 0.
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|31-0742113 .. 0 .eoevrrvvenee |0 i | e The 0.N. Equity Sales Company ..........ccccce... L OH] s NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 700,000 .. f e LYES..... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|32-0071428 .. [0 ..coovvvveeee |0 woriiiiiiiiii | e Ohio National Insurance Agency, Inc. .......... COHe] e NIA....... The 0.N. Equity Sales Company ................ Management .........ccccccoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|31-0784369 .. [0 ..eoovvrreeee |0 weiiiiiiiiiii | e 0.N. Investment Management Company ............ L OH] s NIA....... The 0.N. Equity Sales Company ................ Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e | s 00000 ....[82-2868171 .. [0 weeeeeeeeeee |0 e | e Princeton Captive Re, Inc. ...ccoeeeeeeeieeeeenns LOHL NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 100,000 L. e . NO...... 0.
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e | s 00000 ....|31-1454693 .. [0 .eoevrveeeees |0 i | e Constellation Investments, Inc. ................ LOHL NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 100,000 L. e LWYES..... 0.
Asterisk Explanation

Voting Trust
..| Nominee Holder ...
.| General Partnership
Limited Partnership ..




STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

€lECtroNICaIlY WIth T NAIC? .........vcvieieieiiee ettt ettt ettt ettt ettt et s s s ese e es s e s e s e b e s e s e s s s et s et et e s et e s ess s et e s et et et esesesn s esss e s et et et esnsn s s asanaee 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? ............cccciciiiiiiiiieececeeeeee ettt ettt s e s s sens 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? ............cccoiiiiiiii e NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

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

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

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

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. NO

YES

AUGUST FILING

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

Explanation:

Bar Code:

H O AR O

6 7 1 7 2 2 0 2 4 4 9 0 0
B AR AR

6 7 1 7 2 2 0 2 4 3 6 5 0
e
XXXV [Document Identifier 445]

6 7 1 7 2 2 0 2 4 4 4 5 0
byt | AN SN QA
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

6 7 1 7 2 2 0 2 4 4 4 7 0 0
stz = MMM
Actuarial Guideline XXXVI [Document Identifier 448]

6 7 1 7 2 2 0 2 4 4 4 8 0
resasssssaiavss gt | NINIW AR
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

6 7 1 7 2 2 0 2 4 4 4 9 0
vttt e et AR AT

6 7 1 7 2 2 0 2 4 7 0 0 0 0
E et B ||
(2nd Quarter Only) [Document Identifier 222]

6 7 1 7 2 2 0 2 4 2 2 2 0 0

0

o
—

0 2
0 2
0 2
0 2
0 2
0 2
0 2
[]

o
T S S —

o
—
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. State taxes recoverable ... 740,686 ... 0 [ 7,740,686 |....cccveveneee 6,679,700
2505. Admitted Disallowed IMR ... .4,526, .4,526, .3,937,012
2506.  Fund revenue receivable ... 605,934 |0 [ 2,605,934 ..o 2,603,987
2507.  NSCC depoSit ....cocoovevceeeieieeccieeceerceceeeeeeeee e evenesensnsnssneesenensJoeveeeinenensnsenen 20,0000 Lo 0 o 000020,000 [ 0
2508. Prepaid expenses ................ ...0
2509. Surplus note issuance costs . ...0
2510. Prepaid overfunded pension ... ... 15,493,991 |... ... 15,493,991 |... .0
2511, Pension fee income recoverable ... | (5,387) e 0 5,387)
2597. Summary of remaining write-ins for Line 25 from overflow page 36,855,715 21,967,897 14,887,818 13,215,312
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504, UNCIAIMEA TUNGAS ...vvivieiiieisietetctet ettt sttt et s bbb st s bbb b e s s et e s et s b et esese e s ssesesesesesennns [oannenennnssasenas 3,249,918 ..o 3,312,136
2505.  Liability for plan DENefils ..ottt ettt n et et ennenen [oee et 2,172,637 |coeieee 2,312,770
2597.  Summary of remaining write-ins for Line 25 from overflow page 5,422,555 5,624,906
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. Reinsurance CeAed Trails ... | 2,608,799 ..o 3,068,629 |.....ccoveeeee. 5,926,018
08.305. Miscellaneous gains/(l0sses) ..................
08.306. M&E Income ceded for SA ModCO FEINSUFANCE ........coc.ooooveeeeeeeeeeeeeeeeeeeeeeee e e 193, ,018, ,569,
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (83,398,540) (84,357,697) (165,917,616)

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.  Health surrender Denefils ......cccooiiiiiiiiiiiiiiccee ettt [t 759,617 | 2,018,539 |...ccovvne 2,494,772
2705, Modco reSErve alIOWANCE ......ocooiiiiieueieiiiiiisieie ettt se e s s enenes [oeeesenenenas (832,352,234)|........... 10,226,767,383 |.......... 10,103, 106,504
2797. Summary of remaining write-ins for Line 27 from overflow page (831,592,617) 10,228,785,922 10, 105,601,276
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECemMDEr 31 OF PIrIOT YEAT ..........cvoveveveveeeeeeeeeeieieteteteeeee et eses st eseaess s sesssesesesnanas [eoeseeenenenenas 23,592,521 | 22,803,386
2. Cost of acquired:
2.1 Actual cost at iMe OF ACQUISITION ...........ccviuiiietetcecececceece ettt ettt st e e s s s st et eseseass s s s st esesessasananns |oeseeseseeeseueseieseeeeeeneeas (O RN 0
2.2 Additional investment made after CQUISITION ................c.cueueuieiieieeciceeietctceeeee ettt es s s s s s sesessnensnenes |oeeeeseeeeeaeieaens 1,330,581 | 1,841,239
3. Current year change in encumbrances
4. Total gain (I0SS) ON GISPOSAIS ........eeueieiieieeie ettt ettt et e s e e st e e st e sa e e st e b e e s e easeeaeeaseeeseeeae e s e enseesseenseenseanseeneeaneenaeannen
5.  Deduct amounts reCeiVed ON AISPOSAIS ...........ccocvovveveueueeeeeeiiieieteteteeeesaes st esesesess s s s sesesesessassssssesesesesesessssssassesesesessasanans [oeseseseseseseaeaesenesenerenas (O RN 0
6. Total foreign exchange change in book/adjusted Carrying VAlIUE ............cooiiiiiiiiiiiiiieii ettt sbeesiees [eeeenne e (O RN 0
7. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie it ees [oeeeee e (O RN 0
8. Deduct CUIreNt YEar's AEPIECIATION .............c.cvcveuiueuiiiieieteteeeeeeceeee ettt teae s e sttt s e s e s s s s s st esesesessas s s s sesesesesssssnssssesesans [oesesessenenenseeaeaene 705,342 | 1,052,104
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) .........cocoeveverereueeeeeeeeieeereieseessesesesesenes |oeeeeeeeeieeens 24,217,760 |...oocecrernne 23,592,521
10. Deduct total NONAAMILEEA GIMOUNES .........c.cveviuiuieieiieieteteececec ettt ettt s s as s s s s et et eseasas s s s et et esesessanssssesesesessassnnnas [reseseeeteaeieneenee e eeeaene (O RN 0
11. Statement value at end of current period (Line 9 minus Line 10) 24,217,760 23,592,521
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 1,197,158,480 |............ 1,118,912,275
2. Cost of acquired:
2.1 Actual cost at time of acquisition ettt ettt et e et e et et e e et e et e et e eeeee e e ees e et eeee e eereereeeeeeneene feeeeeeeeeaens 156,690,831 |............... 186,025,000
2.2 Additional investment made after acquisition .
3. Capitalized deferred interest and other .............
4. Accrual of discount ............ccccoeeiiiiinnn.
5. Unrealized valuation increase/(decrease) ..
6. Total gain (loss) on disposals .................
7. Deduct amounts received on disposals ..
8. Deduct amortization of premium and mortgage interest points and commitment fees .........
9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment reCOGNIZEA ...........ccccuiiiiiiiiiiiii s [reese e [0 0
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... |-.eoen.e.. 1,301,864,877 ...l
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 1,301,864,877 1,197,158,480
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 PriOF YEAT ..........c.c.cucueueiieeeieieeeeeeeee et s et s s s sesssnnas [eeeeeeeeeeieiens 326,740,207 |...cveceeeee 306,314,367
2. Cost of acquired:
2.1 Actual Cost at ime Of ACQUISIION ............cueveieiicceceeee ettt te e aeae st sessasaeae s s s s asseaesesesesssssessssessssnsssssssannanans [eresesssssannenas 22,365,444 |......cccoeene 29,933,626
2.2 Additional investment made after CQUISITION ................ccueuruiiieiiieecietetet ittt ettt sesessn s s sneness |oeeeeeeneeeeeiene 27,605,398 |................. 27,142,626
3. Capitalized deferred interest and other .............
4. Accrual of discount
5. Unrealized valuation increase/(decrease) ..
6. Total gain (loss) on disposals .............
7. Deduct amounts received on disposals .....
8. Deduct amortization of premium and depreciation ..
9. Total foreign exchange change in book/adjusted carrying value ..
10. Deduct current year’s other than temporary impairment reCOgNIZEA ............couiiiiiiiiieiieiee ettt [eeeenee e [0 U 0
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ceceuiuriieieeerereeeeeeeeeeieeeieeens [ 284,237,445 |................ 326,740,207
12.  Deduct total NONAAMItEEA GIMOUNES .........c.c.eviuieieiiiieteteececeee ettt sttt es s s st s et et eseasas s ssesesesesessasssssesesesessasssnnas [reseeeeeteaeneenenee e eeeaene [0 U 0
13.  Statement value at end of current period (Line 11 minus Line 12) 284,237,445 326,740,207
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 ...........cccceeeiiririeieieieieeeeseseeieeeee e [eoeeeeens 6,810,765,317 |............ 6,722,866,453
2. Cost 0f bonds and STOCKS @CGUITEM .........ooovviveeeeeececeeeee ettt e e et ea s easesnssesesesessasesnssasasnanns [eeeneneenes 2,089,177,447 |................ 732,517,686
3. Accrual of discount .... 2,126,545 |.ooooeel 2,726,374
4. Unrealized valuation iNCrEASE/(AECIEASE) ...........ceuiurierirereriiiieseseseseiseseseseseses st esssse s s st sssss s st st sssesesesessssssesesasassssnsesesesesssnns [eessacscesesnanas (5,330,656)|................. 22,559,675
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns (9,220,546)|................ (14,343,258)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF .............cvcveviueuiieieieeeieeeeeeeeeeee et esesa s esesssessseanananans [oeeseassesanens 670,791,288 |............... 648,905,622
7. Deduct amortization OF PrEMIUM ...........c.ciiiiuiiitiictee ettt ettt ettt e st ese st ese st eteeaete s ebe s et ess et esssaessssessssessssesessesessetessasessans [oeeseneesennneieas 2,572,802 |.ccoeeeenee 5,012,536
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ............ccourriieiieueuririitiereiinisesseeiessenestsseeses s sesssnesssseens [oesesssssesasnsnaees (257,577) e 282,100
9. Deduct current year's other than temporary impairment FECOGNIZEA ...........covririiiririiueieiiriiri st sssaenes[oeseeseeseseeeeaeaeeeeneeeeenas [0 219,120
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ................... (927,365)|....cocveeennne (1,706,435)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) . 8,212,969,075 |............ 6,810,765,317
12.  Deduct total NONAAMItEEA BMOUNTS ........c.iuivuiiieiieiiteici ettt [ooneninininaas 24,920,309 |.coooeeeeenne 23,168,465
13. Statement value at end of current period (Line 11 minus Line 12) 8,188,048,766 6,787,596,852
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et [ 4,434,319,423 |............ 1,244,780,637 |............... 364,246,620 |................ (25,017,157) | ceceveve 4,434,319,423 |............ 5,289,836,283 |.....cocoeeeeeneeennnn 0 o 3,756,347,548
2 NN [ - TSSOSO PESEPRRUSTSTRTY ISR 2,171,107,882 |.......cc.co... 29,671,118 |...ooveen 52,328,433 |.ciirne 25,812,899 |.......... 2,171,107,882 |........... 2,174,263,466 |.......cccovvecinnnn 0 o 2,196,910,664
3. NAIC 3 (8) coeeveteiiiieieie ettt ettt ettt h et s ettt b s R ettt s R R bR R et e st s et s st st s s bt en et e [eeee e 112,328,759 [ [V 475,226 |.oooovenene (5,177,159) ....oveceveee 112,328,759 |.....coeeveee 106,676,374 |..ooeeecereeeieeeeennd 0 o 115,685,676
L Y (@2 - OSSPSR SUTTEPEURRRRY SRR 8,115,299 | [V 379,629 ..o 1,388,628 |.....cvvvvenene 8,115,299 |....coovine 9,124,298 |0 o 8,835,656
5. NAIC B () ettt ettt n e [er s 3,760,003 |....oviereeiiireiene [V [V 2,773,401 oo 3,760,003 |..oovoreeenne 6,533,404 |0 o 3,761,001
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 651,428 0 46,213 (23,086) 651,428 582,129 644,588
7. Total Bonds 6,730,282,794 1,274,451,755 417,476,121 (242,474) 6,730,282,794 7,587,015,954 6,082,185,133
PREFERRED STOCK
8. INAIC 1 bbbt b ettt bens [reese e 10,000,000 |.....oocvveeviecrrieiricnne [V T [V [V 10,000,000 |..........c...... 10,000,000 |....oooceeererenecerienneenc 0 o 10,000,000
N2 (2SSOSR HOSRR 6,637,640 |......cccvvvriicrcrirne (RSN [V (30, 110) |- 6,637,640 |......ccccoevne. 6,607,530 |....ocoeverinncccinnnn 0 Jocin 6,550,900
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V [V 0 ooeereeeemrrneneeeeeen 0 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T [V 0 ooeereeeemrrneneeeeeen 0 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 0 0 0 0 0 0 0
14, Total Preferred STOCK ..ot 16,637,640 0 0 (30,110) 16,637,640 16,607,530 16,550,900
15. Total Bonds and Preferred Stock 6,746,920,434 1,274,451,755 417,476,121 (272,584) 6,746,920,434 7,603,623,484 6,098,736,033
(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 $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

4 5
Paid for
Interest Collected Accrued Interest
Actual Cost Year-to-Date Year-to-Date
7709999999 Totals
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEAI .......cc.ooiiiiiiiieiieeeeee ettt sseesneeneeneennees [eesiesnesiesisssse e s saesinesins [oaeeee e s

2. Cost of short-term investments acquired

3. Accrual of discount ...

4. Unrealized valuation increase/(decrease) ...........

5. Total gain (loss) on disposals ...

6. Deduct consideration received on disposals

R O I=Yo [¥Te: =To o LoT g (4= i o g I}l o4 =14 41Uy o ST PTUR RO PR RO

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

9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiiiiie e ses oo s s [ore s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........coiiiiiiiiiiiieie s oo oo
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11)
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiiiiuiuereiieiiesieesesssssssesesesessssssesesesessssssssesesassssssssesessssssssssesesass  ssessssssssesenns 60,885,663
Cost Paid/(Consideration ReCEIVEd) 0N AATIIONS ............c..cuevrueieeiieceeieie ettt sttt s st s s s s s e s s s s s e s s s s s e s s s e s s sesnsesansanas ebesseessscsises 90,141,439
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cueveueueueieiieseseeesessesesese st ssssesesesessssssssesese s s s ssses et st ssseses et s s s s s ses et sss s s seses s s s sssesesesssnsnsesesesenans | eeesssscssietanns 18,170,772

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveveviiieieiteteieiitesetetetst ettt sttt te bt et e st ebe st ssssseseae b s s snsesebe b st seses et b s s s ses e bbbt snsesebesessssnsnsebebanns basntssssietana (11,830,957)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiieieieiicetetete sttt st s s et s s s e s s ese s s s s s esese s s s s s esesessssssnseses et s ssssssesessssnsnsesenans | fatstiesesisnenes 30,883,267
AAMOTEIZATION ...ttt b e s e e et h oo st e o2 s EeE e E e E s EeE e E e E AR h R e R h bR R AR R R h R R R s heh Rt h ettt s fhebeteeb e 0
Adjustment to the Book/Adjusted Carrying Value of Nedged HEM ... bbb n eireare e 0
Total foreign exchange change in BOOK/AGJUSIEA CAMMYING VAIUE ..........c.cueueuiririiiiririeieteteseset sttt tesesee s sse s st sase e s ssssesesesesese e ssssesesesesesasensssasns tetsssseseseseesanea 257,577
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.coovuiuiueiiiiieiieieiieeeesesesesssese ettt ssanaes | stsseesesssnsnes 126,741,227
Deduct NONAAMIEEA @SSELS ... bbb b b s b b e e b e s E e s b e s h e e E e e b e e b e e E e e R R SR e E e R R R e R R e R e R e e e an s SReeEeaEeeeeeee e 0
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cvoiiuiueuiiiiiiiieteteiie ettt ettt sttt ss bbb ss st bbb s s snse bt sassnns ehebesaeneasees 126,741,227
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/Adjusted carrying value, December 31 of Prior yEar (LiNE 6, PHIOT YEAT).......c.c.c.cvoccuruerereeeeecaeeeeesesesesaesesesesesessssesesesesssssssesesessssssssssesassssssssesassasas <sesasssssssees (17,280,300)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............ccceueveveeerecueueeeeeeeecaeas ceeeeeeeenennas 19,048,138
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoviiiiiiiiiis v 0
3.12 Section 1, COIUMN 15, PHOT YEAN .......cvevevieieeeieeeietetesieeeeeteveiesesessasenes eeeesesesssseseseseneeaesesees [0 R 0

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MINUS ..........cccceviiiiiiiiiiis e 0
3.14 Section 1, Column 18, Prior YEAr .........cccccceveeeveveverererereeenenenerseeresesnenes eeenerenenenens (171,280,300) 1ovviiciinnn 17,280,300 .o 17,280,300
Add:

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

Change in amount recognized
3.23 Section 1, Column 19, current year to date minus
3.24 Section 1, Column 19, prior year plUS .........c.ccceeereeneeneeieeiie e
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieiiiieeieteteecece ettt tes s eseseas eeeseeesesessesesesenee e sesees 0 e 17,280,300 ................. 17,280,300
T8 o) o) =TI (IR Lo i o g U Tl IR L= 0 PSP TPPTRATROY 0
Cumulative variation margin on terminated contracts during the year ............cccccociiiiiiiiinei s 0
Less:
4.21 Amount used to adjust basis of hedged item ... 0
4.22 AMOUNE FECOGNIZEA .......evveveeceeeeeieeteteeeee ettt eaeae s s st esesesessasans fesebesesesasaesssseneseseneaeas 0
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovvvieietceieceeeeeietete ettt seseeas seeeteseseseassesssseseseseneeas 0 e 0
T8 o) o) =TI (I Lo o o g UL IR 1= O TSP 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized fOr tErMINALIONS IN PrIOT VAT ........ciuiiiiiiiiiiiee ettt ettt ettt a e e b e sh e e s bt e bt e bt ea et eae e eae e oaeesheeeb e e bt ea bt em bt embeembeeaeeaheeas Seseeesaeeseesasesanesaeesanaines 0
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriOT YEAT .........co.iiiiiiie ettt et sa e b e e b e e beeas Seseeeaaeaseesasesaeesanesaeeaes 0
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......ccvueueueeceeeeeeeeeeeeeeeeeteseeeseeaesesesesesasaesesesesessssesssesasasssssassesassanas <eesasssssssesanns 1,767,838
Deduct total NONAAMIEA @MOUNLS ............oou et h e h e e e e e e E e e e e e ee oo e e e oo R e e Ee e R e SR e e R e e R e e R e £ e e £ R e e h e e ee e ee e Ee e eeseeseeseeaeeaee s mmemseeneeeeneeeeeeeeennnens 0
Statement value at end of current Period (LINE 6 MINUS LINE 7) ......c.cvvcrueueieeeeeeeceete e eeeescaetetesee st casae et esesssaesesesesessssssesesessssesesesesessssssesesesessssnassasasananas Snsesesesesasnns 1,767,838
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

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

NONE

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

NONE
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR 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 ...ttt ettt ettt ee st e et e eS8 e e s e s s e e s st s s sne et s et s et s nes bebesniesnias 126,741,228

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueueeeieieieierereeees eoererenesenneeenes 1,767,838

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt es s s s s s s s et et essassssnsssesesesesssnsnensnsnesenenseenne e 128,509,066
Part D, SECHON 1, COIUMN B ...ttt ettt e s ssee s s e ss e s s s s e s e e s s s s e s s s s s e s s e s s e s s e s s s s esenansenas bssesseesees 128,509,066

Part D, SECHON 1, COIUMN 7 .....oiiiiieeieeeieeieeeeeee e eseeee e e e eseseee e e esesesesee e e s eseeeeee s e aeaesee a2 e e seseseseeee e seseeeses s nseaesesesasmansnsass  febbsssssssesssssasarareenanas 0

Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e

Fair Value Check

Part A, SECHON 1, COIUMN 16 ...ttt ettt et et et ettt et et et et et et et et et et e e et et e e et eee e e e e e e e e e e e e seenaeee oreeaesreaseanes 126,741,228

Part B, SECHON 1, COIUMN T3 ... .ottt ettt et ettt ettt et et et et et et et et et et et et et et et e e et e e e e e e e e seeneeaeen eaneaeeresreeaeanes 1,767,838

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt s et et et e s e sssnsssesesesessannnenssenenennnenss s 128,509,066
Part D, SECHON 1, COIUMN O ......iiiiiiiie ettt e s e s s s s s s s s s s e s s s st s s s s enseeessesenas beseeseseesees 128,509,066

Part D, SECHON 1, COIUMN M0 ....ouiuiuiueieiiieieieeeeeee ettt e e eseseeeeeea e sseseseseeeeeseseeesee s eseseseeee e e seseseses e eseseseeeesnseaesesesasnansnsess | febibsssasessesssasasrereananas 0

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ...ttt ettt b oot b et b bbbt b bbbt eb et ntnies | ninsesesssisneneesnas 27,365

Part B, SECHON 1, COIUMN 20 .......uiuiuiuiieireiseiseietessessessssssssssessessesse s sse st ss s s st 8 8282828 s bbb bbbt ns st enses essensensetsinais 21,916,300

Part D, SECHON 1, COIUMN 12 ...ttt esnss eeiessessetsenni 21,943,665

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR 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.cvcveveueueieeiieeeeeteeeieee et esesss st sesss s sesessseseseseasanas [eresenseseeeeas 109,458,526 |............... 102,019,483
2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cciiiiieeeieececeee ettt ettt st e s s e s s s s st et et et essssasssssesesesssssnasnnas |eeesenenesannes 680,855,536 |....ccccevnvne 577,431,993
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [0 0
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [0 0
6. Deduct consideration received 0N ISPOSAIS ................ceueuiviiiieieieieieteteseeeeeeses et sesss s esssesesesesesesssssssesesesesesssssssssasesesesesnans |oessesesennens 524,484,858 |............... 569,992,950
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceueuiririeieeeeereeeeeeeeeeeieeseeesnas [eeeeneneeeeens 265,829,204 |.............. 109,458,526
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 265,829,204 109,458,526

S108
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 5 6 8 9

2 Additional

Book/Adjusted Investment

Actual Cost at Carrying Value Made After

Description of Property City Name of Vendor Time of Acquisition Less Encumbrances Acquisition
1357 Home Office ... ... 1,074,931
0199999. Acquired by Purchase 1,074,931

0399999 - Totals

1,074,931

Location

SCHEDULE A - PART 3

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

Description of Property City

Disposal
Date

Change in Book/Adjusted Carrying Value Less Encumbrances

14

Name of Purchaser

0399999 - Totals

10

Current

Year's Current
Other-Than-| Year's
Temporary | Change in
Impalrment Encum-

Book/
Adjusted
Carrying

Value Less
Encum-
brances
on
Disposal

17 18
Realized Total
Gain Gain
(Loss) (Loss)
on on
Disposal Disposal

20

Taxes,
Repairs
and
Expenses
Incurred
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR 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
RES000000067 ... CHESAPEAKE ... . 04/02/2024 .. ....1,087,402 (... .1,420,000
RES000000069 ... UPPER DARBY .. . 04/02/2024 .. ... 240,000
RES000000071 ... FERNANDINA BEACH ... . 04/02/2024 .. .1,150,000
RES000000074 ... GALVESTON . 03/28/2024 .. ... 358,000
RES000000075 ... WILDWOOD CREST . . 03/28/2024 .. . ... 300,000
RES000000076 ... LOS ANGELES . 03/27/2024 .. ... 430,000 |... .1,030,000
RES000000086 ... . 03/28/2024 .. .. 189,105 ... .. 271,000
RES000000087 TOLLESON . 03/25/2024 .. 357,000 510,000
RES000000088 PALM COAST . 03/29/2024 .. 273,000 365,000
RES000000089 MESA ..... . 03/25/2024 .. 327,000 545,000
RES000000090 ... DAYTON ... . 03/29/2024 ... 471,200 ... ... 593,000
RES000000091 ... BOCA RATON ... . 03/28/2024 .. ... 321,750 |... ... 440,000
RES000000092 ... GAINESVILLE .. . 03/26/2024 .. ... 125,000 ... ... 195,000
RES000000093 ... SARASOTA ... . 03/26/2024 .. ... 987,305 |... .1,385,000
RES000000094 ... . 03/29/2024 .. ... 174,000 |... ... 235,000
RES000000095 ... . 03/27/2024 .. ... 163,200 |... ... 205,000
RES000000096 ... LAKEWOOD ... . 03/22/2024 .. ... 516,000 |... ... 645,000
RES000000097 ... WILMINGTON ... . 03/19/2024 .. .. 320,500 |... .. 445,000
RES000000098 OCEAN CITY . 03/28/2024 .. 210,000 280,000
RES000000099 CHESTER . . 03/22/2024 .. 131,250 175,000
RES000000100 GREENWOOD .. . 03/25/2024 .. 124,000 160,000
RES000000101 ... ORANGE PARK .. . 03/25/2024 ... 187,500 |... .. 250,000
RES000000102 ... SAN CLEMENTE . . 03/25/2024 ,624,000 |...
RES000000103 ... TRACY . 03/25/2024 912,000 |...
RES000000104 ... SARASOTE . 03/29/2024 ... 160,000 |...
RES000000105 ... LEHIGH ACRES . . 03/29/2024 ... 311,920 |...
RES000000106 ... OCALA ... . 03/22/2024 .. ... 178,500 |...
RES000000107 ... UKIAH ... . 03/27/2024 .. ... 275,000 |...
RES000000108 ... HURRICANE .. . 03/28/2024 .. ,400,000 |...
RES000000109 RICHMOND . 03/28/2024 .. 246,000
RES000000110 HEREFORD ... . 03/27/2024 .. 400,000
RES000000111 WASHINGTON . 03/29/2024 .. ,085,000
RES000000112 CANTON ... . 03/29/2024 .. 533,200
RES000000113 . 04/03/2024 .. 420,000
RES000000114 ... . 04/30/2024 .. ... 626,639 ... ..
RES000000115 ... . 04/01/2024 .. ... 239,192 ... .(2,165)..
RES000000116 ... WESTFIELD . . 03/28/2024 .. ... 660,000 ... .29,700 |..
RES000000117 ... ATLANTA ... . 03/28/2024 .. ... 504,750 |... 11,357 (..
RES000000118 ... . 04/02/2024 .. ... 479,920 |... .
RES000000119 ... SOUTH FORK . 04/04/2024 .. .. 472,500 |... .. 525,000
RES000000120 CROSBY ... . 04/05/2024 .. 344,800 435,000
RES000000121 FRANKL IN . 04/01/2024 .. 349,600 437,000
RES000000122 BULLOCK . . 03/28/2024 .. 287,500 359,500
RES000000128 RICHMOND . 04/09/2024 .. 452,000 566,000
RES000000129 SAN ANTONIO . 04/08/2024 .. 226,440 284,000
RES000000130 ... STRATFORD . 04/12/2024 .. ... 263,500 |... ... 324,000
RES000000131 ... . 04/08/2024 .. ... 268,500 |... ... 570,000
RES000000132 ... AMARILLO ... . 04/05/2024 .. ... 150,000 |... ... 515,000
RES000000133 ... SOCIAL CIRCLE .. . 04/08/2024 .. ... 562,000 |... ... 664,000
RES000000134 ... EVANSVILLE . 04/08/2024 .. ... 127,500 |... ... 170,000
RES000000135 ... CAPE CORAL ... . 04/11/2024 .. ... 440,000 |... ... 800,000
RES000000136 ... DENVER . 04/11/2024 .. ... 499,920 |... ... 640,000
RES000000137 ... SAINT CLAIR SHORES .. . 04/03/2024 .. .. 161,250 |... .. 215,000
RES000000138 WEST WARWICK . 05/09/2024 .. 116,640 148,000
RES000000139 ... LEWES ... . 03/15/2024 .. .. 303,750 |... .. 405,000
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR 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

RES000000140 ... FORT PIERCE .. . 03/22/2024 .. ... 490,000 |...

RES000000141 ... . 04/08/2024 .. ... 150,000 |...

RES000000144 ... . 04/18/2024 .. ,470,000 |...

RES000000145 ... ORMOND BEACH . . 04/19/2024 .. 240,000 ...

RES000000146 ... LAS VEGAS . . 04/16/2024 .. ... 835,500 ...

RES000000147 ... LEXINGTON .. . 04/18/2024 .. ... 224,000 |...

RES000000148 ... . 04/19/2024 .. ... 210,000 |...

RES000000149 PFLUGERVILLE . 04/19/2024 .. .353,345

RES000000150 DALLAS ... . 04/18/2024 .. 597,550

RES000000151 PAWLEYS ISLAND . . 04/18/2024 .. 256,500

RES000000152 ... RANCHO SANTA MARGARI .. . 04/18/2024 .. ,200,710 ...

RES000000153 ... LITTLETON .... . 04/09/2024 .. ... 479,664 |...

RES000000154 ... ROMEOVILLE ... . 04/11/2024 .. .. 138,750 |...

RES000000155 ... WAXHAW .. . 04/04/2024 .. 436,000 |...

RES000000156 ... ASHTON ... . 04/16/2024 .. ,028,000 |...

RES000000157 ... LEHIGH ACRES . . 04/29/2024 .. ... 228,000 |... ... 347,000
RES000000158 ... KISSIMMEE .... . 04/26/2024 .. ... 220,500 |... .. 294,000
RES000000159 ... MUSKEGON ... . 04/26/2024 .. .. 136,500 |... .. 182,000
RES000000160 CLEARLAKE . . 04/24/2024 .. 339,375

RES000000161 PARKLAND . 04/24/2024 .. .1,200,000

RES000000162 LAS VEGAS . . 04/25/2024 .. 286,213

RES000000163 ... LAS VEGAS .... . 04/23/2024 ... 199,500 |... ... 295,000
RES000000164 ... . 04/19/2024 .. ... 146,250 |... ... 195,000
RES000000165 ... . 04/25/2024 .. ... 140,000 |... ... 200,000
RES000000166 ... LAS VEGAS . . 04/22/2024 ... 300,800 |... ... 376,000
RES000000167 ... NORWALK .... . 04/22/2024 ... 339,200 ... ... 540,000
RES000000168 ... BALTIMORE . . 04/26/2024 .. ... 131,250 ... ... 180,000
RES000000169 ... DALLAS . 04/22/2024 .. ... 180,000 |... ... 240,000
RES000000170 ... ALVARADO . 04/29/2024 .. 519,456 |... .. 615,000
RES000000171 NORTH MYRTLE BEACH . . 04/25/2024 .. 168,750 227,000
RES000000172 HARL INGEN . 04/25/2024 .. 125,000 255,000
RES000000173 BATESBURG . 04/15/2024 .. 986,000 .1,315,000
RES000000179 MONUMENT . 05/01/2024 .. 487,664 845,000
RES000000180 MOUNT PLEASANT . . 04/30/2024 .. 334,217 418,000
RES000000181 ... WALLIS . 04/30/2024 .. ... 162,500 |... ... 235,000
RES000000182 ... PAWLEYS ISLAND . . 04/30/2024 .. ... 320,000 |... ... 451,000
RES000000183 ... . 04/29/2024 .. ... 157,500 |... ... 217,000
RES000000184 ... . 04/29/2024 .. ... 416,000 |... ... 535,000
RES000000185 ... . 05/02/2024 .. ... 172,000 |... ... 218,000
RES000000186 ... DELRAY BEACH . . 04/30/2024 .. .. 180,000 |... .. 405,000
RES000000187 BENTONVILLE . 05/01/2024 .. 336,000 480,000
RES000000188 KISSIMMEE . . 04/29/2024 .. 183,400 262,000
RES000000192 BARTOW ..... . 05/10/2024 .. 150,000 413,000
RES000000193 COTO DE CAZA . . 05/02/2024 .. ,000,000 .4,800,000
RES000000194 ACWORTH ... . 05/10/2024 .. 330,000 445,000
RES000000195 ... KILLEEN .... . 05/06/2024 .. ... 131,250 |... ... 175,000
RES000000196 ... MOKENA . 05/10/2024 .. ... 780,000 |... .. 975,000
RES000000197 ... SUMMERVILLE .. . 05/09/2024 .. ... 100,000 |...

RES000000198 ... REDWOOD CITY . . 05/09/2024 .. ,218,750 |...

RES000000203 ... . 05/23/2024 .. 247,000 |...

RES000000204 ... . 05/20/2024 .. ,490,000 |...

RES000000205 ... DIAMOND SPRINGS . 05/15/2024 .. 243,000 |... ... 525,000
RES000000206 ... KING GEORGE .. . 05/22/2024 .. 825,000 |... .1,100,700
RES000000207 SAVANNAH ... . 05/22/2024 .. 245,000 380,000
RES000000208 ... YUCAIPA ... . 05/16/2024 .. .. 295,000 ... ... 530,000
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RES000000209 ... VANCOUVER . 05/17/2024 .. ... 145,000 |... ... 544,000
RES000000210 ... OKEECHOBEE ... . 05/23/2024 .. .. 311,500 |... ... 445,000
RES000000211 ... . 05/23/2024 262,500 |... ... 375,000
RES000000212 ... LAKE HAVASU CITY . . 05/22/2024 ,152,000 |... .1,920,000
RES000000213 ... LAS VEGAS . . 05/21/2024 .. ... 100,000 |... ... 145,000
RES000000214 ... SCRANTON ... . 05/21/2024 .. ... 126,000 |... ... 168,000
RES000000215 ... CARNEYS POINT .. . 05/24/2024 .. .. 160,125 |... .. 213,500
RES000000216 MIRAMAR .... . 05/28/2024 .. 344,000 430,000
RES000000217 FORTUNA . . 05/24/2024 .. 386,750 455,000
RES000000218 GERMANTOUN ... . 05/14/2024 .. ,272,500 .1,875,000
RES000000219 ... PRESCOTT VALLEY .. . 05/17/2024 .. 561,250 |... ... 875,000
RES000000220 ... MIAME ... . 05/13/2024 .. ... 345,000 |... ... 460,000
RES000000221 ... AVENTURA . 05/13/2024 .. ... 462,000 |... ... 660,000
RES000000222 ... WATERBURY .. . 05/15/2024 .. ... 210,000 |... ... 300,000
RES000000223 ... REDDING ... . 05/17/2024 .. ... 187,600 |... ... 268,000
RES000000224 ... . 05/15/2024 .. ... 133,500 |... ... 188,000
RES000000225 ... . 05/15/2024 .. ... 168,000 |... ... 240,000
RES000000226 ... . 05/13/2024 .. .. 213,750 |... .. 285,000
RES000000228 . 05/17/2024 .. 216,000 270,000
RES000000229 HUNGT INGTON BEACH . 05/10/2024 .. 1,446,175 .1,750,000
RES000000230 PHOENIX ... . 05/14/2024 .. 195,000 390,000
RES000000231 ... MINT HILL . . 05/15/2024 .. ... 425,000 |... ... 517,000
RES000000232 ... CHATSWORTH . 05/30/2024 .. ,827,077 |.... .1,730,000
RES000000233 ... FORT LAUDERDALE .. . 05/31/2024 .. ,020,000 |... .1,500,000
RES000000234 ... . 05/31/2024 .. ... 100,000 |... ... 230,000
RES000000235 ... FAIRFIELD . . 05/30/2024 .. ... 324,000 |... ... 545,000
RES000000236 ... ALLISON PARK . . 05/29/2024 ... 421,360 |... ... 560,000
RES000000237 ... NEWAYGO . 05/29/2024 ... 236,300 |... ... 280,000
RES000000238 ... JACKSONVILLE ... . 05/31/2024 .. .. 187,500 |.... .. 250,000
RES000000239 CRYSTAL BEACH . 05/31/2024 .. 636,750 849,000
RES000000240 REDMOND . . 05/30/2024 .. 404,000 505,000
RES000000241 MIAMI LAKES . 05/31/2024 .. .1,080,000 ,350,000
RES000000242 SPRINGTONN . . 05/29/2024 .. 236,000 316,000
RES000000243 MORONGO VALLEY . . 05/30/2024 .. 150,000 275,000
RES000000244 ... . 05/29/2024 .. ... 840,000 |... .1,050,000
RES000000245 ... . 05/30/2024 .. ... 555,000 |... ... 740,000
RES000000246 ... NAPERVILLE ... . 06/06/2024 .. ... 495,000 |... ... 125,000
RES000000247 ... NORTH CHESTERFIELD .. . 06/04/2024 .. ... 135,000 |... ... 305,000
RES000000249 ... . 06/05/2024 .. ... 384,000 ... ... 480,000
RES000000250 ... . 06/05/2024 .. .. 123,750 |... .. 165,000
RES000000251 PORT CHARLOTTE . . 05/31/2024 .. 176,250 235,000
RES000000252 MAHOMET . . 06/06/2024 .. 220,800 375,000
RES000000253 SAVANNAH . 06/06/2024 .. 231,966 310,000
RES000000257 MIDLAND . .06/03/2024 .. 212,100 415,000
RES000000258 LIBERTY HILL . 06/07/2024 .. 400,000 .1,105,000
RES000000262 ... HOUSTON .06/10/2024 .. ... 317,700 |... ... 353,000
RES000000264 ... PARKER . 06/10/2024 .. ... 750,000 |... .1,552,000
RES000000267 ... VIRGINIA BEACH . .06/10/2024 .. ... 138,000 |... ... 240,000
RES000000269 ... BROOKSVILLE . 06/11/2024 .. ... 276,000 |... .. 345,000
RES030000014 ... LITCHFIELD PARK . 02/27/2024 .. ... 404,000 |...

RES040000031 ... LITTLE ROCK .. . 03/16/2024 .. ... 412,000 |...

RES050000012 ... OCEANO . 02/29/2024 .. ... 175,000 |...

RES050000032 ... BURBANK . . 03/16/2024 .. .. 648,000 |... .. 815,000
RES050000037 PERRIS ... .03/16/2024 .. 334,750 515,000
RES050000060 ... LYNWOOD ... . 03/26/2024 .. .. 289,000 ... .. 600,000
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RES080000040 ... . 03/16/2024 .. ... 111,200 ... .. 140,000
RES100000003 ... PONCE INLET .. . 02/28/2024 .. ... 909,290 |...
RES100000004 ... ORLANDO ... . 02/29/2024 .. ... 273,000 |...
RES100000005 ... HOMESTEAD .. . 02/26/2024 .. ... 338,790 |...
RES100000006 ... DORAL ... . 02/29/2024 .. ... 190,000 |...
RES100000007 ... MIAME ... .03/01/2024 .. ... 258,117 |...
RES100000030 ... . 03/16/2024 .. .. 248,248 |... .. 333,000
RES100000034 PORT SAINT LUCIE . .03/16/2024 .. 374,000 495,000
RES100000038 TAMPA . . 03/16/2024 .. 191,250 255,000
RES100000039 SEFFNER . .03/16/2024 .. 332,500 480,000
RES100000044 ... PALM BEACH GARDENS . . 03/16/2024 .. ... 672,207 |... .1,234,000
RES100000054 ... EDGEWATER . . 03/26/2024 .. ... 272,000 |... ... 347,000
RES100000057 ... LAKELAND ... . 03/26/2024 .. ... 314,000 |... ... 393,000
RES100000061 ... FORT LAUDERDALE .. . 03/26/2024 .. ... 444,500 |... ... 640,000
RES100000062 ... MIAMI . 03/26/2024 .. ... 119,000 |... ... 170,000
RES100000065 ... LAKEWOOD RANCH ... . 04/11/2024 .. ,312,058 |... .2,200,000
RES100000066 ... LYNN HAVEN . 04/11/2024 .. 274,285 |... .. 345,000
RES100000068 ... PONTE VEDRA .. . 04/11/2024 .. .. 312,375 ...
RES110000002 POOLER ...... . 02/26/2024 .. 190,000 [enneeeevnniieeeenriieeeeeeiieeeeen 3,088 o 0
RES110000036 BROOKHAVEN .03/16/2024 .. .1,001,250 .1,335,000
RES110000041 GOOD HOPE .. . 03/16/2024 .. 270,000 600,000
RES110000042 ... ATLANTA ... .03/16/2024 .. ... 391,200 |... ... 490,000
RES110000055 ... ATLANTA ... . 03/26/2024 .. ... 440,000 |... ... 550,000
RES160000033 ... LAKE PARK . .03/16/2024 .. ... 150,000 |... ... 200,000
RES190000043 ... METAIRIE ... . 03/16/2024 .. ... 129,500 |... ... 210,000
RES210000059 ... PERRY HALL . 03/26/2024 .. ... 287,000 |... .. 720,000
RES380000013 ... JACKSONVILLE . . 02/23/2024 .. ... 250,000 |...
RES410000072 ... LANDRUM . 04/11/2024 .. ... 751,359 ... ... 975,000
RES430000056 ... HARROGATE .. . 03/26/2024 .. .. 140,000 |.... .. 184,000
RES440000008 MCK INNEY . 02/28/2024 .. 203,445 ..0
RES440000010 CYPRESS . . 02/28/2024 .. 934,922 .0
RES440000011 ROCKPORT . 02/29/2024 .. 100,000 ..0
RES440000035 HOUSTON . . 03/16/2024 .. 161,250 225,000
RES440000049 EULESS . 03/26/2024 .. 201,400 360,000
RES440000050 ... ODESSA ... . 03/26/2024 .. ....235,552 ... ... 294,500
RES440000051 ... SUGAR LAND ... . 03/26/2024 .. ... 200,000 |... ... 258,000
RES440000052 ... SAN ANTONIO .. . 03/26/2024 .. ... 397,800 |... ... 663,000
RES440000053 ... MERCEDES ... . 03/26/2024 .. ... 175,000 |... ... 365,000
RES440000070 ... ROCKPORT ... . 04/11/2024 .. ... 160,291 ... .. 207,000
RES470000001 ... ASHBURN . 02/26/2024 .. .. 700,000 |...
RES470000058 ... VIRGINIA BEACH . . 03/26/2024 .. ... 152,000 ... ... 210,000
0399999. Mortgages in good standing - Residential mortgages-all other 84,158,742 117,699, 188
1526402 FISHERS 04/04/2024 .......... [oeeiiiiiiiiiii 82250 [ 4,100,000
1526404 ... CHICAGO . 05/15/2024 .. ....2,200,000 |...
3926406 . PHILADELPHIA . . 05/20/2024 .. .7,500,000 .
3926407 . PHILADELPHIA . . 05/23/2024 .. .3,250,000 ..0
4426405 . PFLUGERVILLE . 05/16/2024 .. .9,750,000 .0
4426409 . ALICE .... . 06/14/2024 .. .5,000,000 ..0
0599999. Mortgages in good standing - Commercial mortgages-all other 31,800,000 3,700,000
0899999. Total Mortgages in good standing 115,958,742 1,832,089 121,399, 188
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0
3399999 - Totals 115,958,742 1,832,089 121,399, 188
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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

0525790 ... SEASIDE ... 09/11/2015 ....06/01/2024 ...1,494,683 |.... 0. 0. 0. e 0 e 1,431,742 | 1,431,742 |... 0. ...0
1325752 ... MERIDIAN . 05/01/2015 ....06/26/2024 0. 0. 0. 0 ... 712,890 |... 0. .0
1426056 ... WHEELING .... 03/07/2019 ....06/18/2024 .... 0. 0. 0. 0 ... 824,025 |... 0. ...0
1925392 . .. |LAFAYETTE 05/01/2008 .. .06/26/2024 0 0 .0 0 ..21,728 0 0
3625786 . . | PERRYSBURG .08/27/2015 .. .04/18/2024 0 0 .0 0 .1,021,739 0 0
4425847 ... LAREDO 05/31/2023 ...04/29/2024 0. .0 .0 ....0)..........3,390,328 |. .3,399,328 |... 0. ...0
0199999 Mortgages closed by repayment 0 0 0 0 7,411,452 7,411,452 0 0
0125539 ... TUSCALOOSA .. 1173072011 0. 0. 0. 0 ...52,945 |. 0. .0
0125617 . . | GREENVILLE .05/02/2013 .. 0 0 .0 0 27,178 | 0 0
0125841 . . | BIRMINGHAM .05/31/2023 .. 0 0 .0 0 0 0
0126299 ... FAIRHOPE ... 06/24/2022 0. 0. 0. 0 0. ...0
0325410 ... TUCSON ... 08/29/2008 ..... 0. 0. 0. 0 0. .0
0325730 ... TUCSON ... 08/31/2023 ..... 0. 0. 0. 0 0. ...0
0325796 ... TUCSON ... 05/31/2023 ..... 0. 0. 0. 0 0. .0
0325808 .... TEMPE 12/23/2015 ..... 0. 0. 0. 0 0. ...0
0325813 ... L P PPPPPPPPR AP V2N AOPPPPPPI N 01/19/2016 ..... 0. 0. 0. 0 0. .0
0325939 ... TUSCON vveveeiiiiiieecceiiieeecevnnins Jevvnineeecnnnen Auecciiiins oo e [ 08/30/2017 ... 0. 0. 0. 0 0. ...0
0325955 ... PHOENIX . 11/09/2017 0. 0. 0. 0 0. .0
0325987 . .| PHOENIX ... .03/29/2018 .. 0 0 .0 0 0 0
0326000 . . | ORO VALLEY .05/23/2018 .. 0 0 .0 0 0 0
0326083 . . [MESA ... .06/21/2019 .. 0 0 .0 0 0 0
0326088 .... TUCSON . 07/23/2019 0. 0. 0. 0 0. .0
0326122 .... TUCSON . 12/16/2019 ..... 0. 0. 0. 0 0. ...0
0326205 ... MESA ... 06/28/2021 ..... 0. 0. 0. 0 0. .0
0326227 ... MESA .o v A feeee e [ 08/18/2021 ... 0. 0. 0. 0 0. ...0
0326231 ... L PP Y VRN IPPPUPPPIP 08/31/2021 ..... 0. 0. 0. 0 0. .0
0326266 .... V0 ) RN AR IOUUORUUUURRR R 01/27/2022 ..... 0. 0. 0. 0 0. ...0
0326311 ... /=1 PR AP VAN IPPUPPPIP TN 09/12/2022 ..... 0. 0. 0. 0 0. .0
0326319 ... TUCSON ... 11/04/2022 0. 0. 0. 0 0. ...0
0326351 . .. | TUCSON . .02/28/2023 .. 0 0 .0 0 0 0
0326363 . .. | PRESCOTT .06/05/2023 .. 0 0 .0 0 0 0
0326364 . L |MESA ... .06/07/2023 .. 0 0 .0 0 0 0
0425874 . .. | SPRINGDALE 12/21/2016 .. 0 0 .0 0 0 0
0426093 . .| BENTON ... .05/31/2023 .. 0 0 .0 0 0 0
0426004 .... JONESBORO ... 05/31/2023 0. 0. 0. 0 0. ...0
0426095 ... SPRINGDALE 07/31/2019 0. 0. 0. 0 0. .0
0426096 ... FAYETTEVILLE ©.oiiiiiiiiiiiieiiiiineneeens Jevvneneeeeeeen AR [ e el 05/31/2023 0. 0. 0. 0 0. ...0
0426097 .... FORT SMITH evveieiiiiiiiiieeeeecceceeeeeees fevvevveeeeneeeee AR e s e 07/31/2019 0. 0. 0. 0 0. .0
0524998 ... SANTA ROSA ..evvevviinineeeeniiineeeceinnn Jeevnnneeeeeenens CAiciicis e e e 05/15/2003 0. 0. 0. 0 . . 0. ...0
0525441 ... MONTEREY PARK .... 12/29/2009 0. 0. 0. 0 114 572 |. ..114 572 |... 0. .0
0525557 . .. | HUNTINGTON BEACH .06/17/2012 .. 0 0 .0 0 103,159 |. 103,159 0 0
0525574 . .. | BAKERSFIELD .09/25/2012 .. 0 0 .0 0 29,779 |. ..29,779 0 0
0525580 . .. | CAMARILLO ... .10/23/2012 .. 0 0 .0 0 47,621 |. ..47,621 0 0
0525598 . .. | SAN PEDRO .01/29/2013 .. 0 0 .0 0 .44,8% |. ..44,8% 0 0
0525661 . . | SACRAMENTO .. .06/31/2023 .. 0 0 .0 0 . 70,888 0 0
0525690 ... CARDIFF BY THE SEA ... 08/31/2023 0. 0. 0. 0 0. .0
0525765 ... DOVNEY ... 05/31/2023 ... 0. 0. 0. 0 0. ...0
0525790 ... SEASIDE ... 09/11/2015 ..... 0. 0. 0. 0 0. .0
0525801 .... BARSTOW 11/20/2015 ..... 0. 0. 0. 0 0. ...0
0525884 .... SCOTTS VALLEY oo feeeeiiiiieieeeen G e i e 01/27/2017 ... 0. 0. 0. 0. 0. .0
0525895 ..vvvvviviiiiiiiiiiiiiiiiins LOS ANGELES ......oeevvvvvvvveeeeeveneeeeeees fovvvvvnvnnnnnnnns Chuvvvviiiiiiiiins Joveeeees v v, 03/22/2017 vovvufevnnniiiii e [ 0 [\ 0 0 0
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0525972 ... CUPERTINO ... 05/31/2023 0. 0. 0. 0 0. ...0
0525980 ... 03/08/2018 0. 0. 0. 0] 0. ...0
0525988 ... SAN DIEGO 05/31/2023 0. 0. 0. 0 0. ...0
0526016 . . |LOS ALAMITOS 07/31/2018 .. 0 0 .0 0 0 0
0526033 . .. |OTAY MESA ... .08/31/2023 .. 0 0 .0 0 0 0
0526054 . . | NEWPORT BEACH . .05/31/2023 .. 0 0 .0 0 0 0
0526119 .... BEAUMONT 05/31/2023 v |oeeeennn.. 6,203, 0. 0. 0. 0 0. ...0
0526123 .... HAYWARD ... 12/19/2019 [ IO 14,572,097 |.... 0. 0. 0. 0] 0. ...0
0526141 ... CALEXICO . 05/14/2020 [l R 4,304,474 |.... 0. 0. 0. 0 0. ...0
0526154 .... SANTA ANA 09/29/2020 0. 0. 0. 0] 0. ...0
0526201 .... SANTA CLARITA . 05/28/2021 0. 0. 0. 0 0. ...0
0526207 .... ONTARIO ... 06/29/2021 0. 0. 0. 0. 0. ...0
0526208 ... ONTARIO ... 06/29/2021 0. 0. 0. 0 0. ...0
0526223 ... ANAHEIM ... 08/09/2021 0. 0. 0. 0] 0. ...0
0526237 . .. | ANAHEIM .05/31/2023 .. 0 0 .0 0 0 0
0526261 . .| VISTA .. .12/23/2021 .. 0 0 .0 0 0 0
0526272 . .| SANTA ANA .02/28/2022 .. . 0 0 .0 0 0 0
0526312 .... ORANGE 09/28/2022 [ IO 18,000,000 |.... 0. 0. 0. 0] 0. ...0
0526335 ... SAN DIEGO ... 12/22/2022 [N I 10,327,324 |.... 0. 0. 0. 0 0. ...0
0526336 ... SAN DIEGO ... 12/22/2022 R IO 5,499,990 |.... 0. 0. 0. 0] 0. ...0
0526337 ... LONG BEACH .. 01/09/2023 ) 12,550,984 |.... 0. 0. 0. 0 0. ...0
0526353 ... 05/25/2023 ..... 0. 0. 0. 0] 0. ...0
0526366 .... THOUSAND OAKS ... 06/16/2023 ..... 0. 0. 0. 0 0. ...0
0526367 .... PERRIS 06/16/2023 ..... R IO 0. 0. 0. 0] 0. ...0
0526373 ... SARATOGA . 08/31/2023 [l R 3,386,358 |.... 0. 0. 0. 0 0. ...0
0526390 . .. | HOMEWOOD .. .12/21/2028 .. . 10,000,000 |. 0 0 .0 0 0 0
0526392 . .. | ESCONDIDO .02/05/2024 .. 0 0 .0 0 0 0
0526400 . . | PASADENA .03/28/2024 .. 0 0 .0 0 0 0
0625177 . . | AURORA . .09/30/2005 .. 0 0 .0 0 0 0
0625990 . . | LAKEWOOD . .04/26/2018 .. 0 0 .0 0 0 0
0626256 .... PEYTON ... 12/16/2021 0. 0. 0. 0 0. ...0
0626286 ... WESTMINISTER .. 05/17/2022 0. 0. 0. 0] 0. ...0
0825978 ... 05/31/2023 0. 0. 0. 0 0. ...0
08263% ... 02/27/2024 0. 0. 0. 0] 0. ...0
OR243% ... WHITMORE LAKE . 08/26/1999 0. 0. 0. 0 0. ...0
OR24431 ... WHITMORE LAKE .... 08/26/1999 0. 0. 0. 0] 0. ...0
1025390 . .. | PENSACOLA BEACH . ... 04/11/2008 .. 0 0 .0 0 0 0
1025400 . .. | ODESSA . ... 06/09/2008 .. 0 0 .0 0 0 0
1025549 . . | APOPKA ... ....03/28/2012 .. 0 0 .0 0 0 0
1025777 . JACKSONVILLE ... 07/16/2015 .. 0 0 .0 0 0 0
1025800 . TALLAHASSEE .05/31/2023 .. 0 0 .0 0 0 0
1025810 ... HALEAH 05/31/2023 0. 0. 0. 0] 0. ...0
1025872 ... RIVERVIEW ... 05/31/2023 0. 0. 0. 0 0. ...0
1025880 ... 05/31/2023 0. 0. 0. 0] 0. ...0
1025920 ... 07/06/2017 0. 0. 0. 0 0. ...0
1025934 .... 08/10/2017 0. 0. 0. 0] 0. ...0
1025935 ... 08/11/2017 0. 0. 0. 0 0. ...0
1026044 ... CORAL GABLE 05/31/2023 0. 0. 0. 0. 0. ...0
1026084 ... PACE .... 06/26/2019 0. 0. 0. 0 0. ...0
1026086 . NAPLES . .06/27/2019 .. 0 0 .0 0 . 0 0
1026108 ... LARGO .. 05/31/2023 0. .0, .0 0. ..156 988 |... 0. ...0
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1026138 ... JACKSONVILLE .. 04/03/2020 0. 0. 0. 0 ... 71,470 |. L 71,470 ... 0. ...0
1026149 ... 09/17/2020 0. 0. 0. 0] .. 14,186 |. . 14,186 ... 0. ...0
1026166 ... OPA-LOCKA ... 05/31/2023 0. 0. 0. 0 ... 114,565 |... 0. ...0
1026178 . L [MIAMT .05/31/2023 .. 0 0 .0 0 ..98,019 0 0
1026209 . . | JACKSONVILLE .. .05/31/2023 .. 0 0 .0 0 ..27,838 0 0
1026211 . JACKSONVILLE .07/13/2021 .. 0 0 .0 0 9,634 0 0
1026241 ... NAPLES 10/21/2021 0. 0. 0. 0 .. 227,592 |... 0. ...0
1026250 .... OAKLAND PARK .. 12/01/2021 0. 0. 0. 0] 0. ...0
1026275 ... MIAMI BEACH ... 03/15/2022 0. 0. 0. 0 0. ...0
1026283 ... GREATER GAINESVILLE . 04/26/2022 0. 0. 0. 0] 0. ...0
1026338 ... FORT LAUDERDALE 01/26/2023 0. 0. 0. 0 0. ...0
1026370 ... NAPLES ... 07/19/2023 0. 0. 0. 0. 0. ...0
1026394 .... MIAMI 02/16/2024 0. 0. 0. 0 0. ...0
1026397 ... FORT LAUDERDALE . 03/07/2024 0. 0. 0. 0] 0. ...0
1125701 . . | LAWRENCEVILLE . .08/31/2023 .. 0 0 .0 0 0 0
1125929 . . | MACON ... .05/31/2023 .. 0 0 .0 0 0 0
1126014 . FORT OGLETHORPE . 07/31/2018 .. 0 0 .0 0 0 0
1126127 ... MABLETON . eeeeeeeeeeememeeeeeen Jeemmmeeeeeeeees GAeccccce [ e e 12/20/2019 0. 0. 0. 0] 0. ...0
1126183 ... L0700 ) N || SO ISRUUUISUUUUIR R 04/22/2021 0. 0. 0. 0 0. ...0
1126254 ... SOUTH BEND ..eeeeeeeeeeeeeeeeemeieeeeeene Jeemmmeeeeeeene N e s s 12/14/2021 0. 0. 0. 0] 0. ...0
1326752 ... MERIDIAN ©.vvvviieeiciiiineeeceniineees fevvnenneeeeene Do o e e 05/01/2015 0. 0. 0. 0 0. ...0
1326091 ... CALDWELL e eeeeeeneeeeeemnmeeeeeen Jeemmmeeeeeemne Do e s e 07/30/2019 0. 0. 0. 0] 0. ...0
1326181 ovveiiviiiiieeeeinnnnns [BOISE o e D [ 04/01/2021 0. 0. 0. 0 0. ...0
1425518 ... WOODRIVER ....oeeeeeeeeeeeeemmnieeeeemnnnn Jeemmeeeeemmnes e [ s 07/27/2011 0. 0. 0. 0] 0. ...0
1425562 ... CHICAGO HEIGHTS ....vivviveieneiiiiinnnnes fvvnenneeeenne e e e 06/28/2012 0. 0. 0. 0 0. ...0
1425589 . .. | BUFFALO GROVE . .05/31/2023 .. 0 0 .0 0 0 0
1425821 . .. | CHICAGO ... .05/31/2023 .. 0 0 .0 0 0 0
1425882 . .. | SCHAUMBURG .05/31/2023 .. 0 0 .0 0 0 0
1425919 . .. | NAPERVILLE .06/29/2017 .. 0 0 .0 0 0 0
1425921 . .| CHICAGO ... 07/07/2017 .. 0 0 .0 0 0 0
1425998 .... WHEELING . 05/14/2018 0. 0. 0. 0 0. ...0
1426056 ... WHEELING . 03/07/2019 0. 0. 0. 0] 0. ...0
1426170 ... CHICAGO ... 01/14/2021 0. 0. 0. 0 0. ...0
1426291 ... EDWARDSVILLE .. 06/03/2022 0. 0. 0. 0] 0. ...0
1426314 ... NAPERVILLE 10/24/2022 0. 0. 0. 0 0. ...0
1525500 ... CARMEL 04/28/2011 0. 0. 0. 0] 0. ...0
1525593 . .. | INDIANAPOLIS .. 272172012 .. .. 757,661 |. 0 0 .0 0 0 0
1525642 . .. | WEST LAFAYETTE ... 08/07/2013 .. .. 646,59 |. 0 0 .0 0 0 0
1525791 . .. | BROWNSBURG ..... ....09/22/2015 .. .. 863,639 |. 0 0 .0 0 0 0
1525832 . .. | INDIANAPOLIS ... 06/02/2016 .. .. 509,338 |. 0 0 .0 0 0 0
1525837 . .| INDIANAPOLIS .06/29/2016 .. 1,605,578 |. 0 0 .0 0 0 0
1525856 .... FISHERS 05/31/2023 ...5,698,287 |.... 0. 0. 0. 0] 0. ...0
1525910 ... CARMEL 06/02/2017 0. 0. 0. 0 0. ...0
1525918 ... FORT WAYNE .. 05/31/2023 0. 0. 0. 0] 0. ...0
1525930 ... BATESVILLE .. 05/31/2023 0. 0. 0. 0 0. ...0
1525958 .... FT. WAYNE ... 05/31/2023 0. 0. 0. 0] 0. ...0
1526163 .... 11/24/2020 0. 0. 0. 0 0. ...0
1526203 .... LAWRENCEBURG .. 05/31/2023 0. 0. 0. 0. 0. ...0
1526293 .... INDIANAPOL 1S 06/06/2022 0. 0. 0. 0 0. ...0
1526294 . .| INDIANAPOLIS .. .06/06/2022 .. 0 0 .0 0 0 0
1526295 ... INDIANAPOL IS 06/06/2022 0. .0, .0 0. 0. ...0
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1526304 .... CHICAGO 07/20/2022 0. 0. 0. 0 ....15,246 |. 0. ...0
1526326 .... INDIANAPOLIS .. 11/10/2022 0. 0. 0. 0] ...13,762 |. 0. ...0
1526402 .... FISHERS ... 04/04/2024 0. 0. 0. 0 5,693 |. 0. ...0
1726064 . . |WITCHITA . .05/31/2023 .. 0 0 .0 0 0 0
1825386 . . |LOUISVILLE .03/14/2008 .. 0 0 .0 0 0 0
1825608 . LOUISVILLE .08/19/2013 .. 0 0 .0 0 0 0
1825709 ... LEXINGTON ... 10/10/2014 0. 0. 0. 0 0. ...0
1825793 ... 10/01/2015 0. 0. 0. 0] 0. ...0
1825866 ... LEXINGTON ... 05/31/2023 0. 0. 0. 0 0. ...0
1825913 ... CRESTWOOD ... 05/31/2023 0. 0. 0. 0] 0. ...0
1825956 .... LOUISVILLE .. 11/10/2017 0. 0. 0. 0 0. ...0
1826051 ... HEBRON ... 02/20/2019 0. 0. 0. 0. 0. ...0
2025968 ... LEWISTON . 08/31/2023 0. 0. 0. 0 0. ...0
2125451 ... GAITHERSBURG .. 06/10/2010 0. 0. 0. 0] 0. ...0
2125731 . . |FULTON ....... 12/22/2014 .. 0 0 .0 0 0 0
2125769 . .. |HYATTSVILLE .06/23/2015 .. 0 0 .0 0 0 0
2125949 . . |BELTSVILLE .. .05/31/2023 .. 0 0 .0 0 0 0
2126062 .... ANNAPOLIS ... 03/29/2019 0. 0. 0. 0] 0. ...0
2126270 ... DUNDALK 05/31/2023 0. 0. 0. 0 0. ...0
2325609 ... CLARKSTON ... 03/28/2013 0. 0. 0. 0] 0. ...0
2325619 ... EAST LANSING 05/07/2013 0. 0. 0. 0 0. ...0
2325743 ... SHELBY TOWNSHIP ..o Jeemmeeeeeeeeee M e s el 05/31/2023 0. 0. 0. 0] 0. ...0
2325815 ... EASTPOINTE ...ovvviiviiieiiiniineecevnnnns v Ml e s 02/01/2016 0. 0. 0. 0 0. ...0
2325844 ... NOVIE e eeemnes Jeemmeeeeeeee M e [t 07/26/2016 0. 0. 0. 0] 0. ...0
2325899 ... CLINTON TOWNSHIP 08/31/2023 0. 0. 0. 0 0. ...0
2325954 . .. | LAKE ORION ..... .08/31/2023 .. 0 0 .0 0 0 0
2325985 . .. |MADISON HEIGHTS . .03/29/2018 .. 0 0 .0 0 0 0
2326009 . .. | SHELBY TOWNSHIP . .05/31/2023 .. 0 0 .0 0 0 0
2326012 . .. | SHELBY TOWNSHIP . .05/31/2023 .. 0 0 .0 0 0 0
2326032 . . | SOUTHGATE ......... 10/30/2018 .. 0 0 .0 0 0 0
2326131 ... STERLING HEIGHTS 02/28/2020 0. 0. 0. 0 0. ...0
2326134 ... ROYAL 0AK ... 03/13/2020 0. 0. 0. 0] 0. ...0
2326186 .... KALAMAZOO ... 05/31/2023 0. 0. 0. 0 0. ...0
2326226 ... WESTLAND .o eeeee e eeeeeme e oo Jeemmeeeeeeeee M e s 08/16/2021 0. 0. 0. 0] 0. ...0
2326238 ... ) R || PR FSUURUUUURR R 10/20/2021 0. 0. 0. 0 0. ...0
2326280 ... ROSEVILLE ... 04/14/2022 0. 0. 0. 0] 0. ...0
2326356 . .. | TAYLOR .... .04/25/2023 .. 0 0 .0 0 0 0
2326362 . .. | SOUTHFIELD .. .06/01/2023 .. 0 0 .0 0 0 0
2425638 . .. [MINNETONKA .. 07/16/2013 .. 0 0 .0 0 0 0
2425766 . .. | BLOOMINGTON . .06/12/2015 .. 0 0 .0 0 0 0
2426159 . . | BROOKLYN PARK . .05/31/2023 .. . . 12,833,649 |. 0 0 .0 0 0 0
2426215 ... ST. CLOUD 07/15/2021 [ P 3,944,318 |.... 0. 0. 0. 0] 0. ...0
2525927 ... OLIVE BRANCH .. 05/31/2023 0. 0. 0. 0 0. ...0
2526189 ... 05/04/2021 0. 0. 0. 0] 0. ...0
2526202 ... 06/02/2021 0. 0. 0. 0 0. ...0
2625625 ... 05/24/2013 0. 0. 0. 0] 0. ...0
2925798 ... LAS VEGAS 05/31/2023 0. 0. 0. 0 0. ...0
3125558 ... WILL[AMSTONN .. 05/18/2012 0. 0. 0. 0. 0. ...0
3125654 ... OLD BRIDGE 10/22/2013 463,025 |.... 0. 0. 0. 0 0. ...0
3125862 . . | WILLINGBORO 10/12/2016 .. .. 947,654 |. 0 0 .0 0 0 0
3125889 ... BARRINGTON .. 02/28/2017 1,116,671 |.... 0. .0, .0 0. 0. ...0
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31259% ... WILLINGBORO ... 05/31/2023 0. 0. 0. 0 L 178,791 ... 0. ...0
3126177 ... 03/16/2021 0. 0. 0. 0] 0. ...0
3126187 ... oo | WHIPPANY ... 04/30/2021 0. 0. 0. 0 0. ...0
3325794 . .. | WEST ISLIP .05/31/2023 .. 0 0 .0 0 0 0
3326070 . .. | COMMACK ... .04/23/2019 .. 0 0 .0 0 0 0
3326168 . . | HEMPSTEAD .12/18/2020 .. 0 0 .0 0 0 0
3326184 .... FARMINGDALE ... 04/27/2021 0. 0. 0. 0 0. ...0
3326239 ... 10/21/2021 0. 0. 0. 0] 0. ...0
3326246 ... FARMINGDALE 11/23/2021 0. 0. 0. 0 0. ...0
3326253 ... HAUPPAUGE ... 12/08/2021 0. 0. 0. 0] 0. ...0
3326297 ... NEW YORK .... 06/17/2022 0. 0. 0. 0 0. ...0
3326305 ... HAUPPAUGE 07/21/2022 0. 0. 0. 0. 0. ...0
3326306 ... CARLE PLACE ... 08/03/2022 0. 0. 0. 0 0. ...0
3326307 ... OSWEGO ... 08/10/2022 0. 0. 0. 0] 0. ...0
3326315 . .. | BOHEMIA 1073172022 .. 0 0 .0 0 0 0
3326316 . .. | BOHEMIA .11/08/2022 .. 0 0 .0 0 0 0
3326317 . .| BOHEMIA 1073172022 .. 0 0 .0 0 0 0
3326318 ... DEER PARK 10/31/2022 0. 0. 0. 0] 0. ...0
3326320 ... WEST BABYLON .. 11/08/2022 0. 0. 0. 0 0. ...0
3326321 ... DEER PARK 11/10/2022 0. 0. 0. 0] 0. ...0
3326322 ... RONKONKOMA 11/09/2022 0. 0. 0. 0 0. ...0
3326323 ... NORTH BAYSHORE 11/09/2022 0. 0. 0. 0] 0. ...0
3326324 ... BOHEMIA ... 11/09/2022 0. 0. 0. 0 0. ...0
3326325 ... BOHEMIA ... 11/10/2022 0. 0. 0. 0] 0. ...0
3326357 ... NEW YORK . 04/25/2023 0. 0. 0. 0 0. ...0
3326368 . .. | MEDFORD ... .07/12/2023 .. 0 0 .0 0 0 0
3326385 . .. | STATEN ISLAND . .09/29/2023 .. 0 0 .0 0 0 0
3326399 . .. | MEDFORD ... .03/27/2024 .. 0 0 .0 0 0 0
3425105 . .. [ MATTHEWS . ... 11/08/2004 .. 0 0 .0 0 0 0
3425106 . .| WINSTON-SALEM . .. 11/08/2004 .. 0 0 .0 0 0 0
3425482 ... CARRBORO 12/20/2010 0. 0. 0. 0 0. ...0
3425584 ... INDIAN TRAIL .. 11/27/2012 0. 0. 0. 0] 0. ...0
3425754 ... 05/31/2023 0. 0. 0. 0 0. ...0
3425875 ... 12/22/2016 0. 0. 0. 0] 0. ...0
3426078 ... SUNSET BEACH .evvivviinineiivenninneeeens fevvneneeeeennend N e s 06/06/2019 0. 0. 0. 0 0. ...0
3426081 .... FAYETTEVILLE .. 06/20/2019 0. 0. 0. 0] 0. ...0
3426147 . .. | GREENSBORO ..... .05/31/2023 .. 0 0 .0 0 0 0
3426175 . .| BOILING SPRINGS . .02/17/2021 .. 0 0 .0 0 0 0
3426191 . .. | DURHAM ....... .06/12/2021 .. 0 0 .0 0 0 0
3426198 . .. | GREENSBORO .05/19/2021 .. 0 0 .0 0 0 0
3426199 . . | GREENSBORO .06/19/2021 .. 0 0 .0 0 0 0
3426287 ... DURHAM 05/19/2022 0. 0. 0. 0] 0. ...0
34263% ... WILMINGTON .. 02/21/2024 0. 0. 0. 0 0. ...0
3625445 ... WADSWORTH ... 03/09/2010 0. 0. 0. 0] 0. ...0
3625547 ... LIBERTY TOWNSHIP ... 02/29/2012 0. 0. 0. 0 0. ...0
3625605 ... BROADVIEW HEIGHTS . 03/14/2013 0. 0. 0. 0] 0. ...0
3625671 ... MONTGOMERY .. 12/26/2013 0. 0. 0. 0 0. ...0
3625688 .... 06/09/2014 0. 0. 0. 0. 0. ...0
3625764 .... DAYTON . 06/10/2015 0. 0. 0. 0 0. ...0
3625773 . . | MASON ... .07/09/2015 .. 0 0 .0 0 0 0
3625786 ... PERRYSBURG ..... 08/27/2015 0. .0, .0 0. 0. ...0
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3625835 ... DAYTON 06/17/2016 0. 0. 0. 0 ....21,835 | 0. ...0
3625845 ... WELL INGTON .. 08/02/2016 0. 0. 0. 0] ....57,246 |. 0. ...0
3625850 ... 09/09/2016 0. 0. 0. 0 ... 14,273 | 0. ...0
3625851 . .. | SPRINGBORO .09/09/2016 .. 0 0 .0 0 14,273 |. 0 0
3625883 . .. | CINCINNATI ... 0171972017 .. 0 0 .0 0 37,283 |. 0 0
3625909 . .| COLUMBUS .. .. 05/16/2017 .. 0 0 .0 0 132,129 |. 0 0
3625922 ... BLUE ASH . 05/31/2023 0. 0. 0. 0 0. ...0
3625933 ... GAHANNA ... 08/31/2023 0. 0. 0. 0] 0. ...0
3625992 ... MENTOR ... 05/02/2018 0. 0. 0. 0 0. ...0
3626018 .... ELYRIA .... 05/31/2023 0. 0. 0. 0] 0. ...0
3626019 .... ELYRIA .... 05/31/2023 0. 0. 0. 0 0. ...0
3626024 .... WORTHINGTON . 08/31/2018 0. 0. 0. 0. 0. ...0
3626037 ... VANDALIA ... 05/31/2023 0. 0. 0. 0 0. ...0
3626040 ... MIAMISBURG .. 05/31/2023 0. 0. 0. 0] 0. ...0
3626045 . .. |ONTARIO ... .12/20/2018 .. 0 0 .0 0 0 0
3626059 . .. | FAIRBORN .. .08/21/2019 .. 0 0 .0 0 0 0
3626125 . .| COLUMBUS .. .12/20/2019 .. 0 0 .0 0 0 0
3626143 .... NEW ALBANY .. 06/03/2020 0. 0. 0. 0] 0. ...0
3626148 .... SPRINGBORO .. 05/31/2023 0. 0. 0. 0 0. ...0
3626155 ... FRANKLIN ... 10/07/2020 0. 0. 0. 0] 0. ...0
3626173 ... WESTLAKE ... 01/28/2021 0. 0. 0. 0 0. ...0
3626229 ... CINCINNATI .. 08/23/2021 0. 0. 0. 0] 0. ...0
3626233 ... WELL INGTON .. 09/17/2021 0. 0. 0. 0 0. ...0
3626234 ... LAGRANGE .... 09/17/2021 0. 0. 0. 0] 0. ...0
3626260 ... CLEVELAND 12/17/2021 0. 0. 0. 0 0. ...0
3626265 . .. | BEDFORD HEIGHTS . .01/06/2022 .. 0 0 .0 0 0 0
3626288 . .. | WARRENSVILLE HEIGHTS .05/19/2022 .. 0 0 .0 0 0 0
3626358 . .. | CINCINNATI ..... .04/28/2023 .. 0 0 .0 0 0 0
3626371 . . |HUBER HEIGHTS . .07/21/2023 .. 0 0 .0 0 0 0
3725792 . .09/29/2015 .. 0 0 .0 0 0 0
3725834 ... 06/15/2016 0. 0. 0. 0 0. ...0
3726011 ... 07/24/2018 0. 0. 0. 0] 0. ...0
3726182 ... OKLAHOMA CITY . 04/16/2021 0. 0. 0. 0 0. ...0
3726245 ... MIDWEST CITY .. 11/23/2021 0. 0. 0. 0] 0. ...0
3726354 ... 04/18/2023 0. 0. 0. 0 0. ...0
3825842 ... 07/14/2016 0. 0. 0. 0] 0. ...0
3825869 . .. | SALEM ..... .12/02/2016 .. 0 0 .0 0 0 0
3825915 . .. | MCMINNVILLE .06/23/2017 .. 0 0 .0 0 0 0
382597 . .. | PORTLAND .. 12/20/2017 .. 0 0 .0 0 0 0
3826039 . .. | PORTLAND 12/12/2018 .. 0 0 .0 0 0 0
3826142 . . | MCMINNVILLE .05/31/2023 .. 0 0 .0 0 0 0
3826144 .... OREGON CITY ... 06/08/2020 0. 0. 0. 0] 0. ...0
3826185 ... TIGARD .... 04/29/2021 0. 0. 0. 0 0. ...0
3826273 ... MONMOUTH . 03/08/2022 0. 0. 0. 0] 0. ...0
3925908 ... ASTON TOWNSHIP 05/12/2017 0. 0. 0. 0 0. ...0
3925926 ... DOYLESTOWN 07/14/2017 0. 0. 0. 0] 0. ...0
3925976 ... CRANBERRY TOWNSHIP ... 05/31/2023 0. 0. 0. 0 0. ...0
3926013 ... PITTSBURGH 05/31/2023 0. 0. 0. 0. 0. ...0
3926079 ... BLOOMSBURG .. 06/13/2019 0. 0. 0. 0 0. ...0
3926101 . . |PITTSBURGH .. .08/28/2019 .. 0 0 .0 0 0 0
4125556 ... ROCK HILL ... 05/17/2012 0. .0, .0 0. 0. ...0
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4125576 ... SPARTANBURG . 10/05/2012 ...1,116,030 |.... 0. 0. 0. 0 ...41,591 [ 0. ...0
4125712 ... ROCK HILL ... 10/23/2014 0. 0. 0. 0] 0. ...0
4125782 .... FLORENCE .... 05/31/2023 0. 0. 0. 0 0. ...0
4125797 . .. |LEXINGTON ... 11/10/2015 .. 0 0 .0 0 0 0
412589 . .| PAWLEYS ISLAND .05/31/2023 .. 0 0 .0 0 0 0
4126140 . .05/31/2023 .. 0 0 .0 0 0 0
4126200 .... 05/31/2023 0. 0. 0. 0 0. ...0
4126401 ... 03/28/2024 0. 0. 0. 0] 0. ...0
4325577 ... CHATTANOOGA . 10/09/2012 0. 0. 0. 0 0. ...0
4325739 ... NASHVILLE ... 02/25/2015 0. 0. 0. 0] 0. ...0
4325820 ... KNOXVILLE ... 03/23/2016 0. 0. 0. 0 0. ...0
4326179 ... POWELL 03/23/2021 0. 0. 0. 0. 0. ...0
432619 ... CLARKSVILLE ... 05/18/2021 0. 0. 0. 0 0. ...0
4326228 ... CLARKSVILLE ... 08/18/2021 0. 0. 0. 0] 0. ...0
4326380 . .. | FRANKLIN . .09/05/2023 .. 0 0 .0 0 0 0
4326386 . .. | NASHVILLE .10/30/2023 .. 0 0 .0 0 0 0
4425277 . .| SAN ANTONIO . .. 1172172006 .. 0 0 .0 0 0 0
4425405 ... HOUSTON 07/10/2008 0. 0. 0. 0] 0. ...0
4425463 ... EL PASO ... 09/16/2010 0. 0. 0. 0 0. ...0
4425478 ... EL PASO ... 12/06/2010 0. 0. 0. 0] 0. ...0
4425567 ... FREDERICKSBURG .. 07/16/2012 0. 0. 0. 0 0. ...0
4425611 ... SAN ANTONTO e e eeee e eeees Jeemmeeeeeeenes T [ e e 04/11/2013 0. 0. 0. 0] 0. ...0
4425633 ... ) R b SR ISR RN 06/26/2013 0. 0. 0. 0 0. ...0
4425660 ... EL PASO -eeieeieieeeeeeeeeeeeeemeneeeee Jeemmeeeeeeeees T o e e 10/31/2013 0. 0. 0. 0] 0. ...0
4425667 ... SAN ANTONIO ... 05/31/2023 0. 0. 0. 0 0. ...0
4425686 . .. | GRAND PRAIRIE . .05/23/2014 .. 0 0 .0 0 0 0
4425713 . . | KERRVILLE .10/27/2014 .. 0 0 .0 0 0 0
4425779 . .. |AUSTIN ....... .07/27/2015 .. 0 0 .0 0 0 0
4425804 . .. | ALAMO HEIGHTS . .12/04/2015 .. 0 0 .0 0 0 0
4425833 . . | SAN ANTONIO . .. 06/09/2016 .. 0 0 .0 0 0 0
4425840 ... SAN ANTONIO ... 07/08/2016 0. 0. 0. 0 0. ...0
4425847 ... LAREDO .... 05/31/2023 0. 0. 0. 0] 0. ...0
4425857 ... HUBLE ... 05/31/2023 0. 0. 0. 0 0. ...0
4425893 ... 03/15/2017 0. 0. 0. 0] 0. ...0
4425906 ... SAN ANTONIO . 05/31/2023 0. 0. 0. 0 0. ...0
4425912 ... CORPUS CHRISTI 06/09/2017 0. 0. 0. 0] 0. ...0
4425048 . .. | LAREDO .... ....05/31/2023 .. 0 0 .0 0 0 0
4425993 . .. | HOUSTON ... ... 05/08/2018 .. 0 0 .0 0 0 0
4425005 . .. | CORPUS CHRISTI ....05/31/2023 .. 0 0 .0 0 0 0
4426002 . .. | HOUSTON ... ... 06/20/2018 .. 0 0 .0 0 0 0
4426007 . . |PLANO ... .. 07/11/72018 .. 0 0 .0 0 . 0 0
4426035 ... EL PASO ... 05/31/2023 0. 0. 0. 0] 117 522 |... 0. ...0
4426047 .... SAN ANTONIO ... 01/24/2019 0. 0. 0. 0 .. 38,710 |... 0. ...0
4426048 .... SAN ANTONIO ... 05/31/2023 0. 0. 0. 0] 0. ...0
4426052 ... SAN ANTONIO . 02/21/2019 0. 0. 0. 0 0. ...0
4426071 ... 04/26/2019 0. 0. 0. 0] 0. ...0
4426105 ... SAN ANTONIO . 09/18/2019 0. 0. 0. 0 0. ...0
4426107 ... BOERNE 05/31/2023 0. 0. 0. 0. 0. ...0
4426114 .... EL PASO ... 11/05/2019 0. 0. 0. 0 0. ...0
4426120 . .| AUSTIN ... .12/10/2019 .. 0 0 .0 0 0 0
4426135 ... SAN ANTONIO ... 03/23/2020 0. .0, .0 0. 0. ...0
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4426137 ... SAN MARCOS .. 05/31/2023 0. 0. 0. 0 .. 86,027 |... 0. ...0
4426145 ... 06/18/2020 0. 0. 0. 0] 0. ...0
4426157 .... LEAGUE CITY ... 10/16/2020 0. 0. 0. 0 0. ...0
4426164 . .. | BEVERLY HILLS . 11/25/2020 .. 0 0 .0 0 0 0
4426172 . .. |AUSTIN .... .01/728/2021 .. 0 0 .0 0 0 0
4426212 . .| GRAND PRAIRIE . .07/13/2021 .. 0 0 .0 0 0 0
4426224 ... SAN ANTONIO ... 08/11/2021 0. 0. 0. 0 0. ...0
4426235 ... 09/21/2021 0. 0. 0. 0] 0. ...0
4426242 ... 10/22/2021 0. 0. 0. 0 0. ...0
4426247 ... 05/31/2023 0. 0. 0. 0] 0. ...0
4426255 ... SAN ANTONIO . 12/14/2021 0. 0. 0. 0 0. ...0
4426259 ... SAN ANTONIO . 12/17/2021 0. 0. 0. 0. 0. ...0
4426271 ... 02/23/2022 0. 0. 0. 0 0. ...0
4426285 ... 05/31/2023 0. 0. 0. 0] 0. ...0
4426309 . . .08/25/2022 .. 0 0 .0 0 0 0
4426352 . .. | LAKE JACKSON .03/06/2023 .. . 20,821,622 |. 0 0 .0 0 0 0
4525762 . . | MURRAY ... .05/29/2015 .. .. 253,158 |. 0 0 .0 0 0 0
4526004 .... ST. GEORGE .. 06/22/2018 304,300 |.... 0. 0. 0. 0] 0. ...0
4526113 ... L INDON 10/28/2019 0. 0. 0. 0 0. ...0
4725492 ... WOODBRIDGE .. 04/06/2011 0. 0. 0. 0] 0. ...0
4725501 ... CHARLOTTESVILLE .... 05/05/2011 0. 0. 0. 0 0. ...0
4725563 ... 06/28/2012 0. 0. 0. 0] 0. ...0
4725662 .... WILLIAMSBURG .. 11/08/2013 0. 0. 0. 0 0. ...0
4725693 ... GREAT FALLS ... 05/31/2023 0. 0. 0. 0] 0. ...0
4725702 .... RICHMOND .. 08/31/2023 0. 0. 0. 0 0. ...0
4725705 . .. | RICHMOND .. .09/30/2014 .. 0 0 .0 0 0 0
4725733 . .| FALLS CHURCH 1273172014 .. 0 0 .0 0 0 0
4726006 . . | CHESTER ...... 06/28/2018 .. 0 0 .0 0 0 0
4726225 . .. | NEWPORT NEIIS .08/13/2021 .. 0 0 .0 0 0 0
4825710 . . | NENCASTLE .10/21/2014 .. 0 0 .0 0 0 0
4825717 ... 11/14/2014 0. 0. 0. 0 0. ...0
4825760 .... 05/31/2023 0. 0. 0. 0] 0. ...0
4825825 ... BELL INGHAM .. 04/28/2016 0. 0. 0. 0 0. ...0
4825826 .... VANCOUVER ... 04/28/2016 0. 0. 0. 0] 0. ...0
4826118 ... KIRKLAND ... 11/21/2019 0. 0. 0. 0 0. ...0
4826190 ... BONNEY LAKE ... 05/05/2021 0. 0. 0. 0] 0. ...0
4826197 . .. | SPANAWAY . .06/19/2021 .. 0 0 .0 0 0 0
4826249 . .. | ARLINGTON .05/31/2023 .. 0 0 .0 0 0 0
4826279 . .. | SPOKANE ... .05/31/2023 .. 0 0 .0 0 0 0
4826282 . .. | BELLEVUE . .04/21/2022 .. 0 0 .0 0 0 0
4826300 . . | REDMOND ... .06/28/2022 .. 0 0 .0 0 0 0
4926038 .... BRIDGEPORT .. 12/10/2018 0. 0. 0. 0] 0. ...0
5025877 ... MILWAUKEE 12/28/2016 0. 0. 0. 0 0. ...0
5025947 ... MENOMONEE FALLS . 05/31/2023 R IO 0. 0. 0. 0] 0] 0. ...0
5026341 .... OAK CREEK ... 01/31/2023 JUR N 9,288,822 |.... 0. 0. 0. 0 112,916 |. 0. ...0
5026343 ... GREENFIELD .. 01/31/2023 [ IO 11,069,574 |.... 0. 0. 0. 0] 134,565 |. 0. ...0
5026344 ... 01/31/2023 [ R 8,085,603 |.... 0. 0. 0. 0 .98,290 |. 0. ...0
5026383 ... MILWAUKEE ... 09/13/2023 13,739,831 |.... 0. 0. 0. 0. 0. ...0
5026384 ... FRANKL IN 09/19/2023 ...2,586,958 |.... 0. 0. 0. 0 0. ...0
5325587 . .| TURNERSVILLE .11/30/2012 .. .. 290,883 |. 0 0 .0 0 0 0
5325613 ... MANCHESTER .. 04/17/2013 679,552 |.... 0. .0, .0 0. 0. ...0
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5325965 ... LUBBOCK 05/31/2023 0. 0 ... 100,655 |... 0. ...0
5326017 .... MILLEDGEVILLE . 05/31/2023 0. 0] e 71,260 ... 0. ...0
5326116 .... VIRGINIA BEACH .. 05/31/2023 0. 0 .. 152,648 |... 0. ...0
5326128 . .. | COLUMBIA ....... .12/20/2019 .. 0 0 0 0
5326151 . .. | CARTERSVILLE .05/31/2023 .. 0 0 0 0
5326167 . .| SCHERTZ ... .12/03/2020 .. . . 21,129,181 |. 0 0 0 0
5326192 ... FT. WRIGHT .. 05/13/2021 JUR N 2,602,533 |.... 0. 0 0. ...0
COVINGTON ... 09/01/2023 N 13,905,319 |.... 0. 0] 0. ...0
RES000000067 ... CHESAPEAKE .. 04/02/2024 0. 0 0. ...0
RES000000069 ... .. | UPPER DARBY 04/02/2024 0. 0] 0. ...0
RES000000071 ... .. | FERNANDINA BEACH ... 04/02/2024 0. .. 0 0. ...0
RES000000074 ... .. | GALVESTON 03/28/2024 0. ... (4,789)|.. 0. 0. ...0
RES000000075 ... . | WILDWOOD CREST .. 03/28/2024 0. ...(4,500)f.. 0 0. ...0
RES000000076 ... LOS ANGELES 03/27/2024 0. 0] 0. ...0
RES000000086 .. |VASS ... .03/28/2024 .. 0 0 0 0
RES000000087 . | TOLLESON .. .03/25/2024 .. 0 0 0 0
RES000000088 .03/29/2024 .. 0 0 0 0
RES000000089 ... . 03/25/2024 0. 0] 0. ...0
RES000000090 ... .. |DAYTON 03/29/2024 0. 0 0. ...0
RES000000091 ... .. | BOCA RATON .. 03/28/2024 0. 0] 0. ...0
RES000000092 ... .. [GAINESVILLE ... 03/26/2024 0. 0 0. ...0
RES000000093 ... . | SARASOTA 03/26/2024 0. 0] 0. ...0
RES000000094 ... . 03/29/2024 0. 0 0. ...0
RES000000095 ... .. [NEWARK ... 03/27/2024 0. 0] 0. ...0
RES000000096 ... .. [LAKEWOOD .... 03/22/2024 0. 0 0. ...0
RES000000097 .. | WILMINGTON .03/19/2024 .. 0 0 0 0
RES000000098 .. [OCEAN CITY .03/28/2024 .. 0 0 0 0
RES000000099 .. |CHESTER ... .03/22/2024 .. 0 0 0 0
RES000000100 .. | GREENIOOD .03/25/2024 .. 0 0 0 0
RES000000101 .. | ORANGE PARK . .03/25/2024 .. . 0 0 0 0
RES000000102 ... .. [SAN CLEMENTE .. 03/25/2024 ... (22,793)f... 0. 0 0. ...0
RES000000103 ... .. | TRACY 03/25/2024 ... (12,400)|... 0. 0] 0. ...0
RES000000104 ... .. [ SARASOTE .. 03/29/2024 .. (2,617)[... 0. 0 0. ...0
RES000000105 ... . [LEHIGH ACRES .. 03/29/2024 0. 0] 0. ...0
RES000000106 ... 03/22/2024 0. 0 0. ...0
RES000000107 ... 03/27/2024 0. 0] 0. ...0
RES000000108 .. | HURRICANE .03/28/2024 .. 0 0 0 0
RES000000109 .. |RICHVOND .03/28/2024 .. 0 0 0 0
RES000000110 .. | HEREFORD .. .03/27/2024 .. 0 0 0 0
RES000000111 .. | WASHINGTON .03/29/2024 .. 0 0 0 0
RES000000112 . | CANTON . .03/29/2024 .. 0 0 0 0
RES000000115 ... . 04/01/2024 0. 0] 0. ...0
RES000000116 ... .. | WESTFIELD ... 03/28/2024 ... (10,438)|... 0. 0 0. ...0
RES000000121 ... .. |FRANKLIN .... 04/01/2024 .. (5,886)... 0. 0] 0. ...0
RES000000138 ... . | WEST WARWICK .. 05/09/2024 0. 0 0. ...0
RES000000139 ... . 03/15/2024 0. 0] 0. ...0
RES000000140 ... .. |FORT PIERCE . 03/22/2024 0. 0 0. ...0
RES000000141 ... .. |MEMPHIS 04/08/2024 0. 0. 0. ...0
RES000000148 ... .. [AUSTIN 04/19/2024 0. 0 0. ...0
RES000000149 . | PFLUGERVILLE .04/19/2024 .. 0 0 0 0
RES000000170 ... ALVARADO ... 04/29/2024 .0, 0. 0. ...0
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RES000000171 ... .. |NORTH MYRTLE BEACH ... 04/25/2024 0 .. (1,307)|... 0. (1,307)].. 0 .10, 0. ...0
RES030000014 ... .. [LITCHFIELD PARK 02/27/2024 0 0. 0 0. ...0
RES040000031 ... .. [LITTLE ROCK ... 03/16/2024 0 0. 0 0. ...0
RES050000012 . | OCEANO ... .02/29/2024 .. 0 0 0 0 0
RES050000032 BURBANK .03/16/2024 .. 0 0 0 0 0
RES050000037 .. |PERRIS . .03/16/2024 .. 0 0 0 0 0
RES050000060 ... . [LYNWOOD ... 03/26/2024 0 0. 0 0. ...0
RES080000040 ... 03/16/2024 0 0. 0 0. ...0
RES100000003 ... 02/28/2024 0 0. 0 0. ...0
RES100000004 ... . 02/29/2024 0 0. 0 0. ...0
RES100000005 ... . |HOMESTEAD ... 02/26/2024 0 0. 0 0. ...0
RES100000006 ... DORAL ... 02/29/2024 0 0. 0 0. ...0
RES100000007 ... MIAME .. 03/01/2024 0 0. 0 0. ...0
RES100000030 ... . 03/16/2024 0 0. 0 0. ...0
RES100000034 .. |PORT SAINT LUCIE .03/16/2024 .. 0 0 0 0 0
RES100000038 .. | TAMPA .. .03/16/2024 .. 0 0 0 0 0
RES100000039 .. | SEFFNER ... .03/16/2024 .. 0 0 0 0 0
RES100000044 ... .. |PALM BEACH GARDENS ... 03/16/2024 0 0. 0 0. ...0
RES100000054 ... .. |EDGEWATER ... 03/26/2024 0 0. 0 0. ...0
RES100000057 ... .. |LAKELAND .... 03/26/2024 0 0. 0 0. ...0
RES100000061 ... .. | FORT LAUDERDALE . 03/26/2024 0 0. 0 0. ...0
RES100000062 ... L [MIAMI 03/26/2024 0 0. 0 0. ...0
RES100000065 ... .. | LAKEWOOD RANCH 04/11/2024 0 0. 0 0. ...0
RES100000066 ... .. | LYNN HAVEN 04/11/2024 0 ... 0. 0 0. ...0
RES100000068 ... .. | PONTE VEDRA . 04/11/2024 0 ... 0. 0 0. ...0
RES110000002 .. |POOLER .... .02/26/2024 .. 0 0 0 0 0
RES110000036 .. | BROOKHAVEN .. .03/16/2024 .. 0 0 0 0 0
RES110000041 .. | GOOD HOPE .03/16/2024 .. 0 0 0 0 0
RES110000042 .. [ ATLANTA .03/16/2024 .. 0 0 0 0 0
RES110000055 .. [ ATLANTA .03/26/2024 .. 0 0 0 0 0
RES160000033 ... . |LAKE PARK 03/16/2024 0 0. 0 0. ...0
RES190000043 ... METAIRIE .... 03/16/2024 0 0. 0 0. ...0
RES210000059 ... .. | PERRY HALL .. 03/26/2024 0 0. 0 0. ...0
RES380000013 ... . [ JACKSONVILLE .. 02/23/2024 0 0. 0 0. ...0
RES410000072 ... . 04/11/2024 0 o (11,198)f... 0. 0 0. ...0
RES430000056 ... .. | HARROGATE ... 03/26/2024 0 ..(1,642)|... 0. 0 0. ...0
RES440000008 .. [MCKINNEY . .02/28/2024 .. 0 0 0 0 0
RES440000010 .. | CYPRESS .02/28/2024 .. 0 0 0 0 0
RES440000011 . | ROCKPORT .02/29/2024 .. 0 0 0 0 0
RES440000035 HOUSTON .03/16/2024 .. 0 0 0 0 0
RES440000049 EULESS . .03/26/2024 .. 0 0 0 0 0
RES440000050 ... ODESSA ... 03/26/2024 0 0. 0 0. ...0
RES440000051 ... SUGAR LAND .. 03/26/2024 0 0. 0 0. ...0
RES440000052 ... SAN ANTONIO . 03/26/2024 0 0. 0 0. ...0
RES440000053 ... .. | MERCEDES .. 03/26/2024 0 0. 0 0. ...0
RES440000070 ... . | ROCKPORT .. 04/11/2024 0 0. 0 0. ...0
RES470000001 ... . 02/26/2024 0 0. 0 0. ...0
RES470000058 ... VIRGINIA BEACH . 03/26/2024 . 0 ... .. .0 0 .. A 0. ...0
0299999. Mortgages W|th partial repayments 1 196, 198,223 0 (389 416) 0 0 (389,416) 0 11,878,699 18,689,912 0 0
0599999 - Totals 1,203,884,042 0 (389,416) 0 0 (389,416) 0 19,290, 151 26,101,364 0 0
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 GDLC Feeder Fund LP Wilmington .... .| Golub Onshore GP 3, LLC ....06/22/2023 ... . 1,260,000 .0 . 3,465,000 |... ...0.900
000000-00-0 . ..| Ironwood Capital Partners V Feeder LP . Wilmington . Ironwood Capital Management V LLC . ..08/18/2022 . . 131,844 |.. 0 | ... 959,836 0.940
000000-00-0 . .[PineBridge Private Credit Ill Parallel LP . |Wilmington .... . .|PineBridge Private Credit Il GP LP .... ...09/22/2023 ... .... 366,132 .0 .. 4,889,677 |... 0.800
1799999. J0|nt Venture Interests - Fixed Income - NAIC DeS|gnat|on Not Assigned by the SVO - Unaffiliated 0 1,757,976 0 9,314,513 XXX
Blue Owl GP Stakes V US Investors LP (FKA Dyal V US Investors LP) Blue Owl GP Stakes V US Investors LP (FKA Dyal V US
000000-00-0 Newark s Investors LP) weveeiiiiiiiiii ....12/3172021 ... |...... 1 . 1,575,000 .0 .. 10,587,444 |... ... 1.290
000000-00-0 . Strategic Partners IX LP .. Wilmington . .DE.. Strategic Partners Fund Solutions Associates IX LP ..09/30/2022 . 1 630,383 |.. .0 .. 16,312,990 0.016
000000-00-0 . ..|Clayton, Dubilier & Rice Fund XI1 LP .......oeviiiiiinniniiiiiiiiiinenes | eeeeeeennnn CD&R Investment Associates XII, Ltd ....... ..02/07/2024 . 1 . 2,266,450 |.. .0 .. 15,826,006 0.072
000000-00-0 . ..|ECP Credit Strategies Fund - B, L.P. . Wilmington . ECP Credit Strategies Fund - B GP, LLC ... ..05/20/2024 . 1 . 9,846,397 |.. .0 .. 45,180,234 100.000
000000-00-0 . ..|HarbourVest Partners Co-Investment Fund VI LP . Wilmington . HarbourVest Partners Co-Investment Fund VI LP ..09/30/2022 . A . 1,000,000 |.. 0 | 3,000,000 0.539
000000-00-0 . ..| Stepstone Capital Partners V LP .... Wilmington . StepStone Capital V (GP), LLC ... ..07/05/2022 . 1 . 2,361,702 |.. .0 .. 13,039,423 1.060
000000-00-0 . .| The Resolute Fund VI, LP Wilmington .... . |Resolute Fund Partners VI, LP ... ...03/01/2024 ...|...... 1 .0 .. .. 13,000,700 |... ..0.219
1999999. Jomt Venture Interests - Common Stock - Unaffiliated 19,973,369 17,729,419 0 116,946,887
6099999. Total - Unaffiliated 19,973,369 19,487,395 0 126,261,400
6199999. Total - Affiliated 0 0 0 0
6299999 - Totals 19,973,369 19,487,395 0 126,261,400
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or [ Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... PineBridge Private Credit 11 Parallel LP .. [Wilmington .... ... DE.........|Capital Distribution ....09/22/2023 ...|....05/01/2024 ...|. ... 760 |... . ... 760 |....
000000-00-0 ..... PineBridge Private Credit |11 Parallel LP .. [Wilmington .... ... DE.........| Capital Distribution ...09/22/2023 ...|....06/21/2024 ...|. LA .0 .. LA
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not ASS|gned by the SVO - Unaffiliated 1,171 0 1,171 0
Blue Owl GP Stakes V US Investors LP (FKA
000000-00-0 ..... Dyal V US Investors LP) .....ccevvvviivvininnnns Newark .......oecevvvviiinninnnneinns fovvnnnnns DE......... Capital Distribution .......cccoeevriiinnnnns ....12/31/2021 ...|....06/14/2024 ...|........ 88,991 [...ooeiinnnnnns (V] N | R | I R | B RN | I ISR (B IO 88,991 [........ 33,799
000000-00-0 ..... Stepstone Captial Partners VLP ............... Wilmington .....coovveiiiierinnnnnns Joenennnns DE......... Capital Distribution ......ccccoeevivennnnnns ....07/05/2022 ...|....05/24/2024 ...|........ 58,994 |...ovuunenns 0 foeeeeeennna0 oo O 0 o O o0 e 58,994 |........ 27,315
1999999. Joint Venture Interests - Common Stock - Unaffiliated 147,985 0 147,985 61,114
86773#-10-0 ..... [Sunrise Captive Re, LLC ... [Cincinnati ... ...0H......... [Return of Capital ... ...12/31/2018 ...]....06/30/2024 ...|.. 104,247,346 |... .0 .. .0 .. . ...0 .. 104,247,346 |.. 104,247,346 |... .0 ..
2099999. Joint Venture Interests - Common Stock - Affiliated 104,247,346 0 0 0 0 0 | 104,247,346 | 104,247,346 0 0
000000-00-0 ..... VOYA CMLF LP Private Equity .....ccevvuuneeeens Wilmington DE......... Capital Distribution .......cccccevvevrnnnnns ....09/29/2023 ...|....04/30/2024 ... 0 [V PR [V FORPRRR | FEUUURRRRRRN | [ R 555,192 |....... 555,192 [V SRR | EEUT, 0
000000-00-0 ..... VOYA CMLF LP Private Equity . .. [Wilmington .... ... DE.. .| Income Recognition .. ....09/29/2023 ...|....04/01/2024 ...|..... 0 0. el fi0 0 (528,865)]...... (528,865)]... 0 0 528,865
000000-00-0 ..... VOYA CMLF LP Private Equity . . [ Wilmington .... .. DE.. .| Income Recognition .. ...09/29/2023 ...|....04/30/2024 ...|......(414,852)[... .0 .. .0 .. .0 .. .. 0 e (414,852)|...... (414,852))... .0 .. L0 e 414,852
2399999. Joint Venture Interests - Mortgage Loans Unaffiliated (388,525) 0 0 0 0 0 (388,525) (388,525) 0 0 943,717
6099999. Total - Unaffiliated (239,370) 0 0 0 0 0 (239,370) (326,240) 0 0 1,030,588
6199999. Total - Affiliated 104,247,346 0 0 0 0 0 | 104,247,346 | 104,247,346 0 0 0
6299999 - Totals 104,007,976 0 0 0 0 0| 104,007,976 | 103,921,106 0 0 1,030,588
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR 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-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912810-TZ-1 ......... US TREAS BOND ~ 4.500% 02/15/44 .......oieeeeeeiee e e e e e eennn e eees | cevvviniiinnnns Jonnid 05/20/2024 ..... Various ... ...725,882,813 |. ...750,000,000 |... 5,739,354 [1.A ... .
912810-UB-2 ......... US TREAS BOND TREASURIES ~ 4.625% 05/15/44 .....ccovvvnniiiiiiiiiiiiiiiniiienicciiiinceccinninnnneens | eeeeeennineens fonnnd 06/10/2024 ..... Various ... ...148,062,500 |. ...150,000,000 |... .. 370,754 | 1.
91282C-JZ-5 ......... US TREASURY N/B  4.000% 02/15/34 .....eieeeruunaeeeernnnnareennnnnnasaernnnnnasserrnnnnassesrnnnnnaseenns | seeesesssnnnnes |oennnd 04/10/2024 ..... BNP Par iDAS . ..iieeireuuetieiieiisseeeitn s e eeerinniseeeerenn e e seernnn e teenrnn e teenrrnnnateeernnnnatee [seseernnnnasteernnnnaseeernnnnaaaee [reeernnnnaareernnnnnnn 71,695,313 |.oovireiiiiiieiinnnnns 75,000,000
0109999999. Subtotal - Bonds - U.S. Governments 945,640,626 975,000,000
000000-00-0 ......... ASIF Funding |-Term Loan Private Debt ~ 7.924% 07/26/28 ........oeveeeemeniieeeeiiniiiieeeenniiieeee | evvvviniinnnns e 05/23/2024 ..... Societe Generale ... .... 18,750,000 |. .... 18,750,000 |...
000000-00-0 ......... ASIF Funding I-Term Loan Private Debt-Revolver — 7.924% 07/26/28 .......ccevuvvivniiennniennnienns | ceveeeeiiiiians o 06/14/2024 ..... Societe Generale ... .... 14,835,165 |. .... 14,835,165 |...
000000-00-0 ......... Jefferies Credit Partners BDC ~ 8.038% 12/07/28 ......euiieeiineniiiieeiiiieeeeceeneeeeeeenneeeee | cevvviniiinnnns feennid 06/28/2024 ..... J P Morgan & Co .... .... 55,397,135 |. .... 55,397,135 |...
000000-00-0 ......... Ares Ivy Hill XIX Pvt Credit  7.665% 12/20/26 ........eovviviinnniiiiiiiiiiiiiiiiiiiinieciiniinees | eeeeeeniiieeens ol 05/22/2024 ..... J P Morgan & Co .... ... 12,859,854 |. ... 12,859,854 ...
000000-00-0 ......... Ares Ivy Hill XIX Pvt Credit  7.665% 12/20/26 ...ccovveneiieiiniiiieeeeieeiee e eeeeenneeeee | eeevvviiiinenns feennd 05/07/2024 ..... J P MOFGaN & €0 weveeeeeeeee e e e et e e e e e e e e e e e e e e e e e e e e e e e e eennnaneeeens reeennnnaeeeeennnaneeeennnnnaenees Joernniae e e 2,774,765 |eeeeeeieeeniiees 2,774,765 |...
037440-AA-1 ......... AP Moon Holdings LLC Senior Secured Notes ~ 7.125% 06/20/49 ..........covvviiivnniniiiiiinninnnnnne | eeevvenniieeens foennd 06/18/2024 ..... al terDomus ....10,000,000 [. ....10,000,000 ...
125110-AC-0 ......... CCS8 Unitranche Partners SPV  7.892% 11/10/26 .....cceeeememiieiiiiiiiieeeeeeeeeeeeeeeneeeeeeneen | cevvvvniiinnnns Jeennnd 06/13/2024 ..... J P Morgan & Co .... .... 36,797,505 |. ... 36,797,505 |...
31614C-AB-2 ......... Fidelity Direct Lending Fund | 8.148% 02/25/27 ........ccevvviiiiiminiiiiiiiiiiiniiiiiniinnnnnins | ceeveeniiieeens fonnid 04/25/2024 ..... J P Morgan & Co .... ....21,720,000 |. ....21,720,000 |...
362092-AA-9 ......... GDLC FEEDER FUND, L.P.  8.850% 07/01/31 06/24/2024 ..... 0] T3 PP FES PR EPRPRURRPP PP 2,940,000 |.eeveuniireennniaens 2,940,000 |...
46331#-AA-7 . ..| IRONNOOD CAPITAL PARTNERS V NOTE ~ 5.000% 08/31/36 05/15/2024 Direct .... 1,186,598 |. 1,186,598 |.
46331#-AA-7 . ..| IRONNOOD CAPITAL PARTNERS V NOTE  5.000% 08/31/36 .. 04/30/2024 Interest Capitalization ... 87,434 | 87,434 |.
64755B-AA-6 . .| NEW MOUNTAIN GUARDIAN IV NMRF 2024-1A A 8.072% 04/05/37 05/20/2024 Wells Fargo Securities . .25,000,000 |. .25,000,000 |.
72305*-AA-9 ......... PineBridge Private Credit Il Note A 3.250% 08/31/32 05/23/2024 ..... Direct 1,005,589 |. 1,005,589 |...
72305*-AB-7 ......... PineBridge Private Credit 11 Note B 4.750% 08/31/32 ... 05/23/2024 ... Direct 457,086 |. 457,086 |...
836160-AA-2 ......... SOUP 7a Trust 2024-FBCT A 8.725% 03/25/49 .....ceeeeieieiiiieeiiieeeeeeeeneeeeeeeeneeeeeennnnees | cevvviniinnnns Jeennid 06/07/2024 ..... Goldman Sachs & Co ....25,000,000 |. ....25,000,000 ...
35138C-AD-6 ......... Fox Hedge LP Class A 6.050% 11/28/64 ......cooevvvvneiiiiiiiiiiiiiiiiiiinneeceiinneecevnnneeeeenn | Devevviininnns fonnid 06/26/2024 ..... Deutsche Bank SecUrities .........ccoiiiiiiiiiiiiiiiiiiiiiiiriii i [eerrrri s e 5,000,000 fouuriiiiinnnnniininnns 5,000,000 |...
35138C-AE-4 . ..|Fox Hedge LP Class B 8.336% 11/28/64 ... 06/26/2024 Deutsche Bank Securities . ..5,000,000 |. .. 5,000,000 |.
G2964#-AA-7 AP Grange Holding LLC Senior Secured Notes Tranche A 6.500% 03/20/45 .....coocevvevnnvinnnne | Devevvvinnniinn Jounnes 06/10/2024 ..... al terDomus ....30,000,000 |. ....30,000,000 |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 328,811,131 328,811,131
2509999997. Total - Bonds - Part 3 1,274,451,757 1,308,811, 131 6,571,646 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 1,274,451,757 1,308,811, 131 6,571,646 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
000000-00-0 ......... |FEDERAL HOME LOAN BANK = CINTI ..iiivvuiniiiiiiuiiiiiiiiiiiiisiiiiiinseseeesnnnssessessnnnsseesnnnnnnes | oeveesssnnenees [oeeees 04/26/2024 ..... 0T P AP PPPPPTIN 6,748.000 [...ooiiiivunnniiiiiinnnnns 674,800 |...uuiiiiiiiiiiiiiiiiiiiniiiiiiee o [
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 674,800 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 674,800 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 674,800 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 674,800 XXX 0 XXX
6009999999 - Totals 1,275,126,557 XXX 6,571,646 XXX




STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

S04

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36194N-LU-1 |GNMA AU1239  2.850% 07/01/33 ....evvvvvvvvvnnnn [ereenn . 06/01/2024 . | Paydoun ... ... 83,535 ...83,535 ...83,737 |.... ... (202) | . (202) ). ..83,5%5 |.. . 07/01/2033 . [1.A ........
..36194S-PD-4 | GNMA AU4920  3.020% 09/15/41 ...oovvvvvvvnnnnns [oeeennn . 06/15/2024 . | Paydoun ... e | 49,581 )L ...49,581 .....err.... 50,039 |, . ... (458) | PO PO 1:1:1: ) ..49,581 . 09/15/2041 . [1.A ........
..36197J-7L-2 |GNMA GN AZ6147  3.940% 03/15/37 ....covvvvvees [oeeennn . 06/01/2024 . |Paydoun .....coooveeiiiiiins foneiiiinii e 53,835 | 53,835 |i.everernnnn5,753 [oneiennnee 54,696 |............... [V R (861) [cevvvnnnnnnnnne [V R (861) [cevvvvvnnnnnnnn 0 fooeiiiiins 53,835 . 03/15/2037 . [1.A ........

CANTON LEASE FINANCE TRUST-GSA US GOVT LEASE Redempt ion 100.0000
..36235%-AB-7 |BACKED CERT  4.730% 06/15/30 . 06/15/2024 . | ..
..3837301-2F-6 | GNIA 2008-80 10 2.242% 04/16/50 06/01/2024 . | Paydoun
..38375C-BD-1 | GNWA 2012-57 DA 5.346% 04/20/42 .. 06/01/2024 . | Paydoun
..383766-2H-2 | GNWA 2011-92 C  3.725% 04/16/52 . 06/01/2024 . | Paydoun
..38376G-2C-7 |GNWA 2010-161 C  4.620% 10/16/44 .. . 06/01/2024 . | Paydown ...
..383776-S7-5 | GNWA 2010-89 PD  4.000% 07/20/40 .. . 06/01/2024 . | Paydown ...
..38378N-F3-2 | GNWA 2014-50 C  3.400% 02/16/47 ... . 06/01/2024 . | Paydown ...
..38378N-KA-0 | GNA 2013-173 VB 3.500% 10/16/33 ....ovvuvens [ eeee . 06/01/2024 . [ Paydown ...
..38378X-6B-2 |GWA 2015-5 KV 3.250% 05/16/42 ....ovevveven [ e . 06/01/2024 . | Paydown ...
..38383I-BP-0 | GNWA 2023-24 N 4.500% 12/20/51 .vevvrvevens [ vee . 06/01/2024 . [ Paydown ...
..38383X-X2-5 | GNWA 2023-56 DJ  4.500% 02/20/52 .. .| 06/01/2024 . | Paydown ...
..38383Y-CS-9 | GWA 2022-138 E  4.000% 08/20/52 . 06/01/2024 . | Paydown ...
..38383Y-09-6 | GNWA 2022-151 AP 4.500% 03/20/51 . 06/01/2024 . | Paydoun
..912810-TZ-1 |US TREAS BOND  4.500% 02/15/44 ..... 05/15/2024 . [Various ...
..912810-UB-2 |US TREAS BOND TREASURIES ~ 4.625% 05/15/44 .. . 05/30/2024 . | Goldman Sachs & Co
Deutsche Bank Securities

. 06/15/2030 . |1
. 04/16/2050 . |1
. 04/20/2042 . |1
. 04/16/2052 . |1
. 10/16/2044 . |1
. 07/20/2040 . |1
. 02/16/2047 . |1
. 10/16/2033 . [1.A ........
1
1
1
1
1
1
1

...698 |. 05/16/2042 .
.. 7,473 |. 12/20/2051 .
..8,681 |. 02/20/2052 .
.. 8,557 |. 08/20/2052 .
7,873 |. 03/20/2051 .
1,638,049 . 02/15/2044 .
...100,543 |. 05/15/2044 .

...53,794 |....
..384,921 |....
..432,184 |....
..483,079 |....
..405,449 |.

..912810-UB-2 |US TREAS BOND TREASURIES  4.625% 05/15/44 .. | ....... L 06/03/2024 . [ cvoiiiiiiiieiiieees foreeseneieieeiees o 49,992,188 |....... 50,000,000 |....... 49,679,688 |......ooev..... [\ [ P < I [ P < T 0 | 49,679,770 |.vovvvnnns [ 312,417 |....... 312,417 | 125,679 [ 05/15/2044 . |1.A ........

0109999999. Subtotal - Bonds - U.S. Governments 248,784,456 252,421,174 242,689,983 2,324,239 0 110,288 0 110,288 0 242,793,903 0 5,990,553 5,990,553 1,906,340 XXX XXX
ARIZONA ST TRANSPRTN BRD HIGHI TRANSPORTATON

..040654-YD-1 |3.166% 07/01/38 v.vvvvevevreererererereenrnsinnns | verens . 06/17/2024 . [J P Morgan & €O vovvve [oevevereereririiins foanes 4,238,166 |........ 5,160,000 [........ 5,160,000 |........ 5,160,000 |-voveveverennne (L] PR (L1 FU (L PR (L (| - 5,160,000 [-.eovervrvnene 0 | (921,834) |...... (921,834) [.vuevnee 157,466 |. 07/01/2038 . [1.B FE ....
COLORADO ST HSG FIN AUTH MF HS  3.400% Redemption 100.0000

L 19B47P-BA-5 | 11/01/45 o.evveeiiieieieieeieeseeeeeseee [ e L 06/01/2024 . | .evvvevreeriieieieienae ... 14,653 ... 14,653 214,653 | 14,653 ... .. 14,653 |.. ...208 . 11/01/2045 . |1.A FE ....
COLORADO ST .850%

L AGBATP-BS1 | 07/01/57 .vovveveeeeeeeeesieieieieieeeeees | oo L 05/01/2024 . [Various ...oeeveveeeveveins ooreereririnieiees [ooeereenns 7,831 | 7,831 [oieirinnne 7,831 o 7,831 oo (L1 O (L (L1 O (L (U P 7,831 [ooeiiine (L1 FU (L AR (L1 F 108 | 07/01/2057 . |1.A FE ....
CORONA-NORCO CA UNIF SCH DIST SCHOOL DISTRICT

. 219764-5F-5 |3.191% 08/01/39 ..vvveveverererririrerieieneiens | verens . 06/17/2024 . [J P Morgan & €O eovevve foevevereeeririiins foanes 3,186,044 |........ 3,970,000 |........ 3,970,000 |........ 3,970,000 |-vovevevinnnne (L] PR (L1 FU (L PR (L (| - 3,970,000 |veveverinnnns 0 | (783,956) |...... (783,956) |........... 111,551 [. 08/01/2039 . [1.D FE ...
DENVER CITY & CNTY CO ARPT REV AIRPORT

. 249182-PY-6 |2.867% 11/15/37 eovvvereiiriierereneneeniens | oo L 06/17/2024 . [Various ....ccecevevervenns feerereerereriniines fouene 2,587,881 |........ 3,290,000 [........ 3,290,000 |........ 3,290,000 |ovevrernnnne (L] PR (L1 FU (L PR (L (| - 3,290,000 |veveverennnns 0 | (702,119) |...... (702,119) |- vvevneee 55,809 |. 11/15/2037 . [1.D FE ...
DIST OF COLUMBIA HSG FIN AGY 2014-A A Redemption 100.0000

. 254TTP-NF-8 |3.875% 06/15/45 ....vevveverererenereseresnsienens | verens . 06/01/2024 . | .. e 13,563 |oveveveee 13,563 |orvrrnennne 13,563 [ovvennee N (L1 O (L (L1 O (L (U 13,563 |.vvevererenene (L1 FU (L AR (L1 F 175 |. 06/15/2045 . |1.B FE ....
FLORIDA ST HSG FIN CORP REV 2016 Series 1 Redemption 100.0000

. SAOTAMND-9 |3.125% 07/01/37 oovvvrevereneeeieisisieieieiens | oo L 06/01/2024 . [ 1o e [ 24,891 | 24,891 [ooveeenen. 24,891 |ovuvernnnne 24,891 oo (L1 O (L (L1 O (L (U 24,891 |ooeeeennnn (L1 FU (L AR (L1 F 264 |. 07/01/2037 . [1.A FE ...
GILROY CA UNIF SCH DIST SCHOOL DISTRICT

..376087-GL-0 |3.214% 08/01/39 ...c.vvvvverererererereesieieiens | oo L 06/17/2024 . [Various .....ceveveevrvrins fooreererisisieees [oenene 2,439,990 |........ 3,000,000 [........ 3,000,000 |........ 3,000,000 |-vvevevinennne (L1 O (L (L1 O (L1 P (| - 3,000,000 . 08/01/2039 . |1.D FE ...
GOLDEN ST TOBACCO SECURITIZATI ~ 3.000% Redemption 100.0000

. 3B122N-B7-6 |06/01/46 ...vevveeeeeeieiieieieeeeees | oo L 06/01/2024 . [ cevuveieeeeeeieicieeeene ... 410,000 ... 410,000 [.......... 410,000 |.... ... 410,000 |.. . 06/01/2046 . |1.D FE ...
HAWATI HOUSING 2013 SERIES A 2.600% Redemption 100.0000

L A19818-HI-4 | 07/01/37 oo | e L 06/01/2024 . [ 1o e [ 14,103 [oovrveeenee 14,103 |orvrrnnne 13,072 [oovvennee. 13,423 | (U1 L3 T (U1 L3 (U 13,437 |oevereininne (L 666 |.voevnnen [ A 153 |. 07/01/2037 . |1.B FE ....
IOWA ST STUDENT LOAN LIQUIDITY STUDENT LOAN Redenption 100.0000

. 462590-VH-0 |2.989% 12/01/39 ..vovvvineiiieieieieieieinns | oo L 06/01/2024 . [ ceveveeeieeeieieieennnes oo [ 30,000 |oovereee 30,000 |oovernnnne 30,000 ovovveeee 30,000 [ovovevrrinnnnne (L1 O (L (L1 O (L (U P 30,000 |ovovevererenene (L FU (L AR (L1 FT 448 . 12/01/2039 . [1.C FE ....

JERSEY CITY, NEW JERSEY CTL  3.600% 09/15/52

.4.884 |.. . 09/15/2052 . [1.D ........

....... . 06/15/2024 . |Various ...

..47659#-AA-9

KEN
..490728-C3-4 | 3.333% 05/01/40

....... . 06/17/2024 . [RW Baird .........cooooeer foeeeiiiinneeeenn. |...... 5,087,682 |........6,360,000 |........6,360,000 |........6,360,000 {..........0 }...............0 f...oeeeenn0 e 0 o0 .0.0.6,360,000 ...l 0 (1,272,318) ). (1,272,318) ... 133,664 [ 05/01/2040 . )1.0 FE ...




STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1’603

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
LOUISIANA ST HSG FIN AGY REV  4.750% Redenmpt ion 100.0000
.54626X-BD-9 [ 10/01/29 ..cvvuvevieeiiieieisiei s sieee [ e L 04/01/2028 . | e e oo 20,000 [eoeerenne 20,000 [orerreeenne 20,115 [orriienne 20,000 [.vovereeennee 0 [ (L AR (| P (L A 0 [ 20,000 [oovervinnene (U A 0 [ (L AR 475 [. 10/01/2029 . [1.B FE ...
MARYLAND ST CMNTY DEV ADMIN DE  3.750%
STHIRM2-8 [ 03/01/59 . | e . 08/01/2024 . |VarioUS ..oeeevereereeneenee fovereenienenenens foerienienn 9,204 |ovivrerenne 9,204 oiiiiinns 9,204 [ovvvierenne (]2 T 0 [ (L A (| P (L AR (| P 9,204 [oovviiiinn (U A 0 [ (L AR 139 |. 03/01/2059 . [1.A FE ....
MASSACHUSETTS EOL ING AUTH ED LN REV SERIES J Redenption 100.0000
..57563R-KF-5 |2012  4.900% 07/01/28 ..covveveeerenenierinien [ e L 08/20/2024 . | e e [ 345,000 |eereeenne 345,000 ..o 345,000 [...ovuenne 345,000 [.ovveeenne 0 [ (L A (| P (L AR 0 [ 345,000 [venveieeens (L AR 0 [ (L A 16,388 | 07/01/2028 . |1.F FE ....
MASSACHUSETTS ST HSG FIN AGY  5.100% Redenmpt ion 100.0000
L 5TB8BN-GX-3 | 12/01/30 .vevvveviierieeieisieesieeseeseene [ e L 08/01/2024 . | ceeeiieeeeeeeeeeeees e oo 30,000 [veverenne 30,000 [oerreeenne 30,000 |..eveenee 30,000 [.vovvrerene 0 [ (L AR (| P (L A 0 [ 30,000 [oevivinnnne (U A 0 [ (L AR 765 |. 12/01/2030 . [1.C FE ...
MASSACHUSETTS ST SCH BLDG AUTH EDUCATION Raymond James &
..576000-X0-1 [ 3.395% 10/15/40 ..vvveenerneiniinieninenenine | ceeees . 06/17/2024 . | AsS0Ciates ...eververens foververerininens [oennn 4,564,655 ... 5,555,000 |[........ 5,555,000 [........ 5,555,000 [ooeeeerrrrencO [oririiinien 0 Joviiiiiinn 0 i 0 o0 [ 5,555,000 [.. . 10/15/2040 . |1.C FE ...
Redemption .
..604160-GV-0 [MINNESOTA ST HSG FIN AGY ~ 3.200% 06/01/47 . |....... . 08/01/2024 . | v L0091 e 4,000 e 4,001 | 4,091 [0 [0 0 0 it 0 e, 4,001 |ooeiies (U A 0 [ (L1 FRTRN 54 |. 06/01/2047 . |1.A FE ...
MINNESOTA ST HSG FIN AGY SINGLE FAMILY HSG Redenption
..604160-HR-8 [ 3.230% 08/01/49 ....ovemvevieeieierierieienies | e . 08/01/2024 . | v V501 o 14,501 [oovveeee 14,501 [oveeeene 14,501 [oveeereeene 0 [ (L AR (| P (L A 0 [ 14,501 oo 0 | (L PR (L1 FUT 129 |. 08/01/2049 . |1.A FE ...
Redemption
..604167-RS-9 | MINNESOTA ST HSG FIN AGY ~ 4.707% 07/01/41 . |....... L 05/01/2024 . | e ,000 [oveeiiienn 5,000 [oeeeereeren 5,000 |oeereereene 5,000 |oeereereeninnne 0 [ (L AR (| P (L A [\ P 5,000 [cververienns (U A 0 [ (L AR 196 |. 07/01/2041 . |1.B FE ....
Redemption
..B0416T-SV-1 | MINNESOTA ST HSG FIN AGY ~ 4.337% 01/01/47 . |....... L 05/01/2024 . | e ,000 [veeine 15,000 [.veevrene 15,000 |ovvreerennee 15,000 |oevevererrienns 0 [ (L AR (| P (L A 0 [ 15,000 [verveeeiens (U A 0 [ (L AR 217 |. 01/01/2047 . [1.B FE ...
NASHUA NH TXBL-PENNICHUCK CORP  4.376%
. B31204-4D-4 [01/15/42 oo [ e . 06/17/2024 . |J P Morgan & Co ..cevevee |overververienieriens foenenn 2,807,910 |..en. 3,000,000 |........ 2,730,780 |..c.e.. 2,788,446 | (| 3,423 |, (| 3,423 |, (| 2,791,869 |vevvervienns 0 [ 16,041 |........ 16,041 v 121,434 |. 01/15/2042 . |1.B FE ....
NATIONAL FIN AUTH NH FEDERAL L 3.278%
LBIBOTV-AB=2 [10/01/37 woovvierieieiieieieeseseesesesiees | e . 04/01/2024 . |Various ....ceveeeereenenes fovereenienenenens foeveniens 30,000 [veeeenne 30,000 [oerrerenne 30,362 [oorrerenne 30,310 [ooerrriine (L] PR ()] ([ P ()] S 0 [ 30,305 |vevereenne (L1 RO [ (305) |-vevveennne 492 |. 10/01/2037 . |2.B FE ....
NATIONAL FIN AUTH NH FEDERAL L 3.176%
LBIBOTV-AC-0 [01/01/36 w.ovvneeneeeeeeiereeseesesieseesee e | e . 04/01/2024 . |Various ..oeeeveeeereeneenee fovereenienenenens foeveniens 35,000 [ovoverene 35,000 |eererrienne 35,142 |ovreriennn 35,118 [oeiiiiene (L] PR (1) I ([ P (1) I (1] 35,116 [cevverrinnene (L1 RO (116) [envveee (116) [evevveee 556 |. 01/01/2036 . |2.B FE ...
Redemption 100.0000
..64469D-B6-7 |NEW HAMPSHIRE HOUSING ~ 3.220% 01/01/40 ..... |....... L 05/01/2024 . | e .5,000 [.. . 01/01/2040 . [1.B FE ...
NE JERSEY ST ECON DEV AUTH RE GENERAL
.B457TB-8M-9 [ 4.007% 08/15/37 ...vvvvererninnieniinieniennnes | ceeees . 08/17/2024 . |Various ....ceeeeeereennnne fovereerienienenens foereens 4,526,200 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |-eervereerennen 0 [ (L AR (| P (L A (| 5,000,000 . 06/15/2037 . |1.F FE ....
NEIN MEXICO ST MTGE FIN AUTH  2.980% 08/01/38 Redempt ion 100.0000
L BAT200-5U-8 | et [ e L 08/01/2024 . | 1evveineeeinieiinieieeees [oreeieesieeieens [reeeea 12,037 foovreernne 12,037 [oerrenee 12,037 |oeeviinnne 12,087 |oveevreerinnen 0 [ (L AR (| P (L A 0 [ 12,087 e 0 | (L PR (L1 FUT 150 |. 08/01/2038 . |1.A FE ....
NEW YORK ST MTGE AGY REV 2013 48TH SERIES Redenption 100.0000
..B49BBR-FL-1 | 2.625% 04/01/41 wveuvveeeriieeesieieseeieeeiens [ e L 04/01/2028 . | e e oo 10,000 [ovevieeenne 10,000 [vrevrene. 10,350 [ovreeene 10,000 |oevvererrienne 0 [ (L AR (| P (L A 0 [ 10,000 |+veveeeenne (U A 0 [ (L AR 131 |. 04/01/2041 . |1.A FE ...
NEI YORK ST DORM AUTH ST PERSO  3.110%
L B4990F-RB=2 [02/15/39 ..veeiiiiiieiiniieieeeee e | e . 06/17/2024 . |J P Morgan & Co ..ceveee |overververvenieriens foenenn 1,634,880 |........ 2,000,000 |........ 2,200,340 |........ 2,173,488 |...ocvenvenne (L R (4,429) |..evvenne 0 [ (4,429) |- (| 2,169,059 [...cvveneeneee 0 | (534,179) |....... (534,179) [...eveee 52,352 |. 02/15/2039 . |1.B FE ....
SAN JOSE CA NF HSG REVENUE 2011 A-1  4.350%
L T9B165-KV=7 [10/01/28 v | e . 04/01/2024 . |Various ....ceveevereennnee fovereenienenenens foeveniens 20,000 [eoeerenne 20,000 [orerierenne 20,02 [ovieeenne 20,000 [.eovvreeennee 0 [ (L AR (| P (L A 0 [ 20,000 [oovervinnene (U A 0 [ (L AR 435 |. 10/01/2028 . |1.B FE ...
SOUTH CAROLINA HOUSING 2015 SERIES A2 TAXABLE Redenption 100.0000
. 83712D-UH-7 | 4.000% 07/01/37 vvvvvireeeirieriniereneeeninien [ e L 04/01/2028 . | e e oo 35,000 [ovoverene 35,000 |eereerinnne 36,321 [orvriine 35,205 |.ererieirienns 0 [ (L AR (| P (L A 0 [ 35,205 [ooveeiiiiinene (L1 RO [CAI ] (205) [-evveernene 1,050 . 07/01/2037 . [1.A FE ....
SOUTH CAROLINA ST STUDENT LOAN STUDENT LOAN
..83715A-AY-5 [ 3.593% 12/01/39 ..oviviririieiesieiesieiens | e . 06/01/2024 . |Various ... . 12/01/2039 . |1.F FE ....
SOUTH DAKOTA HSG DEV AUTH MTGE  2.700% Redenption

..B3756C-MM-4 | 11701736 woeveeeiiiiiieeiieeeeieeen [ e . 05/01/2024 . . 11/01/2036 . [1.A FE ...
TX DEPT OF HSG & COMM AFFAIRS ~ 3.180%

..BB275F-NX-3 | 03/01/39 oot [ e L 06/01/2024 . [ .eeeeieeniiiiiiiiiiees [ [l 40,0000 o 40,000 |...ccvveens 40,000 |....ccenene 40,000 [ooeeiiiiinnns 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foreeianns 40,000 |..cooiniieenns (U IO 0 foreeeieiinnns [V FOPO 861 |. 03/01/2039 . [1.B FE ....
VIRGINIA HOUSING DEV AUTH 2013 SERIES B

.. 928120-K5-6 | 2.750% 04/25/42 ....ovvvnnnnnniiiiiiiiiiiiiiiii [ oo . 06/01/2024 . | .. . 04/25/2042 . |1.A FE ...
VIRGINIA HOUSING DEV AUTH 2015 Series A

..928120-05-0 |Taxable  3.250% 06/25/42 ......cccuvvvvieeiiinnns | eeeans L 06/25/2024 . [ .eeeeiiiiiiiiiieiiieees [ [l 48,271 [ 48,271 |oveeeenn. 48,271 |ouveeen. 48,271 | 0 forreieiiinnns (U IO 0 forreeiiiinnns (U IO 0 forreeians 48,211 | (U IO 0 forreeieiinins 0 foreeiiiiinns 666 |. 06/25/2042 . [1.A FE ....

..92812V-MA-1 | VIRGINIA ST HSG DEV AUTH 3.126% 11/26/39 .. |....... . 06/25/2024 . | ..eiiiiiiiiiiiiiiiiiiiieees i ol 24,908 | 24,908 |........... 24,908 |............ 24,908 |....ooveennnn. [V [V PPN [V [V PPN 0 foeeeennn. 24,908 |..ovveeinnnnn [V PPN [V 0 foeeeiiiiiins 317 | 11/25/2039 . |1.A FE ....




[ACIE

STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 32,482,713 38,744,305 38,676,749 38,706,230 0 (1,000) 0 (1,000) 0 38,705,230 0 (6,222,517) | (6,222,517) 982,010 XXX XXX
PORTLAND COMMUNITY COLLEGE DIS ~ 4.810% Redempt ion 100.0000
..736688-FN-7 | 06/01/27 ....evvvvvvvniininiiiiiiiiiiiiiiiiniiniinnnns [ ceeeens . 06/01/2024 . | .uvvvvvviiiiiiiiiiiiiiiiiiiins |oeeeiiieeeeieeeeeees e, 370,000 |.......... 370,000 |........... 401,265 |........... 377,555 |............... 0 ooeenns (1,512) oo [V P (1,512) oo [ PP 376,044 |............... 0 [....... (6,044) |........ (6,044)]............. 8,899 |. 06/01/2027 . [1.B FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 370,000 370,000 401,265 377,555 0 (1.512) 0 (1.512) 0 376,044 0 (6,044) (6,044) 8,899 XXX XXX
FRESB 2015-SB6 A10 2015-SB6 A10  3.220%
.. 30203M-AJ-3 | 08/25/35 oeeeeiiiiiiii [ . 06/01/2024 . | Paydoun ... 196,344 |.... .0 . 0 0 ..2,634 |. 08/25/2035 . [1.A ........
..3132DW-EB-5 |FREDDIE MAC POOL SD8230  4.500% 06/01/52 ... |....... . 06/01/2024 . | Paydoun ... .0 . 0 0 5,324 |. 06/01/2052 . |[1.A ........
..31320W-EC-3 | FREDDIE MAC POOL SD8231  4.500% 07/01/52 ... |....... . 06/01/2024 . | Paydoun ... .0 . 0 0 3,430 |. 07/01/2052 . |1.A ........
..313399-EK-9 |FHLMC 2348 ZK  6.000% 08/15/31 ..o [eeeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/15/2031 . [1.A ........
..31339D-7A-0 |FHLMC 2417 KZ ~ 6.000% 02/15/32 ...evvvvvvvvnnns [ eeeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 02/15/2082 . [1.A ........
..31339G-JU-6 |FHLMC 2367 ZK  6.000% 10/15/31 .....cceeeeeess [oennnn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 10/15/2031 . [1.A ........
..31330M-FE-3 |FHLMC 2389 ZB  6.000% 12/15/31 ......evvvvvnn [oeeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/15/2031 . [1.A ........
.. 31330N-5V-4 | FHLMC 2403 DZ ~ 5.500% 01/15/32 . |- 06/01/2024 . |Paydoun ... .0 . 0 0 . 01/15/2082 . [1.A ........
..31330W-XR-2 |FHLMC 2439 EZ  6.000% 04/15/32 ... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 04/15/2082 . [1.A ........
..3133TH-TM-9 |FHLMC 2116 ZA  6.000% 01/15/29 06/01/2024 . |Paydown 0 0| 0| . 01/15/2029 . [1.A .
.. 3133TJ-HS-5 |FHLMC 2125 JZ ~ 6.000% 02/15/29 .. 06/01/2024 . |Paydown 0 0| 0| . 02/15/2029 . 1.A .
..3136A4-AE-9 | FANNIE MAE 2012-22 NY ~ 3.500% 03/25/27 06/01/2024 . |Paydown 0 0| 0| . 03/25/2027 . [1.A .
..3136AB-YJ-6 |FANNIE MAE 2013-1 VB 3.000% 02/25/33 ...... |[....... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 02/25/2033 . [1.A ........
..3136AL-H3-8 |FANNIE MAE 2014-79 LC ~ 3.000% 09/25/44 ..... |....... . 06/01/2024 . | Paydoun ... . .0 . 0 0 . 09/25/2044 . [1.A ........
..3136BM-0B-7 |FANNIE MAE 2022-17 N 3.500% 11/25/48 ....... [....... . 06/01/2024 . | Paydoun ... ..542,764 . .0 . 0 0 . 11/25/2048 . [1.A ........
..3136BM-R6-7 |FANNIE MAE 2022-32 CA  4.000% 09/25/48 ..... |....... . 06/01/2024 . | Paydoun ... .... 561,867 517,642 |.... .0 . 0 0 . 09/25/2048 . [1.A ........
..3136BM-ZY-7 |FANNIE MAE 2022-22 P 4.500% 05/25/51 ....... [....... . 06/01/2024 . | Paydoun ... 466,940 436,808 |.... .0 . 0 0 . 06/25/2051 . [1.A ........
..3137A2-NL-1 |FHR 3756 PC  4.000% 11/15/40 .......evvvvvvvnnn [ereenn . 06/01/2024 . | Paydoun ... ....6,086 ....6,238 |.... .0 . 0 0 . 11/15/2040 . [1.A ........
..3137A8-UG-1 |FHR 3837 DB 4.500% 04/15/41 ...oovvvvvvnnnnnns [oeennn . 06/01/2024 . | Paydoun ... .... 4,300 ... 4,468 |.... .0 . 0 0 . 04/15/2041 . [1.A ........
..3137AJ-JK-1 |FHR 3962 EB  3.500% 11/15/26 ......eevvvvvvnnnn [ereenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 11/15/2026 . [1.A ........
..3137BN-3M-4 |FHR 4550 VB 3.000% 03/15/38 .......evvvvvvvnnn [ereenn . 06/15/2024 . | Paydoun ... .0 . .0 . .0 . . 03/15/2038 . [1.A ........
FREDDIE MAC WHOLE LOAN SECUR 2015-SCO1 1A
..3137G1-AA-5 |3.500% 05/25/45 .. 06/01/2024 . |Paydown . 2,867 .2,914 | 0 0| 0| . 05/25/2045 .
..313920-SU-5 |FNMA 2001-35 ZG  6.500% 08/25/31 06/01/2024 . |Paydown . 6,447 .6,234 | 0 0| 0| . 08/25/2031 .
..31392E-H6-0 | FNMA 2002-69 Z  5.500% 10/25/32 . |. 06/01/2024 . | Paydown . 7,862 . 7,503 |. 0 0| 0| . 10/25/2032 .
..31392K-HM-1 | FHLMC 2445 0Z  6.500% 05/15/32 .. . |- 06/01/2024 . | Paydown . 4,789 4,698 |. 0 0| 0| . 05/15/2082 .
.. 313020-U4-2 |FHLMC 2463 Z  6.000% 06/15/32 .. . 06/15/2024 . | Paydoun ... .... 4,036 ....3,804 |.... .0 . 0 0 . 06/15/2032 .
.. 313020-U5-9 | FHLMC 2463 7B 6.500% 06/15/32 .. . 06/01/2024 . | Paydoun ... ... 9,460 ....9,399 |.... .0 . 0 0 . 06/15/2082 .
.. 31392P-HP-3 |FHLMC 2459 LZ ~ 6.500% 06/15/32 .........cceeees [oeennnn . 06/01/2024 . | Paydoun ... ... 72,682 ...70,040 |.... .0 . 0 0 . 06/15/2032 .
..31302P-RL-1 |FHLMC 2484 Z  6.000% 07/15/32 ....evvvvvnnnnnnn [ereenn . 06/01/2024 . | Paydoun ... ....8,143 ... 7,485 |.... .0 . 0 0 . 07/15/2082 .
..31392R-RJ-2 |FHLMC 2468 ZA  6.000% 07/15/32 ...vvvvvvvnnnn [oreennn . 06/01/2024 . | Paydoun ... ...19,570 ...18,857 |.... .0 . 0 0 . 07/15/2032 .
..31302R-WIT-4 |FHLMC 2492 Z ~ 5.500% 08/15/32 .......cceeeeeees [erennn . 06/01/2024 . | Paydoun ... .... 9,402 ....8,483 |.... .0 . 0 0 . 08/15/2032 .
..31392U-EE-0 |FHLMC 2504 Z  6.000% 09/15/32 06/01/2024 . |Paydown 26,309 |. 0 0| 0| . 09/15/2032 .
..313020-JL-9 |FHLMC 2499 VZ  6.000% 09/15/32 .. 06/01/2024 . |Paydown .7.421 | 0 0| 0| . 09/15/2082 .
.. 313920-JU-5 |FHLMC 2509 ZQ  5.500% 10/15/32 .. 06/01/2024 . |Paydown .7,3% | 0 0| 0| . 10/15/2032 .
..31393A-VK-0 | FNMA 2003-30 HY  5.500% 04/25/33 06/01/2024 . |Paydown .1,913 | 0 0| 0| . 04/25/2033 .
..31393C-LX-9 |FNMA 2003-48 GH  5.500% 06/25/33 06/01/2024 . |Paydown 0 0| 0| . 06/25/2033 .
.. 31393N-4A-4 | FHLMC 2589 GM  5.500% 03/15/33 R [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 03/15/2033 .
..313078-SJ-4 |FANNIE MAE 2011-24 GY ~ 4.500% 04/25/41 ..... [....... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 04/25/2041 .
..31308N-Y2-4 | FANNIE MAE 2010-123 PM  4.000% 07/25/40 .... |....... . 06/01/2024 . | Paydoun ... .0 . .0 . .0 . . 07/25/2040 .
..3140J6-GP-6 | FNMA P/T POOL BM2005  4.000% 12/01/47 ...... |....... . 06/01/2024 . | Paydown 0 0 0 . 12/01/2047 .
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..31418E-E6-3 |FANNIE MAE POOL MA4656  4.500% 07/01/52 .... |....... . 06/01/2024 . | Paydoun ... 270,463 268,477 |...........268,506 |...............0 [eeeeeeeee 1,958 |. ..5,194 . 07/01/2052 . [1.A ........
..31418E-F2-1 [FANNIE MAE POOL MA4684  4.500% 06/01/52 .... |....... . 06/01/2024 . | Paydown ... 206,511 209,044 |.... ....(2,449) |. 3,960 |. 06/01/2052 . [1.A ........
FISHERS LANE ASSOC LLC US GOVT LEASE BACKED Redenption 100.0000
..33803l1-AA-7 [CERT ~ 3.666% 08/05/30 ....coevvvvvvnnnieviinnnnns | nnnnns . 06/05/2024 . | .evnniiiiiiiiieieeiiiieeeees i e 99,659 |....cce... 99,659 [.......... 101,368 |oevveennnns 100,227 |oeevvvvinnnnns 0 s (30) forvvvrnnnnnnnns [V ST (30) [orvvvvnnnnnnnns 0 eeeeenn 100,197 [ovvvvvivnnnnnns [V (538) [cvvvvvrnnns (538) |veverrrnnns 1,523 |. 08/05/2030 . |1.B ........
FREDDIE MAC - SCRT 2018-4 MA  3.500%
L. 35563P-HF-9 [ 11/25/57 ovvveniiiiiiiiiiiiiiiiieeecceiineeeeen | s . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 73,754 ... 73,754 |oeennnnne 72,052 | 2,772 |eeeeeeeenens 0 s 983 |oevveiiiiinnns [V ST 983 |oeeviriiiinnns 0 s 73,754 [ooeiiiiiinnnn (VN 0 | [V 1,071 |. 11/26/2057 . |1.A ........
JP MORGAN TAX EXPT PASS THR TR 2012-AMT1 A
..466370-AA-4 [3.000% 01/27/38 ..evvvviiiiiiiiiiiiiiiiiieeeccininn | s . 06/01/2024 . |Paydown .......coooeeeiiiins Joeneiiiniiinis e, 55,431 |............ 55,431 |oeiiiienns 56,768 |..eeevvenns 55,859 [o..uuiiiiinnns 0 s (827) |evevevviennnns (U (720 ) 0 s 55,431 [oeeiiiiiinnns (VN 0 | [V 729 |. 01/27/2038 . (1.B FE ....
US ARMY HOSP CASH MGMT FUND SENIOR SECURED
..911551-AA-7 [NOTES 2002-1  7.467% 05/01/32 ... v foeeenn ] 06/01/2024 . | Various ... [ IO .. .. IOPPPOOO .. .. ...0 ] 0. .0 ... . . 05/01/2032 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 5,369,621 5,369,621 5,323,580 5,253,564 0 116,601 0 116,601 0 5,370,159 0 (538) (538) 86,528 XXX
ASIF Funding I-Term Loan Private Debt- Redempt ion 100.0000
. 000000-00-0 |Revolver  7.924% 07/26/28 .......cccocvvvnnnnnn [ereeenn . 06/05/2024 . | .evvviiiiiiiiiiiiiiiiiinininns e | 6,181,319 |........ 6,181,319 [........ 6,181,319 |l (VR [V (VR [V (VR [V R 6,181,319 [...cccceennns (VO [V [V 0 |.07/26/2028 . |1.F FE ....
Ares vy Hill XIX Pvt Credit 7.665% Redempt ion 100.0000
. 000000-00-0 | 12/20/26 ......cooeveieiieiiiiiiiiieei [ . 05/29/2024 . | .. R R 3,250,000 |........ 3,250,000 |........ 3,250,000 f...evvveevenennnnn 0 forniiiiiiiinns 0 ool 0 0 0 0 e, 3,250,000 |.. . 12/20/2026 . [1.F FE ....
Ares vy Hill XIX Pvt Credit 7.665% Redemption 100.0000
. 000000-00-0 | 12/20/26 .....cccoeveieiiiieiiiiiiieii [ . 06/28/2024 . | .uvvviiiiiiiiiiiiiiiiiinininns e | 2,275,000 |........ 2,275,000 |........ 2,275,000 [..oeevrrennnnnnnee (VR [V (VR [V (VR [V R 2,275,000 [ooeeeiiiiennns (VO [V [V 20,606 |. 12/20/2026 . 1.F FE ....
ABPCI DIRECT LENDING FUND ABS 2020-1A A
..00090T-AA-5 |3.199% 12/20/30 ..cooevveiiiiiiiiiiiiiiiiieiiieeeees [ . 04/20/2024 . |Paydoun ......ooooeiiiiiiins i e 192,501 |........... 192,591 |........... 192,501 |........... 192,501 |l [V (VR [V (VR [V R 192,501 [ (VO [V [V 3,081 |. 12/20/2030 . [1.F FE ....
AZ ROMULUS MI LANDLORD LLC ~ 3.497% 10/31/38 Redemption 100.0000
.001828-AA-6 | .eevveiiiiiiiiiiiiiieieeeeeeee [ . 06/30/2024 . . 10/31/2038 . [1.D ........
AZ RANDALL OH LANDLORD LLC ~ 3.610% 03/31/39
L00184*-AA-6 | .eeeeiiiiiiiiiiiiieeeee [ . 06/30/2024 . . 03/31/2039 . (1.D ........
AMZN (Euclid OH) CTL Pass-Thru CTL - LEASE
..00184@-AA-4 | BACKED NOTES ~ 4.095% 07/31/39 ......oooeeeeees [ eennnn . 06/30/2024 . . 07/31/2039 . (1.D ........
AMZN (Tucson AZ) CTL Pass-Thru CTL - LEASE
..00191#-AA-3 |BACKED NOTES ~ 4.095% 08/31/39 ... U . 06/30/2024 . | .. . 08/31/2039 . (1.D ........
Project Rembrandt - Adrian NAV
..002430-AA-3 | 12/21/28 oooooiiiiii [ . 04/01/2024 . . 12/21/2028 . [1.G Z .....
Project Rembrandt - Adrian NAV ~ 8.452%
..002430-AA-3 | 12/21/28 oooooiiiiii [ . 06/29/2024 . . 12/21/2028 . (1.G FE ....
AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1
..008414-AA-2 13.500% 07/25/43 .ccoooeeiiiiiiiiiiiiiiiiiieieeeeees [ . 06/01/2024 . |Paydoun .....coooeeeeiiiiins foveiiiniii e 7,538 |oeeeiiennns 7,538 | 7,210 |ooeeeeeeens 7,870 |ooeeeeiinninns [V 2 [ [V 2 [ [V 72N P [V 166 |..oooeeenens | R 96 |[. 07/25/2043 . |1.A ........
AMAZON SAN BERNARDINO CA CTL PASS-THRU TRUST Redenption 100.0000
..00910G-A*-4 |SER A-1A  4.533% 03/10/41 ....oooeeeiiiiiiinnins [ oennn . 06/10/2024 . . 03/10/2041 . [1.E ........
AMERICAN AIRLINES 2016-2 AA  3.200% 06/15/28
028765-AA-8 | eeviiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeen [ . 06/15/2024 . . 06/15/2028 . [1.G FE ....
AMERICAN AIRLINES 2015-1 A 3.375% 05/01/27
..023770-AA-8 . [ I . 05/01/2024 . | .. . 05/01/2027 . (2.B FE ....
AMERICAN AIRLINES 2014-1 A PT TRUST ~ 3.700%
..02877A-AA-6 | 10/01/26 ....evvvvvreveiniiiiiniiiiiiiiiiiniiiiiiniens [ eeeeenn . 04/01/2024 . . 10/01/2026 . [2.C FE ....
AVERICAN AIRLINES 2012-1B(R) EETC ~ 3.530%
..02380#-AA-0 | 10/01/24 .coovvvviiiiiiiiiiiiiiiiiiiiiiceiiciees [ . 04/01/2024 . . 10/01/2024 . |2.CPL ....
AVERICAN HOME MORTGAGE [NV TR 2004-3 6AS
..02660T-BU-6 |4.345% 10/25/34 .......evvvvvvevrnnninnnnnnnnnnnnnnns [ eeeenn . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foneiiiiniiis e 76,062 |............ 76,062 |............ 63,040 |............ 63,040 |...........l [V R 13,022 |...oooeeeens [V R 13,022 |l [V R 76,062 |.....coeeennns (VR [V [V 1,375 |. 10/25/2034 . [1.A FM ...
AMERICAN HOMES 4 RENT 2015-SFR1 A 3.467%
..02666A-AA-6 |04/17/45 ....oooooiiiiiiii [ . 06/01/2024 . |Paydoun .....cooeeeeiiiiiins e e 17,415 |............ 17,415 ... 17,414 ... 17,389 |.ooooeeeeiis [V T O [V T O [V R 17,415 o (VO [V [V 256 |. 04/17/2045 . [1.A FE ....
AMERIQUEST MORTGAGE SECURITIES 2003-11 AF5
..030728-LT-0 |5.451% 01/25/34 ...ovvvnnniiiii [ . 06/01/2024 . |Paydoun .....cooeeeeiiiiiins e e 18,428 |............ 18,428 |............ 17,308 |............ 17,857 [oeeeeeiinnnnnne [V 7 |l [V 7 |l [V R 17,875 [oeeeeeiiinnnnns [V 553 |ooveiiiins 553 |oviiiiiiiiiiies 401 |. 01/25/2034 . [1.A FM ...

ANGEL OAK MORTGAGE TRUST 2022-3 A1 4.000%
..03464T-AA-7 | 01/25/67 wooeeeneeieeeeeiiiieeeeeiiiieeeeeiies | e . 06/01/2024 . [Paydown .....oecvvveeeeeeies oo e, 119,700 |.......... 119,700 |........... 118,419 |........... 118,649 |............... 0 foeeenn. 1,051 | 0 foeeenn. 1,051 | 0 foeeenn. 119,700 |...ooenn....es [\ OO 0 [, 0 foeeeennnns 2,059 |. 01/25/2067 . [1.A FE ....
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..037833-AS-9 | APPLE INC ~ 3.450% 05/06/24 ........cevvvvvevnnnn [ereeenn . 05/06/2024 . |Maturity .....ooeveeennnnnn Jooreiiiniiis s 2,000,000 |........ 2,000,000 |........ 2,007,280 |........ 2,005,343 |........oees [V R (5,343) [cevnnnnnnnnne [V R (5,343) [cevvnnnnnnnnne [V R 2,000,000 |..ooeeereennns (VO [V [V 34,500 |. 05/06/2024 . |1.B FE ....
AQUA FINANCE TRUST 2019A A 3.140% 07/16/40
2.088370-AA-0 | .evreiiiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeee [ . 06/15/2024 . |Paydoun ......ooooeeeiiiiins i e 14,066 |............ 14,066 |............ 14,063 |............ 14,066 |............... [V (VR [V (VR [V R 14,066 |......cevennns (VO [V [V 184 . 07/16/2040 . |1.A FE ....
AQUA FINANCE TRUST 2019-A B 3.470% 07/16/40
2.088370-AB-8 | ..eviiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ . 06/15/2024 . |Paydoun ......oooeeeiiiiiins i e, 254,910 |........... 254,910 |........... 254,888 |........... 254,896 |.......oeeneee [V L [V . L [V R 254,910 . 07/16/2040 . (1.B FE ....
AQUA FINANCE TRUST 2017-A A 3.720% 11/15/35
L03837P-AA-5 | e [ . 06/15/2024 . |Paydoun ......coooeeeiiiiins | e, 13,712 | 13,712 |l 113,698 |........... 13,709 [oovvvviiiinnns [V 3 [ [V FC T [V R 113,712 . 11/15/2035 . [1.A FE ....
AQUA FINANCE TRUST 2020-AA A 1.900%
..038413-AA-8 | 07/17/46 ....evvvveririiiiiiiiiiiiiiiiiiiiiiiiiiniiees [ eeeeenn . 06/17/2024 . | Paydoun ... ... 89,385 ...89,385 ...89,368 |............89,385 |.... ..89,385 |.. . 07/17/2046 . [1.A FE ....
ARBYS FUNDIN .
..088779-AB-0 | 07/30/50 ...cevvvvviiiiiiiiiiiiiiiiiiiiiiiiieiieeeeens [ . 04/30/2024 . |Paydoun .......oooeeiiiiiins i e 2,500 [oeeeeiiinnns 2,500 | 2,500 |ooeieiiennnn 2,500 |eiiiiiiiiiinn 0 feeiiiiiiiis (VR [V (VR [V 2,500 |oeiiiiiiinnns (VO [V [V 40 |. 07/30/2050 . |2.C FE ....
AUTOLIV ASP INC SER C GTD SR NT  4.590%
..05279#-AG-4 |04/23/24 ... R ORI . 04/23/2024 . |Maturity .....oeeveniiiinns Jooveiiiiiins s 3,000,000 |........ 3,000,000 |........ 3,000,000 |........3,000,000 |.....ooeeeeeenn0 Joorriiiiinnnnnn0 o0 v 0 [0 s 3,000,000 |.. . 04/23/2024 . 2.B FE ....
BPHQ 2017 CTL PASS-THROUGH TRU CTL  3.540% Redenption .
..05590#-AA-9 | 11/15/32 ooooeiiiiii [ VLT Y172 R R R 57,890 [oeeenennen 57,890 [.counnnee 57,890 |..cooeeenns 57,890 |oooeiiiiiinns [V (VR [V (VR [V R 57,890 |oooeeiiiiinnns (VO [V [V 854 |. 11/15/2082 . [1.F ........
BXG RECEIVABLES NOTE TRUST 2017-A A 2.950%
..05607B-AA-9 | 10/04/32 ..cooovviiiiiiiiiiii [ . 06/02/2024 . |Paydoun .......oooeeiiiiiins e e 19,607 |............ 19,607 |..eoeveenns 19,607 |............ 19,607 f[o.oevvvennneee [V (VR [V (VR [V R 19,607 [o.evvvvevennnns (VO [V [V 233 |. 10/04/2032 . |1.F FE ....
BXG RECEIVABLES NOTE TRUST 2017-A B 3.590%
..05607B-AB-7 | 10/04/32 .ccooveiiiiiiiiiiiiiiiii [ . 06/02/2024 . |Paydoun .......ooooeiiiiiins e e 31,566 [....oenene. 31,566 |............ 31,564 |............ 31,565 | [V (VR [V (VR [V R 31,565 [oooeiiiiiinnns (VO L PO, L O 457 |. 10/04/2032 . [2.C FE ....
BXG RECEIVABLES NOTE TRUST 2018-A B 3.950%
..05607U-AB-5 |02/02/34 ...coooiiiiiiiiiiiiiiii [ . 06/02/2024 . |Paydoun .......oooeeiiiiiins foniiiiini e 45,104 |............ 45,104 |............ 45,007 |............ 45,101 | [V 3 [ [V FC T [V R 45,104 [.oooeeeennnns (VO [V [V 700 |. 02/02/2034 . |1.F FE ....
BXG RECEIVABLES NOTE TRUST 2018-A C  4.440%
..05607U-AC-3 |02/02/34 ..o [ . 06/02/2024 . |Paydoun .......ooooeiiiiiins e e 43,290 |............ 43,290 |oeeeerennns 43,281 |l 43,286 |......ceeeenns [V L3 [V L3 [V R 43,290 [.oooiiiiiinnns (VO [V [V 755 |. 02/02/2034 . [2.C FE ....
BXG RECEIVABLES NOTE TRUST 2020-A B 2.490%
..05608T-AB-7 |02/28/36 ... R [ . 06/28/2024 . | Paydoun ... . 02/28/2036 . [1.G FE ....
BXG RECEIVABLES NOTE TRUST 2020-A C  4.220%
..05608T-AC-5 |02/28/36 .....ccooveeieiiieiiiiiiiiii [ . 06/28/2024 . | Paydown . 02/28/2036 . 2.A FE ....
BASIN ELECTRIC POWER COOP 2015 SERIES B NOTES
..070101-F#-2 |4.100% 06/15/34 .....oovvvviviiiiiiiiiiiiiiiiiiiines [ . 06/15/2024 . |Various ... . 06/15/2034 . [1.F ........

BEAR STERNS ASSET BA

..073879-ED-6 |5.750% 08/25/34 ....vverererrrerererereannenens | verens . 06/01/2024 . | Paydown . 08/25/2034 . [1.A F ...
BLACKBIRD CAPITAL AIRCRAFT 2016-1A A 4.213%

..09228Y-AB-8 | 12/16/41 ... IO - . 06/15/2024 . | Paydoun ... . 12/16/2041 . [1.6 FE ...
BLACKSTONE

..09261H-A*-8 | UNSECURED NOTES  2.560% 06/21/24 ......cvcveve | eneee . 06/21/2024 . |Maturity . . 5,000,000 5,000,000 |.... . 06/21/2024 . [2.A FE ...

..09261l-AN-4 | BLACKROCK DLF IX 2020-1 W~ 2.500% 07/21/30 | ....... . 04/17/2024 . | Paydown ... ... 49,036 ...49,036 |.... . 07/21/2030 . |4.B FE ...

Redempt ion 100.0000

..10240%-AA-7 | BOWIE ACQUISITIONS LLC ~ 3.920% 09/30/38 ... |....... L 06/30/2024 . [ cevuveeeieieieieiinrniee o [ 92,465 |oovrrnnnne 92,465 |.eveveenne 92,465 [.ovovennnnn 92,465 . 09/30/2038 . |2.C PL ...
BRAVO RESIDENTIAL FUNDING TRUS 2022-NQM2 A2

. 10568K~AB~4 |4.883% 11/25/61 ...vvveverevceceiieesirieieieiens | oo . 06/01/2024 . [Paydoun ...cvevevrvieiens foorereriririeieiees [ 74,996 |oorrnnnne 74,996 |..oooe... 74,995 |.vovennene 74,94 . 11/25/2061 . |1.C FE ...
BRAVO RESIDENTIAL FUNDING TRUS 2022-NaM1 A1

. 10569F-AA-6 |3.626% 09/25/61 ....vovevevrerererenereesisienens | oo . 06/01/2024 . [Paydoun .vevvevevrvrinns [oereeeriiiiiiiees [reenens 162,570 [.oveveeee 162,570 [oovrnrnnne 162,445 ..oovnnnen. 162,376 . 09/25/2061 . |1.A FE ...
BRITISH AIR 18-1 AA PTT 144A  3.800% Redemption 100.0000

L A1042T-AA=1 {09/20/31 oo | e L 06/20/2024 . [ cevuveeeeeeeeieieieeeeeeene [ [ 101,692 [.voveee 101,692 [ovvvnnene 101,692 [..vevevee 101,692 . 09/20/2031 . [1.D FE ...
BRITISH AIR 19-1 AA PTT 144A  3.300%

AHO43K-AA-T [ 12/15/32 oo | e L 06/15/2024 . [Various .....evevevevevrins foorerererisieneiees frereens 71,396 |ooverennnen 71,396 [ 71,396 |ovrrennne 71,39 . 12/15/2032 . |1.D FE ...
BXG RECEIVABLES NOTE TRUST 2022-A B 4.610

. 12434K-AB-2 | 09/28/37 I . 06/28/2024 . |Paydown ... . 09/28/2037 . 1.6 FE ...

.. 12489W-GE-8 | C-BASS 2002-CB6 M2F  3.824% 01/25/33 ........ | ...cc.. . 06/01/2024 . | Paydoun ... . 01/25/2033 . |[1.A FM ...
CAPITAL AUTOMOTIVE REIT 2020-1A AS ~ 3.480%

- 12510H-AE-0 ] 02/15/50 oo | e . 06/17/2024 . [Paydown

. 02/15/2050 . [1.E FE ....
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CAPITAL AUTOMOTIVE REIT 2021-1A A4 2.760%
L A2510H-AN-0 | 08/15/51 evvvvviiiiiiiiiiiiiiiiiieccccccccceeeeeeiees [ . 06/17/2024 . |Paydown .......cooeeeeieiins foeeeiiniiiinins o 3,750 [eeeevrrinnns 3,750 |oeeeeeeens 3,749 [oeennnnnnn. 3,749 [oeennnnnnnns 0 e T 0 | T 0 e 3,750 |oeeieiieinnns (VN 0 | [V 43 |. 08/15/2051 . [1.E FE ....
CAPITAL AUTOMOTIVE REIT 2023-1A A2 6.500%
.. 12610H-AT-7 | 09/15/53 ... U ORTe . 06/17/2024 . | Paydoun ... ... 14,063 ...14,063 ... 13,597 |.... .. 14,063 |.. . 09/15/2053 . [1.E FE ....
CCS8 Unitranche Partners SPV  7.892% Redemption .
P i O U I (1R (PN . 05/30/2024 . | eveiiiiiiiiiiiniiiiniinnn e | 11,902,745 |....... 11,902,745 |....... 11,902,745 [o.vvvvviininnnnnns (V2 0 e (VO 0 | (VO [V R 11,902,745 [.oooeeennnnns (VN 0 | [V 238,401 . 11/10/2026 . |1.E FE ....
Morgan Stanley Dean
.. 125523-AJ-9 | CIGNA CORP  4.800% 08/15/38 .......evvvvvvvvnnns [ereenn . 06/18/2024 . |Witter .... . 5,116,760 ..5,500,000 .5,530,126 |.. 223,667 |. 08/15/2038 . |2.A FE ....

. 09/18/2045 . |1.F FE ...
. 10/18/2045 . |1.F FE ...
. 10/18/2045 . |2.B FE ....

.. 12563L-AN-7 | CLI FUNDING LLC 2020-1A A 2.080% 09/18/45
.. 12563L-AS-6 | CLI FUNDING LLC 2020-3A A 2.070% 10/18/45
..12563L-AT-4 | CLI FUNDING LLC 2020-3A B 3.300% 10/18/45
CLI FUNDING LLC 2022-1A B1 ~ 3.120% 01/18/47

06/17/2024 . | Paydoun
06/18/2024 . | Paydoun
. 06/18/2024 . | Paydown ...

o o oo

CA2565K-AF-4 | oo [ . 06/18/2024 . | Paydoun ... . 01/18/2047 .|2.B FE ....

.. 12565K-AH-0 | CLI FUNDING LLC 2023-1A B 7.480% 06/18/48 |....... . 06/18/2024 . | Paydown ... . 06/18/2048 . |2.B FE ....
CREDIT SUISSE COM MTGE TRUST 2013-1VR2 A2

.. 12646W-AH-7 13.000% 04/25/43 .......eevvieiiiiiiiiiiiiiiiiiens [ eeees . 06/01/2024 . | Paydown . 04/25/2043 . |1.A ........
CREDIT SUISSE COMM MORT TRUST 2013-1VR3 A2

.. 12646X-Ad-1 13.000% 05/25/43 ........evveiiiiiiiiianiiiiiiiiens | eeeees . 06/01/2024 . [Paydown ....coovvriiiieniis foeneeniiiiiinieiin e, 15,070 |[..oeeeeennn. 15,070 [oveeeennnns 15,264 |..ceenees 15,143 | 0 forreeeiinns (2] FOPPOTR 0 forreeeiinnns (2] FEPPTR 0 foreeianns 15,141 [t 0 foreeinnns (72) oo () R 212 |. 05/25/2043 . |1.A ........
COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2A3

.. 12667F-R5-6 |5.500% 02/25/35 ......oevveeiiiiiiiiiiiiiiiiiieeins | eeeeens . 06/01/2024 . [Paydown .....oovviieiieniis foeneeniiiiiinieiin e, 50,205 |..cceeens 50,872 |............ 42,231 oo 46,942 |..oooeennnns 0 forreeeiinnns 69 | 0 foreeeiiinnns 69 | 0 foreeianns 47,010 |oooeiiiieens [ FOP 3,195 |......... 3,195 | 1,051 [. 02/25/2035 . | 1.A FM ...
COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A13

.. 12667F-Y3-3 |5.500% 03/25/35 .....evvvieeiiiiiiiiiiiiiiiiiieins | e . 06/01/2024 . [Paydown ....coovvriiiieniis foeneeniiiiiinieiin e, 70,578 foeeeennnns 75,991 [ 68,607 [.......... 68,607 [ooceiiuninnnns 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foreeianns 68,607 [...cccernnnnns [ FOP 1,971 [ 1,971 e 1,688 |. 03/25/2035 . [1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A8

. 12668A-MN-2 15.500% 11/25/35 .oevviiiieeiiiiiiieieciiiiiens | eeeeens . 06/01/2024 . | Paydown ... . 11/25/2035 . |3.C FM ...
COUNTRYWIDE HOME L 5004

.. 126694-CV-8 | 10/25/35 ....vvvvieeiiiiiiiieiiiiiiiieeciiiieens [ e . 05/01/2024 . [Paydown ....ooviviieeiinnns foeneeniiiiinieiin [ 636 | 637 foiieiiiiiinin 555 |oeeiiiiiiiennn 369 [ovvriennnen 238 | 0 0 e 288 [l O 807 0 29 29 [, . 10/25/2035 . [1.A FM ...

COUNTRYWIDE HOME LOANS 2005-13 A8 5.500%

.. 12669G-C8-2 | 06/25/35 ... 05/01/2024 . | Paydoun E .A,777 10,432 |.. .. (8,743) | . (8,743) .. . 06/25/2035 . [1.A FM ...

.. 133434-AD-2 | CAMERON LNG LLC 144A  3.701% 01/15/39 ....... . 06/18/2024 . [Various ... . 7,267,178 .8,313,586 |.... ... (1,057,680) |... (1,057,680) . 01/15/2039 . |1.F FE ...
CARVANA AUTOS RECEIVABLES TRUS 2022-N1 C

.. 14686G-AD-8 |3.320% 12/11/28 ..oooeeeiiiiiiiiiens s . 06/10/2024 . [Paydown ......ccceviiiiiiiis feeneeiiiies e 25,385 |..cceeens 25,385 |............ 25,382 foeeeennnns 25,383 [oeeieeennns 0 foreiieiniis P O 0 foreiiiiinis P O 0 foeeeennns 25,385 |.veeeeennns [ IR [V OSTR 0 [, 421 |, 12/11/2028 . |1.D FE ...
CARVANA AUTOS RECEIVABLES TRUS 2022-N1 C

.. 14686G-AD-8 |3.320% 12/11/28 ..oooeeeniiiiieiieeees e . 05/10/2024 . [Paydown .....ccceviiiiiiiiis [ [ 162,571 |........... 162,571 |.......... 162,563 |........... 162,569 |............... 0 foreeiiinnis 12 |l 0 foreeieennis 12 |l 0 [ 162,571 |ooeeiieenne [ IR [V O, [ PR 1,870 |. 12/11/2028 . [1.E FE ....
CASTLELAKE AIRCRAFT SECURITIZA 2019-1A A

.. 14855M-AA-6 | 3.967% 04/15/39 ...eevreiiiiiiiiiiieeiieee e . 06/15/2024 . [Paydown ......cccveeiiiiiis foeeeeiiis e 92,037 |eeeunnnens 92,037 |.oeeennnnn. 92,087 |....eeeenn. [0 0 foreiieiniis [ IR 0 foreiiiiinis 3 [t 0 foeeeennns 92,037 [.cvrieeeenns [ IR [V OSTR [ PR 1,379 . 04/15/2039 . |2.B FE ...
CHASE MORTGAGE FINANCE CORPORA 2019-ATR2 A3

.. 16159G-AC-3 |3.500% 07/25/49 .......eevieiiiiiiiieeeiiieeees | . 06/01/2024 . [Paydown ......cecuviiiiiinns foeniei e 9,976 | 9,976 |..ccuneees 10,088 |............ 10,085 |.ceeneeeee. 0 foreeiiinnis (G PO 0 foreeieennis (G PO 0 foeeeennns 10,034 ..ot [V IO [(5:)) IO [€3:) ) R, 147 |. 07/25/2049 . [1.A ........
CHASE MORTGAGE FINANCE CORPORA 2016-2 M2

.. 16164A-AC-9 |3.750% 02/25/44 ......oovvieeiiiiiiiiieiiieceees | . 06/01/2024 . [Paydown ......ccvveiiiiiiis feeeeeeiiiieees [, 36,451 |l 36,451 |............ 37,392 foeeeennnns 36,832 |ocuiieeenn. 0 fooeeeennns (R0 IO 0 foeeeennes (10) [eeeeeiiiiens 0 foeeeennns 36,822 |....ooeeennn. 0 foeeennns (7411 REII. (K74 V) R 578 |. 02/25/2044 . |1.A ........
CITICORP MORTGAGE SECURITIES 2005-6 1AS

.. 172973-2R-9 |5.625% 08/25/35 ....eeveeeniiiiiiiiiiiiieeceeis [ e . 06/01/2024 . [Paydown ......coeuviiiiniiis foninii e 49 | 49 ol L7 R L7 RO 0 foreiieiniis (O IR 0 foreiiiiinis (O IR [V R L7 R [ IR 2 | 2 | 1| 09/25/2035 . | 1.A FM ....
CITICORP MORTGAGE SECURITIES 2007-8 1A3

L 173120-AC-2 |6.000% 09/25/37 .eeeeennriiiiieeeeiiiieeeeeiies | eeeees . 06/01/2024 . [Paydown .....cccuviiiiiiiis foeneeiiiiin [ [ U A [ U IO 577 foreeiieeennins 578 [oeeeeeeenns 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foorieiiiiiins 578 | [ IR 2 | 2 [ 15 |. 09/25/2037 . |1.A FM ...
CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A1

L ATS21L-AA-T | 3.496% 10/25/43 ...eevvieiiiiiiieeeeiieeeee e . 06/01/2024 . [Paydown ......cocuvvieiiiins foeneei e 6,557 |oeoooeeeeis 6,557 |t 6,423 | 6,478 |.oooeceniiis 0 foreiieiniis 1o 0 foreiiiiinis 1o, 0 [ 6,479 |l (O PO 78 |oeeeiienns 78 oo, 95 [. 10/25/2043 . |1.A ........
COINSTAR FUNDING, LLC 2017-1A A2 5.216%

L 19260M-AA-4 | 04/25/47 ....ovvvieiiiiiiieeeiieee e e . 04/25/2024 . [Paydown .......cccvieiiiins feeiiiin e 7,500 fooienennn. 7,500 |oooeeninnens 7,500 |oocoeennnenns 7,500 [ooeeeenninens 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 [ 7,500 foeereeennns [ IR [V OSTR 0 [, 196 |. 04/25/2047 . [2.C FE ....
COLLEGE AVE STUDENT LOANS 2017-A A2 3.750%

.. 194204-AB-9 | 11/26/46 ... e . 06/25/2024 . [Paydown ......cccviiiiiiiis feieeiiis e 29,807 |............ 20,807 |............ 20,79 |............ 29,803 |..veeennn. [V O [ IR 0 foreeieeniis [ IR 0 foeeeennns 29,807 |oocoeiiiienns (O IO 0 foreeieinnies 0 [, 466 |. 11/26/2046 .|1.B FE ....

COLLEGE AVE STUDENT LOANS 2019-A A2 3.280%
.. 19421U-AB-0 | 12/28/48 ..o | e . 06/25/2024 . [Paydown .....oecouveeeeeeii | e 64,646 |............ 64,646 |............ 64,622 |............ 64,631 | 0 foreeennns 15 | 0 fooeeennns 15 | 0 [ 64,646 |............... 0 loeeeeiee 0 [, 0 |oveeeeiiines 868 |. 12/28/2048 . [1.A FE ....
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COLLEGE AVE STUDENT LOANS 2018-A A2 4.130%
. 19423D-AB-6 | 12/26/47 oo [ . 06/25/2024 . | Paydown . 12/26/2047 . (1.D FE ....
COLLEGE AVE STUDENT LOANS 2021-A B 2.320%
.. 19424K-AC-7 107/25/51 ... [ [P . 06/25/2024 . | Paydoun ... . 07/25/2051 . [1.C FE ....
COLLEGE AVE .
. A944K-AD-5 |07/25/51 ooveeeieiiiiiiii [ . 06/25/2024 . | Paydown . 07/25/2051 . [1.F FE ....
COMMONBOND STUDENT LOAN TRUST 2016-A A1
..20267T-AA-0 | 3.320% 05/25/40 .....uvvvnnnnnnniiiiiiiiiiiiiiiii [ eeeenn . 06/25/2024 . |Paydoun .........ooooeiiiiis Jeeniiniiinnis e 37,896 |........... 37,89 [ocnnnne 37,893 |l 37,893 | 0 e P 0 | 2 0 s 37,89 [ooiiiiiiinnnn (VO 0 | [V 530 |. 06/25/2040 . (1.A FE ....
COMMONBOND STUDENT LOAN TRUST 2016-B A1
..20267U-AA-7 12.730% 10/25/40 ooovvveeeeeiiiiiee [ . 06/25/2024 . |Paydoun .........ooooeiiiiis Jeeniiniiinnis e 14,108 |............ 14,108 |.....ceeeee 14,104 |............ 14,107 fooneeinnnnnnns 0 e T 0 | T 0 s 14,108 [ovvvvvvvinnnns (VN 0 | [V 162 [. 10/25/2040 . |1.A FE ....
COMMONBOND STUDENT LOAN TRUST 2018-BGS A1
..20268\1-AA-4 13.560% 09/25/45 .....ccooiiiiiiiiiiiiiiii [ . 06/25/2024 . |Paydown .........ooooiiiiiis Jeeeniiniiniis e 26,369 |........... 26,369 |[...counnnn 26,188 |.oeeveeenns 26,207 |.oooeeeeennnn 0 e 12 [ 0 e 12 [ 0 s 26,308 |.oooeiiinennns [V 61 [ 61 |l 391 |. 09/25/2045 . [1.A FE ....
COMMONBOND STUDENT LOAN TRUST 2018-AGS B
..20269D-AC-9 |3.580% 02/25/44 ......cccoiiiiiiiiiiiiiiiiiii [ . 06/25/2024 . |Paydoun ........ooooeiiiiins |eeiiiiinennis e 101,173 |.......... 101,173 |.......... 101,130 [..oeeeeees 101,157 |ovevvriieinnns 0 e 7 |l 0 e 7 |l 0 eeeeenn 101,473 [oveeniiiinnnns (VN 0 | [V 1,614 |. 02/25/2044 . (1.B FE ....
CONTI MTGE HOME EQUITY 1995-4 A9  0.000%
L 2A075W-BX=2 | 03/15/27 oo [ . 06/01/2024 . |Paydown .......ocoeeeeiiiins Joeneniniiiinins e 619 |l 619 |l P P P, 0 e (VO 0 | (VO 0 e 256 |, [V 364 [oevveinnnnns 364 |oeviiiiiiiiiiiins 4 . 03/15/2027 . [1.AFM ...
CONTINENTAL AIRLINES 2012-2 A EETC ~ 4.000% Redemption 100.0000
..210796-0B-9 | 04/29/26 ..o [ . 04/29/2024 . | .eeenniiiiiiiieeeeiiiieeeees i e 124,673 [l 124,673 Ll 126,543 ]l 124,892 e, 0 s (86) |.eeeeeeeeenns [V ST [£:) 1 FR 0 s 124,807 . 04/29/2026 . (2.B FE ....
CS FIRST BOSTON MORTGAGE SECUR 2005-1 1A23
.. 225458-AY=4 15.500% 02/25/35 .....oiiiiiiiiiiiiiii [ . 06/01/2024 . .3,433 |.. . 02/25/2035 . [1.A FM ....
BGS BNSF CTL - Series .
.. 22070%-AA-8 | 06/15/34 oo [ . 06/15/2024 . | Various ......ccoeeeviiiiin Joeveeennninnnnennnns Joeen 21,919 [, 21,919 [ 21,919 |............ 21,919 |l 0 e (VO 0 | (VO 0 s 21,919 [ (VN 0 | [V 358 |. 06/15/2034 . (1.D PL ....
DAIRYLAND POWER COOPERATIVE ~ 3.420% 03/30/43
L. 283898-AA-9 [ .eeiiie e | s . 06/30/2024 . | .euuiiiiiiiiieeeeeiiieeeees e [eeeenn 25,0000 [anninnliel, 25,000 |........e... 25,000 |..eeeeennnns 25,000 |ooeeieeeeenns 0 e (VO 0 | (VO 0 s 25,000 |oeeeeiinnnnnns (VN 0 | [V 428 |. 03/30/2043 . [1.G ........
DELTA AIRLINES 2020-1B EETC ~ 8.000% 06/10/27
C2AT368-AA-T [ e | s . 06/10/2024 . | eeveeneeeiiiieeeeeciieeees i e 77,742 |ooooeenl AT7,742 e AT7,742 | 77,782 (v 0 e (VO 0 | O N | I A 1 R . O | 0 | [V 7,110 . 06/10/2027 .|2.C PL ....
DIAMOND RESORTS OWNER TRUST 2021-1A C
.. 25273C-AC-4 12.700% 11/21/33 evvvvvvviiiiiiiiiiiiiiiiiiiiiiiiins [ . 06/20/2024 . | Paydown ... 46,614 ...46,613 |.... . 11/21/2033 . (2.B FE ....
..26078J-AE-0 | DUPONT DE NEMOURS INC ~ 5.319% 11/15/38 ...... [....... . 06/18/2024 . |Bank of America . U R oo | 4,691,280 ...l R ........5,188,409 |.... (18,215) [... (478,914) |.... . 11/15/2038 . 2.A FE ....
..26078J-AE-0 | DUPONT DE NEMOURS INC ~ 5.319% 11/15/38 ...... [....... . 06/15/2024 . |Various ......cceeevviinnnn Jooreneneiiinnninnnns foeeees 3,615,263 |........ 3,422,000 |........ 3,897,469 |........ 3,819,382 [ovvvvvvvnnnnnn 0 [ (9,378) |0 |t (9,378) (388,004) . 11/15/2038 . [2.A FE ....
DRIVEN BRANDS FUNDING LLC 2019-2A A2 3.981%
..26208L-AE-8 | 10/20/49 .....coooiiiiiiiiii [ . 04/20/2024 . |Paydoun ........oooeeiiiiins Joeniiininiiiis e 6,938 [eeeiiinnns 6,938 |............ 6,938 |............. 6,938 |............... 0 e (VO 0 | 0 938 [ 0 e 0 | [V 138 |[. 10/20/2049 . |2.C FE ....
DRIVEN BRANDS FUNDING, LLC 2020-1A A2
..26200X-AA-9 |3.786% 07/20/50 .......evvvrrvrrnrrnnnnriniiiiiiiins [ eeeeen . 04/20/2024 . |Paydoun ........oooeeiiiiins feniiinnniinns e 2,500 [oeeeiiiinnns 2,500 |.ooooeeens 2,500 |..oeeeeenns 2,500 |.oooeeeieenns 0 e (VO 0 | 0 900 [ooeeeiiiieennn0 s 0 | [V 47 (. 07/20/2050 . |2.C FE ....
DRIVEN BRANDS FUNDING, LLC 2020-2A A2
..26200X-AC-5 3.237% 01/20/51 ..ooooveeeiiiiiii [ . 04/20/2024 . |Paydoun .......ooooeiiiiiins feniiininiins e 7,500 [oennnnnnne 7,500 |oooeoieeens 7,500 |ooeeeeeeenns 7,500 |oooeeieeeenns 0 e (VO 0 | 0 900 [ooeeeiiiieennn0 e 0 | [V 121 [. 01/20/2051 . |2.C FE ....
DRIVEN BRANDS FUNDING, LLC 2021-1A A2
.. 26200X-AD-3 |2.791% 10/20/51 ..oevvvvviiiiiiiiiiiiiiiiiiiiiieiens [ . 04/20/2024 . |Paydown ........oooeiiiiiins Jeeeniiininies e 16,250 |[....eenennee 16,250 |............ 16,250 |............ 16,250 |............... 0 e (VO 0 | (VO 0 s 16,250 [ovvvvvvvnnnnns (VN 0 | [V 227 |. 10/20/2061 . [2.C FE ....
DRIVEN BRANDS FUNDING, LLC 2022-1A A2
..26209X-AF-8 |7.393% 10/20/52 ...cceeeeeeeiiiieeiieeeeee [ . 04/20/2024 . |Paydoun ........oooeiiiiiins Jeeeniiniiiis e 25,000 [oevenennns 25,000 [ounnnnnne 25,000 |..oeeeennns 25,000 |oeeeieienenns 0 e (VO 0 | (VO 0 s 25,000 |ooeeiiinnnnnns (VN 0 | [V 924 |. 10/20/2052 . |2.C FE ....
ELARA HGV TIMESHARE ISSUER 2017-A B 2.960%
..28416D-AB-6 | 03/25/30 eeeeiiiiiiiiiie [ . 04/25/2024 . | Paydoun ... 376,523 376,411 . 03/25/2030 . 1.F FE ....

. 10/20/2029 . |1.F FE ...
. 08/20/2029 . |1.F FE ...
. 05/15/2024 . |2.B FE ....

..577,864 |.
..442,826 |.
995,002 |....

..28924A-AB-7 | ELM TRUST 2020-4A A2 ~ 2.286% 10/20/29 .
..289338-AB-1 | ELM TRUST 2020-3A A2  2.954% 08/20/29 .......
..202480-AH-3 | ENABLE MIDSTREAM PARTNER ~ 3.900% 05/15/24 .
EVERBANK MTGE LOAN TRUST 2013-1 A2 2.500%

06/20/2024 . | Paydown
06/20/2024 . | Paydoun
. 05/15/2024 . [Maturity .

. 577,866

,000,000 |..

..29977J-AB-2 | 03/25/43 ... R . 06/01/2024 . | Paydoun ... ....3,685 |.... .3,663 |.. . 03/25/2043 . |1.A ........
EVERBANK  MT( .000%
.. 20077K-AA=1 | 08/25/43 ....oevvveiiiiiiiieeeiieee e [ . 06/01/2024 . [Paydown ......ccvveiiiiiiis feeneeiiiics e 25,132 |l 25,132 |oeeeennis 24,884 |............ 24,992 |...ooooennnis 0 foeeeennns 140 ool 0 foreeeennns 140 ool 0 foeeeennns 25,132 [, (O IO 0 foreeieinnies 0 [, 202 |. 06/25/2043 . |1.A ........

EVERBANK MORTGAGE LOAN TRUST 2018-1 A1
..29978C-AA-8 |3.500% 02/25/48 ....cuvvveeeeeeiiiiieeeeiiiiiaees | e . 06/01/2024 . [Paydown ....ooeevveeeeeeien o e, 10,564 |............ 10,564 |............ 10,445 |............ 10,472 ... 0 foreeennns R | 0 fooeeennns R e 0 [ 10,564 |............... 0 loeeeeiee 0 [, 0 |oveeeeiiines 162 |. 02/25/2048 . [1.A ........
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..404119-BY-4

..40430H-AB-5

.. 40439H-AC-3

HCA INC  5.125% 06/15/39 ....
HIN TIMESHARE TRUST 2020-A B
10/09/39
HIN TIMESHARE TRUST 2020-A C
10/09/39 ...

3.420%

. 06/18/2024 .

. 06/09/2024 .

. 06/09/2024 .

Barclays ....
Paydoun

Paydown ...

01,117,833 |....

1,119,403 |..

. 06/15/2039 .
. 10/09/2039 .

. 10/09/2039 .
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FLNG LIQUEFACTION 3 LLC SENIOR SECURED NOTES Redenmpt ion 100.0000
..30306V-A#-6 | 3.080% 06/30/39 ....cveuvevenerrenirienirieinieens [ e L 08/30/2024 . [ 1evveeinieiinieinieieees [ [ 64,200 ..o 64,200 |erriienne 64,200 |............ 64,200 [oovoovvienne (L PR (L1 PO (L PR (L1 FUPTON (L O 64,200 |..ooovennee 0 | (L PR (L1 FUT 989 |. 06/30/2039 . [2.C FE
..3140FX-ED-0 |FNWA BFO131  3.500% 08/01/56 .....eeveveeerveee [ e . 06/01/2024 . {Paydomn .....ceeveveeevens [ooenreeniecnieens feeeeieens 44,108 | 4,108 | 45,334 oo 45,206 |.oeceinennnn (L R [GIRKC)) FO (L R [GIRKC)) AU (L O 44,108 | (L1 PO (L] AR 0 e 645 |. 08/01/2056 . [1.A ........
BNSF RAILWAY COMPANY SERIES A 5.960% Redenption 100.0000
131953%-AL-6 | 10/15/27 .eevneeieeeieeieieiee st [ e L 05/15/2024 . | .ouvveiiiieiiieiieieiee [ [ 13,807 |ovrveernnee 13,807 |ovevernene 13,807 [oovrveeenne 13,807 [ovveveenene (L] PR (L1 PO (L] PR (L1 PO (L O 13,807 |oveuereiennne (L1 PO (L] AR 0 e 411 [ 10/15/2027 . [1.C ........
BNSF RAILWAY COMPANY SERIES B 5.960% Redenption 100.0000
< 31953%-Al-4 | 10/15/27 .ot [ L 05/15/2024 . [ v e [ 1,359 [oevreeerne 1,359 |oveerreene 1,359 [oovevieine 1,359 [orveerrieinnns (L] PR (L1 PO (L] PR (L1 PO (] O 1,359 [oeeerreienene (L1 PO (L] AR (L1 FRR 41 | 10/15/2027 . |1.C ........
BNSF RAILWAY COMPANY SERIES C  5.960% Redenption 100.0000
L B1953KAN-2 [ 10/15/27 . [ L 05/15/2024 . [ v [ [ 8,782 |ovreeennne 8,782 |eereenne 8,782 [ooeeuiinene 8,782 [oeiricinnne (L] PR (L1 PO (L] PR (L1 PO (] O 8,782 [oeerreeenee (L1 PO (L] AR 0 e 262 [. 10/15/2027 . [1.C ........
BNSF RAILWAY COMPANY SERIES D 5.960% Redenption 100.0000
231953 -AP=7 | 10/15/27 .ottt [ e L 05/15/2024 . [ v Joeieeereeees [ 3,577 oo 3,577 |erereene 3,577 [oeeeeeeniene 3,577 foveerrieene (L] PR (L1 PO (L] PR (L1 PO (] O 3,577 | (L1 PO (L] AR 0 e 107 | 10/15/2027 . |1.C ........
BNSF RAILWAY COMPANY SERIES E  5.960% Redenption 100.0000
2 81953¥-A0-5 [ 10/15/27 .o [ L 05/15/2024 . [ v s [ 4,643 oo 4,643 |ooereeenne 4,643 e 4,643 | (L] PR (L1 PO (L] PR (L1 PO (] O 4,643 | (L1 PO (L] AR 0 e 138 |. 10/15/2027 . |1.C ........
BNSF RAILWAY COMPANY SERIES F 5.960% Redenption 100.0000
L B1953¥-AR-3 [ 12/13/27 .o [ L 05/15/2024 . { .o [ [ 16,695 |.vvveennee 16,695 [...eveee. 16,695 |..veuvnene 16,695 |.vvvrveernene (L] PR (L1 PO (L] PR (L1 PO (L O 16,695 |.vvvveeennnne (L1 PO (L] AR 0 e 494 | 12/13/2027 . |1.C ........
FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.500%
. 33767C-AD-9 |03/25/45 ....onvvieveeereeeieesiee e [ oo . 06/01/2024 . [Paydomn ....ccveeeveeereeee |ooerenreinieenee foereeenns 3,62 |ooeieiine 3,62 | 3,692 |errienne 3,658 [ooveerrieienns (| PO (6] S (| A (6] (] O 3,657 |ooeeveerienns (L1 R (35) e (1) I 59 |. 03/25/2045 . |1.A ........
FLAGSTAR MORTGAGE TRUST 2018-6RR 1A1  4.000%
. 33851F-AA-5 | 10/25/48 .o eeeeee [ . 06/01/2024 . {Paydomn .....ceevevevevens [oomvreeniecnieens feeveieens 25,155 [ooevenee 25,155 |oeevernene 24,913 oo 24,967 [oceeeeieenne (L1 O LT RO (L O LT RO (L O 25,155 [ooveeeiienne (L1 PO (L] AR 0 e 463 |. 10/25/2048 . [1.A ........
FLAGSTAR MORTGAGE TRUST 2020-2 A2 ~ 3.000%
.33851K-AC-0 | 08/25/50 ..o seeeeeereeenee [ e . 06/01/2024 . {Paydomn .....ceeveveenvens [ooevreenieeneens [eeeeieens 16,758 [ovrveernne 16,753 [oeveeeeene 17,224 | 17,084 [oveeiinene (L] A (IR ] N (L A (IR ] N (L O 16,753 |oveuereienne (L1 PO (L] AR 0 e 193 |. 08/25/2050 . |1.A ........
FOUNDATION FINANCE TRUST 2023-1A A 5.670%
. 35042A-AA-1 [ 12/15/83 ..ot [ . 06/15/2024 . | Paydoun . 12/15/2043 . |1.A FE .
GBX LEASING 2022-1 LLC 2023-1A A 6.420%
.361528-AC-6 | 11/20/53 .o eeeeeeeeeee [ . 06/20/2024 . | Paydoun . 11/20/2053 . |1.C FE .
GE CAPITAL MTG 1999-HE1 A6 6.700% 04/25/29
BB15TR-DT-T | e [ . 06/01/2024 . | Paydown ... . 04/25/2029 . |1.A FM .
..36157R-D9-3 |GE CAPITAL MTG 1999-HE M  6.705% 04/25/29 . |....... . 06/01/2024 . | Paydown ... . 04/25/2029 . |6. FM .....
GSR MORTGAGE LOAN TRUST 2004-15F  5.500%
< 3B242D-RF-2 | 01/25/25 ... [ e . 06/01/2024 . |Paydonn .......cceevevenens |ovvieiiiiiiiiens [, 21 [ 21 o 27 [ 220 [ooioiiinne (L PR LI T (L PR LI T (L A 21 [ 0 | (L PR (L1 FUT 5 |. 01/25/2025 . [4.B Fil
6S MORTGAGE-BACKED SECURITIES 2020-PJ1 A1
..36258F-AA-7 | 3.500% 05/01/50 ......eevvieevciiieciiiiciiiieiies [ e . 06/01/2024 . {Paydonn .......ccvvvevviene foevieiiiniiiies [ 9,105 [oovrviiinne 9,105 |eveenne 9,282 |cuvinnne 9,247 i (L P (142) |- [(J A (142) |- (L R 9,105 |ovviiinne 0 | (L PR (L1 FUT 133 |. 05/01/2050 . |1.A ........
GS MORTGAGE-BACKED SECURITIES 2020-PJ1 A8
..36258F-AH-2 | 3.500% 05/01/50 ......eevviuevciiiiciiiiciiiieiies [ e . 06/01/2024 . {Paydonn .....c.ooveveveiens [oovvieiiiiiiieiens [ 27,315 [ooiinnne 27,315 | 28,206 |............ 28,083 [ooeocvicnnnne (L P (T18) [ [(J A (T18) [ (L O 27,315 [ooveie 0 | (L PR (L1 FUT 398 [. 05/01/2050 . [1.A ........
GS MORTGAGE-BACKED SECURITIES 2020-PJ4 A2
..3625QV-AB-9 |3.000% 01/25/51 .....vvueveiieeiiiciiiiciiiiciis [ e . 06/01/2024 . {Paydonn .....c.ooveveveiens [oovvieiiiiiiieiens [ 10,845 |.oovcennnee 10,845 |...o.ee..e. A5 [ 11,082 [oviciiinie (L P (287) |- [(J A (CXT0T U (L O 10,845 | 0 | (L PR (L1 FUT 125 |. 01/25/2051 . |1.A ........
GLOBAL SC FINANCE SRL 2020-1A A 2.170%
L B7950P-AA-5 [ 10/17/40 .o [ . 06/01/2024 . |Paydonn .....c.ccveveveies fovvieiiiiiiiiiens [ 191,481 [ooveenee 191,481 o 191,472 | 191,410 [ooviviicnnnne (L] PR 72 | (L] P 72 | (L A 191,481 [oovcveiinnne 0 | (L PR (L1 FRT 1,735 |. 10/17/2040 . [1.F FE .
GLOBAL SC FINANCE SRL 2020-2A A 2.260%
L B7950P-AC-1 | 11719740 .viiiiiiicicceees [ . 06/17/2024 . {Paydonn .....c.ooveveveiens [ovvieiiiiiiieiens [ 80,830 |oeeunene 80,830 ... 80,799 [.....oeee. 80,809 |.veueennene (L] PR 21 [ (L] P 21 [ (L O 80,830 |..eoveuenee 0 | (L PR (L1 FUT 763 [. 11/19/2040 . [1.F FE .
GLOBAL SC FINANCE SRL 2020-2A B 3.320%
L B795P-AD-9 | 11/19/40 .vviiiiiiiiicceeees [ . 06/17/2024 . |Paydown ........cocoeueunne . . . . 11/19/2040 . |2.A FE ...
..38173-AA-0 | GOLUB CAPITAL BDC ~ 3.375% 04/15/24 ...cecvvees [ eeee. . 04/08/2024 . | Cal | 100.0000 ... .'5,000,000 .4,999,663 |.... . 04/15/2024 . |2.C FE ...
GOLUB CAPITAL PARTNERS FUNDING 2021-2A B
..38178X-AC-7 |3.994% 10/20/29 ....vouvuveireirieicieeeees [ . 04/20/2024 . | Paydown ... ... 82,900 ...82,900 |.... . . 10/20/2029 . |2.B FE ...
..38217K-AA-2 | GOODGREEN TRUST 2016-1A A 3.230% 10/15/52 06/15/2024 . | Paydoun ...59,309 |. .59,311 . 10/15/2052 . |1.A FE

2.CFE ...

2BFE ...
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CKE RESTAURANTS HOLDINGS INC 2020-1A A2
L A11707-AH-5 [3.981% 12/20/50 ..eevvveniiiiiiiiiieciiiineeeees | s . 06/20/2024 . | Paydoun ... 10,000 ...10,000 |.... . 12/20/2050 . |2.B FE ....
..42307T-AH-1 |KRAFT HEINZ FOODS CO 144A  7.125% 08/01/39 |....... . 06/18/2024 . |MarketAxess ... . 4,572,880 . 4,450,623 |.... . 08/01/2039 . |2.B FE ....
HERO FUNDING TRUST 2015-1A A 3.840%
A2770L-AA-1 [09/20/40 eeeeeeeeeeeeeeeeeee e eeeeeneeeeeee | s . 06/20/2024 . |Paydomn .c.eeuueeeeeennins Jeeneeeeeenieeee e 12,626 |............ 12,626 |oeevennnnnns 12,620 |oeeeennnnnns 12,622 . 09/20/2040 . |1.A FE ....
HILTON GRAND VACATIONS TRUST 2022-1D B
.. 43283B-AB-9 [4.100% 06/20/34 .....eeoieeeiieiieeeeeeniieeeeeenn | s . 06/20/2024 . |Paydomn .ceeuueeeeeennnins Jeennieeeeenneeee e 69,680 |............ 69,680 |oeeeeunnnnnn 69,668 |...e.unnnnn. 69,670 . 06/20/2034 . |1.G FE ....
HILTON GRAND VACATIONS TRUST 2018-AA B
.. 43284B-AB-8 [3.700% 02/25/32 ..eeeeveeaeeeeeeniieeeeeeenneeeee | s . 06/25/2024 . |Paydomn .ceevuueeeeennns Jennneeeeeeniees [ 43,543 |............ 43,543 |............ 43,533 | 43,540 |..coeeeeinnnnns (U1 PO KT I [ PO KT I 0 Joeeeeees 43,543 | (VI PO [ PO [V AU 672 |. 02/25/2032 . |1.F FE ....
HILTON GRAND VACATIONS TRUST 2018-AA C
.. 43284B-AC-6 [4.000% 02/25/32 ..oeevvveaeeeeeennieeeeeennniaeeee | s . 06/25/2024 . |Paydomn .cevvuueeeeennns Jeenneeeeeeniees [ 43,543 |............ 43,543 |............ 43,539 |.......c.... Xy I O (U1 PO 2 e [ PO 2 e 0 Joeeeeees 43,543 | (VI PO [ PO [V AU 726 |. 02/25/2032 . |2.B FE ....
HORIZON AIRCRAFT FINANCE | LTD 2019-1 A
. 44040H-AA-0 [3.721% 07/15/39 eerrreeeeeeeieeeeeeeieeeeeen | s . 05/15/2024 . |Paydonn ...ceevueeeeeeennnnn foeennnieeeeeennes s 366,595 |........... 366,595 |........... 366,593 |........... 366,577 |oeeveneeeennns (U1 PO A PP [ PO A PP (U 366,584 |..cevvunnnnn [V PO L L O LA 5,450 |. 07/15/2039 . [2.B FE ....
HORIZON AIRCRAFT FINANCE | LTD 2019-1 A
.. 44040H-AA-0 [3.721% 07/15/39 errreeeeeeeieeeeeeeeeeeeen | s . 06/15/2024 . |Paydomn .coeveeeeeeeennens Jeennieeeeeenieeee e 28,773 |oeeeeeeeen 28,773 |oeeeeeennnns 28,772 |eeeeeeennnn 28,771 | (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 28,772 oo (VI PO L ) I PO 517 |. 07/15/2039 . |2.C FE ....
HORIZON AIRCRAFT FINANCE | LTD 2019-2 A
.. 44040J-AA-6 [3.425% 11/15/39 ..oiiiiiiiiieeeee s s . 06/15/2024 . |Paydomn ...ceevueeeeeeennnnn foeeemnieeeeeenies s 128,110 |eeeeeeenn 128,110 [oeeeennee. 128,107 |oeeeennnnes 128,105 [oeeeeeennnnns (U1 PO I PP [ PO I PP [V 128,110 [ooeeeeeenennnns (VI PO [ PO (VI IO 1,969 |. 11/15/2039 . |2.C FE ....
| 595 EXPRESS LLC SR SECURED NOTES DUE 2031
L 44919%-AC-2 [3.310% 12/31/31 orrreiieeiiieeeeeeeeeeen | s . 06/30/2024 . |Various ......ccceeeuieeeeen foeemmmnnnneeeennnns Joneens 118,040 |.......... 118,040 |[.......... 118,040 |.......... 118,040 [oeeeeeennnnns (U1 PO (VI PO [ PO (VI PO (U1 118,040 |..oceeevnnnnnns (VI PO [ PO (VI IO 1,954 |. 12/31/2031 . |1.F PL ....
INC HOME EQUITY LN TR 1997-3 CLASS A-6
.. 449670-CP-1 [7.520% 08/20/28 ....eveeeeeeeeeeeeeeeniieeeeeenn | s . 06/01/2024 . |Paydomn .ccevveneeeeeennnns Joeemnnieeeeeeniees foreeeeeeens 5,929 |iiienns 5,929 [.oeceennnns 5,928 |[...cccennnnnn 5,910 |oeevrrinens (U1 PO (VI PO [ PO (VI PO [V IO 5,910 [oeeeernnnnnnns [V PO 20 e 20 |oeeeeieeeeeens 184 |. 08/20/2028 . |[1.A FM ....
IMPAC CMB TRUST 2003-9F A1 6.460% 07/25/33
BT R IR . 06/25/2024 . |Paydomn ..cevvueeeeeennis Joeenneeeeeeenies e 4,808 |..oceeennnnnn 4,808 |..ooeunnnnns 4,135 [ooeieeinnnnns 4,764 |oeeenees (1 PO LI (1 PO L1 [V IO 4,782 |oeeeeiiins [V PO 26 | P PO 132 |. 07/25/2033 . |[1.A FM ...
IMPAC SECURED ASSETS CMN OWNER 2004-2 A5
.. 45254T-PL-2 [4.812% 08/25/34 ...oeeveeeeeeeieieeeeeeeeieeeee | s . 06/01/2024 . |Paydomn .ceeveeeeeeeennnns Joennieeeeeeiieeee feeeeeeeees 23,843 |oeeeennnnns 23,843 ... 22,008 |............ 22,008 |...covvnnnnnnnn (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 22,008 |eerrnneeanns [V IO 1,836 |.enneeeen 1,836 [ceeeeeniinnns 479 |. 08/25/2034 . |1.AFM ....
IMPAC SECURED ASSETS CMN OWNER 2004-2 A6
.. 45254T-PM-0 [4.812% 08/25/34 ...oeeveeeeieeeieeeeeeeeieeeee | s . 06/01/2024 . |Paydomn .cceveeeeeeennnnns Joemnneeeeeennines feeeeeeeeeeeenn 00 [ [ PO [ PO (U1 PP (U1 PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V PO 0 |. 08/25/2034 . |1.A FM ....
INSTAR LEASING 111 LLC 2021-1A A 2.300%
L A5T83N-AA-5 [ 02/15/54 .eeeveeeeieeeieeeeeeeeee e | s . 06/15/2024 . |Paydomn .cevvueneeeeennnns Jemnnieeeeeennees feeeeeeees 23,922 |..ocoennnnnn 23,922 |oeeeeeenne 23,909 |.ceeeeeenne 23,915 [oeeiiiiininnns (U1 PO A PP [ PO A PP 0 Joeeeeees 23,922 |oeieieiennnn (VI PO [ PO [V AU 227 |. 02/15/2054 . |1.F FE ....
IRONWOOD CAPITAL PARTNERS V NOTE ~ 5.000% Redempt ion 100.0000
L A4B6331#-AA=7 [ 08/31/36 eeeeeeeeeeeeeieeeeeeeeeeeeeeeneeeeeeeen | s . 04/05/2024 . | .. . 08/31/2036 . |2.A PL
JP MORGAN MORTGAGE TRUST 2019-INV1 A3
..46591D-AC-3 [4.000% 10/25/49 ...ooveeriieeeiiieeeeeeeieeeeeen | s . 06/01/2024 . | Paydoun . 10/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST 2020-7 A3  3.000%
L A6591X-AC-9 [ 01/25/51 oeeeeeeieeeee e | s . 06/01/2024 . | Paydown ... . 01/25/2051 . |1.A ........
JP MORGAN MoF
L AB5R2E-AC-0 [06/25/51 .oeveeeeeeeeeeee e e eeeen | s . 06/01/2024 . | Paydoun . 06/25/2051 . |1.A ........
HENDERSON RECE [VABLES LLC 2010-3A A
LA6616M-AA-8 [ 12/15/48 ..o | . 06/15/2024 . | Paydown ... . 12/15/2048 . |1.A FE .
HENDERSON RE
L A6618L-AA-8 [09/15/72 eeeeeeeeeeeeeee e eeeen | s . 06/15/2024 . |Paydomn .coeveeeeeeeennnns Jeennieeeeeenieeee feeeeeeeees 24,818 |............ 24,818 |............ 24,802 |..ccennnnnnn 24,806 |.....oevnnnnnnn (1 PO 12 | (1 PO 12 | 0 Joeeeeees 24,818 |oooeenes (VI PO [ PO [V AU 328 |. 09/15/2072 . |1.A FE .
JP MORGAN TAXABLE HFA TRUST 2013-2 A 4.000%
. 46641A-AA=3 [08/26/36 ....eeeeeeeeeneeeeeenniee e eeeenn | s . 06/01/2024 . |Paydomn .ceevveneeeeeennns Joeemnnieeeeeeniees foeeeeeeens 7,667 foeeeeeennnnnn 7,667 |oeeeeeeeenes 7,782 |oeeeeins 7,697 |eeeeiiaeees (1 PO (1) |eeeneeeeeene (1 PO (1) |eeeeeeeeene [V IO 7,696 |oeeeeeeeeeennnn [V PO () I (29) |eeveneeeeens 127 |. 08/26/2036 . |1.B FE .
JP MORGAN TAXABLE HFA TRUST 2014-1 A 4.000%
L AB641X-AA=3 [ 11/27/38 e | s . 06/01/2024 . |Paydomn .ceevveneeeeeennins Joeeennieeeeeeniees forneeeeens 8,216 [...eeeennnnns 8,216 |eeevennnnnns 8,565 |oeeerennnnnns 8,358 |eeeeiiins (U (142) oo (U (142) | [V IO 8,216 |oeeeeeeeennnnn (VI PO [ PO [V AU 136 |. 11/27/2038 . |1.B FE .
JP MORGAN MORTGAGE TRUST 2014-2 2A2  3.500%
L A4B641Y-AJ-2 [06/25/29 ...coveeeiieeiiieeeeeeene e | s . 06/01/2024 . |Paydomn .ceeveeeeeeeennnns Jeennieeeeeeiinees feeeeeeeees 32,834 |oennnenn 32,834 ... 34,09 |....coeennnn 32,944 |.coiiiiinnnnns 0 Joeeeeees (21) e (V1 PO (21) e 0 Joeeeeees 32,924 | [V PO (90) |vveneeeens (90) |+eevenneeeeenns 461 |. 06/25/2029 . |1.A ........
JP MORGAN MORTGAGE TRUST 2017-3 1A3  3.500%
L A4BB4TS-AE-0 [ 08/25/47 .o eeeeeeeeeeen | s . 06/01/2024 . |Paydomn .ccevveneeeeeennnns Joeemnieeeeeeniees foreeeeeeees 5,444 ...t 5,444 |............. 5,557 [oeeieeinnnnns 5,482 |.ccoeieennnnnns (1 IO (1) |eeeneeeeeene (1 PO (1) |eeeneeeeeene [V PO 5,481 |oeeeeiiiinnns [ PO (70 . (37) |eeeeneeeeeens 74 | 08/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST 2017-2 A13  3.500%
L ABB4BH-AN-3 [ 05/25/47 .ceeeeeeeeeeeieeeeeeenee e | s . 06/01/2024 . |Paydomn .cceveeeeeeeennnns Joennieeeeeeiiieeee feeeeeeeees 24,709 |oeeeennnnnns 24,709 |...coonnnnns 24,889 |............ 24,817 |ooveeeiiens [ IO (2) |eeeneeeeeenns [ PO (2) |eeeneeeeeenns (V1 P 24,815 [.oooeeennnnnnns 0 |oeeeenns (105) |oeeveennns (1013 1 398 |. 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018-1 A3 3.500%
.. 46648R-AC-5 [06/25/48 ...uuiiiiiiiiiiiieeinine e eeennneeeee | ees . 06/01/2024 . |Paydomn ..oeveeueeeeernnnns Jovnnnnneereniiinens fonneeeeees 14,576 [....oooennes 14,576 |oooveeeenees 14,624 |............ 14,587 |oovveeeiaenes (U T [V PP (U I [V PP [V N 14,587 |oeeeieeennnn [V PP (10) Jeveenees [R10)) 205 |. 06/25/2048 . |1.A ........
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JP MORGAN MORTGAGE TRUST 2018-9 A3 4.000%
.. 46649Y-AC-9 | 02/25/49 ... [ . 06/01/2024 . |Paydown .......oooeeeeiiiins Joeniiiiiniinis e 2,644 |oeeeiinnns 2,644 [oeiinnnnns 2,624 [.cnnnnnnnn 2,628 |l 0 e (VO 0 | (VO 0 e 2,628 |.ooooeieeennn [V 16 | 6 | 51 [. 02/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST 2019-6 A3 3.500%
..46651B-AC-4 | 12/25/49 ....ovvniiiiiiin [ . 06/01/2024 . | Paydoun ... .. 11,301 ...11,301 11,377 | .. 11,376 | . 12/25/2049 . (1.A ........
..46651N-AA-2 | JOL AIR 2019-1 A 3.967% 04/15/44 .......ccc. [ oeennnn . 06/15/2024 . | Paydoun ... ... 89,000 ...89,000 ...88,9% |.... ..89,000 |.. . 04/15/2044 . 2.A FE ....
JP MORGAN MORTGAGE TRUST 2019-9 A5
L 46651Y-AH-3 1 05/25/50 .coeiiiiiiiiiiiieeeeee [ . 06/01/2024 . |Paydoun .....coooeeeeiiiiins e e, 35,087 |t 35,087 [oeennnnee 36,003 | 35,760 |.oooeeeiiinnns [V R (722) |oveeeiiiiniens [V R (722) |oveveeiiiiiens [V R 35,087 [ooeiiiiiiinns (VO [V [V 567 |. 05/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST 2023-4 1A2  6.000%
.. 466560-AA-0 | 11/25/53 oo [ . 06/01/2024 . |Paydoun .....coooeveiiiiiins Joveiiiini e, 41,408 |............ 41,408 |............ 4,272 |l 41,263 |l [V 146 |l [V R 146 |l [V R 41,408 |..ooooeeeens (VO [V [V 941 |. 11/25/2083 . [1.A ........
JRD HOLDINGS SECURED TRUST CTL  3.620%
LA466718-AA-7 | 01/15/41 oo [ . 06/15/2024 . | Various .......cceeevvnnnnn Joorereennnininninnns o, 3,016 [oeeiiieens 3,015 |l 3,015 |l 3,015 |l [V (VR [V (VR (V1 F 3,016 |, (VO [V [V 46 . 01/15/2041 .|2.B ........
JETBLUE AIRWAYS CORP SER 1A 4.000% 11/15/32 Redemption 100.0000
CATTIBA-AA-E | [ . 05/15/2024 . | evvviiiiiiiiiii . 11/15/2082 . [1.G FE ....
KKR CORE HOLDING COMPANY LLC SENIOR SECURED
.. 48255K-AA-4 |NOTES ~ 4.000% 08/12/31 ... [ . 05/07/2024 . |Various ... . 08/12/2031 . (2.B PL ....
KEENAN FT DETRICK ENERGY 144A Redemption .
LAB7312-AA-8 | 05/15/33 oo [ VT (172 R R R 26,596 |............ 26,59 |............ 20,392 [oeeiennnee 33,859 [oeviiiiinnnnne [V R (C 70 ) [V R (C 701 [V R 33,362 [ooiiiiiiinnn [V (6,766) |........ (6,766) [...evvvvnnnnnnne 810 |[. 05/15/2033 . |1.F FE ....
..50077L-AX-4 |KRAFT HEINZ FOODS CO  4.625% 10/01/39 ....... [....... . 06/18/2024 . |US Bancorp .....cceeeeeveen Joeveeeeeniennnnnnnns foeeees 3,130,155 |........ 3,500,000 |........ 3,879,184 |........ 3,835,355 |............... 0 fens (7,711) o, 0 fnns (7,719) e 0 fnns 3,827,644 |...oovviiinnns 0 f..... (697,489) |...... (697,489) |.......... 116,460 |. 10/01/2039 . 2.B FE ....
LABRADOR AVIATION FINANCE LTD 2016-1A A1
..50543L-AA-0 14.300% 01/15/42 ..oooovveeeeiiiiii [ . 06/15/2024 . |Paydoun ........oooeeiiiiins |oeniniiiinnns e 13,153 [oeeennee 13,183 [o.eeeeeeee 110,958 |[........... 12,275 |l 0 s L4 [V ST L7420 0 s 13,183 |t (VN 0 | [V 1,806 |. 01/15/2042 . |3.A FE ....
..5309830-AU-3 | LOCKHEED MARTIN CORP  5.500% 11/15/39 ....... [....... . 06/18/2024 . | Jeffries & Co ..oooveeeess Joveeeiiinnnnnnnnnns | 4,006,440 |........ 4,000,000 |........ 4,339,099 |........ 4,244,761 [V R 4,239,920 |..oooeiieennnn 0 f..... (143,480) |...... (143,480) |........... 131,389 |. 11/15/2039 . |1.G FE ....
LONE STAR TRANSMISSION LLC SERIES B 3.520%
..54233%-AB-2 | 06/15/24 ...ooooeiiiiii R [ . 06/15/2024 . |Maturity . . 4,000,000 .4,000,000 |.... . 06/15/2024 . [1.F PL ....

. 10/20/2037 . |1.F FE ...
. 10/20/2037 . |2.B FE ....
. 1172172039 . |1.F FE ...

..55400E-AB-5 | MVWOT 2020-1A B 2.730% 10/20/37 ..
..55400E-AC-3 | MVWOT 2020-1A C  4.210% 10/20/37 ..
..55400U-AB-9 | MVW OWNER TRUST 2022-1A B 4.400% 11/21/39

06/20/2024 . | Paydoun
06/20/2024 . | Paydown
. |- 06/20/2024 . |Paydown

34,298
33,043
.. 283,067

o o oo

..283,036 |

..283,067

..58042H-AB-7 |MERCY HEALTHCARE SYSTEM  3.555% 08/01/27 ... | ....... . 05/23/2024 . [Vel Is Fargo Securities |[o....cooooeres [-......9,491,200 |...... 10,000,000 |...... 10,000,000 |.... .0 . 08/01/2027 . [1.F FE ...
MID STATE TRUST SERIES 11 A1  4.864%

. 5954ON-AA-1 | 07/15/38 ..o eneieeieaees | e . 06/15/2024 . [Paydoun ....c.cvevevveren foreeerereieieierees foeeenn 77,876 foovveee. 77,876 |ooereenen. 75,830 |orureennnnnn 77,623 v (L b (U b 0 . 07/15/2038 . [1.E FE ...
MID STATE TRUST SERIES 11 A1 4.864%

. 5954ON-AA-1 | 07/15/38 ..o eneieeieaees | e . 04/15/2024 . [Paydoun ....c.cvveveverers forrerereieieerees feereenn 3112 | 31,124 oo 30,307 |ovurerenennn 31,023 |overrree. (L 101 v (U 101 o (U 3112 | (U [ P (U 505 |. 07/15/2038 . |1.F FE ....
MILL CITY MORTGAGE TRUST 2017-3 M2 3.250%

.59980C-AF-0 |02/25/58 ... | oo . 06/01/2024 . [Paydoun ....coeevvevverens ferrerereieieieieies [ 12,678 [ooveeee. 12,678 |everenn 12,370 [oovereree. 12,549 |ovvrrene (L LE N (U LE N S (U 12,678 [oovevverenee (U [ P (U 193 | 02/25/2058 . |1.A ........
MILLENNIUM PIPELINE LLC SENIOR SECURED NOTES Redempt ion 100.0000

..60040#-AA-0 |5.330% 06/30/27 ...evevevererereeeerereneeeneienens | eerens . 06/30/2024 . 0 . 06/30/2027 . [1.6 FE ...

..62848B-AB-7 |MVI OWNER TRUST 2018-1A B 3.600% 01/21/36 06/20/2024 . | Paydown 3 . 01/21/2036 . [1.F FE ...

..62848P-AB-6 |MVII OIINER TRUST 2023-1A B 5.420% 10/20/40 06/20/2024 . | Paydown 8| . 10/20/2040 . 1.F FE ...

..62046A-AA-2 |NP SPE |1 LLC 2016-1A A1 4.164% 04/20/46 . |....... . 06/20/2024 . | Paydown ... 0 . 04/20/2046 . 1.6 FE ...
NADG NNN OPERATING LP 2019-1 A 3.368%

..629682-AA-3 | 12/28/49 ...oovvereeeieiieieieeeieeeeeen | e . 06/28/2024 . | Paydown 0 . 12/28/2049 . [1.F FE ...
NATIONAL RAILROAD PASSENGER SENIOR SECURED Redenmpt ion 100.0000

..63730%-AB-1 |NOTES  3.600% 11/15/33 ..vvevevrvereeeririen | veenes L 05/15/2024 . [ cevuvereneeeeeeeeiecenenene [oereeieneienieees [reeens 123,288 [ooveveee 123,288 |vvevenee. 123,288 [.ovnnnen. 123,288 [oovvvevevnnes (L1 O (L (L1 O (L (U PR 123,288 [ovveveieiennns (L1 FU (L AR (L1 2,219 |. 11/15/2033 . |1.C FE ...
NAVIENT STUDENT LOAN TRUST 2023-A A 5.510%

+.638961-AA-0 | 10/15/32 ..vevvreneiiieieieieieee e | oo . 06/15/2024 . [Paydoun ...evevevevririnns [oereeeereririiiees [eeenene 190,607 |vuvennne 190,607 [vevvenene 190,331 [oovuvnnne 190,362 [vvvevevrenes (L 25 | (L 25 | (L[ A 190,607 [.vvvevereaeene (L1 FU (L AR (L1 4,362 |. 10/15/2032 . |1.A FE ...
NAVIENT STUDENT LOAN TRUST 2016-AA A2A

. 63930N-AB-9 |3.910% 12/15/45 w.vevvveniiiieieieieieeeinns | oo . 06/15/2024 . | Paydown ... .. 60,291 ...60,291 ...60,263 |............60,283 |.... ..60,291 . 12/15/2045 . |1.A FE ...
NEIGHBORLY |SSUER 605

L BA0TBN-AC=T | 01/30/52 oo | e . 04/30/2024 . [Paydoun ...evevevrvrieiens fooreeririeieieieen [ 12,500 [oovvennen 12,500 |orvrrnennne 12,500 [ovoeinee. 12,500 [ovoveriinnnne (L1 O (L (L1 O (L (U P 12,500 |oveneveniiane (L FU (L AR (L1 FT 231 [. 0173072052 . [2.C FE ...
NEW CENTURY HOME EQUITY LOAN 2003-5 Al6

.. 64352V-ED-9 |4.851% 11/25/33 .vovoveririiiisisisisicicnininnns | aenenes . 06/01/2024 . | Paydown ... . 11/25/2033 . [1.A FM ...
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NORTH SHORE LONG ISLAND JEWISH HEALTH CARE Redemption 100.0000
..662352-A*-4 | INC  4.200% 05/01/30 ....evvvvvvvvvnnnnnnnnnnnnnns [ eeeeenn . 05/01/2024 . | evvveiiiiiiiiiinininiiiiiiins e e 262,320 |........... 262,320 [o.eeeennnen 262,320 |..oeeennne 262,320 [oeeininnnnnnnn 0 e (VO 0 | (VO 0 s 262,320 |ovvvvvirinnnnns (VN 0 | [V 5,509 |. 05/01/2030 . |1.G ........
ONSLOW BAY FINANCIAL LLC 2023-NaM2 A1
..670843-AA-9 16.319% 03/25/63 .....cceeeeeiiiiiiiiiiieie [ . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 60,064 [............ 60,064 |............ 59,942 [.....eeeee. 59,919 [o.iinnns 0 s 145 [ [V ST 145 [ 0 s 60,064 |............... (VN 0 | [V 1,589 |. 03/25/2063 . [1.A FE ....
OAK STREET INVESTMENT GRADE NE 2021-1A A3
..67190A-AC-0 2.800% 01/20/51 ...evvvvvvvrvrnnnninininnnniiniinins [ eeeeenn . 06/20/2024 . |Paydown ........oooeeiiiiins Jeeiiiinii e 3,750 [evvvvrrnnnns 3,750 |oeeeeeeins 3,749 [oeennnnnnn. 3,750 |oeeeeeiieins 0 e (VO 0 | (VO 0 e 3,750 |oeeieiieinnns (VN 0 | [V 44 1. 01/20/2051 . 2.A FE ....
0AKS MORTGAGE TRUST 2015-2 A3 3.500%
..67400A-AC-6 | 10/25/45 cooeeeieiieiiie [ . 06/01/2024 . |Paydown .......cooeveeiiiins Joeniiinnniinins e 3,22 |l 3,222 |ooeiinnnnnns 3,236 [.cunnnnnnnn 3,228 [oooiinnnnnn 0 e (VO 0 | (VO 0 e 3,227 |oeeveeeeeeennn [V (6)]eeeeeeeeennn ()] S 47 [ 10/25/2046 . |1.A ........
ONSLOW BAY FINANCIAL LLC 2023-NaM4 A1
..67448G-AA-1 16.113% 03/25/63 ....ooovveeeeiieeeeiie [ . 06/01/2024 . |Paydown .......oooeveeieiins |oenenniniins e 123,499 |........... 123,499 |........... 123,498 |........... 123,375 |l 0 s L2 [V ST L2 0 s 123,499 [.oooeeiiinnnns (VN 0 | [V 3,448 |. 03/25/2063 . |1.A FE ....
ORANGE LAKE TIMESHARE TRUST 2019-A B 3.360%
..68504U-AB-7 |04/09/38 ..oooiiiiiiiiiiii [ . 04/01/2024 . |Paydoun .......cooeeeiiiiins |oeeniiiiini e [ [V [V (V2 0 e (VO 0 | (VO 0 e (U O (VN 0 | [V 3,643 |. 04/09/2038 . |1.F FE ....
OXFORD FINANCE FUNDING TRUST 2020-1A A2
..69144A-AA-7 13.101% 02/15/28 .oovvvvviiiiiiiiiiiiiiiiiiiiiiiiins [ . 06/15/2024 . |Paydown ........oooeeeiiiins Jeneiiiininiins |, 11,940 |...oeeeeeee 1,940 |............ 11,940 |............ 11,940 |l 0 e (VO 0 | (VO 0 s 11,940 [ovvvvvvnnnnnnns (VN 0 | [V 185 |. 02/15/2028 . |1.F FE ....

OXFORD FINANCE FUNDING TRUST 2022-1A A2
..69145B-AA-4 | 3.602% 02/15/30 ..
..693652-AB-5 | PSMC 2020-2 A2 3.000% 05/25/50 .
..693684-AM-4 | PSIC 2020-1 A12  3.500% 01/25/50
..69371V-AA-5 | PSNC TRUST 2018-1A A1 3.500% 02/25/48

. 02/15/2030 .
. 05/25/2050 .
. 01/25/2050 .
. 02/25/2048 .

06/15/2024 . | Paydoun
06/01/2024 . | Paydoun
. |- 06/01/2024 . [Paydown
. |- 06/01/2024 . | Paydoun

o ocooo

..B9374%-AA-8 |PSIC 2019-2 A1 3.500% 10/25/49 ....ocvvevees [neeee . 06/01/2024 . | Paydown ... . 10/25/2049 .

..69375B-Al-9 |PSNC 2019-3 A12  3.500% 11/25/49 ....cvevves [ eeee . 06/01/2024 . | Paydown 0 . 11/25/2049 .
PineBridge Private Credit |11 Note A 3.250% Redenpt ion 100.0000

..72305%-AA-9 |08/31/32 ... e . 06/20/2024 . | .. . 08/31/2032 . |1.G PL ...
PineBridge Private Credit Il Note B 4.750%

L 72305%-AB=7 | 08/31/32 1.veveuereeeieeesieeesieee s eeeieeeiens [ e . 06/20/2024 . . 08/31/2032 . |2.C PL ...
PLANET FITNESS MASTER ISSUER 2019-1A A2

L T2703P-AC-7 | 3.858% 12/05/49 ..cvvveveeereiereeeieeeieeens [ e . 06/05/2024 . |Paydonn ..o.veveueeveeeiens |oeriererieiniiees foerieieens 8,750 [ovrerenrnn 8,750 |errennne 8,750 [covevrrinnne I [ A (L1 P [ A (L1 P (] P 8,750 [oereverennne (L1 P [ A (L1 T 169 |. 12/05/2049 . |2.B FE ...
PLANET FITNESS MASTER ISSUER 2022-1A A2

L T2703P-AD-5 | 3.251% 12/05/51 v.vcvveeerieereeereesieesienens [ eevenes . 06/05/2024 . {Paydonn ...veveveverierens [oeeeieeeiensieees [eeeereen 16,250 |vevennnnn 16,250 [oovreeeee 16,250 |ovevrnenene 16,250 |oveuvevenrnene [ A (L1 P [ A (L1 P (| 16,250 |oveeerenenens (L1 P [ A (L1 T 264 |. 12/05/2051 . [2.B FE ....
PLANET FITNESS MASTER ISSUER 2022-1A A2I |

L T2703P-AE-3 |4.008% 12/05/51 ...veveneereniereneereneeieneeienens [ eevenes . 06/05/2024 . |Paydonn ..o.veveeeveeeiens |oeriererieieiiees foeeieienns 5,000 [oorrrennn 5,000 |vevrernene 5,000 [oovevrrennne 5,000 [ooeerrriennnnn [ A (L1 P [ A (L1 P (] P 5,000 [oerrrerennne (L1 P [ A (L1 T 100 |. 12/05/2051 . |2.B FE ...
POPULAR ABS MORTGAGE PASS-THRO 2005-D A5

L T3316P-HP-8 | 3.416% 01/25/36 ...evevereeeeiererieeeeeienenens [ eevenes . 06/01/2024 . {Paydonn .o.veveueeveervens |oeriererieiniines foerieieens 1,845 |ovverennnes 1,845 [oiiinnns 1,789 [ovrerenenes 1,825 [oveerrenene [ A 2 | [ A 2 | (] P 1,826 |overriereinns (L1 A 19 | L 26 |.01/25/2036 . |1.A FM ....

.. T4834L-AV-2 | QUEST DIAGNOSTICS ~ 4.250% 04/01/24 .....ovene [ neee . 04/01/2024 . [ MAtUF ity vovvrvenerieinie [oreeeeesieeieens [erneee 3,500,000 |........ 3,500,000 |........ 3,552,395 |........ 3,500,000 |-veuvrvenenene (L] PR (L1 FU (L PR (L1 FU (| - 3,500,000 |veveverininne (L1 FU (L AR (L 74,375 |. 04/01/2024 . 2.B FE ...
LAS VEGAS RAIDERS LEASE-COLLATERALIZED PT

..750731-AA-9 | CERTS  3.744% 02/10/49 .eveverveeeeerirenene [ . 06/10/2024 . {VAri0US w.vvveveeeverearen [oreerererieesieiens [orvevenens 15,224 |oeueinnne 15,224 |vreeune 15,224 |..ovneeee. 15,224 |.vvevrinnne (L] PR (L1 FU (L PR (L1 P (| 15,224 |oveveieiens (L1 FU (L AR (L1 F 238 [. 02/10/2049 . [2.A ........
RENAISSANCE MTG ACCEPTANCE CR 2004-2 AF5

. 759950-CU-0 |6.558% 07/25/34 ..vvuveveeeeeenneesieesieinns [ e . 06/01/2024 . | Paydown ... . 07/25/2034 . |1.A FM ...

SCF EQUIPMENT TRUS 0204

..784054-AD-0 | 03/20/28 .....evvviviieeiiiieeeeeiieee e [ e . 06/20/2024 . [Paydown .....ocvvieeiiiiin [eerenniiiieneniin [ 304,599 [........... 304,589 |........... 304,500 [........... 304,576 [..eeeeeeennns 0 forreeeiinns 2 | 0 forreeeiinnns 2 | 0 foreeeenns 304,599 . 03/20/2028 . |1.B FE ....
SEQUOIA MORTGAGE TRUST 2013-5 A2 3.000%

L BAT45A-AB-3 | 05/25/43 ...ovvvvieiiiiiiiieieeneee [ s . 06/01/2024 . | Paydown ... ... 16,515 ...16,515 ...16,802 |............ 16,723 |.... ..16,515 |.. . 05/25/2043 . [1.A ........
SEQUOIA MORT! .

..B1745C-AB-9 | 06/25/43 .....vvviieiiiiiiiieiiiiiiiie e [ . 06/01/2024 . [Paydown ...ccovviniierienns forneneniiiiiiinenn e 5,047 foeiiiinnins 5,047 |ooveiiiinns 5,080 |..coouinnnnn 5,080 [oeeiiiiiinnnns 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foreiiianns 5,050 . 06/25/2043 . [1.A ........
SEQUOIA MORTGAGE TRUST 2017-4 A1 3.500%

L BATASX-AA-5 | O7/25/47 o [ . 06/01/2024 . | Paydown ... ... 1,520 1,554 1,54 1,540 |.. . 07/25/2047 . |1.A ........

BAT4BH-AB-7 | 10/25/47 ot [ e . 06/01/2024 . [Paydown ....ooviviieiiennns foeneeniiiiiiieiis e 845 | 845 o LT 850 [cvveieiinnns 0 forreieiiinnns (U IO 0 forreeiiiinnns (U IO [V R 850 |.iiiiiiens [V PO (£ IO [£)] PR 12 | 10/25/2047 . |1.A ........

SEQUOIA MORTGAGE TRUST 2018-2 A1 3.500%
B17460-AA-9 | 02/25/48 .....vvivieiiiiiiiieiie e [ . 06/01/2024 . [Paydown ....coovinrienienn foreeneniiiiininn e 5,323 | 5,323 |viiiiennn 5,360 |..cocouinnnnn 5,342 |, 0 forreeieiinnns (U IO 0 forreeiiiinins (U IO 0 foreeiiens 5,342 [.ooiiiiienns 0 foreeinnns (19) oo (19) o 78 | 02/25/2048 . [1.A ........
SEQUOIA MORTGAGE TRUST 2016-2 A19  3.500%
..81746R-AU-3 | 08/25/46 ..ooovvvveieeiiiiiiiiiiiiiiiiiieeiiiiens | eeees . 06/01/2024 . [Paydown ...ooovvivveerienns foreeieiiiiiiiiiinns foiiiiinns 4,317 foeeeennnns 4,317 oo 4,467 oo 4,409 |...ovvennnn. [ [V PPN [V [V PPN 0 foeeeennns 4,409 |..oooiniennn 0 foeeeinnns (D) IEPP (€2 O 67 |. 08/25/2046 . [1.A ........
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SEQUOIA MORTGAGE TRUST 2019-2 A1 4.000%
L.B81746Y-AA-2 [05/25/49 ...coovvviiiiiiiiiineeccciccciis | s . 06/01/2024 . |Paydonn ....cevvnvvviernnnnn Joevvnninniiiiiiiinns fonieneens 2,891 [ 2,891 | 2,946 |....cconnnnnn 2,924 |ooooiiiiinnnnns [ PR (VN P [ PR (VN P [V P 2,924 oo [V PO (X)) (<)) FO 47 | 05/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST 2019-CH2 A1  4.500%
..81747C-AA-9 |08/25/49 ... N IR . 06/01/2024 . | Paydown ... ....6,166 ....6,280 |[.... .6,279 |.. . 08/25/2049 . |1.A ........
%
LB174TD-AA-T [02/25/48 ...coovvviiiiiiiiiiiiiiiiienccciniees | s . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 1,920 [oooiiiinnnnns 1,920 |oeeeeinnns 1,951 | 1,933 | [ PR (VN P [ PR (1 P (U1 O 1,933 |ooveiiiennes [V PO (13) |vvens (K FO 32 |[. 02/25/2048 . [1.A ........
SEQUOIA MORTGAGE TRUST 2019-3 A2  3.500%
L.B1748B-AB-8 [09/25/49 ....cevvvvniiiiiiiiiiiiiiiieceins | s . 06/01/2024 . |Paydonn ....covvvvvvvernnnnn Jevvnnnniiiiiinnns foiineneens 4,603 [....cceenne 4,603 |.ieiinnns 4,684 |.ooouennnnnn 4,665 |..ocovunnnnnnns (U P ({11 A (U P ({11 [V P 4,603 |....coevvnnnnns (VN P [ PO [V 66 |. 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST 2019-4 A1 3.500%
L B1748J-AA-3 [ 11/25/49 oovvviiiiiiiiiiiiiiviceies s . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiinnes foeiieeeiinnnns (0T 0 T R A LT PO FAK T (U P [ (0] (U P [ (0] [ PR (0T P (1 P [ PO [V 10 | 11/25/2049 . |1.A ........
SERVICEMASTER BRANDS 2020-1 A2l  2.841%
LB1761T-AA-3 [ 01730751 wevveeiiiiiiiiiiriiii e | s . 04/30/2024 . |Paydonn .....eeuvvvviininnnn Joevenniinieiiiiins foneneens 7,500 fooiiiiiinnnns 7,500 |ieeeinnnnns 7,500 |veeeennnnnns 7,500 |oeveeiinnnnns [ PR (VN P [ PR (VN P (U1 O 7,500 |oeeenieiiinnnn (1 P [ PO [V 107 |. 01/30/2051 . [2.C FE
SERVICEMASTER BRANDS 2020-1 A2I1  3.337%
LB81761T-AC-9 [01/30/51 wevveeiiiiiiiiiiiiiiiien e | s . 04/30/2024 . |Paydonn .....oevveviiiinnnn Joevvnninniiniiiins foneeeens 7,500 fooiiiiiinnnns 7,500 |ieeeinnnnns 7,500 |veeeennnnnns 7,500 |oeveeiinnnnns [ PR (VN P [ PR (1 P (U1 O 7,500 |oeeeniiiiinnnn (1 P [ PO [V 125 |. 01/30/2051 . |2.C FE ....
SERVICEMASTER BRANDS 2021-1 A2I1  3.113%
L B1761T-AG-0 [ 07/30/51 wevveeiiiiiiiiiiiiiiiiieneeccenineeeeen | s . 04/30/2024 . |Paydonn .....eeuveviiinnnnn Joevvnninnieiiiiins foeneens 8,750 [ooiiiiiinnnns 8,750 |iiiiiinnns 8,750 |vvvrinnnnns 8,750 |iviiiiinnnns [ PR (VN P [ PR (VN P [V P 8,750 |oueniiiiinnnn (1 P [ PO [V 136 |. 07/30/2051 . |2.C FE ....
SETTLEMENT FEE FINANCE LLC 2013-1A A 3.980%
LB1783R-AA-1 [01/25/44 .ooovveiiiiiiiiiiiiiievceies s . 04/25/2024 . |Paydonn ......eveviiiinnns Jovvniinnneiiiiinees foeeneeeens 70,957 foeeeiiiens 70,957 |ooeveiinnnns 70,957 [.ovvevnnnnns 70,957 |oovviiiinnnns [ PR (VN P [ PR (VN P (U P 70,957 |ovvvvninienns (1 P [ PO [V F 1,412 |. 01/25/2044 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO 2020-2A B
..826525-AB-3 [2.320% 07/20/37 ..cevvvenviiiiiniiieeiiiiiineeeees | s . 06/20/2024 . |Paydonn ......eviviiiininns Jovnninnniiiiiinees feeeeeens 59,941 |oeeiens 59,941 [ooeene 59,925 |............ 59,933 [oooiiiiiinnnns [ PR - PO [ PR - PO (U P 59,941 [ooiiiiinnnnnns (1 P [ PO [V 579 |. 07/20/2037 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO 2020-2A C
..826525-AC-1 [83.510% 07/20/37 eevvvnniiiiiiniiiiiiiiiiiinneeiinn | s . 06/20/2024 . |Paydomn ......eoveviiiininns Jevvniinnniiiiiinees feeeneeeens 39,961 |oeeeennnnns 39,961 |[......oenens 39,956 [............ 39,957 [ooiiiiiinnnnns [ PR T P [ PR T P (U P 39,961 [...covvvnnnnnns (1 P [ PO [V 584 |. 07/20/2037 .|2.B FE ....
SIERRA RECEIVABLES FUNDING CO 2019-2A C
..82652-AC-4 [3.120% 05/20/36 ....evvvnriiiiiiniieiiiiiiiineeeees | s . 06/20/2024 . |Paydonn ......eoveiiiiinins Jevnniinnniiiiiinees feeeeneens 18,643 |...oceennens 18,643 |ooovvnnnnnns 18,642 |ooevvennnnnn 18,642 |ovvveennnnnnns [ PR LI PO [ PR L PO (U P 18,643 |oveniiiinnnnn (1 P [ PO [V 243 . 05/20/2036 . [2.B FE ....
SIERRA RECEIVABLES FUNDING CO 2023-1A B
..826943-AB-8 [5.830% 01/20/40 ...evvvviviiiniiiiiiiiniiiniiiiinn | s . 06/20/2024 . |Paydonn ......eueviviiiinnnn fevenniinenniiiins e 122,313 |oeeeennnns 122,313 |oooeennees 122,287 |.ooevnennns 122,289 |ooviiinennnnns [ O N A [ R P A (U 122,313 [t (1 P [ PO [V F 2,941 [. 01/20/2040 . |1.F FE ....
J R SIMPLOT COMPANY SENIOR NOTES ~ 3.910%
..82804%-AV-9 [05/22/24 .....cevvviiiiiiiiiiieeiiiiecinns | s . 06/22/2024 . IMaturity ....oooovvviiinnes v o 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |eeeuuniiinnnns [ PR (VN P [ PR (VN P (U . 5,000,000 [oeuiireennnnn (1 P [ PO [V PO 97,750 |. 05/22/2024 . |2.C ........
SOLAR STAR FUNDING LLC 144A  3.950% 06/30/35 Redemption 100.0000
LBBATBI-AB-9 [ e [ . 06/30/2024 . | .eueniiiiiiiiieeeeirieeeees i e 40,896 |............ 40,8% |............ 40,8% |............ 40,896 |.......eeunnnnn [ PR (VN P [ PR (VN P (U P 40,896 |.....oeennns (1 P [ PO [V 808 |. 06/30/2035 . |2.B FE
SOUTHERN ILLINOIS PONER COOP SENIOR SECURED Redemption 100.0000
..84314#-AB-7 [NOTES ~ 5.750% 06/15/40 ...evvvvvvvivnnnienennnn | nnnnns . 06/15/2024 . | .. . . 06/15/2040 . |2.B ........
SOUTHERN ILLINOIS POWER COOP SENIOR SECURED Redemption 100.0000
..84314#-AC-5 [NOTES ~ 5.000% 06/15/25 ....ovvvvvvviinnnniiiiinnn | unnnns . 06/15/2024 . | eeenniiiiiiieeee . 06/15/2025 . |2.B FE
SOUTHERN MARYLAND ELECTRIC €00 FIRST MORTGAGE Redemption 100.0000
..84334#-AA-5 [BONDS ~ 4.000% 04/16/48 ......ovvvvvvvnnnieneennn | unnnns . 04/16/2024 . . 04/16/2048 . |2.A ........
..84858D-AA-6 | SPIRIT AIRLINES 2015-1 A 4.100% 04/01/28 . |....... . 04/01/2024 . |Various ... . 04/01/2028 . |3.A FE
Redemption 100.0000
..84858E-AA-4 | SPIRIT AIRLINES 2015-1 B 4.450% 04/01/24 . |....... L 04/01/2024 . | .eveeniiiiiiiiiiniiiiiiiinees e s 330,372 |eeeennnnns 330,372 |........... 330,372 |..ccevnnnnn 330,372 [oeeeeiiinnnnns (U1 PO (VI PO [ PO (VI PO (U 330,372 [.eeeeeeinnnnnns (VI PO [ PO (VI IO 7,351 |. 04/01/2024 . |4.A FE
STERLING BANK TRUST FSB 2004-1  2.245%
..859245-AA-0 [ 04/26/26 ....oeeeeeeeeeeeeeeeee e | s . 06/26/2024 . |Paydomn .cevvuueeeeeennins Jeenniieeeeenieees e [V [V IO, 4437 | 1,008 |oeeeeieeeeenes (U (1,003) [oeeeeeennnnns (U (1,003) [oeeeeeennnnnn [ (VI IO (VI PO [ PO [V AU 671 |. 04/26/2026 . |1.C ........
STORE MASTER FUNDING LLC 2021-1A A4 3.700%
..86190B-AD-6 [ 06/20/51 ...eeeeeeeeeiieeeeeeneiee e eeeeen | s . 06/20/2024 . |Paydomn ...cevuueeeeeennns Jeennnieeeeeenies e 2,500 [oceeieeens 2,500 |eeerinnns 2,499 [...oooonnnins 2,499 [ooooiiiiiinnns (U1 PO L PO [ PO L PO [V IO 2,500 [..oeeeinnnnnnns (VI PO [ PO [V PO 39 [. 06/20/2051 . [1.C FE ....
STORE MASTER FUNDING LLC 2018-1A A3 4.400%
..86212V-AF-1 |10/20/48 ... JU IR . 04/20/2024 . |Paydonn ...ccevueeeeeeennnnn feeemneeeeeenies e 1,911,667 |........ 1,911,667 |........ 1,910,849 |........ 1,911,151 [...iiiiii0 foeeeeeeena 515 [0 el 515 [0 [ 1,911,667 |.. . 10/20/2048 . |1.C FE ....
STORE MASTER FUNDING LLC 2019-1 A2 3.650%
..86212X-AB-6 [ 10/20/49 ....eeeeeeieeieeeeeeee e | s . 06/20/2024 . |Paydomn ..cevuuereeeennnns Jeeeennieeeeeenies e 3,750 [oeiiieeens 3,750 |eeeeennns 3,750 |oeeeennnns 3,750 |eeeeiiiens (U1 PO (VI PO [ PO (VI PO [V IO 3,750 [oeeeeeeininnnns (VI PO [ PO [V PO 55 [. 10/20/2049 . |1.A FE ....
STRUCTURED ASSET SEC CORP 2002-3 B1  6.500%
..86358R-WU-7 [08/25/32 oo | s . 06/01/2024 . | Paydown ... ... 51,175 ...51,175 ...51,151 ...51,027 |.... ..51,025 |.. . 03/25/2032 . |[1.A FM ...
STRUCTURED A
..86359A-K3-6 [6.120% 08/25/33 ..cevvveneeeeeeiieeeeenieeeeeen | s . 06/01/2024 . | Paydown ... reeennnn. 13,487 n9,169 [............. 9,169 |.... ...9,169 |.. 4,319 |..........4,319 . 08/25/2033 . |[1.A FM ...
..86765B-AN-9 | SUNOCO LOGISTICS PARTNER  4.250% 04/01/24 .. . |. 04/01/2024 . | Maturity .. .. 1,000,000 ..1,000,000 ..999,680 |. ..999,990 |.. .1,000,000 .21,250 |. 04/01/2024 . [2.B FE ....
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TIF FUNDING |1 LLC 2021-1A B 2.540%
..B72480-AF-5 102/20/46 ....ooovvieiiiiiii [ . 06/20/2024 . |Paydoun ........oooeiiiiiiis foeeiniiniinis e 38,156 [cvvvvennnen 38,156 [.evnnnnnen 38,147 |............ 38,149 |l 0 e [ 0 | [ 0 s 38,156 |.ooveeeennnns (VN 0 | [V 404 |. 02/20/2046 . [2.A FE ....
TAL ADVANTAGE VII LLC 2020-1A B 3.290%
..87407R-AC-0 |09/20/45 ..o [ . 06/20/2024 . | Paydoun ... . 09/20/2045 . (2.B FE ....
TEXTAINER M
..88315L-AE-8 |2.730% 08/21/45 ....coovveeeiiiiiie [ . 06/01/2024 . |Paydown .......coooeeeiiiins Joeneiiiniiinis e, 52,481 |........... 52,481 [....eeeen. 52,472 ovvvnnnnnnn 52,446 [..ovvninnnnns 0 e FC T IO 0 e FC T IO 0 s 52,481 [oooeiiiiinnns (VN 0 | [V 597 |. 08/21/2045 . [1.F FE ....
TEXTAINER MARINE CONTAINERS 2021-2A A
..88315L-AQ-1 |2.230% 04/20/46 ....ccooeeeeeieeeeeeeieeeeeeeeeee [ . 06/20/2024 . |Paydoun ........oooeiiiiiins i e 80,000 |............ 80,000 |............ 79,986 |............ 79,989 | 0 e T 0 | T 0 s 79,989 [oooiiiiiinnnn [V " LI PO 743 |. 04/20/2046 . [1.F FE ....
TEXTAINER MARINE CONTAINERS 2021-2A B
..88315L-AR-9 |2.820% 04/20/46 .......ooevvviiiiiiiii [ . 06/20/2024 . |Paydoun ........oooeiiiiiiis foeeiniiniinis e 50,000 [o.eevvennnes 50,000 |............ 49,982 [...ovvvnne. 49,986 |............... 0 e L3 R 0 e L3 0 s 50,000 |oeeeeeenennns (VN 0 | [V 588 |. 04/20/2046 . (2.B FE ....
TIDEWATER AUTO RECEIVABLES TRU 2020-AA D
..88641W-AE-9 12.310% 03/15/27 .oovvveeeeieiiieeeii [ . 06/15/2024 . |Paydoun .......coooeeiiiiins |oeniniiinnnns e 706,580 |.......... 706,580 |........... 706,348 |........... 706,535 [....uvnnnnnnnns 0 e 45 [, 0 e 45 [, 0 eeeeenn 706,580 |...ooeeirennns (VN 0 | [V 6,775 |. 03/15/2027 . [1.B FE ....
TRINITY RAIL LEASING LP 2010-1A A 5.194%
..B9656C-AA-1 | 10/16/40 ....evvvvvvrrrnninniinininnininiiiiiiiiiniins [ oo . 06/16/2024 . |Paydown ........oooeeeiiiins Joeniiiininininns e, 83,970 [ouvvunnnnen 83,970 [.uunnnee 83,970 |............ 83,970 |....ceeeeiens 0 e (VO 0 | (VO 0 s 83,970 |.ooeeeeiiinnns (VN 0 | [V 1,829 |. 10/16/2040 . [1.F FE ....
TRINITY RAIL LEASING L.P. 2019-1A A 3.820%
..B9B57B-AA-2 |04/17/49 ..o [ . 06/17/2024 . |Paydown .......coooveeieiins Joennnininniins o, 21,514 |........... 21,514 |............ 21,503 |........ns 21,507 |ooeeeiieins 0 e [ 0 | [ 0 s 21,514 [ (VN 0 | [V 338 |. 04/17/2049 . [1.F FE ....
UNITED CAPITAL MARKETS 2003-A  2.300%
..902635-AA-9 | 11/08/27 ...evvvvvvvivririnniniiiiiiiiiiniiiiiiinniins [ oo . 06/25/2024 . | Paydoun ... . 11/08/2027 . (1.A FE ....
..903520-AD-6 |USQ RAIL | LLC 2021-1A A 2.250% 02/28/51 . |....... . 06/28/2024 . | Paydoun ... . 02/28/2051 . [1.F FE ....
..90932J-AA-0 |UNITED AIR 2019-2 AA PTT  2.700% 05/01/32 . |....... . 05/01/2024 . | Various . 05/01/2032 . (1.E FE ....
Redempt ion
..90933J-AA-9 [UNITED AIRLINES 2016-2 B 3.650% 10/07/25 . |....... . 04/07/2024 . | .eveniiiiiiieeeeeiis . 10/07/2025 . |3.B FE
VCP RRL ABS | LTD 2021-1A B 2.848% 10/20/31
O223RAC8 | vt [ e . 04/20/2024 . [ Paydown . 10/20/2031 . |2.B FE
VELOCITY COMMERCIAL CAPITAL LO 2018-1 A
..92257A-AB-0 | 3.590% 04/25/48 ......cccviiiiiiiiiiiiiiiiiiiiiiii [ e . 06/01/2024 . |Paydown .......coooeeeiiiins Joeneiiiniiinis e, 95,386 |............ 95,386 [...cunnnnnn 95,354 [.oeinnnnne 95,182 |..ooeeeeeenns 0 s AL [V ST AL O 0 s 95,386 [..cooeeiiiennnn (VN 0 | [V 1,361 |. 04/25/2048 . [1.A FE ....
VELOCITY COMMERCIAL CAPITAL LO 2019-2 A
.. 92257N-AA-4 13.130% 07/25/49 .cooeeeeeeeieeeeeieee [ . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 126,885 |........... 126,885 |........... 126,873 |........... 126,674 |ooeevvvenennns 0 s 211 [, [V ST 211 [, 0 s 126,885 |.............. (VN 0 | [V 1,668 |. 07/25/2049 . |1.A FE ....
VELOCITY COMMERCIAL CAPITAL LO 2023-4 A
.. 92250H-AA-5 | 7.670% 11/25/83 .ovvvvvviiiiiiiiiiiiiiiiiiiiiiiiins [ . 06/01/2024 . | Paydoun ... .. 53,981 ...53,981 ...53,976 |............53,968 |.... ..53,981 . 11/25/2063 . [1.A FE ....
VERUS SECURITIZATION
L O4921-AA-T | 04/25/67 oo [ . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 76,733 [oennnnnns 76,733 [ooeunnnnne 75,000 |...cceennns 75,387 |eeeeieeeeennnn 0 1,346 |0 [ 1,346 [0 L 76,733 |oeveeieennnns (VN 0 | [V 1,280 |. 04/25/2067 . [1.A FE ....
VERUS SECURITIZATION TRUST 2023-1 A3 6.900%
. 92530B-AC-6 | 12/25/67 .ooevveeeeieeeiieiee [ . 06/01/2024 . | Paydoun ... .. 74,305 . 12/25/2067 . (1.F FE ....
VERUS SECUR
.. 92530F-AC-7 |6.768% 02/25/68 .......cevvvvviiiiiiiiiiiiiiiiiiiins [ eeeenn . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 178,816 |.......... 178,816 |.......... 178,814 |.......... 178,619 |ooeevevennens 0 s 197 |l [V ST 197 |l 0 eeeeenn 178,816 [..vvvvvvvnnnnns (VN 0 | [V 5,217 |. 02/25/2068 . [1.F FE ....
VERUS SECURITIZATION TRUST 2023-3 A3  6.743%
.. 92530G-AC-5 |03/25/68 ....coovviiiiiiiiiiiii [ . 06/01/2024 . | Paydoun ... . 03/25/2068 . [1.F FE ....
VERUS SECUR
..92540B-AC-3 | 7.079% 08/25/68 .........evvvvvvrrrvrnnnnnnnnnnnnnns [eeeeen . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 75,938 |........... 75,938 [ocoinnnnn 75,937 |eeeiiennn 75,871 |overeiiiiinnnns 0 e 67 | 0 e 67 | 0 s 75,938 [oooiiiiiinnnnn (VN 0 | [V 2,194 |. 08/25/2068 . |1.F FE ....
VISTA RIDGE LLC SENIOR SECURED NOTES ~ 2.570% Redemption 100.0000
..028380-AA-1 | 10/14/49 ..o [ . 06/30/2024 . | evviiiiiiiiiiinininiiiniiiins e [ 19,197 [oeennnnne 19,197 |........... 19,197 |........... 19,197 |l 0 e (VO 0 | (VO 0 s 19,197 [ovveeiininnnns (VN 0 | [V 247 |. 10/14/2049 . (1.F PL .
WASHINGTON MUTUAL 2003-AR11 B1  5.849%
2 92020F-dJ-8 | 10/25/33 oo [ . 06/01/2024 . |Paydown .......cooeveeiiiins Joeneiiiiininiins e L7 T PO, MU | 22 B O % I F 0 e I 0 | I 0 e 206 |ooeeiiieiees [V 149 [onins 149 [, 10 |. 10/25/2033 . |1.A FM .
WASHINGTON MUTUAL 2003-AR12 B1  6.025%
.. 92022F-KX-5 | 02/25/34 . |- 04/01/2024 . | Paydoun ... . 02/25/2034 . |6. FM .....
..94354K-AA-8 | WAVE USA 2019-1 A 3.597% 09/15/44 .. . 06/15/2024 . | Paydoun ... . 09/15/2044 . |2.A FE
WELLS FARGO MRTG BACKED SEC 2019-3 A1
..940831-AA-9 |3.500% 07/25/49 ...ccoovviiiiiiiiiiiiiiiiiiins [ . 06/01/2024 . | Paydoun ... . 07/25/2049 . [1.A ........
WELLS FARGO MORTGA(
..94989U-AS-0 |3.500% 07/25/47 . 06/01/2024 . |Paydown ....ooooeeeeeeiinens Jooveieeeniieeeeeeens |, 19,826 19,826 18,918 |............ 19,279 |l [ PP 547 ooviiiiiiennns [ PP 547 ooviiiiiinnnns [ PP 19,826 |............... 0 [ [ P [ 285 |. 07/25/2047 . [1.A ........
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WELLS FARGO MORTGAGE BACKED 2019-4 A5
..95002F-AE-4 [3.500% 09/25/49 .....ccevvvviiiiiiiiiiniiiiiiiiines | s . 06/01/2024 . |Paydoun ....cevvnvvviivnnnns foevvninnniiiinnnns foeenn 219,612 [l 219,512 fo...eeee. 225,122 |oueennnnns 223,339 |oevviiiiiinnns 0 fens (3,827) |.eeeeeeeeens (U . (3,827) |.eeeeeeeees 0 s 219,512 [ovviiiiiinnns (VN 0 | [V 3,356 |. 09/25/2049 . |1.A ........
WELLS FARGO MRTG BACKED SEC 2019-2 A1
..95002J-AA-4 [4.000% 04/25/49 .....covvvniiiiiiiiiniiiiiiiiinees | s . 06/01/2024 . | Paydown ... e 3,14 3,197 [l 3174 3,14 . 04/25/2049 . [1.A ........
WELLS FARGO MORTGA(
..95002T-AA-2 [3.000% 06/25/50 ....eevvvivirinnnniiniiiniiiniiniinn | s . 06/01/2024 . |Paydown .......coooeeeiiiins Joeneiiiniiinis e, 30,086 [....vvennes 30,086 |............ 31,073 | 30,818 |oevveiiiinnnns 0 s (732) |vevvvviennnns (U (732) |vevvvvvinnnns 0 s 30,086 |..oooeeeeennns (VN 0 | [V 349 |. 06/25/2050 . |1.A ........
WENDYS FUNDING LLC 2019-1A A211  4.080%
..95058X-AH-1 [06/15/49 ....ovvviiiiiiiiiiiiiiiiiineecviieeeen | s . 06/15/2024 . |Paydoun ........oooeeiiiiins Joeniiiniiiin e 8,966 [.......e... 8,966 |............ 8,966 |............. 8,966 |.............. 0 e (VO 0 | (VO 0 e 8,966 [...ovvvrrrnnnns (VO 0 | [V 183 . 06/15/2049 . |2.B FE
WENDYS FUNDING LLC 2022-1A A211  4.535%
.. 95058X-AP-3 [03/15/52 ..cevvvviiiiiiiiiiiiiiiiriii s | s . 06/15/2024 . |Paydown ........oooeeeiiiins Jeneiiiininiins |, 10,099 |............ 10,099 |............ 10,099 |............ 10,099 |............... 0 e (VO 0 | (VO 0 s 10,099 [oovvvvvvninnnns (VN 0 | [V 229 |. 03/15/2052 . |2.B FE
WILLIS ENGINE SECURITIZATION T 2018-A A
..O7064E-AA-6 [4.750% 09/15/43 ...ooevvvvniiiiiiiiiiniiiiiiiieees | s . 06/15/2024 . |Paydown ........oooeeiiiiins foeniiiniiiin e 9,665 |.oeevveenns 9,665 |............. 9,664 |............. 9,664 |............... 0 e (VO 0 | (VO 0 e 9,665 |.....ooeeennnn (VN 0 | [V 230 |. 09/15/2043 . [1.G FE .
WILLIS ENGINE SECURITIZATION T 2018-A A
..O7064E-AA-6 [4.750% 09/15/43 ...oeevvvvniiiiiiiiiiniiiiiiiinees | s . 05/15/2024 . |Paydown ........ooooeeiiiins Jeneiniiiiiiis e, 19,329 |oveveenns 19,329 [o.oeeeneene 19,328 |............ 19,328 |l 0 e T 0 | T 0 s 19,329 | (VN 0 | [V 344 1. 09/15/2043 . |2.A FE
WILLIS ENGINE SECURITIZATION T 2020-A A
..97064F-AA-3 [3.228% 03/15/45 .....cevvvniiiiiiiiiiniieiiiiiines | s . 06/15/2024 . |Paydown ........oooeeiiiiins Joennniininiis e, 35,748 |............ 35,748 |....eennnn. 35,747 |l 35,747 |ooeeeiieis 0 e T 0 | T 0 s 35,748 [oooeiiiiinns (VN 0 | [V 481 |. 03/15/2045 . [1.F FE .
WILLIS ENGINE SECURITIZATION T 2021-A A
..97064G-AA-1 [3.104% 05/15/46 ....ovvvvrviiiiiniiiiiiiiiinieeees | s . 06/15/2024 . |Paydown ........oooeeeiiiins Jeneiiiininiins |, 17,207 foeeennnnne 17,207 |eveeveeeens 17,206 |............ 17,206 [oovveennnnnnnns 0 e T 0 | T 0 s 17,207 |ovevvvvnninnns (VN 0 | [V 227 |. 05/15/2046 . [1.F FE .
WINWATER MORTGAGE LOAN TRUST 2014-1 A1
..97652P-AA-9 [3.924% 06/27/44 ......covvvvviiiiiiiiniiiiiiiiines | s . 06/01/2024 . | Paydown . 06/27/2044 . (1.A ........
WINWATER MORTGAGE LOAN TRUST 2015-1 A4
..97652T-AD-5 [3.500% 01/20/45 ..covvvvniiiiiiiiiiiiiiiiinieeees | s . 06/01/2024 . | Paydown . 01/20/2045 . [1.A ........
ZAXBY'S FUNDING LLC 2021-1A A2 3.238%
..98920M-AA-0 | 07/30/51 . 04/30/2024 . | Paydoun ... . 07/30/2051 . 2.B FE ..
..009088-AA-3 | AIR CANADA 2015-2AA  3.750% 12/15/27 . 06/15/2024 . | Various . 12/15/2027 . (1.E FE .
Redemption
..009088-AB-1 |AIR CANADA 2015-2A  4.125% 12/15/27 ......... A..... L 06/15/2024 . | .evvvviiiiiniiiniiiiiiinninins e | 8,21 | 48,221 |............ 48,221 |............ 48,221 |l [V (VR [V (VR [V R 48,221 [ (VO [V [V 995 |. 12/15/2027 . |2.B FE
AUTO HETRO PUERTO RICO AUTOPISTAS LLC 144A Redenption 100.0000
..05330K-AA-3 |6.750% 06/30/35 ......cevvvvviviiiiiiiiiiiieeeeeenns |G . 06/30/2024 . | .evviiiiiiiiiiiiiiiiiniininins e | 78,750 [oeeeenenenen 78,750 |t 78,750 |ovevvevnnns 78,750 |ovvvvveiinnnnns [V (VR [V (VR [V R 78,750 . 06/30/2035 . |2.C FE
BABSON CLO LTD 2016-1A B2R  4.580% 07/23/30
C0B75IM-AJ-0 | e (D . 04/23/2024 . |Paydoun .......ooooeeiiiiins i s 6,000,000 |........ 6,000,000 |........ 6,000,000 |........6,000,000 |......ccevweennO foneiniiinccss0 ooeiiiiiiiiinna0 0 el 0 s 6,000,000 |.. . 07/23/2030 . [1.A FE .
BRIGHTWOOD CAPITAL MM CLO LTD. 2020-1A AR
.. 10048V-BA-2 | 7.471% 01/15/31 ...ovvvvviiiiiiiiiiiiiiiiiiiiieeeens (D . 04/15/2024 . |Paydoun ......oooeeeiiiiiins foniiiiiin e 361,807 |.......... 361,807 |.......... 361,807 |.......... 361,807 |.oooeeeeeennns [V (VR [V (VR [V R 361,807 . 01/15/2031 . [1.A FE .
CAL FUNDING IV LTD 2020-1A A 2.220%
..12807C-AA-1 |09/25/45 ... D..... . 06/25/2024 . | Paydoun ... ... 85,000 ...85,000 ...84,981 ...84,990 |.... ..85,000 |.. . 09/25/2045 . [1.F FE .
COMISION FEDERAL DE ELECTRICID SENIOR NOTES Redemption
..200447-A@-9 |5.460% 06/26/38 .........cevvvvviiiiiniinniennnnnnn. (D L 06/26/2024 . | .evviiiiiiiiiiiniiiiiiininiins | | 200,000 |.......... 200,000 |.......... 200,000 |.......... 200,000 |.oooeeeiieenns [V (VR [V (VR [V R 200,000 |..ooeeeeeennns (VO [V [V 5,460 |. 06/26/2038 . [2.B ........
INDUSTRIAL DPR FUNDING LTD 2016-1A 3 5.235% Redenption 100.0000
..45605P-AM-0 | 04/15/26 ......ooeeeiiiiiiiiii (D VT V(172 R R R 190,756 |........... 190,756 |........... 190,756 |...eeveeens 190,756 [ovevvvvvvennnns [V (VR [V (VR [V R 190,756 |.ooooveeeeenns (VO [V [V 4,993 |. 04/15/2026 . |2.B FE
KIMBERLY-CLARK DE MEXICO 144A  3.800%
..494386-AB-1 |04/08/24 ...........ooooeiiiiii (D . 04/08/2024 . |Maturity .....oevveeninnnnn Jooveiiiniii s 2,750,000 |........ 2,750,000 |........ 2,747,725 |........ 2,749,927 |l [V . KT [V KT [V R 2,750,000 f.oeeeiiieennnns (VO [V [V 52,250 |. 04/08/2024 . |1.G FE .
MONROE CAPITAL ABS FUNDING LTD 2021-1A A2
..610331-AA-8 |2.815% 04/22/31 ..o (D . 04/22/2024 . |Paydoun ......ooooeiiiiiiins e e 283,841 |........... 283,841 |........... 283,841 |[........... 283,841 [...eeeennnnnee [V (VR [V (VR [V R 283,841 | (VO [V [V 3,073 |. 04/22/2031 . |1.F FE .
SOCIEDAD CONC AUTOPISTA CENTRA 144A SENIOR Redempt ion 100.0000
..83363R-AA-5 | SECURED BOND  6.223% 12/15/26 ................. [C..... . 06/15/2024 . | .. ..7,500 ... 7,500 PR O & K Y (- v I 7,524 .. . 12/15/2026 . |2.A FE
PROJECT SUNBIRD 2020-1A A 3.671% 02/15/45
LBB700L-AA-4 | .eeiiiiii D..... . 06/15/2024 . |Paydoun ......ooooeeeiiiiins i e 261,260 [ooeeeeennen 261,260 |........... 261,250 |........... 261,247 |oeevevnnnnnnne [V (VR [V (VR [V R 261,247 |.ooooeeeennnns [V T R LT 3,379 |. 02/15/2045 . |1.G FE .
TURBINE ENGINE SEC LTD 2013-1A A 5.125%
..89989F-AA-2 | 12/13/48 ... [ C . 06/15/2024 . |Paydoun ......ooooeeeiiiiins e e 47,462 |............ 47,462 |............ 46,691 |............ Y0 [ 178 |l [ R 178 |l [V R 47,462 [oooeeeeennnns (VR [V [V 987 |. 12/13/2048 . (3.C FE
WOODMONT TRUST 2020-7A A1B  2.274% 01/15/32
LO798BH-AC-5 | eeveeieeieiiiiiiieeee [ . 04/15/2024 . |Paydoun ......cooeeeiiiiiins i e, 643,697 |........... 643,697 |........... 643,697 |........... 643,697 |.....evnnnnnee [V (VR [V (VR [V R 643,697 |.......ceeennn (VO [V [V 7,318 |. 01/15/2082 . [1.A FE .
..K2162@-AB-2 | DANISH CRONN A/S SERIES B 5.090% 06/13/24 |D..... . 06/13/2024 . |Various ......ooeeeeiiiiiins Jovveeiiiiiiiiiieiens |oeees 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 f.....oeveeeeeee 0 Jooeeeeiieeens [ 0 e [ 0 feenns 1,000,000 |.....evvveeees [ 0 Jooeeeeiiieenn [ 25,450 |. 06/13/2024 . 12.C ........
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22

11 12 13 14 15 NAIC

Desig-

nation,
NAIC

Total Total Desig-

Current |Change in| Foreign Bond nation

Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}

CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-

Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative

ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol

NASSAU AIRPORT DEVELOPMENT CO  7.000%
LPT077@-AF-1 | 11/30/33 wooveiiiiiiiii D..... . 06/30/2024 . | Various ......cceeevviiiinnn Joereeeeeiniiiinnnnns Joeeennns 106,000 |.......... 105,000 |.......... 105,000 |.......... 105,000 [..evvvvvvennns 0 e (VO 0 | (VO 0 eeeeenn 105,000 [..evvvvvvnnnnes (VN 0 | [V 3,675 |. 11/30/2033 . [3.CPL ....
GIP CAPRICORN FINCO PTY LTD  3.110% 12/31/34

L 03974%-AA-6 | .eeiiniiiiii e D..... . 03/31/2024 . |Various .......ccceeeeniiiee Joovevnnniniiinnnnns Jovienninnnns 8,875 [..uuenns 8,875 ... 8,875 |............. 8,875 |....oeeeennn. 0 Joeeeeeiieenns 0 foiiiiinnnns 0 Joeeeeeieeenn [ 0 Joeeeeieeenn 8,875 |.vvvvrrennnns [ 0 Joeeeeeiieenn [ 69 | 12/31/2034 . |2.B PL ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 126,855, 180 128,912,562 130,738,572 105,750,401 1,686 (36,570) 0 (34,884) 0 130,230,792 0 (3,568,871) | (3,568,871) 3,182,169 XXX XXX
2509999997. Total - Bonds - Part 4 413,861,970 425,817,662 417,830, 149 152,411,989 1,686 187,807 0 189,493 0 417,476,128 0 (3,807,417)| (3,807,417) 6,165,946 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 413,861,970 425,817,662 417,830, 149 152,411,989 1,686 187,807 0 189,493 0 417,476,128 0 (3,807,417)| (3,807,417) 6,165,946 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 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 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 413,861,970 XXX 417,830, 149 152,411,989 1,686 187,807 0 189,493 0 417,476,128 0 (3,807,417)| (3,807,417) 6,165,946 XXX XXX
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR 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 Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0] XXX 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 XXX 0 0 0 0 XXX XXX
RUSSELL 2000 7/12/2024
Strike @ 1931.09 Fixed Index Annuities
464218158 ... | Exhibit 5 ... |Equity/Index BNP Paribas ........ KVORAN7OVENBJPSK1K14 | 07/14/2023 |. 07/12/2024 |.......... 4,014 ........ 7,751,415(...... 1,931.0900 |......... 409,499 |..covvninens [V PO | FET 91,314 | oo [ 91,314 |....... (171,402)...c e [ TR | IO [} PSRRI | IR 0/0 weviiaees
RUSSELL 2000 8/14/2024
Strike @ 1920.493 Fixed Index Annuities
4642.8159 ... Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1HIDSPRFMYMCUFXTO9 |.08/14/2023 [. 08/14/2024 |..........3,241........ 6,223,646 |...... 1,920.4930 |.........338,112 144,827 . (143,261)|. 0.
RUSSELL 2000 9/13/2024
Strike @ 1866.632 Fixed Index Annuities
464218160 ...oeeveenees | Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 09/14/2023 |. 09/13/2024 |.......... 4,537 |........ 8,469,245 |....... 1,866.6320 |......... 48,349 | (VN PO | IEP 518,208 [...oevevees foereennn 518,208 |....... (165,204)[.....ccevrnnnnnn [ TR | IO [} PSRRI | IR 0/0 weviiaees
RUSSELL 2000
10/11/2024 Strike @ |Fixed Index Annuities
1719.711 464208161 .. [ooeeeeenneeeiiiiiees Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 10/13/2023 |. 10/11/2024 |.......... 3,507 |........ 6,030,975(...... 1,719.7110 |......... 335,756 |vvunneiinnnnnn (VN PR | N R 1,007,704 | .coevvennnn fennnns 1,007,704 |........ (78,616)]..ccvvennnne (0N R | FEN [N SR | IR 0/0 wivieins
RUSSELL 2000
11/14/2024 Strike @ | Fixed Index Annuities Bank of America
1798.32 464208162 ... [.oeevvvenniiiiiiiiiieeees Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 11/14/2023 |. 11/14/2024 |.......... 4,149 |....... 7,461,751 (...... 1,798.3200 |......... 390,779 |vveeeeeeeeenn (VN FORURRRRN | INUR 963,813 [.evveneees e 963,813 |....... [QURICX)) [ SR | IO [ TR | IR 0/0 weviiaees
RUSSELL 2000
12/13/2024 Strike @ |Fixed Index Annuities
2000.515 4642L8163 ... | .oeeeeeerrnneeeeeenninnnns Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/14/2023 |. 12/13/2024 |.......... 3,649 |....... 7,300,619(...... 2,000.5150 |......... 423,327 |.eeviiies (V1N PR | IO 201,907 [.evveneenns o 201,907 |....... (262,968)........c0vnnnnn (0N R | FEN [N SR | IR 0/0 wivieins
RUSSELL 2000 1/14/2025
Strike @ 1950.964 Fixed Index Annuities
464218164 ....coeeeees | e Exhibit 5 ... |Equity/Index BNP Paribas ........ KVORAN7OVENBJPSK1K14 | 01/12/2024 |. 01/14/2025 |.......... 6,107 |...... 11,914,966 |...... 1,950.9640 [....coeeeennnnns [V 620,291 [oeeeeieeieenn O e 672,047 [ .evveneeees o 672,047 |.......... 51,755 |oeeeeeeeeeeee [ TR | IO [} PSRRI | IR 0/0 weviiaees
RUSSELL 2000 1/24/2025
Strike @ 1958.97 Fixed Index Annuities
464218165 ....oeevvvies | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/26/2024 |. 01/24/2025 |............ 365 |eeveennnn 714,593 |....... 1,958.9700 [...ovvvvennnnnns Oferens 37,845 |oovveeieiiinnn O o 67,520 [.evuneenns o 67,520 |.......... 29,675 |.eevenniiienns (0N R | FEN (U} RN | IR 0/0 wivieins
RUSSELL 2000 1/17/2025
Strike @ 1932.23 Fixed Index Annuities
46425166 .... . Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/19/2024 |. 01/17/2025 |.... ....650,563]...... 1,932.2300 |..
RUSSELL 2000 5
Strike @ 1978.18 Fixed Index Annuities
464218167 ...ovvvvnnees | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/02/2024 |.01/31/2025 |............ 363 |..evvnnnnn 717,387]...... 1,978.1800 |...evvennnnnnnne Oferens 36,833 |..evvniiiiinnnn O i 62,886 [...ccoeeeen [orrinnnn 62,886 |.......... 26,053 |..ovvnnniiens (0N R | FEN [N SR | IR 0/0 wivieins
RUSSELL 2000 2/7/2025
Strike @ 1959.46 Fixed Index Annuities Bank of America
464218168 ....eeeveneeee | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO  |. 02/09/2024 |. 02/07/2025 |............. 425 | 833,3%8|...... 1,959.4600 [.....ceeeennnnns ()] N 48,279 |oeeveeeeeeee O e 51,541 | oovevii [ 51,541 .o K7 [ TR | IO [} PSRRI | IR 0/0 weviiaees
RUSSELL 2000 2/14/2025
Strike @ 2012.102 Fixed Index Annuities
464208169 .....oeevvns | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 02/14/2024 |. 02/14/2025 |......... 11,946 |...... 24,036,188 ...... 2,012.1020 [ceevniiiinnnnns 0f..... 1,433,497 [cveeiiiiinnnn O e 897,790 [.evvuneenns o 897,790 |....... (535,707)[.uueeeviennnns (0N R | FEN [N SR | IR 0/0 wivieins
RUSSELL 2000 2/14/2025
Strike @ 1975.34 Fixed Index Annuities
464218170 .eeeeiieeee | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/16/2024 |. 02/14/2025 |.............. 87 [ 171,993 (...... 1,975.3400 [oeeeneeeennnnns ()] N 14,381 | O e 13,987 [ e 13,987 [ [T IO [ TR | IO [} PSRRI | IR 0/0 weviiaees
RUSSELL 2000 2/21/2025
Strike @ 2002.6 Fixed Index Annuities
LT /3 1 R R, Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 02/21/2024 |. 02/21/2025 |.............. L1 I 111,625 ...... 2,002.6000 [....eeveinnnnns [N R [CICIC T R | A 4,816 [.eeeeeeens | 4,816 |.......... [RIR:1K)) (0N R | FEN [N SR | IR 0/0 wivieins
RUSSELL 2000 2/21/2025
Strike @ 2003.12 Fixed Index Annuities
464218172 s | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/23/2024 |. 02/21/2025 |.............. (S5 . 129,582|...... 2,008.1200 [ceennreeeennnnns [ 7,399 |eeeeeeeeeeeen O e 9,419 | [ 9,419 |eeeeennns 2,020 [oeuueeeennnnns [ TR | IO [} PSRRI | IR 0/0 weviiaees
RUSSELL 2000 2/28/2025
Strike @ 2033.72 Fixed Index Annuities Bank of America
4642L.8173 ... Exhibit 5 ... |Equity/Index [Merr ... EYKN6VOZCBBVDIIULB8O |. 02/28/2024 |. 02/28/2025 |.... Loen 249,9041...... 2,033.7200 |..
RUSSELL 2000 3
Strike @ 2066.02 Fixed Index Annuities
Ly R I, Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 03/06/2024 |. 03/06/2025 |............ AL IO 443,760 |...... 2,066.0200 [....eeeeeennnnns (V)] N 23,626 |.eevueeeeeennnn O e 12,054 | .ovveenns o 12,054 |......... (11,572)f e [ TR | IO [} TR | IR 0/0 weviiaes
RUSSELL 2000 3/7/2025
Strike @ 2069.2 Fixed Index Annuities
464208176 ...ovvvvvnnes | oo Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/08/2024 |. 03/07/2025 |.............. LN 90,010{...... 2,069.2000 [....iiiiinnnnns Ofiiiinnnns 5,179 e O 4,084 ) e o 4,034).......... (1,146)...oovvnnnnnnnns [0 o | Ao Ofiiiiiiiienn 0] oo 0/0 tivvennnnns




STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
RUSSELL 2000 3/13/2025
Strike @ 2066.64 Fixed Index Annuities
LTy U I, Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/13/2024 [. 03/13/2025 |............. 254 | 525,609 |...... 2,066.6400 [.......ccvvnnnnn ()] N 28,390 |oeeveneeeeees (V)] N 22,400 | ..covvnnnnn [ 22,400 |.......... (5,990)).nueeeeenennns [V [V PO (U [V (. 0/0 weviiaees
RUSSELL 2000 3/14/2025
Strike @ 2031.175 Fixed Index Annuities Bank of America
4642L.$178 ... Exhibit 5 ... |Equity/Index [Merr ... EYKN6VOZCBBVDIIULB8O |. 03/14/2024 |. 03/14/2025 |.... 19,619,871|...... 2,031.1750 |.. (333,413)|. 0.

RUSSELL 2000 3,
Strike @ 2062.01 Fixed Index Annuities
464218179 . | Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 03/15/2024 |. 03/14/2025 |............ 515 |........ 1,062,554 |...... 2,062.0100 |....cocennnnneen (1) P 50,431 [oooeiiiiiinns (1) P 29,968 [..ooovvrens |oeerinn 29,968 |......... (20,462).....cvvveennne (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 3/21/2025
Strike @ 2037.34 Fixed Index Annuities
464218180 .....vvveees [ e Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 03/21/2024 |. 03/21/2025 |............ 402 ... 819,989 ...... 2,037.3400 |...cuvveennnnne [V F 66,409 ... (1) F 31,767 [ eeeeeeis [ 31,767 |......... (34,642))..cevvvinnnnnns (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 3/27/2025
Strike @ 2072.88 Fixed Index Annuities
464208181 L. [ Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 03/27/2024 |. 03/27/2025 |............ 623 |........ 1,291,280 ...... 2,072.8800 [....ceeennnnnen (1) P 53,225 |- (1) P 36,251 [ .o | 36,251 |......... (16,973 (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 2/28/2025
Strike @ 2047.69 Fixed Index Annuities
464208182 ... [ e Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/01/2024 |. 02/28/2025 |............. 22).......... 496,544 1...... 2,047.6900 |.......connnnen [V F 33,949 |, (1) F 15,386 |.uvveeeeees fonrinnns 15,386 |......... (18,563)[....vvvnnnnnnnns (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 4/2/2025
Strike @ 2110.59 Fixed Index Annuities
464208183 ... [ Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/02/2024 |. 04/02/2025 |............ 195 .o 411,861]...... 2,110.5900 |....coeennnnnen (1) P 17,375 | (1) P RTRTE) P O 13,375 | (4,000)]-...cvveeeannnne (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 4/4/2025
Strike @ 2066 Fixed Index Annuities
464208184 ... [ e Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/05/2024 |. 04/04/2025 |............ 144 .......... 298,289 |...... 2,066.0000 |.....ovveennnne [V F 18,229 [..oveeeennnes [V F 9,781 | | 9,781 e (8,448)...evvvvinnnnnns (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 4/10/2025
Strike @ 2078.39 Fixed Index Annuities
464216185 ... e |-
RUSSELL 2000 4/11/2025| o
Strike @ 2050.48 Fixed Index Annuities Bank of Anerica
464218186 .......c.eeeees [ eeiiiieeeee Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 04/12/2024 |. 04/11/2025 |.............. L) 98,751...... 2,050.4800 |.........ueeeee (V) F 774 R [V F 3,816 | v | 3,816 |.......... (1,506)]......ccceennnn (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 4/14/2025
Strike @ 2003.174 Fixed Index Annuities
464218187 . [ e Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/12/2024 |. 04/14/2025 |.......... 7,886 |...... 15,796,249 |...... 2,003.1740 [...ooeennnnenee (1) RO 623,428 |.....ovveeene (1) T 962,304 |.vvveeeens o 962,304 |......... 338,876 ..o (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 4/17/2025
Strike @ 1979.73 Fixed Index Annuities
464218188 ......covveees [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/17/2024 |.04/17/2025 |............ 160 |.......... 317,054 ...... 1,979.7300 |..evveeeennnes [V F 14,193 [ (1) F 22,31 [ | 22,311 [ 8,118 | (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 4/17/2025
Strike @ 1949.45 Fixed Index Annuities
464208189 ... [ Exhibit 5 ... |[Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14  [. 04/19/2024 |. 04/17/2025 |.............. L1 O 166,658 |...... 1,949.4500 |................ (1) I 8,782 | (1) P 12,928 [.ooeeeins [ 12,928 |- 4146 ..o (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 4/24/2025
Strike @ 1972.34 Fixed Index Annuities
464208190 ... [ e Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 04/24/2024 |. 04/24/2025 |............ 165 |.......... 324,529...... 1,972.3400 |.........oven [V F 21,390 [oooeiiiiiinnns (1) F 22,1 | e 2,11 [ [LA 1 . (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 4/25/2025| o
Strike @ 1988.77 Fixed Index Annuities Bank of America
464208191 L. [ Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 04/26/2024 |. 04/25/2025 |.............. 85 ... 169,523 ...... 1,988.7700 |.....evveennnne (1) P 10,967 |- (1) P 10,435 [.oooeiins [ 10,435 |- [(5570) I (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 5/1/2025
Strike @ 1980.11 Fixed Index Annuities
4642L8192 ..............
RUSSELL 2000 5/2/2025
Strike @ 1975.64 Fixed Index Annuities
464208193 ..o [ Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/03/2024 |. 05/02/2025 |............... [ P 13,089|...... 1,975.6400 |.....oeeennnneee (1) I 1,030 [ooeeiiiiiiinns (U IR 899 | | 899 | [REID T (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 5/8/2025
Strike @ 2063.34 Fixed Index Annuities
464208194 ..o e Exhibit 5 ... [Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 05/08/2024 |. 05/08/2025 |............. 299 ... 617,764/...... 2,063.3400 |....uvveennnne [V F 34,051 [, [V F L LN I I 24,360 |.......... (9,691)f.vvvvniinnnnns (1 (I R (1 0f oo 0/0 ..ocvrnnnns
RUSSELL 2000 5/9/2025
Strike @ 2061.51 Fixed Index Annuities
464208195 ....oeeeeeiies [, Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/10/2024 |. 05/09/2025 |............ 152].......... 312,690]...... 2,061.5100 |................ [ PR 17,318 ... [ P 12,691 |.veeeeeee o 12,691 |.......... (4,627 {1 PP [\ A [ PP 0] oo 0/0 ..

Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/10/2024 |.04/10/2025 |....

... 389,282)...... 2,078.3900 |..

Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/01/2024 |.05/01/2025 |............ 4 f......... 224,881 (...... 1,980.1100 |.ooevvniennnn [V FO 10,112 [V FO 16,310 |...
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
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RUSSELL 2000 5/14/2025
Strike @ 2085.694 Fixed Index Annuities

464208196 ..evvvviiiien [ Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVORAN7OVEWBJPSK1K14 | 05/14/2024 |. 05/14/2025 |.......... 1,980 |........ 4,130,613 [...... 2,085.6940 |.........eeeeee [V I 200,591 |..oevveiiiinnns [V 144,399 | ..o [ 144,399 |......... (56,192)]-..cevveeennne (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 5/15/2025

Strike @ 2073.75 Fixed Index Annuities

464208197 ... Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/15/2024 |.05/15/2025 |.... ... 119,469 )...... 2,073.7500 |.. 1921 [ O [ 4,580 (... L. 4,580 |.......... (3,341). 0.

RUSSELL 2000 5,
Strike @ 2095.28 Fixed Index Annuities
464208198 ... [ Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 05/17/2024 |.05/16/2025 |.............. [ O 116,120 |...... 2,095.2800 |......ovveennne (1) I 6,428 |...ooeeennnn (1) I 3,910 [ .eeeeiiis e 3,910 |.......... [ZR11:)) T (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 5/16/2025
Strike @ 2099.37 Fixed Index Annuities
464208199 ..ovviiiiii [ e Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/22/2024 |.05/16/2025 |.............. L) 191,442]...... 2,099.3700 |...cuvveeennnne [V F 10,385 | [V F 6,451 |.oeeeeiis o 6,451 ).......... (3,934)...ccceeieens (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 5/23/2025
Strike @ 2073.24 Fixed Index Annuities
464208200 ......oeeeeees [ e Exhibit 5 ... |[Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14 . 05/24/2024 |. 05/23/2025 |.............. 86 |....eennn 179,169 |...... 2,073.2400 |.....evveennnne (U IO 8,619 (1) I 7,291 oo o 7,21 | (1,327)]- e (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 5/29/2025
Strike @ 2066.85 Fixed Index Annuities
464208201 .. [ e Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/29/2024 |.05/29/2025 |.............. 3 [ 63,473 (...... 2,066.8500 |................ (V) F 3,104 [ [V F 2,79 et e, 2,79 .o [[05)) S (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 5/30/2025| o
Strike @ 2043.83 Fixed Index Annuities Bank of America
464208202 ... [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 05/31/2024 |. 05/30/2025 |.............. 65 [.......... 132,931 |...... 2,043.8300 |.....evveennnne (1) I 7,563 [ (1 IO [JVECH P O 6,733 | [£:I0)) TP (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 6/5/2025
Strike @ 2064.14 Fixed Index Annuities
464208203 ....oveiieeie [ e Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14 . 06/05/2024 |. 06/05/2025 |.............. PiC) 57,837|...... 2,064.1400 |................ (V) F 2,858 [veeieeinns [V F 2,664 | .eoeeeeis e 2,664 |............ [(1S5)) S (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 6/6/2025
Strike @ 2053.87 Fixed Index Annuities
464206204 ... T I
RUSSELL 2000 6/12/2025

Strike @ 2033.34 Fixed Index Annuities
464208205 ....oveiieeies [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/18/2024 |.06/12/2025 |.............. 68 |.......... 138,511...... 2,083.3400 |...vvveeennnne (V) F 5,650 [..vveereeinnnns [V F 9,001 | e | 9,001 |.uuveenns 3,351 [ (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 6/13/2025
Strike @ 2006.159 Fixed Index Annuities

Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/07/2024 |.06/06/2025 |....

69,832|...... 2,063.8700 |..

... 2,937 ...

..... 4,567 |... ... 4,567 ...

464208206 .......oeeeees [ e Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 06/14/2024 |.06/13/2025 |.......... 3,282 |........ 6,523,387|...... 2,006.1590 [....ceeennnnnen (1) R 378,513 |- (1) T 435,385 |.uveeeeein e 435,385 |.......... 61,872 ..o (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 6/13/2025

Strike @ 2040.39 Fixed Index Annuities

464218207 ... [ e Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14  [. 06/14/2024 |. 06/13/2025 |.............. [ IO 193,490 (...... 2,040.3900 |...vvveeennnne (V) F 77 R (1) F 10,747 | o 10,747 |........ 2,925 (oo (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 6/20/2025

Strike @ 2024.3 Fixed Index Annuities Bank of America

464208208 ......ooeeeees [ Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 06/20/2024 |. 06/20/2025 |............ 204 ).......... 412,937 |...... 2,024.3000 |......ovvennnnne (1) P 23,459 ... (1) P PAEIRZ IR R 25,343 ... 1,884 oot (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 6/20/2025

Strike @ 2021.02 Fixed Index Annuities Bank of Anerica

464208209 ....vvieieiies [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 06/21/2024 |. 06/20/2025 |.............. 65 [......... 131,669 ...... 2,021.0200 |....ceeennnnnee (V) F LAY::7 R [V F 8,274 | et [ 8,274 |.uveeennne 17 F (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 6/25/2025

Strike @ 2026.43 Fixed Index Annuities

464208210 ... [ Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWWI3WIBK2824319 |.06/26/2024 |.06/25/2025 |............ 104 |.......... 211,580 ...... 2,026.4300 |......ovvennnnne (1) P 1,378 | (1) P 13,271 | o 13,271 |t 1,8%8 [oooeiiiiinnns (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 9/13/2024

Strike @ 4505.1 Fixed Index Annuities

7846L8241 .............. Exhibit 5 ... [Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 09/14/2023 |. 09/13/2024 |........ 1,12...... 50,062,518...... 4,505.1000 |...... 4,144,500 |.....ooeennnnen [0 R 0].... N A77,913 [ | 1,177,913 |...... 5,610,663 |.......cceennn. (1 [0 R [V 0

S&P 500 10/11/2024

Strike @ 4327.78 Fixed Index Annuities

T8ABLS243 ... [ Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 10/13/2023 |. 10/11/2024 |.......... 6,331]...... 27,399,435 |...... 4,327.7800 |...... 2,468,282 |.....oeeennnnnne (1 0]...... 7,586,367 |.evveeeeees |oueee 7,586,367 |...... 3,381,384 [ (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 11/14/2024

Strike @ 4495.7 Fixed Index Annuities Bank of Anerica

T846LS245 .....evveeeees [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 11/14/2023 |. 11/14/2024 |........ 16,720 |...... 75,170,172|...... 4,495.7000 |...... 6,320,392 [.....ooounnns [0 R 0].... 17,721,795 | vl | 17,721,7% |...... 8,364,732 [..eeeveeinnnnns (1 (I R (1 0f oo 0/0 ..ocvrnnnns
S&P 500 12/13/2024

Strike @ 4719.55 Fixed Index Annuities

T846LS247 oo [ Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 |, 12/14/2023 |. 12/13/2024 |......... 32,324 1..... 152,662,422...... 4,719.5500 |..... 12,444,583 |................ 0f i 0].... 28,263,815 (... ... 28,263,815 |..... 14,784,515 |................ O, 0f i, O, 0f oo 0/0 toonnee
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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)
S&P 500 1/14/2025
Strike @ 4783.83 Fixed Index Annuities
TBABLS249 ....cceeenes | Exhibit 5 ... |Equity/Index BNP Paribas ........ KVQRAN7OVEIBJPSK1K14 | 01/12/2024 |. 01/14/2025 |......... 45,841 |..... 219,294,881]1...... 4,783.8300 [c.eueeeeennnnns 0f.... 16,941,207 [.coeeeennnnnees 0f.... 38,662,755 [.evuuneeees [onnee 38,662,755 |..... 21,721,548 | [V [V PO (U [V (. 0/0 weviiaees
S&P 500 1/17/2025
Strike @ 4768.7 Fixed Index Annuities
7846L$250 ... Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/19/2024 |. 01/17/2025 |.... 39,533,334 (...... 4,768.7000 |......c0eveeenn O fennnns 3,631,094 |.....oevvvnnnn 0] 7,144,790 [.evenneenn [onnnns 7,144,790 |...... 3,513,695 |. 0.
S&P 500 1/24/2
Strike @ 4855.01 Fixed Index Annuities
TBABLS25T .eeeeiiiees | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/26/2024 |. 01/24/2025 |.......... 8,952 |...... 43,462,050 |....... 4,855.0100 [o..ereeeennnnns 0f..... 3,337,840 |..cevnnnnnne 0f..... 7,091,225 | .ooevviens fenennn 7,091,225 |...... 3,753,385 |.eeveneeeee [V [V PO (U [V (. 0/0 weviiaees
S&P 500 1/31/2025
Strike @ 4898.58 Fixed Index Annuities
TBABLS254A .....cevvvies | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/02/2024 |.01/31/2025 |......... 11,929 |...... 58,436,630 ...... 4,898.5800 [....eevvrnnnnns 0f..... 4,408,659 |........conne 0f..... 9,077,330 [.evuuneenns o 9,077,330 |...... 4,668,671 |..ccvvnnnnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 2/7/2025
Strike @ 4965.42 Fixed Index Annuities Bank of America
TBABLS255 ...eeeeenees | Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO  |. 02/09/2024 |. 02/07/2025 |.......... 7,924 |...... 39,346,286 |...... 4,965.4200 |....eunnnnnenne 0f..... 3,190,096 |.....ceevvnnnnns 0f..... 5,613,859 | ...oovvunns fennnnn 5,613,859 |...... 2,423,763 |..covnnnnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 2/14/2025
Strike @ 5000.62 Fixed Index Annuities
TBABLS296 ......evvvnees | eeeeeeeeiie s Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2024 |. 02/14/2025 |........ 16,318 |...... 81,598,367 ...... 5,000.6200 [....erviinnnnns 0f..... 6,739,191 [ooooiiiiiinnnnns 0f.... 11,185,320 [.eeeneeecn [ 11,185,320 |...... 4,446,129 |...ovvnnnnne [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 2/14/2025
Strike @ 4989.84 Fixed Index Annuities Bank of America
TBABLS25T ..eeeveeeeee | e Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 02/14/2024 |. 02/14/2025 |.......... 4,601 |...... 22,958,204 |...... 4,989.8400 |......unneeenee 0f..... 1,647,234 oo 0f..... 3,194,848 | ..coovvnnns fennnnn 3,194,848 |...... 1,547,614 |...cconnnnees [V [V PO (U [V (. 0/0 weviiaees
S&P 500 2/14/2025
Strike @ 4976.32 Fixed Index Annuities
TBABLS258 ......evvvees | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/16/2024 |. 02/14/2025 |.......... 4,911 |...... 24,439,703 |...... 4,976.3200 |....ouunnnnnnnne 0f..... 2,243,311 | 0f..... 3,470,418 [ ..o [ 3,470,418 |...... 1,227,047 |.coovvvninnns [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 2/21/2025
Strike @ 4977.62 Fixed Index Annuities
7846L$259 ... Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 02/21/2024 |. 02/21/2025 |..........4,062 |...... 20,219,441 |...... 4,977.6200 [o.eueeeevennnn 0 s 1,677,635 [..cceeeeeneeee 0 e 2,880,293 |..coovnnnns fennnnn 2,880,293 |...... 1,202,658 |. 0.
S&P 500 2/21/2025
Strike @ 5003.04 Fixed Index Annuities
TBABLS260 ....evvvnveeee | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB6S3 |. 02/23/2024 |. 02/21/2025 |.......... 2,882 |...... 14,268,670 |...... 5,003.0400 [oveuniiiirnnnnns 0f..... 1,286,449 [c.oeniiinnnnns 0f..... 1,964,506 [.....ccevns |onnne 1,964,506 |........ 678,058 [....cevvnnnnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 2/28/2025
Strike @ 5081.03 Fixed Index Annuities Bank of America
TBABLS26T .eevveeeee | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 02/28/2024 |. 02/28/2025 |.......... 4,912 |...... 24,957,918 |....... 5,081.0300 [c..ueeeeennnnns 0f..... 1,989,701 |.oeeeeeinnees 0f..... 3,092,214 | .ceevvnin fennnnn 3,092,214 |...... 1,102,512 |..ceeeeiee [V [V PO (U [V (. 0/0 weviiaees
S&P 500 3/6/2025
Strike @ 5103.8 Fixed Index Annuities
TBABLS264 ......oevvees | Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 03/06/2024 |. 03/06/2025 |.......... 7,43 |...... 37,947,825 |....... 5,103.8000 [....uvvvvrnnnnns 0f..... 3,005,840 [...uivviinnnnns 0f..... 4,585,586 | ...cevvnnnn feunnnn 4,585,586 |...... 1,579,747 |.ooovvvnins [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 3/7/2025
Strike @ 5121.84 Fixed Index Annuities
TBABLS265 ....eevvvneee | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/08/2024 [. 03/07/2025 |.......... 3,076 |...... 15,754,780 ...... 5,121.8400 [c..eeeeeennnnns 0f..... 1,257,165 |..ceeveneennees 0f..... 1,860,342 [....coevvns |oeenee 1,860,342 ........ 603,177 [oeeeeeeiies [V [V PO (U [V (. 0/0 weviiaees
S&P 500 3/13/2025
Strike @ 5139.99 Fixed Index Annuities
TBABLS266 ......eevvvvee | eeeeeeeini s Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/13/2024 [. 03/13/2025 |.......... 5110 ...... 26,265,349 |....... 5,139.9900 |...cevvnnnnnnne 0f..... 2,189,936 |...ovvunnnne 0f..... 3,043,757 | eeevernnnnn fennnnn 3,043,757 |.uuuennns 853,821 [cuuiiiiiinnnnn [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 3/14/2025
Strike @ 5150.48 Fixed Index Annuities Bank of America
TBABLS267 ..eevveeeeeee | e Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 03/14/2024 |. 03/14/2025 |......... 19,218 |...... 98,979,555 |...... 5,150.4800 [....eeeeennnnns 0f..... 7,873,340 [ceeeeeinnnnns 0f.... 11,263,565 [..oeveeee |nnee 11,263,565 |...... 3,390,225 |....ccevnnnnnnnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 3/14/2025
Strike @ 5158.5 Fixed Index Annuities
7846L$268 .............. Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 03/15/2024 |. 03/14/2025 |.......... 4,267 |...... 22,012,145|...... 5,158.5000 [o.euuiviinnnnns 0f..... 1,673,106 |...ccvvvennnnnns 0f..... 2,474,861 [ ..o [ 2,474,861 |......... 901,755 [ovveniiiinnnnnn [ [V PR [ 0
S&P 500 3/21/2025
Strike @ 5171.02 Fixed Index Annuities
TBABLS269 ....cevvvneeee | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/21/2024 |. 03/21/2025 |.......... 4,507 |...... 23,305,167 ...... 5,171.0200 [c..eeeeennnnnns 0f..... 2,244,426 |................ 0f..... 2,601,947 [.ooeeeenns fonnnns 2,601,947 |......... 357,521 |.eeeeeeeeeee [V [V PO (U [V (. 0/0 weviiaees
S&P 500 3/27/2025
Strike @ 5219.84 Fixed Index Annuities
TBABLS270 ..evvvveeeees | oo Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 03/27/2024 |. 03/27/2025 |.......... 5,737 |...... 29,948,310 |...... 5,219.8400 |....counnrnnne 0f..... 2,106,748 |......ccevnnnnns 0f..... 3,128,620 [..evnneenn [onnnns 3,128,620 |...... 1,021,872 [.cceviiiinnnnnns [ R [V PR [ R Of cevvennnns 0/0 wivieins
S&P 500 2/28/2025
Strike @ 5079.75 Fixed Index Annuities
TBABLS271 oevvviiiieee | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/01/2024 |. 02/28/2025 |.......... 2,789 ...... 14,167,118]...... 5,079.7500 [...oiieennnnnns 0f..... 1,268,968 [...ccvvvnnnnnnes 0f..... 1,760,894 [....oovvvnn |oeveee 1,760,8% |......... 491,926 |..ovvuniannes [ [ I [ O covvnnnnns 0/0 tevviianes
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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)
S&P 500 4/2/2025
Strike @ 5242.91 Fixed Index Annuities
TBABLS272 .oeeeeeeeeee | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/02/2024 |. 04/02/2025 |.......... 3,754 |...... 19,683,719(...... 5,242.9100 |.eevvnnnnaanee 0f..... 1,497 125 [ceeeeeeiennns 0f..... 2,001,110 |.oeevennnn foeeee 2,001,110 |......... 503,985 |..eevuneaeenes [V [V PO (U [V (. 0/0 weviiaees
S&P 500 4/4/2025
Strike @ 5196 Fixed Index Annuities
7846L$273 ... Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/05/2024 |. 04/04/2025 |..........4,617 |...... 23,991,075 |....... 5,196.0000 [....vvvvvvnnnnn O] 2,133,479 |ovveiiiiinnnn 0 s 2,635,756 | ..evvvnnnnn feunnnn 2,635,756 |.........502,277 |. 0.

S&P 500 4/10/2
Strike @ 5205.43 Fixed Index Annuities
TBABLS274 ... | e Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/10/2024 |. 04/10/2025 |.......... 4,167 |...... 21,691,756 |...... 5,205.4300 |......ovvennne 0]...... 1,623,021 |...eveeene 0]...... 2,378,293 [ ..coooinn fenens 2,378,293 |......... 755,278 |- (U FO (1 0
S&P 500 4/11/2025 . o
Strike @ 5179.89 Fixed Index Annuities Bank of Anerica
TBABLS27S ... [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 04/12/2024 |. 04/11/2025 |.......... 2,002 |...... 10,368,430 |...... 5,179.8900 |.........ueeee (1) R 874,730 [ceoeeiiirinnnns 0]...... 1,183,011 | [t 1,183,011 |......... 308,282 [.....couuveenns (1 [0 R 0
S&P 500 4/14/2025
Strike @ 5123.41 Fixed Index Annuities
TBABLS2T6 .....oee [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/12/2024 |. 04/14/2025 |........ 17,730 |...... 90,838,674|...... 5,123.4100 |.....evveenee 0]...... 7,420,092 ... 0].... 11,327,503 |.vveeeeen [ 11,327,503 |...... 3,907,410 |..eeeieenne (U FO (1 0
S&P 500 4/17/2025
Strike @ 5062.59 Fixed Index Annuities
TBABLS27T oeeeeeiiee [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/17/2024 |. 04/17/2025 |.......... 3,621 ]...... 18,329,816 |...... 5,062.5900 |......ovveennnne 0]...... 1,602,117 [.ooeeeeeennnes 0]...... 2,498,759 [..oooennn fenns 2,498,759 [......... 896,642 [.......ceveenn (1 [0 R [V 0f cooeenns 0/0 ..o
S&P 500 4/17/2025
Strike @ 5023.06 Fixed Index Annuities
TBABLS278 ...ee [ e Exhibit 5 ... |Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14  [. 04/19/2024 |. 04/17/2025 |.......... 3,022 |...... 15,178,331 |...... 5,023.0600 |......cccvnneeen 0]...... 1,167,397 |.ooienne 0]...... 2,178,680 [...cvvves |oeene 2,178,680 |...... 1,011,283 | (U FO (1 0
S&P 500 4/24/2025
Strike @ 5019.84 Fixed Index Annuities
T8ABLS279 ... [ e Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 04/24/2024 |. 04/24/2025 |.......... 4,26|...... 21,558,205 (...... 5,019.8400 |................ 0]...... 2,039,935 |...cuvieennne 0]...... 3,130,236 [...ccoennn fernns 3,130,236 |...... 1,000,301 | (1 [0 R 0
S&P 500 4/25/2025 . o
Strike @ 5055.89 Fixed Index Annuities Bank of America
784615280 .... Exhibit 5 ... |Equity/Index |Merr ...
S&P 500 5/1/2025

Strike @ 5057.48 Fixed Index Annuities
T846LS283 ......cevveees [ e Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/01/2024 |.05/01/2025 |.......... 5,463 |...... 27,629,013...... 5,057.4800 ... 0]...... 2,178,485 | 0]...... 3,864,331 [..ooeennns fenns 3,864,331 |...... 1,685,847 |..oovvnnennnne (1 [0 R 0
S&P 500 5/2/2025
Strike @ 5034.08 Fixed Index Annuities
T8ABLS284 ... [ e Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/03/2024 |. 05/02/2025 |.......... 1,510 [....... 7,602,065 |...... 5,034.0800 |.....cccnnnveen (1) T 747,509 | 0]...... 1,096,840 [..cvvvvees |onnnne 1,096,840 |......... 349,330 |- (U FO (1 0
S&P 500 5/8/2025
Strike @ 5164.69 Fixed Index Annuities
T846LS285 ......cvveees [ e Exhibit 5 ... [Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 05/08/2024 |. 05/08/2025 |.......... 4,343 |...... 22,430,455 |...... 5,164.6900 |................ 0]...... 1,963,836 |...ccevveeennnne 0]...... 2,729,582 [..ooeennis fnns 2,729,582 |......... 765,746 |....coonnnnnns (1 [0 R 0
S&P 500 5/9/2025
Strike @ 5188.34 Fixed Index Annuities
T8AELE286 .......cevee [ e Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/10/2024 |. 05/09/2025 |.......... 1,165 [........ 6,042,652|...... 5,188.3400 |................ (1) T 529,490 |.....ovveennne (1) RO 712,102 [ oo oo 712,102 |......... 182,612 [...eeeennnnes (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 5/14/2025
Strike @ 5246.68 Fixed Index Annuities
T84BLS287 ...ooooiiiis [ e Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14  [. 05/14/2024 |. 05/14/2025 |.......... 5,706 |...... 29,936,087 ...... 5,246.6800 |................ 0]...... 2,496,370 [...eceeennnnns 0]...... 3,251,785 [.oeeeenis [ 3,251,755 |......... 755,385 |.oouviiiennne (1 [0 R 0
S&P 500 5/15/2025
Strike @ 5239.6 Fixed Index Annuities
T8ABLS28B .......cceeeee [ e Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 05/15/2024 |. 05/15/2025 |.......... 3,014 |...... 15,793,464[...... 5,239.6000 |........ceenn.. 0]...... 1,436,682 |......ooeeeen. 0]...... 1,731,307 [ .o |oeee 1,731,307 |......... 294,625 |.....ooeennnne (U FO (1 0
S&P 500 5/16/2025
Strike @ 5280.55 Fixed Index Annuities
7846L8289 ..............
S&P 500 5/16/2025

Strike @ 5313.19 Fixed Index Annuities
T846LS290 ... [ e Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 05/22/2024 |.05/16/2025 |.......... 3,109 |...... 16,517,326 |...... 5,313.1900 |....eevveennnne 0]...... 1,371,614 | 0]...... 1,623,397 |.evveeeees o 1,623,397 |......... 251,883 [ (U FO (1 0
S&P 500 5/23/2025
Strike @ 5292.36 Fixed Index Annuities
T846LS291 ..o [ e Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14  [. 05/24/2024 |. 05/23/2025 |.......... 1,568 |........ 8,296,568 |...... 5,292.3600 |......0vveennnne [V R 700,661 [...eeeeeennnne (1) 854,163 |.uveeeeees o 854,153 |......... 153,492 |..oovviennne (1 (I R 0
S&P 500 5/29/2025
Strike @ 5304.87 Fixed Index Annuities
7846L8292 ......eveeeees [, Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XIINI3WIBK2824319 |. 05/29/2024 |. 05/29/2025 |.......... 2,237 |...... 11,866,305]...... 5,304.8700 |................ [ PR 951,430 |....eeeeeeennne 0]...... 1,204,758 | ..cvveees |- 1,204,758 |......... 253,328 |....eueeeene {1 PP [\ A 0

EYKN6V0ZCBBVDIIULBBO . 04/26/2024 |. 04/25/2025 |.......... 2,342 |...... 11,842,816 ...... 5,055.8900 |..

...... 1,116,554 |...

...... 1,644,441 ... ......1,644,441.........527,888 |.

Exhibit 5 ... [Equity/Index |Barclays Capital .. AC8XWNI3WIBK2824319 |. 05/17/2024 |.05/16/2025 |.......... 1,267 |........ 6,690,9851...... 5,280.5500 |.....evvveennnnn (V) FOO 562,846 [....cocuvinnnn [\ R 691,778 | ... 691,778 |......... 128,932 | [V FO [V R [V FO 0
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S&P 500 5/30/2025
Strike @ 5264.98 Fixed Index Annuities Bank of America
TBABLS293 ....oeeeeiees | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 05/31/2024 |. 05/30/2025 |.......... 1,594 |........ 8,391,325|...... 5,264.9800 |...cevunneeenns [V 650,753 [ceeneeeeeeennn O e 908,462 [..evvneees foereennnn 908,462 |......... 257,708 |...eeeeeeennnnn [ TR | IO [} PSRRI | IR 0/0 weviiaees
S&P 500 6/5/2025
Strike @ 5286.24 Fixed Index Annuities
78461294 .... Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRAN7OVENBJPSK1K14  |. 06/05/2024 |. 06/05/2025 |..........2,451 [...... 12,963,931 |...... 5,286.2400 |.......coeeeeen O fnnnns 1,191,580 [...oevvvveneenn 0 e 1,370,517 [ .eeeeeenns | 1,370,517 |.........178,937 |. 0.
S&P 500 6/6/20:
Strike @ 5348.49 Fixed Index Annuities
TBABLS295 ...eeeeeeies | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/07/2024 |. 06/06/2025 |.......... 1,409 |........ 7,535,060 ...... 5,348.4900 |...oevunnnnnnnnn [V 629,743 |.eeeveeeeeeee O e 729,161 [.evveeeees o 729,161 |.......... 99,418 |evveieeeeee [ TR | IO [} PSRRI | IR 0/0 weviiaees
S&P 500 6/12/2025
Strike @ 5368.97 Fixed Index Annuities
TBABLS296 ......ovvvnees | eeeeeeeiii e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/12/2024 |. 06/12/2025 |.......... 1,987 |...... 10,669,056 |...... 5,368.9700 [....uviviinnnnns (U R 792,425 |.oovvvneeeen O s 1,010,828 | ..cevvennns [nnnnn 1,010,828 |......... VALV (0N R | FEN [N SR | IR 0/0 wivieins
S&P 500 6/13/2025
Strike @ 5431.6 Fixed Index Annuities
TBABLS297 ..eeeeveeeee | Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 06/14/2024 |.06/13/2025 |.......... 5,120 |...... 27,810,444 (...... 5,431.6000 [....coeeernnnnns 0f..... 2,302,651 |eeveeeeeeeennnn 0 | 2,376,985 | ..covvnnnns fennnnn 2,376,985 |.......... 74,335 |oeeeieeeeeee [ TR | IO [} PSRRI | IR 0/0 weviiaees
S&P 500 6/13/2025
Strike @ 5426.93 Fixed Index Annuities
TBABLS298 ......cevvnies | e Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRAN7OVENBJPSK1K14  |. 06/14/2024 |. 06/13/2025 |.......... 1,636 |....... 8,878,783]...... 5,426.9300 |.....ouunnnnnne (U R 731,613 [ O e 765,234 | .ooeeni [ 765,234 |.......... 33,621 |oeevenniiiens (0N R | FEN [N SR | IR 0/0 wivieins
S&P 500 6/20/2025
Strike @ 5476.44 Fixed Index Annuities Bank of America
TBABLS299 ...oeeieies | Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 06/20/2024 |. 06/20/2025 |.......... 2,420 |...... 13,253,368 |...... 5,476.4400 |................ 0f..... 1,104,883 [...ccevvvneeee 0 - 1,064,080 |..ccvvvnnns fennnnn 1,064,080 |......... [CIR:(1K)) [ TR | IO [} PSRRI | IR 0/0 weviiaees
S&P 500 6/20/2025
Strike @ 5469.18 Fixed Index Annuities Bank of America
TBABLS300 ...evvvnnviees | eeeeeeeeei e Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO  |. 06/21/2024 |. 06/20/2025 |............. 929 |........ 5,082,892|...... 5,469.1800 [.....oevvvvnnnn (U R 420,744 oo O e LTS P TR R 413,127 |oveeennns (7,618)]..ccvvnnnnnnnns (0N R | FEN [N SR | IR 0/0 wivieins
S&P 500 6/25/2025
Strike @ 5457.15 Fixed Index Annuities
7846L$301 ... Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3W/|BK2824319 |. 06/26/2024 |. 06/25/2025 |.... 14,972,892|...... 5,457.1500 |..cevveneeeeen O [t 1,289,411 [..ooveeeieee e 0o 1,252,343 | .oovvvnnns feenenn 1,252,343
BARCLAYS CUSTOM
7/12/2024 Strike @ Fixed Index Annuities
194,913 BXI1GS083 ... [.eeeeveeneereeiiinneees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.07/13/2021 |. 07/12/2024 |.......... 9,612 |....... 1,873,578 ]......... 194.9130 |.......... 92,183 |oveeiiiiiinnnn (VN PO | N E 2 [ 2 s (4,327)]ceeeeeiiinnnnns (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
8/14/2024 Strike @ Fixed Index Annuities
196.4111 BXI1GS085 .. [..cevvvennvviriinnnninnes Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.08/12/2021 |. 08/14/2024 |.......... 741 ... 1,402,487]......... 196.4111 |.......... 69,121 |oueeiiieennn [V P | ISP, LX) IR I 208 [ (2,786)] e eeeeennnnes [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
9/13/2024 Strike @ Fixed Index Annuities
199.7541 BXI1GS087 .. [.eevevreneeeieiniinneeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 09/13/2021 [. 09/13/2024 |.......... 9,163 |........ 1,830,339 ......... 199.7541 |.......... 90,164 |..oevneeiiinnnnn (0N R | FER 281 [ | 281 () E (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
10/11/2024 Strike @ |Fixed Index Annuities
193.9449 BX11GS089 ... [..evvvvunnerrrrrnnnninees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 10/13/2021 |. 10/11/2024 |.......... 5,176 |........ 1,003,944 (......... 193.9449 |.......... 48,969 |...uneeeeennnn (V) PO | IR 1,984 [ [ 1,94 (.......... (2,839)).neeeeeeeennnn [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
11/14/2024 Strike @ |Fixed Index Annuities
195.7109 BX11GS09T .. [.eeeeereneieiiiiiieees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 | 11/11/2021 |. 11/14/2024 |.......... 1,349 |.......... 263,963 |......... 195.7109 |.......... 12,853 [t (0N R | FER YL U LYE R [(C107)) R (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
12/13/2024 Strike @ |Fixed Index Annuities
194.492 BXI1GS093 ... [.eevevvenniieriiininienees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 12/13/2021 |. 12/13/2024 |............ 846 |.......... 164,513 ......... 194.4920 |........... 7,998 |eeeeieeeennnn [V P | ISP, 1[0} [ I 516 [ [L0)) A [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
1/14/2025 Strike @ Fixed Index Annuities
191.4278 BX11GS09%5 .. Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.01/13/2022 [.01/14/2025 |.......... 2,584 |ouunnnnnn 494,554 ......... 191.4278 |.......... 23,846 |..uuniiiinnnnn [V PR
BARCLAYS CUSTOM
2/14/2025 Strike @ Fixed Index Annuities
185.76 BXI1GS097 ..... [.eeeevveniiiiiiiinneeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.02/11/2022 (. 02/14/2025 |.......... 2,828 | 524,464 |........ 185.7600 |.......... 24,958 |.cooneis (V) PO | IR 9,666 [..eeeeeenn |oeeernnnnns 9,666 |.......... (GHVIRD) [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
3/14/2025 Strike @ Fixed Index Annuities
183.9189 BX11GS099 .. [.eevevrenneieiiiiiineens Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.03/11/2022 [. 03/14/2025 |.......... 3,326 |cuuunnnnnn 611,677]......... 183.9189 [.......... 29,001 [ovveniieiinnnn (VN R | A 14,874 oo | 14,874 |............ [WEE)) . (0N R | FEN [0} SRR | IR 0/0 wivieins
BARCLAYS CUSTOM
4/14/2025 Strike @ Fixed Index Annuities
182.1254 BXI1GS10T .. [.oovivveiiiiiiinininns Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/13/2022 |. 04/14/2025 |.......... 1,335 [.......... 243,066 |......... 182.1254 |.......... 11,331 [t [0 T | PP 7,295 | e foeeeieeees 7,205 |.eeenninnnns [QF) [ OO | AP Ofiiiiiiiae 0] e 0/0 tevviianes
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9903

BARCLAYS CUSTOM
5/14/2025 Strike @ Fixed Index Annuities
180.3543 BXI1GS108 .. |.eovvvuviieiieiiiiiienns Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 05/12/2022 |. 05/14/2025 |.......... 3,215 |.......... 579,913 ]......... 180.3543 |.......... 26,913 [coeeees (1 (1) P 21,961 [.eeeeeiins [ 21,961 [ooeeenes B4 | (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
6/13/2025 Strike @ Fixed Index Annuities
174.8713 BXI16$105 ..
BARCLAYS CUSTOM

7/14/2025 Strike @ Fixed Index Annuities
176.842 BXI1GS107 ... | oooeiiiiieiieiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |.07/13/2022 |.07/14/2025 |.......... 1,324 ... 234,162 ]......... 176.8420 |.......... 10,818 | (1 (1) P 12,488 (..o [ 12,448 |............. 457 | (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
8/14/2025 Strike @ Fixed Index Annuities
179.8505 BXI1G$109 .. [..oovvverriiiiiiiiinnnnes Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 08/11/2022 |.08/14/2025 |.......... 2,118 .......... 380,997 ......... 179.8505 |.......... 17,562 v [0 R (1) F 15,879 |.uveeeeeee | 15,879 v L . (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
9/12/2025 Strike @ Fixed Index Annuities
175.6312 BXTIGST1T .. | oo Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWWI3WIBK2824319 |. 09/13/2022 |. 09/12/2025 |............ 288 | 50,540 ......... 175.6312 |........... 2,285 [ceeeeeis (1 (1) I 3,004 [ .eoeeiiins o 3,004 |..eeveennnnne 121 o (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
10/14/2025 Strike @ |Fixed Index Annuities
171.8108 BXIIGST3 .. [.eoeeiiieiiiiiens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 10/13/2022 |. 10/14/2025 |.......... 510 ).......... 877,986 |........ 171.8108 |.......... 39,144 | [0 R (1) F 68,524 |..cccviiis | 68,524 |........... 3,408 [...ceeeeinnnns (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
11/14/2025 Strike @ |Fixed Index Annuities
175.1176 BXIIGS115 .. | oooeiiiiiiiiiiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 11/14/2022 |. 11/14/2025 |.......... 5,918 |........ 1,036,279 |........ 175. 1176 |.......... 46,631 [..ooeeennns (1 (1) P 66,454 |...ccovvees |oeene 66,454 |........... 2,728 | (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
12/12/2025 Strike @ |Fixed Index Annuities
175.9417 BXIIG$117 .. [.eeeeeiiiiiiiis Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 12/13/2022 |. 12/12/2025 |.......... 4,534 |.......... 797,7%......... 175.9417 |.......... 35,958 |...ooiiiiaenns [0 R (1) F 47,302 [ oo | 47,302 |........... 1,728 [oeeeeiiiiaens (1 [0 R [V 0f oo 0/0 ..o
BARCLAYS CUSTOM
1/14/2026 Strike @ Fixed Index Annuities
173.2193 BX11G$119 ..
BARCLAYS CUSTOM

2/13/2026 Strike @ Fixed Index Annuities
175.1759 BXI1G$121 .. [.eoeeeieeiiiiiieis Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 02/13/2023 |.02/13/2026 |.......... 5758 |....... 1,008,6%......... 1751759 |.......... 45,202 |..oooiiiiienns [0 R (1) F 63,909 [..oociiens | 63,909 [........... 2,417 [ (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
3/13/2026 Strike @ Fixed Index Annuities
1771109 BXHGS123 .. | .o Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 03/13/2023 |.03/13/2026 |.......... 2,935 [ 519,886 ........ 177.109 |.......... 23,542 |oeeiiiieens (1 (1) P 28,981 [ eeeeiiins [ 28,981 [cooeeeiis 910 fereeeiiiiiens (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
4/14/2026 Strike @ Fixed Index Annuities
180.4727 BXI1G$125 .. [..ooeeueeriiieiiiiiennes Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/13/2023 |. 04/14/2026 |.......... 5,286 |.......... 954,0421......... 180.4727 |.......... 43,031 [ooeeeiiinns [0 R (1) F 42,012 [ oo | 42,012 fooeeeins LX) A (1 [0 R [V 0f oo 0/0 ..o
BARCLAYS CUSTOM
5/14/2026 Strike @ Fixed Index Annuities
182.9355 BXI1G$127 ... | ooeeeiiiiieieiiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 05/11/2023 |. 05/14/2026 |.......... 4,723 |.......... 864,035 (......... 182.9355 |.......... 39,297 |oeeiiiiiieens (1 (1) P 31,922 [ | 31,922 |t 18 i (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
6/12/2026 Strike @ Fixed Index Annuities
186.1389 BXI1G$129 .. [..ooovreeriiiiiiiienes Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 06/13/2023 |. 06/12/2026 |.......... 9,067 |....... 1,687,785]......... 186.1389 [.......... 75,622 [ceeeeeieinnnns [0 R (1) F 48,930 [.ooeniiees | 48,930 |............ (70 (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
7/12/2024 Strike @ Fixed Index Annuities
183.9201 BXI1GS130 .. |.eevvvviiieiniiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.07/13/2023 |.07/12/2024 |......... 14,940 |........ 2,747,845 ......... 183.9201 [.......... 71116 | (1 (1) P 28,568 [ ..oooeenns ferneaennne 28,568 |......... (21,779 (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
7/14/2026 Strike @ Fixed Index Annuities
183.9201 BX11G$131 ..
BARCLAYS CUSTOM

8/14/2024 Strike @ Fixed Index Annuities
181.0262 BXI1G$132 .. |.ooovvnviieiniiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.08/11/2023 |. 08/14/2024 |......... 20,292 |........ 3,673,324|......... 181.0262 |.......... 82,587 ..eeeeeins (1 (1) P 95,575 [ .oooiiiees |oeees 95,575 |....... (8,863)]...cvveeeannnnn (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
8/14/2026 Strike @ Fixed Index Annuities
181.0262 BXI1G$133 .. [.eooeeeeeeiiiiiiiinnnes Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |.08/11/2023 |. 08/14/2026 |.......... 1,999 ... 361,904......... 181.0262 |.......... 13,085 | [0 R [V F 16,048 |..vveeeeee | 16,048 ... 300 [ooveeeiiiiinns (1 (I R (1 0f oo 0/0 ..ocvrnnnns
BARCLAYS CUSTOM
9/13/2024 Strike @ Fixed Index Annuities
181.0932 BX11G$134 .. |..ooiiivviniiiiiiininnnnss Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 09/13/2023 |. 09/13/2024 |......... 24,443 1........ 4,426,463|......... 181.0932.......... 99,483 ).....ueeeeen [\ A [ PR 121,444 . | 121,444 |.......... (7,622)].cceennnnnees {1 PP [\ A [ PP 0] oo 0/0 ..

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWWI3WIBK2824319 |.06/13/2022 |. 06/13/2025 |....

....158,881]......... 174.8713 |..

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.01/12/2023 |.01/14/2026 |....

........ 1,034,748 ].........173.2193 |..

Exhibit 5 ... [Equity/Index |Barclays Capital .. ACZ8XWNI3WIBK2824319 |.07/13/2023 |.07/14/2026 |.......... 6,116 |........ 1,124,798 1......... 183.9201 [.......... 50,271 [ouveeeeeiiis [V R [V FO 39,628 |...
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BARCLAYS CUSTOM
9/14/2026 Strike @ Fixed Index Annuities
181.0932 BXI1G$135 .. |.ooevviiiieiiiiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 09/13/2023 |. 09/14/2026 |......... 10,558 |........ 1,911,942]......... 181.0932 [.......... 68,837 |- (1 (1) P 85,211 | .eeeeiiiis [ 85,211 [ 1,647 [ooeeiiiinens (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
10/11/2024 Strike @ |Fixed Index Annuities
177.5969 BX116$136 ..
BARCLAYS CUSTOM

10/14/2026 Strike @ |Fixed Index Annuities
177.5969 BXI1GS$137 .. |.ooeviiriieiiiiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 10/12/2023 |. 10/14/2026 |.......... 6,462 ....... 1,147,665(......... 177.5969 |.......... 40,970 |..ooeennns (1 (1) P 65,275 [ ..oonniees |oeees 65,275 |........... 1,840 [oooeeiiiinns (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
11/14/2024 Strike @ |Fixed Index Annuities
178.8808 BXI1GS138 .. |..ccoeuriieeeeeiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 11/13/2023 |. 11/14/2024 |......... 28,162 |........ 5,037,695]........ 178.8808 |........ 13,776 | [0 R (1) R 198,573 [.oeeeeniis [ 198,573 |........... 2,867 | (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
11/13/2026 Strike @ |Fixed Index Annuities
178.8808 BXI1GS139 .. |.ooovvniiieiiiiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 11/13/2023 |. 11/13/2026 |.......... 7,351 [ 1,315,014 ]........ 178.8808 |.......... 47,19 [coeeees (1 (1) P 69,255 [..covviens |oeeenn 69,255 |........... 1,721 [eeeiis (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
12/13/2024 Strike @ |Fixed Index Annuities
182.9283 BXI1G$140 .. |.oeeeeniiiiieiiiiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 12/13/2023 |. 12/13/2024 |........ 57,118 |...... 10,448,488 |......... 182.9283 |......... 235,897 |.oooeiiiiaennn [0 R (1) R 256,181 [.connneees | 256,181 [......... (16,240)[...cceeeenennes (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
12/14/2026 Strike @ |Fixed Index Annuities
182.9283 BXI1GS141 .. | oooviiiiiiiiiiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 12/13/2023 |. 12/14/2026 |........ 11,862 |........ 2,169,954(......... 182.9283 |.......... 79,478 [coeeeeees (1 (1) P 86,223 [..cocvniees |oeeein 86,223 |........... 1,080 [ooeeeiiiinnns (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
1/14/2025 Strike @ Fixed Index Annuities
185.4393 BXI1GS142 ... | .oeeenniiiiiieeiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.01/16/2024 |.01/14/2025 |......... 83,594 |...... 15,501,654 |......... 185.4393 |....oeeeennnns (1) F 353,604 |...uvveeeennne [V R 281,880 [..oceennns fernnnne 281,880 |......... (T1,728)[ e (1 [0 R [V 0f oo 0/0 ..o
BARCLAYS CUSTOM
1/14/2027 Strike @ Fixed Index Annuities
185.4393 BX11G$143 ...
BARCLAYS CUSTOM

1/24/2025 Strike @ Fixed Index Annuities
184.91 BXIIGS144 ... |.oeeeiiiiiieees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.01/26/2024 |.01/24/2025 |........ 47,688 |....... 8,818,021 |......... 184.9100 |...cvvveennnne (1) R 202,675 |...ccoonnnnnnnn (1) R 175,627 [.eeeeeiis [ 175,627 |......... [Z0:)) R, (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
1/26/2027 Strike @ Fixed Index Annuities
184.51 BXIIGS145 ... | .ooeeiiiiiiiiiciiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |.01/26/2024 |.01/26/2027 |.......... 419 |.......... 774,676 |......... 184.5100 |...eeveeenne (1) P 29,432 | (1) P 27,879 | .eeeeeiii [ 27,879 |.......... [QIR:15%)) T (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
1/31/2025 Strike @ Fixed Index Annuities
185.01 BXI1GS146 ..... | .eeeeeniiiiieeeiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 02/01/2024 |.01/31/2025 |......... 24,828 |........ 4,593,499 |........ 185.0100 [....coeennnens (1) 1,479 [ (1) F 91,351 [ | 91,351 [ [P R (1 [0 R [V 0f oo 0/0 ..o
BARCLAYS CUSTOM
2/1/2027 Strike @ Fixed Index Annuities
184.81 BXIIGS147 ..oo. | evveiiiiiiiiiiiiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |.02/01/2024 |.02/01/2027 |.......... 1,496 |.......... 276,435 |........ 184.8100 |................ (1) P 10,650 |- (1 IO 9,766 | evvveeeeen | 9,766 |........... (17 O (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
2/7/2025 Strike @ Fixed Index Annuities
185.21 BXIIGS148 ... |.eeeeeniiiiiieeiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 02/08/2024 |.02/07/2025 |......... 10,099 |........ 1,870,452 |......... 185.2100 |..oovvveennnne [V F L2 7: (1) F 36,626 [..oeeeennns forneennne 36,626 |.......... (6,194)]...ccceernnnns (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
2/8/2027 Strike @ Fixed Index Annuities
185.1 BXI1GS149 ..ooee | eveiiiiiiiiiiiiiiieen Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 02/08/2024 |.02/08/2027 |.............. Ll T 7,337 | 185.1000 |....coeevnneeee (U IR 22 | (1) PR P73 I RO 254 | [R1Q) R (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
2/13/2025 Strike @ Fixed Index Annuities
185.33 BXI1G$150 .....
BARCLAYS CUSTOM

2/12/2027 Strike @ Fixed Index Annuities
185.29 BXIIGS15T ..o | oo Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 02/13/2024 |.02/12/2027 |....... 110,985 |...... 20,564,405 |......... 185.2900 [....evveeennnee (1) A 761,357 [coeeeiiiieenns (1) A 704,754 | oo | 704,754 |......... (56,603)[....ccccennnnen (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
2/21/2025 Strike @ Fixed Index Annuities
185.9 BXIIGS152 ..oooe | eeeeeiiieeeeeiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 02/22/2024 |.02/21/2025 |......... 24,155 |........ 4,490,450 ......... 185.9000 [.....evveennnne [V R 118,360 |..vvveeenne [V F 81,810 |.ueeeeeee | 81,810 |......... (36,550)]...cvvveeennns (1 (I R (1 0f oo 0/0 ..ocvrnnnns
BARCLAYS CUSTOM
2/22/2027 Strike @ Fixed Index Annuities
185.69 BXIIGS153 ..... |.oooviiviieiiiiiiiiineenss Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 02/22/2024 |. 02/22/2027 |.......... 2,919].......... 542,029]......... 185.6900 |........cc...... [ PR 21,805 [..eeeeennnnnes [ P 18,002 |.uvveeeeee o 18,092 |.......... [CIAK)) RO {1 PP [\ A [ PP 0] oo 0/0 ..

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 10/12/2023 |. 10/11/2024 |......... 12,246 |........ 2,174,928 (......... 177.5969 |..

..3,150 |.

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.01/16/2024 |.01/14/2027 |......... 20,142 |........ 5,404,004(......... 185.4393 |..

198,749 |...

181,113 ... ... 181,113

Exhibit 5 ... |Equity/Index |Barclays Capital .. ACZ8XIMNI3WIBK2824319 |. 02/13/2024 |. 02/13/2025 |......... 30,567 |........ 5,664,984(......... 185.3300 |..oovvieeennnn (V) F 132,049 | [\ R 110,163 |...
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BARCLAYS CUSTOM
2/28/2025 Strike @ Fixed Index Annuities
187.06 BXI1GS154 ... [.eeeevvnnniieiiiiiineeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.03/01/2024 |. 02/28/2025 |......... 12,487 |........ 2,335,728|........ 187.0600 |...ccvvvnnnnnnns ()] N 60,435 |..eeeeieeeeeen O o Ly I (17 (PR IS 41,107 |......... (19,328)]..eueeeceeennnn [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
3/1/2027 Strike @ Fixed Index Annuities
187.22 BX11G$155 ..... Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 03/01/2024 |. 03/01/2027 |.... 187.2200 |.. .(293)). 0.
BARCLAYS CUSTOM
3/7/2025 Strike @ Fixed Index Annuities
188.25 BXI1GS156 ..... [.eeveveeeiiiiiiiiinenees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.03/07/2024 |.03/07/2025 |......... 11,534 |........ 2,171,195(......... 188.2500 [...eeeeeenennns ()] N 50,978 [ 0 |t 28,245 | .o [ 28,245 |......... (22,733)]eeeeeeeennnnnn [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
3/5/2027 Strike @ Fixed Index Annuities
188.26 BXI1GS157 .oooe [ eeeeeeineeeeeiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 03/07/2024 |. 03/05/2027 |.......... 113 s 209,4451........ 188.2600 |.....cvvvnnnnnne [N R T [ 0 s 5,709 | cevvenee o 5,709 [........en [013:)) (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
3/13/2025 Strike @ Fixed Index Annuities
187.53 BXI1GS158 ..... [ceveeeeeeiieiiiiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.03/13/2024 [. 03/13/2025 |......... 30,273 |....... 5,677,060 |......... 187.5300 [.eneeeeeeennnns [V 116,248 [..oeeeeiee e 0 | 85,639 |..covvnnnns [ 85,639 |........ (30,608)[...ccvvnnnnnnnn [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
3/12/2027 Strike @ Fixed Index Annuities
187.38 BXIIGS159 ..o [eeeeeeeineeeeiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 03/13/2024 |. 03/12/2027 |....... 101,354 |...... 18,991,731........ 187.3800 |...ccvvvnnnnnnns (U R 654,747 [cveeiviiinenn O e 564,784 | ..oveneeens [ 564,784 |......... (89,964))...uuniiinnnnns (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
3/21/2025 Strike @ Fixed Index Annuities
187.52 BXI1GS160 ..... [.eeeeveenniiiiiiiiinnenees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.03/21/2024 |. 03/21/2025 |......... 15,098 |........ 2,830,222|......... 187.5200 [.eeeeeeennnnns ()] N 77,879 [eeeeeeeiiieeen 0 | 43,512 | e [ 43,512 ......... (34,367)]-vvueeeeennnnnn [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
3/19/2027 Strike @ Fixed Index Annuities
186.97 BXIIGS161 ..o [eeeeeeiineeeeiiiieees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 03/21/2024 |. 03/19/2027 |.......... 1,811 | 338,642|........ 186.9700 |....ccvvvnnnnnns Oferens L2 VN O | KN 10,411 [ | 10,41.......... (3,879))ceevneiiinnnnns (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
4/4/2025 Strike @ Fixed Index Annuities
188.86 BXI1G$162 ..... Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/04/2024 |. 04/04/2025 |......... 15,543 |........ 2,935,506 |........ 188.8600 |..
BARCLAYS CUSTOM
4/2/2027 Strike @ Fixed Index Annuities
188.47 BXI1GS163 ..... [«eeeeeeeneeeeiiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/04/2024 |. 04/02/2027 |............ 863 [.......... 162,570 ........ 188.4700 |....ccvvvnnnnnns [N R X 2 I | R L3 TV[V) R [ 4,500 [ [WEE)) . (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
4/11/2025 Strike @ Fixed Index Annuities
187.27 BXI1GS164 ..... [.eeeeeeeniieiiiiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.04/11/2024 |.04/11/2025 |.......... 8,827 |........ 1,653,034 [........ 187.2700 |...cevveennnnnes ()] N 32,042 |eeeieieeeeen O e 27,365 | .oevennnnns ferneens 27,365 |...nnneeen [C37£)) T [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
4/9/2027 Strike @ Fixed Index Annuities
187.13 BXIIGS165 ...o. [eeeeeeenneeeeeiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/11/2024 [. 04/09/2027 |............. AT 43,710(........ 187.1300 |.oevvveinnnns [N R 1,446 (oo 0 i 1,340 [ooneeeeeis [ 1,340 [ [R[0[5)) A (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
4/11/2025 Strike @ Fixed Index Annuities
185.9844 BXI1GS166 .. [..ccevvunnvrerrvnnnnnnnnnns Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.04/11/2024 |.04/11/2025 |......... 13,043 |........ 2,425,768 |......... 185.9844 | ()] N 54,519 |oeeeeeeeeeeen O e Y72 IR 47,422 |.......... (7,007)]cceeeeens [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
4/14/2027 Strike @ Fixed Index Annuities
185.9844 BXI1GS167 .. [.oevevvenneeeeiininneens Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/11/2024 |. 04/14/2027 |......... 49,314 |....... 9,171,568 ......... 185.9844 |.....oevnnnn (U R 328,429 |..oovvneennnnn O s 306, 112 [.evvnneeees o 306,112 |......... (22,317 )]cveeeeeiinnnnns (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
4/18/2025 Strike @ Fixed Index Annuities
184.71 BXI1GS168 ... [oevvevnniiiiiiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/18/2024 |. 04/18/2025 |.......... 6,206 |........ 1,146,340 (........ 184.7100 |.oeevveennnnees ()] N 22,09 |eeeeeeeeeeeen O o 26,426 | ..ccovnnnnn [ 26,426 |........... 4,32 e [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
4/16/2027 Strike @ Fixed Index Annuities
186.85 BXI1GS169 ..... Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XIWI3WIBK2824319 |. 04/18/2024 |.04/16/2027 |.......... 1,307 [eovennn 260,964 |....... 186.8500 |-..vevveveenenn (L 7,304 [
BARCLAYS CUSTOM
4/25/2025 Strike @ Fixed Index Annuities
183.78 BXIIGS170 .ooee [eeveevniniieiiiiiieeeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/25/2024 |. 04/25/2025 |.......... 9,188 |....... 1,688,506 |........ 183.7800 |..oeevveennnnnes ()] N 38,129 | O e 43,380 | .ooevvnenns fernns 43,380 |........... 5,251 |oeueeeeennnnnn [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
4/23/2027 Strike @ Fixed Index Annuities
183.82 BXIIGS171 ooos [ eeeeeeiieeeeeiiees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/25/2024 |. 04/23/2027 |............ 805 [.......... 147,920 ......... 183.8200 [o.uvvivviinnnnns [N R TZ£ ) PO | KRN 5,765 | cevveneees e 5,765 [ 486 [...ooiiiinnnnns (0N R | FEN [0} SRR | IR 0/0 wivieins
BARCLAYS CUSTOM
5/2/2025 Strike @ Fixed Index Annuities
183.84 BXIIGS172 ..o [ooiiivniiiiiiiiiiees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/02/2024 |. 05/02/2025 |........ 11,120 |........ 2,044,314)......... 183.8400 [.....oeevennnnns ()] 57,936 |eeveeeieeeennn O i 53,023 . ciiininns fernnns 53,023 |.......... [CICIK) T [ OO | AP Ofiiiiiiiae 0] e 0/0 tevviianes
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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)
BARCLAYS CUSTOM
4/30/2027 Strike @ Fixed Index Annuities
183.77 BXIIGSI73 oooe [ oeveeiiiiieiiiiieeeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3W|BK2824319 |. 05/02/2024 |.04/30/2027 |............ 821 |.......... 150,787]........ 183.7700 |..ceevveennnnees [ 6,236 |.eevneeeeeennnn O [ 5,910 |cevvvennns foeeeieeees 5,910 [coeeeeennn (7)) [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
5/13/2025 Strike @ Fixed Index Annuities
185.1249 BX1168174 .. Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/13/2024 |. 05/13/2025 |.... 1,589,071]......... 185.1249 |.. ....35,960 | ...
BARCLAYS CUSTOM
5/13/2027 Strike @ Fixed Index Annuities
185.1249 BXI1GS175 .. [.oeveveeniiiiiiiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/13/2024 [. 05/13/2027 |......... 15,757 |........ 2,916,987 |......... 185.1249 |..ovveeenee [V 105,012 [-oeeeeeeeieee e 0 e 104,621 [.oeeneeeees oo 104,621 |............ [(10)) [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
5/16/2025 Strike @ Fixed Index Annuities
185.1577 BXIIGS176 .. [.eeeeveenneeeeeiiiineees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.05/16/2024 [. 05/16/2025 |......... 14,024 |........ 2,596,609 |......... 185.1577 [ouveiiiiinnnnns Oferens (SRIV0X ) O | ) FP, 58,820 [.evuueenns o 58,820 |.......... (2,184))c0eeiiiiinnnnn (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
5/14/2027 Strike @ Fixed Index Annuities
183.9324 BXIIGS77 .. [.eveeeeeiieiiiiiineeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3W|BK2824319 |.05/16/2024 |.05/14/2027 |............ 786 |.......... 144,565 |......... 183.9324 |..ooveenee (U 5,785 |oeveeeeeeennn O [ 5,631 | eevennns fereeeeeee 5,631 [cceeeeenn QL)) [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
5/30/2025 Strike @ Fixed Index Annuities
185.3205 BXI1GS178 .. [.eeeeereneeeeiiiiieees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/30/2024 |. 05/30/2025 |.......... 6,963 |........ 1,290,383 (......... 185.3205 |.ovvvenniinns Oferens 24,162 |oeeveeeiieennn O o AT (172 U 29,102 |ouunnnnnens 4,940 |oveniiiiinnnns (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
5/28/2027 Strike @ Fixed Index Annuities
185.5403 BXI1GS179 .. [.eevvvveniiiiiiiiinieees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3W|BK2824319 |. 05/30/2024 |.05/28/2027 |............ 206 |........... 38,182f......... 185.5403 |..ovvuenenes [ 1,210 |ooeeeeieeeeen O e 1,837 [ [ 1,337 [t 127 [ [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
6/13/2025 Strike @ Fixed Index Annuities
184.8576 BXI1GS180 .. [..evvvvrnneeeeiiiinneees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 06/13/2024 |. 06/13/2025 |.......... 6,434 |........ 1,189,451|......... 184.8576 [.....oovvveennn Oferens 29,405 |.ovvveiiiiennnn O o 28,721 [ o 28,721 e [(G1555)) A (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
6/11/2027 Strike @ Fixed Index Annuities
185.0081 BX11G$181 .. Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 06/13/2024 |.06/11/2027 |.... 185.0081 |..
BARCLAYS CUSTOM
6/13/2025 Strike @ Fixed Index Annuities
185.0394 BXI1G$182 .. [.oeveereneeeeiininneees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.06/14/2024 [. 06/13/2025 |......... 16,300 |....... 3,017,891 |......... 185.0394 |...ovvennnne Oferens (787 IO | FP, 71,398 [ceveeeeees [ 71,398 |..ennnnnnnn 3,551 [euuniiiiiinnnns (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
6/14/2027 Strike @ Fixed Index Annuities
185.0394 BXI1GS183 .. [.oeevvvenniiiiiiiiinninees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 06/14/2024 |.06/14/2027 |.......... 4,593 |.......... 849,929|......... 185.0394 |..oovvnnenee ()] N 30,775 [ 0 |t 30,969 |..oovvnnnnn fornnnns 30,969 [..eneeeennn 194 [ [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
6/20/2025 Strike @ Fixed Index Annuities
185.2313 BXI1G8184 .. [.oeeeeeenneeeiiiiieees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 06/20/2024 |. 06/20/2025 |.......... 6,144 ........ 1,137,991]......... 185.2313 |ovvvieiiins Oferens 28,691 [ 0 e 26,526 | .oeevnnnnnn [ 26,526 |.......... [ [515) (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
6/27/2025 Strike @ Fixed Index Annuities
185.5807 BXI1GS185 .. [.cevvvvunniiiiiininninees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.06/27/2024 |.06/27/2025 |.......... 5,166 |.......... 958,779 |......... 185.5807 [..eeeeeeeennnns ()] N 2,422 | 0 e 2,422 [ .o | 2,422 e [V PO [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
6/25/2027 Strike @ Fixed Index Annuities
185.446 BXI1GS186 ... [.oeevvrunieeeiiiiinnes Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.06/27/2024 |. 06/25/2027 |............. 253 |t 46,853|......... 185.4460 [.......cceeeenn Ofiiiinnnns 1,872 e O s 1,872 e | 1,872 [, [0 [0 o | Ao Ofiiiiiiiinnnn 0] oo 0/0 tivvennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 29,554,393 | 119,189,416 258,148,485 XXX 258,148,485 100,683,492 0 0 XXX XXX
S&P 500 9/18/2025
Strike @ 4836.59
784628151 ....coennnnnn Variable Annuities ... |Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQR4N7OVEIIBJPSK1K14 | 09/18/2023 |. 09/18/2025 |......... 26,500 |..... 128,169,635(...... 4,836.5900 |..... 11,183,000 |-.eeeneeeeenn (VN PR | N I 3,291,024 | ..covvnnnns fennnnn 3,291,024 |..... (5,402,804)]......cccunnnnnn [ TR | IO [} PSRRI | IR 0/0 weviiaees
S&P 500 1/22/2026
Strike @ 5190.018
784626152 .............. Variable Annuities ... |Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 01/22/2024 |.01/22/2026 |.......... 8,800 |...... 45,672,158 ...... 5,190.0180 [c..uuivvvrnnnnns 0f..... 3,745,456 |...oevrivnnnnn. 0] 1,919,020 [..eeeeeens | 1,919,020 |..... (1,826,436)[......cc0nnnnnns (0N R | FEN [N SR | IR 0/0 wivieins
S&P 500 2/20/2026
Strike @ 5205.722
784626153 .......c...... Variable Annuities ... |Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 01/22/2024 |.02/20/2026 |.......... 8,500 |...... 44,248,637 |....... 5,205.7220 |.cevvunnaannee 0f..... 3,728,185 |....cceeeeeeee . 0 e 1,940,812 | .eeecenns | 1,940,812 [..... (1,787,378) e [ TR | IO [} PSRRI | IR 0/0 weviiaees
S&P 500 3/20/2026
Strike @ 5217.969
78462$154 ... Variable Annuities ... |Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 [. 01/22/2024 |.03/20/2026 |..........8,500|...... 44,352,737 ]...... 5,217.9690 |.....coeeeeen O fonnns 3,824,830 ..........ceee. O]eeins 2,025,077 |.euunneeeen [ 2,025,077 |..... (1,799,753)|. . 0]..
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

S&P 500 4/22/2026
Strike @ 5233.758
784628155 .............. Variable Annuities ... [Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 01/22/2024 |. 04/22/2026 |.......... 8,500 |...... 44,486,943 ...... 5,233.7580 |..ccurreennnn. 0]...... 3,926,320 [...eeeeennnnnnns 0]...... 2,114,787 | e 2,114,787 |..... (1,811,533)]...cceeenns [V FO (I [V R 0f oo 0/0 oo
S&P 500 5/22/2026
Strike @ 5555
784628156 ...
S&P 500 6/22/2
Strike @ 5575
784628157 .............. Variable Annuities ... [Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/03/2024 |.06/22/2026 |.......... 5,600 |...... 31,220,000 ...... 5,575.0000 |.....cceennnnees 0]...... 2,714,208 |.......oc.ee. 0]...... 1,977,301 [ oo | 1,977,301 |....... (736,907))-.cceveeennnne [V FO (I [V R 0f oo 0/0 oo
S&P 500 7/22/2026
Strike @ 5593

784628158 .............. Variable Annuities ... [Exhibit 5 ... |[Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/03/2024 |.07/22/2026 |.......... 5,600 |...... 31,320,800 ...... 5,593.0000 |.....uvvveennnn 0]...... 2,777,880 [oveeeeeiiinns 0]...... 2,041,807 |.eveeenaas o 2,041,607 |....... (736,273)] e [V FO [V FOU [V O 0] v 0/0 wevvrinnnnne
S&P 500 8/21/2026
Strike @ 5611

Variable Annuities ... [Exhibit 5 ... [Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/03/2024 |. 05/22/2026 |..........5,600 |...... 31,108,000 ...... 5,555.0000 |..

...... 2,646,728 |...

...... 1,912,964 | ... ...... 1,912,964 |....... (733,764)|.

01903

784626159 .......cooo.en Variable Annuities ... |Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/03/2024 |.08/21/2026 |.......... 5,600 [...... 31,421,600{...... 5,611.0000 [....covvnnnnnnns 0f..... 2,847,152 |.oeveennes 0f..... 2,110,583 [.oeeeniines s 2,110,583 |....... (736,569)[--- e eeeeeennnns [ [ T [ [ T 0/0 tevviians
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 11,183,000 26,210,759 0 19,333,175 | XXX 19,333,175 |  (15,571,412), 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 40,737,393 145,400, 175 0| 277,481,660 [ XXX 277,481,660 85,112,081 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 20,554,393 119,189,416 0| 258,148,485 XXX 258,148,485 | 100,683,492 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 11,183,000 26,210,759 0 19,333,175 [ XXX 19,333,175 (15,571,412) 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 40,737,393 145,400, 175 0] 277,481,660 [ XXX 277,481,660 85,112,081 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX

RUSSELL 2000 7/12/2024

Strike @ 2016.29 Fixed Index Annuities

464288158 .............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRAN7OVENBJPSK1K14 | 07/14/2023 |. 07/12/2024 |.......... 4,014 ........ 8,003,408 ...... 2,016.2900 |....... (226,798)]..0uvveeeeennnnn [V PR [N (6)...

RUSSELL 2000 8/14/2024 ]
Strike @ 2000.7696 Fixed Index Annuities
464288159 ...t [ Exhibit 5 ... [Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXT0Q |. 08/14/2023 |. 08/14/2024 |.......... 3,241 |........ 6,483,79%4]...... 2,000.7696 |....... (197,458)]...ccceveeennns (I [ [13) PP (294)......... 134,743 | (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 9/13/2024
Strike @ 1947.0838 Fixed Index Annuities
464288160 ....evvvveiinn [ Exhibit 5 ... [Equity/Index |Wells Fargo ........ KBIH1DSPRFMYMCUFXTOQ | 09/14/2023 |. 09/13/2024 |.......... 4,537 |........ 8,834,270 ...... 1,947.0838 |....... (256,944)......cccennnnn [0 R [V (164,154)] cevvveeee | (164,154)|......... 250,593 |........ceel (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000
10/11/2024 Strike @ |Fixed Index Annuities

1795.20631 464258161 | .o.veveveviieieieiiine Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1HIDSPRFMYMCUFXTO9 . 10/13/2023 |. 10/11/2024 |.......... 3,507 |oveee. 6,205,735(...... 1,795.2063 |....... (195,234)). e (L] S 0. (747,010)] oo [ (747,010)|.......... 101,990 [..voveveeenene (L) U] O (L (0] 0/0 evveee.
RUSSELL 2000

11/14/2024 Strike @ |Fixed Index Annuities Bank of America

1891.84 464258162 ... | eevererrerrriererieeiins Exhibit 5 ... |Equity/Index |Merr ... EYKNGVOZCBBVDIIULBBO . 11/14/2023 |. 11/14/2024 |..........4,149 |........ 7,849,793 (...... 1,891.8400 |....... (196,027) (586,155)] < +.vevves frrnne (586, 155)|..........200,216 |. 0 | O e 0 o O 0/0 .

RUSSELL 2000
12/13/2024 Strike @ |Fixed Index Annuities
2105.942 464258163 ... |.ccvveerieiiiiiiieneens Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 12/14/2023 |. 12/13/2024 |.......... 3,649 |........ 7,685,362|...... 2,105.9420 |....... (236,067)...cccccneennn (1 (1) T (29,421)] e | (29,421)......... 229,383 |- (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 1/14/2025
Strike @ 2048.5122 Fixed Index Annuities
464288164 .oooveiiiiies [ Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14  [. 01/12/2024 |. 01/14/2025 |.......... 6,107 |...... 12,510,715 ]...... 2,048.5122 ..o 0...... (321,226)]...0vvveeennnnne 0...... [0NK)) R R (250,663)|.......... 70,563 |...oceeeennnes (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 1/24/2025
Strike @ 2094.48 Fixed Index Annuities
464258165 ......oeeeiies [ ieiiiiiiiiiiiie, Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/26/2024 |. 01/24/2025 |............ 365).......... 764,024 ]...... 2,094.4800 |................ [ PR (12,912))...eveee [ P (36,829)] ..vvveeee |onnnnnee (36,829)]......... (8,97)).eeee [0 PP [\ [0 P 0] oo 0/0 ..
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
RUSSELL 2000 1/17/2025
Strike @ 2061.83 Fixed Index Annuities
464288166 .....eevevees | Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/19/2024 |. 01/17/2025 |............ 337 |eeeeeennnn 694,198 |...... 2,061.8300 [c..ueeeeennnnns [V (QER:72)) [V [QER:(1X)) [ R (13,803)..... ... 5,018 [ceeeeiiiies [V [V PO (U [V (. 0/0 weviiaees
RUSSELL 2000 1/31/2025
Strike @ 2116.05 Fixed Index Annuities
464258167 ... Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4POUHN3JPFGFNF3BBB53 |. 02/02/2024 |.01/31/2025 |.... ... 767,386 ...... 2,116.0500 |.. ...(34,302)]... 1 (34,302)]. .o (20,101)|. 0.

RUSSELL 2000 2, . o
Strike @ 2090.24 Fixed Index Annuities Bank of America
464258168 .......oeeeees | e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 02/09/2024 |. 02/07/2025 |............. 425 |.......... 889,021|...... 2,090.2400 |.....evveennne (1) T (20, 19)[.eeeees (1) T (15,202)] .cvvvvveee |oeees (15,292).....ceeee 4,827 [ (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 2/14/2025
Strike @ 2091.379 Fixed Index Annuities
464258169 ..oeevvviiies [ Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/14/2024 |. 02/14/2025 |......... 11,946 |...... 24,983,216 |...... 2,091.3790 | [V (947,966)]....cevvvrrnnnns 0...... (390,003)] ..eeeeeenns fornenns (390,093)|......... 557,872 [c.oceiiiiiannns (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 2/14/2025
Strike @ 2101.49 Fixed Index Annuities
464288170 ... [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/16/2024 |. 02/14/2025 |.............. L7 R 182,977 |...... 2,101.4900 |.....ccevnneeee (1) P (8,199)[...cceeennnnes (1) P [WA:XI0)) IR R (7,630)]..ccvveennnnee 570 [oeeeeiiiiinns (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 2/21/2025
Strike @ 2116.71 Fixed Index Annuities
464288171 v [ Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/21/2024 |. 02/21/2025 |.............. 56 |.......... 117,985...... 2,116.7100 |..evvreennnne [V PO (3,794).cevvnnininnnnns (1) F (1,499) oo [ (1,499)........... 2,205 [ciiiiiiiiaens (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 2/21/2025
Strike @ 2141.78 Fixed Index Annuities
464288172 . | e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/23/2024 |. 02/21/2025 |.............. 65 [.......... 138,552 ...... 2,141.7800 |....coennnnnen (1) P [8:1510)) I (1) P (CTRE:)) U T (5,138)|.......... (2,217 (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 2/28/2025| o
Strike @ 2149.28 Fixed Index Annuities Bank of Anerica
464288173 oo [ Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 02/28/2024 |. 02/28/2025 |............ 123)......... 264,104...... 2,149.2800 |.....uvveennnne [V PO (8,236)[..vvvvvnnnnnnnns (1) F (2,563)[ .eeeeennns [ (2,563)........... 5,673 [eeeiieiinnns (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 3/6/2025
Strike @ 2227.11 Fixed Index Annuities
464288175 ...
RUSSELL 2000 3/7/2025
Strike @ 2198.71 Fixed Index Annuities
464288176 .o [ Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/08/2024 |.03/07/2025 |.............. Ml 95,644/...... 2,198.7100 |.....ooennnnnee [V PO (P27(5)) (1) F (2,200)f «eeeeennnn foreeannne [2700[1)) R 2L O (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 3/13/2025
Strike @ 2187.48 Fixed Index Annuities
4B42SS17T s | e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/13/2024 |. 03/13/2025 |............. 254 |.......... 556,342|...... 2,187.4800 |................ (1) T [QPR:X)) (1) T [RF341:)) I (12,218)f.cees 365 |- (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 3/14/2025| o
Strike @ 2112.8282  [Fixed Index Annuities Bank of Anerica
464288178 v [ Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO  [. 03/14/2024 |. 03/14/2025 |.......... 9,659 [...... 20,408,589 |...... 2,112.8282 |.....cuveeee [V (658,654)).....ccvvrnnnns 0...... (343,444) ..o o (343,444)......... 315,210 [oooeeiiiiinenns (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 3/14/2025
Strike @ 2182.22 Fixed Index Annuities
464258179 ..o | Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 03/15/2024 |. 03/14/2025 |............ 515 |........ 1,124,498 |...... 2,182.2200 |.....evvenee (1) T (23,609)]......0vveennnnn (1) P (8,509)[ ..o fereaannne (8,509)|.......... 15,100 |-eeiiiennne (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 3/21/2025
Strike @ 2150.49 Fixed Index Annuities
464258180 ..vvvvveiiinn [ Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 03/21/2024 |. 03/21/2025 |............ 402 |.......... 865,529 |...... 2,150.4900 |.....cvveenenne [V O (40,072)f.....0vvnnnnnnnn [V R (11,856 «eeeennnns ferennne (11,856)|.......... 28,215 [coveeiiiiins (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 3/27/2025
Strike @ 2195.18 Fixed Index Annuities
464258181 ... [ Exhibit 5 ... [Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 03/27/2024 |. 03/27/2025 |............ 623 |........ 1,367,465(...... 2,195.1800 [....cccennennen (1) T (13,898)[..ceeeeenenes [ R (10,771)] ceveeeeees e (10,771)] s 3 A8 [ (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 2/28/2025
Strike @ 2165.84 Fixed Index Annuities
464286182 ..............
RUSSELL 2000 4/2/2025
Strike @ 2227.91 Fixed Index Annuities
464258183 .....oeeeeeies [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/02/2024 |. 04/02/2025 |............ 195 .o 434,754 |...... 2,227.9100 |- (1) P (7,064)]...covveennnn (1) P (7,296)] .ceeeennnn foreeaennne (7,296)]...00cnnnne (7)) (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 4/4/2025
Strike @ 2204.96 Fixed Index Annuities
464288184 oo [ Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/05/2024 |.04/04/2025 |............ 144 .......... 318,362)...... 2,204.9600 |......ovvennnne [V PO (8,578)]..cceeeeennns [V F (2,710)] cevveeeeees o (2,710)]..cvveennn 5,868 |...ccuvnnnnnnne (1 (I R (1 0f oo 0/0 ..ocvrnnnns
RUSSELL 2000 4/10/2025
Strike @ 2187.58 Fixed Index Annuities
464258185 .....ooeeeiies i, Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/10/2024 |. 04/10/2025 |............ 187 |.......... 409,734]...... 2,187.5800 |................ [ PR [R:72:)) RO [ P [CR:K15)) IR RN (8,838).......... (6,011)]..ceeeenenne {1 PP [\ A [ PP 0] oo 0/0 ..

Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 |. 03/06/2024 |.03/06/2025 |....

....478,361)...... 2,227.1100 |..

..5,660 |.

Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 03/01/2024 |. 02/28/2025 |............. 282 ). 525,195 ... 2,165.8400 [.....cceennnnne (V) F (19,431 0




STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

¢l903

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)
RUSSELL 2000 4/11/2025
Strike @ 2160.26 Fixed Index Annuities Bank of America
464258186 ....eeeeenees | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 04/12/2024 |. 04/11/2025 |.............. L2 104,038 ...... 2,160.2600 [....oeeeeennnnns ()] N (V773 (V)] N (1,530)] cevvenneeee o (1,530)f....ccennn L7 [V [V PO (U [V (. 0/0 weviiaees

RUSSELL 2000 4/14/2025
Strike @ 2101.329526 |[Fixed Index Annuities
464288187 ...
RUSSELL 2000 4,
Strike @ 2083.43 Fixed Index Annuities
464258188 .......eeeeees [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/17/2024 |.04/17/2025 |............ 160 |.......... 333,661 |...... 2,083.4300 |......ovvennnne (1) P (5,529)]-.cvveeennne (1) T (12,169)[ ..o forenne (12,169)f.......... (6,640).....ceveennnne (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 4/17/2025
Strike @ 2078.13 Fixed Index Annuities
464258189 .oovvvviiiies [ Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14  [. 04/19/2024 |. 04/17/2025 |.............. 85 ]......... 177,659 |...... 2,078.1300 [...eeeeeennnnes [V PO (3,610)]...ccceeeennns (1) F (68 72:)) PUUUUURRRI (5,828).......... (A1) (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 4/24/2025
Strike @ 2080.75 Fixed Index Annuities
464258190 ...eeeeieeiies [ Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 04/24/2024 |. 04/24/2025 |............ 165 |.......... 342,367 |...... 2,080.7500 ....cceennnnnen [ R (11,977 [ R [QRTRE)) P N (11,136)]- .o 841 [t (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 4/25/2025| o
Strike @ 2104.05 Fixed Index Annuities Bank of Anerica
464288191 oo [ Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 04/26/2024 |. 04/25/2025 |.............. 85 ]......... 179,349 ...... 2,104.0500 |................ [V PO [CI7I0)) (1) F [E8:5573) PUUUUURRRI (E8:57)) 869 [.....oocuvnenns (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 5/1/2025
Strike @ 2088.64 Fixed Index Annuities
464258192 ..o [ Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/01/2024 |.05/01/2025 |............ 14 .......... 237,207 |...... 2,088.6400 |................ (1) P (3,389)[-.ceeeeennnen (1) P (8,896)]..vveeeeees |onrennas (8,8%)|.......... [C5:10:)) R (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 5/2/2025
Strike @ 2065.9 Fixed Index Annuities
464258193 ooiiiiiiiens [ Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/03/2024 |. 05/02/2025 |............... Tloeeeeenn 13,635 ...... 2,065.9000 [....ceeeennnnes (V) FO ({172 [V F (6745)) PP R (526)]...ccceennnnn LI PO (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 5/8/2025
Strike @ 2186.41 Fixed Index Annuities
464288194 ...
RUSSELL 2000 5/9/2025
Strike @ 2179.43 Fixed Index Annuities
464288195 .ooiiiiiiiens [ Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/10/2024 |. 05/09/2025 |............ 192].......... 330,576 |...... 2,179.4300 |....evveennnnne [V PO (8,929)f...cvvvvvnnnnns (1) F (5,312) ceveeenis e (5,312))..vvvvenns 3,616 | (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 5/14/2025
Strike @ 2192.481533 |[Fixed Index Annuities
464258196 ....oeeeeeiees [ Exhibit 5 ... |Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14  [. 05/14/2024 |. 05/14/2025 |.......... 1,980 [........ 4,342,100 |...... 2,192.4815 |......oeeee. (1) T (95,260))-....cvvmeennnne [ R (65, 117)[ oo ferenne (65, 117)).......... 30,144 ..o, (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 5/15/2025
Strike @ 2185.33 Fixed Index Annuities
464288197 oo [ Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/15/2024 |.05/15/2025 |.............. [ 125,897|...... 2,185.3300 |...cuvveennnne [V PO (4,508)...0vvvnnnnnnnns (1) F (2,088)[ ceeeeennns foreiannne (2,038)]........... 2,468 |...oeeeeennnns (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 5/16/2025
Strike @ 2206.81 Fixed Index Annuities
464258198 ..o [ Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 05/17/2024 |.05/16/2025 |.............. [ O 122,301]...... 2,206.8100 |.......c....e (1) P (3,449))...eviennne (1) P [QICCT) ISR R (1,697)]..ceveenn 1,752 | (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 5/16/2025
Strike @ 2223.11 Fixed Index Annuities
464258199 oooiiiiiiens [ Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/22/2024 |.05/16/2025 |.............. 91l 202,725 |...... 2,223.1100 |- [V PO (5,066)].............. (1) F (2,571)ceeeeens [ (2,571)f. e 2,495 [ (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 5/23/2025
Strike @ 2224.51 Fixed Index Annuities
464258200 ....oeeeeeiies [ e Exhibit 5 ... |Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14 . 05/24/2024 |. 05/23/2025 |.............. 86 |....cenn. 192,242 |...... 2,224.5100 |- (1) P (2,396)[..ceeeeennnnen (1) P (2,463)[ ..o [ (2,463)........ece [(:14) R (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 5/29/2025
Strike @ 2182.88 Fixed Index Annuities
464288201 .............. .
RUSSELL 2000 5/30/2025| o
Strike @ 2163.58 Fixed Index Annuities Bank of America
464258202 ..o | e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 05/31/2024 |. 05/30/2025 |.............. 65 [.......... 140,719...... 2,163.5800 |.....cccnneeeen (1) P (3,365)[-.cveeeeennnnen (1) P [ PR (3,139 226 | (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 6/5/2025
Strike @ 2240.78 Fixed Index Annuities
464288203 .....oooeeiees [ Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14  [. 06/05/2024 |. 06/05/2025 |.............. Bl 62,787|...... 2,240.7800 |........cnnneee [V FO (L5 (I F [£21015)) FSRR PR (805 K1) R (1 (I R (1 0f oo 0/0 ..ocvrnnnns
RUSSELL 2000 6/6/2025
Strike @ 2174.32 Fixed Index Annuities
464288204 ....ooeeiiiies [, Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/07/2024 |. 06/06/2025 |.............. H.......... 73,927]...... 2,174.3200|................ [ PR (866)]-.eeeeeennes [ P (21 I (2,486)|.......... (1,620)]...ccveenenne {1 PP [\ A [ PP 0] oo 0/0 ..

Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/12/2024 |. 04/14/2025 |....

16,570,265 |...... 2,101.32% |..

(223,783)|...

(301, 110).

. KBIH1DSPRFMYMCUFXT09  |. 05/08/2024 |. 05/08/2025 |....

Exhibit 5 ... |Equity/Index |Wells Fargo ... ....654,611)...... 2,186.4100 |..

Exhibit 5 ... |Equity/Index |Barclays Capital .. ACZ8XWNI3WIBK2824319 |. 05/29/2024 |. 05/29/2025 |.............. 2 PR 67,036]...... 2,182.8800 [....ceeeennnns [V FO (1,496)[...cevreennnns 0




STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

€17903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
RUSSELL 2000 6/12/2025
Strike @ 2156.91 Fixed Index Annuities
464288205 .....ooeeeeen | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/18/2024 |.06/12/2025 |.............. 68 |.......... 146,929 |....... 2,156.9100 [c..ereeernnnnnn [ (WAL (V)] N (4,910)] cevveneens o (4,910)f.......... [CIR L)) [V [V PO (U [V (. 0/0 weviiaees
RUSSELL 2000 6/13/2025
Strike @ 2116.94 Fixed Index Annuities
464258206 ... Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XINWI3WIBK2824319 |. 06/14/2024 |.06/13/2025 |.... 6,883,611]...... 2,116.9400 |.. (241,170) ... .. (42,94)|. 0.

RUSSELL 2000 6.

Strike @ 2162.56 Fixed Index Annuities

464258207 ... | e Exhibit 5 ... |Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14 . 06/14/2024 |. 06/13/2025 |.............. 95 [oeeenne 205,076 |...... 2,162.5600 |.......c...e.ee (1) P (2,762)f..cceeeennen (1) P [(321)) R O (5,246).......... (2,484)....ccccnnnnnen (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 6/20/2025

Strike @ 2192.51 Fixed Index Annuities Bank of Anerica

464288208 ......coevvvee [ eeiiii Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO (. 06/20/2024 |. 06/20/2025 |............ 204).......... 447,250 1...... 2,192.5100 |...cuvveennnne [V F (8,445 (1) F (9,506)[ - fereeaennn (9,506)|.......... (1,061)). v (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 6/20/2025

Strike @ 2144.14 Fixed Index Annuities Bank of Anerica

464258209 ....oooeiiiie [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 06/21/2024 |. 06/20/2025 |.............. 65 [.......... 139,691|...... 2,144.1400 |......ooeee. (1) P (3,321)[ e (1) P [300)) PR O (4,203)............ [(:1:7)) U (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 6/25/2025

Strike @ 2146.13 Fixed Index Annuities

464288210 .oevvviiiiies [ Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.06/26/2024 |.06/25/2025 |............ 104 |.......... 224,077 |...... 2,146.1300 [....ceeennnnnne [V F (5,644)...ccceernnnnns (1) F (0L010)) IR R (7,000)....cuee [QREE1S)) R (1 [0 R [V 0f cooeenns 0/0 ..o

S&P 500 9/13/2024
Strike @ 4716.8397 Fixed Index Annuities
T8A6SS241 ... | e Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 09/14/2023 |. 09/13/2024 |........ 1,12...... 52,415,457 |...... 4,716.8397 |..... (2,662,648)|................ (1 0].... (8,893,396)(......cvvvn fernnn (8,893,396)|.....(5,074,130)]....cuvveemenen [\ PP (1] PP [\ PR Of coveenns 0/0 wevevieene
S&P 500 10/11/2024
Strike @ 4537.67733 |Fixed Index Annuities

784655243 ...vvvevrs [ e Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 . 10/13/2023 |. 10/11/2024 |......... 6,331 |...... 28,728,307 |...... 4,537.6773 |.....(1,649,039)........cvenvne U S 0. (6,301,932) evvenenc ooen (6,301,932)]-....(3,148,158)] ...cvvvvrnne (1] U S (L) [0 0/0 o
S&P 500 11/14/2024

Strike @ 4852.21 Fixed Index Annuities Bank of America

784659245 ... Exhibit 5 ... |Equity/Index [Merr ... EYKNGVOZCBBVD9IULBBO . 11/14/2023 |. 11/14/2024 |........ 16,720 |...... 81,131,183...... 4,852.2100 |..... (2,864,048)| .0 ... (12,164,675) ... ... (12,164,675).....(6,989,279)|. 0.

SEP 500 12/13/2024
Strike @ 5128.735 Fixed Index Annuities
TBABSS247 v | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 12/14/2023 |. 12/13/2024 |......... 32,324 |..... 165,778,717 ]...... 5,128.7350 |..... (4,972,520)f...c0ueennnennn [ P 0]... (16,648,320 ........... ... (16,648,320)[... (10,862,378)).......vvevnneen (U} AP [ PR (U} AP Of coveennnns 0/0 vovveiinnnns
S&P 500 1/14/2025
Strike @ 5196.674529 |[Fixed Index Annuities

784688249 .....oooeiiiis | e Exhibit 5 ... |Equity/Index |BNP Paribas ........ KVQRAN7OVEWBIPSK1K14  [. 01/12/2024 |. 01/14/2025 |......... 45,841 |..... 238,220,030 |...... 5,196.6745 |................ 0].... (6,454,526)................. 0]....(22,555,478)| ........... ....(22,555,478)|... (16,100,952)|................ (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 1/17/2025

Strike @ 5185.63 Fixed Index Annuities

784658250 ....vvvvvviien [ Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/19/2024 |. 01/17/2025 |.......... 8,290 |...... 42,989,754]...... 5,185.6300 |........cunveee 0f.... (1,548,106)]......ccccnnnee 0].... (4,198,999)] ..eevvnnnnn |oenns (4,198,999)|.....(2,650,893))......00cennn (1 [0 R [V 0f oo 0/0 ..o
S&P 500 1/24/2025

Strike @ 5282.55 Fixed Index Annuities

784688251 ... [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/26/2024 |. 01/24/2025 |.......... 8,952 |...... 47,289,388 |...... 5,282.5500 |......ovvennnne 0].... (1,122,578)]...cvveeenee 0].... (3,925,501)[...ccuvnns fennes (3,925,501)|.....(2,802,922)|........cc...... (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 1/31/2025

Strike @ 5324.21 Fixed Index Annuities

784655254 ...ovvviiiien [ Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/02/2024 |.01/31/2025 |......... 11,929 [...... 63,514,098]...... 5,324.2100 |...ccvvveennne 0f.... (1,407,963)]....cceeeennnnne 0].... (4,953,799)( ..cccvvenns e (4,953,799)...... (3,545,835)(.....0uvunnnnnne (1 [0 R [V 0f cooeenns 0/0 ..o
S&P 500 2/7/2025

Strike @ 5433.87 Fixed Index Annuities Bank of America

784688255 ....oeeeeeees [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO  [. 02/09/2024 |. 02/07/2025 |.......... 7,924 |...... 43,058,312|...... 5,433.8700 |.......oeennnne 0].... (1,093,469)................ 0].... (2,710,373)] eveeeeen [ (2,710,373)|.....(1,616,904)|................ (U FO (1 (U FOT 0f oo 0/0 ..o

S&P 500 2/14/2025
Strike @ 5204.145 Fixed Index Annuities
784688256 ..............
S&P 500 2/14/2025 . o
Strike @ 5411.29 Fixed Index Annuities Bank of America
T8ABSS2DT ... [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 02/14/2024 |. 02/14/2025 |.......... 4,601 |...... 24,897,291 |...... 5,411.2900 |....eeveeennne 0]...... (564,345)]....ccceeennnnen 0].... (1,680,179) .cvvvvvees |onee (1,680,179)|.....(1,115,834)]........c..... (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 2/14/2025
Strike @ 5364.31 Fixed Index Annuities
T8A6SS258 .....eveeeees [ e Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/16/2024 |. 02/14/2025 |.......... 4,911...... 26,345,199 ...... 5,364.3100 |....cevveennnne 0].... (1,096, 164)]........ccnnnee 0].... (1,966,225 .......ovvn fornee (1,966,225)|....... (870,082)...........c.. (1 (I R (1 0f oo 0/0 ..ocvrnnnns
S&P 500 2/21/2025
Strike @ 5382.78 Fixed Index Annuities
784688259 ......oeeeiies [iiiiiiiiiiiiiiiiie, Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 02/21/2024 |. 02/21/2025 |.......... 4,062 |...... 21,865,229|...... 5,382.7800 |................ 0]....... (755,119)]. .. 0]..... (1,590, 754)[...ccvnee [ovee (1,590, 754)|....... (835,635)]...c0meunnnnnen {1 PP [\ A [ PP 0] oo 0/0 ..

Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBBBKS28 [ 02/14/2024 |. 02/14/2025 |........ 16,318 |...... 84,919,417 |...... 5,204.1450 |...evveennnnn 0]..... (4,673, 15)]...ovvveennns 0]..... (8,489,858)] ..eveeeenn [nne (8,489,858)|.....(3,816,743)[................ [V FO [V R [V FO 0




STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR 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°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)
S&P 500 2/21/2025
Strike @ 5420.2 Fixed Index Annuities
T8ABSS260 ....ceevvneee | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/23/2024 |. 02/21/2025 |.......... 2,852 |...... 15,458,410 ...... 5,420.2000 |....euunneennee 0f...... (566,875)[.....ccevrrnnnnn 0f.... (1,044,552)] .ccovvnnnns fennnn (1,044,552)....... (477,677)| s [V [V PO (U [V (. 0/0 weviiaees
S&P 500 2/28/2025
Strike @ 5478.92 Fixed Index Annuities Bank of America
78468$261 ... Exhibit 5 ... |Equity/Index [Merr ... EYKN6VOZCBBVDIIULBBO |. 02/28/2024 |. 02/28/2025 |..........4,912 [...... 26,912,345 |....... 5,478.9200 |.. (894,133)].... LV (1,627,322)] cevvvvnnnnn fennnn (1,627,322)....... (733,188)|. 0.
S&P 500 3/6/20:
Strike @ 5490.98 Fixed Index Annuities
TBABSS264 ......cevvnee | Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 03/06/2024 |. 03/06/2025 |.......... 7,435 |...... 40,826,589 |...... 5,490.9800 |...cevunneenes 0f.... (1,381,915)[...cccvrennnnnee 0f.... (2,452,648) ...covvnnns fennnn (2,452,648)|..... (1,070,733)[- e eeevenes [V [V PO (U [V (. 0/0 weviiaees
S&P 500 3/7/2025
Strike @ 5538.82 Fixed Index Annuities
TBABSS265 .......cevvus | aeeeeeeeiie e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/08/2024 [. 03/07/2025 |.......... 3,076 |...... 17,037,410|....... 5,538.8200 ... 0f...... (526,553)]...0vvnnninns 0f...... (928,997)] .evvvvnnnn feunnnns (928,997)....... (402,444)...cvvvninnnnnn [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 3/13/2025
Strike @ 5532.35 Fixed Index Annuities
TBABSS266 ......evvneee | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/13/2024 |. 03/13/2025 |.......... 5,110 ...... 28,270,309 {...... 5,532.3500 [...cccvvnnnnnnns 0f.... (1,029,762)[....ccevvnnnnnne 0f.... (1,593,417)] .eevvvnns fennnn (1,593,417)|....... (563,655)]...vvuueeeennn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 3/14/2025
Strike @ 5359.5895  [Fixed Index Annuities Bank of America
TBABSS267 .....eevvvnees | e Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDOIULBBO |. 03/14/2024 |. 03/14/2025 |......... 19,218 |..... 102,998,126 |...... 5,359.58%5 [......cevvnnnnns 0f.... (5,418,647)[.....cccvvnnnnn. 0f.... (8,215,498)| ..cevvnnnnn fennnn (8,215,498)|..... (2,796,852))..uuuieinnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 3/14/2025
Strike @ 5584.96 Fixed Index Annuities
TBABSS268 ......oevneeee | Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 03/15/2024 |. 03/14/2025 |.......... 4,267 |...... 23,831,918 (...... 5,584.9600 |....euunnreennnn 0f...... (601, 175)].eeeveenees 0f.... (1,185,467)(....cceeet |-nnee (1,185,467)|....... (584,292)..ccvueeaenne [V [V PO (U [V (. 0/0 weviiaees
S&P 500 3/21/2025
Strike @ 5571.99 Fixed Index Annuities
TBABSS269 ........evvnes | aeeeeeeiiie s Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/21/2024 |. 03/21/2025 |.......... 4,507 |...... 25,112,290|....... 5,571.9900 |...cevvnnrnne 0f.... (1,168,940)[.......cuvnnnnns 0f.... (1,323,424)] .eeevnnns |oee (1,323,424)....... (154,484)...cvvvnnnnn [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 3/27/2025
Strike @ 5605.29 Fixed Index Annuities
78468$270 ... Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1HIDSPRFMYMCUFXT09 |. 03/27/2024 |.03/27/2025 |..........5,737 |...... 32,159,791 |...... 5,605.2900 |.. (865,461)|... UV (1,598,427)| .ccvvvnnnns fennnn (1,598,427)....... (732,966)|. 0.
S&P 500 2/28/2025
Strike @ 5499.38 Fixed Index Annuities
TBABSS27T ..oiviiiiieees | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/01/2024 |. 02/28/2025 |.......... 2,789 |...... 15,337,441 |...... 5,499.3800 |....cvunnnnnne [V (588,160)[.....ccvvunnnnne 0f...... (890,886)] .evvvvnnn |eunnnns (890,886)....... (302,726)[...eeeviennnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 4/2/2025
Strike @ 5655.83 Fixed Index Annuities
TBABSS272 ..eeeeeeeee | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/02/2024 |. 04/02/2025 |.......... 3,754 |...... 21,233,965 |...... 5,655.8300 |...evnunnreeenns 0f...... (674,960)......ccvnnnnnnn 0f...... (955,442)(...ceeeenn |oeenen (955,442)........ (280,481)[......ccennnnnnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 4/4/2025
Strike @ 5633.92 Fixed Index Annuities
TBABSS2T3 ...eevvvvies | e Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/05/2024 |. 04/04/2025 |.......... 4,617 |...... 26,013,048 ...... 5,633.9200 |....evunnnnnne 0f.... (1,006,554)[......cc0nnnnnne 0f.... (1,254,236)] .oevvvnnnnn fonnnn (1,254,236)|....... (247,682)[....eeeeeennnns [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 4/10/2025
Strike @ 5630.42 Fixed Index Annuities
TBABSS274 ...eeeeeee | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/10/2024 |. 04/10/2025 |.......... 4,167 |...... 23,462,748 |...... 5,630.4200 |....euunnnnnnnne 0f...... (679,122)[... e 0f.... (1,160,932)( ...eveeees |nnee (1,160,932)f....... (481,810)]..ccvvvnnnnnnns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 4/11/2025
Strike @ 5627.8 Fixed Index Annuities Bank of America
TBABSS2TS ...ovevvvvis | e Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 04/12/2024 |. 04/11/2025 |.......... 2,002 |...... 11,264,998 ...... 5,627.8000 [....veveinnnnns 0f...... (399,353)[....ccvvnnnnnnns 0f...... (562,244) .oevvvnnnn feunnnnn (562,244)........ (162,891)[.....ccvvvvnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 4/14/2025
Strike @ 5354.475791 |Fixed Index Annuities
TBABSS276 ...oeevveeee | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/12/2024 |. 04/14/2025 |........ 17,730 |...... 94,935,498 ...... 5,354.4758 [...ccevvnnnnnnns 0f.... (4,932,024)]...cccvvnunnnnne 0f.... (8,235,228)] ..cvvvnnnns fennnn (8,235,228)|..... (3,303,203)-.u e eeeeeennns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 4/17/2025
Strike @ 5445.25 Fixed Index Annuities
TBABSS2TT ....ovvvvennns Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/17/2024 |. 04/17/2025 |.......... 3,621 |...... 19,715,290 (...... 5,445.2500 |......cevnnnnnns 0f...... (832,152).ccvvveninns 0f.... (1,463,538)] ..cvvvnnnnn fennnn (1,463,538)|....... (631,387)[..ueeeeennnnns [ [V PR [ 0
S&P 500 4/17/2025
Strike @ 5404.18 Fixed Index Annuities
TBABSS278 ...eeeeeeeeee | Exhibit 5 ... |Equity/Index BNP Paribas ........ KVORAN7OVENBJPSK1K14 | 04/19/2024 |. 04/17/2025 |.......... 3,022 |...... 16,329,973 |...... 5,404.1800 [.....ceeernnnnns 0f...... (549,786)......ccvvnnnnnn 0f.... (1,305,760) ..ceveeec [onnee (1,305,760)|....... (755,974).ccvveeeeenee [V [V PO (U [V (. 0/0 weviiaees
S&P 500 4/24/2025
Strike @ 5404.7 Fixed Index Annuities
TBABSS279 ...oeevvvries | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/24/2024 |. 04/24/2025 |.......... 4,25 |...... 23,211,025 |....... 5,404.7000 [...uuiriirnnnnns 0f.... (1,058,576)[.....cccvnnnnnns 0f.... (1,878,317)] e eeeeeeeean |oveee (1,878,317)....... (819, 741)[..eeieiinnnnn [ R [V PR [ R Of cevvennnns 0/0 wivieins
S&P 500 4/25/2025
Strike @ 5509.7 Fixed Index Annuities Bank of America
784658280 ...ievvvnnians |eieiiiiiiiiiiis Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 04/26/2024 |. 04/25/2025 |.......... 2,342]...... 12,905,811 {...... 5,509.7000 [....ooeevrnnnnns 0f...... (505,286)[--- e eeeeeennnns 0f...... (860,690)]..cvvvvnns Jornnnns (860,690)....... (355,404)..cvvuunnnes [ [ I [ O covvnnnnns 0/0 tevviianes
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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)
S&P 500 5/1/2025
Strike @ 5459.84 Fixed Index Annuities
T8ABSS283 .....ceeevies | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/01/2024 [. 05/01/2025 |.......... 5,463 |...... 29,827,106 |...... 5,459.8400 |......eueenee 0f...... (984,328)]...cvuueaenen 0f.... (2,231,745)] ceevvnnns fennnn (2,231,745)|..... (1,247, 417)c e [V [V PO (U [V (. 0/0 weviiaees
S&P 500 5/2/2025
Strike @ 5463.07 Fixed Index Annuities
78465$284 ... Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/03/2024 |. 05/02/2025 |..........1,510 [........ 8,249,891 |...... 5,463.0700 |.. (362, 112)]... (614,349)] ... (614,349)....... (252,238)|. 0.
S&P 500 5/8/20:
Strike @ 5602.55 Fixed Index Annuities
T8ABSS285 ....cceeevees | Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 05/08/2024 |. 05/08/2025 |.......... 4,343 |...... 24,332,099 (...... 5,602.5500 |...evnunnaanns 0f...... (895,926)]...vvuuneeenen 0f.... (1,397, 181)f.eeeneeeen | (1,397, 181)....... (501,285).ccvvneeeenes [V [V PO (U [V (. 0/0 weviiaees
S&P 500 5/9/2025
Strike @ 5618.56 Fixed Index Annuities
TBABSS286 .......evvves | aeeeeeeeiie s Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/10/2024 |. 05/09/2025 |.......... 1,165]........ 6,543,712]...... 5,618.5600 [......ccevvnnnns [V (243,438))..c0vvennnnns 0f...... [(ESIYK)) U R (365,473)....... (122,035)]..ccvvennns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 5/14/2025
Strike @ 5537.34607 |Fixed Index Annuities
TBABSS287 ...eeeeeeeeee | Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVORAN7OVENBJPSK1K14  |. 05/14/2024 |. 05/14/2025 |.......... 5,706 |...... 31,594,546 |...... 5,537.3461 |.eevvnneanee 0f.... (1,514,167)[...ccevvennnnnee 0f.... (2,098,422)| ..ccvvnnnns fennnn (2,098,422)|....... (584,255)..cvvueeeeeenes [V [V PO (U [V (. 0/0 weviiaees
S&P 500 5/15/2025
Strike @ 5714.22 Fixed Index Annuities
TBABSS288 ........eueees | eeeeeeeeiie s Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/15/2024 |. 05/15/2025 |.......... 3,014 |...... 17,224,088 |...... 5,714.2200 |....ovvnnrnnnnne [V (616,294)).......ccvvnnnnn 0f...... (793,678)[ .evveneens fonnnne (793,678)....... (177,384)[...eeeeiaennn [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 5/16/2025
Strike @ 5741.88 Fixed Index Annuities
T846SS289 .....ceeevies | Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.05/17/2024 |.05/16/2025 |.......... 1,267 |........ 7,275,536 |...... 5,741.8800 [.....oeeernnnnns 0f...... (287,531)]. e 0f...... (316,996)( ..vvvnnee fonnnes (316,99)|......... (79,465))-..ueeeeeeennnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 5/16/2025
Strike @ 5765.9 Fixed Index Annuities
784688290 .....ccevvnis | e Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/22/2024 |.05/16/2025 |.......... 3,109 |...... 17,924,684 (...... 5,765.9000 [...unrriirnnnnns [V (587,645)[....ccvvvnnnnns 0f...... (738,572)[ cevveneenns o (738,572)....... (150,927)f...vvevvinnnnns [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 5/23/2025
Strike @ 5810.78 Fixed Index Annuities
78465$291 ... Exhibit 5 ... |Equity/Index BNP Paribas ........ KVQRAN7OVENBJPSK1K14  |. 05/24/2024 |. 05/23/2025 |..........1,568 |........ 9,109,269 |...... 5,810.7800 |.. (251,357)|... UV (345,750)] ... (345,750)|......... (94,393)[. 0.
S&P 500 5/29/2025
Strike @ 5775.82 Fixed Index Annuities
784688292 .....oiiiiiinn | Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/29/2024 |. 05/29/2025 |.......... 2,287 |euuenn 12,919,758 ...... 5,775.8200 [cevuniiiinnnnns [V (371,082)[..eneeeeinennns 0f...... (542,791)] ceeevvinnnn fevnnnnn (542,791)....... (171,739 [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 5/30/2025
Strike @ 5744.47 Fixed Index Annuities Bank of America
T846SS293 ....iieeeeies | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 05/31/2024 |. 05/30/2025 |.......... 1,594 |........ 9,155,536 |...... 5,744.4700 |......unnnnnenn. 0f...... (243,984)..ccvvennes 0f...... (413,790 cevvenene fonnes (413,790)f....... (169,806)[...cvvvvnnnnnns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 6/5/2025
Strike @ 5769.31 Fixed Index Annuities
TBABSS294 ....viiiiiin | Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRAN7OVEIBJPSK1K14  |. 06/05/2024 |. 06/05/2025 |.......... 2,451 |...... 14,137,694 (...... 5,769.3100 [c.uunrivvrnnnnns [V (499,363)....0vunrennns 0f...... (616,539)( .evvnnnenns [ (616,539)....... (M7476)]..eeevinnns [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 6/6/2025
Strike @ 5820.47 Fixed Index Annuities
T846SS295 ....coeeeviee | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/07/2024 |. 06/06/2025 |.......... 1,409 |........ 8,199,995 |...... 5,820.4700 [c.eueeeeennnnns 0f...... (258,786)|.....cceveennnnn 0f...... (321,287)[ cevveneee [ (321,287)].ceeen (62,501)[-ceeeeennnnes [V [V PO (U [V (. 0/0 weviiaees
S&P 500 6/12/2025
Strike @ 5828.44 Fixed Index Annuities
78468296 ......ccvvvus | eeeeeeeeiie s Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/12/2024 |. 06/12/2025 |.......... 1,987 |...... 11,582,101 ]...... 5,828.4400 |.......unnne 0f...... (254,340)..cevvennnnns 0f...... (455,824) ..covvvnnnn feunnnnn (455,824)........ (201,484)......ccvvnnnnn [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 6/13/2025
Strike @ 5733.922856 |Fixed Index Annuities
TBABSS297 ..eeeeeees | Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.06/14/2024 |.06/13/2025 |.......... 5,120 |...... 29,358,373 |...... 5,733.9229 [..cevvrinnnnnns 0f.... (1,359,599)[...ccvvennnnn 0f.... (1,427,760) ..eeveeee |nnee (1,427,760)|........ (68, 161))+cevveeeeeenes [V [V PO (U [V (. 0/0 weviiaees
S&P 500 6/13/2025
Strike @ 5933.23 Fixed Index Annuities
784688298 .............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRAN7OVENBJPSK1K14  |. 06/14/2024 |. 06/13/2025 |.......... 1,636 |....... 9,707,120 |...... 5,933.2300 [....cevvunnnnnns 0f...... (277, 758) .. 0f...... (295,241)] ... (295,241)|........ (17,487)[...ccevvvnnnnnns [ [V PR [ 0
S&P 500 6/20/2025
Strike @ 5989.63 Fixed Index Annuities Bank of America
784688299 ....coiieeiie | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 06/20/2024 |. 06/20/2025 |.......... 2,420 |...... 14,495,324 ...... 5,989.6300 |...cevunneenns 0f...... (422,931)].ceveeeeeeees 0f...... (394,333) .evveeenn |oeeees (394,333)|.......... 28,598 |.eeveneeaeeee [V [V PO (U [V (. 0/0 weviiaees
S&P 500 6/20/2025
Strike @ 5957.93 Fixed Index Annuities Bank of America
784688300 ......cvvuees | neeeeeerie s Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO  |. 06/21/2024 |. 06/20/2025 |............. 929 |........ 5,537,121]...... 5,957.9300 |...cvvnnnnnnnnn 0f...... (170,354)[...eeeeviinnnn 0f...... (163,345)] .eevvvnnnn funnnnn (163,345)]........... 7,009 [oeeiiiiiinnnnnns [ R [V PR [ R Of cevvennnns 0/0 wivieins
S&P 500 6/25/2025
Strike @ 5939.4 Fixed Index Annuities
784688301 ...iiiiiiiiaes | Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 06/26/2024 |. 06/25/2025 |.......... 2,744 ...... 16,296,051 {...... 5,939.4000 |...ovuuniaenes 0f...... (537 ,687)[...ceeeeeennnns 0f...... (513,207)f cevvennnee fones (513,207)}.......... 24,480 |...ovnnnnes [ [V T [ O covvnnnnns 0/0 tevviianes
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (13,456,783)  (55,258,736) 0f (152,300,008) XXX (152,300,008)  (76,572,894) 0 0 0 0 XXX XXX
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0709999999. Subtotal - Written Options - Hedging Other (13,456,783 (55,258,736) 0 (152,300,008) XXX (152,300,008 (76,572,894) 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants (13,456,783) (55,258,736 0 (152,300,008) XXX (152,300,008)  (76,572,894) 0 0 0 0] XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options (13,456,783 (55,258,736) 0 (152,300,008) XXX (152,300,008 (76,572,894) 0 0 0 0 XXX XXX
CREDIT SUISSE FB USA
INC Fixed Rate CSL FINANCE PTY CREDIT SUISSEFB (e 3.780000
Currency Swap BSWAP1 |LIMITED Q1297#AF5 . |Sch D ........ Currency..... USA Lo EXD7DEVFDH4HOFFQ7349 ). 11/12/2014 |. 11/12/2024 |............... 0f..... 9,038,400 [/(1.930000)  Jeereiiiiieennes (U] [ 98,641 |...... 1,559,577 [.evvenenes fornnes 1,559,577 [-ooeieiiininnnns [V 257,577 |ouveaeaeeennnn [ T ()] R 27,365 ..ooeennnn 100/100 ........
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 0 0 98,641 1,559,577 [ XXX 1,559,577 0 257,577 0 0 27,365 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 98,641 1,559,577 [ XXX 1,559,577 0 257,577 0 0 27,365 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 98,641 1,569,577 | XXX 1,569,577 0 257,577 0 0 27,365 | XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 98,641 1,569,577 | XXX 1,559,577 0 257,577 0 0 27,365 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 98,641 1,559,577 [ XXX 1,559,577 0 257,577 0 0 27,365 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 27,280,610 90,141,439 0 125,181,652 [ XXX 125,181,652 8,539,187 0 0 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 27,280,610 90,141,439 98,641 126,741,228 [ XXX 126,741,228 8,539,187 257,577 0 0 27,365 | XXX XXX

Description of Hedged Risk(s)

@ |
[

Code |
[

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




STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1203

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
1579999999. Subtotal - Long Futures 0 0 0 0 0 0 0 0 XXX XXX
Product
ESUA ..o i 92 [ 23,222,633 | S&P500 EMINI FUT .... [Variable Annuities .. |Exhibit 5 ... |Equity Risk |.09/20/2024 . SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .|...5,540.7500 |...5,521.5000 |............. 88,550 |..............88,550 [.......cceeeeei O fouunnnniniinnnns O fovnnniiinn s O e 0 e 0 e 1,097,775
Product
[V R 70 |oveennns 17,898,868 |S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... |Equity Risk |.09/20/2024 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .|...5,541.0000 |...5,521.5000 |............. 68,250 |.......eeeeenn68,250 [.ooeeevvnnniinn O fovnnnniiiiinns O o O e 0 e 0 [ 846,111
Product
ESUA ...ooon e B 22,029,375 | S&P500 EMINI FUT .... [Variable Annuities .. |Exhibit 5 ... |Equity Risk |.09/20/2024 . SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .|...5,541.5000 |...5,521.5000 |............. 84,000 |..............84,000 [........coeeeee O Jourrnnvrivinnnns O fovvrvinnni O e 0 e 0 e 1,041,368
Product
IV R R 281 oo 74,614,677 | S&P500 EMINI FUT .... [Variable Annuities .. |Exhibit 5 ... [Equity Risk |.09/20/2024 .[CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .|...5,541.7500 |...5,521.5000 |............ 284,513 |....ccc.... 284,513 oo O v O o O e O e 0 e 3,527,169 [0/0 ..evvvviiinnn [ 50
Product
SV R R 158 |oveeenns 42,472,111 | S&P500 EMINI FUT .... |Variable Annuities .. [Exhibit 5 ... |Equity Risk |.09/20/2024 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .|...5,542.0000 |...5,521.5000 |............ 161,950 |............ 161,950 [......cooceeeiii O fournnniniinnnns O fovrvniiiii O e 0 e 0 e 2,007,732 [0/0 ovvvveeiiieen [ ernnieeeee 50
Product
SV R R 174 |........ 46,773,085 | S&P500 EMINI FUT .... [Variable Annuities .. |Exhibit 5 ... [Equity Risk |.09/20/2024 .[CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .|...5,542.0000 |...5,521.5000 |............ 178,350 |......ceeeee 178,350 [oooevivvnennenn O fveenniiiiennnn O o O e 0 e 0 e 2,211,047 [0/0 tovvvvvniiiien [ eennneeeens 50
Product
IV R R 263 |........ 68,838,520 | S&P500 EMINI FUT .... [Variable Annuities .. |Exhibit 5 ... [Equity Risk |.09/20/2024 .[CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .|...5,542.2500 |...5,521.5000 |............ 262,488 |............ 262,488 [.........ccoeee 0 |ournnnvininnnnnn O fooevnininn s O e 0 e 0 e 3,254,120 |0/0 weevrvviiinn [ 50
Product
ESUA ...oooiin | TT |eveennns 21,455,694 | S&P500 EMINI FUT .... [Variable Annuities .. |Exhibit 5 ... [Equity Risk |.09/20/2024 .[CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .|...5,542.7500 |...5,521.5000 |............. 81,813 [ooeiiiinnnnn 81,813 |oveeiiiiiinnn O FO [V [0 F [V [ PO 1,014,249 [0/0 ..oovvvvvneees | e 50
Product
SV R R 135 |........ 38,502,234 | S&P500 EMINI FUT .... [Variable Annuities .. |Exhibit 5 ... [Equity Risk |.09/20/2024 .[CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .|...5,543.2500 |...5,521.5000 |............ 146,813 |............ 146,813 |ovveeneiieinnnn O FO [V [0 F [V [ PO 1,820,069 [0/0 wovvvvenviivinn [ernniininns 50
Product
[V R 66 |........ 19,472,394 | S&P500 EMINI FUT .... |Variable Annuities .. [Exhibit 5 ... |Equity Risk [.09/20/2024 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .|...5,544.0000 |...5,521.5000 |............. 74,250 |oeevinnnnnnns 74,250 |.ooeiininnnnns O FO [V [0 F [V (U PO 920,495 1070 .evenviiiiinnnn [ 50
Product
ESUA ...oooiin | 53 | 16,331,897 | S&P500 EMINI FUT .... [Variable Annuities .. |Exhibit 5 ... [Equity Risk |.09/20/2024 .[CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .|...5,545.0000 |...5,521.5000 |............. 62,275 |oevvvinnns 62,275 |.eeviiiis O FO [V [0 F [V (U PO 772,038 [0/0 ..oovvvveeeees | e 50
Product
IV R R 145 |........ 45,156,941 | S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... |Equity Risk |.09/20/2024 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .[...5,545.2500 |...5,521.5000 |............ 172,188 |............ 172,188 |ovveeieieinnn O FO [V [0 F [V [ PO 2,134,649 |0/0 ..ovvviiiinn [ 50
Product
[V R R 53 | 16,679,384 | S&P500 EMINI FUT .... [Variable Annuities .. |Exhibit 5 ... [Equity Risk |.09/20/2024 .[CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .|...5,545.5000 |...5,521.5000 |............. 63,600 [..eeevennnnnd 63,600 |vvveniiiinnnnn O FO [V [0 F [V (U PO 788,464 [0/0 ...ocevvvneees | e 50
Product
ESUA ..o i 7 N 10,175,473 | S&P500 EMINI FUT .... [Variable Annuities .. |Exhibit 5 ... [Equity Risk |.09/20/2024 .[CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .|...5,545.7500 |...5,521.5000 |............. 38,800 [...eiiiiunnnns 38,800 |..uuuuniiiinnnn [ o [ [ o [ [U P, 481,013 [0/0 ..ovvvvveneenns | 50
1609999999. Subtotal - Short Futures - Hedging Other 1,767,838 1,767,838 0 0 0 0 0 21,916,300 XXX XXX
1649999999. Subtotal - Short Futures 1,767,838 1,767,838 0 0 0 0 0 21,916,300 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 1,767,838 1,767,838 0 0 0 0 0 21,916,300 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 1,767,838 1,767,838 0 0 0 0 0 21,916,300 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
B FARGO ettt e eeetuti e e eeesee e s eeeees e e eereseeeeeses e eeeennsReeeeessRAeeeeerenAAAteessessateessrsssateeesssssseteessessattessnnssattessssssstteesnnnnntteennnnnnteennnnnnntteennnnntteernnn ateennnnnateernrnnnateeernnnnsteers |sonaetreernrnnaarees (17,280,300) f---eeeeeeennaeaeenes 19,048,138 [...oevvenniiiiiinnnnns 1,767,838
Total Net Cash Deposits (17,280,300) 19,048,138 1,767,838

(a) Code Description of Hedged Risk(s)




1203

STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

() |
[

Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

BARCLAYS CAPITAL ..vvviieiiiiiiiie et

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX 1,767,838 0 1,767,838 1,767,838 1,767,838 21,916,300 21,916,300
AC28XIWI3WIBK2824319 . |... Y .... 19,300,000 |.... 19,366,232 |... 0].. . 19,366,232 .

BAP PARIBAS .... . KVCRANTOVENBLPSK K14 . Y. 23,810,000 0l 23,768,189 |-rvvooreooeressereeen 0 foooeeeese e 0f. -23768,189 | ...

CREDIT SUISSE .. ANGGYXNKOJLX3X63UNE6 . Y. . 1,470,000 0 1,559,577 89,577 |... 1,559,577 | .. 89,577 |...

GOLDNAN SACHS -.......... - W22LROIP2IHZNBBBK52S . Voo o 0 23,530,689 23,539,689 |.. 23,530,689 | ... 23,539,689 |...

BANK OF AMERICA NERRILL LYNCH -~ EYKNGVOZCBBVDOILLBSO . Y. < 4,510,000 0 18,142,535 13,632,535 |... 18142535 | .. 13,632,535 |...

NORGAN STANLEY ... . 4POUHNBPFGF\F3BB653 . Y. 15,740,000 0 20,680,036 -13,940,036 |.. 29,680,036 | ... -13,940,036 |...

VELLS FARGO KBTHIDSPREUYNCLEXTO9 . [..o......v . 10,684,970 |... ... 10,684,970 |... 10,684,970 ...10.684.970 |...

0299999999. Total NAIC 1 Designation 64,830,000 0 126,741,228 0 61,953,039 126,741,228 61,953,039

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0 0 0 0 0 0 0

21,916,300

0999999999 - Gross Totals 64,830,000 0 128,509,066 0 63,720,877 128,509, 066 63,720,877 21,943,665
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 128,509,066 0
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

0199999999 - Total

Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BARCLAYS CAPITAL et et eeeeee e e e et e e e e e e e e e e e e e e e e e e e e nnn e e e e e ennnans AC28XWWI3WIBK2824319 .. [ MONEY MARKET FUND 31846V-56-7 ........ FIRST AMERICAN TREASURY .....ieeeeeeeeeeeeie e e e e eennie e e e e eeene e e e e eennne e e eeennnnneee [erneeeeeennnnaeeeens 19,300,000 [..oeeeeeneneeeeennnn 19,300,000
BNP PARIBAS . KVORAN79VEW8JPSK1K14 .. | MONEY MARKET FUND 31846V-56-7 ........ FIRST AMERICAN TREASURY .... 23,810,000 |.... 23,810,000 |..

CREDIT SUISSE .....
BANK OF AMERICA MERRILL LYNCH .
MORGAN STANLEY

... ANGGYXNXOJLX3X63JNB6 ..
. EYKN6V0ZCBBVDIIULBBO .
4PQUHN3JPFGFNF3BB653 ..

MONEY MARKET FUND .
MONEY MARKET FUND .
MONEY MARKET FUND

.. |31846V-56-7 FIRST AMERICAN TREASURY ...
. [31846V-56-7 .. | FIRST AMERICAN TREASURY ...
31846V-56-7 ........ FIRST AMERICAN TREASURY

,470,000
,510,000

.... 15,740,000 |....

15,740,000

.1,470,000 |..
.4,510,000 |..

0299999999 - Total

64,830,000

64,830,000
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Current Year Hedging
Gain (Loss) Current Year Increase/ Instruments'
Prior Fair | Ending Fair in Full Fair Value Increase/ Change in | (Decrease) Current Fair
Value in Full | Value in Full | Contract | Gain (Loss) (Decrease) | the Hedged | in VM-21 Current Year Value Hedge Gain
Contract Contract | Cash Flows | in Hedged [Current Year| in VM-21 Iltem Liability Fair Value |[Current Year| Fluctuation (Loss) in Current Year
Cash Flows | Cash Flows | Attributed to Item Increase/ Liability | Attributed to | Attributed to Fluctuation Natural Not Current Year | Current Year | Current Year Total Ending
Attributed to | Attributed to Interest Attributed to | (Decrease) | Attributed to |Hedged Risk| Hedged Prior of the Offset to | Attributed to | Deferred Prescribed | Additional Deferred Deferred
Interest Interest Rates Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization| Balance
Liakili & 85 820 Balance Instruments Liability i [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)

Identifier Description




STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts)
and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
06367D-DF-9 ......... BANK OF MONTREAL CHICAGO ... (SRR .. EFE o 1,501,538 [oeeiiiiiiiiiieiinn 1,500,000 |....... 10/04/2024 .......
06417M-5E-1 ...| BANK OF NOVA SCOTIA HOUS C. .EFE .. . 1,501,817 . 1,500,000 10/17/2024 .
89120D-YD-5 ........ | TORONTO DOMINION BANK . c. DFE .. . 1,501,862 . 1,500,000 11/06/2024
95001K-NJ-9 ... | WELLS FARGO BANK NA ...... -|c. .EFE .. . 1,500,860 . 1,500,000 08/09/2024
CR1016-69-8 ...| JP Morgan Securities LLC REOENT OBFR+40 C. .EFE .. . 1,000,000 . 1,000,000 09/28/2024
CR1727-13-8 ...| BNP Paribas SA REOENT ...........ccceeeennne C. .DFE .. . 2,000,000 . 2,000,000 08/04/2024
CR2448-69-2 .. | HSBC Securities (USA) Inc REOENT 35 Day C. .EFE .. . 4,000,000 . 4,000,000 08/04/2024
CR4824-39-5 ...| Credit Agricole Corporate & Investment . C. .EFE .. . 1,500,000 . 1,500,000 07/07/2024 .
CR5741-72-1 ......... BofA Securities Inc. REQENT ... |C. o JEFE o [ 2,000,000 fo.ooiiiiiiinniiiiinnnns 2,000,000 |....... 08/04/2024 .......
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 16,506,077 16,500,000 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 16,506,077 16,500,000 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 16,506,077 16,500,000 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 16,506,077 16,500,000 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous

(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous

(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
05253M-VD-3 AUST & NZ BANKING GROWP ... Cuvrvereen e 1D i e 1,500,368 |-oeevveeneeeeennnnnnns 1,500,000 07/25/2024
05253M-VK-7 ...| AUST & NZ BANKING GROUP . .|C. . 1,800,169 . 1,800,000 07/15/2024
13606K-R7-3 ...| CANADIAN IMP BK COMM NY . .|c. ..1,499,934 . 1,500,000 07/09/2024
19421M-HM-7 ...| COLLAT CP FLEX CO LLC . . |C. . 1,000,089 . 1,000,000 12/16/2024
60710T-LH-2 ...| MIZUHO BANK LTD/NY ..... C. . 1,649,985 . 1,649,999 07/03/2024
6117P4-HL-7 ...| MONT BLANC CAPITAL CORP . C. . 644,844 . 645,152 08/20/2024
632546-C7-8 ... | NATIONAL AUSTRALI BANK L . |¢C. . 1,500, 147 . 1,500,000 12/05/2024
63254G-26-3 ... | NATIONAL AUSTRALI BANK L . |C. . 1,501,701 . 1,500,000 09/27/2024
78016L-AN-1 ...| ROYAL BANK OF CANADA NY . .|c. . 1,000, 147 . 1,000,000 12/13/2024
86564P-PP-0 ...| SUMITOMO MITSUI TRUST NY C. . 1,350,124 . 1,350,000 08/06/2024
87019W-PH-2 .| SWEDBANK (NEW YORK) ...... .|c. .... 160,328 ....760,200 08/15/2024

891158-Al-2 TORONTO DOMINION BANK NY ..

. O O ) AP 1,690,130 [.oovvvneniiiiiiinannns 1,690,167 |....... 09/20/2024 .......
9509999999. Subtotal - Short-Term Invested 15,897,966 15,895,518 XXX
000000-00-0 ......... o O | e o 630 [eeeriieiiiiiiiiien 630 o
9609999999. Subtotal - Cash (Schedule E Part 1 type) 630 XXX
03785D-G2-6 .........| APPLE INC C 999,415 [...ociiiiiiiiiiiinnnnn.... 999,853 [....... 07/02/2024 .......
06417M-56-6 BANK OF NOVA SCOTIA HOUS C. . 1,000,196 . 1,000, 154 07/18/2024
13606K-YT-7 CANADIAN IMP BK COMM NY . .|C. .... 522,025 ....522,010 07/03/2024
17330Q-0B-0 ...| CITIBANK NA .... C. . 1,500,054 . 1,500,031 07/08/2024
19121A-G1-3 ...| COCA-COLA CO ... C. . 249,890 .250,000 07/01/2024
244221 -GN-7 ...| JOHN DEERE CAPITAL CORP .. C. . 996,455 . 99,903 07/22/2024
2524H4-G2-0 ... | DIAGEO CAPITAL PLC . C. . 749,555 . 749,886 07/02/2024
344116-GC-4 ... | FNMS WERTMANAGEMENT ... . |C. 997,941 .998,370 07/12/2024
45856W-GC-7 ...| INTERCONT INENTALEXCHANGE C. . 748,356 . 748,751 07/12/2024
54316T-G1-4 ...| LONGSHIP FUNDING LLC .. -|c. ..1,499,335 . 1,500,000 07/01/2024
543167-G8-9 ...| LONGSHIP FUNDING LLC .. .|C. .998,519 . 998,958 07/08/2024
57978C-GF-2 ...| MCCORMICK & COMPANY INC . . |c. .847,798 .848,202 07/15/2024
595150-G8-2 ... | MICROSOFT CORP ... C. .698,969 .699,280 07/08/2024
63975U-G8-9 ... | NEDERLANDSE WATERS . . |C. .998,519 .998,960 07/08/2024
65409R-G2-0 ... | NIEUN AMSTERDAM REC BV . |C. . 1,499,112 . 1,499,778 07/02/2024
69372A-GJ-5 ...| PACCAR FINANCIAL CORP .... C. . 147,721 .... 748,109 07/18/2024
83050T-GA-3 ...| SKANDINAV ENSKILDA BANK . .|C. . 1,125,018 . 1,125,498 07/10/2024
83369%B-G1-8 ...| SOCIETE GENERALE .......... .|c. .... 399,823 ....400,000 07/01/2024
8695R-5V-8 .| SVENSKA HANDELSBANKEN NY C. . 1,000,191 . 1,000,152 07/16/2024 .
87019R-GC-4 SWEDBANK C e 998,365 |....... 07/12/2024 .......
8AMMFO-91-1 .........[ DIS GOVT MM SERIES INST .... Covrvvvenn Jovmeeeeeen A e L 4,201,628 |.... 1201,628 |....
8AMMFO-AN-3 INVESCO GVT & AGCY-INST . .|C. . 545,648 . 545,648
92866B-G8-2 ...| VOLKSWAGEN GROUP AMERICA C. .848,672 . 849,089 07/08/2024
93114E-G8-4 .| WALMART INC .eeveeeeeeees C. . 998,531 . 998,969 07/08/2024
94107M-GA-8 WASTE MANAGEMENT INC C. . 848,456 .848,846 07/10/2024
RPEJ2C-B-4 ...| BNP PARIBAS ... C. . 6,000,000 .6,000,000 07/01/2024
RPEJ2C-HC-2 .| BNP PARIBAS ... C. . 1,000,000 . 1,000,000 07/01/2024 .
RPEJ2C-MH-1 HSBC SECURITIES USA INC .. C .. B | 6,000,000 |-eeeenniiiiiniiinees 6,000,000 |....... 07/01/2024 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 39,019,774 39,027,440 XXX
9999999999 - Totals 71,424,447 71,423,588 XXX
General Interrogatories:
1. Total activity for the year FairValue $ oo 0 Book/Adjusted Carrying Value B o 0
2. A\/erage balance for the year FairValue $ -ooooveeevveeeiiieeniieeis 0 Book/Adjusted Carrying Value $ oo 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAICT $ . 0 NAIC2 $ .o 0 NAIC3 $ .o 0 NAIC4 $ . 0 NAIC5 $ . 0 NAICE $ .o 0

E11



STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E
and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO

CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9 - Totals

General Interrogatories:
1. Total activity for the year FairValue § -cooooeeemmrmmnninnniineien Book/Adjusted Carrying Value § oo
2. Average balance for the year FairValue $ oooovveemiiieiiiiiciiieen, Book/Adjusted Carrying Value S
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

U.S. Bank ..o Gincinnati, OH ..occoveveeecs o 1.0.000 [ O i 0 e 434,804,597 |........ 310,968,944 |........ 336,467,527
BMO Harris Bank N.A. ............. Chicago, IL .ot fo 1202000 [ O i 0 | 662,886 |.............. 717,078 | 799,483
Goldman Sachs .......cccccocorirunne New York, NY ..o fo 120,000 [ O i 0 | 28,388,222 |.......... 44,665,540 |.......... 30,906, 155
Key Bank .............. . Cincinnati, OH 202000 | 0 o 0 [ (56,717,909)|........ (56,536,712)|........ (13,192,731)
Fifth Third Bank ... Gincinnati, OH .....ccccocooees | o ...0.000 [ 0 i 0 | 5,453,928 |......... 12,862,126 |.......... 19,743,226
0199998. Deposits in ... 5 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 663,959 659,912 749,720
0199999. Totals - Open Depositories XXX [ XXX 0 0 413,255,683 313,336,888 375,473,380
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 0 0 413,255,683 313,336,888 375,473,380
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

413,255,683

313,336,888

375,473,380
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STATEMENT AS OF JUNE 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6

Rate of Interest

Description Code Date Acquired Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

ololo|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

2509999999.

Total Bonds

0

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

31846V-56-7 .......
94988A-75-9 .......

B 06/28/2024
oo 06/25/2024

FIRST AMERICAN GOVT OBLIG FUND CL Z
ALLSSPRING 100% TR MM-INST MONEY MARKET FUND ...

... 246,506,531 |..
19,322,674 |..

..... 4,111,902
149,421

8309999999.

Subtotal - All Other Money Market Mutual Funds

265,829,205

4,261,413

8609999999 - Total Cash Equivalents

265,829,205

4,261,413
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