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STATEMENT AS OF SEPTEMBER 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
1 BONGS et [ 7,618,810,784 |...covecccicine [V 7,618,810,784 |........... 6,082,185, 131
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 16,794,474 | [V 16,794,474 | 16,550,900
2.2 COMMON SEOCKS ...voreeiaeirtiiteeieie ittt nnes [eoesecsesecnnes 770,546,433 |....cooeeveee. 27,024,572 |...covvennee 743,521,861 |............... 688,860,815
3. Mortgage loans on real estate:
B FIISEHENS .oeeeecei ettt [reeneeinea 1,403,213,738 oo [V 1,403,213,738 |........... 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 23,854,388 |.......ccooivvicn (O S 23,854,388 |................ 23,592,521
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($
[T
investments (§  .ooevvrniieee 0 ) s e 883,858,420 |....ccovvviicierirren [V 883,858,420 |................ 735,777,704
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [-roeeeeeuene 927,457,030 927,317,213 |.coeee 926,013,488
7. Derivatives .............. ..164,913,027 |.. ..164,913,027 |.. ...60,885,665
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 369,438,802 369,438,802 326,740,207
9. ReCEIVaADIES fOr SECUMEIES .......vvueieciiecieicieicie et [reecieecieseeaees 1,716,747 .o (U 1,716,747 oo 2,049,946
10. Securities lending reinvested collateral assets . ..162, 366,253
11.  Aggregate write-ins for invested @ssets ...........cccuvninininninnnnnnnens o O L0 0 0
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 12,180,610,431 |..coocveveee 27,164,389 |......... 12,153,446,042 |.......... 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 ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 82,020,248 |.....ccoerirriieieins [V 82,020,248 |.......cccevune 57,294,125
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..............c.c.c.... 497,337 | [V 497,337 | 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 2,134,179 | (01 PO 2,134 179 |, 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 r@INSUIETS ...........cccereeeurueerenereneeieeeeeeresnaes [rorereeccicnenns 46,822,102 |.oeovevverernnecneeeen 0 e 46,822,102 |..ovoveeenne 58,720,106
16.2 Funds held by or deposited with reinsured cOMpanies .............c.ccceevreees frvereecneencns 9,650,548 |.....cvovviieieiiieeenen 0 [ 9,650,548 |..ccvveennn. 17,280,300
16.3 Other amounts receivable under reinsurance contracts .. 29,808,411 |0 o 29,808,411 .o 50,485,394
17.  Amounts receivable relating to UninSUred Plans .............ccccoeveeeeeeieeeeenenenins v 0 oo 0 (1 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 28,116,538 |.ooooveeeeeeveeeieereen 0 [ 28,116,538 |...ccveveeene. 66,503,800
18.2 Net deferred tax asset ...........ccoceeveuenee ...93,651,173 |.. .. ...64,198,752 |.. ... 83,317,127
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 3,945,436 ..o 0 o 3,945,436 |................... 1,936,663
20. Electronic data processing equipment and SOftWArE .............cccovovrueueverririens [vererccecenienenes 386,196 [.ooovveeeerereieicieiin (1 386,196 |..ccocvovevevernne 630,779
21. Furniture and equipment, including health care delivery assets
(B o 0 ) et | 1,931,694 | 1,931,694 | [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 ...............cccovevevrreeees foerererirerinnnns 19,801,859 [ (V1 19,801,859 |................. 34,719,403
24. Healthcare ($ oooeoeverreeeeeeeeenes 0 ) and other amounts receivable ...... |-.coocoeerenene 7,903,196 |...oocveveeennee 7,903,196 [o.oceceeerrcciciereeenes [V 0
25.  Aggregate write-ins for other than invested assets ..........c.cccceeeieeeeeeeeeieienns freeeeeinens 190,517,542 |..occvvvennee 25,552,687 |...coevune 164,964,855 |................ 172,433,934
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 12,697,796,890 |......ccennvne 92,004,387 |.......... 12,605,792,503 |.......... 10,767,903, 466
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ot esansenas[eeieinin 13,863,064,755 |....oveeverirriricicierinene [V 13,863,064,755 |.......... 13,876,581,784
28. Total (Lines 26 and 27) 26,560,861,645 92,004,387 26,468,857,258 24,644,485,250
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, 88,902,539 |......oorrrreerrcrerieennns | 88,902,539 |....ccocoovvvnens 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 9,393,724 | (V1 9,393,724 |................. 10,098,001
2598. Summary of remaining write-ins for Line 25 from overflow page 41,172,240 |... 25,552,687 |... ...15,619,553 |... ... 13,235,312
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 190,517,542 25,552,687 164,964,855 172,433,934




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

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 2,663,626,337 1esS$ rrrrerrrieereeens 0 included in Line 6.3
(including $  +.vevvnnne 314,551,915  MOUCO RESEIVE) ........oveviceeeeee et e 2,663,626,337 |........... 2,944,953,642
2. Aggregate reserve for accident and health contracts (including $ ...19,848,014 |.. ... 19,497,088
3. Liability for deposit-type contracts (including $  ...cccccevvvvvcccvncnecc0 MOACO RESEIVE)......oeeeiiiieee e oo 875,911,648 |............... 885,839,161
4. Contract claims:
B LIFE e h bbb bbbt b e b e s sne e [rrenea e 22,750,405 |....covvernne 19,516,847
4.2 Accident and health 149,767 | 132,801
5. Policyholders’ dividends/refunds to members $
FETaTe IV 0T Y11 OO NURPERURRURTTINt 180,906 |....cvovvreeee. 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 3,563,170 |.coeriee 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 38,834 accident and health premiums ............ccocoeuever. fooreennnn 120,882 | 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 $ .........ccccce.c.. 1,382,500 assumed and $
(1= L= SRR RRURRR
9.4 Interest Maintenance RESErve ..........ccoceviiiiiiiiiiiic e
10. Commissions to agents due or accrued-life and annuity contracts $
$ 184,918 and deposit-type contract funds $  ....ccoveiriciricinice
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 allOWANCES) ............c.oueueieuruiiiriieieeeieieeeeses e seseseneeeens [eeeeeieienene (339,490,851)|.............. (422,242,335)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME taXES ...........cccovvvverueveieirieieeeieieeeeeeieieias ..3,312,208 |..
15.1 Current federal and foreign income taxes, including $ 0 on realized capital gains (I0SSES) ......c.ccco. feevrereriniciciriiccne 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, Unearned iNVESIMENT INCOME .........c.iuiuriiiieeieieiet sttt b ettt b et et e se b et et s e s b et enenssesebenas [eoemnininanasnnas 8,407,830 |....coovcnnnene 8,554,425
17.  Amounts withheld or retained by reporting entity as agent or trustee ...........ccccceeveerivireeeceenne 113,128,612 |.. ..128,400,780
18.  Amounts held for agents' account, including $ .......ccccevevne 3,835,850 agents' credit Dalances .............ccccevevveeceeieieieieens foeeeeeereceenn 3,844,806 | 4,360,643
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates ..
21. Liability for benefits for employees and agents if not included above ....
22. Borrowed money $ .......cccoiiiiiiiiniinns 0 andinterestthereon $  ...occooviiiiiiicinicnnee
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiieiieee et sttt ettt et eseesaeesbeesbeesbeenreens
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt et e et e e et e et e e e e et e a s e ea e e em e e ea e e es e e ee e e s e enseenseenseenseanseeneeenseeneenseannen
24.02 Reinsurance in unauthorized and certified ($ ............ 2,282,674,118 ) COMPANIES ......cececeereeeeeceeiee e
24.03 Funds held under reinsurance treaties with unauthorized and certified ($  .....cccooeevccicirncnecnee 0 )reinsurers ......... |oocceenee. 5,376,447,227 |............ 3,410,883,182
24.04 Payable to parent, subsidiaries and affiliates ................ccccieieieiiiiicieictiieee ettt ..229,046,132 |.. ..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 60,851,858 |....cccoeeenve 70,168,658
24.08 Derivatives ..........cccceeeenne. ,650, 17,280,300
24.09 Payable fOr SECUIIES ......coueiiiiiieieee ettt et e et e s st e st e sae e aeeseenseenseeneeeneesneenneenseenseensesnnesnnesnsennnens [soeessesnnssnissnnssnssnssnenss 0 fooriieiiesise s 0
24.10 Payable for securities 1eNdINgG ........ccccooereriririeieeecerreeeeeeene 162,366,253
24.11 Capital notes $ ..cceovvvreeneee and interest thereon $ .....oevvevvnnneeen 0 e e O | 0
25. Aggregate write-ins for liabilities ............ccoceeiieinreeeccceeeene 1,042,571,825 926,329,273
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 10,527,884 ,638 8,815,055,511
27.  From Separate ACCOUNLS SAEMENL ...........c.ccuiuiiiiiiitetetetetieee et et ettt et et s eee et ee sttt eses e s s ss et et ebebesesess s s st esesesesesesnasasssesesesesess 13,863,064,755 |.......... 13,876,581,784
28. Total liabilities (Lines 26 and 27) ... 24,390,949,393 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 ..308,138,649 |.. ..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 TUNDS ..........ccoviiieieieececececeee ettt ettt seseseseas s s s sesesens [eoeneneneneenennans 4,751,561 |.oooiee 62,762,661
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvevveeiceeeceeeiietet ettt et ea ettt et e s e s sttt esesessass s s st et et esessssassssssesesesesessasassssasans |eeesenenensnnes 681,281,796 |...cccceeenene 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 2,067,907,865 1,942,847,955
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 2,077,907,865 1,952,847,955
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 26,468,857,258 24,644,485,250
DETAILS OF WRITE-INS
2501, POLICY 10AN TTADT TTTY ottt bbbttt bbbttt bttt st [eeeeneaeaeees 855,973,781 854,387,428
2502. Liability for cash collateral ......cccccooveeeenens . 162,090,000 |.. ... 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 5,551,105 | 5,624,906
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,042,571,825 926,329,273
£ 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, Admitted diSalloned IMR ..ottt sttt ettt [eetet et neees 4,751,561 | 3,937,042
3402. Segregated special surplus for Sunrise Captive Re, LLC. ..ot [oeeeeensnssseeeeesnnsnaeeeeaeas [0 58,825,619
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) 4,751,561 62,762,661




STATEMENT AS OF SEPTEMBER 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 ..............cccceoeveveeerc v 324,234,552 |............... 121,508,115 |.cooeeee 86,698,983
2. Considerations for supplementary contracts with life contingencies.............ccooeeieiiiiieiinineeieene e [0 [0 0
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..342,907,853 |.. ..268,204,577 |.. ..376,972,481
4. Amortization of Interest Maintenance RESErve (IMR) ..........c.c.ccciiieieveeeeeeceeeeeee et e 513,805 |. ..1,065,051 |.. .. 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...... S 379,054,288 |.....ccccoenve 351,917,258 |.............. 402,859, 191
7. Reserve adjustments on reiNSUrance CEAEA .............cocooveviviveveuiriieieeeieieeieseseees e sesesss s s e (686,269,387)............ 9,051,238,133 |.......... 10,465,444 ,723
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNS............c.vvueueveriieieieeeiiesesesesessssesesese s ssssesesesssssese s ssns [eessciceeeseenas 132,886,287 |....cccvneve 133,728,891 |............... 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 .. 127,381,834 157,646,900 205,084,679
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 620,709,232 10,085, 308,920 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 ) 342,675,520
20.  Totals (LINES 1010 19) ..cuiiiuiiiieeiieteee ettt ettt |eae s 577,244,670 |................ 575,577,500 |............ 1,384,435,610
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ....vvviiiicecte ettt ettt s bbb s es s bbb s s s st s s [ecsceeeennacaas 249,938,184 |....ccoeeenee 65,130,398 |................ 146,184,333
22. Commissions and expense allowances on reinsurance assumed . ... 22,894,635 |.. . 192,199,611 |.. . 200,245,228
23. General insurance expenses and fraternal expenses ................. | S 102,910,208 |................ 103,290,964 |................ 148,630,027
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 9,816,057 |.cocveeeveenee 7,876,801 ..o 12,204,138
25. Increase in loading on deferred and uncollected PremilmS ..............c.cvcveuecieeieiereeeeeeeeeeee e oo (11,862) [ (340,083) | (503,675)
26. Net transfers to or (from) Separate Accounts net of FEINSUFANGCE ...........c.ccccveevievereueeeeeeeeieieieseeeaes [ (1,684,437,546) (2,247,503,459)
27. Aggregate write-ins for deductions .... 1,250,626,494 10,826,331,293 12,012,229,445
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 528,980,835 9,983,908,816 11,655,921,647
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 91,728,397 |....coccenc. 101,400,104 |................. 58,744,993
30. Dividends to policyholders and refunds to members 3,433,946 3,660,363 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 88,294,451 |..cccooee. 97,739,741 | 53,960,829
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 4,067,814 (83,981,173) (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 84,226,637 |..coovnveee 181,720,914 |................ 99,978,777
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 1,355,073 (excluding taxes of $  ...coeveueevee. (2,717,653)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 19,630,420 (4,256,788) (1,327,978)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 103,857,057 177,464,126 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) ..ottt et 103,857,057 |..cccveenenee 177,464,126 |................. 98,650,799
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ... 79,084,854 |.. ... (9,575,232)|.. ..(11,080,821)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........ccccereevevevevereueeceeeeeieieeeieee e e [0 [0 0
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas .. (1,704,744)|.. ..(71,223,288)|.. ..(12,649,142)
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(29,362,887)]|.. ...60,872,822 |.. ...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 ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
52.  DivideNds t0 SLOCKNOIGETS ........vvveeeiiiiiiiiriie ettt ne oo (103,400,000)|.............. (105,000,000)|.............. (196,590,000)
53. Aggregate write-ins for gains and losses in surplus 3,518,3% (48,164,066) (57,037,556)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 125,059,910 141,827,121 (13,074,833)
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,077,907 ,865 2,107,749,910 1,952,847,955
DETAILS OF WRITE-INS
08.301. POLICY ChAIGES ..iuuieieeieiicieice ettt s e e e s e es e s e n e s e s eses s nsnsesesesesnnnsnsesesdoneseneneananaas 145,087,953 |......ccoceec 152,617,787 |..ooveenee 202,222,122
08.302. Modco MiSCelTanEOUS INCOME ......coivieeieeeeeeeee ettt ettt ee et e e s te e stennseennsaeesseeteeseteenaeoneeeaeeeeananens 72,705,463 |................. 96,418,284 |................ 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 33,809,177 |.oeoeeeene 34,675,585 |..ooocieenne 45,621,075
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAge ............c.ccoveveueueuevieeeeeeeeieieeeeeseees e (124,220,759)|.............. (126,064,756)|.............. (165,917,616)
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 127,381,834 157,646,900 205,084,679
2701. VA base reinsurance transfer to/from SA Modco .... ..1,606,153,414 |.. ..1,251,930,498 |.. ..1,715,266, 163
2702. Funds withheld miscellaneous expense ............... .217,441,274 |. ..138,634,670 |.. . 182,146,921
2703. MiSCEITANEOUS EXPENSE ......vveeieieieieieieteeceeeee ettt n e s s s s s e 2,834,559 ..o 1,876,470 |...ocveeee. 9,215,085
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceeeeveveievevevevceeeeeeeeeee e (575,802,753 ............ 9,433,889,655 |.......... 10, 105,601,276
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 1,250,626,494 10,826,331,293 12,012,229,445
5301. Deferred COINSUrANCE JAIN ...c.c.oiiiiieeeeeecececce ettt n e 42 145,030 .o 0 e 0
5302. Benefit plan adjustment ..........ccooviiiiiiecc ettt e 210,200 oo 704,003 | 732,912
5303. Deferred coinsurance gain 38,836,836)|.. ..(48,868,069)/.. ..(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) 3,518,3% (48,164,066) (57,037,556)




STATEMENT AS OF SEPTEMBER 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 2,336,621, 747 |...ooocueneene. 303,327,559 |............ 1,056,675,133
2. NetiNVESIMENT INCOME .......uvuiiiiiiiiie ittt [ers e 321,646,848 |................ 267,892,637 |...cocvvennne 382,422,976
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 95,489,692 265,866,513 296,771,929
4. TOtal (LINES 110 3) oottt 2,753,758,287 837,086,709 1,735,870,038
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 2,166,162,584 |............ 1,797,585,868 |............ 2,431,665,788
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooceeeeeee (1,767,189,030)|........... (1,372,547,587)|.......... (1,864,597,058)
7. Commissions, expenses paid and aggregate write-ins for dedUcCtions ...............cccccveveveveveccceeeceienens [oeeeeeceeens 395,842,946 |............... 370,543,589 |............... 510,617,314
8. Dividends paid t0 POICYNOIAETS .............cviveveuieieieieeicee ettt et st esesnan s [eseseneeenenees 43,392,045 |...covinee 41,318,288 |.....cccoeenvne 58,726,358
9. Federal and foreign income taxes paid (recovered) netof $ .....................c...... 0 taxon capital
GAINS (IOSSES) ..evuieiieiieet ettt bbb (35,682,028) (46,812,205) (45,095,379)
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 802,526,517 790,087,953 1,091,317,023
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 1,951,231,770 46,998,756 644,553,015
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt ..992,412,627 |. 502,107,464
12.2 Stocks .............. ...98,500,000 |.....ocorveerienne 276,300 |..
12.3 Mortgage loans ... . 106,815,014 |.. 80,149,643 |..
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 ......cuvuiuieieriiiieirei ettt [eeessinessinees 107,836,783 |....oecvvieiieias 796,357
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 42,818,350 35,351,774 39,687,841
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 1,348,382,774 |................ 618,681,538 |................ 689,077,780
13. Cost of investments acquired (long-term only):
131 BONGS .ottt |oerinnines 2,579,598,393 |....ccvvnne 372,902,821 |...oovvnnne 607,467,108
1312 STOCKS ..ottt |eeeinne s 96,174,800 |...covvvcviennee 6,059,600 |........c...... 125,050,578
13.3 MOMGAGE [OBNS ......ueeirieirieeiiieireie ettt ettt ssiens[oeeesinensneans 314,571,729 | 171,525,000 |............... 186,025,000
13,4 REAI ESEALE ...ttt e 1,330,581 |...ccevviine 1,283,388 |...coovvene 1,841,239
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciicirei ettt [eeessinessineaes 132,338,589 |.....ccovveenee. 46,124,123 | 57,076,252
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 127,451,923 48,750,076 60,483,126
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 3,251,466,015 646,645,008 1,037,943,303
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 1,327,672 19,306,229 25,056,722
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (1,904,410,913) (47,269,699) (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 (30,953,989)......cccneee 106,194,034 |................ 182,097,291
16.5 Dividends t0 SLOCKNOITETS ..........oucuiueiiiiiieiiieie ittt naeseniens | [rneesineeinens 103,400,000 |..........c..... 104,834,369 |......ccccvneee 84,782,650
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 110,613,847 (183,137,563) (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 101,259,858 (56,777,898) 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. 148,080,716 |................ (57,048,841)................ 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) 883,858,422 229,420,918 735,777,707
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Change in securities lending collateral ... [orereeeseenenns 162,359,665 (48,426,337)
20.0002. Settlement of reinsurance Payable ... e 72,705,463 123,159,098
20.0003. Deferred gain on reinsurance agreements, net of tax ... 82,145,030 o0 e 0
20.0004. Transfer of bonds for payment of dividends to parent ... oo 0. ... 92,839,148
20.0005. Transfer of subsidiary ownership for payment of dividends to parent ......coovoiiiiiiiis fooeiiccee 0 Jeeeeeeeeeeeeeeieeeeeen 0 e 18,968,202
20.0006. Initial reinsurance premiums Payable ... [t (01 (01 R (260,635,602)
20.0007. Amortization of deferred gain on reinsurance agreements ..(38,836,836)|.. ..(48,868,069) |.. ...(57,770,468)
20.0008. Funds held under reinsurance agreement, net ............cccc.c.... ..(55,721,689)].. ... 17,966,946 |.. ..6,618,828
20.0009. Transfer of bonds for payment of dividends from subsidiary (57,649,738 ... [0 0




STATEMENT AS OF SEPTEMBER 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
................ 386,326,434 |................450,212,237 |...............576,912,473
................................. 0 [ 0 o0
............ 2,150,586,062 |................. 52,308,940 |................765,863,268
................. 27,498,138 |................ 26,363,767 |................. 36,629,228
................... 5,952,105 |...................6,585,576 |...................8,603,264
................................. 0 [ 0 o0
................................. 0 [ 0 o0
............ 2,570,362,739 |................535,440,520 |............ 1,388,008,233
................ 210,002,378 |................235,924,494 |...............327,665,427

2,780,365, 117 771,365,014 1,715,673,660




STATEMENT AS OF SEPTEMBER 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 $9,908,330 and $256,611,189 for September 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 # 9/30/2024 12/31/2023

NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 103.857.057 $ 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 $ 103,857,057 $ 98,650,799
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 2,077,907,865 $ 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 $ 9.908.330 $ 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 $ 2,067,999,535 $ 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



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

NOTES TO FINANCIAL STATEMENTS

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 $ 2,427,191
2. 12 Months or Longer $ 32,201,354
b) The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 155,356,157
2. 12 Months or Longer $ 558,935,271
(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.

E. 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 3 6,588
F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE
H. Repurchase Agreements Transactions Accounted for as a Sale - NONE
l. Reverse Repurchase Agreements Transactions Accounted for as a Sale - NONE
M.  Working Capital Finance Investments - NONE
N.  Offsetting and Netting of Assets and Liabilities - NONE
R.  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.  Derivatives under SSAP No. 86—Derivatives
(8) Total Premium Costs for Contracts - NONE

B.  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.

B.  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.

An extraordinary dividend was paid from SUNR for $140,000,000 to the Company in August of 2024. $104,247,647 and $35,752,353 represents a return of capital
and dividend, respectively.

71



STATEMENT AS OF SEPTEMBER 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 September 30, 2024, the Company reported $5,550,268 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
September 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:

September 30, 2024

AuguStar Life Assurance Corporation $ 40,225,035
Constellation Insurance, Inc. 15,816,444
Sycamore Re, Ltd 50,225,885
Montgomery Re, Inc. (3,986,584)
Constellation Insurance Holdings, Inc. 85,677,860
Kenwood Re, Inc. (16,730,888)
Sunrise Captive Re, LLC 1,407,029
OnTech, LLC 12,215,166
Financial Way Reality, Inc 237,577
ON Foreign Holdings, LLC (2,861,533)
Camargo Re Captive, Inc. 5,107,153
Global Holdings, SMLLC 87
Total $ 187,333,231

e ——————————

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 September 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)
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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)
(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) $ 1,029,366,809 $ 1,107,594,864 $ 750,000,000
2. Current Year General Account Total Collateral Pledged $ 1,029,366,809 $1,107,594,864 $ 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) $ 1,036,340,749 $1,117,306,874 $ 750,000,000
2. Current Year General Account Maximum Collateral Pledged $ 1,036,340,749 $1,117,306,874 $ 750,000,000
3. Current Year Separate Accounts Maximum Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged $ 995353508  $1,061,614718  $ 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

7.3



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

NOTES TO FINANCIAL STATEMENTS

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
9/30/2024 12/31/2023 9/30/2024 12/31/2023 9/30/2024 12/31/2023
(4) Components of net periodic benefit cost
a. Service cost $ - $ - $ 15,457 $ 19,000 $ - $ -
b. Interest cost $ 1,668,496 $ 2,382,000 $ 210,258 $ 320,000 $ - $ -
c. Expected return on plan assets $ (3,036,144) $ (3,816,000) $ - $ - $ - $ -
d. Transition asset or obligation $ - $ - $ - $ - $ - $ -
e. Gains and losses $ 134,717 $ 195,000 $ 215,811 $ (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 $ (1,232,931) $ (371,000) $ 441,526 $ (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 $41,875,000 The Company is an investor in limited partnerships and a limited
liabilty corporations. The Company has unfunded commitments in the amount of $1,058,540.355.

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 $ 383,535,375 | $ -1 - 19 500,323,045 | $ 883,858,420
Securities lending collateral $ - 13 6,588 | $ - 13 - 13 6,588
Preferred stock $ - 19 6,794,474 | $ - 19 - 19 6,794,474
Bonds Industrial and Misc $ - 13 415,844 | $ - 13 - 13 415,844
Common Stock Industrial and Misc $ - 13 53,256,159 | $ 334,444 | $ - 13 53,590,603
Equity put options $ - 19 23,908,056 | $ - 19 - 19 23,908,056
Equity call Options $ - 1S 134,168,161 | $ - 19 - 19 134,168,161
Swaps $ -1 1,186,525 | $ - 198 - 1% 1,186,525
Other invested assets $ - 13 - 13 226,259,276 | $ - 13 226,259,276
Separate account assets $ 13,863,064,755 | $ - 193 - 193 - |$ 13,863,064,755
Total assets at fair value/NAV $ 14,246,600,130 | $ 219,735807 | $ 226,593,720 | $ 500,323,045 |$ 15193,252,702
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Future Contracts $ 9,650,548 | $ - 19 - 19 -1$ 9,650,548
Total liabilities at fair value $ 9,650,548 | $ - 19 - 19 -1 9,650,548
(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 -8 -|s -l -8 -|s 334,444
Other Invested
Assets $ 143.669.008 | $ -19 -19 - 1% 4198751 | $79.865.548 | $ - 19(1.474032) | $ - 18 226.259.276
Total Assets $ 144003453 | $ -19 - 19 - 1% 4198751 |$79.865548 | $ - 19(1.474032) 1 $ - 1% 226.593.720
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 -13 -193 -193 -193 - 198 -
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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.

G
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Fair Value Disclosures

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

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.

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 $ 7023245225 |$ 7618810784 |$ 1072885469 | $ 5,015,936,407 934423349 | $ - 193 -
Cash & cash equivalents 3 883,858,420 | $ 883,858,420 | $ 383,535,375 | $ - - 193 500,323,045 | $ -
Common stock non-affilate $ 53,590,603 | $ 53,590,603 | $ - 193 53,256,159 334444 | $ - 13 -
Preferred stock $ 16,260,874 | $ 16,794,474 | $ - 13 6,794474 9,466,400 | $ - 13 -
Mortgage Loan $ 1305931134 |$ 1403213738 |$ - 13 - 1,305931,134 | $ - 13 -
Securities lending collateral $ 6588 |$ 6588 | $ - 18 6,588 - 13 - 18 -
Other Invested Assets - Surplus
Notes $ 88,109,955 | $ 110,377,618 | $ - 13 88,109,955 - 13 - 198 -
Other Invested Assets - Limited
partnerships $ 226,259,276 | $ 226,259,276 | $ - 13 - 226,259,276 | $ - 13 -
Derivatives- equity put options__ | $ 23,908,056 | $ 23,908,056 | $ - 13 23,908,056 - 13 - 198 -
Derivatives- call options $ 134168161 |$ 134168161 | $ - 1$ 134,168,161 - 13 - 18 -
Derivatives- swaps $ 1,186,525 | $ 1,186,525 | $ -1$ 1,186,525 -1$ - 19 -
Derivatives- futures contracts $ (9,650,548) | $ (9,650,548) | $ (9,650,548) | $ - - 198 - 198 -
Derivatives- bond forwards $ (3,632,636) | $ - 198 - 198 (3,632,636) - 13 - 18 -
Derivatives- credit default
swaps 3 7,263,711 | $ 5,650,285 | $ - 13 7,263,711 - 13 - 198 -
Separate account assets $ 13,863,064,755 | $ 13,863,064,755 | $ 13,863,064.755 | $ - - 18 - 198 -
Separate account liabilities $(13,863,064,755) | $(13,863,064,755) | $(13,863,064,755) | $ - - 19 - 13 -

Not Practicable to Estimate Fair Value - NONE

NAYV Practical Expedient Investments - NONE
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NOTE 21 Other Items
C. Other Disclosures
The Company admitted net negative (disallowed) Interest Maintanence Reserve ("IMR") as of September 30, 2024.

The Company did not allocate gain/losses to IMR from derivatives that were reported at fair value prior to the termination of the derivative.

i.  As of September 30, 2024, The Company had negative IMR of $4,751,561 in aggregate, of which $4,751,561 and $0 were attributed to the general account
and separate account, respectively.

i. As of September 30, 2024, The Company admitted $4,751,561 of negative IMR, of which $4,751,561 and $0 were reported in the general account and
separate account, respectively.

iii. Calculated adjusted capital and surplus was $2,008,571,356.

iv. The percentage of adjusted capital and surplus for which the admitted net negative (disallowed) IMR represents (including what is admitted in the general
account and what is recognized as an asset in the separate acount) was 0.24% as of September 30, 2024.

The Company attests that:
i.  Fixed income investments generating IMR losses comply with the reporting entity’'s documented investment or liability management policies.

ii. IMR losses for fixed income related derivatives are all in accordance with prudent and documented risk management procedures, in accordance with a
reporting entity’s derivative use plans and reflect symmetry with historical treatment in which unrealized derivative gains were reversed to IMR and amortized
in lieu of being recognized as realized gains upon derivative termination.

iii. Any deviation to 13.c.i was either because of a temporary and transitory timing issue or related to a specific event, such as a reinsurance transaction, that
mechanically made the cause of IMR losses not reflective of reinvestment activities.

iv. Asset sales that were generating admitted negative IMR were not compelled by liquidity pressures (e.g., to fund significant cash outflows including, but not
limited to excess withdrawals and collateral calls).

NOTE 22 Events Subsequent - NONE
NOTE 23 Reinsurance - No significant changes

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 September 30, 2024, $889,113 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 $7,567,972. 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 Intercompany Pooling Arrangements - NONE

NOTE 27 Structured Settlements - NONE

NOTE 28 Health Care Receivables - NONE

NOTE 29 Participating Policies - No significant changes

NOTE 30 Premium Deficiency Reserves - NONE

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

NOTE 32 Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics - No significant changes
NOTE 33 Analysis of Life Actuarial Reserves by Withdrawal Characteristics - No significant changes
NOTE 34 Premium & Annuity Considerations Deferred and Uncollected - No significant changes
NOTE 35 Separate Accounts - No significant changes

NOTE 36 Loss/Claim Adjustment Expenses - No significant changes
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STATEMENT AS OF SEPTEMBER 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.
PlEaS@ SEE SCREAUIE Y ...ttt ettt oo s 2o st e st e s e e st e st e st e st e st e Rt e a e e st oA e e et oAt et e Rt e a e e a et n et et et et et et

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

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

Yes [ X] No[ ]

Yes [ 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 SEPTEMBER 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, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

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

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

If the response to 9.1 is No, please explain:

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

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

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... LT 616,639

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

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

LOLHLe e

All Other 32,801,908
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....749,757,739
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? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]

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

If no, attach a description with this statement.

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

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 .
16.3 Total payable for securities lending reported on the liability PAGE. .........cccooviveviveviuieiieeeieicetetet ettt $ e 6,588

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 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:

Yes [ X ]

1 2
Name of Custodian(s) Custodian Address

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 ...

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

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

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

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

Yes [

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

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Constellation Investments, INC. oo A,

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?.............ccccooiiiiii 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?...............cccccooiiiiiiiiiiiicic.

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.

]

]

]

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

Securities and Exchange
Commission ...

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 SECUIMLIES? ........c..iiiiiiiiiee ettt ettt ettt et et et et et e e e e e ennas

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? ........cuiiiiiiiiiiii bbbt bbb bbbt bbbt b e bt bbb nrenre 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? ............cccccoeiiiiiie

8.2

Yes [ X ]

Yes [ X ]

Yes [

Yes [

]

]

No[ ]

No[ ]

No [ X ]

No [ X ]



STATEMENT AS OF SEPTEMBER 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 T 217,659,109

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 1,185,554,629

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 $ 1,403,213,738
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 $ 1,403,213,738
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 40.500 %
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 2.000 ‘%
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 21.000 %
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea Yes[ ] No[X]

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

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

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

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

Fraternal Benefit Societies Only:

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

1 Life Contracts 4 5 6 7

2 3 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. AlADaMA ..o AL e Lo o 3,704,255 |......... 26,645,007 , 494,155 |.......... 30,927,010
2. AIBSKA .ot AK o L o 195,606 |.......cc0ee 677,769 [ovovveieeen 4,074 [ O e 877,449
3. Arizona ..... .. AZ 4,355,479 |. .57,660,467 |..
4. Arkansas .. .. AR .2,031,411 |. .15,907,253 |..
5. California .. ... CA ...18,253,566 |. ....38,144,069 |..
6. Colorado ...... ... CO 9,553,846 |. .. 101,698,022 |..
7. Connecticut .. . CT .2,139,159 |. .29,373,978 |..
8. Delaware ............. ... DE .1,120,981 |. ..8,317,141
9. District of Columbia . DC 2n328,327 [ 399,702 [ 3,983 [t O e 727,012

10. Florida ..
11.  Georgia
12.  Hawaii ..
13. Idaho ....
14. lllinois ...
15. Indiana.

...23,123,536 | . ..
4,247,790 |. ... 73,192,89% |..

.. 8,754,307 |..
.20,294,310 |..
.97,509,028 |..

.74,191,208 |..

16. lowa ..... LA .16,634,101 |..
17. Kansas . .. KS . .30, 144, . ... 145, .. 34, .. .36,296,408 |..
18, KENMUCKY «ouveveeieeeieieieieeeiee e KY |l [ 2,018,974 .. 56,773,047 |..cvovennee 34,271 | 1,020,024 |.......... 59,846,316
19, LOUISIANG ...ovvvieiieiieieie et LA |l e 5,562,976 ... 42,361,724 |................ 18,876 |...............329,454 |.......... 48,273,030
20. Maine ....... ... 2,571,856 |. .. 2,835,346 |..
21.  Maryland . ..36,789,387 |. .. 42,778,994 |..
22, Massachusetts ........ccccovuereeiieiieieeecene MA ,990,815 |.......... 47,943,376 , 974 . 52,450,330
23, MIChIgaN ....cooveeeiieieeeeeee e ML e L [ 14,549,813 |........ 186,222,534 |.............. 169,602 |............ 1,235,116 |........ 202,177,065

24.  Minnesota . .. MN 3,884,265 |. ..29,214,643 |. ....33,549,435 |..
25.  Mississippi .. MS 1,713,496 |. ..10,542,022 |. .12,308,324 |..
26, MiSSOUM .vovveveneeeeieieieieieieeeieeeeeseeeneeeenes MO e Lo foe 5,129,457 |.......... 86,565,376 , 91,837,197
27. MONtANA ...oveevenieeeeeieeeieeeieesieesieeneeenneeene. MT e L e , ,696,770 |..cooovennene 984 [ O e 7,213,020
28. Nebraska .. .14,758,052 |..
29. Nevada........ . .19,955,381 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH 15,445,541
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ [ b o 10,131,498 |.......... 40,461,573 |............... 104,695 |............... ,838 [.......... 51,162,604
32.  New Mexico . NM .. 3,700,658 |..
33. New York ..... NY , ,041, 0 .15,005,008 |..
34.  North Carolina .. NC 5,920,859 ..68,820,380 ...988,180 |.. .75,837,268 |..
35.  North Dakota ND ..568, 187 |. ....1,299,281 |. ....51,882 |.. .. 1,948,370 |..
36. OO coveeeeeee . OH . 20 453,215 |. 191,667,127 |. ...5,293,010 |........ 217,991,590 |..
37.  Oklahoma . ... OK 2,074,951 |. ... 9,222,506 |. ... 11,464,826 |..
38. Oregon......... ... OR 1,639,806 |. ..23,951,561 |. .25,816,142 |..
39. Pennsylvania ... . PA 13,923,427 45,584,019 .60,782,908 |..
40. Rhode Island .... .. RI 1,011,439 [ 798,852 |. .. 1,842,776 |..
41.  South Carolina . scC 3,036,261 ..66,770,032 |. .69,884,617 |..
42, South Dakota ... SD ..638,990 ....1,351,565 |. .. 2,008,475 |..
43. Tennessee ... 6,424,134 |. ..45,719,849 |. .52,825,340 |..
44, Texas ....... ...24,257,977 |. 133,971,993 |. .. 161,085,341 |..
45. Utah..... .3,541,201 |. 108,737,847 |. .. 112,301,132 |..
46. Vermont . ...167,278 |. ... 3,052,379 |. s 3,224,335 |..
47, VIrginia .oceeeeeeeeeeecseeseeseeeseeesesesesenenees. VA e L .. 5,785,263 .. 40,433,959 |................ 90,617 |........... 1,202,323 |.......... 47,512,162
48.  Washington .........cccceeeeeveeeeneeneeseieneeene. WA e L foen.2,948, 113 | 31,049,708 |................ 68,590 |............... 197,283 |.......... 34,263,694
49, West Virginia ......cceeveevveeeeeneensenesieneees. WV [ L [ 974,557 | 617,054 |. .. 2,056,035 |..
50. Wisconsin .... . . ..43,317,129 |. ...219, .. . .51,804,538 |..
51, WYOMING .ooeovenieeeeeieeeieesieesieeseeeseeeneeeenes. WY o Lo e 474,865 | 3,794,107 ,005 [ O e 4,278,977
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens .. OT
59.  Subtotal ......cccciiiiiiiii
90. Reporting entity contributions for employee benefits

PIANS. ... XXX oo e [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up

additions and annUIties.............c.ccceeeeereeereeereens foreene XXX [ 42,333,669 |......coovrvririnnns [0 (1 [V A 42,333,669 |...oooirieiiens 0
92. Dividends or refunds applied to shorten endowment|

OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under

disability or other contract provisions....................feo..... XXX o 1,785,525 |. 10,944,074 |. .12,963,804 |..
94.  Aggregate or other amounts not allocable by State. |....... 12,124,658 | 0] 12,348,609 |..
95.  Totals (Direct BUSINESS)..........ceueeerererirerererinreeenns - XXX..... . 317,997,460 |..... 2,150,586,064 |. .27,498,141 |..... 2,502,041,494 |..
96. Plus Reinsurance Assumed. XXX ...85,29,028 |....... (573,464,978)|.....ccveveiieene O o 0. (488,168,950)|..
97  Totals (All Business).... .403,293,488 |..... 1,577,121,086 |. .. .27,498,141 |..... 2,013,872,544 |..
98. Less Reinsurance Cede 360,120,924 |..... 1,326,773,115 944 847 | 0. 1,689,838,886
99. Totals (All Business) less Reinsurance Ceded XXX 43,172,564 250,347,971 3,014,982 27,498, 141 324,033,658 210,002,378

DETAILS OF WRITE-INS

58001. Other alien . 0 ..6,980 |.. 0 178,187 |.. 17

58002. .....ccoceeennne
58003. ..o e XXX e e
58998. Summary of remaining write-ins for Line 58 from
OVETflOW PAGE ....vvveveiecrecieerecieeie e[ XXX e e [V [0 [V [0 [V PR 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 171,207 0 6,980 0 178,187 17
9401. Dividends accums used to purchase paid-up
AAAITTONS ©veeiviiiiecec e [ XXX v 10,723,497 o [0 [V [V R 10,723,497 o 0
9402. Dividend accum appld as prem in states that do
not allow dividend deduction .......cccoovvevvvevncncfornnnn. XXX o 1,389,972 | [ FR 223,956 [veveiieiiine (V1 FO 1,613,928 |.oooiciiciie 0
9403. Dividends accums used to shorten endow or prem
PAY ettt [ DL0.0 G U 11,184 | [0 [V [V P 1,184 | 0
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ....vvveveieciicieciecieeie e | XXX e e [V [0 [V [0 [V PR 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 12,124,653 0 223,956 0 12,348,609 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 SEPTEMBER 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

Organizational Chart
(Slide 1 of 2)

Trustees *
Philippe Charette
Martin Longchamps

COPQ Voting
Trust [Ontaria)

48,55 NOVS (1) &
439.5% DV (2)

Trustees *
Greg Mielsen
Salman Hasnain

OTPP Vating
Trust {Ontaric)

Sharsholders Agreements (3} s

1

49.5% MDVS (1) &~ .
9.9.% DV (2) S

~ Jean Turmel

h

1% NDW5S (1) & c et 11004383
Anurag 1% D5 (2) cnstellation ____________._.—-—-—'_'_'_'_ Canada Inc
Chandra* Hﬁh‘"’“‘-—-._.____ Insurance GP LLC

[DE) 19,65 DVS {2) L
-
-
e
20% DVS (2} lodse - 20% DV (2)
-~
o ’
-
-
ONLH H .

Constellation
Insurance LP

oldings
GP LLC {DE) P -
-~
-

GP

(1) WDWVS are Class A Common Units or Class A Common Stock that
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 remaoval of directors but

Py no other voting rights and no economic rights (other than a
1005 NDVS & - liguidation preference to receive the nominal subscription price
BO% DVS R - paid for such securities on a dissolution).
{3) OTPP Voting Trust is party to shareholders agreements with
11004883 Canada Inc. (*“Mominee Holder") pursuant to which
Constellation Insurance Constellation Investments, Mominee Holder agrees to vote and transfer 1) its DVS of
Holdings, Inc. Imc. Constellation GP LLC as (and only as) directed by OTPF Voling
(OH] {oH) Trust {and OTPP Voting Trust has a power of attorney to effect the
_I same) and 2} its DVS of Target as {and only as) directed by OTPF
Voting Trust (and OTPP Vating Trust has a power of attorney to
Sponsored mutual funds effect the same).
advisad by Constellation
Investments, Inc.
See Slide 2 -AuguStar Variable Insurance Products
Fund, Inc. Maryland 1580
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STATEMENT AS OF SEPTEMBER 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

1 — 100% of the non-director voting shares and 60% of the director voting shares of ONHI

are owned by ONLH Holdings LP, a Delaware Limited Partnership
2—7.89% owned by ON Netherlands Holdings B.v.

3 —1 5hare owned by ON Global Holdings, LLC

4— 20,000 Share owned by ON Foreign Holdings, LLC.

?—15hare owned by ON Foreign Holdings, LLC

E

— Entity not directly or indirectly owned by AuguStar Life Insurance Company (ALIC).

This entity is controlled by ALIC by contract.
*Captive Reinsurer title pending regulatory approval
FEIN — Federal Tax |dentification Number

( Foreign ]

Diomestic — US Taxpayer |

[ Delaware Statutory Trust ]

Caonstellation Insurance Holdings, Inc..’
(Holding Company — OH)

(CIHI)
FEIN: 31-1614095

Constellation Organizational Chart

Constellation Insurance, Inc.
(Holding Company — OH)

FEIN: 31-1614097

Sycamore Re, Ltd

{Ingurer — Cayman Izlands)

FEIN: 98-0602966

(SYRE)

O.N. Equity Sales Com
(Retail Broker Dealer — OH)
FEIM: 31-0742113
{ONES)

(Realty Company — OH)
26-4512730
(FWRI)

Financial Way Realty, Inc.

- ™
Ohio National Insurance Agency, Inc.

Augustar Life Insurance Company
{Insurer — OH)
FEIN: 31-0397080

{insurance Agency — OH)
FEIN: 32-0071428

. (ONIA) oy

s ™
O.N. Investment Management Company
(Registerad Investment Advisor — OH)
- FEIN: 31-0784369

{CNIM)

.

AuguStar Distributors, Inc.
(Wholesale Broker Dealer — OH)
FEIM: 31-1454699

ONTech, SMLLC.
(Technology Company — DE)
FEIN: 45-5464819

Princeton Captive Re, Inc.*
(Captive Insurer — OH)
FEIN: 82-2868171

ALAC Investment Trust

ALIC Investment Trust

ALIC 2024 Investment Vehicle 1
FEIM: 99-6758410

ALIC 2024 Investment Vehicle 2
FEIN: 99-6758461

ALIC 2024 Investment Vehicle 3
FEIM: 99-6758524

N Y e
L A

(ALIC) (ADI) (ONTE) (PRIN)
- - P
(" Augustar Life Assurance Corporaticn OMN Foreign Holdings, SMLLC h
(Insurer — QH) (Holding Company — DE)
(ALAC) FEIM: 46-3873878
FEIN: 31-0962495 | {ONFH) )
# Mational Security Life and Annuity Company
(Insurer - N} 'r Montgomery Re, Inc. ™) AuguStar Lending, LLC OM Overseas Holdings B.V.
FEIN: 13-2740556 (Captive Insurer — V/T) {Holding Company — DE) {Holding Company — Netheriands)
MAIC Mo, 85472 FEIN: 26-3791519 FEIN: 93-3264173 (ONOH)
AN (MSLA) MAIC NO. 13573 {ALL)
4 Andromeda Funding, LLC © ~ (MONT) 4 I
DE ' Kermwood Re, Inc. ™
\ FEIN: 93-2958501 (Captive Insurer — VT) ON Metherlands Holdings B.V.
- Holding Company — Metherlands)
- Antia Funding, LLC & FEIM: 80-0955278 (
: MNAIC No. 15363 {ONNH)
DE
- FEIN: 88-2673433 - (KENW] J - "
— - a Camargo Re Captive, Inc. ™ | | 1
Cassiopeia Funding, LLC © {Captive Insurer — OH) h ON Global Holdings, SMLLC O.N. Intemational do Brasil
EE FEIN: 474249160 Ohio National Seguros de Vida 5.A* {Holding Company — DE) ParticipagBes Ltda. 5
L FEIN: 93-3018342 MNAIC No. 15855 (Peruvian Insurance Company) FEIN: 31-1702660 {Brazilian Holding Co.)
" Orion Funding, LLC & (CMGO) (ONSP) | {ONGH] {OHIO)
DE J I DWIEF of Cantauro-0N— Brazillan Insurancs
\ FEIN: 99-20945414 " Sunrise Captive Re, LLC. h i
(Captive Insurer — OH) Ohio Mational Sudamerica 5.4.°
) FEIN: 83-25326568 (Holding Company — Chile)
Cefus Funding, LLC
! MNAIC MNo. 18481 {ONSA)
L e . (SUNR) y \ :
e N r
AuguStar Mortgage, Inc. Chio National Seguros de Vida S.4.3
({Investment Subsidiary — DE) (Chilean Insurance Company)
FEIN: 99-4156982 (ONSV)
(AMI) \
kS A
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STATEMENT AS OF SEPTEMBER 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 | s 00000 ....|31-1454693 .. [0 .eoevrveeeees |0 i | e Constellation Investments, Inc. ................ LOHL NIA....... ONLH Holdings LP ...eeeeeeeeeeeeeeeeeeeeeeeees Management .........ccccccoiiiiiiinnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ LWYES..... 0.
Constellation Insurance Holdings, Inc Ounership, 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 .........ccccocoiiiiiiinnnnne ...60.000 ....[Constellation Insurance GP, LLC ........ . NO...... L0 ...
Constellation 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 Ounership, Board of Directors,
B 7 R DR 00000 ....|31-1614097 .. [0 .eeeereeeeee |0 e | e Constellation Insurance, Inc. .....coevvunnnenn LOHL UIP....... Constellation Insurance Holdings, Inc. .... |Management ............cccooiiiiiiiiinis ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... L0
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
B 7 R DR 00000 ....|AA-0056843 .. [0 .eeeereeeeeee |0 i | e Sycamore Re, Lid. ...ooovviiiiiiiiiiiiiiiiiiiiiiiieens LOYMLLL) IA........ Constellation Insurance Holdings, Inc. .... |Management ............cccooiiiiiiiiinis ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... L0
Constel lation Insurance Holdings, Inc Ownership, Board of Directors, Constel lation 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 | s 00000 ....|82-2868171 .. [0 weeeeeeeeeeee |0 i | e Princeton Captive Re, Inc. ...ccooeeeeeiieeeeenns LOHL NIA....... Constellation Insurance, Inc. ................ Management .........ccccccoiiiiiiinnnnne 100,000 L.. ] e . NO...... L0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|26-4812790 .. {0 ..eovvvveeeee |0 weiiiiiiiiiii | e Financial Way Realty, Inc. ....ccccviiiiiiinins 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 ..coevveveeee |0 weiiiiiiiiiii | e Ohio National Foreign Holdings, SMLLC ........ DE.....[...... NIA....... AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiiinnnnne 2100.000 .. f e . NO...... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 e | 00000 ....[93-3264175 .. |0 oovveveene [0 iiiiiiiiii | i AuguStar Lending, LLC ...occvvviiviiiiiiiiiiiens GDE ] NIA....... Ohio National Foreign Holdings, SMLLC ...... Management ......ccooeieiiiiiiiiiiinns 100,000 ... f e . NO...... .0
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STATEMENT AS OF SEPTEMBER 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 ON Overseas Holding B.V. ..cccooeiieiiiiiieieens LD NIA....... Ohio National Foreign Holdings, SMLLC ...... Management .........ccccocoiiiiiiinnnnne 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 ON Netherlands Holdings B.V. ......ccceeeieeennns LD NIA....... ON Overseas Holding B.V. .....ccccccccuunnnnnee Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation 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 .........ccccccoiiiiiiinnnnne 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 .........ccccocoiiiiiiinnnnne 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 ... | eveeerreenne |0 i |0 e [ e Ltda. oo CBRAL..) s IA........ ON Nether lands Holdings B.V. .......cccceeene Management .........cocveeemiueernneennns 100,000 .. [ eeee 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 ..........cccocoiiiiinnnnne 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 .........ccccocoiiiiiiinnnnne 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 ..oovvvrreenn |0 eiiiiiiiiiiiis | e AuguStar Life Assurance Corporation ........... LOHe] s IA........ AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeeeen [0 i |0 s | e ALAC Investment Trust ......ooovviviiiiiiiiiiiinnnes LDE] e NIA....... AuguStar Life Assurance Corporation ........ Ownership, Management ................. 21001000 ... | 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 .........ccccccoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... 99-2958901 .. [0 ..eevvrreenne |0 weiiiiiiiiiii | e Andromeda Funding, LLC ......ccccooiiininnnnnnnee LDE] e NIA....... AuguStar Life Insurance Company ............. Contractual Control ............c....... 0000000 i | e . NO...... L0 ...
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|99-2979439 .. [0 ...oevvvrennn |0 weiiiiiiiiiii | e Antlia Funding, LLC .....oooeeeiiiiiiiis LDE] e NIA....... AuguStar Life Insurance Company ............. Contractual Control ............c....... 0000000 i | e . NO...... L0 ...
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|99-3018342 .. [0 ..eevvrvvenne |0 weiiiiiiiiiii | e Cassiopeia Funding, LLC ..........eevvvvevnnnnnnee LDE] e NIA....... AuguStar Life Insurance Company ............. Contractual Control ............c....... 0000000 i | e . NO...... L0 ...
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|99-2946414 .. [0 ..oovvvvrenne |0 wiiiiiiiiiiiis | e Orion Funding, LLC oooeeeeeieieeeeeeeeeeeeeeeeees LDE] e NIA....... AuguStar Life Insurance Company ............. Contractual Control .................... 0000000 et | e . NO...... L0 ...
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeeeen [0 i |0 s | e Cetus Funding, LLC oooeeeeeeeeeieeeeeeeeeeeeeeees LDE] e NIA....... AuguStar Life Insurance Company ............. Ownership, Management ................. 21001000 ... | e . NO...... L0 ...
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeeeen [0 i |0 s | e ALIC Investment Trust ......ooovvvviiiiiiiiiiiinnnes LDE] e NIA....... AuguStar Life Insurance Company ............. Ownership, Management ................. 21001000 ... | e . NO...... L0 ...
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|99-6758410 .. [0 ..oevvvvveeee |0 weiiiiiiiiiii | e ALIC 2024 Investment Vehicle 1 .................. CDE] e NIA....... AuguStar Life Insurance Company ............. Ownership, Management ................. 21001000 ... ] eeeee s . NO...... L0 ...
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|99-6758461 .. [0 ..oevvvvvrene |0 weiiiiiiiiiii | e ALIC 2024 Investment Vehicle 2 .................. LDE] e NIA....... AuguStar Life Insurance Company ............. Ownership, Management ................. 21001000 ... ] eeeee s . NO...... L0 ...
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|99-6758524 .. [0 ....oevvvvnne |0 weiiiiiiiiiii | e ALIC 2024 Investment Vehicle 3 .................. LDE] e NIA....... AuguStar Life Insurance Company ............. Ownership, Management ................. 2100.000 ... | eeeeee s . NO...... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e 00000 ... 99-4156982 .. [0 ...ccevvvenee |0 tiiiiiiiiiiiin | it AuguStar Mortgage, InC. ...oooovieiiiiiiiiiinnnnns LDEL s NIA....... AuguStar Life Insurance Company ............. Management .........ccccooiiiiiiiiinnnnnns 100,000 e f i . NO...... .0 ...
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STATEMENT AS OF SEPTEMBER 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
B 7 R DR 00000 ....|31-1454699 .. [0 ............. [ AuguStar Distributors, Inc. ....ccooeeeeiieeiinns OH.....|...... NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne ..100.000 ... LGYES.LL U | R
Ownership, Board of Directors
L0704 ] e e 00000 ....|31-0742113 .. {0 ....cevennen 0 e | e The 0.N. Equity Sales Company ..........ccccce... OH.....f.ees NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne ..100.000 ... JYES..... 0.....
Ownership, Board of Directors
L0704 ] e e 00000 ....|32-0071428 .. |0 ............. 0 e | e Ohio National Insurance Agency, Inc. .......... OH.....f.ees NIA....... The 0.N. Equity Sales Company ................ Management .........ccccccoiiiiiiinnnnne ..100.000 ... . NO...... 0.....
Ownership, Board of Directors
L0704 ] e e 00000 ....|31-0784369 .. .10 .. 0.N. Investment Management Company ............ OH.....f.ees NIA....... The 0.N. Equity Sales Company ................ Management ..100.000 ... .. NO...... 0.....
Asterisk Explanation
.| Voting Trust

.. Nominee Holder ...
.| General Partnership ..
.| Limited Partnership




STATEMENT AS OF SEPTEMBER 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

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

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

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

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

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

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

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

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

YES

AUGUST FILING

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

Explanation:

Bar Code:

T R AR RO R
6 7 1 7 2 2 0 2 4 4 9 0 0
T A IR TR
6 7 1 7 2 2 0 2 4 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 7 1 7 2 2 0 2 4 4 4 5 0 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 7 1 7 2 2 0 2 4 4 4 7 0 0 0 0 8
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 7 1 7 2 2 0 2 4 4 4 8 0 0 0 0 8
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
6 7 1 7 2 2 0 2 4 4 4 9 0 0 0 0 8

0
0
0

0 3
0 3
0 3
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STATEMENT AS OF SEPTEMBER 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 ... | 8,265,188 0 | 8,265,188 |...c.ccvevnn 6,679,700
2505. Admitted Disallowed IMR ...
2506. Fund revenue receivable ........occocooooiiiiiieieecccee e
2507.  NSCC dEPOSIT ..ottt
2508. Prepaid expenses ................
2509.  Surplus note iSSUANCE COSES ...oiiiiiiiiiiiiiiciciciceeececce e o , e ,
2510. Prepaid overfunded pension ... ... 15,959,769 |... ... 15,959,769 |...
2511.  Pension fee income recoverable ..........cocooooeooeioieeeieieieeecceeeeeeeeeeeeeens Joveeeeeeeesenenes (9,387 e
2597. Summary of remaining write-ins for Line 25 from overflow page 41,172,240 25,552,687 15,619,553 13,235,312
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 3,448,534 | 3,312,136
2505.  Liability for plan DENefils ..ottt ettt n et et ennenen [oee et 2,102,571 [ 2,312,770
2597.  Summary of remaining write-ins for Line 25 from overflow page 5,551,105 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 ... | 3,836,757 |ceeeeen 4523844 (..o 5,926,018
08.305. MiSCEITANBOUS GAINS .....oviuieieieeteecececece ettt ettt es s s s s s s sesesnanans [oreneseseseseananas 1,264,416 |.
08.306. M&E Income ceded for SA ModCO FEINSUFANCE .......c.coovoveeeeeeeeeeceeeeeeeeeeeeee e foeeeee e (129,321,932) ,285, ,569,
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (124,220,759) (126,064 ,756) (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 DENETits ..ot es [oeeeeeeeea e 1,262,456 |.....cooeee 2,126,261 oo 2,494,772
2705, ModCO TESEIVE @l TOWANCE .....coeeivvviiieciiteteiee ettt be s enans oesesesnanans (577,065,209)|............ 9,431,763,3% |......... 10,103, 106,504
2797. Summary of remaining write-ins for Line 27 from overflow page (575,802,753) 9,433,889,655 10, 105,601,276
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STATEMENT AS OF SEPTEMBER 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 €NCUMDIANCES .........coiuiiiiiiiiiii ettt ettt a e bt e bt e be et e e bt eabesaeesaeesaeesbeeabeeabeenbeenteenneennesnnes [onseensenssenssense e e eaaeas (O RN 0

4. Total gain (I0SS) ON GISPOSAIS .......c.cveveveveuieieiieieteteteeeeeeete et es et easssas s e te s et et essas s st sesesesessasssssssesesesesesssssssssesesesesesssnsasssesas [eoesesesesnseseseeeeeaeieneeaes (O RN 0

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 CUITENt YEAr'S AEPIECIALION .........c.cvvveeececeeeeeeeeeeeceeeeteeeeesasaeeetesesesasaesesesesesesssesesessssssssssssssssssnsesesesssasensesesansssnsnsnsanas ..1,068,714 |. ...1,062,104

9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) . 23,854,388 |. . 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 [0 U 0
11. Statement value at end of current period (Line 9 minus Line 10) 23,854,388 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 @CQUISIHION ........cciiiiiiieie ettt e e et e et e esseesaeeseesneesseeneenseas

2.2 Additional investment made after aCQUISITION .............ciiiiiiiieiici e sttt be e snsesreesreas

3. Capitalized deferred INterest and OthET ..........cciiiiiiii et sb e be e beebeesbeebesneesseesaeas

4. ACCTUAI Of QISCOUNT ... bbbt b e bbbt

5. Unrealized valuation INCrEASE/(AECIEASE) ..........uiiiuiiiiiiiitiitiite ettt bbbt bbb bbb bt bbbttt b et b bbb b nne e

6. Total gain (I0SS) ON AISPOSAIS ......eeuieuiiuieiieiet ettt ettt et e e e et et e e et e e et et et et e e e e e e e ennens

7. Deduct amounts received ON GISPOSAIS ........ceiuuiiiiiiieiiieeiee ettt et et e e s e e e rae e e e aeeensseeesseeesaseeeasseeassseeenseeennseeanseeennneeans

8. Deduct amortization of premium and mortgage interest points and commitment fees .............

9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............cccooevevenenenenenenes foovmneie 0 [
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) ......... |-ceeeeueeee. 1,403,213,738 |............ 1,197,158,480
12, Total valuation @lIOWANCE .............c.ociiiiii e s e e s e e e s e e e s s e aeaas [rR e R e e e [0 0
13, SUDLOtAl (LINE 11 PIUS LINE 12) w...evvieiiiieicieieiiceiete ettt s et s st s s e st sessnsnsesesenans |erscececenes 1,403,213,738 |............ 1,197,158,480
14.  Deduct total nonadmitted @MOUNLS ...........c.oiiii s [reeee e [0 0
15. Statement value at end of current period (Line 13 minus Line 14) 1,403,213,738 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 48,787,642 |.....cevvernne 29,933,626
2.2 Additional investment made after acquisition . 83,550,947 |. . 27,142,626

3. Capitalized deferred INtEreSt NG OtNET ...........c.ccocveiiiiiieeecteeieceee ettt ettt ea st s s se et ss et e sesesesesssesssesesesesesnns [eeseseeeseseeeaeaeseenenenenas (O RN 0

4. ACCTUAI OF QISCOUNT ...ttt ettt e et s s e s s e et e s es s e aeseseses s asssee s s s s assnseses s s asansesesasssssssssssssssansnsesasansnsnansnsanas |nesesesesesancacaeses 139,547 [ 1,393

5. Unrealized valuation INCrEASE/(AECIEASE) ...........c.cvcveveviriieeieeieeteteseseeee et e e setesesessse s ssssesesetesessss s st esesesesesessss s ssssesesesesessansssans |oeeeeseseneaeaens 18,292,646 |................ (33,652,594)

6.  Total gain (I0SS) ON AISPOSAIS ......eeuuiiuiiaiieeiieitieie ettt ettt a e et e et e s e et e e ae e e s e e ea e e ea e e eaeess e e st enseemseenseenbeeneeeneenseenneenseenseennean

7. Deduct amounts received ON AISPOSAIS ..........cciuiiiiiiiiieie ettt et e e s h e sb e e et e b e eaeeese e e st e eaeenae e seeneebe et e enreaneen

8. Deduct amortization of premium and dEPreCIALION ...........ciiiiiiiiiiiii ettt sb et ettt b e n e neeseeesaeas

9. Total foreign exchange change in book/adjusted Carrying ValUE ............couoiiiiiiiiiiiiiiie e
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)

12.  Deduct total NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13.  Statement value at end of current period (Line 11 minus Line 12) 369,438,804 326,740,207
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 of bonds and Stocks aCQUIr€d .............cc.eevveueeeueeereieieeeeeeeeeeveeeieenne ..2,675,773,193 |. ....132,517,686

3. ACCTUAI OF QISCOUNT ...ttt s et s et st s et ns s [roeninaeninisnineas 3,262,828 |......cooenvee. 2,726,374

4. Unrealized valuation iNCrEASE/(UECIEBASE) ........ccvriiiririiueieieiisiitseststeteteseses ettt sesesesesese st sesssseseseseseseassessesesesesesasessssssssesesesenens [eoeaemininsnsnns 60,852,653 |..ooceeeenne 22,559,675

5. Total gain (I0SS) ON QISPOSAIS ........cucueiiiieieieeeieieiteiete et ettt ettt e e et s et eseseseses st sesesesesesesessesesesesesesesesesssesesesnnens [oeeeseseesnenanans 7,889,971 | (14,343,258)

6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eveueiiiieieeeeeeeeeeeeeeee e es s eeeeeeene e eanannnnans |reeeeeeeees 1,147,743,840 |.............. 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 3,945,375 |..coovee 5,012,536

8. Total foreign exchange change in book/adjusted CAITYING VAIUE .............ccceueueuiriririririiieieierereese st esssssssens|ooesseeesaeaencnnnes 115,475 oo 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 ..............cccccouvverererernnnnns ....(818,525)|................. (1,706,435)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .............. ..8,406,151,697 |. 6,810,765,317
12.  Deduct total NONAAMIEEA @MOUNLS .......e.eeeeeeeeeeeee e e et e e et e et e et e et eeeeeeeeseeseeeeeeeeseeeeeseeseeseeeeeseeseeseeseeseesesseeseeseesessesnen |eeeeeeeneeeennes 27,024 572 oo 23,168,465
13. Statement value at end of current period (Line 11 minus Line 12) 8,379,127,125 6,787,596,852
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STATEMENT AS OF SEPTEMBER 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 [ 5,289,836,283 |......cc..c.... 396,762,072 |............... 411,047,943 |................ (27,190,855)|............ 4,434,319,423 |............ 5,289,836,283 |............ 5,248,359,557 |............ 3,756,347,548
2 NN [ - TSSOSO PESEPRRUSTSTRTY ISR 2,174,263,466 |................. 94,833,673 |...ccovcenee 42,149,480 |...cocoevvnene. 21,211,828 |........... 2,171,107,882 |........... 2,174,263,466 |............ 2,248,159,487 |........... 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 106,676,374 ..o [V 6,483,270 |....cocoeunenee. 2,908,471 |..ooiienne 112,328,759 |.....coeeveee 106,676,374 |............... 103,101,575 |.....coccee.e. 115,685,676
L Y (@2 - OSSPSR SUTTEPEURRRRY SRR 9,124,298 | (U 49,308 |..ooierian. 3,210,630 |....ccevevennee 8,115,299 |....coovine 9,124,298 |....ocvinve. 12,285,620 |.......ccccovenee. 8,835,656
5. NAIC B () ettt ettt n e [er s 6,533,404 |.....ccoviiice [V [V (2,044)]..cecene 3,760,003 |..oovoreeenne 6,533,404 |......ccccoee. 6,531,360 |....ccovvruenne 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 582,129 0 3,195 (205,751) 651,428 582,129 373,183 644,588
7. Total Bonds 7,587,015,954 491,595,745 459,733,196 (67,721) 6,730,282,794 7,587,015,954 7,618,810,782 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 |................. 10,000,000 |........coe.n.... 10,000,000
N2 (2SSOSR HOSRR 6,607,530 [....cocverirriicierinnes (RSN [V 186,944 | 6,637,640 |......ccccoevne. 6,607,530 |.....cccocrernnee 6,794,474 |....ccovnnn. 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 [V [V 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN (O RSN (O RSN 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 [V [V 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 0
14, Total Preferred STOCK ..ot 16,607,530 0 0 186,944 16,637,640 16,607,530 16,794,474 16,550,900
15. Total Bonds and Preferred Stock 7,603,623,484 491,595,745 459,733,196 119,223 6,746,920,434 7,603,623,484 7,635,605,256 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 $ .o 4,480,362 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 RECEIVEA) ON AAGIIONS ...........c.c.eveviiieueeeieiieieteseteitesese et s sese st s sses ettt s s ses et s s s s es et s s s s sesesesssssssesesesssssnsnsesesens thebesssnsasees 127,451,923
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 37,152,111

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 (17,754,160)
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 42,485,151
AAMOTEIZATION ...ttt st s s s s e £ s £ s s e s e £ s E s E S h e e R AL E A A A AR SRRttt te eheneeb e ees (221,887)
Adjustment to the Book/Adjusted Carrying Value of Nedged HEM ... bbb n eireare e 0
Total foreign exchange change in BOOK/AGJUSIEA CAMYING VAIUE ..........c.cueueuiriiriririiieietetesesese sttt ss ettt sesese e sessesesesesesese st ssssesesesesenensssssses oeressesesesesnnens (115,475)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.coovuiuiueiiiiieiieieiieeeesesesesssese ettt ssanaes | stsseesesssnsnes 164,913,025
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 164,913,025
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 COIUMNY) ............ccocrueueiereeieceeeeieeeesecaes ceeseeeeeeeeaeenas 7,629,753
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 ...........cccccoeveveveecees covverereeieeenn (9,650,547)
3.14 Section 1, Column 18, prior year 7,629,753
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 ...........cccccoeveveeeieies covverereeieeenns (9,650,547)
3.24 Section 1, Column 19, Prior YEAr PIUS ..........cccveveverevereieeeeeieieieteseinenes eeeenesesesees (17,280,300)
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieiiiieeieteteecece ettt tes s eseseas eeeseeesesessesesesenee e sesees 0 e 7,629,753 ..o 7,629,753
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) ......ceeueueeeeeeeeeeeeeeeeeeeeeeeteseseeaeaesesesesesaesesesesessassesesesesssassstesessasanes <eassssssesssasa (9,650,548)
Deduct total NONAAMIEA @MOUNLS ............oou et h e h e e e e e e E e e e e e ee oo e e e oo R e e Ee e R e SR e e R e e R e e R e £ e e £ R e e h e e ee e ee e Ee e eeseeseeseeaeeaee s mmemseeneeeeneeeeeeeeennnens 0
Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvcueueueieeeeececeeteteeeectete e seseessaete et esesssastesesesessssesesasesessssesesasesssssssesessssnsssssesesssssanan 2sesesesesasnas (9,650,548)
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
12776%K4 ... Corporate Bond Replication .. 2. ..54,351,417 |........... 56,445,856 |08/08/2024 ..... 12/20/2028 Credit Default Swap ... .2,971,530 |.. .... 3,631,856 |91282C-JJ-1 . | US TREASURY N/B .... 1A .. ...51,379,887
2,678,754 .3,631,856 | ... Credit Default Swap .2,678,754 .3,631,856 . 0|
1 74,135,191 72,387,428 |09/1 Bond Forward .0 (1,747,763) . | CCS8 Unitranche Partners 1E ,135,191 |..
.......... - .503,786 491,265 | [ 25461L-AA-0 . | DIRECTV HOLDINGS/FING ........ 3B ....503,786 |..
16 80,401,214 80,265,559 |09/23/2024 Bond Forward )| 46657U-AB-8 . | Jefferies Credit Partners BDC 1F 80,401,214 |..
............................................ 23,833,676 23,833,676 | ............ e [ 836160-AA-2 . |Soup 7a Trust .................. 2A 23,833,676 |..
91278*HP2 . Long Bond Replication ... .. 100,000,000 |... ..63,552,090 |...........61,335,841 |09/23/2024 06/24/2025 ... Bond Forward )| 46604U-AB-2 . |[Ares lvy Hill XIX Pvt Credit ...... 1F .. ...63,552,090 ...62,281,048
L0 .. 40,000,000 |...........40,000,000 694738-AA-9 . |Pacific Owl I1, LLC .... 1 .. ...40,000,000 40,000,000

339,456, 128

338,391,481

5,650,284

3,631,075

333,806,844

334,760,406
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Year To Date

1

Number
of
Positions

2
Total Replication
(Synthetic Asset)
Transactions
Statement Value

3

Number
of
Positions

4
Total Replication
(Synthetic Asset)
Transactions
Statement Value

5

Number
of
Positions

6
Total Replication
(Synthetic Asset)
Transactions
Statement Value

7

Number
of
Positions

8
Total Replication
(Synthetic Asset)
Transactions
Statement Value

9

Number
of
Positions

10
Total Replication
(Synthetic Asset)
Transactions
Statement Value

Beginning Inventory

Add: Opened or Acquired Transactions...........c.ccceceeveennenn

Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value

Less: Closed or Disposed of Transactions

Less: Positions Disposed of for Failing Effectiveness

(0711 - OO TP O PUPEIN RSSO 0 ooereeeemrrreneeeeeeen 0 0 ooeereeeemerreeneeeeeeen 0 [V [V 0 fooerrrereemeereneeeeeen 0 e (O 0
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value XXX XXX XXX 0 XXX XXX 0
Ending Inventory 0 0 4 339,456,128 0 4 339,456,128
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STATEMENT AS OF SEPTEMBER 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, COIMN 14......cuieiiieieeereeseieeee e e eesee e es s ees s e e e e e e e s8££ 8458282t n st nrens | eeseesenasnaiens 164,913,027
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccccoueueeccueueueeeeeeecceeens eeeeeeneneeees (9,650,547)
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt es s s s s s s s et et essassssnsssesesesesssnsnensnsnesenenseenne e 155,262,480
Part D, SECHON 1, COIUMN B ......euiueeeereereereeceeeseeseeeseese s eesees e ees e e e ee e e e s e s es s s e s e e e e et e e e s e sse e e e nentnes eeseessssceaions 164,913,027
Part D, SECHON 1, COIUMN 7 ..ot ese s ese s ees e es e e s s s s s e e e e e et ee et eseeseeseeseeneanaees | eeeeesensinsinnns (9,650,547)
Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0
Fair Value Check
Part A, Section 1, Column 16 162,893,817
Part B, SECHON 1, COIUMN 13 ... .ottt ettt ettt ettt et ettt et et et et et e e et e e e e et et e e e e e e e e e e eeee e e eeeeanee oaneaeeresseaneas (9,650,547)
TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e 153,243,270
Part D, SECHON 1, COIUMN G ...t eeees s es s ees e e s e s s e s s e et en e e e esnanas eeseesssscnarons 162,893,817
Part D, SECHON 1, COIUMMN 10 ....oueuieeieeercerceeeeeee e s eseeseeseeseesees e ee e eeees s esees e s e s e ees e e e e e e e e e st es s s s essessesseeseennasnanes | eesessenssnsinans (9,650,547)
Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 0

Potential Exposure Check

Part A, SECHON 1, COIMN 27 .....uuieieiiiieiiseiseeet et se et ss e bbb bbbttt niee sosessnsinsinian 56,151,835
Part B, SECHON 1, COIIMN 20 ......cuuiiiurieeireceeesesetesesesesseseessesesessesese s e sssess st s e s s se s s esb ettt st sb et enians | snsissssnsinsens 22,849,000
Part D, SECHON 1, COIUMN 12 .....cuuiuiuuieeitciee et es s se bbbttt enne | sneissesninieas 79,000,835
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF SEPTEMBER 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 ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 1,489,330,127 |.ocoeeee 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 ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 1,098,465,609 |............... 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) ..........cccceiiiiirrerereeeeeeeeeieieeseeeeeesenens [ereeeeeeeeeens 500,323,044 |.............. 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) 500,323,044 109,458,526
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STATEMENT AS OF SEPTEMBER 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 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

0399999 - Totals

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation __Recgani (11-9-10 Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 - Totals
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STATEMENT AS OF SEPTEMBER 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
RES000000204 ... LA MESA . 05/20/2024 .. .0, .2,400,000
RES000000227 ... POINTBLANK ... . 04/24/2024 .. . ...0].. ... 160,000
RES000000248 ... . 06/03/2024 .. .. 112,426 ). .0, ... 470,000
RES000000254 ... SAN ANTONIO .. .06/03/2024 .. .. 133,480 |... ...0].. ... 175,000
RES000000255 ... BURBANK . 06/03/2024 .. 321,891]... .0, ... 175,000
RES000000256 ... NATIONAL CITY .. . 06/05/2024 .. ,228,500 ... ...0].. .1,585,000
RES000000259 ... NORTH CHESTERFIELD .. . 05/30/2024 .. .. 381,797 |... .0, .. 577,000
RES000000260 MIRAMAR BEACH .. . 05/15/2024 .. 330,298 .0 425,000
RES000000261 ORANGE ... . 06/12/2024 .. 232,050 .0 385,000
RES000000263 MYRTLE BEACH . 06/14/2024 .. ,103,725 .0 .1,325,000
RES000000265 ... COLTON . 06/10/2024 .. 321,899 ... .0, ... 530,000
RES000000266 ... BROOKSHIRE . 06/14/2024 .. .. 241,237 ... ...0].. ... 298,000
RES000000268 ... HOLLYWOOD .. . 06/13/2024 .. ... 375,891 ... .0, ... 530,000
RES000000270 ... SAN CLEMENTE . . 06/14/2024 .. ,086,750 |... ...0].. .1,275,000
RES000000271 ... . 05/30/2024 .. 417,143 ... .0, ... 800,000
RES000000272 ... PORTLAND ... .06/18/2024 .. ,208,020 |... ...0].. .1,495,000
RES000000273 ... WASHOUGAL .. . 06/19/2024 .. 371,092]... .0, ... 740,000
RES000000274 ... GREENWOOD .06/21/2024 .. .. 143,883 ... ...0].. .. 188,000
RES000000275 NEW PORT RICHEY . 06/18/2024 .. 433,760 .0 500,000
RES000000276 ORMOND BEACH . .06/21/2024 .. 241,270 .0 315,000
RES000000277 SUFFOLK ... . 06/20/2024 .. 106,813 .0 200,000
RES000000278 ... BURBANK ... . 06/17/2024 .. ... 506,756 |... ...0].. ... 660,000
RES000000279 ... AWENDAW . . 06/04/2024 .. ... 617,804 ... .0, ... 120,000
RES000000280 ... LEWES .... . 05/29/2024 .. ... 302,555 ... ...0].. ... 400,000
RES000000281 ... WITTMAN ... . 06/10/2024 .. ,787,689 |... .0, .2,500,000
RES000000282 ... SAPPHIRE ... . 06/17/2024 .. 129,425 |... ...0].. ... 155,000
RES000000283 ... FORT WORTH ... . 06/28/2024 .. ... 623,408 |... .0, ... 807,000
RES000000284 ... OCEANSIDE . 06/25/2024 .. ... 155,805 ... ...0].. ... 875,000
RES000000285 ... NORRIDGE . 06/24/2024 .. .. 301,023 ... .0, .. 380,000
RES000000286 SMITHS STATION . . 06/24/2024 .. 469,370 .0 640,000
RES000000287 VENICE . 06/27/2024 .. 320,269 .0 515,000
RES000000288 PUEBLO ... . 06/28/2024 .. 239,200 .0 340,000
RES000000289 APPLE VALLEY . 06/24/2024 .. 322,123 .0 395,000
RES000000290 PAHALA ........ . 06/27/2024 .. 228,943 .0 280,000
RES000000291 ... VIRGINIA BEACH . . 06/24/2024 .. ,631,000 |... .0, .2,100,000
RES000000292 ... ROHNERT PARK . 06/24/2024 .. ... 332,063 |... ...0].. ... 754,000
RES000000293 ... COLORADO SPRINGS . . 06/28/2024 .. .. 366,371]... .0, ... 510,000
RES000000294 ... CARTERSVILLE . . 06/28/2024 .. 142,800 |... ...0].. ... 295,000
RES000000295 ... . 06/28/2024 .. ,154,863 |... .0, .1,800,000
RES000000296 ... BRIGHTON ... . 06/28/2024 .. .. 717,862 ]... ...0].. .. 815,000
RES000000297 COROLLA ... . 06/12/2024 .. 603,303 .0 835,000
RES000000298 FORT WORTH . 06/27/2024 .. 209,344 .0 275,000
RES000000299 DALLAS ... . 06/28/2024 .. 334,950 .0 440,000
RES000000300 ODENTON . . 06/26/2024 .. 638,788 .0 848,000
RES000000301 KERNERSVILLE . . 06/21/2024 .. 514,192 .0 757,000
RES000000302 ... KELLER .07/03/2024 .. ... 205,538 |... ...0].. ... 270,000
RES000000303 ... HANFORD . . 06/18/2024 .. ... 435,875 ... .0, ... 550,000
RES000000304 ... TAMPA ... . 06/28/2024 .. ... 428,777 |... ...0].. ... 585,000
RES000000305 ... BOYNTON BEACH .. .07/11/2024 .. ... 469,133 ... .0, ... 705,000
RES000000306 ... .07/09/2024 .. ... 386,974 ... ...0].. ... 610,000
RES000000307 ... . 07/12/2024 .. ... 130,963 ... .0, ... 213,000
RES000000308 ... INDIANAPOLIS . .07/08/2024 .. .. 280,370 |... ...0]. ... 367,000
RES000000309 ... PORTLAND ... .07/01/2024 .. 852,844 ... .0, .1,100,000
RES000000310 JUPITER ... .07/12/2024 .. .1,750,530 .0 .2,150,000
RES000000311 ... ISLE OF PALMS ..... . 07/12/2024 .. .. 439,624 ... ...0].. ... 600,000




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

SCHEDULE B - PART 2

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

AIE

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
RES000000312 ... LEXINGTON .... . 06/28/2024 .. ... 147,565 ... ... 194,000
RES000000313 ... PANAMA CITY .. . 06/26/2024 .. ... 334,106 |... ... 430,000
RES000000314 ... NORTH REDINGTON .07/17/2024 .. 457,750 |... .1,750,000
RES000000315 ... CLERMONT .07/15/2024 .. 431,550 |... ... 528,000
RES000000316 ... ROCKFORD .07/15/2024 .. .. 122,418 ... ... 160,000
RES000000317 ... WORTHINGTON .. .07/18/2024 .. ... 405,523 ... ... 526,000
RES000000318 ... .07/16/2024 .. .. 314,150 |... ... 660,000
RES000000319 .07/17/2024 .. 623,150 .1,165,000
RES000000320 COCONUT CREEK .07/17/2024 .. 214,200 285,000
RES000000321 CYPRESS . .07/19/2024 .. 937,825 ,150,000

RES000000322 ...
RES000000323 ...
RES000000324 ...
RES000000325 ...
RES000000326 ...

ODESSA ...
ROSENBERG ..
SAVANNAH ...
SAN ANTONIO ..

.07/16/2024 ..
.07/16/2024 ..
. 07/15/2024 ..
.07/26/2024 ..
. 07/23/2024 ..

.1,567,000
... 340,000
... 560,000
... 368,000
... 330,000
.. 715,000

,069,250 ...
... 214,890 |...
... 451,580 |...
... 299,300 |...
... 244,500 |...
.. 316,975 ...

.1,225,000
.1,400,000
.. 200,000
504,000
.. 200,000

,004,255 |...
882,575 |...
.. 152,250 |...
428,968
.. 155,953 ...

RES000000362 ...
RES000000363 ...
RES000000364 ...
RES000000365
RES000000366 ...

WINDERMERE
BOYNTON BEACH ..
AVENTURA
NEW PORT RICHEY
WINTER HAVEN ...

. 08/13/2024 ..
.08/16/2024 ..
. 08/13/2024 ..
. 08/14/2024 ..
. 08/13/2024 ..

.01
...0].
.01
...0].
.01
...0].
.01
.0
.0
.0
.01
...0].
.01
...0].
.01
RES000000327 ... NASHVILLE .. .07/19/2024 .. . ...0]. .
RES000000328 ... DICKINSON .. . 07/23/2024 .. ... 204,725 ... .01 ... 352,000
RES000000329 ... NAPERVILLE ... . 07/22/2024 .. .. 196,235 |... ...0]. .. 330,000
RES000000330 KATY ..... . 07/24/2024 .. 482,712 .0 666,200
RES000000331 WATAUGA ... . 07/24/2024 .. 198,720 .0 250,000
RES000000332 HOWEY IN THE HILLS . . 07/23/2024 .. 290,583 .0 384,000
RES000000333 ... GOLDEN . 07/23/2024 .. ... 361,569 |... ...0]. ... 415,000
RES000000334 ... NORTH PALM BEACH ... .07/26/2024 .. ..217,223 ... .01 ... 292,000
RES000000335 ... HALLANDALE BEACH ... . 07/25/2024 .. ... 194,160 |... ...0]. ... 262,000
RES000000336 ... . 07/23/2024 .. ... 236,900 |... .01 ... 590,000
RES000000337 ... CLEVELAND .. . 03/21/2024 .. ... 126,220 ... ...0]. ... 171,000
RES000000338 ... HIGHLAND SPRINGS . . 08/02/2024 .. ... 157,488 ... .01 ... 193,000
RES000000339 ... NEW ORLEANS . 07/29/2024 .. ...309,000 |... ...0]. ... 532,000
RES000000340 ... CHARLOTTE . 07/29/2024 .. ,355,055 ... .01 .4,200,000
RES000000341 PRESCOTT VALLEY .07/26/2024 .. .1,385,840 .0 .1,600,000
RES000000342 GARDEN CITY .07/31/2024 .. 301,275 .0 425,000
RES000000343 KATY ..... .07/30/2024 .. 212,251 .0 296,000
RES000000344 FOX LAKE . 08/02/2024 .. 223,463 .0 314,000
RES000000345 FAYETTEVILLE . 08/02/2024 .. 425,390 .0 524,000
RES000000346 ... ARL INGTON . 08/01/2024 .. .. 227,700 |... .01 ... 318,000
RES000000347 ... CHICAGO ... . 08/07/2024 .. 151,688 |... ...0]. .. 200,000
RES000000348 ... ESCONDIDO .. . 08/07/2024 .. ,255,935 ... .01
RES000000349 ... NAPLES ... . 08/06/2024 .. ... 369,480 |... ...0]. .
RES000000350 ... MILFORD . . 08/07/2024 .. ... 153,000 |... .01 ... 200,000
RES000000351 ... PLANTATION . 08/09/2024 .. .. 152,955 |... ...0]. .. 199,000
RES000000352 DURHAM ... . 08/09/2024 .. 269,423 .0 347,000
RES000000353 SAVANNAH ... . 08/09/2024 .. 412,050 .0 550,000
RES000000354 ROCK INGHAM .07/31/2024 .. 295,676 .0 345,000
RES000000355 MCALLEN . . 08/06/2024 .. 244,238 .0 340,000
RES000000356 PORT ORANGE .07/30/2024 .. 291,087 .0 387,000
RES000000357 ... MONTGOMERY ... .07/30/2024 .. 472,724 ... ...0]. ... 706,000
RES000000358 ... WINTER PARK .. . 08/09/2024 .. ... 226,200 |... .01 ... 292,000
RES000000359 ... . 08/13/2024 .. ... 160,199 |... ...0]. ... 219,000
RES000000360 ... . 08/13/2024 .. ... 363,487 |... .01 ... 950,000
RES000000361 ... . 08/09/2024 .. .. 288,737 |... ...0]. .. 335,000
.01
...0].
.01
.0
..0].
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STATEMENT AS OF SEPTEMBER 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
RES000000367 ... FAYETTEVILLE ... . 08/13/2024 .. .. 1.875 |.. ... 142,937 ... .0, ... 178,000
RES000000368 ... SAN ANTONIO . 08/02/2024 .. ... 6.750 |.. ... 285,919 ... ...0].. ... 390,000
RES000000369 ... SAINT LOUIS .. . 08/14/2024 .. ... 7.500 |.. ... 116,531 ... .0, ... 170,000
RES000000370 ... KAPOLE| .08/16/2024 .. .. 6.750 |.. ... 354,830 ... ...0].. ... 640,000
RES000000371 ... KANSAS CITY .. . 08/15/2024 .. ... 182,805 ... .0, ... 240,000
RES000000372 ... NASHVILLE .... . 08/22/2024 .. . 417,150 |... ...0].. ... 830,000
RES000000374 ... LAKE WORTH ... . 08/23/2024 .. .. 156,392]... .0, .. 205,000
RES000000375 CARROLLTON ... . 08/23/2024 .. 401,880 .0 575,000
RES000000376 FARMERS BRANCH . . 08/23/2024 .. 216,259 .0 282,000
RES000000377 EAST WENATCHEE . .08/21/2024 .. 439,641 .0 568,000
RES000000378 ... OAK LAWN . 08/23/2024 .. ... 403,425 ... .0, ... 495,000
RES000000379 ... WAXAHACHIE . 08/22/2024 .. ... 342,873 ... ...0].. .. 555,000
RES000000380 ... PANAMA CITY BEACH . 08/20/2024 .. ... 361,943 ... .0,
RES000000381 ... SAINT GEORGE ISLAND ... . 08/23/2024 .. ,244,559 ... ...0]..
RES000000382 ... . 08/22/2024 .. ,075,100 |.... .0,
RES000000383 ... CARPENTERSVILLE .. . 08/22/2024 .. ... 219,083 ... ...0].. ... 270,000
RES000000384 ... ATHENS . 08/23/2024 .. ... 241,511 .. .0, .. 305,000
RES000000385 ... HAMPTON ... .08/06/2024 .. .. 108,148 |... ...0].. .. 168,000
RES000000386 SARASOTA . 08/28/2024 .. 430,540 .0 545,000
RES000000387 MONTROSE . 08/23/2024 .. 240,351 .0 359,000
RES000000388 MADISON . . 08/26/2024 .. 718,724 .0 .1,300,000
RES000000390 ... MURRIETA ... . 08/29/2024 .. ... 310,500 |... ...0].. ... 899,000
RES000000391 ... MIAMIE ... . 08/22/2024 .. ,022,717 ... .0,
RES000000392 ... ACWORTH . . 08/26/2024 .. ,306,250 ... ...0]..
RES000000393 ... HOUSTON ... . 08/29/2024 .. ,354,650 ... .0, .
RES000000394 ... HELOTES ... . 08/30/2024 .. 353,714 ... ...0].. ... 398,000
RES000000395 ... . 08/29/2024 .. ... 263,795 ... .0, ... 350,000
RES000000396 ... INDEPENDENCE . .08/28/2024 .. ....234,532 ... ...0].. ... 285,000
RES000000397 ... CONYERS . 09/03/2024 .. .. 118,930 ... .0, .. 165,000
RES000000398 BOYNTON BEACH . 08/27/2024 .. 287,021 .0 365,000
RES000000399 SAN CARLOS . 08/30/2024 .. .1,957,200 .0 .2,400,000
RES000000401 LIVE OAK ... . 08/23/2024 .. ... 259,160 .0 362,000
RES000000402 BOCA RATON . 08/26/2024 .. ,508,933 .0 ,850,000
RES000000403 MIAME ... .08/13/2024 .. 414,232 .0 570,000
RES000000404 ... MERIDEN . . 09/04/2024 .. .. 217,360 |... .0, ... 270,000
RES000000405 ... GASTONIA ... . 09/09/2024 .. 190,418 |... ...0].. ... 248,000
RES000000406 ... JUPITER ... . 08/29/2024 .. ,225,500 ... .0, .1,600,000
RES000000407 ... MIAMI BEACH .. . 09/09/2024 .. ... 740,288 |... ...0].. ... 950,000
RES000000408 ... ROSENBERG . 09/06/2024 .. ... 131,580 ... .0, ... 303,000
RES000000409 ... ATLANTA . .08/07/2024 .. .. 217,637 |... ...0].. .. 304,000
RES000000410 HOWELL ... . 08/22/2024 .. 408,000 .0 630,000
RES000000411 BALL GROUND . 08/26/2024 .. 433,820 .0 525,000
RES000000412 MABLETON ... . 07/30/2024 .. 313,259 .0 405,000
RES000000413 ZEPHYR COVE .08/16/2024 .. ,040,000 .0 .3,524,850
RES000000414 HARRIMAN ... . 08/16/2024 .. 182,375 .0 235,000
RES000000415 ... BRENTWOOD .. .08/13/2024 .. ... 436,253 ... ...0].. ... 690,000
RES000000416 ... MONTCLAIR . 07/30/2024 .. ... 633,868 |... .0, .. 820,000
RES000000417 ... ROCK CITY FALLS .. .08/16/2024 .. ... 437,598 |... ...0].. .. 620,017
RES000000418 ... SIMPSONVILLE . . 08/23/2024 .. ... 516,150 |... .0, ... 765,931
RES000000419 ... .08/02/2024 .. . 971,413 ... ...0].. 1,321,650
RES000000420 ... LOS ANGELES . 08/01/2024 .. 441,333 ... .0,
RES000000421 ... HACIENDA HEIGHTS . .08/08/2024 .. ,048,760 |... ...0].
RES000000422 ... HAYWARD . 05/09/2024 .. .. 838,423 ... .0,
RES000000423 LAWRENCEV ILLE . .08/07/2024 .. 249,702 .0
RES000000424 ... ES PP PPPPI . 07/27/2024 .. ....1,245,513 ... ...0].. .1,520,000
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RES000000425 ... JERSEY CITY .. . 07/23/2024 .. ... 345,990 |... .0, ... 465,000
RES000000426 ... OCEANSIDE . 08/12/2024 .. ... 528,593 ... ...0].. .. 609,985
RES000000427 ... GARDEN GROVE . . 08/03/2024 .. . .0,
RES000000428 ... SAN JOSE . 08/06/2024 .. ....1,020,062 ... ...0]..
RES000000429 ... BROOKLYN ... . 06/26/2024 .. .2,008,616 |... .0,
RES000000430 ... SANTA ANA .. . 05/14/2024 .. ... 363,604 |... ...0]..
RES000000431 ... EAST HAMPTON . . 08/09/2024 .. ,159,003 |... .0,
RES000000432 NASHVILLE .. .08/21/2024 .. 429,552 .0
RES000000433 LAGUNA HILLS . . 08/05/2024 .. 318,772 .0
RES000000434 NEWNAN ........ . 08/30/2024 .. 454,142 .0
RES000000435 ... NORTH HOLLYWOOD ... . 09/12/2024 .. 137,282 (... .0,
RES000000436 ... SAN MARINO ... .07/27/2024 .. ,820,000 |... ...0]..
RES000000437 ... SAN ANTONIO .. . 07/26/2024 .. 192,500 |... .0,
RES000000438 ... AUSTELL .... .08/20/2024 .. ... 216,137 |... ...0].. .
RES000000439 ... SOCORRO ... . 07/31/2024 .. ... 197,350 |... .0, ... 267,500
RES000000440 ... KISSIMEE . 07/23/2024 .. ,215,970 (... ...0].. .1,737,100
RES000000441 ... NEW PORT RICHEY ... .09/10/2024 .. 627,043 |... .0, ... 594,000
RES000000443 ... BOCA RATON ... .09/16/2024 .. .. 268,125 ... ...0].. .. 500,000
RES000000444 REYNOLDSBURG . . 09/11/2024 .. 173,453 .0 215,000
RES000000445 BILLINGS . 09/09/2024 .. 312,000 .0 440,000
RES000000449 GILBERT . . 09/06/2024 .. 310,125 .0 510,000
RES000000451 ... WILDWOOD ... .09/10/2024 .. ... 253,831)... ...0].. ... 365,000
RES000000459 ... HAMPSTEAD .. . 03/08/2024 .. ,003,839 (... .0, .1,398,000
RES000000460 ... . 04/30/2024 .. 319,304 |... ...0].. ... 381,000
RES000000461 ... .01/30/2024 .. .. 465,770 |... .0, ... 560,000
RES000000462 ... .01/12/2024 .. ... 339,009 ... ...0].. ... 526,000
RES000000463 ... WOODLAND HILLS ... .01/20/2024 .. ....1,655,616 |... .0, .2,025,000
RES000000464 ... BOCA RATON . 04/16/2024 .. 613,302 ... ...0].. ... 735,000
RES000000465 ... ROSEVILLE .. . 04/03/2024 .. 456,220 |.... .0, ... 553,990
RES000000466 SAN DIEGO .01/16/2024 .. .2,024,729 .0 .2,450,000
RES000000467 OLD LYME ... . 02/29/2024 .. 530,557 .0 834,999
RES000000468 EAST MORICHES . 06/28/2023 .. 618,547 .0
RES000000469 MADERA ... .01/30/2024 .. 355,278 .0
RES000000470 THOMPSONS STATION . 12/28/2023 .. 540,201 .0
RES000000471 ... HERSHEY . 02/15/2024 .. .. 666,041 ... .0,
RES000000472 ... MIAMI . 04/17/2024 .. 829,671... ...0]..
RES000000473 ... WINTER GARDEN .. . 04/04/2024 .. ,962,043 |... .0,
RES000000474 ... . 02/09/2024 .. ... 969,575 ... ...0].. .
RES000000475 ... WEST COVINA .. .01/12/2024 .. .. 157,872]... .0, ... 917,000
RES000000476 ... JACKSONVILLE . . 11/30/2023 .. 245,530 |... ...0].. ... 300,000
RES000000477 FULLERTON . 05/07/2024 .. 1,115,426 .0 .1,360,000
RES000000478 COVINA . 12/28/2023 .. 708,200 .0 850,000
RES000000479 CLEBURNE . 05/17/2024 .. 327,978 .0 400,000
RES000000480 CAPE CORAL . 02/20/2024 .. 282,837 .0 343,000
RES000000481 LA CANADA FLINTRIDGE . 1272172023 .. ,604,729 .0 .1,965,000
RES000000482 ... WEST COVINA . 02/14/2024 .. 667,397 |... ...0].. ... 165,000
RES000000483 ... ALBUQUERQUE .. . 02/05/2024 .. ... 182,788 |... .0, ... 340,000
RES000000484 ... DOWNEY . 12/29/2023 .. ... 863,113 ... ...0].. ,050,000
RES000000485 ... LOS ANGELES .07/17/2023 .. ,256,984 |... .0,
RES000000486 ... WOODLAND HILLS . . 02/20/2024 .. ,468,178 |... ...0]..
RES000000487 ... BRENTWOOD . 04/05/2024 .. 94,730 (... .0,
RES000000488 ... WOODLAND HILLS . .03/08/2024 .. ,445,451 ... ...0]. .
RES000000489 ... NEWARK . 02/05/2024 .. 253,018 |... .0, ... 360,984
RES000000490 LAGUNA BEACH . . 12/26/2023 .. 1,461,894 .0 .2,175,000
RES000000491 ... NEWBURY PARK ... . 04/11/2024 .. .. 839,725 ... ...0].. .1,025,000
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RES000000492 ... VAUXHALL ... . 04/12/2024 .. .. 1.875 |.. 209,326 |... .0, ... 407,000
RES000000493 ... CASHIERS ... . 05/07/2024 .. ... 7.500 |.. 1,311,985 ... ...0].. .1,600,000
RES000000494 ... SIMI VALLEY .. .01/09/2024 .. .. 1.875 |.. LW 1,131,749 | .0, .1,450,000
RES000000495 ... LAS VEGAS .... . 12/21/2023 .. .. 8.000 |.. 513,123 ]... ...0].. ... 628,475
RES000000496 ... TAMPA ... . 02/29/2024 .. 7.750 |.. 281,271 ... .0, ... 340,000
RES000000497 ... JAVAICA . . 02/27/2024 .. ....1,038,107 |... ...0].. .1,260,000
RES000000498 ... LOS ANGELES .. . 03/14/2024 .. .. 491,825 ... .0, ...944,999
RES000000499 RESEDA ... . 03/21/2024 .. 733,186 .0 840,000
RES000000500 MAHOPAC . . 12/11/2023 .. 480,368 .0 585,000
RES000000501 SACRAMENTO . 08/29/2024 .. 248,201 .0 400,000
RES000000502 ... MOUNT LAUREL . . 08/29/2024 .. ... 248,106 |... .0, ... 362,000
RES000000503 ... CLERMONT ... .08/21/2024 .. ... 726,526 |... ...0].. .1,002,571
RES000000504 ... CLERMONT ... . 08/23/2024 .. .. 425,741 ... .0, ... 587,490
RES000000505 ... JACKSONVILLE . . 08/29/2024 .. ... 165,247 |... ...0].. ... 235,014
RES000000506 ... CHEEKTOWAGA .. . 09/04/2024 .. ... 199,378 |... .0, ... 255,000
RES000000507 ... CHARLEMONT . 08/30/2024 .. .. 217,759 ... ...0].. ... 355,900
RES000000508 ... WEST PALM BEACH .. . 08/23/2024 .. .. 744,278 |... .0, ... 900,000
RES000000509 ... BREWSTER ... . 08/29/2024 .. 726,363 |... ...0].. .1,065,000
RES000000510 L I VERMORE . 08/28/2024 .. 1,132,489 .0 .1,375,000
RES000000511 CONCORD .. .08/28/2024 .. 415,659 .0 805,008
RES000000512 MIAMI" BEACH . 08/22/2024 .. 299,649 .0 564,971
RES000000513 ... FAWNSK IN .08/20/2024 .. ... 168,165 ... ...0].. ... 364,963
RES000000514 ... TUSCALOOSA ... . 09/04/2024 .. ... 246,368 |... .0, ... 334,900
RES000000515 ... . 08/22/2024 .. ... 513,153 ... ...0].. ... 711,500
RES000000516 ... SAINT JOHNS .. . 07/31/2024 .. ... 891,898 ... .0, ... 965,000
RES000000517 . ORANGE . 08/19/2024 .. ... 783,887 ... ...0].. ... 949,900
0399999. Mortgages in good standing - Residential mortgages-all other 136,830,886 0 192,767,796
0626413 GOLDEN .t e et e e s et e e e e e e e e e e e e e e e e e e e e e e e e e e e nna e 07/25/2024 ....ccoeen [ BL9BT [ 15,000,000 0
3426415 . JACKSONVILLE . . 08/30/2024 .. ....4,250,000 |... .0,
3626416 . COLUMBUS . 09/19/2024 .. ....1,800,000 |... ...0]..
0599999 Mortgages in good standlng Commercial mortgages-all other 21,050,000 0 0
0899999. Total Mortgages in good standing 157,880,886 0 192,767,796
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 157,880,886 0 192,767,796
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0R24396 ... WHITHORE LAKE ...v.vvevevcerereneneeeeenes foererereeeneeeee Ml oo e [oaene 08/26/1999 ....08/27/2024
OR24431 ... WHITMORE LAKE .eeveeeeeeeeeieeeeeeenns Jeemmeeeeeeene M e e 08/26/1999 ...08/27/2024 0. 0. .
3326184 .....iiiiiiiiiiiiiiis FARMINGDALE ....eevvnnvivvivnnnnnnnninnnnnnns Jovvnnnnnneeeenee N e oo s [ 04/27/2021 08/29/2024 ... |.cconnee. 1 864,599 [ O o [ P [ PP [ P [ PP [U PP 1, 827 626 |.......... 1, 827 [ [ PPN [ PP 0
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3625922 ... BLUE ASH ... 05/31/2023 ....08/01/2024 .... 0. 0. .. 18,022,559 |... 0. ...0
4425713 ... KERRVILLE ... 10/27/2014 ....08/01/2024 .... 0. 0. ....2,735,705 |... 0. .0
4526004 .... ST. GEORGE 06/22/2018 ....07/08/2024 .... 0. 0. 0. ...0
4725693 . .. | GREAT FALLS .05/31/2023 .. .08/09/2024 0 .0 .2,672,7% 0 0
4725705 . .. | RICHVOND .. .09/30/2014 .. .09/27/2024 0 .0 ..13,450 0 0
5326116 .. .| VIRGINIA BEACH .05/31/2023 .. .07/17/2024 0 .0 7,877,651 0 0
RE8000000088 PALM COAST 03/29/2024 ....08/14/2024 . 0. . 956 |.. ... 212,461 |... 0. ...0
RES000000108 ... HURRICANE ... 03/28/2024 ....07/15/2024 ... (39,286)... 0. .... (39,286)[.. 1,397,247 |... 0. .0
RES000000110 ... HEREFORD ... 03/27/2024 ....09/16/2024 ... (13,280)|... 0. ... (13,280)f.. ... 323,914 |... 0. ...0
RES000000154 ... .. | ROMEOVILLE 04/11/2024 ....07/15/2024 .. (1,701))... 0. .. (1,701)|.. ... 138,750 |... 0. .0
RES000000205 ... .. | DIAMOND SPRINGS . 05/15/2024 ....08/14/2024 .... (4,860)|... 0. .. (4,860)|.. ... 242,810 |... 0. ...0
RES000000275 ... . |NEW PORT RICHEY . 06/18/2024 ....08/14/2024 ... (17,260)|... 0. ... 416,500 |... 0. .0
RES050000037 . PERRIS 03/16/2024 ...07/15/2024 .. (6,779)]... 0. s ... 334,525 |... .01, ...0
0199999. Mortgages closed by repayment 34,783, 740 0 (82,210) 0 0 (82,210) 36,352,214 0 0
0125539 TUSCALOOSA .vvveievvvnnnnrevennnnnnnnnnnns Jevvnenneneevnnens Alevec oo [ 1173072011 o e e s 676,300 0 0 0
0125617 ... GREENVILLE ...ovvvviiiiiiininiiniiiniinininns fevvvvvvvvvnnenec Al s s s 05/02/2013 405,125 |.... 0. 0. .0
0125841 ... BIRMINGHAM .....ovvvvvvvvninnniivnnnninnnnnns fervvnvnnnnnnnen Al e s s 05/31/2023 0. 0. ...0
0126299 ... FAIRHOPE .....ovvvvveeeeiininnennnsnesnnennnns feeveveenenneeeens Al e s e 06/24/2022 0. 0. .0
0325730 . .. | TUCSON . .08/31/2023 .. 0 0 0
0325796 . .. | TUCSON . .05/31/2023 .. 0 0 0
0325808 . . | TEMPE .. 12/23/2015 .. 0 0 0
0325813 ... TUCSON ... 01/19/2016 0. 0. .0
0325939 ... TUSCON ... 08/30/2017 0. 0. ...0
0325955 ... [ /=1 R AP V2N ISP N 11/09/2017 0. 0. .0
0325987 ... PHOENTX ©oviiiiiiieeccviineecceviiees v A foeeeee e e 03/29/2018 0. 0. ...0
0326000 ... [0 = PR AP VAR IPPPUPPPIP P 05/23/2018 0. 0. .0
0326083 .... ) Y AR FORUUUUUUOR R 06/21/2019 0. 0. ...0
0326088 .... L PP Y VRN IPPPUPPPIP 07/23/2019 0. 0. .0
0326122 .... TUCSON . 12/16/2019 0. 0. ...0
0326205 . .. |MESA . .06/28/2021 .. 0 0 0
0326227 . .. |MESA . ... 08/18/2021 .. 0 0 0
0326231 . .. | TUCSON . .08/31/2021 .. 0 0 0
0326266 . .. | TUCSON . .01/27/2022 .. 0 0 0
0326311 . . | PHOENIX .09/12/2022 .. 0 0 0
0326319 ... TUCSON ... 11/04/2022 0. 0. ...0
0326351 ... TUCSON ... 02/28/2023 0. 0. .0
0326363 ... PRESCOTT wvvvvveeeeviiineeeeeiiineeeevvnnens fevvninnneeennen A e foeeeeees s e 06/05/2023 0. 0. ...0
0326364 .... 06/07/2023 0. 0. .0
0425874 ... SPRINGDALE .. 12/21/2016 0. 0. ...0
0426093 .... BENTON 05/31/2023 0. 0. .0
0426004 . .. | JONESBORO .06/31/2023 .. 0 0 0
0426095 . .. | SPRINGDALE .. .07/31/2019 .. 0 0 0
0426096 . .. |FAYETTEVILLE .06/31/2023 .. 0 0 0
0426097 . .. | FORT SMITH .. .07/31/2019 .. 0 0 0
0524998 . .| SANTA ROSA .. .05/15/2003 .. . 0 0 0
0525441 ... MONTEREY PARK ...oooeeiiiiiiiiiiiiiiiiiiiin feveveiviiiieeee Chiiiiiiiiiiis s s o 12/29/2009 501 463 |.... 0. ... 116,335 |... 0. .0
0525657 ... HUNTINGTON BEACH .....ceeeeeeeeeieeeieeeees fevvevvnnnnnennnn Chuiiiiiiiis e s [ 05/17/2012 ...3,552,523 |.... 0. .. 104,486 |... 0. ...0
0525574 ... BAKERSFIELD ....vvvvvevveneeeennnnnnnnnnnnnns feevevnnnnnnnenens Chuviiiiiiiiiiinns Joennenns s [ 09/25/2012 0. 0. .0
0525580 ... L0 o SO A N 10/23/2012 0. 0. ...0
0525598 ... SAN PEDRO ...oooveeeeieiiiiiiiiieccceceeeeen v G e s o 01/29/2013 B 0. 0. .0
0525661 ..oooeeeieiiiiiiiiiieiie SACRAMENTO ...ovvvvveeveeeeieeeeeeeeeeeeeeees fovvvvvvvvnnnnnnns Chuvviiiiiiiiiiins Joveeeees s o, 05/31/2023 .oovifveeennnnine i | 3,726,772 |.uvvvnnnnnnnnnnnnns [\ [ Ofiiiiiiiiiiiiinnn O 0 0




9'co3

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

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

0525690 ... CARDIFF BY THE SEA 08/31/2023 0. 0. 0. 0 ....45,064 |. 0. ...0
0525765 .... DOWNEY 05/31/2023 0. 0. 0. 0] ....57,410 |. 0. ...0
0525801 ... BARSTOW 11/20/2015 0. 0. 0. 0 ....54,194 . 0. ...0
0525884 . .. | SCOTTS VALLEY . 01/27/2017 .. 0 0 .0 0 .26,497 |. 0 0
0525895 . .. |LOS ANGELES .03/22/2017 .. 0 0 .0 0 12,272 |. 0 0
0525972 . . | CUPERTINO .05/31/2023 .. 0 0 .0 0 74,851 |. 0 0
0525980 ... LYNWOOD 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 JUR RN 0. 0. 0. 0 0. ...0
0526119 .... BEAUMONT . 05/31/2023 R IO 6,203,365 |.... 0. 0. 0. 0. 0. ...0
0526123 ... HAYWARD ... 12/19/2019 ) 14,572,097 |.... 0. 0. 0. 0 0. ...0
0526141 .... CALEXICO .... 05/14/2020 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 .... 12/23/2021 0. 0. 0. 0 0. ...0
0526272 .... SANTA ANA ... 02/28/2022 R IO 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 . .. | MERCED ....... .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 .. 0 0 .0 0 0 0
0526373 . .. | SARATOGA . .08/31/2023 .. 0 0 .0 0 0 0
0526390 . .| HOMEWOOD .. .12/21/2023 .. 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
0626413 . .. | GOLDEN ... .07/25/2024 .. 0 0 .0 0 0 0
0825978 . .. | NEWARK . .05/31/2023 .. 0 0 .0 0 0 0
082639 . .. |DOVER ... .02/27/2024 .. 0 0 .0 0 0 0
0R243% . .. | 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 ... 05/31/2023 0. 0. 0. 0 0. ...0
1025872 ... RIVERVIEW ... 05/31/2023 0. 0. 0. 0. 0. ...0
1025880 ... ... |NAPLES 05/31/2023 0. 0. 0. 0 0. ...0
1025934 . . | PANAMA CITY BEACH . .. 08/10/2017 .. 0 0 .0 0 0 0
1025935 ... WHARTON ... 08/11/2017 0. .0, .0 0. 0. ...0
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1026044 ... CORAL GABLE 05/31/2023 0. 0. 0. 0 ....32,809 |. 0. ...0
1026084 ... 06/26/2019 0. 0. 0. 0] ...15,280 |. 0. ...0
1026086 ... 06/27/2019 0. 0. 0. 0 0. ...0
1026108 . .05/31/2023 .. 0 0 .0 0 0 0
1026138 . .| JACKSONVILLE .04/03/2020 .. 0 0 .0 0 0 0
1026149 . .| SEBRING ... .09/17/2020 .. 0 0 .0 0 0 0
1026166 ... OPA-LOCKA ... 05/31/2023 0. 0. 0. 0 0. ...0
1026178 ... MIAMI 05/31/2023 0. 0. 0. 0] 0. ...0
1026209 .... JACKSONVILLE .. 05/31/2023 0. 0. 0. 0 0. ...0
1026211 ... JACKSONVILLE .. 07/13/2021 0. 0. 0. 0] 0. ...0
1026241 ... 10/21/2021 0. 0. 0. 0 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 . CMIAME ... .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 ... 05/31/2023 0. 0. 0. 0] 0. ...0
1126014 ... FORT OGLETHORPE ........covveevrvvimnnnnnns fvvneneeeevnnns GAeneiciiii oo e [ 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 .oeveiiviiiieceeeennens [OAKWOOD i [ GAe e [ 04/22/2021 0. 0. 0. 0 0. ...0
1126254 ... SOUTH BEND .eeeeeeeeeeeeeeemeieeeeeene Jeemmmneeeeeeee N e s et 12/14/2021 0. 0. 0. 0] 0. ...0
1326001 ... CALDWELL . 07/30/2019 0. 0. 0. 0 0. ...0
1326181 . . |BOISE ..... .04/01/2021 .. 0 0 .0 0 0 0
1425562 . .. | CHICAGO HEIGHTS . .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 ... CHICAGD ...eeeeeeeeeeeeeneeeeeenieeee Jemmeeeeeeenees e [ s 07/07/2017 0. 0. 0. 0] 0. ...0
1425998 .... == ) N | SRR FSUUURUUUURR R 05/14/2018 0. 0. 0. 0 0. ...0
1426170 ... 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 .. 0 0 .0 0 0 0
1525642 . .. | WEST LAFAYETTE 08/07/2013 .. 0 0 .0 0 0 0
1525791 . .. | BROWNSBURG .. .09/22/2015 .. 0 0 .0 0 0 0
1525832 . .| INDIANAPOLIS 06/02/2016 .. 0 0 .0 0 0 0
1525837 ... INDIANAPOL IS 06/29/2016 0. 0. 0. 0] . 0. ...0
1525856 .... FISHERS ... 05/31/2023 0. 0. 0. 0 ... 274,514 |... 0. ...0
1525910 ... CARVEL .... 06/02/2017 0. 0. 0. 0] . 11,612 |... 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 .... FISHERS 11/24/2020 0. 0. 0. 0. 0. ...0
1526203 ... LAWRENCEBURG 05/31/2023 0. 0. 0. 0 0. ...0
1526293 . .| INDIANAPOLIS .. .06/06/2022 .. 0 0 .0 0 0 0
1526294 ... INDIANAPOL IS 06/06/2022 0. .0, .0 0. 0. ...0
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1526295 .... INDIANAPOLIS .. 06/06/2022 ...5,336,203 |.... 0. 0. 0. 0 ....49,157 |. 0. ...0
1526304 .... 07/20/2022 1,752,392 ... 0. 0. 0. 0] ....15,418 |. 0. ...0
1526326 .... INDIANAPOLIS .. 11/10/2022 0. 0. 0. 0 ...13,942 [ 0. ...0
1526402 . .. |FISHERS ... .04/04/2024 .. 0 0 0 .0 0 0 0
1526404 . .| CHICAGO .05/15/2024 .. 0 0 0 .0 0 0 0
1726064 . WITCHITA . .05/31/2023 .. 3,914,719 |. 0 0 .0 0 0 0
1825386 ... LOUISVILLE .. 03/14/2008 0. 0. 0. 0 0. ...0
1825608 ... LOUISVILLE .. 03/19/2013 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
2325619 ... EAST LANSING .. 05/07/2013 0. 0. 0. 0] 0. ...0
2325743 ... SHELBY TOWNSHIP .eveiiviiveiniiviiniines v Ml e e el 05/31/2023 0. 0. 0. 0 0. ...0
2325815 ... EASTPOINTE ...eeeieeeeeeeeneeeeeeeenes Jeemmeeeeeeeee M [ s 02/01/2016 0. 0. 0. 0] 0. ...0
2325844 ... ) R | | PR [SRRUUUORRUUUROR R 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 . .08/29/2018 .. 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 OAK 03/13/2020 0. 0. 0. 0 0. ...0
2326186 .... KALAMAZOO ... 05/31/2023 0. 0. 0. 0] 0. ...0
2326226 ... WESTLAND .... 08/16/2021 0. 0. 0. 0 0. ...0
2326238 ... NOV1 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 ....eeeeeeeeeeemnieeeeee Jeemmmeeeeeeene N [ e 05/31/2023 0. 0. 0. 0] 0. ...0
2426215 ... ST, CLOUD weveviviiiviieieeevriineneenenn Jevvneneeeeeeen BN [ 07/15/2021 0. 0. 0. 0 0. ...0
2525927 ... OLIVE BRANCH ...eeeeeeeeeeeeeneeeeeenn Jeemmeeeeeeeee M [ s el 05/31/2023 0. 0. 0. 0] 0. ...0
2526189 ... (0] ) R | A AU RN 05/04/2021 0. 0. 0. 0 0. ...0
2526202 ... JACKSON .o eeeeenns Jeemmeeeeeeeeee M [ [ 06/02/2021 0. 0. 0. 0] 0. ...0
2625625 ... ST LOUIS ... 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 672,939 |.... 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
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3125889 ... BARRINGTON 02/28/2017 0. 0. 0. 0 0. ...0
31259% ... WILLINGBORO ... 05/31/2023 0. 0. 0. 0] 0. ...0
3126177 ... RAHWAY ... 03/16/2021 0. 0. 0. 0 0. ...0
3126187 . . | 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 ...9,525,116 |.... 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 .10/31/2022 .. 0 0 .0 0 0 0
3326316 . .| BOHEMIA .11/08/2022 .. 0 0 .0 0 0 0
3326317 ... BOHEMIA ... 10/31/2022 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 ... 12/20/2010 0. 0. 0. 0] 0. ...0
3425584 ... INDIAN TRAIL .. 11/27/2012 0. 0. 0. 0 0. ...0
3425754 ... CONCORD ... 05/31/2023 0. 0. 0. 0] 0. ...0
3425875 ... RALEIGH ... 12/22/2016 0. 0. 0. 0 0. ...0
3426078 ... SUNSET BEACH .. [N P I 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 ... .05/12/2021 .. 0 0 .0 0 0 0
3426198 . . | GREENSBORO .06/19/2021 .. 0 0 .0 0 0 0
3426199 ... GREENSBORO 05/19/2021 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 [ IO . 0. 0. 0. 0] 0. ...0
3625605 ... BROADVIEW HEIGHTS . 03/14/2013 [l R 2 122,776 |.... 0. 0. 0. 0 0. ...0
3625671 ... MONTGOMERY 12/26/2013 19,052,876 |.... 0. 0. 0. 0. 0. ...0
3625688 .... MASON ... 06/09/2014 ...1,072,878 |.... 0. 0. 0. 0 0. ...0
3625764 . . | DAYTON . 06/10/2015 .. 2,000,672 |. 0 0 .0 0 0 0
3625773 ... MASON .. 07/09/2015 ...1,198,147 |.... 0. .0, .0 0. 0. ...0
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3625835 ... DAYTON 06/17/2016 0. 0. 0. 0 ....22,054 | 0. ...0
3625845 ... WELL INGTON .. 08/02/2016 0. 0. 0. 0] ....57,879 . 0. ...0
3625850 ... 09/09/2016 0. 0. 0. 0 L1442 | 0. ...0
3625851 . .. | SPRINGBORO .09/09/2016 .. 0 0 .0 0 14,421 | 0 0
3625883 . .. | CINCINNATI ... 0171972017 .. 0 0 .0 0 .37,669 |. 0 0
3625909 . .| COLUMBUS .. .. 05/16/2017 .. 0 0 .0 0 .32,453 |. 0 0
3625922 ... BLUE ASH . 05/31/2023 0. 0. 0. 0 ....55,753 |. 0. ...0
3625933 ... GAHANNA ... 08/31/2023 0. 0. 0. 0] ....19,426 |. 0. ...0
3625992 ... MENTOR ... 05/02/2018 0. 0. 0. 0 ....19,942 [ 0. ...0
3626018 .... ELYRIA .... 05/31/2023 0. 0. 0. 0] ....71,383 [ 0. ...0
3626019 .... ELYRIA .... 05/31/2023 0. 0. 0. 0 ....25,827 |. 0. ...0
3626024 .... WORTHINGTON . 08/31/2018 0. 0. 0. 0. 2.0 27,456 |. 0. ...0
3626037 ... VANDALIA ... 05/31/2023 0. 0. 0. 0 ...41,323 0. ...0
3626040 ... MIAMISBURG .. 05/31/2023 0. 0. 0. 0] ....41,304 . 0. ...0
3626045 . .. |ONTARIO ... .12/20/2018 .. 0 0 .0 0 44,369 |. 0 0
3626059 . .. | FAIRBORN .. .08/21/2019 .. 0 0 .0 0 10,675 |. 0 0
3626125 . .| COLUMBUS .. .12/20/2019 .. 0 0 .0 0 .26,265 |. 0 0
3626143 .... NEW ALBANY .. 06/03/2020 0. 0. 0. 0] ... 17,343 |. 0. ...0
3626148 .... SPRINGBORO .. 05/31/2023 0. 0. 0. 0 ....68,729 . 0. ...0
3626155 ... FRANKLIN ... 10/07/2020 0. 0. 0. 0] ...29,920 |. 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
3926406 ... PHILADELPHIA 05/20/2024 0. .0, .0 0. 0. ...0
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3926407 ... PHILADELPHIA .. 05/23/2024 0. 0. 0. 0 ... 13,641 [ 0. ...0
4125556 ... ROCK HILL 05/17/2012 0. 0. 0. 0] ... 80,069 |. 0. ...0
4125576 ... SPARTANBURG . 10/05/2012 0. 0. 0. 0 ... 42,087 |. 0. ...0
4125712 . .. |ROCK HILL .10/23/2014 .. 0 0 .0 0 32,196 |. 0 0
4125782 . .. | FLORENCE .. .05/31/2023 .. 0 0 .0 0 92,440 |. 0 0
4125797 . . | LEXINGTON ... 11/10/2015 .. 0 0 .0 0 18,914 |. 0 0
41258% ... 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 ... 03/23/2021 0. 0. 0. 0] 0. ...0
4326195 . .. | CLARKSVILLE .06/18/2021 .. 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 . 11/21/2006 0. 0. 0. 0 0. ...0
4425405 ... 07/10/2008 0. 0. 0. 0] 0. ...0
4425463 ... 09/16/2010 0. 0. 0. 0 0. ...0
4425478 ... 12/06/2010 0. 0. 0. 0] 0. ...0
4425567 ... FREDERICKSBURG ......cevvvvunniveeeinninnnns Jevvneneneennnes Tevinincciiinns oo e [ 07/16/2012 0. 0. 0. 0 0. ...0
4425611 ... SAN ANTONTO e e e e eeeen Jeemmeeeeeeeees T [ s e 04/11/2013 0. 0. 0. 0] 0. ...0
4425633 ... KATY ... 06/26/2013 0. 0. 0. 0 0. ...0
4425660 . .. |EL PASO .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
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] 0. ...0
4426047 .... SAN ANTONIO ... 01/24/2019 0. 0. 0. 0 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 ...86,825 |. 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 .. 0 0 .0 0 0 0
4426405 . . | PFLUGERVILLE .05/16/2024 .. 0 0 .0 0 0 0
4426409 ... 06/14/2024 0. 0. 0. 0] 0. ...0
4525762 ... MURRAY ... 05/29/2015 0. 0. 0. 0 0. ...0
4526113 ... LINDON ... 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 .... WILL[AMSBURG .. 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 NEIS .08/13/2021 .. 0 0 .0 0 0 0
4825710 ... NEWCASTLE 10/21/2014 0. 0. 0. 0 0. ...0
4825717 ... RENTON ... 11/14/2014 0. 0. 0. 0] 0. ...0
4825760 .... SPOKANE ... 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 .06/06/2021 .. 0 0 .0 0 0 0
4826197 . .. | SPANAWAY . .05/19/2021 .. 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 . 0472172022 .. 0 0 .0 0 0 0
4826300 ... REDVOND 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 0. 0. 0. 0 0. ...0
5026341 .... OAK CREEK 01/31/2023 0. 0. 0. 0] 0. ...0
5026343 ... GREENFIELD .. 01/31/2023 ) 11 069,574 |.... 0. 0. 0. 0 0. ...0
5026344 ... HARLAND 0173172028 oo fooeiiiiiinn cevvieees foeeeenna 8,085,608 |.... 0. 0. 0. 0. 0. ...0
5026383 ... MILWAUKEE ... 09/13/2023 ... feueneeeeeins e [ 13,739,831 |.... 0. 0. 0. 0 0. ...0
5026384 . .| FRANKLIN ... .09/19/2023 .. 2,586,958 |. 0 0 .0 0 0 0
5325587 ... TURNERSVILLE 1173072012 coovnfoeeeiiiiies i 290,883 |.... 0. .0, .0 0. 0. ...0
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5325613 ... MANCHESTER .. 04/17/2013 0. 0 54,417 . 0. ...0
5325965 ... 05/31/2023 0. 0] .. 101,717 |. 0. ...0
5326017 .... MILLEDGEVILLE ... 05/31/2023 0. 0 ... 72,100 |. 0. ...0
5326116 . .. | VIRGINIA BEACH .05/31/2023 .. 0 0 51,208 |. 0 0
5326128 . .. | COLUMBIA .. .12/20/2019 .. 0 0 96,872 0 0
5326151 . . | BUFFALO .05/31/2023 .. 0 0 101,954 0 0
5326167 .... SCHERTZ ... 12/03/2020 0. 0 357,313 |. 0. ...0
5326192 ... FT. WRIGHT .. 05/13/2021 . 0. 0] ... 42,425 | 0. ...0
5326377 ... COVINGTON ... 09/01/2023 ) 13,905,319 |.... 0. 0 .. 151,413 . 0. ...0
HE8000000067 .. | CHESAPEAKE .. 04/02/2024 0 ... 0. 0] 2,451 | 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. 0 0. ...0
RES000000075 ... .. |WILDWOOD CREST .. 03/28/2024 0. 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 ... PALM COAST .. 03/29/2024 0. 0] 0] 0. ...0
RES000000089 ... .. [MESA ... 03/25/2024 (2,49)|... 0. ... (2,494)|.. 0 0. ...0
RES000000090 ... .. [DAYTON . 03/29/2024 (5,632)|... 0. ...(5,632)[.. 0] 0. ...0
RES000000091 ... .. |BOCA RATON 03/28/2024 (1,465)... 0. ...(1,465)[.. 0 0. ...0
RES000000092 ... .. [GAINESVILLE ... 03/26/2024 0. ...(1,455)[.. 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 .. | LAKEW0OD . .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 0. 0] 0. ...0
RES000000103 ... 03/25/2024 0. 0 0. ...0
RES000000104 ... . 03/29/2024 0. 0] 0. ...0
RES000000105 ... . [LEHIGH ACRES .. 03/29/2024 0. 0 0. ...0
RES000000106 ... OCALA .. 03/22/2024 0. 0] 0. ...0
RES000000107 .. |UKIAH .. .03/27/2024 .. 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
RES000000113 ... .. |KATY ... 04/03/2024 0. 0] 0. ...0
RES000000114 ... . | JACKSONVILLE BEACH ... 04/30/2024 0. 0 0. ...0
RES000000115 ... . 04/01/2024 L0 ... 0. 0] 0] 0. ...0
RES000000116 ... WESTF [ELD 03/28/2024 v (7,786)f... 0. .. (7,786)f.. 0 0. ...0
RES000000117 ... ATLANTA ... 03/28/2024 .. (1,188)[... 0. .. (1,188)[.. 0] 0. ...0
RES000000118 ... . 04/02/2024 0. 0 0. ...0
RES000000119 ... .. | SOUTH FORK .. 04/04/2024 0. 0. 0. ...0
RES000000120 ... .. |CROSBY ... 04/05/2024 0. 0 0. ...0
RES000000121 .. |FRANKLIN . .04/01/2024 .. 0 0 0 0
RES000000122 ... . | BULLOCK ... 03/28/2024 .0, 0. 0. ...0
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RES000000128 ... .. |RICHVIOND 04/09/2024 0. (4,852)].. 0 0. ...0
RES000000129 ... .. | SAN ANTONIO . 04/08/2024 0. 0] 0] 0. ...0
RES000000130 ... .. | STRATFORD 04/12/2024 0. ...(3,99)f.. 0 0. ...0
RES000000131 .. |BEND .... .04/08/2024 .. 0 (2,729)|.. 0 0 0
RES000000132 .. [AMARILLO . .04/05/2024 .. 0 (2,109)].. 0 0 0
RES000000133 .. | SOCIAL CIRCLE . .04/08/2024 .. 0 0 0 0
RES000000134 ... .. | EVANSVILLE 04/08/2024 0. 0 0. ...0
RES000000135 ... . | CAPE CORAL .. 04/11/2024 0. 0] 0. ...0
RES000000136 ... . 04/11/2024 0. 0 0. ...0
RES000000137 ... .. [ SAINT CLAIR SHORES 04/03/2024 0. 0] 0. ...0
RES000000138 ... .. [WEST WARWICK 05/09/2024 0. 0 0. ...0
RES000000139 ... .. |LEVES 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
RES000000144 .. |DUNEDIN ... .04/18/2024 .. 0 0 0 0
RES000000145 .. | ORMOND BEACH .04/19/2024 .. 0 0 0 0
RES000000146 .. [LAS VEGAS ... .04/16/2024 .. 0 0 0 0
RES000000147 ... .. [LEXINGTON ... 04/18/2024 0. 0] 0. ...0
RES000000148 ... .. [AUSTIN 04/19/2024 0. 0 0. ...0
RES000000149 ... . | PFLUGERVILLE .. 04/19/2024 0. 0] 0. ...0
RES000000150 ... . 04/18/2024 0. 0 0. ...0
RES000000151 ... .. |PAWLEYS ISLAND .. 04/18/2024 0. 0] 0. ...0
RES000000152 ... .. |RANCHO SANTA MARGARI 04/18/2024 0. 0 0. ...0
RES000000153 ... .. [LITTLETON 04/09/2024 0. 0] 0. ...0
RES000000155 ... .. [ WAXHAW ... 04/04/2024 0. 0 0. ...0
RES000000156 .. | ASHTON ... .04/16/2024 .. 0 0 0 0
RES000000157 .. [LEHIGH ACRES .04/20/2024 .. 0 0 0 0
RES000000158 .. [KISSIMMEE .04/26/2024 .. 0 0 0 0
RES000000159 .. [ MUSKEGON .. .04/26/2024 .. 0 0 0 0
RES000000160 . | CLEARLAKE .04/24/2024 .. 0 0 0 0
RES000000161 ... PARKLAND ... 04/24/2024 0. 0 0. ...0
RES000000162 ... .. |LAS VEGAS ... 04/25/2024 0. 0] 0. ...0
RES000000163 ... . |LAS VEGAS ... 04/23/2024 0. 0 0. ...0
RES000000164 ... . 04/19/2024 0. 0] 0. ...0
RES000000165 ... . | CHESTER ... 04/25/2024 0. 0 0. ...0
RES000000166 ... LAS VEGAS ... 04/22/2024 0. 0] 0. ...0
RES000000167 .. | NORWALK ... .04/22/2024 .. 0 0 0 0
RES000000168 .. | BALTIMORE .04/26/2024 .. 0 0 0 0
RES000000169 .. [DALLAS .... .04/22/2024 .. 0 0 0 0
RES000000170 .. | ALVARADO .. .04/29/2024 .. 0 0 0 0
RES000000171 .. |NORTH MYRTLE BEACH .04/25/2024 .. 0 0 0 0
RES000000172 ... .. | HARLINGEN 04/25/2024 0. 0] 0. ...0
RES000000173 ... .. |BATESBURG ... 04/15/2024 0. 0 0. ...0
RES000000179 ... . | MONUMENT ... 05/01/2024 0. 0] 0. ...0
RES000000180 ... MOUNT PLEASANT 04/30/2024 0. 0 0. ...0
RES000000181 ... WALLIS 04/30/2024 0. 0] 0. ...0
RES000000182 ... .. |PAWLEYS ISLAND .. 04/30/2024 0. 0 0. ...0
RES000000183 ... .. |KILLEEN 04/29/2024 0. 0. 0. ...0
RES000000184 ... .| TIKI TSLAND ... 04/29/2024 0. 0 0. ...0
RES000000185 .05/02/2024 .. 0 0 0 0
RES000000186 ... 04/30/2024 .0, 0. 0. ...0
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RES000000187 ... BENTONVILLE ... 05/01/2024 0. . (53)].. 0 0. ...0
RES000000188 ... KISSIMMEE 04/29/2024 0. 0] 0] 0. ...0
RES000000192 ... . 05/10/2024 .. (1,478)|... 0. .. (1,478)[.. 0 0. ...0
RES000000193 .. | COTO DE CAZA .05/02/2024 .. . (476)] 0 0 0 0
RES000000194 .. | ACWORTH .05/10/2024 .. 0 0 0 0
RES000000195 .. [KILLEEN .05/06/2024 .. 0 0 0 0
RES000000196 ... .. [MOKENA .... 05/10/2024 0. 0 0. ...0
RES000000197 ... .. | SUMMERVILLE ... 05/09/2024 0. 0] 0. ...0
RES000000198 ... .. |REDWOOD CITY .. 05/09/2024 0. 0 0. ...0
RES000000203 ... .. |HOUSTON ... 05/23/2024 0. 0] 0. ...0
RES000000204 ... .. [LA MESA ... 05/20/2024 0. 0 0. ...0
RES000000205 ... .. |DIAMOND SPRINGS ... 05/15/2024 0. 0. 0. ...0
RES000000206 ... .. |KING GEORGE 05/22/2024 0. 0 0. ...0
RES000000207 ... .. [ SAVANNAH .. 05/22/2024 0. 0] 0. ...0
RES000000208 .. [ YUCAIPA ... .05/16/2024 .. 0 0 0 0
RES000000209 .. | VANCOUVER .05/17/2024 .. 0 0 0 0
RES000000210 .. | OKEECHOBEE .05/23/2024 .. 0 0 0 0
RES000000211 ... .. | SARASOTA ... 05/23/2024 0. 0] 0. ...0
RES000000212 ... .. |LAKE HAVASU CITY 05/22/2024 0. 0 0. ...0
RES000000213 ... . |LAS VEGAS 05/21/2024 0. 0] 0. ...0
RES000000214 ... . 05/21/2024 0. 0 0. ...0
RES000000215 ... .. | CARNEYS POINT . 05/24/2024 0. 0] 0. ...0
RES000000216 ... .. [MIRAMAR ... 05/28/2024 0. 0 0. ...0
RES000000217 ... .. |FORTUNA ... 05/24/2024 0. 0] 0. ...0
RES000000218 ... .. | GERMANTOWN 05/14/2024 0. 0 0. ...0
RES000000219 .. |PRESCOTT VALLEY . .05/17/2024 .. 0 0 0 0
RES000000220 o [MIAMT .. .05/13/2024 .. 0 0 0 0
RES000000221 . | AVENTURA . .05/13/2024 .. 0 0 0 0
RES000000222 WATERBURY .05/15/2024 .. 0 0 0 0
RES000000223 REDDING .05/17/2024 .. 0 0 0 0
RES000000224 ... 05/15/2024 0. 0 0. ...0
RES000000225 ... . 05/15/2024 0. 0] 0. ...0
RES000000226 ... .. |NORTH PORT .. 05/13/2024 0. 0 0. ...0
RES000000227 ... . | POINTBLANK .. 04/24/2024 0. 0] 0. ...0
RES000000228 ... . 05/17/2024 0. 0 0. ...0
RES000000229 ... .. | HUNGT INGTON BEACH . 05/10/2024 0. 0] 0. ...0
RES000000230 .. [PHOENIX ...... .05/14/2024 .. 0 0 0 0
RES000000231 . [MINT HILL .05/15/2024 .. 0 0 0 0
RES000000232 CHATSWORTH .. .05/30/2024 .. 0 0 0 0
RES000000233 FORT LAUDERDALE . .05/31/2024 .. 0 0 0 0
RES000000234 DAVIE ........ .05/31/2024 .. 0 0 0 0
RES000000235 ... .. |FAIRFIELD ... 05/30/2024 0. 0] 0. ...0
RES000000236 ... . [ALLISON PARK .. 05/29/2024 0. 0 0. ...0
RES000000237 ... . 05/29/2024 0. 0] 0. ...0
RES000000238 ... . | JACKSONVILLE 05/31/2024 0. 0 0. ...0
RES000000239 ... CRYSTAL BEACH .... 05/31/2024 0. 0] 0. ...0
RES000000240 ... . 05/30/2024 . 0. 0 0. ...0
RES000000241 ... . [MIAMI® LAKES ... 05/31/2024 ... (21,899)|... 0. 0. 0. ...0
RES000000242 ... SPRINGTOIN 05/29/2024 ... (5,018)f... 0. . 0 0. ...0
RES000000243 MORONGO VALLEY .05/30/2024 .. . (2,676) 0 (2,676).. 0 0 0
RES000000244 ... LAKESIDE ... 05/29/2024 .. (15,750)[... .0, .. (15,750)[.. 0. 0. ...0
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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

RES000000245 ... .. | GRAYSON 05/30/2024 0. ...(3,469)|.. 0 ..1,383 | 0. ...0
RES000000246 ... .. | NAPERVILLE .. 06/06/2024 0. L (7,799). 0] .. 617 |. 0. ...0
RES000000247 ... .. |NORTH CHESTERFIELD ... 06/04/2024 0. (1)) 0 .70 | 0. ...0
RES000000248 . | LEBANON ... .06/03/2024 .. 0 (1,615)|.. 0 .80 | 0 0
RES000000249 SUNRISE ... .06/05/2024 .. 0 . (30)].. 0 0 0
RES000000250 .. | MARCUS HOOK . .06/05/2024 .. 0 . (10)].. 0 0 0
RES000000251 ... . | PORT CHARLOTTE 05/31/2024 0. (3,283)].. 0 0. ...0
RES000000252 ... MAHOMET ... 06/06/2024 0. . (41)].. 0] 0. ...0
RES000000253 ... SAVANNAH .. 06/06/2024 0. 0 0. ...0
RES000000254 ... SAN ANTONIO . 06/03/2024 0. 0] 0. ...0
RES000000255 ... . 06/03/2024 0. 0 0. ...0
RES000000256 ... .. [NATIONAL CITY . 06/05/2024 0. 0. 0. ...0
RES000000257 ... .. [MIDLAND 06/03/2024 0. 0 0. ...0
RES000000258 ... . |LIBERTY HILL 06/07/2024 0. 0] 0. ...0
RES000000259 .. |NORTH CHESTERFIELD .05/30/2024 .. 0 0 0 0
RES000000260 .. [MIRAMAR BEACH . .05/15/2024 .. 0 0 0 0
RES000000261 .. | ORANGE .... .06/12/2024 .. 0 0 0 0
RES000000262 ... .. |HOUSTON ... 06/10/2024 0. 0] 0. ...0
RES000000263 ... . |MYRTLE BEACH .. 06/14/2024 0. 0 0. ...0
RES000000264 ... 06/10/2024 0. 0] 0. ...0
RES000000265 ... . 06/10/2024 0. 0 0. ...0
RES000000266 ... .. | BROOKSHIRE .. 06/14/2024 0. 0] 0. ...0
RES000000267 ... .. [VIRGINIA BEACH .. 06/10/2024 0. 0 0. ...0
RES000000268 ... .. |HOLLYWOo0D 06/13/2024 0. 0] 0. ...0
RES000000269 ... .. |BROOKSVILLE ... 06/11/2024 0. 0 0. ...0
RES000000270 .. | SAN CLEMENTE .06/14/2024 .. 0 0 0 0
RES000000271 .. [ AURORA . .05/30/2024 .. 0 0 0 0
RES000000272 .. | PORTLAND .. .06/18/2024 .. 0 0 0 0
RES000000273 .. | WASHOUGAL .06/19/2024 .. 0 0 0 0
RES000000274 .. | GREENWOOD ... .06/21/2024 .. 0 0 0 0
RES000000276 ... .. | ORMOND BEACH .. 06/21/2024 0. 0 0. ...0
RES000000277 ... .. |SUFFOLK ... 06/20/2024 0. 0] 0. ...0
RES000000278 ... .. |BURBANK ... 06/17/2024 0. 0 0. ...0
RES000000279 ... . | AWENDAW ... 06/04/2024 0. 0] 0. ...0
RES000000280 ... . 05/29/2024 0. 0 0. ...0
RES000000281 ... o [WITTMAN ... 06/10/2024 0. 0] 0. ...0
RES000000282 .. [ SAPPHIRE .. .06/17/2024 .. 0 0 0 0
RES000000283 .. |FORT WORTH .. .06/28/2024 .. 0 0 0 0
RES000000284 .. | OCEANSIDE .06/25/2024 .. 0 0 0 0
RES000000285 .. | NORRIDGE .. .06/24/2024 .. 0 0 0 0
RES000000286 .. | SMITHS STATION .06/24/2024 .. 0 0 0 0
RES000000287 ... .. | VENICE 06/27/2024 0. 0] 0. ...0
RES000000288 ... .. |PUEBLO 06/28/2024 0. 0 0. ...0
RES000000289 ... . | APPLE VALLEY .. 06/24/2024 0. 0] 0. ...0
RES000000290 ... . 06/27/2024 0. 0 0. ...0
RES000000291 ... . | VIRGINIA BEACH .. 06/24/2024 0. 0] 0. ...0
RES000000292 ... ROHNERT PARK 06/24/2024 0. 0 0. ...0
RES000000294 ... CARTERSVILLE 06/28/2024 . 0. . 0. 0. ...0
RES000000295 ... . 06/28/2024 .. (11,558)f... 0. ... (11,558)).. 0 0. ...0
RES000000296 .. |BRIGHTON .. .06/28/2024 .. (11,507) 0 . (11,507)f... 0 0 0
RES000000297 ... . | COROLLA ... 06/12/2024 .0, ...(9,422)|.. 0. 0. ...0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

RES000000298 ... . | FORT WORTH .. 06/27/2024 0. ...(3,004)f.. 0 0. ...0
RES000000299 ... 06/28/2024 0. ...(2,720)f.. 0] 0. ...0
RES000000300 ... . 06/26/2024 0. 0 0. ...0
RES000000301 .. | KERNERSVILLE .06/21/2024 .. 0 0 0 0
RES000000303 . | HANFORD .06/18/2024 .. 0 0 0 0
RES000000304 .06/28/2024 .. 0 0 0 0
RES000000305 ... 07/11/2024 0. 0 0. ...0
RES000000307 ... . 07/12/2024 0. 0] 0. ...0
RES000000320 ... . | COCONUT CREEK . 07/17/2024 0. 0 0. ...0
RES000000323 ... ROSENBERG ... 07/15/2024 0. 0] 0. ...0
RES000000324 ... SAVANNAH ... 07/15/2024 0. 0 0. ...0
RES000000325 ... SAN ANTONIO 07/26/2024 0. 0. 0. ...0
RES000000332 ... HOWEY IN THE HILLS ... 07/23/2024 0. 0 0. ...0
RES000000334 ... .. |NORTH PALM BEACH 07/26/2024 0. 0] 0. ...0
RES000000337 .. [CLEVELAND ... .03/27/2024 .. 0 0 0 0
RES000000356 .. | PORT ORANGE . .07/30/2024 .. 0 0 0 0
RES000000363 .. |BOYNTON BEACH . .08/16/2024 .. 0 0 0 0
RES000000385 ... .. |HAMPTON 08/06/2024 0. 0] 0. ...0
RES000000409 ... .. [ ATLANTA 08/07/2024 0. 0 0. ...0
RES000000411 ... .. |BALL GROUND . 08/26/2024 0. 0] 0. ...0
RES000000417 ... . |ROCK CITY FALLS . 08/16/2024 0. 0 0. ...0
RES000000423 ... LAWRENCEVILLE ... 08/07/2024 0. 0] 0. ...0
RES000000432 ... NASHVILLE 08/21/2024 0. 0 0. ...0
RES000000433 ... .. |LAGUNA HILLS .. 08/05/2024 0. 0] 0. ...0
RES000000438 ... .. [ AUSTELL 08/20/2024 0. 0 0. ...0
RES030000014 .. [LITCHFIELD PARK . .02/27/2024 .. 0 0 0 0
RES040000031 .. [LITTLE ROCK .03/16/2024 .. 0 0 0 0
RES050000012 . | OCEANO ... .02/29/2024 .. 0 0 0 0
RES050000032 BURBANK .03/16/2024 .. 0 0 0 0
RES050000060 . | LYNWOOD .03/26/2024 .. 0 0 0 0
RES080000040 ... 03/16/2024 0. 0 0. ...0
RES100000003 ... 02/28/2024 0. 0] 0. ...0
RES100000004 ... 02/29/2024 0. 0 0. ...0
RES100000005 ... 02/26/2024 0. 0] 0. ...0
RES100000006 ... 02/29/2024 0. 0 0. ...0
RES100000007 ... . 03/01/2024 0. 0] 0. ...0
RES100000030 .. [VENICE .... .03/16/2024 .. 0 0 0 0
RES100000034 . | PORT SAINT LUCIE .03/16/2024 .. 0 0 0 0
RES100000038 TAMPA ..... .03/16/2024 .. 0 0 0 0
RES100000039 .. | SEFFNER .03/16/2024 .. 0 0 0 0
RES100000044 .. |PALM BEACH GARDENS .03/16/2024 .. 0 0 0 0
RES100000054 ... .. | EDGEWATER 03/26/2024 0. 0] 0. ...0
RES100000057 ... .. | LAKELAND 03/26/2024 0. 0 0. ...0
RES100000061 ... .. | FORT LAUDERDALE ... 03/26/2024 0. 0] 0. ...0
RES100000062 ... L [MIAMI 03/26/2024 0. 0 0. ...0
RES100000065 ... . | LAKEWOOD RANCH .. 04/11/2024 0. 0] 0. ...0
RES100000066 ... LYNN HAVEN .. 04/11/2024 0. 0 0. ...0
RES100000068 ... PONTE VEDRA . 04/11/2024 0. 0. 0. ...0
RES110000002 ... .. |POOLER 02/26/2024 0. .. 0 0. ...0
RES110000036 .. | BROOKHAVEN .03/16/2024 .. 0 . (10,710)f.. 0 0 0
RES110000041 ... . | GOOD HOPE ... 03/16/2024 .0, .. (2,888)[.. 0. 0. ...0
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0299999. Mortgages W|th partial repayments

1 129,758,779

(974 029)

0 (974,029)

19,016,293

19,016,293

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
RES110000042 ... .. [ATLANTA ... 03/16/2024 0 0] ...(4,038)|.. 0 0. .0
RES110000055 ... .. | ATLANTA ... 03/26/2024 0 0. ...(1,263)[.. 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 ... .| LANDRUM 04/11/2024 0 0. 0 0. ...0
RES430000056 ... .. |HARROGATE ... 03/26/2024 0 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. OO 0. ...0
RES440000035 ... HOUSTON ... 03/16/2024 0 0. () 0. .0
RES440000049 ... EULESS .... 03/26/2024 0 0. 0 0. ...0
RES440000050 ... 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 ... . | ASHBURN 02/26/2024 0 0. .. 0 0. ...0
RES470000058 . VIRGINIA BEACH . 03/26/2024 .0 .. (1,191)]... .0 (1,191)].. 0 0. ...0
0 0 0 0
0 0 0 0

0599999 - Totals

1,164,542,518

(1,056,239)

0 (1,056,239)

55,368,507

55,368,507
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 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 Andromeda Funding LLC Wilmington .... .| Andromeda Funding LLC .. ....07/16/2024 ... .. 3,960,000 |... . 8,000,000 .0 .
000000-00-0 . ..|Antlia Funding LLC . Wilmington . Antlia Funding LLC ... ..08/16/2024 . 8,000,000 .20 .0
000000-00-0 . ..|Cassiopeia Funding LLC . Wilmington . Cassiopeia Funding LLC . ..07/16/2024 . 3,960,000 . 6,400,000 |.. .0 |
000000-00-0 ......... Orion Funding LLC Wilmington .. .|Orion Funding LLC ...08/16/2024 ... ... 8,000,000 |... .... 1,920,000 .0 ..
1099999. Non-Registered Private Funds - Bonds - NAIC DeS|gnat|on Not ASS|gned by the SVO - Affiliated 23,920,000 16,320,000 0
000000-00-0 .........| GDLC Feeder Fund LP Wilmington .... .| Golub Onshore GP 3, LLC ....06/22/2023 ... . 1,876,935 .0 1,588,065 |...
000000-00-0 . Ironwood Capital Partners V Feeder LP . Wilmington . Ironwood Capital Management V LLC . ..08/18/2022 . .0 ...899,718
000000-00-0 . .[PineBridge Private Credit IIl Parallel L Wilmington .... . .|PineBridge Private Credit Il GP LP .... ...09/22/2023 ... .. .0 .. 4,438,378 |...
1799999. Joint Venture Interests - Fixed Income - NAIC DeS|gnat|on Not Assigned by the SVO - Unaffiliated 0 2 480,008 0 6,926,161
000000-00-0 Strategic Partners IX LP Wilmington .... .|Strategic Partners Fund Solutions Associates IX LP .. ....09/30/2022 ...J|...... Tl 0 e 2,425,489 0] .. 14,047,823 |...
000000-00-0 . ..|ECP Credit Strategies Fund - B, L.P Wilmington . ECP Credit Strategies Fund - B GP, LLC ... ..05/20/2024 . 1 29,960,054 |.. .0 .. 15,220,180
000000-00-0 . ..| Stepstone Capital Partners V LP . Wilmington . StepStone Capital V (GP), LLC ... ..07/05/2022 . 1 . 2,699,407 |.. 0 | .. 10,367,039
000000-00-0 .. .| The Resolute Fund VI, LP Wilmington .... .| Resolute Fund Partners VI, LP ... ...03/01/2024 ...{...... 1 .... 2,060,591 .0 .. .. 10,940,109 |...
1999999. J0|nt Venture Interests - Common Stock - Unaffiliated 0 37,145,541 0 50,575, 151
638671-AJ-6 ......... |NATIONWIDE MUTUAL INSURANCE 144A  7.498% 12/15/24 ........cceevnnnnns | ...................................................................... Internal Transfer .......oooiooiiiiiiimiiiinneiriiianneeerneiaees fonns 1.6FE ......]... 08/07/2024 ... foeeivieviiiiin e 2,502,198 |.eeeeieiieiiiiianeeeennnans [ P [V T 0
2799999. Surplus Debentures, etc - Unaffiliated 2,502,198 0 0 0
6099999. Total - Unaffiliated 2,502,198 39,625,549 0 57,501,312
6199999. Total - Affiliated 23,920,000 16,320,000 0 0
6299999 - Totals 26,422,198 55,945,549 0 57,501,312
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
46332#-12-4 ..... Ironwood Mezzanine Fund IV-B LP .......... Wilmington .....coovveiiiierinnnnnns Joenennnns DE......... Capital Distribution ......ccccoeeviiennnnnns ...12/31/2021 ...|....09/11/2024 ... 0 [ R 0 [ TR 0f...... 319,855
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 0 0 0 0 0 319,855
000000-00-0 ..... GDLC Feeder Fund LP ......cccevvvvnnniiannnne Wilmington .... .|Capital Distribution ....06/22/2023 ...|....08/29/2024 ...|. 0. 0. 0. 0.
000000-00-0 ..... PineBridge Private Credit |11 Parallel LP .. [Wilmington .... . .| Capital Distribution ...09/22/2023 ...|....07/11/2024 ...|. .0 .. i .0 .. .0, .0 ..
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not ASS|gned by the SVO Unaffiliated 0 0 0 0 0
Blue Owl GP Stakes V US Investors LP (FKA
000000-00-0 ..... Dyal V US Investors LP) Newark ......oeeveeeeeeemnninneeens Capital Distribution ....12/31/2021 ...|....08/02/2024 ...|....... 198,067 |-evvveeeeeeenn0 [0 el 0 o0 o0 [0 e 198,067 |....... 198,067 |-evvveennees [V PR [V IR [V IR 0
000000-00-0 ..... Strategic Partners IX LP . [Wilmington . .|Capital Distribution ....09/30/2022 ...)....09/24/2024 ...|....... 160,321 [.....coeviieini0 JovnnnnnnnnennnO [0 O [0 0 [ 160,321 |....... 160,321 |... 0
000000-00-0 ..... Clayton, Dubilier & Rice Fund XI1 LP . .| Capital Distribution ...02/07/2024 ...|....09/30/2024 ...|.......409,911 [.....ciiiini0 Jonnneeeen O [0 O [0 |0 409,911 |....... 409,911 |...
HarbourVest Partners Co-Investment Fund VI
000000-00-0 ..... LP Wilmington .... ....|Capital Distribution ....09/30/2022 ...|....09/18/2024 ...|....... 48,517 [ooeiiiiiiiiii O |0 [0 O [0 O [ 48,517 |........ 48,517
000000-00-0 ..... Stepstone Capital Partners V LP . Wilmington .... .| Capital Distribution ...07/05/2022 ...|....09/18/2024 ...].......109,801 [...............0 |evveeneeeen O [ 0 O [ 0 0 109,801 |....... 109,801
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SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
1999999. Joint Venture Interests - Common Stock - Unaffiliated 926,617 0 0 0 0 0 0 926,617 926,617 0 0 0 74,376
000000-00-0 ..... [Voya Commercial Mortgage Lending Fund LP .... [Wilmington ......c.ccocseerereeeere Jsoenesees DEwereneree| Capital Distribution cooveovvccevicsicnaians ....09/29/2023 ...]....07/30/2024 ...]....... 106,625 0]... 0]....... 105,625 |....... 106,625 o 0 0]....... 479,243
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliate 105,625 0 0 0 0 0 0 105,625 105,625 0 0 0 479,243
6099999. Total - Unaffiliated 1,474,031 0 0 0 0 0 0 1,474,031 1,474,031 0 0 0 1,127,193
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 1,474,031 0 0 0 0 0 0 1,474,031 1,474,031 0 0 0 1,127,193
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STATEMENT AS OF SEPTEMBER 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-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
658203-V5-0 ......... NORTH CAROLINA ST MUNI PWR AGY #1 CATAWBA  3.522% 01/01/27 ...ccovvvvvvvvviiiiiiiiiniiiiiniieneees [ evveieeieenenns [ 08/07/2024 ..... L 1T L PP PP AP 977,100 |evveiiiiiiiiiiiiinees 1,000,000 [....ooennninniiniiiinnnnnnees 3,522 |1.FFE ..........
0909999999. Subtotal - Bonds - U.S. Special Revenues 977,100 1,000,000
000000-00-0 .........|SDL Il Credit Facility 7.651% 06/13/29 J P Morgan & Co .... ... 27,733,333 |. ... 27,733,333 |...
000000-00-0 . ..|Athena Funding I-Blue Owl Tech 7.447% 12/07/28 .. Societe Generale . 16,891,892 |. . 16,891,892 |.
00263*-AB-8 . ..|ASIF Funding I-Term Loan Private Debt-Revolver  7.879% 07/26/28 Societe Generale . 17,413,537 |. . 17,413,537 |.
03236X-AB-3 ......... AXIS EQUIPMENT FINANCE RECEIVA 2022-2A A2 5.300% 06/21/28 .....oovvvvvvviiiiieiiiiiiiiiieeeeeeees [ e 08/07/2024 ..... Various 1,208,607 |. 1,206,811 |...
0926 10-AA-2 ......... BLACKROCK DLF 1X 2020-1 A1 6.797% 07/21/30 ..euunnnniiiiies [ eeeeeeeeeeeeens [ 07/19/2024 ..... Direct
10569J-AC-4 ......... BRAVO RESIDENTIAL FUNDING TRUS 2022-NQM3 A3 5.500% 07/25/62 ......cccovveeeeeeieneeneeeenneeneens [ 08/07/2024 ..... ONLIC Corporate . . K . .
108056-AB-0 ......... BRIDGE INVESTMENT GROUP LLC Senior Secured Notes — 4.150% 07/22/27 ........eevvvvvvvvvvvnnnnnnnnn [ eeveveeenennnns [l 08/07/2024 ..... ONLIC Corporate .... 1,950,276 |. 2,000,000 |...
125110-AC-0 ......... CCS8 Unitranche Partners PV 7.922% 11/10/27 ...oooovvviiiiiiiiiiiiiiiiiiiiiiiiiiiceccccecceeeeeeens [ 07/26/2024 ... J P Morgan & Co .... ..10,050,972 |. .. 10,050,972 ...
12513G-BE-8 ......... COWLLC/COM FINANCE ..o [ 08/07/2024 ..... ONLIC Corporate . ..500,000 |...
225740-AA-T7 ......... CRESCENT DIRECT LENDING FD Il NOTE ~ 5.000% 01/29/31 ...eevnnnniniiiiiiiin [ eeeeeeeees [ 09/05/2024 ... Direct .. 723,978 |...
225740-AA-T7 ......... CRESCENT DIRECT LENDING FD Il NOTE ~ 5.000% 01/29/31 ....evvunniiiiis [ eeeeeeeeeee [ 08/30/2024 ..... Interest Capitalization ..
23331A-BS-7 . ..| DR HORTON INC ~ 5.000% 10/15/34 .... 08/07/2024 Mizuho Securities ....
247150-AZ-7 . ..|DELOITTE LLP  5.320% 05/30/38 .. 08/07/2024 ONLIC Corporate .
24736@-AA-7 . ..|DELTA AIRLINES 2020-1B EETC ~ 8.000% 06/10/27 08/07/2024 ONLIC Corporate .
26746%-AA-2 ........ DYAL CAPITAL PRTNRS I Il ISSR B SENIOR SECURED NOTES  4.400% 06/15/30 . 08/07/2024 ..... ONLIC Corporate .... 729,863 |...
267468-AA-0 ......... DYAL CAPITAL PRTNRS IIl ISSR A SENIOR SECURED NOTES  4.400% 06/15/30 . 08/07/2024 ..... ONLIC Corporate .....cceeeeieeiiiiiiiiiiee [ [ 1,220,797 | 1,270,137 |...
30303M-8U-9 ......... META PLATFORMS INC ~ 4.750% 08/15/34 .coooeeeeieiiiiieeiie [ 08/07/2024 ..... Morgan Stanley Dean Witter .........ccccociiiiiiiiiiiiiiiiiiiiiieeeieees [reeereeseeeerereeeeeeeeeeeneenenees [eeeeeenneesnenneeneees 1,096,200 |oiiiiiiiiiiii, 2,000,000 |...
31614C-AB-2 ......... Fidelity Direct Lending Fund | 8.175% 02/25/27 ......covvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieens [ eeeeeeee [ 09/30/2024 ... B T 0 O O N1 LN A N 1,686,667 |...
362096-AA-9 ......... GDLC FEEDER FUND, L.P.  8.460% 07/01/31 ..ooooeiiiiiiiiiiiiiii [ 09/23/2024 ..... Direct
36266G-AA-5 ......... GE HEALTHCARE TECH INC ~ 4.800% 08/14/29 ... [ eeeeeeeeennnnns [ 08/07/2024 ..... Bank of America .... K
404121-AK-1 ... HCA INC  5.450% 09/15/34 08/07/2024 ..... J P Morgan & Co .... 2,995,620 |..eevveriiiiiiiiiiinns 3,000,000 |...
422340-AD-4 ......... | HEARTLAND FINANCIAL USA 08/07/2024 ..... ONLIC Corporate .... 1,958,208 |...oooeeeeeeeeeennn, 2,000,000 |...
42806M-BT-5 . ..|HERTZ VEHICLE FINANCING LLC 2023-1A B 6.220% 06/25/27 08/07/2024 ONLIC Corporate . 2,008,076 |.
441077-BC-9 . ..|HOST HOTELS & RESORTS LP  5.500% 04/15/35 .... 08/07/2024 Goldman Sachs & Co 4,924,300 |.
46331#-AA-7 . ..| IRONIOOD CAPITAL PARTNERS V NOTE ~ 5.000% 08/31/36 07/24/2024 Direct ....ooeeeeeiins ..541,066 |.
46331#-AA-7 . ..| IRONIOOD CAPITAL PARTNERS V NOTE ~ 5.000% 08/31/36 Interest Capitalization
46604U-AB-2 . ..|Ares lvy Hill XIX Pvt Credit 7.622% 12/20/26 . J P Morgan & Co ....
46657U-AB-8 ......... Jefferies Credit Partners BDC ~ 7.646% 12/07/28 ....ccooeeeeiiiiiiiiiiiii [ L 09/30/2024 ..... J P Morgan & Co ....
46658F-AB-0 ......... JBLU UT 2024 Pass Thr Trust Aircraft MSN 5417  7.783% 04/23/28 .......ccevvvvvvviviiiiiiiiniinne [ eveeeee il 08/12/2024 ... BNP Paribas ...
46658F-AC-8 ......... JBLU UT 2024 Pass Thr Trust Aircraft MSN 5349  7.314% 12/20/27 ......coooveeiiinninnnnnnnn [ 08/12/2024 ... BNP Paribas ...
46658F-AD-6 ......... JBLU UT 2024 Pass Thr Trust Aircraft MSN 10120 7.783% 07/23/36 .... 08/12/2024 ... BNP Paribas ...
46658F-AE-4 ......... JBLU UT 2024 Pass Thr Trust Aircraft MSN 11336  7.314% 06/20/36 .... 08/12/2024 ... BNP Paribas ... K
46658F-AF-1 JBLU UT 2024 Pass Thr Trust Aircraft MSN 11397  7.516% 05/31/36 ... 08/12/2024 ... BNP Paribas ... 1,539,811 |. 1,539,811 |...
46658F-AG-9 . ..|JBLU UT 2024 Pass Thr Trust Aircraft MSN 11513  7.516% 05/31/36 . 08/12/2024 BNP Paribas . 1,612,485 |. 1,612,485 |.
46658F-AH-7 . ..|JBLU UT 2024 Pass Thr Trust Aircraft MSN 11861 7.516% 05/31/36 . 08/12/2024 BNP Paribas . 1,547,154 |. 1,547,154 |.
46658F-AJ-3 . ..|JBLU UT 2024 Pass Thr Trust Aircraft MSN 6359  7.516% 11/30/29 08/12/2024 BNP Paribas . .. 736,853 .. 736,853 |.
55400K-AB-1 . ..|MVW OWNER TRUST 2021-2A B 1.830% 05/20/39 ... 08/07/2024 Various ... 1,492,521 |. 1,592,631 |.
571903-BS-1 . ..|MARRIOTT INTERNATIONAL ~ 5.350% 03/15/35 .... 08/08/2024 J P Morgan & Co . 1,689,698 |. 1,700,000 |.
573284-A0-9 ......... MARTIN MARIETTA MATERIAL ~ 3.450% 06/01/27 ....covviviiiiiiiiiiiiiiiiiiiiiiciiicccecccneeeceeeeeeinenes [ eeeeeeeeennnens [ 08/07/2024 ..... ONLIC Corporate .... 972,928 |.ooooviiiiiiiiis 1,000,000 |...
64755B-AA-6 ......... NEW MOUNTAIN GUARDIAN IV NMRF 2024-1A A 7.868% 04/05/37 .....evvnnnnnnnniiiiiiiiiiiiiiiiiiiies [ eveeeeeeeeeeens [l 09/18/2024 ..... Wells Fargo Securities ..........oiiiiiiiiiiiiiiiiiicccccccceeeeneneenens ey [ 5,000,000 |ooeeeeeiiiieeeeees 5,000,000 |...
670843-AA-9 ......... ONSLOW BAY FINANCIAL LLC 2023-NaM2 A1 6.319% 03/25/63 08/07/2024 ..... ONLIC Corporate ....ccceeiiiiiiiiiiiiiiiiii e [ [ 1,645,872 | 1,634,887 |...
67740Q-AH-9 ......... CONSTELLATION INSURANCE INC 144A  6.800% 01/24/30 07/10/2024 ..... Santander .... 19,848,000 |...
69352P-AT-0 ......... PPL CORPORATION  5.250% 09/01/34 08/06/2024 ..... Wells Fargo Securities . e 3,000,000 |...
71685*-AA-1 ......... GSAM Cyclone 2024 PEV HOLDINGS 1066 AB LLC ~ 8.571% 09/23/31 .... 09/23/2024 ..... Ares SMA ... .... 32,670,000 |. ....33,000,000 |...
716856-AA-9 ......... GSAM Skyline 2024 PEV HOLDINGS 1067 AB LLC  8.221% 09/23/31 .... ...09/23/2024 ..... Ares SMA ... ... 39,600,000 |. ....40,000,000 |...
718547-AH-5 ......... PHILLIPS 66  3.750% 03/01/28 ...oeiiiiiiiiiiiiiiieieeeeee e 08/07/2024 ... L L 1T P PP FE PPy PP PPPPPPPRY 970,976 |.ovvvvvriiiiiiieiaenes 1,000,000
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72305*-AA-9 ......... PineBridge Private Credit 11 Note A 3.250% 08/31/32 eeevvueiieeiiiiiieeeeeeeieeeeeeeneeeeeeee | cevvviniinnnns e 09/23/2024 ..... Direct .... .. 1,317,365 |. .. 1,317,365 |... 1.GPL s
72305*-AB-7 ......... PineBridge Private Credit 11 Note B 4.750% 08/31/32 ....oovviiiviniiiiiiiiiiiiiiiiiiiiiiinecinn | eeeeeeniieeens o 09/23/2024 ... Direct ....
T4992%-AF-2 ......... RXR REALTY LLC SENIOR SECURED NOTES .....eeuieeeeeruneeeeeennieeeeeennneeeeeennnneeeeennnnnneeeennnns | oevevnnnnnnnens Joennid 08/07/2024 ..... ONLIC Corporate ....
78403D-AZ-3 ......... SBA TOWER TRUST 144A  6.599% 01/15/28 .....ccevvvvniiiiiiiiiiiiiiiiiin i eevrnnies | eeeeeenniieeens fonnid 08/07/2024 ..... ONLIC Corporate ....
78474T-AB-5 ......... Stone Point Capital TR B 7.782% 06/27/29 .....ceeeeeeeeeeeeeeeniieeeeeeeee e eeeene e eeennnenees | cevvviniiinnnns Jeennid 09/18/2024 ..... J P Morgan & Co ....
T8487J-AA-4 ......... SVC ABS LLC 2023-1A A 5.150% 02/20/53 .....cevvveniiiiiiiiiiiiiiiiineeeccinie e eevnnineeeennnnnns | eeeeeenniineees fonnid 08/07/2024 ..... Various
824348-BT-2 ......... SHERWIN-WILLIAMS CO  4.800% 09/01/31 errniiieeieeiie e eeeeeee e eeeeee e eeeeene e eeennnneeeenne | cvvvvnnniinnens Jeennid 08/07/2024 ..... Wells Fargo SECUMTties ovuuuuieeeereeieeeeeieeie s e e eeerie e e e e e rree e e e e ennne e e eeeennneeeeernnnnaeeees [oeeernnnnneneermnnnaaseermnnnnneeee Joeernnnnneneeennnnnenes 2,991,180 |ooiiiiiiis 3,000,000 |...
883391-AC-0 ......... WILLIAMS COMPANIES INC  5.150% 03/15/34 ....coevvvviiiiiiiiiiiieecciiiineeccvvin e eeccviineeeeennn | eeeeeenniieeees fonnid 08/08/2024 ..... Bank 0f AMEriCa ....occvvuuiiiiiiiiiiii i e [ereerrri s [eereennnneeeeneneeen 4,951,850 | 5,000,000 |...
89171D-AF-4 ......... TOWD POINT MRTGE TRUST 2015-1 A6  4.717% 10/25/53 08/07/2024 ..... ONLIC COPPOTALE evvreueeeeennieeeeeeeiee e e eeenne e e eeeeene e e eeemnnn e e eeennnnneeeernnnnnaeeeennnnnneees [oeeernnnnnnreermnnnnnneeennnnnneeee [reeennnnnneeeennnnnenes 4,910,583 |iiis 5,000,000 |...
89180Y-AA-8 . ..| TOWD POINT MORTGAGE TRUST 2022-4 A1 3.750% 09/25/62 .. 08/07/2024 ONLIC Corporate ....
898813-AW-0 . ..| TUCSON ELECTRIC POWER CO  5.200% 09/15/34 .. 08/07/2024 Mitsubishi UFJ Securities
92539F-AC-7 . .. | VERUS SECURITIZATION TRUST 2023-INV1 A3 6.758% 02/25/68 08/07/2024 ONLIC Corporate .............
92778*-AA-5 ......... VA CMNWLTH UNIV HEALTH SYS CTL  3.008% 09/15/49 09/15/2024 ..... Interest Capitalization ..
927804-GR-9 ......... VIRGINIA ELECTRIC & POWER CO  5.050% 08/15/34 .. 08/06/2024 ..... Mitsubishi UFJ Securities ..
94354K-AA-8 ......... WAVE USA 2019-1 A 3.597% 09/15/44 08/07/2024 ..... Various .
95002J-AA-4 WELLS FARGO MRTG BACKED SEC 2019-2 A1 4.000% 04/25/49 .. 08/07/2024 ..... ONLIC Corporate .... 201,254 |. 213,683 |...
00908P-AA-5 . ..| AIR CANADA 2017-1AA  3.300% 01/15/30 .. A.. 08/07/2024 ONLIC Corporate . 1,923,345 |. 2,078,400 |.
03744A-AA-0 . ..| AP ORYX HOLDINGS LTD  6.100% 09/08/43 . D.. 09/26/2024 Apollo SMA ..... .15,000,000 |. .15,000,000 |.
073096-B*-9 . .| BAYPORT POLYMERS LLC SR UNSEC NOTES SER D  5.150% 02/15/35 D.. 08/07/2024 ONLIC Corporate . 3,952,736 |. 4,000,000 |.
29660N-AC-3 . ..|FC BARCELONA ESPAI BARCO FONDO  7.060% 06/30/32 .. D.. 08/07/2024 ONLIC Corporate . .. 3,277,818 |. .. 3,000,000 |.
35138C-AD-6 . ..|Fox Hedge LP Class A 6.050% 11/28/64 ... D.. 09/30/2024 Apollo SMA .. . 15,000,000 |. .15,000,000 |.
35138C-AE-4 . ..|Fox Hedge LP Class B 8.061% 11/28/64 ... D.. 09/30/2024 Apollo SMA .. . 15,000,000 |. . 15,000,000 |.
G2242#-AD-5 . .. | COATS GROUP FINANCE CO LTD SENIOR NOTES  5.370% 02/16/30 D.. 08/07/2024 ONLIC Corporate . 1,974,102 2,000,000
G2964#-AA-7 . .| AP Grange Holding LLC Senior Secured Notes Tranche A  6.500 D.. 08/07/2024 ONLIC Corporate . 3,000,000 |. 3,000,000 |.
L3551#-AP-5 .........[FERRERO INTERNATIONAL S.A. SR UNSEC NTS SER C  5.100% 06/20/33 ............ D.. 08/07/2024 ..... ONLIC COFPOT@TE eerruuuseeernnnueseenenunssaeennnussesennnnsassaennnnasaseennnnnnsseennnnnnsssennnnnnsssene reennnnnnsseennnnnnsseennnnnnnereee |oerennnasseernnnnnseees 2,883,711 [ 3,000,000 |... ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 490,618,646 492,802, 144 1,177,173 XXX
2509999997. Total - Bonds - Part 3 491,595,746 493,802, 144 1,180,695 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 491,595,746 493,802, 144 1,180,695 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
682156-10-4 ......... |ON FOREIGN HOLDINGS LLC ....ieeeeeunseeennnnnnaseernnnnnaseeennnnnaseennnnnnnssennnnnnnsseennnnnnsssennnnns | sossessessnnnns [oneees 09/14/2024 ..... Capital ContribUtion oeeeueeiieiiieii it e e e e eiii s e e e eeeiie s e e reennseerernnaaeeennnnnaeeeenns  [reernrnnnseeernennasereernes 0.000 fooeiiiiimiiiiiiaennes 95,000,000 +..uuieeernnnnareernnnnareernnen foaarrerennnaaeeernnnnaaaeennes [ T
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 95,000,000 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 95,000,000 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 95,000,000 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 95,000,000 XXX 0 XXX
6009999999 - Totals 586,595,746 XXX 1,180,695 XXX
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..36194N-LU-1 | GNWA AUT239  2.850% 07/01/33 ..eeuveveveecnes [ . 09/01/2024 . | Paydown ... ... 84,184 ...84,184 ...84,387 |.... ... (204) [ cee (204) |... ..84,184 |.. 1,600 |. 07/01/2033 . |1.A ........
..361948-PD-4 | GNIA AU4920  3.020% 09/15/41 ..cuvvvvvcins [ v . 09/15/2024 . | Paydown ... v [ 49,995 [ 49,005 ...50,457 |.... ... (462) . ..49,995 |.. . 09/15/2041 . |1.A ........
..36197J-2L-2 | GNWA GN AZ6147  3.940% 03/15/37 .veuvvcerne [ e . 09/01/2024 . {Paydonn ..c..veeeveeevens [ooerieirieenieens [eeeeieens 54,401 [ooooeeee 54,401 |............56,339 [oooreeennne 55,271 [oeevreerreenn0 o (870) [eveerrveinec 0 o (870) feiiiiccnn 0 o 54,401 . 03/15/2037 . |1.A ........
CANTON LEASE FINANCE TRUST-GSA US GOVT LEASE Redenption 100.0000
..36235%-AB-7 | BACKED CERT  4.730% 06/15/30 . 09/15/2024 . | .. 73,350 |. . 0 0| . 06/15/2030 . |1.
..38373)1-2F-6 | GNIA 2008-80 10 2.261% 04/16/50 09/01/2024 . | Paydoun 25,694 |. . .. (25,694) [. 0| . 04/16/2050 . |1.
..38375C-BD-1 | GNWA 2012-57 DA 5.347% 04/20/42 .. 09/01/2024 . | Paydoun .8,561 |. . ... (403) [. 0| . 04/20/2042 . |1.
..383766-2H-2 | GNIWA 2011-92 C  3.725% 04/16/52 . 09/01/2024 . | Paydoun .1,184,960 |. 0| . 04/16/2052 . |1.A .
..38376G-2C-7 |GNMWA 2010-161 C  4.620% 10/16/44 .. . 09/01/2024 . | Paydown ... ...35,015 |.... 0 ] . 10/16/2044 . |1.A ........
..38377G-S7-5 | GNWA 2010-89 PD  4.000% 07/20/40 .. . 09/01/2024 . | Paydown ... ... 35,456 |.... 0] . 07/20/2040 . |1.A ........
..38378N-F3-2 | GNWIA 2014-50 C  3.400% 02/16/47 ... . 09/01/2024 . | Paydown ... .. 94,401 |.... 0 ] . 02/16/2047 . |1.A ........
..38378N-KA-0 | GNIA 2013-173 VB 3.500% 10/16/33 ........oce. [eeeee . 09/01/2024 . | Paydown ... ...72,249 |.... 0] . 10/16/2033 . |1.A ........
..38378X-6B-2 | GNWA 2015-5 KV 3.250% 05/16/42 ...cveevevne [ e . 09/01/2024 . | Paydown ... ...54,187 |.... 0 ] . 05/16/2042 . |1.A ........
..38383I1-BP-0 | GNWA 2023-24 N 4.500% 12/20/51 ...cevuvevene [ nne . 09/01/2024 . | Paydown ... ..519,002 |.... 0] . 12/20/2051 . |1.A ........
..38383X-X2-5 | GNMA 2023-56 DJ  4.500% 02/20/52 .. . |- 09/01/2024 . | Paydoun ... 497,661 |.... 0 ] . 02/20/2052 . |1.A ........
..38383Y-CS-9 | GNMA 2022-138 E 4.000% 08/20/52 . 09/01/2024 . | Paydown ... ..523,898 |.... .0 . 08/20/2052 . |1.A ........
..38383Y-09-6 | GNMA 2022-151 AP 4.500% 03/20/51 . 09/01/2024 . | Paydoun ..809,292 |. 0 0| . 03/20/2051 . |1.A .
..912810-TZ-1 |US TREAS BOND ~ 4.500% 02/15/44 .. . 09/23/2024 . | Various ... R ... 17,674,904 |... 17,674,904 |........ 7,468,410 |. 02/15/2044 . |1.A ........
Mitsubishi
..912810-UB-2 |US TREAS BOND TREASURIES ~ 4.625% 05/15/44 .. |....... . 08/06/2024 . | Securities .......ccoccevns [ovvreieiiiiiiinns frnne 3,137,813 |........ 3,000,000 |....... 2,980,313 |.... R B8 [0 e 2,980,400 |..veveveeennn0 [ 157,412 |....... 157,412 .31,671 [ 05/15/2044 . [1.A ........
..91282C-J2-5 | US TREASURY N/B  4.000% 02/15/84 ....oecoveeee [oevene. . 08/07/2024 . |Bank of America ......... |.... o 25,098,750 |....... 25,000,000 |....... 23,898,438 |.... N i ...0 |.........30,384 o0 e 23,928,821 |.. .....1,164,929 |..... 1,164,929 480,769 |. 02/15/2034 . |1.
0109999999. Subtotal - Bonds - U.S. Governments 322,565,865 307,240,552 303,366, 132 4,123,931 0 198,750 0 198,750 0 303,568,619 0| 18,997,245 [ 18,997,245 8,108,303 XXX
COLORADO ST HSG FIN AUTH MF HS  3.400% Redenption 100.0000
L 19647P-BA-5 | 11/01/45 .ovviiiiiiiiciiciiciccceees [ L 00/01/2024 . [ e e [ 14,863 |..cocueneee 14,863 |.......... 14,863 |.ocveeenne 14,863 |.vovieiinne (L PR (L1 PO (L PR (L1 PO (L O 14,863 |..ovveienns 0 | (L PR (L1 FUT 337 |. 11/01/2045 . [1.A FE ...
COLORADO ST HSG FIN AUTH MF HS  3.850%
L A9B4TP-BS-1 | 07/01/57 e [ e . 09/01/2024 . {Various ....ccoeevvvevries |oevieieiiiieiiies foeiieieens 7,924 oo 72 72 F 7,92 e (L PR (L1 PO (L PR (L1 FUPTON (L R 7,924 | 0 | (L PR (L1 FUT 203 [. 07/01/2057 . [1.A FE ...
DENVER C0 CITY & CNTY HSG AUTH GENERAL
L 2891TN-AR-2 | 3.237% 12/01/38 .o [ . 00/24/2024 . [Various .......ccoveeeveues |oevveiiieiiiies Joeens 3,330,951 |........ 3,900,000 |........ 3,900,000 |........ 3,900,000 |.ovveuinnne (L PR (L1 PO (L PR (L1 PO [ R 3,900,000 |voveeeuinns 0 | (569,049) |........ (569,049) |........... 103,098 [. 12/01/2038 . [1.B FE ....
DIST OF COLUMBIA HSG FIN AGY 2014-A A Redenption 100.0000
. 2547TP-NF-8 | 3.875% 06/15/45 .....ceovcviieeiiicicieiiies [ e L 09/01/2024 . | .evvveeriieiriieieeieieeee [ [ 1B [ 13,771 e 13,771 [eeveeine 13,771 [ooviciis (L PR (L1 PO (L PR (L1 FUPTON (L O 1,771 | 0 | (L PR (L1 FUT 311 [. 06/15/2045 . [1.B FE ....
FLORIDA ST HSG FIN CORP REV 2016 Series 1
.. B40740-ND-9 | 3.125% 07/01/37 v [ e . 09/01/2024 . {Various .......coceveveres [ovvieeiieiniiiiens feoieieene 20,785 | 20,785 | 20,785 ..o 20,785 [ooieiiinnne (L PR (L1 PO (L PR (L1 PO (L O 20,785 |oveeeee 0 | (L PR (L1 FUT 373 [. 07/01/2037 . [1.A FE ...
HAWAI | HOUSING 2013 SERIES A 2.600% Redenption 100.0000
L A19818-HI-4 | 07/01/37 e [ L 09/01/2024 . | .ovvveeriieneiieieeeieeee [ [ 14,201 | 14,291 oo 13,286 |.vvenee 13,602 |ovevvieiiinne (L] PR % o (L] P P23 O (L O 13,627 |oeevieiiie (L F 664 |....c.... 664 | 248 |.07/01/2037 . [1.B FE ....
JERSEY CITY, NEW JERSEY CTL  3.600% 09/15/52
CATBEH-ARD | et [ e . 00/15/2024 . {Various ....ccovecvrvevnues |ooevieiiiiiiiiiies foeiieiie 4,891 oo 4,891 | 4,935 | 4,929 | (L] PR (G S (L] P (G S (L R L7 (L F (107 R (€70 IR 117 | 09/15/2052 . |1.D ........
MARYLAND ST CMNTY DEV ADMIN DE  3.242% Redenption 100.0000
L 5THIR-LB-6 | 09/01/48 ..o | e . 08/29/2024 . [ oo . 09/01/2048 . |1.B FE ....
MARYLAND ST CMNTY DEV ADMIN DE ~ 3.750%
L 5TA10R-M2-8 [ 03/01/59 ..voeiieicciec s [ . 09/03/2024 . | Various ... . 03/01/2059 . |1.A FE ....
Redemption .
..604160-GV-0 | MINNESOTA ST HSG FIN AGY ~ 3.200% 06/01/47 . |....... L 00/01/2024 . [ e e [ 1,612 [ 1,612 | 1,612 [ 1,612 [eoviciiiee (L PR (L1 PO (L PR (L1 FUPTON (L O 1,612 | 0 | (L PR (L1 FUT 268 [. 06/01/2047 . [1.A FE ...
MINNESOTA ST HSG FIN AGY SINGLE FAMILY HSG
..604160-HR-8 |3.230% 08/01/49 ......cvvuveviieiiiiiiiciiiiies [ . 09/01/2024 . {Various ......ccoeveveeveres [ovvieiiieieiiiens foieiens 17,008 ... 17,008 |ovovieennne 17,008 |..ooveenene 17,008 [ovoveviinene (L PR (L1 FURTRON (L PR (L1 PO (L U 17,008 [ooveeiiinene (L1 FURN (L PR (L1 FUT 308 [. 08/01/2049 . [1.A FE ...
Redemption 100.0000
..B0416T-RS-9 | MINNESOTA ST HSG FIN AGY  4.707% 07/01/41 . |....... L 07/01/2024 . | eovvveerieeiecieccieceieie [ [ 15,000 |oviveunnne 15,000 |ovoveinnene 15,000 [.vvennene 15,000 [ovviviinene (L PR (L1 PO (L PR (L1 FURTN (L O 15,000 |-voueviienne (L1 FUPPN (L PR (L FU 706 |. 07/01/2041 . |1.B FE ....
Redemption 100.0000
..604167-SV-1 | MINNESOTA ST HSG FIN AGY  4.337% 01/01/47 . |....... . 08/01/2024 | vevviveiiieiiiiiiiiies o | 90,000 J.ooornen 90,000 [oveevee 90,000 J..oveenen 90,000 J.oovevinne [ AN 0l [ PN 0l [ A 90,000 J.ovovieenene. 0l [ AN 0l 2,024 ). 01/01/2047 . |1.B FE ....
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NATIONAL FIN AUTH NH FEDERAL L 3.278%
LB3607V-AB=2 | 10/01/37 .eovvviiiiciiicieeeeeceeeeeies [ e . 07/01/2024 . {Various ......ccoeeveveres foovvieivieinniiiens foieiens 25,000 |oeeviinnne 25,000 |ovoveunnnee 25,302 oo 25,258 oo (L] PR (C:)) (L] P (C:)) (L O 25,250 [ooeeeiiinene (L1 RO (0] (250) |- 615 [. 10/01/2037 . [2.B FE ....
NATIONAL FIN AUTH NH FEDERAL L 3.176%
LB3607V-AC-0 | 01/01/36 ..ouvvneeiiiiiieeeieeceeeieciies [ e . 07/01/2024 . | Various ... . 01/01/2036 . |2.B FE ...
NEN JERSEY ST HIGHER ED ASSIST Redenmpt ion .
..B46080-85-1 | 12/01/30 ..voeeereeeiereieiceeieeresesieieieee | oo L 07/18/2024 . [ e e [ 40,000 |oveeeeenee 40,000 |...oornnnnne 40,633 | 40,219 [oovvviennne (L FO (6 P (L O (6 P (L O 40,180 |ovevennee. (L1 RO (180) [.eveeee (QL:1)] 1,000 |. 12/01/2030 . |1.C FE ...
NEW JERSEY ST HIGHER ED ASSIST STUDENT LOAN Redenption 100.0000
..646080-UN-9 |3.250% 12/01/39 ..vvuvevieeviieieesieisieiene [ e L 07/18/2024 . [ e e [ 40,000 |ovveenne 40,000 |............ 39,762 ... 39,802 [ooveovrveunnne (L PR 5 | (L PR L7 PO (L O 39,807 |oveviunene (L F 193 |oeiine 193 | 820 [. 12/01/2039 . [1.B FE ...
NEN MEXICO ST MTGE FIN AUTH  2.980% 08/01/38 Redenpt ion 100.0000
BAT200-5U-8 | et [ e . 09/01/2024 . | .. . 08/01/2038 . |1.A FE ...
LB77561-LN-0 | 01/01/42 . [ . 00/25/2024 . [Various .......ccoveeeveues |ovvvereieieiiiies Joens 2,565,000 |........ 3,000,000 |....... 3,000,000 |........ 3,000,000 |.cviveuinnee (L PR (L1 PO (L PR (L1 PO [ R 3,000,000 [-.ooveueinnne 0 | (434,910) |....... (434,910) [........... 111,346 [. 01/01/2042 . [1.C FE ...
SAN DIEGO COUNTY CA AIRPORT AUTHORITY SERIES Redenption 100.0000
.. T97426-AF-8 |2014B  5.504% 07/01/43 w.eoveueevenvveenrennns [ L 07/01/2024 . [ e e [ 65,000 |voveennene 65,000 |............ 65,000 |.cveuennee 65,000 |.veurennnne (L PR (L1 PO (L PR (L1 PO (L O 65,000 |...eovennee 0 | (L PR (L1 FRT 3,636 [.07/01/2043 . |1.6 FE ....
SOUTH CAROLINA HOUSING 2015 SERIES A2 TAXABLE Redemption 100.0000
. 837T12D-UH-7 | 4.000% 07/01/37 weoeeerieeeiereieeciieerenens | oo L 07/01/2024 . [ e e [ 35,000 |evereene 35,000 [ooeeene 36,321 |ovueiinne 35,205 [ovoviuiinine (L FO (2 R (L O [(:2:) R (L O 35,138 [oooeiiiiinene (L1 RO (138) [ (138) [ovveenene 1,400 |. 07/01/2037 . [1.A FE ...
TX DEPT OF HSG & COMM AFFAIRS  3.180% Redemption 100.0000
L 8B275F-NX-3 [03/01/39 .vvveneieierieiesieie e eeeeeiene [ e L 00/01/2024 . [ e e [ 45,000 | 45,000 |.oooeunnene 45,000 |............ 45,000 [oooooviieunnne (L PR (L1 PO (L PR (L1 FUPTON (L O 45,000 |...oovnnnee 0 | (L PR (L1 FRT 1,299 . 03/01/2039 . [1.B FE ...
VIRGINIA HOUSING DEV AUTH 2013 SERIES B Redemption 100.0000
. 92812U-K5-6 | 2.750% 04/25/42 ..vvveveneienisieneseeiesieenes [ e L 00/01/2024 . [ e e [ 10,235 |ovoveiinne 10,235 [ooeveeee 10,235 |oveveeinnee 10,235 |oveeviieiiiene (L PR (L1 PO (L PR (L1 FUPTON (L O 10,235 |oveviieienns 0 | (L PR (L1 FUT 179 |. 04/25/2042 . |1.A FE ...
VIRGINIA HOUSING DEV AUTH 2015 Series A Redenption 100.0000
..928120-05-0 |Taxable  3.250% 06/25/42 .......cccvvvvueuenuens [ erneen . 09/25/2024 . | .. . 06/25/2042 . |1.A FE ...
..92812V-MA-1 | VIRGINIA ST HSG DEV AUTH  3.125% 11/25/39 .. |....... . 09/25/2024 | vovivviiiiieiiiiiins i | 36,782 [ 36,782 | 36,732 [..ovune. 36,732 [ [ PN 0l [ PN 0l [ PO 36,732 [ 0l 0 . 11/25/2039 . |1.A FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po 7,594,260 7,595,419 7,504,211 0 (91) 0 (91) 0 7,504,122 0| (1,003,821) XXX XXX
FRESB 2015-SB6 A10 2015-SB6 A10  3.220%
.+ 302030-AJ-3 | 08/25/35 ....oveieiiieiieeeie e [ e . 09/01/2024 . {Paydonn ....cveueeveeeneeee Jooereereinieennee foerieieens 7,229 |oiiiine 7,229 |oorrennee 7,229 |crianne 7,215 [oreeiicene (| PO 13N P (| A 13N P (] O 7,229 | (L1 PO 0 . 08/25/2035 . |1.A ........
..3132DW-EB-5 |FREDDIE MAC POOL $D8230  4.500% 06/01/52 ... |....... . 09/01/2024 . | Paydown ... 0] . 06/01/2052 . |1.A ........
..3132DW-EC-3 | FREDDIE MAC POOL SD8231  4.500% 07/01/52 ... |....... . 09/01/2024 . | Paydown ... 0 ] . 07/01/2082 . |1.A ........
..313399-EK-9 | FHLMC 2348 ZK  6.000% 08/15/31 ....cvvveuees [ v . 09/01/2024 . | Paydown ... 0] . 08/15/2031 . |1.A ........
..31330D-7A-0 | FHLMC 2417 KZ  6.000% 02/15/32 . . |- 09/01/2024 . | Paydoun ... 0 ] . 02/15/2082 . |1.A ........
..31339G-JU-6 | FHLMC 2367 ZK  6.000% 10/15/31 ... . 09/01/2024 . | Paydown ... 0] . 10/15/2031 . |1.A ........
..31330M-FE-3 |FHLMC 2389 7B 6.000% 12/15/31 09/01/2024 . | Paydoun 0| . 12/15/2031 . |1.A .
.. 31330N-5V-4 |FHLMC 2403 DZ  5.500% 01/15/32 .. 09/01/2024 . | Paydoun 0| . 01/15/2032 . |1.A .
..313300-XR-2 |FHLMC 2439 EZ  6.000% 04/15/32 09/01/2024 . | Paydoun 0| . 04/15/2082 . |1.A ........
..3133TH-TH-9 |FHLMC 2116 ZA  6.000% 01/15/29 ... IO I . 09/01/2024 . | Paydown ... 0] . 01/15/2029 . |1.A ........
.. 3133TJ-HS-5 |FHLMC 2125 JZ  6.000% 02/15/29 ...venvcernns [ e . 09/01/2024 . | Paydown ... 0 ] . 02/15/2029 . |1.A ........
..3136A4-AE-9 | FANNIE MAE 2012-22 NY  3.500% 03/25/27 ..... |....... . 09/01/2024 . | Paydown ... 0] . 03/25/2027 . |1.A ........
..3136AB-YJ-6 |FANNIE MAE 2013-1 VB 3.000% 02/25/33 ...... |....... . 09/01/2024 . | Paydown ... 0 ] . 02/25/2033 . |1.A ........
..3136AL-H3-8 |FANNIE MAE 2014-79 LC ~ 3.000% 09/25/44 ... |....... . 09/01/2024 . | Paydown ... 0] . 09/25/2044 . |1.A ........
..3136BM-0B-7 |FANNIE MAE 2022-17 N 3.500% 11/25/48 ....... |....... . 09/01/2024 . | Paydown ... 0 ] . 11/25/2048 . |1.A ........
..3136BM-R6-7 | FANNIE MAE 2022-32 CA  4.000% 09/25/48 ..... |....... . 09/01/2024 . | Paydown ... 0] . 09/25/2048 . |1.A ........
..3136BM-2Y-7 |FANNIE MAE 2022-22 P 4.500% 05/25/51 ....... [....... . 09/01/2024 . | Paydown ... 0 ] . 05/25/2051 . |1.A ........
..3187A2-NL-1 |FHR 3756 PC  4.000% 11/15/40 . 09/01/2024 . | Paydoun 0| . 11/15/2040 . |1.A .
..3137A8-UG-1 |FHR 3837 DB 4.500% 04/15/41 . 09/01/2024 . | Paydoun 0| . 04/15/2041 . |1.A .
..3187AJ-JK-1 |FHR 3962 EB  3.500% 11/15/26 . . 09/01/2024 . | Paydown ... .0 . 11/15/2026 . |1.A ........
FHLMC MULTIFAMILY STRUCTURED P K151 A2
..3187BK-GJ-3 |3.399% 10/25/29 ..vvveviiiiiiiiiiiieiiieiiis [ . 09/01/2024 . | Paydown ... . 10/25/2029 . |1.A ........
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..3137BN-311-4 |FHR 4550 VB 3.000% 03/15/38 .......evvvvvvvuen [erreenn . 09/15/2024 . |Paydoun ......ooooeiiiiiiins i e 482,006 |.......c... 482,006 |........... 496,089 |........... 483,803 [...eeveiennnnee [V R (1,797) feuveniiinnnnne [V R (1,797) feuveniiinnnnne [V R 482,006 |.....ceeeennnnn (VO [V [V 9,660 |. 03/15/2038 . [1.A ........

FREDDIE MAC WHOLE LOAN SECUR 2015-SCO1 1A

..3137G1-AA-5 |83.500% 05/25/45 .......evvvminnnnniiin [ e . 09/01/2024 . | Paydown 0 . 05/25/2045 . [1.A ........
..313920-SU-5 |FNMA 2001-35 ZG  6.500% 08/25/31 .....evvvvees [oeennn . 09/01/2024 . | Paydoun ... . 08/25/2031 . [1.A ........
..31392E-H6-0 |FNMA 2002-69 Z  5.500% 10/25/32 .........oeee. [ornnnn . 09/01/2024 . | Paydoun ... . 10/25/2082 . [1.A ........
..31392K-HM-1 | FHLMC 2445 0Z  6.500% 05/15/32 .........cceeee [ ernnnn . 09/01/2024 . | Paydoun ... . 06/15/2082 . [1.A ........
..313020-U4-2 |FHLMC 2463 Z  6.000% 06/15/32 ....evvvvvuvnnns [eeeennn . 09/15/2024 . | Paydoun ... . 06/15/2082 . [1.A ........
.. 313020-U5-9 | FHLMC 2463 7B 6.500% 06/15/32 ....eevvvvvvvens [eeennn . 09/01/2024 . | Paydoun ... . 06/15/2032 . [1.A ........
.. 31392P-HP-3 |FHLMC 2459 LZ ~ 6.500% 06/15/32 .......cceeveees [ eennnn . 09/01/2024 . | Paydoun ... . 06/15/2082 . [1.A ........

. 07/15/2032 .
. 07/15/2032 .
. 08/15/2032 .

1

1

1

1

1

1

1

.. 31392P-RL-1 | FHLMC 2484 Z  6.000% 07/15/32 1
1
1.
. 09/15/2032 . |1.
1
1
1
1
1
1
1
1
1
1

..31392R-RJ-2 |FHLMC 2468 ZA  6.000% 07/15/32
.. 31302R-IIT-4 | FHLMC 2492 Z  5.500% 08/15/32
..31392U-EE-0 | FHLMC 2504 Z ~ 6.000% 09/15/32

....... . 09/01/2024 . |Paydoun ...
09/01/2024 . | Paydoun
09/01/2024 . | Paydoun
09/01/2024 . | Paydown

..313920-JL-9 | FHLMC 2499 VZ  6.000% 09/15/32 .. - |- 09/01/2024 . [Paydown E W7, 7,673 .7, K .7,626 |. . 09/15/2032 .
..313920-JU-5 | FHLMC 2509 ZQ  5.500% 10/15/32 .. wevennn |- 09/01/2024 . | Paydoun R , 15,599 , K 15,402 |. . 10/15/2032 .
..31393A-VK-0 | FNVA 2003-30 HY ~ 5.500% 04/25/33 .......ccceet | eeeenn . 09/01/2024 . | Paydown ... o | , ....2,049 ... . . 04/25/2033 . |1.
..31393C-LX-9 |FNVA 2003-48 GH  5.500% 06/25/33 ............. |.eeeees . 09/01/2024 . | Paydoun ... e [ 32, L7271 .81, .. 32,416 ). . 06/25/2083 . [1.A ........
.. 31393N-4A-4 | FHLMC 2589 GM  5.500% 03/15/33 N . 09/01/2024 . | Paydown ... o | , ....8,442 |... , e 8,443 L . .. . 03/15/2033 . [1.A ........
..313075-SJ-4 |FANNIE MAE 2011-24 GY ~ 4.500% 04/25/41 ..... |....... . 09/01/2024 . | Paydoun ... o foeeeeni 60, ...60,124 |... ...62, .eenneee...61,326 ... ..60,124 |.. . 04/25/2041 . |1.A ........

. 07/25/2040 .
. 12/01/2047 .
. 07/01/2052 .

..45,578 |..
..34,673 |..
.287,835

.. 31308N-Y2-4 | FANNIE MAE 2010-123 PM  4.000% 07/25/40 .... |....... . 09/01/2024 . | Paydown ... e [ 45, ...45,578 |.. ... 43, oeieenenn.. 45,104 )L
..3140J6-GP-6 | FNVA P/T POOL BM2005 ~ 4.000% 12/01/47 ...... |....... . 09/01/2024 . | Paydoun ... R .34, ...34,673 |.. .35, .eeennnn... 35,206 ...
..31418E-E6-3 | FANNIE MAE POOL MA4656  4.500% 07/01/52 .. 09/01/2024 . | Paydoun E ..287,835 K ..285,752 |.

R R - - - T R R - -

..31418E-F2-1 |FANNIE MAE POOL MA4684  4.500% 06/01/52 .... . 09/01/2024 . | Paydown ... e feeeeeie | 231,054 | , 888 |...........233,793 |.... .231,054 |.. . 06/01/2052 . [1.A ........
FISHERS LANE ASSOC LLC US GOVT LEASE BACKED Redenpt ion 100.0000

..33803-AA-7 |CERT  3.666% 08/05/30 ....cveveveveererererrranes | verenns L 00/05/2024 . [ vevevvieieieieieieieeeieies [oereeeeeeeieeees e 100,627 |ovuveen.. 100,627 [orereee.. 102,352 |.......... 101,200 |orvrererenene. (L (1)) S (U (1)) S (U 101,149 . 08/05/2030 . [1.B ........
FREDDIE MAC - SCRT 20184 MA ~ 3.500%

L 35563PHF-9 | 11/25/57 oo | e . 00/01/2024 . [Paydoun ....cvevvevvverens fereeeeeeieieiereies [ 61,821 |oerernee [3:72 1 60,304 |.oueoeenn. 60,997 |ovvvreene. (L 773 (U 773 (U 61,821 . 11/25/2057 . [1.A ........
JP MORGAN TAX EXPT PASS THR TR 2012-AMT1 A

.. 466370-AA-4 | 3.000% 01/27/38 ..cvvvveveneereniereeseeesieeries [ eevenes . 00/01/2024 . {Paydonn ...veveveveeerens [oeeeieesiensieees [eeiereens 40,935 | 40,935 |ooiinnnne 41,922 oo 4,250 [oie [(J A [€11)] [(J A (31 (U 40,935 |.ovoeeeeenen. (U [ P (U 809 |. 01/27/2038 . |1.B FE ...
KEENAN DEV ASSOC OF TN 144A TAX LEASE REV BND

..48730P-AB-6 |SER2002  8.000% 07/15/28 ...eveveveveverererens | eerenes L 07/15/2024 . [Various .....ceveeevevevs foereeeeeeeeieieienes [ereeens 499,024 ... 499,02 |..oo...... 499,024 |........... 499,024 |..eereree. [ P (U (L1 P (U (U 499,024 |vuvveveine (U [ P (U 39,922 |. 07/15/2028 . |1.D FE ...
US ARMY HOSP CASH MGHT FUND SENIOR SECURED

..911551-AA-7 | NOTES 20021 7.467% 05/01/32 wevevvveverens | e . 00/01/2024 . [Various ..oeveevveveveres fooeeseneieieierenes foevennans 58,428 |..oooenen. 58,428 |............ 58,428 |............ [ [ P (L [ P (U [ P 58,428 |.ooveennnn. (L [ P (U 2,910 |. 05/01/2032 . [1.C ........

0909999999. Subtotal - Bonds - U.S. Special Revenues 5,328,244 5,328,244 5,293,225 5,228,821 0 99,950 0 99,950 0 5,328,766 0 (522) (522) 167,185 XXX XXX
ABPCI DIRECT LENDING FUND ABS 2020-1A A

..00090T-AA-5 | 3.199% 12/20/30 ..vvvvineieieieieiererneinnns | verens . 07/20/2024 . [Paydoun .veveveeveieien fooreeriririeieieen feeeeenns 39,471 |ovrrrrnne 39,471 [ovriinnen. 39,471 |ovvrnnne 39,471 | (L1 O (L (L1 O (L (U 39,471 [ooeiiienne (L1 FU (L AR (L1 F 947 |. 12/20/2030 . [1.F FE ....
AZ ROMULUS M| LANDLORD LLC ~ 3.497% 10/31/38 Redenpt ion 100.0000

1001828-AA-6 | cveveereriererieteeei et [ e L 00/30/2024 . [ 1eveveereeieeeieieeeeennee oo [ 51,663 |.ovevenee 51,663 [oevoene. 51,663 |ovurrnennne 51,663 |ovveeenen (L1 O (L (L1 O (L (U 51,663 |vverenenene (L1 FU (L AR (L1 1,205 |. 10/31/2038 . [1.D ........
AZ RANDALL OH LANDLORD LLC ~ 3.610% 03/31/39 Redenpt ion 100.0000

001845 AR | cvereereriereieieieiee e [ e L 00/30/2024 . [ 1eveveereeieeeieieeeeennee oo [ 52,605 |rvrrrnnne 52,605 [.evoee. 52,605 |vurreennnn 52,605 |ovvveenen (L1 O (L (L1 O (L (U 52,605 [ooveirverennn (L1 FU (L AR (L1 1,266 |. 03/31/2039 . [1.D ........
AMZN (Euclid OH) CTL Pass-Thru CTL - LEASE Redemption 100.0000

..001848-AA-4 | BACKED NOTES ~ 4.095% 07/31/39 ...cvevevevrrns | verene L 00/30/2024 . [ 1eveveereeieeeieieeeeennee oo [ 16,966 [covovennen. 16,966 |ovovevvnne 16,966 [.vvevnnnn 16,966 [vveveverenen (L1 O (L (L1 O (L (U 16,966 [rvuvvvennen (L1 FU (L AR (L1 F 463 . 07/31/2039 . [1.D ........
AMZN (Tucson AZ) CTL Pass-Thru CTL - LEASE Redemption 100.0000

..00191#-AA-3 | BACKED NOTES ~ 4.095% 08/31/39 ...c.eveveverrs | verenen L 00/30/2024 . [ 1evvereeieieieieeierniee oo [ 18,325 |eveveennen 18,325 |ovvrrrnnne 18,325 [oovvennee. 18,325 [everrinrnne (L1 O (L (L1 O (L (U P 18,325 |ovevererenenns (L FU (L AR (L1 FT 501 [. 08/31/2039 . [1.D ........
Project Rembrandt - Adrian NAV ~ 7.754% Redemption 100.0000

1 002438-AA=3 | 12/21/28 v | oo L 00/30/2024 . [ cuvuveeeeeeeeieieieeeeeeene e [ 509,472 | 509,472 |...cvee. 507,689 [ovveenenen. (L (U 143 [ (U P LZE T S (U A 507,832 . 12/21/2028 . |1.G PL ...
ASIF Funding I-Term Loan Private Debt- Redemption 100.0000

..00263*-AB-8 |Revolver  7.879% 07/26/28 .. o . 08/28/2024 . | .vviiiiiiiisicicicci [RRTRTUUUUURRR RO 14,746,255 |....... 14,746,255 |....... 14,746,255 |.ooveririiiiinnn 0 fooveeninnn0 v 0 e 0 i o0 [ 14,746,255 |.. . 07/26/2028 . |1.F FE ....
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AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1
..008414-AA-2 [3.500% 07/25/43 ....cevvvvniiiiiiniiniiiiiiiiinees | s . 09/01/2024 . |Paydoun .....eevvvvriinnnnn Joevenninnieiiiiinns foneneens 4,432 | 4,432 |..ooooennens 4,239 [oooeinnnnnn 4,333 [ 0 e P 0 | 2 0 e LS N [V L7 R [ PO 108 |. 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 ..oevvvnvviiiinnnnens | nnnnns . 0971072024 . | .eenniiiiiieeeeiiieeeees e e 16,674 |............ 16,674 |............ 16,674 |............ 16,674 [ooeiiiiinnnnns [ PR (VN P [ PR (VN P (U P 16,674 [o.vvvvvvinnnns (VN 0 | [V 504 |. 03/10/2041 . [1.E ........
ANERICAN AIRLINES 2019-1AA PTT  3.150% Redenption 100.0000
L02377L-AA-2 [08/15/33 oevveniiiiiiiiiiiieiiiiieeeceiieeeees | s L 08/15/2024 . | .evnnieiiiiieieiiiiieeeees e e 81,431 [........... 81,431 |[............ 81,431 [.......eeees 81,431 |t [ PR (VN P [ PR (VN P (U P 81,431 |l (VO 0 | [V 2,565 |. 08/15/2033 . |1.F FE ....
AMERICAN HOME MORTGAGE [NV TR 2004-3 6A5
..02660T-BU-6 [4.348% 10/25/34 .....cevvvviiiiiiiiiiiiiiiiiiiines | s . 09/01/2024 . |Paydonn .....oevveviiiinnnns Jovvniinieeiiiiinees foeeieneens 53,109 |..eeeennnnns 53,109 |.....ceenens 4,017 [.ooveennnnns 4,017 |l 0 |eeeenns 9,092 ...l 0 eeeeenn 9,092 ...l 0 s 53,109 [oooeeiiiinnns (VN 0 | [V 1,464 |. 10/25/2034 . [1.A FM ....
AMERICAN HOMES 4 RENT 2015-SFR1 A 3.467%
..02666A-AA-6 [ 04/17/45 .oevenriiiiiiiiiiiiiiiiieieeeen | s . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 20,594 |oeennnn 20,59 |........... 20,593 [...oeveeeee 20,564 |...........n 0 e F U IO [V OO F LU IO 0 s 20,594 [..oooiiiiinnn (VN 0 | [V 476 |. 04/17/2045 . [1.A FE ....
AMERIQUEST MORTGAGE SECURITIES 2003-11 AF5
..030728-LT-0 [5.427% 01/25/34 ...oovvvvniiiiiiiiiiieiciiiiiines | s . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 13,597 [oeeeiiinne 13,597 |oveeennnnns 12,770 foeennnnnnne 13,176 [ovvneninnnnnns 0 e 25 [oiiininnnns 0 e 25 [oiiiiniinnns 0 s 13,201 [oveeeeiniinnns [V 3% [oevvvrrnnnns R A 511 |. 01/25/2034 . [1.A FM ....
AMETEK INC SERIES J SNR NOTES ~ 3.730%
..031100-L*-9 [09/30/24 ...eovvvniiiiiiiiiiiiiiiii s | s . 09/30/2024 . |Maturity ....oooovvnieinnns Joovvnninnniiiiin e 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 |..eeeeeeennnns 0 e (VO 0 | (VO 0 fnns 3,000,000 |...ceerrennnns (VO 0 | [ 111,900 |. 09/30/2024 . [2.A ........
AX1S EQUIPMENT FINANCE RECEIVA 2022-2A A2
..03236X-AB-3 [5.300% 06/21/28 ....evvvviiiiinnniiiiiiiniiiniiniinn | s . 09/20/2024 . |Paydonn .....euuevvriiiinnnn fovenninineiiiiins e 133,222 |........... 133,222 |oeevveeenns 133,420 |oovviiiniiiiee (V2 0 s (198) [cvvvvennnnnnnns (U (198) [cvvvvennnnnnnns 0 s 133,222 [ooeiiiiinnns (VN 0 | [V 882 |. 06/21/2028 . [1.A FE ....
ANGEL OAK MORTGAGE TRUST 2022-3 A1 4.000%
..03464T-AA-7 [ 01/25/67 evvveiiiiiiiiiiiiiiiiineccceninneeeenn | s . 09/01/2024 . |Paydonn .....euvnvviiiinnnn foevvnnininniiiiinns foninns 179,841 |........... 179,841 |.......... 177,916 |.oeeeeeens 178,262 |oevvvveeennns 0 |eeeenns 1,579 [oveeiiiininns 0 eeeeenn 1,579 [ovveiiiininns 0 s 179,841 |l (VN 0 | [V 4,559 |. 01/25/2067 . |1.A FE ....
..035240-AN-2 | ANHEUSER-BUSCH INBEV ~ 4.375% 04/15/38 ....... [....... . 09/25/2024 . |J P Morgan & Co ..oooovees |ovveeeniiinnnnnnnnns |oeeees 1,631,995 |........ 1,587,000 |........ 1,784,169 |........ 1,748,998 |............. [V R (6,845) |...coeeeennns [V R (6,845) |...coeeeeennns [V R 1,742,154 |....oovennneee 0 f..... (210,159) |...... (210,159) ... 65,767 |. 04/15/2038 . [1.G FE ....
AP Moon Holdings LLC Senior Secured Notes Redempt ion 100.0000
..037448-AA-1 | 7.125% 06/20/49 .....oooeeieiiiiinni [ RV A 707 R K R 76,429 |............ 76,429 |............ 76,429 |l (VO [V (VR [V (VR [V R 76,429 |..cooeeeennnns (VO [V [V 331 |. 06/20/2049 . [1.G PL ....
AQUA FINANCE TRUST 2019A A 3.140% 07/16/40
2.088370-AA-0 | .evveriiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeee [ . 09/15/2024 . |Paydoun ......oooeeeiiiiiins foniiiiini e, 12,492 |oeeveeenns 12,402 |........... 12,490 |l 12,492 oeeeennnnnnne [V (VR [V (VR [V R 12,492 | (VO [V [V 261 |. 07/16/2040 . [1.A FE ....
AQUA FINANCE TRUST 2019-A B 3.470% 07/16/40
2.088370-AB-8 | .eeviviiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen [ . 09/15/2024 . |Paydoun ......ooooeiiiiiiins i e 226,393 |........... 226,393 |........... 226,374 |........... 226,380 |....ovvnnnnnnee [V 13 [ [V . LT [V R 226,393 |..eevviiinnnnns (VO [V [V 5,220 |. 07/16/2040 . |1.B FE ....
AQUA FINANCE TRUST 2020-AA A 1.900%
..038413-AA-8 | 07/17/46 ....evvvvvriniiiiiiiiiiiiiiiiiiiiiiiiiiiniies [ eeeeenn . 09/17/2024 . |Paydoun .....ooooeeeiiiiiins e e 82,646 |............ 82,646 |............ 82,631 |............ 82,646 |............... [V (VR [V (VR [V R 82,646 ..o (VO [V [V 1,005 |. 07/17/2046 . [1.A FE ....
AQUA FINANCE TRUST 2020-AA B 2.790%
..038413-AB-6 | 07/17/46 ....evvvvveerviriniiiiiiiiiiiiiiiiiiiniinines [ eeeeenn . 09/17/2024 . |Paydoun .....coooeveiiiiiins foneiiiii e 38,805 |[........... 38,805 |.......eee. 38,793 |..ooeeeenns 38,801 |ooovveeiiinnns [V L [V L [V R 38,805 |....oeeeennns (VO [V [V 812 |. 07/17/2046 . [1.C FE ....
ARBYS FUNDING LLC 2020-1A A2 ~ 3.237%
..088779-AB-0 |07/30/50 ...cevvvvviiiiiiiiiiiiiiiiiiiiiiiiicieeeeeees [ . 07/30/2024 . |Paydoun ......oooeeeiiiiiins foniiiniii e 2,500 [oeeeeiiinnns 2,500 | 2,500 |ooooeeeeens 2,500 |ooooeeieennns [V (VR [V (VR [V 2,500 |oeiiiiiiinnns (VO [V [V 61 . 07/30/2050 . |2.C FE ....
BPHQ 2017 CTL PASS-THROUGH TRU CTL ~ 3.540% Redenption 100.0000
..05590#-AA-9 | 11/15/32 oooooeiiiiii [ IRV V(172 R K R 58,404 |............ 58,404 |............ 58,404 |............ 58,404 |.............. [V (VR [V (VR [V R 58,404 [...cccoeennns (VO [V [V 1,379 | 11/15/2082 . [1.F ........
BXG RECEIVABLES NOTE TRUST 2017-A A 2.950%
..05607B-AA-9 | 10/04/32 ..coooviiiiiiiiiiiiiii [ . 09/02/2024 . |Paydoun ......ooooeiiiiiiins i e 2,871 [ 22,871 e 2,87 |l 2,871 |l [V (VR [V (VR [V R 287 |, (VO [V [V 456 |. 10/04/2032 . [1.F FE ....
BXG RECEIVABLES NOTE TRUST 2017-A B 3.590%
..05607B-AB-7 | 10/04/32 .cooovveiiiiiiiiiiiiiiii [ . 09/02/2024 . |Paydoun ......ooooeiiiiiiins e e 36,820 [............ 36,820 [oeunnnnnee 36,818 |..cceeeennns 36,819 ..o [V (VR [V (VR [V R 36,819 |..ooeeeeeenns (VO L PO, L O 893 |. 10/04/2032 . [2.C FE ....
BXG RECEIVABLES NOTE TRUST 2018-A B 3.950%
..05607U-AB-5 |02/02/34 ...coooiiiiiiiiiiiiiiii [ . 09/02/2024 . |Paydoun ......ooooeiiiiiiins i e 46,279 |l 46,279 |............ 46,272 |............ 46,276 |........oeel [V L3 [V L3 [V R 46,279 [oooeeieiiennns (VO [V [V 1,224 |. 02/02/2034 . |1.F FE ....
BXG RECEIVABLES NOTE TRUST 2018-A C  4.440%
..05607U-AC-3 |02/02/34 ..o [ . 09/02/2024 . |Paydoun ......ooooeiiiiiiins e e 4,418 ... 4,418 |............ 44,409 |............ 4,414 ... [V L3 [V L3 [V R 4418 [ (VO [V [V 1,320 |. 02/02/2034 . [2.C FE ....
BXG RECEIVABLES NOTE TRUST 2020-A B 2.490%
..05608T-AB-7 |02/28/36 ....ccooveeeieiiieiiiiiiiie [ . 09/28/2024 . |Paydoun .....ooooeeiiiiiiins | e 182,969 |........... 182,969 |........... 182,942 |........... 182,951 |l [V 19 [ [V . 19 [ [V R 182,969 |..oooeeeeeenns (VO [V [V 3,009 |. 02/28/2036 . |1.G FE ....
BXG RECEIVABLES NOTE TRUST 2020-A C  4.220%
..05608T-AC-5 |02/28/36 ....ccooeveeieiiiiiiiiiiiii [ . 09/28/2024 . |Paydoun ......ooooeiiiiiiins i e 91,484 |............ 91,484 |............ 91,483 |............ 91,480 |.oooeeiiiins [V L3 [V L3 [V R 91,484 [ (VO [V [V 2,626 |. 02/28/2036 . [2.A FE ....
BEAR STERNS ASSET BACKED SEC 2004-AC4 A4
..073879-ED-6 |5.750% 08/25/34 ..o [ . 09/01/2024 . |Paydoun .....coooeeeiiiiiins e e 17,364 |............ 17,364 |............ 16,371 [oeeeeneeee 16,371 [oveiiiinnnneee [V (VR [V (VR [V R 16,371 [oeeveiiininnnns [V 993 |oeveeiines 993 |oiviiiiiiiiiies 659 |. 08/25/2034 . [1.A FM ....
..092113-AT-6 |BLACK HILLS CORP  2.500% 06/15/30 ......evves | uunnnns . 09/24/2024 . |J P Morgan & Co ..oocvvvnn |ovvvvnnnnnnniiinnnns Jovnnnn 1,771,295 |........ 1,984,000 |........ 1,977,215 |........ 1,979,425 |.vvvvvennnns 0 s 483 |oveeiiiiiiinns 0 s 483 | 0 fenns 1,979,907 |.ooeeeeeennns 0 f..... (208,612) |...... (208,612) |............ 38,578 |. 06/15/2030 . |2.A FE ....
BLACKBIRD CAPITAL AIRCRAFT 2016-1A A 4.213%
..00228Y-AB-8 [ 12/16/41 ..eevviiiiiiiiiiiiiiiiiinciieeinn | s . 09/15/2024 . |Paydomn .....oeuvvviiiinnnns Jovvnininiiiiiiinens foeeneneens 88,964 |............ 88,964 |............ 88,964 |............ 88,961 |..ovvvvrnnnnns [V USRI L 0 | L 0 e 88,964 ...t (VO 0 e [V 2,430 |. 12/16/2041 . |1.G FE ....
BLACKBIRD CAPITAL AIRCRAFT 2016-1A B 5.682%
..09228Y-AC-6 [12/16/41 ..ovvviiiiiiiiiiiiiiiiiiiininiiiiiinieiiies | eeeees . 09/15/2024 . |Paydonn ...cceveeviiiiiinnns fooveiniininiiiiiinns Joviinnns 184,392 |........... 184,392 |........... 184,385 |........... 184,381 |.ovvvveneennes 0l M 0 Joeeeeeeeens M [ I PO 184,392 [..ooooieinnnnn [ 0 Jooeeeeiiieenn [ 7,808 |. 12/16/2041 . |2.C FE ....
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..09261W-AN-4 | BLACKROCK DLF X 2020-1 W 2.500% 07/21/30 |....... . 07/17/2024 . |Paydoun .....ooooveeeiniiins v e, 49,036 |............ 49,036 |............ 49,036 |............ 49,036 |........ceenns [V (VR [V (VR [V R 49,086 [..cceeeiennnns (VO [V [V 933 |. 07/21/2030 . |4.B FE ....
BRAVO RESIDENTIAL FUNDING TRUS 2022-NM2 A2
.. 10568K-AB-4 |4.883% 11/25/61 ....oovvvvvvviiiiiiiiiiiiiiiiiiieees [ . 09/01/2024 . |Paydoun .....ooooeeiiiiiiins v e, 82,604 |............ 82,69 |............ 82,693 |............ 82,637 |...ooeeeiens [V 57 [oeeiinininnne [V 57 foeeiiiiiinnne [V R 82,694 [....cceeennnnns (VO [V [V 2,835 |. 11/25/2061 . |1.C FE ....
BRAVO RESIDENTIAL FUNDING TRUS 2022-NM1 A1
.. 10569F-AA-6 |3.626% 09/25/61 .....cooeeeeeiiieiniiiini [ . 09/01/2024 . |Paydoun .....cooeeeiiiiiiins v e 131,820 |........... 131,820 |........... 131,719 |ooeeeees 131,663 |...oevvvennnns [ R 157 ool [V 157 |l [V R 131,820 |oooeeeeeeenns (VO [V [V 3,160 |. 09/25/2061 . [1.A FE ....
BRAVO RESIDENTIAL FUNDING TRUS 2022-NQM3 A3
.. 10569J-AC-4 |5.500% 07/25/62 ......ccoevevviiieeiiiiiiieeeeens [ . 09/01/2024 . |Paydoun ....coooeeiiiiiiins e e 26,556 |............ 26,556 |............ 26,395 [oeeviiiiiniinnnee (VR [V 161 |l [V R 161 |l [V R 26,556 [....ccoeennnnn (VO [V [V 122 |. 07/25/2062 . |1.F FE ...
BRITISH AIR 18-1 AA PTT 144A  3.800% Redempt ion 100.0000
L 11042T-AA-1 109720731 e [ . 09/20/2024 . | uevviiiiiiiii , . 09/20/2031 . (1.D FE ....

BRITISH AIR 19-1 AA PTT 144A  3.300%
.. 11043X-AA-1 | 12/15/32 ... .
BXG RECEIVABLES NOTE TRUST 2022-A B 4.610"
.. 12434K-AB-2 | 09/28/37 et .
.. 124891-GE-8 | C-BASS 2002-CB6 M2F  3.925% 01/25/33 ...
CAPITAL AUTOMOTIVE REIT 2020-1A A5 3.
L A2510H-AE-0 | 02/15/50 .ot [ e . 09/16/2024 . | Paydown
CAPITAL AUTOMOTIVE REIT 2021-1A A4 2.760%
.. 12510H-AN-0 | 08/15/51 ... .

....... . 09/15/2024 . [Various ... . 12/15/2032 . |1.D FE ...

"
. . 09/28/2037 . |1.G FE ...
. 01/25/2033 . [1.A FM ...

....... . 09/28/2024 . | Paydown ...
. 09/01/2024 . |Paydoun ...

. 02/15/2050 . |1.E FE ....

. 08/15/2051 . |1.E FE ....

....... . 09/16/2024 . | Paydoun ...

CAPITAL AUT( .500%
A2H0H-AT=7 | 09/15/53 oo | oo . 00/16/2024 . [Paydoun ..veveveeereieiens foorereriririeieiees [ 14,083 oo 14,063 |.vvveeenene 13,507 [oovveenee 13,619 [everrirnne (L 77 (L 77 (U 14,063 |ovenervinennne (L1 FU (L AR (L1 F 610 |. 09/15/2053 . |1.E FE ....
€S8 Unitranche Partners SPV  7.922% Redemption 100.0000
CABIN-AC-0 | T1/10/27 o | e . 00/24/2024 . . 11/10/2027 . [1.EPL ...

. 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

09/17/2024 . | Paydoun
09/18/2024 . | Paydoun
. 09/18/2024 . | Paydown ...

CA2B65K-AF-4 | oo [ . 09/18/2024 . | Paydoun ... . 01/18/2047 .|2.B FE ....

.. 12565K-AH-0 | CLI FUNDING LLC 2023-1A B 7.480% 06/18/48 |....... . 09/18/2024 . |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 . 09/01/2024 . | Paydown . 04/25/2043 . |1.A ........
CREDIT SUISSE COMM MORT TRUST 2013-1VR3 A2

.. 12646X-Ad-1 13.000% 05/25/43 ........evveiiiiiiiiiaiiiiiiiiiens | eeeeens . 09/01/2024 . | Paydown . 05/25/2043 . [1.A ........
COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2A3

.. 12667F-R5-6 |5.500% 02/25/35 ......evvveeiiiiiiiiiiiiiiiiiiieins | eeeeens . 09/01/2024 . | Paydown . 02/25/2035 . |1.A FM ...
COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A13

.. 12667F-Y3-3 |5.500% 03/25/35 .....evvviieiiiiiiiieiiiiiiiiieins | e . 09/01/2024 . | Paydown . 03/25/2035 . [1.A FM ...

COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A8
.. 12668A-MN-2 |5.500% 11/25/35 ..
COUNTRYWIDE HOME L 5004
.. 126694-CV-8 | 10/25/35 ....vvvvveeiiiiiiiieiiiiiiiieeciiiinens [ e . 08/01/2024 . | Paydown
COUNTRYWIDE HOME LOANS 2005-13 A8 5.500%
..12669G-C8-2 | 06/25/35 ...
CARVANA AUT
.. 14686G-AD-8 |3.320% 12/11/28
CASTLELAKE AIRCRAFT SECURITIZA 2019-1A A
.. 14855\1-AA-6 | 3.967% 04/15/39 ..
CHASE MORTGAGE FIN
.. 16159G-AC-3 |3.500% 07/25/49 .......ovvveiiiiiiiiiiiiiiiiiiaans | eeeeens . 09/01/2024 . | Paydown
CHASE MORTGAGE FINANCE CORPORA 2016-2 M2
.. 16164A-AC-9 |3.750% 02/25/44 .....ovvvveeiiiiiiiiiiiiiiiieeens | eeeeees . 09/01/2024 . | Paydown
CITICORP MORTGAGE SECURITIES 2005-6 1A5
.. 172973-2R-9 15.625% 09/25/35 ...vvvveeeiiiviiiiiiiiiiiiiiiiiiis | eeens . 09/01/2024 . [Paydown ....oovivvveeeennn foveeeiiiiiiiiiiiin foiiiiiiins 181 [ L) I 125 Joooieiiiinnns 125 i [ [V PPN [V [V PPN (O 125 fooieeeens [V PPN [ [ PPN 5 |. 09/25/2035 . [1.A FM ....

....... . 09/01/2024 . | Paydoun ... . 11/25/2035 . |3.C FM ....

. 10/25/2035 . [1.A FM ...

....... . 07/01/2024 . | Paydoun ... . 06/25/2035 . [1.A FM ...

....... . 09/10/2024 . | Paydown . 12/11/2028 . |1.D FE ....

....... . 09/15/2024 . | Paydoun ... . 04/15/2039 . |2.B FE ....

. 07/25/2049 . |1.A ........

. 02/25/2044 . |1.A ........
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CITICORP MORTGAGE SECURITIES 2007-8 1A3
L A7T3120-AC-2 [6.000% 09/25/37 ..vvvvvniiiiiniiniiiiiniiinieeiinn | s . 09/01/2024 . |Paydoun .....euvvviiinnnnns Joevnninieiiiiiiines foeieeieieinans 589 | 589 |oiiiiiiiinnns 587 |ooiviiiiiens 587 | [ PR (VN P [ PR (VN P [ PR L2 T (1 P 2 | 2 | 24 . 09/25/2037 . [1.A FM ....
CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A1
L A7321L-AA-7 [ 3.496% 10/25/43 ..oeviviiiiiiiiiiieeeceiins | s . 09/01/2024 . | Paydown ... 1 . 10/25/2043 . |1.A ........
COINSTAR FUNDING,
. 19260M-AA-4 [04/25/47 .coovvviiiiiiiiiiiiiiiiiienccinies | s . 07/25/2024 . |Paydonn .....ouenvvvvvinnnns Joevvnninnneeiinninns foveeneeen 7,500 [ 7,500 [t 7,500 |oiiiiiiennn 7,500 [eaiiiiiiiinnnn 0 e (VN P [ PR (VN N ) I Y (< R | N AR | N R, [V 293 . 04/25/2047 . [2.C FE
COLLEGE AVE STUDENT LOANS 2017-A A2 3.750%
.. 194204-AB-9 [ 11/26/46 ....evviiviiiniiiiiiiiiieiieciiiiineeeenn | s . 09/25/2024 . |Paydonn ......oviviiiinnnns Jovvninnnniiiinees feeeneeeens P T F 27,154 ..ot 20,142 | 27,150 [ooviiiinnnnnnns [ PR T P [ PR T P (U P P T (VN P [ PO [V 680 |. 11/26/2046 . |1.B FE .
COLLEGE AVE STUDENT LOANS 2019-A A2  3.280%
L 19421U-AB-0 [ 12/28/48 oevveeeiiiiiiieeeceieeiieeeen | s . 09/25/2024 . |Paydomn .....eeviviiiinnns Jovvninnieiiiinees feeeneneens 62,285 |.....nnnnn 62,285 |.....oovnnnn 62,263 |......cennns 62,271 |ooiiiiins [ O L T PO [ R L T PO (U P 62,285 |.....covvnnnnns (1 P [ PO [V F 1,368 | 12/28/2048 . |1.A FE ....
COLLEGE AVE STUDENT LOANS 2018-A A2  4.130%
L 19423D-AB-6 [ 12/26/47 oevveniiiiiiiiiiiiiiiiieeiieeen | s . 09/25/2024 . |Paydonn ......eoveviiiinnnns Jovvniinieeiiiinees feeeneeeens 60,888 |.......eeen. 60,888 |.......o.... 60,861 |..eevvnnnnn. 60,872 |oveeeiiiinnns [ O L7 O [ R L7 O (U P 60,888 |..oviiiiinnnnn (1 P [ PO [V F 1,673 |. 12/26/2047 . |1.D FE ....
COLLEGE AVE STUDENT LOANS 2021-A B 2.320%
L A9A24K-AC-7 [ 07/25/51 v | s . 09/25/2024 . |Paydomn .....eeviviiiinnns Jovvniinnniiiiiinens feeeeeeens 58,408 |............ 58,408 |............ 58,383 |.....cvvnnnn 58,393 [...ooiiiinnnnns [ O L T PO [ R L T PO (U P 58,408 |.....eeeennnn (1 P [ PO [V 902 |. 07/25/2051 . |1.C FE ....
COLLEGE AVE STUDENT LOANS 2021-A C  2.920%
L 19424K-AD-5 [ 07/25/51 ovvveniiiiiiiiiiiieciii e | s . 09/25/2024 . |Paydonn .....eeunvvviiiinnnn foovvnnininiiiiins o 115,388 |........... 115,388 |oeevennnnns 115,336 |...coveenns 115,356 |..ovvvvnnnnnnns [ O L7 F [ R L7 F (U 115,388 |ouveeniiiinnnnn (1 P [ PO [V F 2,244 |.07/25/2051 . |1.F FE ....
COMMONBOND STUDENT LOAN TRUST 2016-A A1
..20267T-AA-0 [3.320% 05/25/40 ......cevvveviviiiiniiniieiiiniines | s . 09/25/2024 . |Paydomn .....eeviviiiinnns Jovvninnieiiiinees feeeneneens 32,213 | 2,213 oo 32,212 [ 32,212 [oeeeiiiiiiinnns [ PR 2 P [ PR 2 | (U P 32,213 [t (1 P [ PO [V 736 |. 05/25/2040 . |1.A FE ....
COMMONBOND STUDENT LOAN TRUST 2016-B A1
..20267U-AA-7 [2.730% 10/25/40 ..covvvnniiiiiiiiiiiiiiiiineeeees | s . 09/25/2024 . |Paydonn ......eoveviiiinnnns Jovvniinieeiiiinees feeeneeeens 12,318 [oooeinnenes 12,318 |oeeennnnnns 12,3156 | 12,317 | [ PR LI PO [ PR L PO (U P 12,318 | (1 P [ PO [V 222 . 10/25/2040 . [1.A FE ....
COMMONBOND STUDENT LOAN TRUST 2018-BGS A1
..20268M-AA-4 [3.560% 09/25/45 .....ccevvuiiiiiiiiiiiniieiiiiines | s . 09/25/2024 . |Paydomn .....eeviviiiinnns Jovvniinnniiiiiinens feeeeeeens 22,820 |ouunnnnnn 22,820 |..ocoevnnnns 22,663 |..........n. 22,757 |oeviiiiins [ O L7 O [ R L7 O (U P 2,773 [ooeeiiiiinnnnns [V PO LY P LY P 546 |. 09/25/2045 . |1.A FE ....
COMMONBOND STUDENT LOAN TRUST 2018-AGS B
..20269D-AC-9 [3.580% 02/25/44 .....ccevvviiiiiiiiiiniiiiiiines | s . 09/25/2024 . |Paydonn ......oviviiiinnnns Jovvninnnniiiinees feeeneeeens 45,185 |oeeeennnnn 45,185 |............ 45,166 |............ 45,178 |oovviviinnnnns [ PR - PO [ PR 8 . 02/25/2044 . |1.B FE .
CONTI MTGE HOME EQUITY 1995-4 A9  1.256%
L 210750-BX=2 [ 03/15/27 ovvviiiiiiiiieeccii e | s . 09/01/2024 . |Paydown .......oevverinnnnn . . . 03/15/2027 . |[1.A FN ...
..219350-AX-3 [CORNING INC ~ 4.700% 03/15/37 ...ccevvveeeeeeen | uunnnns . 09/24/2024 . | Goldman Sachs & Co ...... |.... 3,425,209 |.... .3,428,210 |.. . 03/15/2037 . |2.A FE ....
CS FIRST BOSTON MORTGAGE SECUR 2005-1 1A23
.. 225458-AY-4 [5.500% 02/25/35 ...oeeeeerieeeeeeenneeeeeennees | s . 09/01/2024 . |Paydomn .ceevveneeeeeennis Jeeeennieeeeeeniees e 3,783 | 3,783 [oeeiieeinnnns 3,670 |oeeeennnnnnns 3,670 |eeeeiiinnns (U1 PO (VI PO [ PO (VI PO [V IO 3,670 |oeueeeeeeennnn [V PO 64 | 64 | 140 |. 02/25/2035 . |[1.A FM ...
CRESCENT DIRECT LENDING FD |11 NOTE  5.000%
L. 225740-AA-7 [01/29/31 oeeeeeeieeee e | . 09/05/2024 . |Various .......cceeeueereeen |oeemmennneeennnnns foveeene.. 751,587 [l 751,587 [..ooellll 751,587 |t 569,789 |oveeiiiiiiet O it O et 0 e 0 [0 s 751,587 |eeerieeeees (VI PO [ PO [V PO 17,788 |. 01/29/2031 . [2.B PL
BGS BNSF CTL - Series 2015-1 PT ~ 4.070%
.. 22970%-AA-8 [ 05/15/34 . eeeveeieiieiieee e | s . 09/15/2024 . |Various .......cceeeeeeeeeen Joemmmnnneeeennninns foveeenenn. 22,848 [L..22,848 |.........22,848 22,848 [0 et 0 0 e 0 [0 [ 22,848 |.ooeeeennnnnnns (VI PO [ PO [V AU 604 |. 05/15/2034 . |1.D PL
DAIRYLAND POWER COOPERATIVE ~ 3.420% 03/30/43 Redemption
L. 283898-AA-9 [ .iiiiiiiiii s | . 09/30/2024 .| .eeeiiiiiiiiiiiiiiiiiineees s e 25,000 follllllll.25,000 ..l 25,000 eiiiinnnnn 25,000 [oaiiieieiinnnn O feieniein O el 0 el 0 [0 [ 25,000 . 03/30/2043 . |1.G ........
..24736X-AA-6 |DELTA AIRLINES 2015-1 AA  3.625% 07/30/27 . |....... . 07/30/2024 . |Various ... ..88,357 |.. . 07/30/2027 . |1.F FE
..24736Y-AA-4 |DELTA AIRLINES 2015-1 A 3.875% 07/30/27 ... |....... . 07/30/2024 . |Various ... 176,276 |.. . 07/30/2027 . |2.B FE
DIAMOND RESORTS OWNER TRUST 2021-1A C
.. 25273C-AC-4 [2.700% 11/21/33 orreeeiieeiieeeeeeeieeeeeene | s . 09/20/2024 . |Paydomn ...ceveeeeeeennnns Jeenneeeeeennnes e 48,119 [ 48,119 48,118 |48 117 [0 2 el O e 2 [0 [ 48,19 | (VI PO [ PO [V AU 870 |. 11/21/2033 . |2.B FE
DRIVEN BRANDS FUNDING LLC 2019-2A A2  3.981%
.. 26208L-AE-8 [ 10/20/49 ...oeeeeeeeieeeeeeeee e | s . 07/20/2024 . |Paydonn ....eeueeeeennnnns Joemmnieeeeeenniees fereeeeeeen 6,938 [ 06,988 [ 6,938 | 6,938 [t O [ 0 [t 0 e 0 0 e 6,938 |..coovnnnnnnns (VI PO [ PO [V AU 207 |. 10/20/2049 . |2.C FE
DRIVEN BRANDS FUNDING, LLC 2020-1A A2
..26209X-AA-9 [3.786% 07/20/50 ....ceeeeeemneeeeeeenniieeeeennns | s . 07/20/2024 . |Paydomn ..ceveeeeeeennnns Joemenieeeeeeeniees fereeeeeeen2,85000 oo 2,500 [ 2,500 | 2,500 [eeiieiiieeenn 0 et 0 et 0 e 0 o0 e 2,500 [..oeeeinnnnnnns (VI PO [ PO [V PO 71 |. 07/20/2050 . |2.C FE ....
DRIVEN BRANDS FUNDING, LLC 2020-2A A2
..26209X-AC-5 [83.237% 01/20/51 eereeieeeeeieeeeeeeieeeeeee | s . 07/20/2024 . |Paydomn ..cevueeeeeennnnns Joeeenineeeeenniiees fereeeeeeee 7,500 o 7,500 [t 7,500 | 7,500 [eeiieeeeen O et 0 et 0 e 0 el 0 e 7,500 |oeeeeeeeeennnnn (VI PO [ PO [V AU 182 |. 01/20/2051 . |2.C FE ....
DRIVEN BRANDS FUNDING, LLC 2021-1A A2
..26209X-AD-3 [2.791% 10/20/51 eerrreeiieeiieieeeeeeeniieeeeeenn | s . 07/20/2024 . |Paydomn .coeeueeeeeennens Jeennieeeeeenieeee e 16,250 |...ccennnnnn 16,250 |oeerennnnnns 16,250 |oeevennnnnns 16,250 |oeveenneeeenes (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 16,250 |oveeeeeeennnnn (VI PO [ PO [V AU 340 |. 10/20/2051 . |2.C FE ....
DRIVEN BRANDS FUNDING, LLC 2022-1A A2
..26209X-AF-8 [7.393% 10/20/52 ..oeeeveeiieiieeinieeeeeenneeeee | s . 07/20/2024 . |Paydomn .cceeueeeeeeennns Jeennieeeeeenieeee feeeeeeeens 25,000 fooeeeeenee 25,000 |....coennnnn 25,000 |...ccevnnnnn 25,000 |..eeernnnnnnnns [ PO (VI PO [ PO (VI PO 0 Joeeeeees 25,000 . 10/20/2052 . |2.C FE ....
EPR PROPERTIES SERIES A GTD SENIOR NOTES
..26884U-A%-0 |4.350% 08/22/24 .. 08/22/2024 . |Maturity . .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. .5,000,000 . 08/22/2024 . |2.C FE ....
..26885B-AA-8 |EQT MIDSTREAM PARTNERS ~ 4.000% 08/01/24 08/01/2024 . |Maturity . . 2,000,000 ..2,000,000 1,988,440 |. 1,999,190 |. .2,000,000 . 08/01/2024 . |3.A FE ....
..28924A-AB-7 [ELM TRUST 2020-4A A2  2.286% 10/20/29 . 09/20/2024 . | Paydoun .. 216,472 ..216,472 ..216,472 |. ..216,468 |.. .216,472 . 10/20/2029 . |1.F FE ....
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..289338-AB-1 |ELM TRUST 2020-3A A2  2.954% 08/20/29 ....... [....... . 09/20/2024 . |Paydoun ......oooooiiiiiiins i e 194,325 |........... 193,282 |ooeeveenns 193,227 |........... 193,224 |..oevvvnnnnnnee [V L3 [V L3 [V R 193,228 [..cooeeeennnns [V R 1,098 |.......... 1,098 [.eeeennnneee 3,831 |. 08/20/2029 . [1.F FE ....
EVERBANK MTGE LOAN TRUST 2013-1 A2 2.500%
.. 20077J-AB-2 | 03/25/43 ..o [ . 09/01/2024 . |Paydoun .....ooooeeiiiiiiins v e, 10,388 |............ 10,388 |...oceeeennn 10,450 |............ 10,387 [oeveennnnnnnee [V L I A [V | I A [V R 10,388 [o.eevvvennnnnns (VO [V [V 161 |. 03/25/2043 . |1.A ........
EVERBANK MTGE LOAN TRUST 2013-2 A 3.000%
L 2997TK-AA-1 | 06/25/43 oo [ . 09/01/2024 . |Paydoun .....coooveeiiiiiins v e 13,451 |oooeeeees 13,451 |........... 13,318 |l 13,376 |.ooooeeeeeiis [V LT [V LT [V R 13,451 |l (VO [V [V 281 |. 06/25/2043 . [1.A ........
EVERBANK MORTGAGE LOAN TRUST 2018-1 A1
..20978C-AA-8 |3.500% 02/25/48 ......ccoviiiiiiiiiiiiiiiiiieieeeens [ . 09/01/2024 . |Paydoun ....coooeeiiiiiiins e e 15,238 |oeeeeeeens 15,238 |............ 15,066 |............ 15,105 |..oooeeeeeins [V LI O [V R LI O [V R 15,238 |.oooiiiiiinnns (VO [V [V 339 |. 02/25/2048 . |1.A ........
FLNG LIQUEFACTION 2 LLC SENIOR SECURED NOTE:
..30288*-AA-8 |4.540% 03/31/38 U ORI . 09/30/2024 . |Various ... . 117,500 |.... 117,500 |.. . 03/31/2038 . |2.B FE
..3140FX-ED-0 |FNMA BFO131  3.500% 08/01/56 . [ . 09/01/2024 . | Paydoun ... ...44,583 |.... ..43,461 . 08/01/2056 . [1.A ........
FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.500%
.. 33767C-AD-9 | 03/25/45 ...evvniiiiiiin [ . 09/01/2024 . |Paydown .......oooeveeiiiins Joniiiiniiinins e 3,816 [ceunnnnnn 3,816 |............. 3,80 |.oeeeeenns 3,854 [.ooiiniinne 0 e ()] R 0 e (1] R 0 e 3,852 |ooeiiiiiiinnn [V (K70 R (37) fervvnnnnnnninnns 82 . 03/25/2045 . |1.A ........
FLAGSTAR MORTGAGE TRUST 2018-6RR 1A1  4.000%
.. 33851F-AA-5 | 10/25/48 ooooeiiieii [ . 09/01/2024 . |Paydoun .......cooeeeiiiiins Joeniniiiniiis e, 15,877 [ooennnnne 15,877 |oevveeenns 16,724 |............ 16,759 |l 0 s M8 |l [V ST M8 |l 0 s 15,877 [ovveiviiinnns (VO 0 | [V 424 1. 10/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST 2020-2 A2  3.000%
.. 33851K-AC-0 | 08/25/50 ooevveeeeiiiiiiiiiiieiiii [ . 09/01/2024 . |Paydoun .......cooeeiiieiins Joenniiiininis e 14,234 |ooooeeees 14,234 |............ 14,634 |............ 14,498 |............... 0 s (264) |vvvvvrrinnnnns 0 s (264) |vvvvevrnnnnnns 0 s 14,234 |l (VN 0 | [V 291 |. 08/25/2050 . [1.A ........
FLNG LIQUEFACTION 2 LLC 144A  4.125% Redemption 100.0000
L 33972P-AA-T | 03/31/38 oo [ . 09/30/2024 . . 03/31/2038 . |2.B FE
FLORIDA PIPELINE HOLDINGS LLC ~ 2.920%
..34107@-AA-7 | 08/15/38 .evvvviiiiiiiiiiiiiiiiiiiiiiieccieieeieeeins [ . 08/15/2024 . . 08/15/2038 . |2.B PL
FOUNDATION FINANCE TRUST 2023-1A A 5.670%
.. 35042A-AA-1 | 12/15/43 oo [ . 09/15/2024 . | Paydown . 12/15/2043 . [1.A FE .
GBX LEASING 2022-1 LLC 2023-1A A 6.420%
.. 361528-AC-6 | 11/20/53 oooeeeeeiiiiei [ . 09/20/2024 . | Paydown . 11/20/2083 . [1.C FE .
GE CAPITAL MTG 1999-HE1 A6  6.700% 04/25/29
W BBIBTRDT-T || e . 09/01/2024 . [ Paydoun ... . 04/25/2029 . |1.A Fll
..36157R-D9-3 |GE CAPITAL MTG 1999-HE M  6.705% 04/25/29 . |....... . 09/01/2024 . | Paydoun ... . 04/25/2029 . |6. FM .....
GSR MORTGAGE LOAN TRUST 2004-15F  5.500%
. 836242D0-RF-2 | 01/25/25 .o [ . 09/01/2024 . |Paydoun .....coooeeeiiiiiins Joneniiiii e P12 212 | 279 |oeeeiiiiiiiees P2 I PO, [V L I A [V | I A (V1 202 |t (VO [V [V 10 |. 01/25/2025 . |4.B FM
GS MORTGAGE-BACKED SECURITIES 2020-PJ1 A1
..36258F-AA-7 183.500% 05/01/50 ....cevvvvvviiiiiiiiiiiiiiiiiiiiinns [ . 09/01/2024 . |Paydoun ....coooeeiiiiiiins e e 21,147 e 21,147 | 21,677 |eveeeeenens 27,570 |ooeeiiiiinnns [V R (7)) [V R (7)) A [V R 21,147 ool (VO [V [V 650 |. 05/01/2050 . [1.A ........
GS MORTGAGE-BACKED SECURITIES 2020-PJ1 A8
.. 36258F-AH-2 |83.500% 05/01/50 ....ccvvvvviiiiiiiiiiiiiiiiiiiiiiens [ . 09/01/2024 . |Paydoun .....coooeeiiiiiiins i e 81,445 |............ 81,445 |............ 84,102 |............ 83,587 |....oooeeiiins [V R (2,142) |.oooeeeeees [V R (2,142) |.oooeeeeees [V R 81,445 [.oooeennnnns (VO [V [V 1,951 |. 05/01/2050 . [1.A ........
GS MORTGAGE-BACKED SECURITIES 2020-PJ4 A2
..36259V-AB-9 |83.000% 01/25/51 ..oovvvvviiiiiiiiiiiiiiiiiiiiiieeees [ . 09/01/2024 . |Paydoun ....coooeeiiiiiiins e e 25,508 |............ 25,508 |............ 26,285 |............ 26,066 |.....coeennnnns [V R (558) |+vvveeeeennnns [V R (6532 1 P [V R 25,508 [..ccceeiiennns (VO [V [V 477 |. 01/25/2051 . [1.A ........
GLS AUTO RECEIVABLES TRUST 2022-1A C  3.190%
.. 36263X-AE-3 | 02/16/27 .covvvvviiiiiiiiiiiiiiiiiiiieeceicciceeeeens [ . 09/15/2024 . | Paydown . 02/16/2027 . (1.B FE .
GLOBAL SC FINANCE SRL 2020-1A A 2.170%
.. 37959P-AA-5 | 10/17/40 ...eevvrviiiiiiiiiiiiiiiiiiiiiiiiiiiiniiiiees [ e . 09/01/2024 . | Paydown . 10/17/2040 . [1.F FE .
GLOBAL SC FINANCE SRL 2020-2A A 2.260%
. 37959P-AC-1 | 11/19/40 oo [ . 09/17/2024 . | Paydown . 11/19/2040 . [1.F FE .
GLOBAL SC FINANCE SRL 2020-2A B 3.320%
.. 37950P-AD-9 | 11/19/40 ...oovvvviiiiiiiiiiiiiiiiiieee . 09/17/2024 . | Paydoun ... . 11/19/2040 . 2.A FE ....
..38081E-AA-9 | GOLDEN BEAR 2016-1A A 3.750% 09/20/47 ..... . 09/20/2024 . | Paydoun ... . 09/20/2047 . (1.A FE ....
Morgan Stanley Dean
..38148Y-AA-6 | GOLDMAN SACHS GROUP INC ~ 4.017% 10/31/38 ... |....... . 09/25/2024 . |Witter .ooooeeiiiiiiiiiiiies e | 1,814,300 |........ 2,000,000 |........ 2,383,200 |........ 2,327,363 |..oooeeeennnn [V R (14,626) [..oevvvvnnnnns [V R (14,626) [..oevvvvnnnnnns 0 fnns 2,312,737 . 10/31/2038 . |2.A FE
GOLUB CAPITAL PARTNERS FUNDING 2021-2A B
..38178X-AC-7 |3.994% 10/20/29 .. 07/20/2024 . |Paydown .. 114,362 .. 114,362 .. 114,362 |. .. 114,362 |.. 114,362 . 10/20/2029 . (2.B FE ....
..38217K-AA-2 | GOODGREEN TRUST 2016-1A A 3.230% 10/15/52 09/16/2024 . |Paydown . 10/15/2052 . [1.A FE ....
..39121J-AE-0 | GREAT RIVER ENERGY 144A  6.254% 07/01/38 ... |....... . 07/01/2024 . | Various ... . 07/01/2038 . [1.G FE ....
HIN TIMESHARE TRUST 2020-A B 2.230%
.. 40430H-AB-5 110/09/39 ..ooeiiiiiiiiiiiiiiiiiieeeeeeeees [ . 09/09/2024 . |Paydown .....ooovviiieiiiies Joveeeiiiiiiiieiieees e 40,049 )............ 40,049 |............ 40,039 |............ 40,043 ..o 0 Jooeeeeiieeens I 0 e I 0 Jooeeeeeeennn 40,049 [...oooiiinnnnn [ 0 Jooeeeeiiieenn [ 596 |. 10/09/2039 . [1.F FE .
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HIN TIMESHARE TRUST 2020-A C  3.420%
.. 40430H-AC-3 1 10/09/39 ...oooviiiiiiiiiii [ . 09/09/2024 . |Paydoun ........oooeeiiiiins Jeeiiiiiniiienns e 21,359 |........... 21,359 |oeeeiinnns 21,357 |eeeeeens 21,358 | 0 e P 0 | 2 0 s 21,359 [ooiiiiiiinnn (VN 0 | [V 488 |. 10/09/2039 . (2.B FE ....
CKE RESTAURANTS HOLDINGS INC 2020-1A A2
AT707-AH-5 13.981% 12/20/50 oo [ . 09/20/2024 . | Paydoun ... . 12/20/2050 . (2.B FE ....
HERO FUNDING TRUST 2! 8400
A27T0L-AA-1 109720740 oo [ . 09/20/2024 . |Paydoun ........oooeiiiiiiis Jeeniiiiniis e 48,033 |............ 48,033 [...eennnnee 48,011 |oeeeeenees 48,017 |ovvvvreinnnnns 0 e I 0 | I 0 s 48,020 |.ooooeeeennnns [V Bl LT R 1,756 |. 09/20/2040 . [1.A FE ....
HERO FUNDING TRUST 2014-2A A 3.990%
A27700-AA-0 109721740 ooeeeeiiiiii [ . 09/20/2024 . |Paydoun ........oooeeiiiiiis Joeenniiiniinis e, 69,368 [............ 69,368 |............ 69,321 |............ 69,340 |............... [V OO 2 0 O 0 e P2 0 O 0 s 69,368 ..ot (VO 0 | [V 2,768 |. 09/21/2040 . [1.A FE ....
..431282-AP-7 |HIGHWOODS REALTY LP ~ 3.875% 03/01/27 ........ [...cc.. . 09/24/2024 . |Barclays .....cccoeeeiiiins fooveeiiiinnnnnnns |, 1,564,752 |........ 1,587,000 |........ 1,565,845 |........ 1,579,392 |ovvvviiiennns [V R 1,673 [ [V R 1,673 [ [V R 1,581,064 |.......ccnt 0 f...... (26,312) |....... (26,312) |..cceeennnn 65,596 |. 03/01/2027 .|2.B FE ....
HILTON GRAND VACATIONS TRUST 2022-1D B
..43283B-AB-9 |4.100% 06/20/34 ......oovvviiiiiiiiiiiiiiiiiiiiieens [ . 09/20/2024 . |Paydoun .......oooeeiiiiiins foniiiiinin e 79,637 [oeeennnnen 79,637 |oeennnnnne 79,623 |............ 79,625 |........oeeis [V L1 PO [V L1 I PO [V R 79,637 |oooeeeeeninns (VO [V [V 2,203 |. 06/20/2034 . |1.G FE ....
HILTON GRAND VACATIONS TRUST 2018-AA B
..43284B-AB-8 |3.700% 02/25/32 ...coeeveiiiiiiiiiiiiiiiiieieeeeeees [ . 09/25/2024 . |Paydoun .......ooooiiiiiiins e e 41,408 |............ 41,408 |............ 41,308 |l 41,405 |l [V 3 [ [V FC T [V R 41,408 |...oooeeeens (VO [V [V 1,019 |. 02/25/2032 . [1.F FE ....
HILTON GRAND VACATIONS TRUST 2018-AA C
.. 43284B-AC-6 |4.000% 02/25/32 ..ccooviiiiiiiiiiiiiiiiiiiieieeeeees [ . 09/25/2024 . |Paydoun ......ooooeiiiiiiins foniiiiinis e 41,408 |............ 41,408 |............ 41,404 |............ 41,405 |l [V 2 [ [V 2 [ [V R 41,408 |...oooeeeens (VO [V [V 1,102 |. 02/25/2032 . 2.B FE ....
HORIZON AIRCRAFT FINANCE | LTD 2019-1 A
.. 44040H-AA-0 |3.721% 07/15/39 ..oooeieeiiiiiiii [ . 09/15/2024 . |Paydoun ......oooeeeiiiiiins v e 56,949 |............ 56,949 |........... 56,948 |............ 56,946 |............... [V L I A [V | I A [V R 56,947 [.oooeiiiiinnns (VO P 2 [ 1,442 1. 07/15/2039 . |2.C FE ....
HORIZON AIRCRAFT FINANCE | LTD 2019-2 A
..44040J-AA-6 |3.425% 11/15/39 ...evvininiin [ . 09/15/2024 . |Paydoun ......oooeeeiiiiiins i e 325,064 |........... 325,054 |........... 325,046 |........... 325,041 [oeeeninnnnnnee [V LT [V LT [V R 325,054 [..eevvevennnnns (VO [V [V 6,916 |. 11/15/2089 . [2.C FE ....
| 505 EXPRESS LLC SR SECURED NOTES DUE 2031
L 44019%-AC-2 13.310% 12/31/31 oo [ . 09/30/2024 . | Various .......ccceevunnnnn forerrniinniiininnns o, 126,768 |.......... 126,768 |.......... 126,768 |.......... 126,768 |....cevvveeenns [V (VR [V (VR [V R 126,768 |.....evvvennee (VO [V [V 3,147 |. 12/31/2031 . [1.F PL ....
INC HOME EQUITY LN TR 1997-3 CLASS A-6
.. 449670-CP-1 |7.520% 08/20/28 ......covvvvvviiiiiiiiiiiiiiiiiiinns [ . 09/01/2024 . |Paydoun .....coooeeeiiiiiins foeiiinnii e 5728 |oeeeiiennns 5,728 |.oooiiis 5,727 |ooeeeeieiis 5,709 |..oooeieeinns [V (1] F [V . (1] F [V 5,700 |oooeeiieennns [V 19 | 19 [ 300 |. 08/20/2028 . [1.A FM ....
IMPAC CMB TRUST 2003-9F A1  6.084% 07/25/33
CAB2BAN-FLB | e [ . 09/25/2024 . |Paydoun .......ooooeiiiiiins i e 4,839 |oieiiiienns 4,839 [oeennnnnne 4,161 |l 4795 [ [V . 2 0 O [V 2 0 O [V 4,822 |ooooeeieinns [V 7 | 7 | 211 |. 07/25/2083 . [1.A FM ...
IMPAC SECURED ASSETS CMN OWNER 2004-2 AS
.. 45254T-PL-2 |4.826% 08/25/34 ...ccoooeiiiiiiiiiiiiiiiiiii [ . 09/01/2024 . |Paydoun .....coooeeeiiiiiins e e 22,990 |........... 22,990 |oeeereennns 21,220 |l 21,220 |l [V (VR [V (VR [V R 21,220 [oooeiiiiinnns [V R 1,770 |t 1,770 [ 736 |. 08/25/2034 . [1.A FM ....
IMPAC SECURED ASSETS CMN OWNER 2004-2 A6
.. 45254T-PM-0 |4.826% 08/25/34 ..o [ . 09/01/2024 . |Paydoun ......cooovieiiiiins e e [V [V [V (VR [V (VR [V (VR [V (VN O (VO [V [V 0 |. 08/25/2034 . |1.A FM ....
INSTAR LEASING I11 LLC 2021-1A A 2.300%
L ABT8N-AA-5 1 02/15/54 i [ . 09/15/2024 . |Paydoun ......oooeeeiiiiiins v e 23,615 |........... 23,615 |............ 23,602 |...cooennnn 23,608 |....oooeeeenns [V [ [V T o [V R 23,615 [oooeeeinnnns (VO [V [V 363 |. 02/15/2054 . [1.F FE ....
IRONWOOD CAPITAL PARTNERS V NOTE  5.000% Redempt ion 100.0000
L 46331#-AA-7 | 08/31/36 oovvvveiiiiiiiiiiiiiiiiiiiiiecceeeeeeeees [ RO/ V(07 R K R 57,022 |l 57,022 |....eeueeee 57,022 |............ 40,884 |............... [V (VR [V (VR [V R 57,022 [oooeeeiiiinnns (VO [V [V 0 . 08/31/2036 . |2.APL ....
JP MORGAN MORTGAGE TRUST 2019-1NV1 A3
..46591D-AC-3 |4.000% 10/25/49 .....cooovviviiiiiniiii [ . 09/01/2024 . | Paydoun ... . 10/25/2049 . [1.A ........
JP MORGAN MORTGAGE T! .
L 46591X-AC-9 | 01/25/51 oooeiiiiiii [ . 09/01/2024 . | Paydown . 01/25/2051 . [1.A ........
JP MORGAN MORTGAGE TRUST 2021-1 A3 2.500%
..46592E-AC-0 |06/25/51 ... R [ . 09/01/2024 . | Paydoun ... . 06/25/2051 . [1.A ........
Ares lvy Hill XIX Pvt Credit Redemption .
L 46604U-AB-2 | 12/20/26 ..o [ VLV (7072 R R R 8,305,556 |........ 8,305,556 |........ 8,305,556 [.....evvvnnnnnnen (VR [V (VR [V (VR [V R 8,305,556 [.......eeennnns (VO [V [V 109,332 |. 12/20/2026 . |1.F FE ....
HENDERSON RECE|VABLES LLC 2010-3A A 3.820%
LA6616M-AA-8 | 12/15/48 ..o [ . 09/15/2024 . |Paydoun ......oooeeeiiiiiins foniiiiini e, 12,072 |.......... 12,072 |l 12,070 |............ 12,071 [oeniiiininns [V L I A [V | I A [V R 12,072 |oeeeeiiiiinnens (VO [V [V 310 |. 12/15/2048 . [1.A FE ....
HENDERSON RECEIVABLES LLC 2015-1A A 3.260%
.46618L-AA-8 |09/15/72 .oooeviiiiiiiiiiii [ . 09/15/2024 . |Paydoun ......oooeeeiiiiiins v e 39,201 |l 39,201 [oeeennnnnee 39,176 |............ 39,182 |oeeeeiiiinns [V 19 [ [V . 19 [ [V R 39,201 [ (VO [V [V 836 |. 09/15/2072 . [1.A FE ....
JP MORGAN TAXABLE HFA TRUST 2013-2 A 4.000%
..46641A-AA-3 | 08/26/36 ......oevvviiiiiiiiiiiiiiiiiiiieeiieeeeeeens [ . 09/01/2024 . |Paydoun .....coooeeeiiiiiins e e 11,470 |............ 11,470 |oooeeeeees 11,642 |............ 1,515 |l [V (3] R [V . (3] R [V R 11,512 [oeeiiiiiiies [V (43) |vvvvvnnnnne (X)) S 308 |. 08/26/2036 . [1.B FE ....
JP MORGAN TAXABLE HFA TRUST 2014-1 A 4.000%
LA6641X-AA-3 | 11/27/38 oo [ . 09/01/2024 . |Paydoun .....ooooeeeiiiiiins e e 10,576 |............ 10,576 |oeeveveeenns 11,026 |............ 10,759 |l [V R [QEK) N [V R [QEK) N [V R 10,576 [.evvvvevnnnnns (VR [V [V 282 |. 11/27/2038 . (1.B FE ....
JP MORGAN MORTGAGE TRUST 2014-2 2A2  3.500%
L 46641Y-AJ-2 | 06/25/29 ...ooeiiiiiiiiiiiiiiiiiiii [ . 09/01/2024 . | Paydoun ... . 06/25/2029 . [1.A ........
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JP MORGAN MORTGAGE TRUST 2017-3 1A3  3.500%
L ABB4TS-AE-0 [08/25/47 oovveeiiiiiiiiiiiiiiieeeeceiieeeeen | s . 09/01/2024 . |Paydoun .....eevvvvriinnnnn Joevenninnieiiiiinns foneneens 5,428 |ceiiiinne 5,428 |.......oeeent 5,542 [ooiiiinnnnns 5,466 |.....ounnnnnnn. [ O (3] PO [ R (3] PP [V P 5,464 |....ooovnnnnnns [V PO (57 [R<i5) 1 PO 130 |. 08/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST 2017-2 A13  3.500%
..46648H-AN-3 | 05/25/47 ... N IR . 09/01/2024 . | Paydown ... ... 16,782 ... 16,782 ...16,855 |[.... ..16,853 |.. . 05/25/2047 . |1.A ........
JP MORGAN M .500¢
.. 46648R-AC-5 [06/25/48 .....evviiiiiiiiiiiiiiiieeeeieeen | s . 09/01/2024 . |Paydonn .....oeuvvviiiinnnn Joevvnninnieiiiiins foinneeeens 4,610 [.ooceennnnns 4,610 |ooeeeennnnns 4,625 |.....coeunenn 4,613 | [ PR (VN P [ PR (1 P (U1 O 4,613 [oooiiiininnnns [V PO () A (<) 1 PO 101 [. 06/25/2048 . [1.A ........
JP MORGAN MORTGAGE TRUST 2018-9 A3  4.000%
.. 46649Y-AC-9 [02/25/49 ....cevvvniiiiiiiiiiiineieciis | s . 09/01/2024 . |Paydomn .....ouvvviriinnnns Joevnninieiiiiiiines foreeeeeieiinns 635 |oiiiiiiiiinns 635 |iiiiiiinnns 631 | [C 7 F [ PR (VN P [ PR (VN P [ PR (S R (VN P LN L3 P 17 | 02/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST 2019-6 A3  3.500%
..46651B-AC-4 [12/25/49 ....covvvviiiiiiiiiiieiis [ R . 09/01/2024 . | Paydown ... . 12/25/2049 . |1.A ........
..46651IN-AA-2 [JOL AIR 2019-1 A 3.967% 04/15/44 . JUT (R . 09/15/2024 . | Paydown ... . 04/15/2044 . |1.G FE .
..46651IN-AA-2 [JOL AIR 2019-1 A 3.967% 04/15/44 ............ | .eenens . 08/15/2024 . | Paydoun . 04/15/2044 . |2.A FE
JP MORGAN MORTGAGE TRUST 2019-9 A5  3.500%
.. 46651Y-AH-3 [05/25/50 ...eevvvnniiiiiiiiiiiiiiiiiii s | s . 09/01/2024 . | Paydoun . 05/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST 2023-4 1A2  6.000%
L 466560-AA-0 [ 11/25/53 .ovvvviiiiiiiiiiiniii s | s . 09/01/2024 . | Paydown . 11/25/2083 . |1.A ........
JBLU UT 2024 Pass Thr Trust Aircraft MSN 5349 Redenption 100.0000
.. 46658F-AC-8 |7.314% 12/20/27 ..covvveniiiiiiiiiiiiiiiiiiineeeeen | s . 09/20/2024 . . 12/20/2027 . |2.A PL
JBLU UT 2024 Pass Thr Trust Aircraft MSN
.. 46658F-AE-4 [ 11336  7.314% 06/20/36 ...evvvvvvvinnnnnniniinnnn | nnnnns . 09/20/2024 . . 06/20/2036 . |2.B PL ....
JBLU UT 2024 Pass Thr Trust Aircraft MSN
..46658F-AF-1 [ 11397  7.516% 05/31/36 ..eevvvvvviinnnniiiiininn | nennns . 08/31/2024 . . 05/31/2036 . |2.A PL ....
JBLU UT 2024 Pass Thr Trust Aircraft MSN
.. 46658F-AG-9 [ 11513  7.516% 05/31/36 ..eevvvvvviininniiiiinnnn | nennns . 08/31/2024 . | .. . 05/31/2036 . |2.A PL ....
JBLU UT 2024 Pass Thr Trust Aircraft MSN
.. 46658F-AH-7 [ 11861  7.516% 05/31/36 .....ccevvvnvrivinnnnnnns | nnnnns . 08/31/2024 . . 05/31/2036 . |2.A Z .....
JBLU UT 2024 Pass Thr Trust Aircraft MSN 6359
.. 46658F-AJ-3 [7.516% 11/30/29 ....eevviiiiiiniiiiiiiiiiiinieiiinn | s . 08/31/2024 . . 11/30/2029 . |2.A PL
JRD HOLDINGS SECURED TRUST CTL  3.620%
LA66718-AA-7 [01/15/41 Loeveiiiiiiiiiiiieeenn | . 09/15/2024 . . 01/15/2041 . |2.B ........
KKR CORE HOLDING COMPANY LLC SENIOR SECURED
.. 48255K-AA-4 [NOTES  4.000% 08/12/31 ..eevvviviiiininiiiniinnnn | nnnnns . 09/27/2024 . |Various ........ceeveeveenns foovennnnnnneinnnnns Jonnns 675,056 |........... 675,056 |........... 675,056 |........... 675,056 |.eevveniinnns [ PR (VN P [ PR (VN P (U RN 675,056 |....oeunnnnnnnn (1 P [ PO [V PO 25,265 |. 08/12/2031 . [2.B PL ....
KAYNE ANDERSON MLP INV CO SER KK SR UNSECD NT
..486606-K#-2 [3.930% 07/30/24 .....covvvnniiiiiiiiiiniiiiiiiiieees | s . 07/30/2024 . IMaturity ....oooovviiiiins Joovinniininiiiiins s 154,808 |........... 154,808 |..eeennnnn. 154,808 |...eennnnn. 154,808 [o.eviivinnnnns [ PR (VN P [ PR (1 P (U R 154,808 |..evvniiiinnnnn (1 P [ PO [V F 3,735 |. 07/30/2024 . |1.A FE ....
KINDER MORGAN ENERGY PARTNERS  4.250%
.. 494550-BV-7 [09/01/24 ..oevvvriiiiiiiiiiiiiiiiiieeen | s . 09/01/2024 . |Maturity ....oooovvnennnes Joovvnnininiiiiins e 1,500,000 |........ 1,500,000 |........ 1,497,480 |........ 1,499,796 |ooevvennnnnnne (U P 204 | (U P 204 | (U . 1,500,000 |.....ccvvnnnnns (1 P [ PO [V PO 63,750 |. 09/01/2024 .|2.B FE ....
LABRADOR AVIATION FINANCE LTD 2016-1A A1
..50543L-AA-0 [4.300% 01/15/42 ..oovvvvniiiiiiiiiiiiiiiiineeeees | s . 09/15/2024 . |Paydomn .....eevvvviinnnnns Jovvninnieiiiinees feeeeeneens 89,588 |............ 89,588 |............ 87,850 |ovuvrunnnnns 88,892 |.....cvvuunnnns (U P 696 |oevuniiiiinnns (U P 696 |oevuiiiiinnnn (U P 89,588 |.....coeiinnn (1 P [ PO [V F 2,515 [. 01/15/2042 . [3.A FE ....
..54233%-AB-2 |LONE STAR TRANSMISSION LLC SERIES B ....cceeevn | vunnens L 06/15/2024 .| iiiiiiiieneeciiieees s e [V [ PO [ PO (U1 PP (U1 PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V AU 782 |. 06/15/2024 . |1.F PL ....
LONGTRAIN LEASING 11 LLC 2015-1A A1 2.980%
..543190-AA-0 [01/15/45 .eeeeeeeeeeeeeeeeeee e | s . 09/30/2024 . |Paydomn ...ceevueeeeeeennnnn foeeennieeeeenies e 2,157,814 |........ 2,157,814 |........ 2,157,696 |........ 2,157,734 |.oeeeiiis (1 PO 80 [oeeeieeieennns 0 (U 2,157,814 | (VI PO 0 . 01/15/2045 . |1.F FE ....
..55400E-AB-5 [MVWOT 2020-1A B 2.730% 10/20/37 ......cevvvvs | uunnnns . 09/20/2024 . | Paydown ... ... 31,611 ...31,611 .0 w0 ] ..31,611 w0 ] . 10/20/2037 . |1.F FE ....
..55400E-AC-3 | MVWOT 2020-1A C  4.210% 10/20/37 .. PO . 09/20/2024 . | Paydown ... 0. o0 |- o0 ] . 10/20/2037 .|2.B FE ....
..55400K-AB-1 [ MVW OWNER TRUST 2021-2A B 1.830% 05/20/39 |....... . 09/20/2024 . | Paydown ... .0 w0 ] w0 ] . 05/20/2039 . |1.F FE ....
..55400U-AB-9 MV OWNER TRUST 2022-1A B 4.400% 11/21/39 |....... . 09/20/2024 . | Paydown ... 0. 0. 0. . 11/21/2039 . |1.F FE ....
NAPLELEAF MIDSTREAM INVESTVENT SENIOR NOTE Redenpt ion 100.0000
..56540#-AA-3 [4.560% 09/30/25 ...eeevreniiieeinniieeeeeenneeeee | s . 07/05/2024 . 181,969 181,969 |.... . 09/30/2025 . |3.CPL ....
..59048@-AA-6 | MESA AIRLINES 2015-1 A 4.750% 07/15/29 .... |....... . 07/15/2024 . |Various ... 246,580 246,580 |.... . 07/15/2029 . |2.B PL ....
MID STATE TRUST SERIES 11 A1  4.864%
.. 59549N-AA-1 [07/15/38 .uvvvniiiiiiiiiniiiiiiiiiininiiiiiieienines | eeeees . 09/15/2024 . |Paydown .....oovviviiinnnns Jovvennnnniiiininnns foeen..... 108,909 [l 108,909 |.......... 106,048 . 07/15/2038 . |1.E FE ....
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MILL CITY MORTGAGE TRUST 2017-3 M2  3.250%
..50980C-AF-0 |02/25/58 ..cceeeieeieiieieeieeeeeeee [ . 09/01/2024 . |Paydown .......oooeveiiiiins Joeniiiiiniiis e 4,124 4124 .. 4,023 ).l 4,081 .. 4,124 .. . 02/25/2058 . [1.A ........
..62848B-AB-7 |MVW OWNER TRUST 2018-1A B 3.600% 01/21/36 |....... . 09/20/2024 . | Paydoun ... e e 33241 ...33,241 | ...33,2% |............ 33,238 |.... .. R & .0 . .38.241 |.. . . 01/21/2036 . [1.F FE ....
..62848P-AB-6 | MVW OWNER TRUST 2023-1A B 5.420% 10/20/40 |....... . 09/20/2024 . |Paydoun ........oooeiiiiiins |oeeeniiiniin e 380,047 |oeeeeeenns 380,047 |........... 380,041 |........... 380,038 |............... 0 e [ 0 | [ 0 s 380,047 |..ooeeieeennnn (VN 0 | [V 13,862 |. 10/20/2040 . [1.F FE ....
NOTHING BUNDT CAKES 2021-1 A2 2.98%%
..62878Y-AA-2 | 07/30/51 eovviviiiiiiiiiiiiiiiiiiiiiiiiceeeeeeeeeeens [ . 07/30/2024 . |Paydown .......oooeveiiiiins foeniiiiiniiiis e 5,000 [.coonnnnnne 5,000 |..cooeenns 5,000 |...coeeennns 5,000 |..cooeeeeennns 0 e (VO 0 | (VO 0 e 5,000 [o.evvvrrnnnnnns (VO 0 | [V 112 [. 07/30/2051 . |2.C FE ....
NHL US FUNDING LP SR SECURED  4.180%
..62927@-AA-6 | 09/29/24 .....eviiiiiiiiiin [ . 09/29/2024 . |Various ... . 3,000,000 .3,000,000 |.... . 09/29/2024 . (2.B PL ...
..62046A-AA-2 |NP SPE || LLC 2016-1A A1 4.164% 04/20/46 . |....... . 09/20/2024 . | Paydoun ... .. 102,031 ..102,031 . 04/20/2046 . [1.G FE ....
NADG NNN OPERATING LP 2019-1 A 3.368%
..620682-AA-3 | 12/28/49 ..oooiiiiiiiii [ . 09/28/2024 . |Paydoun ......ooooeiiiiiiins i e 3,750 |eeeeerinnns 3,750 |ooeeeiiiiis 3,750 |ooeeeiennns 3,750 |oeeeeiiiiiinns [V (VR [V (VR [V 3,750 |oeeeiiiiiinnns (VO [V [V 84 . 12/28/2049 . |1.F FE ....
NAVIENT STUDENT LOAN TRUST 2023-A A 5.510%
..638961-AA-0 | 10/15/32 .ooooeeeiiiiiiii [ . 09/15/2024 . |Paydoun ......cooeeeiiiiiins i e 176,865 |.......... 176,865 |.......... 176,610 |.......... 176,638 |....covvveenns [V P2 P, [V R P2 P, [V R 176,865 |.....eevvvnenee (VO [V [V 6,532 |. 10/15/2032 . |1.A FE ....
NAVIENT STUDENT LOAN TRUST 2016-AA A2A
..63930N-AB-9 |3.910% 12/15/45 ...ooooeiiiiiiiiiiiiii [ . 09/15/2024 . |Paydoun ......oooeeeiiiiiins v e 4,028 |............ 44,028 |ooeeeieeens 44,002 |............ 44,016 | [V [ [V [ [V R 44,028 [.ooeeeennnns (VO [V [V 1,165 |. 12/15/2045 . [1.A FE ....
NEIGHBORLY ISSUER LLC 2022-1A A2  3.695%
.B4016N-AC-1 |01/30/52 oo [ . 07/30/2024 . |Paydoun ......ooooeiiiiiiins e e 12,500 |............ 12,500 |t 12,500 |t 12,500 |ooooeeeeinnns [V (VR [V (VR [V R 12,500 [.eevevennnnnns (VO [V [V 346 |. 01/30/2052 . [2.C FE ....
NEW CENTURY HOME EQUITY LOAN 2003-5 Al6
..64352V-ED-9 4.881% 11/25/33 ...ooooiiiiiiiiii [ . 09/01/2024 . |Paydoun .....coooveeiiiiiins v e 60,304 |............ 60,304 |............ 56,617 |oeevvveenns 60,035 |............... [V R [C-A10) ) [V R [C-A10) ) [V R 59,225 [..evvviiinnnns [V R 1,078 |.......... 1,078 |..eeeennneee 2,033 |. 11/25/2033 . [1.A FM ....
NEW MEXICO GAS INTERMEDIATE INC SR UNSEC SER
..647124-AB-7 |B  3.640% 07/30/24 .....cooeviiiiiiiiiiiiiiiins [ . 07/30/2024 . IMaturity ....oeeveeininnnnn Jooeeiiiiii s 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 |.oeeeeirrnennns [V (VR [V (VR [V R 3,000,000 |..oceeereennns (VO [V [V 109,200 |. 07/30/2024 . [2.B ........
ONSLOW BAY FINANCIAL LLC 2023-NaM2 A1
..670843-AA-9 16.319% 03/25/63 ....ccooeviiiiiiiiiiiiiiiieieeeeees [ . 09/01/2024 . |Paydoun .....coooeeeiiiiiins e e 84,545 |............ 84,545 |............ 84,496 |............ 70,427 |.oooooiiiiins [V . YA . [V . YA . [V R 84,545 [....cceennnnns (VO [V [V 2,99 |. 03/25/2063 . |1.A FE ....
OAK STREET INVESTMENT GRADE NE 2021-1A A3
..67190A-AC-0 |2.800% 01/20/51 ...evvvvvevirriiniiiinniniiniiinnnns [ eeeeenn . 09/20/2024 . |Paydoun .......oooeiiiiiiins feniiiiinii e 3,750 |eeeeeiiinnns 3,750 |ooeeeiiiiis 3,749 |.eeennnnne 3,750 |oeeeeiiiiiinns [V (VR [V (VR [V 3,750 |oeeeiiiiiinnns (VO [V [V 70 (. 01/20/2051 . |2.A FE ....
OAKS MORTGAGE TRUST 2015-2 A3 3.500%
..67400A-AC-6 | 10/25/45 .o [ . 09/01/2024 . |Paydoun .....coooeeeiiiiiins e e 10,105 |............ 10,105 |ooeeveeenes 10,150 |............ 10,123 |l [V (3] R [V . (3] R [V R 10,122 [oeeeeiiiiinens [V QT AR [0 . 256 |. 10/25/2045 . [1.A ........
ONSLOW BAY FINANCIAL LLC 2023-NaM4 A1
..67448G-AA-1 |6.113% 03/25/63 ......ccoeeeeriieeiiiii [ . 09/01/2024 . |Paydoun .....coooeviiiiiiins v e, 104,191 |[........... 104,191 |.......... 104,190 |[.......... 104,086 |.....ceevvenns [V 104 |l [V R 104 |l [V R 104,191 . 03/25/2063 . [1.A FE ....
OXFORD FINANCE FUNDING TRUST 2020-1A A2
..69144A-AA-7 |3.101% 02/15/28 ....ovvvvviiiiiiiiiiiiiiiiiiiieiiies [ . 08/15/2024 . | Paydoun ... ... 47,056 ... 47,056 ... 47,056 |............47,056 |.... ..47,056 |.. . 02/15/2028 . [1.F FE ....
OXFORD FINANCE FUNDING TRUST 2022-1A A2
..69145B-AA-4 13.602% 02/15/30 ...cooveeeiiiiiiiiiiiii [ . 09/15/2024 . | Paydoun ... ... 29,228 0 . 02/15/2030 .
..693652-AB-5 | PSMC 2020-2 A2 3.000% 05/25/50 . 09/01/2024 . |Paydown 24,874 0| . 056/25/2050 .
..693684-AN-4 | PSMC 2020-1 A12  3.500% 01/25/50 .. 09/01/2024 . |Paydown .. 164,664 0| . 01/25/2050 .
..69371V-AA-5 |PSMC TRUST 2018-1A A1 3.500% 02/25/48 ..... |....... . 09/01/2024 . |Paydoun .......oooeeeiiiiins foeniiiniiiii e 9,770 0 . 02/25/2048 .
..69374X-AA-8 |PSMC 2019-2 A1 3.500% 10/25/49 .......cccceee [oeeennn . 09/01/2024 . | Paydoun ... 0 . 10/25/2049 .
..69375B-ANM-9 | PSMC 2019-3 A12  3.500% 11/25/49 .......cccor [oeeennn . 09/01/2024 . | Paydoun ... .0 . . 11/25/2049 .
PineBridge Private Credit 111 Note A 3.250% Redempt o 100.0000
.. 72305%-AA-9 1 08/31/32 woovviiiiiiii [ L 07/11/2024 .| eveeeeiiiiiiiiiniiiiiiiins e e 76,204 |............ 76,294 |............ 76,294 |............ 63,862 |............... 0 e (VO 0 | (VO 0 . 08/31/2032 . (1.G PL ....
PineBridge Private Credit 111 Note B 4.750% Redemption 100.0000
L. 72305%-AB=7 | 08/31/32 wovvviiiiiiiiiiii [ L 07/11/2024 .| eveeeiiiiiiiiiniiiiiiiinns e e 34,679 |........... 34,679 |[.ennnnnnn 34,679 |............ 29,033 [ooviiiiinnnnns 0 e (VO 0 | (VO 0 . 08/31/2032 . |2.CPL ....
PLANET FITNESS MASTER ISSUER 2019-1A A2
.. T2703P-AC-7 |3.858% 12/05/49 ....cceeeeieiiieeieieieieeieeeeeee [ . 09/05/2024 . |Paydoun ........coooeiiiiins feniiininiiins e 8,750 |[.ooeunnnnnn 8,750 |....ooeeenn 8,750 |..oeeeeenns 8,750 |.ooeeeiieins 0 e (VO 0 | (VO 0 . 12/05/2049 . (2.B FE ....
PLANET FITNESS MASTER ISSUER 2022-1A A2l
.. 72703P-AD-5 |3.251% 12/05/51 .coeeeeeeeeeeeieeeeee [ . 09/05/2024 . |Paydoun ........oooeeiiiiins Joennniininninns e, 16,250 |[....eenennee 16,250 |............ 16,250 |............ 16,250 |............... 0 e (VO 0 | (VO 0 s 16,250 [ovvvvvvvnnnnns (VN 0 | [V 396 | 12/05/2051 . (2.B FE ....
PLANET FITNESS MASTER ISSUER 2022-1A A2l 1
.. T2703P-AE-3 |4.008% 12/05/51 ..evvvvvviiiiiiiiiiiiiiiiiiiiiiiinns oo . 09/05/2024 . |Paydown ........ooeeeiiiiins feiiiiiiniinis e 5,000 [.coonnnnnne 5,000 |..cooeenns 5,000 |...coeeennns 5,000 |..coeeeeeennns 0 | (VO 0 e (VO 0 e 5,000 [oeevvrrrrnnnnns (VO 0 | U 150 . 12/05/2051 . |2.B FE ....
POPULAR ABS MORTGAGE PASS-THRO 2005-D A5
.. 73316P-HP-8 |3.423% 01/25/36 ....coooeeeiiiiiiiiiiiiiiiiiiiiiiies oo . 09/01/2024 . |Paydown ...oooevvvieiiiiiins Joveeeeeeiiiiieeieees e 1,972 |onnnnnnns 1,972 |oveveeenns 1,859 |ovvveeeenes 1,950 |ovvvvvvennnnes 0l I 0 Jooeeeeiiieenn I [ PR 1,953 |oovevieeeenns [ 19l L 43 1. 01/25/2036 . [1.A FM ....
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PROGRESS RESIDENT [AL TRUST 2020-SFR2 B
.. TA333L-AC-0 [2.578% 06/18/37 ..evvvvvvviiniiiiiiiiiiiineecciinnn | s . 07/01/2024 . |Paydonn ...coovvenvvrrinnnnn foovvnnininiiiiinns Jovnees 1,000,000 |........ 1,000,000 |........... 999,972 |ovvuunnnn. 999,192 [oeviiiinnnnns (U P 808 |oevuniiiiiins (U P 808 |uvuniiiiiins (U . 1,000,000 |.....ccvvnnnnns (1 P [ PO [V PO 15,038 |. 06/18/2037 .|1.B FE .
LAS VEGAS RAIDERS LEASE-COLLATERALIZED PT
..750731-AA-9 [CERTS  3.744% 02/10/49 .....covvvvvvvviiinnnnnns | nnnnns . 09/10/2024 . |Various ... ... 15,367 ... 15,367 ...15,367 |............ 15,367 |.... ..15,367 |.. . 02/10/2049 . |2.A ........
RENAISSANCE MTG ACCEPTANCH
.. 759950-CU-0 [6.558% 07/25/34 ...oevvvvvniiiiiiiieniiiiiiiiieees | s . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 69,028 |............ 69,028 |............ 60,958 |............ 60,958 |.......ennnnn (U P LT PO (U P LT PO (U P 61,335 . 07/25/2034 . |[1.A FN .
SCF EQUIPMENT TRUST LLC 2020-1A B 2.020%
..784054-AD-0 [03/20/28 ...evvvviiiiiiiiiiiiiiineeecniieeeees | s . 08/20/2024 . |Paydonn ......euevviiiiinnnn fovinniininiiiiiins e 288,329 |........... 288,329 |........... 288,235 |.....eeeen 288,308 |..evvuniiinns [ PO 21 | [ PO 21 | (U R 288,329 . 03/20/2028 . |1.B FE .
SCF EQUIPMENT TRUST LLC 2020-1A C  2.600%
.. 784054-AE-8 [08/21/28 ....evviiviiiiiiiiiiiiiiiiiiinciiiineeiinn | s . 08/20/2024 . |Paydonn ......euveviiiinnnn fovenniniiiiiiii Jovnens 3,600,000 |........ 3,600,000 |........ 3,599,713 |........ 3,599,887 |....covvnnnnnns (U P LK O (U P LA K I O (U . 3,600,000 . 08/21/2028 . |1.C FE .
Redemption 100.0000
..78474T-AB-5 |Stone Point Capital TRB  7.782% 06/27/29 .. .| 09/27/2024 . | .. 17,282,383 |....... 17,282,353 |....... 17,282,353 |.... 17,282,353 |.. . 06/27/2029 . |[1.F Z .....
..78487J-AA-4 | SVC ABS LLC 2023-1A A 5.150% 02/20/53 ..... . 09/20/2024 . |Paydomn .ccevuueeeeemnnis Jeeenneeeeeeenes e 1,250 [oeeeeeennnnns 1,250 |oeeeenenns L Y7: 3 R | N FOPPPN | ) FOPY:c T FOURRPRN | N FOUPY”o ) IEUURRRPPRRN | B IO 1,250 |.. . 02/20/2053 . |1.A FE .
SEQUOIA MORTGAGE TRUST 2013-5 A2 3.000%
..81745A-AB-3 [05/25/43 ...oeeeeeeeeeeee s | s . 09/01/2024 . | Paydown ... ... 16,875 ...16,875 17,168 ... ..16,875 |.. . 05/25/2043 . |1.A ........
SEQUOIA MORT!
L.81745C-AB-9 [06/25/43 ..ceeveeeeeeeeeiie e | s . 09/01/2024 . |Paydomn .ceevvuneeeeennnins Jeeennnieeeeeeniees e 4,827 | 4,827 |eeeeinnn 4,859 |......ooeeeet 4,830 |eeeeiinnns (U1 PO (VI PO [ PO (VI PO [V IO 4,830 . 06/25/2043 . |1.A ........
SEQUOIA MORTGAGE TRUST 2017-4 A1 3.500%
B1745X-AA-5 [ 07/25/47 coeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen | s . 09/01/2024 . | Paydown ... 4,39 |.. . 07/25/2047 . |1.A ........
SEQUOIA MORT!
LB1746H-AB-7 [ 10/25/47 e eeeeeeeeeee | s . 09/01/2024 . |Paydomn .ceevueeeeeennnins Jennneeeeeeeniiees feeeeeeeeneas (07 802 |oieeeeiiins 814 |t 807 |oveeeeeeeennns (U1 PO (VI PO [ PO (VI PO (1 PO 807 |oeeerneeeens [V PO (4) oo (3] PO 19 |. 10/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST 2018-2 A1 3.500%
..817460-AA-9 [02/25/48 ....coeveeeieeeieeeeeeeeeee e | s . 09/01/2024 . |Paydomn .ceevvuneeeeemnnis Joeeenieeeeeeniees o 7,004 foooeeeennnnns 7,004 |eeeiiinns 7,053 |oeeeeenes 7,029 |eeeeiiiens (1 PO (1) |eeeneeeeeene (1 PO (1) |eeeeeeeeene [V IO 7,028 |oeeeeeeeennnn [V PO (24) |oeeeennnnns (24) |eeeeeeeeenne 168 . 02/25/2048 . [1.A ........
SEQUOIA MORTGAGE TRUST 2016-2 A19  3.500%
.81746R-AU-3 [08/25/46 .....eeeeeeeeeeeeeeeeeee e eeeee | s . 09/01/2024 . |Paydomn .ceevveneeeeeennis Joeeeneieeeeeeniees e 6,281 [oeeeennnnns 6,281 |eeeennnnnns 6,409 |oeovnnnnnnns 6,326 |eeeernnnnns (U1 PO (VI PO [ PO (VI PO [V IO 6,325 [oeeeeiiinnns [V PO (G FET— (45) |eeeeeeeeeenes 137 |. 08/25/2046 . |1.A ........
SEQUOIA MORTGAGE TRUST 2019-2 A1 4.000%
L.81746Y-AA-2 [05/25/49 ...coeeeeeeeeeeee e | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 18,192 |..oceenenees 18,192 |oeeeeeennnns 18,538 |oeevennnnnns 18,404 |.ooeennnnnnnne (1 PO (3] IO (1 PO (4) |oeeeaeeaenne 0 Joeeeeees 18,400 |oveeneeeeennnnn 0 |oeeennns (208) |-evveennnns (015 1 488 |. 05/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST 2019-CH2 A1  4.500%
.81747C-AA-9 [08/25/49 ...ceveeeeieeeieeeeeeeeeee e | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 10,493 [ 10,493 |oeeeeennnnns 10,797 | 10,687 [ceeeeeeenennns (1 PO (<) 1 PO (1 PO (<) 1 PO 0 Joeeeeees 10,684 |ooeeeeeeeennnn 0 |oeeennns (191) |eeeennnns Q1D 353 . 08/25/2049 . [1.A ........
SEQUOIA MORTGAGE TRUST 2018-CH1 A1 4.000%
B1747D-AA-T [02/25/48 ..o eeeeeeeeeee | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 16,755 |[..oeeennnnns 16,755 |oeeeeennnnns 17,027 |............ 16,866 |......ccevnnnnn (1 PO (1) |eeeneeeeeene (1 PO (1) |eeeeeeeeene 0 Joeeeeees 16,865 |..eeeeeeeennnnn 0 |oeeennns (10) [ (R 487 |. 02/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST 2019-3 A2  3.500%
L.B1748B-AB-8 [09/25/49 ....coeveeieeeeeeee s | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 11,788 |oeeeeennnees 11,788 oo 11,996 |oeevennnnnns 11,946 |oooveeneenee (U Q70 ) (U 70 ) 0 Joeeeeees 11,788 [ooeeeeeeiinnnns (VI PO [ PO [V AU 296 |. 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST 2019-4 A1 3.500%
L 81748J-AA-3 [ 11/25/49 oo | . 09/01/2024 . |Paydomn .ceevveneeeeeennins Joeenniieeeeeeniees e 3,536 [ciieeeeenns 3,536 [...oceennnnnn 3,610 |oeeerennnnnns 3,585 [..ceiiiiiinnnns 0 Joeeeeees (49) |eveeeeaeenee (V1 PO (49) |eveeneeeeenes [V IO 3,536 |oeeeernnnnnnns (VI PO [ PO [V PO 82 | 11/25/2049 . |1.A ........
SETTLEMENT FEE FINANCE LLC 2013-1A A 3.980%
B1783R-AA-1 [01/25/44 oo | s . 07/25/2024 . |Paydomn .coeveeeeeeennns Jeennieeeeeeeieeee e 55,661 |............ 55,661 |[....coeennnn 55,661 |...ccvvnnnnn [ I (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 55,661 |eevvennnens (VI PO [ PO (VI IO 1,662 |. 01/25/2044 . |1.F FE .
SIERRA RECEIVABLES FUNDING CO 2020-2A B
..826525-AB-3 [2.320% 07/20/37 eeeveeeeeeeeneeeeeeeneeeeeen | s . 09/20/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee feeeeeeens 56,700 f............ 56,700 |oeeeuuneenns 56,685 |............ 56,692 |..eeeennnnnns (U1 PO 8 | [ PO 8 | 0 Joeeeeees 56,700 |eerruneeaens (VI PO [ PO [V AU 873 |. 07/20/2037 . |1.F FE .
SIERRA RECEIVABLES FUNDING CO 2020-2A C
..826525-AC-1 [83.510% 07/20/37 evvveeeeeeineieeeeeeenieeeeeeenn | s . 09/20/2024 . |Paydomn .ceevuneeeeennnins Jeennieeeeeenieeee e 37,800 f............ 37,800 |oeeeeunnnn 37,795 |ooveeennnnns 37,797 |oeeeeeiies (U1 PO KT I [ PO KT I 0 Joeeeeees 37,800 |eevrnniaenns (VI PO [ PO [V AU 881 |. 07/20/2037 . |2.B FE
SIERRA RECEIVABLES FUNDING CO 2019-2A C
..82652U-AC-4 [3.120% 05/20/36 ..eevveuneeeeennnieeeeeenneeeeeen | s . 07/20/2024 . |Paydomn ...ceevuneeeeeennnnn feeennineeeeennes s 138,808 |.....e..n. 138,808 |eeeunnnnnn 138,797 |oeeeenenns 138,800 [ceeuvevernnnns (U1 PO 8 | [ PO 8 | [V 138,808 . 05/20/2036 . |2.B FE
SIERRA RECEIVABLES FUNDING CO 2023-1A B
..826943-AB-8 [5.830% 01/20/40 ..eevveieeeiiieeieeeeiiieeeeeeen | s . 09/20/2024 . | Paydown ... .. 107,706 .... 107,706 .... 107,683 |.......... 107,685 |.... ... 107,706 |.. . 01/20/2040 . |1.F FE .
..836160-AA-2 [SOUP 7a Trust 2024-FBC1 A 8.747% 03/25/49 |....... . 09/25/2024 . |Paydown ... . 1,166,324 ..1,166,324 ..1,166,324 |.... .1,166,324 |.. . 03/25/2049 . |2.A PL
Redempt ion 100.0000
..84858II-AA-4 [ SPIRIT AIRLINES 2017-1AA  3.375% 02/15/30 . |....... . 08/15/2024 . | .eveeneiiiiiieeieiiiiieeees i e 120,830 |[........... 120,830 [oeeeennnn. 121,011 |oeeennnns 120,936 |..oevvennnnnnns 0 e (3] R [ PO [ 1 PO (U 120,932 . 02/15/2030 . |2.C FE
STERLING BANK TRUST FSB 2004-1  3.648%
..859245-AA-0 [04/26/26 ....ovvvviiiiiiiiiiiiiieeeniieeeen | s . 09/26/2024 . |Paydonn .....euuvvviiiininns Jeevnniineniiiiinens feeeeeeeiiiis [V (U FO, 3,642 [..oooviinnnnnnns 883 |....oovinns [V USRI [£21:K) ) (U [R:15K) ) PO [ (VN (VN P [ PO [V 920 |. 04/26/2026 . |1.C ........
STORE MASTER FUNDING LLC 2021-1A A4 3.700%
..86190B-AD-6 [06/20/51 ...uuuiiiiiiiiiiiiiiiiiiiininiiiiinnieiies | eeeees . 09/20/2024 . |Paydomn ....ceeeiviiiiiinnns fovinninniiiiiiiinns Joviiininnns 2,500 J............ 2,500 |ieeeenns 2,499 [.....ooeeeens 2,499 [....oiinnnnns [U LI (U T LI (U 2,500 [....coovnnnnnns 0 | (U [ o 62 |. 06/20/2051 . |1.C FE .
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STORE MASTER FUNDING LLC 2019-1 A2 3.650%
..86212X-AB-6 | 10/20/49 ....coooiiiiiiii [ . 09/20/2024 . |Paydoun ........oooeiiiiiins feniiininiiis e 3,750 [eeeevrrinnns 3,750 |oeeeeeeens 3,750 |ooeeeeeens 3,750 |oeeeeeiieins 0 e (VO 0 | (VO 0 e 3,750 |oeeieiieinnns (VN 0 | [V 89 . 10/20/2049 . |1.A FE ....
STRUCTURED ASSET SEC CORP 2002-3 B1 ~ 6.500%
..86358R-IIU-7 03/25/32 ... U T . 09/01/2024 . | Paydoun ... ... 35,447 ... 35,447 ... 35,345 |.... ..35,342 |.. . 03/25/2032 . (1.A FM ...
STRUCTURED
..86350A-K3-6 |6.120% 08/25/33 ...ooooveeiiiiiiiii [ . 08/01/2024 . |Paydown .......coooeeeiiiins Joenniiiniiienns e, 26,749 |............ 26,749 |.eeennnnnn 18,184 |............ 18,184 [oooiiinnnnnns 0 e (VO 0 | (VO 0 s 18,184 . 08/25/2033 . [1.A FM ....
TIF FUNDING |1 LLC 2021-1A B 2.540%
..B72480-AF-5 102/20/46 ....ooovviiiiiiiii [ . 09/20/2024 . |Paydoun ........oooeeiiiiiis Joeenniiiniinis e, 38,156 [cvvvvennnen 38,156 [.evnnnnnen 38,147 |............ 38,149 |l 0 e [ 0 | [ 0 s 38,156 |.oeveeeennens (VO 0 | [V 646 |. 02/20/2046 . 2.A FE ....
TAL ADVANTAGE VII LLC 2020-1A B 3.290%
..87407R-AC-0 |09/20/45 ..ccoeeeeiieeeeeee [ . 09/20/2024 . |Paydoun ........oooeeiiiiiis Joeenniiiniinis e, 72,188 [oeeenennne 72,188 |l 2% U I PO T21A76 |evevviviennnns 0 e 12 [ 0 e 12 [ 0 s 72,188 |oeeeeieeenens (VN 0 | [V 1,683 |. 09/20/2045 . [2.B FE ....
TENASKA GEORGIA PARTNERS SENIOR SECLRED BOND Redemption 100.0000
..88031J-AB-2 19.500% 02/01/30 ...evvvvvvviiiiiiiiiiiiiiiiiiiiiinns e . 08/01/2024 . | evvreiiiiiiiiiiiiiiiiiiiniins e e 156,256 |........... 156,255 |.......... 165,760 |........... 159,062 |.............. 0 s (23 D PO 0 s (23 D PO 0 s 158,821 |..oooeeeeees [V (2,566) |........ (2,566) |............ 14,844 1. 02/01/2030 . 2.A FE ....
TEXTAINER MARINE CONTAINERS 2020-1A A
..88315L-AE-8 |2.730% 08/21/45 ....coovveieiiiiii [ . 09/01/2024 . |Paydoun .......cooeeiiieiins Joenniiiininis e 48,599 |............ 48,599 |........... 48,591 |............ 48,567 |..oeeeeieennn 0 e F 7 IO 0 e F 7 IO 0 s 48,599 [...ooeiiiiinns (VN 0 | [V 887 |. 08/21/2045 . |1.F FE ...
TEXTAINER MARINE CONTAINERS 2021-2A A
..88315L-AQ-1 |2.230% 04/20/46 ....cccoeeeeeiieeeeeeeeeeeeeeeee [ . 09/20/2024 . | Paydoun ... . 04/20/2046 . (1.F FE ....

TEXTAINER MARINE C

..B88315L-AR-9 |2.820% 04/20/46 ......eevveieeiiiiiiiieeiiiiins | eeeeens . 09/20/2024 . |Paydown . 04/20/2046 . |2.B FE ....
TIDEWATER AUTO RECEIVABLES TRU 2020-AA D

..88641-AE-9 | 2.310% 03/15/27 eoeevniiiiiieeiiiiiiieeeeiiiiies [ eeeeens . 09/15/2024 . |Paydown ... . 03/15/2027 . |1.B FE ....
TOND POINT MORTGAGE .

..89180Y-AA-8 |09/25/62 .......covviiiiiiiiiiiiiiiiiieeieiiiinens [ e . 09/01/2024 . | Paydown . 09/25/2062 . [1.A ........
TRINITY RAIL LEASING LP 2010-1A A 5.194%

..B9656C-AA-1 | 10/16/40 ....evvvvvvrrrnninniinininnininiiiiiiiiiniins [ oo . 09/16/2024 . | Paydoun ... . 10/16/2040 . |1.F FE ...

..B9657B-AA-2 | 04/17/49 .o [ e . 09/17/2024 . [Paydown ....coovviieiieniis foeneeniiiiinieis e 20,300 fo.eeeennns 20,300 |..eeeernnnne 20,290 |..ovveennnnn 20,294 foeeiieiinnns 0 foreeeiiiinnns [ PPN 0 forreeieiinnns [ PPN 0 foreeianns 20,300 |.oooiiiiieenns (U IO 0 foreeeieiinnns [V FOPO 517 |. 04/17/2049 . |1.F FE ....
UNITED CAPITAL MARKETS 2003-A  2.300%

..902635-AA-9 | 11/08/27 ..eeveeiiiiiieiiiiiiiceeeiieeeeeein [ e . 09/25/2024 . [Paydown .....cccevvieiiiiiis foeneniiiiiinieein feeeeiiie [V O 0 | L2 VA PO 1,367 [oeeeeeiinnns 0 foreeeans (£ PP 0 foreeians (£ P 0 foreiiianns 1,274 oo 0 [ (1,274) [....... (1,278) oo 1,086 |. 11/08/2027 . [1.A FE ....

..903521-AD-6 |USQ RAIL I LLC 2021-1A A 2.250% 02/28/51 . |....... . 08/28/2024 . [Paydown ......cccvviiiiiies foeiiei e 9,883 [............. 9,883 |..occiiiens 9,883 |..ceeninens 9,884 |.oooeciiiis 0 foreeiiinnis (G PO 0 foreeieennis (G PO 0 [ 9,883 |..ooeuiiieens [ IR [V O, 0 [, 139 |. 02/28/2051 . [1.F FE ....

Redemption 100.0000

07/07/2024 .

. . 07/07/2028 . |1.F FE ....
. 09/03/2024 . |Various ...

. 09/03/2026 . |1.F FE ...

..90931L-AA-6 | UNITED AIR 2016-1 AA PTT  3.100% 07/07/28 .
..909320-AA-4 | UNITED AIR 2014-2 A PTT  3.750% 09/03/26 ...
VCP RRL ABS | LTD 2021-1A B 2.848% 10/20/31
2 92243R-AC-8 | eeeeeiiiie e [ . 07/20/2024 . | Paydown
VELOCITY COMMERCIAL CAPITAL LO 2018-1 A

. 10/20/2031 . |2.B FE ....

..92257A-AB-0 [3.500% 04/25/48 .......ovoveoeeeeerereereeenn [ e . 00/01/2024 . | Paydown | 04/25/2048 . |1.A FE ...
VELOCITY COMMERCIAL CAPITAL LO 2019-2 A

L 9225TN-AA—4 [ 3.130% 07/25/49 ..o [ e - 00/01/2024 . |Paydoun .....cvevvereceren [oeerereieereeiens e 4619 | 4619 [, 4615 | 44505 | (Ul 1% (U 1% (U 4619 | [ IO (O [ I 968 |. 07/25/2049 . |1.A FE ...
VELOCITY COMMERCIAL CAPITAL LO 2023-4 A

L 925H-AA [ 7.670% 11/25/53 ..oeovevereeeereeeerers [ v - 00/01/2024 . |Paydoun .....cvevvevecenen [ooerereiereeiens [eerenens 76,563 |orveennn 76,563 [oeo.e. 76,576 |............ 76,565 |ovvovverennn (Ul L3 (O L3 (U 76,583 | 11/25/2053 . |1.A FE ...
VERUS SECURITIZATION TRUST 2022-5 A1 3.800%

< ORUO21-AAT [ 04725767 .o [ e - 00/01/2024 . |Paydoun .....vevvecececen [oeeeeereieeieriens foeienes 117,308 |.......... 17,308 |ovvovn. 144,797 |ovee. 115,250 [ovovvovenn. [ —— 2,088 |orvererann [ — 2,088 |orveverenn [ —— 117,308 | 04/25/2067 . |1.A FE ...
VERUS SECURITIZATION TRUST 2023-1 A3 6.900%

(92530BA0-6 [ 12/25/67 .ovoeeeereeeeeereeeeereeeeeens [ e - 00/01/2024 . |Paydoun .....cvevvevecenen [ooerereiereeiens [eerenens 69,301 |.ovoeen. 69,391 [oovve.e. 69,371 |ovvovrenn 69,298 |orvoovoreenn (Ul I IO (O I IO (U 69,391 | 12/25/2067 . |1.F FE ...
VERUS SECURITIZATION TRUST 2023-INV1 A3

< 92530F-AC-7 [6.758% 02/25/68 .....vvoveerereereerenrrerieris [ v - 00/01/2024 . |Paydoun .....vevvececerees [oeeeeereieieriens e 146,970 |.......... 116,970 |.o........ 17,027 |, 109,535 [..ovvocvenne. (U (X O (Ol (X O [ —— 116,970 | 02/25/2068 . |1.F FE ...
VERUS SECURITIZATION TRUST 2023-3 A3 6.743%

(2 92539G-AC-5 [03/25/68 .....vevereecerrereeeeeeereeeererenns [ e - 00/01/2024 . |Paydoun .....vevvececeeen [oreeeereieeieniens e 126,005 |........... 126,095 |........... 126,004 [.oovoo.o. 125,960 [.oovovvenne. (U 135 [, (U 135 [, [ — 126,005 . 03/25/2088 . |1.F FE ...
VERUS SECURITIZATION TRUST 2023-INV2 A3

..925408-AC-3 [7.079% 08/25/68 I I . 00/01/2024 . |Paydown .. ...82,316 ...82,316 ..82,314 [.i.....82,243 |.... 82,316 |.. . 08/25/2068 . |1.F FE ...
VISTA RIDGE LLC SENIOR SECURED NOTES  2.570% Redempt on

..928380-AA-1 | 10/14/49 ..oovevveeeieiiiiieiieeieeeeeeeeeeeeeeees [ . 09/30/2024 . [ ..eviiiiiiiiiiiiiiiiiiiens e foiei, 19,720 f............ 19,720 J...coveen 19,720 |....oe 19,720 J..oovvennnn. [ [V PPN [V [V PPN 0 foeieennn. 19,720 foooeeeennnnnns [V PPN [V 0 foeeeiiiiinns 380 |[. 10/14/2049 . |1.F PL ....
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WASHINGTON MUTUAL 2003-AR11 B1  6.660%
L 92922F-JJ-8 [ 10/25/33 .oiiviiiiiiiiiie s | s . 09/01/2024 . | Paydown ... . 10/25/2033 . |[1.A FM ...
..94354K-AA-8 |WAVE USA 2019-1 A 3.597% 09/15/44 .......... |.cco... . 09/15/2024 . | Paydown ... . 09/15/2044 . |2.A FE ...
WELLS FARGO MRTG BACKED SEC 2019-3 A1
..949831-AA-9 [3.500% 07/25/49 ...oevvveeeeieeinieeeeeeeenieeeee | s . 09/01/2024 . | Paydoun . 07/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED 2018-1 A17
..94989U-AS-0 [3.500% 07/25/47 cevvveeeeeeeneeeeeeeieeeeeeen | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 24,511 |oeeeees 24,511 |enies 23,389 [cceeeeenne 23,834 [oooiiieiinnnnn 0 Joeeeeees 677 | (V1 PO 677 | 0 Joeeeeees 24,511 [t (VI PO [ PO [V AU 591 |. 07/25/2047 . |1.A ........
WELLS FARGO MORTGAGE BACKED 2019-4 A5
..95002F-AE-4 [3.500% 09/25/49 ....ceevvrmiiieieeiieeeeeeenees | s . 09/01/2024 . |Paydonn ...cevvueeeeeeennnnn foeeennneeeeennes s 251,435 |....oooeenn 251,435 |........... 257,861 |eeeennnnes 255,819 [...ceevnnnnnnns [V P (4,383) |evveneeaeenes [V P (4,383) |evveneaeenns (U 251,435 |.ooeeeennnnnnns (VI PO [ PO (VI IO 5,639 |. 09/25/2049 . [1.A ........
WELLS FARGO MRTG BACKED SEC 2019-2 A1
..95002J-AA-4 [4.000% 04/25/49 ...ccevvveiiiieiiniiieeeeeeeieeeee | s . 09/01/2024 . |Paydomn .ceevvuneeeeeennis Joeenneieeeeeeniees e 1,456 |..ooeeennnnnn 1,456 |oeeeeennnnnns 1,430 |oeeeeiiiieeees 782 |eeeeeiiaens (1 PO B2 |eeeeiieees (1 PO <72 IO [V IO 1,456 |oeeevenees (VI PO [ PO [V PO 23 |. 04/25/2049 . [1.A ........
WELLS FARGO MORTGAGE BACKED SE 2020-3 A1
..95002T-AA-2 [3.000% 06/25/50 ....eeueeeeeennnnaeeeeennniieeeeennn | s . 09/01/2024 . |Paydomn ..ccevveeeeeemnnis Jeeeennieeeeeeniees e 9,975 |oiiiiieenne 9,975 [oeeerieeenn 10,302 |oeevennnnnns 10,217 [ooeeeeeeinennns (U (243) |oeeeeeens (U (243) |oeeeeeeens [V IO T R (VI PO [ PO [V AU 203 |. 06/25/2050 . |1.A ........
WENDYS FUNDING LLC 2019-1A A2I1  4.080%
..95058X-AH-1 [ 06/15/49 ...eeeeeeeeeeeeeeeeeeee e eeeee | s . 09/15/2024 . |Paydomn ..cevvueeeeeennis Jeeeeniieeeeeeniees o 8,966 |[.....coennnnn 8,966 |.coeeuunnnns 8,966 |.covnunnnnnn 8,966 |.ccovvnunnnnns (U1 PO (VI PO [ PO (VI PO [V IO 8,966 |.uuiieeeennnn (VI PO [ PO [V AU 274 |. 06/15/2049 . |2.B FE ....
WENDYS FUNDING LLC 2022-1A A211  4.535%
.. 95058X-AP-3 [ 03/15/52 ..eeevreeieeieeeiieeeeeenne e eeennnneeee | s . 09/15/2024 . |Paydomn .ceeueeeeeeeennins Jeennieeeeenieeee feeeeeeeees 10,099 |...ceennnnnn 10,099 |oeeeeeennnns 10,099 |oeeeeennnnns 10,099 |oevvennieeenee (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 10,099 |oveeneeeeennnnn (VI PO [ PO [V AU 344 |. 03/15/2052 . [2.B FE ....
WILLIS ENGINE SECURITIZATION T 2018-A A
..97064E-AA-6 [4.750% 09/15/43 ..eeeeeeeeeieeeeieeeeeeeeeeeee | s . 09/15/2024 . |Paydomn .ceeveeeeeeeennins Jeenneeeeeenieeee feeeeeeeees 28,994 |oeenne. 28,99 |............ 28,992 |.cceeeenne 28,992 [oooiiieinnnnns (U1 PO L PO [ PO L PO 0 Joeeeeees 28,994 |...coovnnnnnnns (VI PO [ PO [V AU 918 |. 09/15/2043 . |1.G FE ....
WILLIS ENGINE SECURITIZATION T 2020-A A
..97064F-AA-3 [3.228% 03/15/45 ....ceevvreieeeeeeieeeeeeeenees | s . 09/15/2024 . |Paydomn .ceeveueeeeennnins Jeennieeeeeenieeee e 32,105 |oeeeeennnnns 32,105 |..eeeenennns 32,104 ..ot 32,104 |.ooeeiiiinnnens (U1 PO L PO [ PO L PO 0 Joeeeeees 32,105 [.oeeeeennnnnnns (VI PO [ PO [V AU 691 |. 03/15/2045 . |1.F FE ....
WILLIS ENGINE SECURITIZATION T 2021-A A
..97064G-AA-1 [3.104% 05/15/46 ..covveeneeeeeeeieeeeceeieeeeeen | s . 09/15/2024 . |Paydomn .ceeveueeeeennnins Jeennieeeeeenieeee e 34,616 |............ 34,616 |.....oee..n. 34,614 |............ 34,615 |.oooeeininnnnes (U1 PO 2 e [ PO 2 e 0 Joeeeeees 34,616 |oeeevennnnnns (VI PO [ PO [V AU 669 |. 05/15/2046 . |1.F FE ....
WINWATER MORTGAGE LOAN TRUST 2014-1 A1
..97652P-AA-9 [3.927% 06/27/44 ....covvveeeeeeeiniieeeeeeeeieeeee | s . 09/01/2024 . |Paydomn .ceevveneeeeeennins Joeenniieeeeeeniees e 4,642 | 4,642 |............. 4,798 |oeeeeennnns 4,719 | (1 PO (<) 1 PO (1 PO (<) 1 PO [V IO 4,716 |oeeeeeeeennnnn [V PO (V)] T, (75) |eeeeneeeeeens 121 |. 06/27/2044 . |1.A ........
WINWATER MORTGAGE LOAN TRUST 2015-1 A4
..97652T-AD-5 [3.500% 01/20/45 ..covveeneeeiieeeeeceeieeeeeee | s . 09/01/2024 . |Paydomn .ceevveneeeeeennis Joeeeniieeeeeeniees o 2,221 oo 27 A 2,276 |oeeeeenns 2,252 foeeiiiiiiiinnns 0 Joeeeeees (25) |eeemneeeeens (V1 PO (25) |eeenneeeeens [V IO 2,221 |oeeeeeiins (VI PO [ PO [V PO 52 [. 01/20/2045 . [1.A ........
ZAXBY'S FUNDING LLC 2021-1A A2 3.238%
.. 98920M-AA-0 [ 07/30/51 eeeeeieeeeieie e eeeeen | s . 07/30/2024 . |Paydomn ..ceevueeeeemnnis Joeeennieeeeeeniees e 7,500 foeeeeeennnnns 7,500 |eeerennnnnns 7,500 |eeeennnnnns 7,500 |oeeeennnnnns (U1 PO (VI PO [ PO (VI PO [V IO 7,500 |oeeeeeeeeennnn (VI PO [ PO [V AU 182 |. 07/30/2051 . |2.B FE ....
Redemption 100.0000
..00908P-AB-3 [AIR CANADA 2017-1A  3.550% 01/15/30 ......... A..... L 07/15/2024 . | .eveniiiiiiiiinieiiniinneees s e 64,000 |............ 64,000 |oeeeeunnnnns 64,000 |oeeeennnnnns 64,000 |oeeeeueeeeennns (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 64,000 |eeevennaenns (VI PO [ PO (VI IO 2,272 |. 01/15/2030 . |1.F FE ....
..009090-AA-9 [AIR CANADA 2015-1A  3.600% 03/15/27 ......... A.... . 09/15/2024 . |Various ........cceeeevvenns foovennnnnnniiinnnns Jonnnns 144,747 |........... 144,747 |...oooeeees 146,436 |........... 145,426 |....oovvennnnns 0 s (139) |vvvvevrinnnns (U (KD PO (U R 145,287 |oeeniiiinnnnn [V (539) |.eeeeenns (539) |oevevennnnns 5,211 |. 03/15/2027 . |1.F FE ....
Redemption
..00802#-AA-4 | AEROSTAR AIRPORT HLDG LLC  5.750% 03/22/35 |C..... L 09/22/2024 . | .eeeniiiiiiieeeieiieeeees e e 36,940 |o.eeeennnnns 36,940 |............ 36,940 |.......ee.n. 36,940 |....covnnnnnnns [ PR (VN P [ PR (1 P (U P 36,940 [.....covvnnnnns (1 P [ PO [V F 2,124 |. 03/22/2035 . [2.A FE ....
AUSTRALIA PACIFIC LNG PROC PTY SENIOR SECURED Redemption
..05256L-AB-9 [NOTE ~ 4.820% 09/30/30 ..eevvvnnvvirnnnnnrnnnns D..... . 0973072024 . | .eveniiiiiiieieeeiriieeeees i e 93,333 [...covnnnns 93,333 [ceiiiinne 93,333 [ooeiirenns 93,333 [oooiiiiiiinnnnn [ PR (VN P [ PR (VN P (U P 93,333 |oiiiiiiinnnn (1 P [ PO [V F 4,499 |. 09/30/2030 . [2.B FE ....
AUSTRALIA PACIFIC LNG PROC PTY SENIOR SECURED Redemption
..05256L-AC-7 [NOTES ~ 4.850% 09/30/30 .....cevvnnvvvvrnnnnnnnnns D..... . 0973072024 . | .eenniiiiiieeeeeerieeeees e e 20,000 f........... 20,000 |oeeeennnnnns 20,000 |eeeennnnnns 20,000 |oeeeenniiiinns [ PR (VN P [ PR (1 P (U P 20,000 |oeeevennienns (1 P [ PO [V 970 |. 09/30/2030 . |2.B FE ....
AUTO METRO PUERTO RICO AUTOPISTAS LLC 144A Redemption
..05330K-AA-3 [6.750% 06/30/35 ....evvviiiiirninniiiiiiiiieeeens C..... . 0973072024 . | .eenniiiiiieeeeeerieeeees e e 87,500 [............ 87,500 |oieuuunnnnns 87,500 |ouvveerennn87,500 foniiiiiinnnn 0 oo 0 [0 [0 [0 [ 87,500 |eevvunniinnns (1 P [ PO [V F 4,430 |. 06/30/2035 . [2.C FE ....
..06760B-AJ-1 |BABSON CLO LTD 2017-1A C  7.941% 07/18/29 . |D..... . 07/18/2024 . |Paydonn ...ceevueeeeeennnnn foeeemnieeeeeennies e 3,000,000 |........ 3,000,000 |........ 3,000,000 |........3,000,000 f.....ccvvvveeeaO fooreeeennninnn0 o0 [0 o0 [ 3,000,000 |.. ...169,942 . 07/18/2029 . |1.B FE ....
..06760J-AJ-4 |BABSON CLO LTD 2018-2A B 7.463% 04/15/30 . |D..... . 08/23/2024 . |Paydonn .....evvevvviiiinnnn foeveiniiniieiiiiins e 5,000,000 |........ 5,000,000 |........ 5,000,000 |........5,000,000 f.......ccvvueenQ foorrrirnnnnnnn 0 fooeiiiiiiiiinn 0 [0 [0 [ 5,000,000 |.. ...325,079 |. 04/15/2030 . |1.D FE .
BLACKROCK ELBERT CLO V, LLC 5A AFR  4.480%
..002913-A0-5 [06/15/34 ..evvvnriiiiiiiiiiiiiii D..... . 09/16/2024 . |Paydoun ......eoveviiiinnnns Joevnniinieiiiiiines feeiieeniiinns 17 N 998 |....coivininns 998 |...covvninnns 998 |...covviinnns [ PR (VN P [ PR (1 P [ PR [S11: 0 (1 P [ PO [V 34 |. 06/15/2034 . |1.A FE ....
BRIGHTWOOD CAPITAL MM CLO LTD. 2020-1A A2R
.. 10948V-BA-2 [ 7.471% 01/15/31 ..evviiiiiiiiiiiiiiiiieceeeeea D..... . 07/15/2024 . |Paydonn .....oevvvvverinnnnn foevevninnnniiiinns Jonenns 311,408 |........... 311,403 |........... 311,403 |........... 311,403 [....covvnnnnnns [ PR (VN P [ PR (1 P (U R 311,403 |oovveennnns (1 P [ PO [V PO 17,449 |. 01/15/2031 . |[1.A FE ....
CAL FUNDING IV LTD 2020-1A A  2.220%
.. 12807C-AA-1 [00/25/45 ...covvvviiiiiiiiiiieccci s D..... . 09/25/2024 . |Paydonn ......evevviiiniins Jovvnininiiiiinees feeeeneens 85,000 |[............ 85,000 |oeeevunnnnnn 84,981 |............ 84,990 |.....ovvnnnnnnn [ PR 10 [ooeriiiiiinnnns [ PO 10 [ooeriiiiiinnnns (U PO 85,000 |..cevuunninnns (1 P [ PO [V O 1,258 |. 09/25/2045 . |1.F FE ....
COMISION FEDERAL DE ELECTRICID SENIOR NOTES
..200447-A%-1 4.390% 09/29/36 ......cevvuriiiiiiiiiiiiiiiiins D..... . 09/29/2024 . |Various .........ceeeeeveens foevennnnnnniiininns Joennns 450,000 |........... 450,000 |.........ns 450,000 |..eeuennnns 450,000 |oeevveniinnns [ PR (VN P [ PO (VN P (U R 450,000 |.....oennnnnnns (VN P [ PR [V P 19,755 |. 09/29/2036 . |2.B ........
DEERPATH CAPITAL CLO LTD 2018-1A B2R  5.587%
.. 244608-AU-9 [07/15/33 .ievvuniiiiiiiiiiiiiiii s D..... . 08/27/2024 . |Paydown .....eveeviiiiiinnnn fooveinininiiiiinns Joannes 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 J..eeuuniiinnns [U [ I (U T 0 o [ U 3,000,000 J.eriiiiinnnn 0 | (U 0 Joeennnns 145,262 |. 07/15/2033 . |1.C FE ....
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GOLDENTREE LOAN MANAGEMENT US 2022-14A B2
..38136R-AG-2 |5.650% 07/20/35 ....covvvviieiiiiiiiiiiiiiis D..... . 07/20/2024 . |Paydoun ........oooeeeiiiins |oeniiniiiiinn | 2,300,000 |........ 2,300,000 |........ 2,300,000 |........ 2,300,000 |..oeeeiieennns 0 e (VO 0 | (VO 0 fnns 2,300,000 f.oeeeiiiiinnnnn (VN 0 | [V 97,463 |. 07/20/2035 . |1.C FE ...
GOLUB CAPITAL PARTNERS CLO LTD 2019-45A B2
..38172H-AJ-3 |4.000% 10/20/31 D..... . 08/23/2024 . |Paydoun ........oooeeiiiiiis Joeniiiiniiin | 3,500,000 |........ 3,500,000 |........ 3,500,000 |........3,500,000 |.....coeeeeennn0 Joeeeveiininn0 e 0 i 0 Lo 0 s 3,500,000 |.. . 10/20/2031 . [1.C FE ....
GOLUB CAPITAL PARTNE!
..38178M-AA-5 |3.100% 07/20/30 .....evvvvvvvvrrnnnnnnnnninnininanns D..... . 07/20/2024 . |Paydoun ........oooeeeiiiiis Joeniinnnnini e 49,344 |............ 49,344 ..o 49,344 ... 49,344 fiiiiiinnns 0 e (VO 0 | (VO 0 s 49,344 |o.evviiiiiinns (VN 0 | [V 1,147 |. 07/20/2030 . [1.F FE ....
INDUSTRIAL DPR FUNDING LTD 2016-1A 3 5.235% Redemption 100.0000
.. 45605P-AM-0 [ 04/15/26 ..evvvniiiiiiiiiiei D..... L 07/15/2024 . | evveiiiiiiiiiiiiiiiiiiiiniins e e 193,252 |........... 193,262 |...oeeeees 193,252 |......e..e. 193,252 [ovvvvinnnnnnns 0 e (VO 0 | (VO 0 s 193,252 [.ooeeeiiiinnnn (VN 0 | [V 7,588 |. 04/15/2026 . (2.B FE ....
MONROE CAPITAL ABS FUNDING LTD 2021-1A A2
..610331-AA-8 |2.815% 04/22/31 .....ccoeeiiiiiiiii D..... . 07/22/2024 . |Paydoun .......coooeveiiiins |oeneniiiinnnns e 599,068 |........... 599,068 |........... 599,068 |........... 599,068 |........cceune. 0 e (VO 0 | (VO 0 s 599,068 |........ceennnn (VN 0 | [V 12,601 (. 04/22/2031 . |1.F FE ....
OCTAGON INVESTMENT PARTNERS 38 2018-1A A3BR
..67591Y-AN-9 12.390% 07/20/30 ...coovvvvvieiiiiiiiiiiiiiiieees D..... . 09/09/2024 . |Paydoun .........ooeeeiiiins Jeniiiiniiinenns | 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |....ceeeennnns 0 e (VO 0 | (VO 0 fnns 5,000,000 |...cceerrennns (VN 0 | [V 98,740 |. 07/20/2030 . |1.C FE ....
PROJECT SUNBIRD 2020-1A A 3.671% 02/15/45
LBB700L-AA-4 | oeeee e D..... . 09/15/2024 . |Paydonn .....eueveviiiinnns Jovvninnniiiiinnns feeeneneens 19,790 [ooovveeennns 19,790 |oeevvennnnns 19,789 |ovveennnnns 19,789 |............. 0 e (VO 0 | (VO 0 s 19,789 [oovvvvviiinnns (VO T s T 545 |. 02/15/2045 . |1.F FE ....
PROJECT SUNBIRD 2020-1A A 3.671% 02/15/45
LBB700L-AA-4 | oeeee D..... . 08/15/2024 . |Paydonn .....eevvvvviiinnnns Jovvniininiiiiiiinens foeeieneens 38,976 |............ 38,976 |............ 38,975 [..ooevnnnnns 38,975 |..ooeeeeins 0 e (VO 0 | (VO 0 s 38,974 [ (VN 2 [, 2 [ 895 |. 02/15/2045 . [1.G FE ....
TURBINE ENGINE SEC LTD 2013-1A A 5.125%
..89980F-AA-2 | 12/13/48 ... [ . 09/15/2024 . | Paydoun ... . 12/13/2048 . (3.C FE ....
WOODMONT TR .
L O798BI-ACS [ eeveeeeeeei e C..... . 07/15/2024 . |Paydoun .....ouvvvvrinnnnns Jovvnnininniiiiinnes foes 4,356,303 |........ 4,356,303 |........ 4,356,303 |........ 4,356,303 |............... 0 e (VO 0 | (VO 0 fnns 4,356,303 |...eevvrinnnnns (VN 0 | [V 74,284 1. 01/15/2032 . |1.A FE ....
VTTI B.V. SENIOR UNSECURED NOTE ~ 4.870%
..N9061@-AB-6 | 12/15/25 ...cooeeeieiieiii D..... . 09/18/2024 . | Various ......cceeevviiiinnn foereeieniiinnnnnnnns e 2,012,089 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 |..oceeerennnns 0 e (VO 0 | (VO 0 fnns 2,000,000 |..ocevvrennnns (VN 0 | [V 85,951 |. 12/15/2025 . |3.A ........
Redemption 100.0000
..N9061@-AG-5 |VTTI B.V.  4.050% 12/15/27 ......evvvvvvrnnnnnn D..... . 09/18/2024 . | evviiiiiiiiiiiniiiinniiiins e | 2,007,336 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 |..oceeerennnns 0 e (VO 0 | (VO 0 fnns 2,000,000 |..ocevrreennns (VN 0 | [V 68,761 |. 12/15/2027 . [3.A ........
NASSAU AIRPORT DEVELOPMENT CO  7.000%
LPT077@-AF-1 | 11/30/33 oooeiiiiiii D..... . 09/30/2024 . | Various ......cceeeviiiiinnn foereeeeniiniinnnnnns Joeeennns 106,000 |.......... 105,000 |.......... 105,000 |.......... 105,000 [..evvvvvvennns 0 e (VO 0 | (VO 0 eeeeenn 105,000 . 11/30/2033 . [3.C PL
AQUASURE PTY LTD SERIES 2018A  4.320% Redemption 100.0000
..Q0458+-AF-6 | 01/12/34 ... D..... |. 07/12/2024 .|.. ... 44,704 ...44,704 44704 ... 84,704 ... 44,704 |.. . 01/12/2034 . [1.G FE .
BRISBANE Al 0409
Q1620#-AE-7 |08/22/24 ..o D..... . 08/22/2024 . |Maturity ....oovvvviiiiiins Joeveneeieiines | 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 4,000,000 |..oceeeeennnns 0 e (VO 0 | (VO 0 fnns 4,000,000 |..ocevereennns (VN 0 | [V 161,600 . 08/22/2024 .|2.B ........
BROOKFIELD WA RAIL PTY LTD SERIES B
..Q1842#-AG-3 |07/16/24 ... [ . 07/16/2024 . | Various ......ccoeevvvinnnn foeveeeennennnnnnnnns Joeens 4,000,000 |........ 4,000,000 |........ 4,000,000 |........4,000,000 |......oeeeeeenn0 Joeeeeriinnin0 e 0 i 0 Lo 0 s 4,000,000 |.. .. 185,600 |. 07/16/2024 . [2.B ........
DBCT F INANCE .
..030798-AC-2 109/12/24 \.ooooiieiiiiieeeeieeeeeeeeeeeeeee D..... . 09/12/2024 . |Maturity ..ooooovvviiiiiins Jovveeeiiiiiieieeenns e, 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 2,500,000 |...ooeerennnn. 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeennn 2,500,000 f..cooeiiiinnnn [ 0 Joeeeeeiieenn [ 96,000 |. 09/12/2024 . [2.C ........
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 142,378,722 142,925,045 143,286,504 93,851,256 434 (1,308) 0 (874) 0 143,241,686 0 (882,384) (882,384) 3,895,503 XXX XXX
2509999997. Total - Bonds - Part 4 476,863,132 463,088, 101 459,541,280 110,798,219 434 297,301 0 297,736 0 459,733,193 0 17,110,518 17,110,518 12,404,858 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 476,863,132 463,088, 101 459,541,280 110,798,219 434 297,301 0 297,736 0 459,733,193 0 17,110,518 17,110,518 12,404,858 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 476,863,132 XXX 459,541,280 110,798,219 434 297,301 0 297,736 0 459,733,193 0 17,110,518 17,110,518 12,404,858 XXX XXX




STATEMENT AS OF SEPTEMBER 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 Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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RUSSELL 2000
10/11/2024 Strike @ |Fixed Index Annuities

1719711 4642L8161 .. | .eveveeeeiiciiieeine Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1HIDSPRFMYMCUFXTO9 . 10/13/2023 |. 10/11/2024 |.......... 3,507 |.ve.. 6,030,975 ]...... 1,719.710 |......... KX (L] S 0l..... 1,187,991 |evevveens v 1,137,991 |ooeevee 51,671 |ovverererennn (L) U] O (L (0] 0/0 evveee.
RUSSELL 2000 ) .
11/14/2024 Strike @ |Fixed Index Annuities Bank of America

1798.32 464208162 ....
RUSSELL 2000

12/13/2024 Strike @ |Fixed Index Annuities
2000.515 464208163 ... [.cooeereiiiiiiiiiiiiiinnns Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 | 12/14/2023 |. 12/13/2024 |.......... 3,649 [....... 7,300,619 1...... 2,000.5150 |......... 423,327 | (I [V 370,002 [.eeveeeeee fereeeenns 370,002 |......... (94,874)....cuveenne (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 1/14/2025
Strike @ 1950.964 Fixed Index Annuities

Exhibit 5 ... |Equity/Index |Merr ... EYKN6V0ZCBBVDOIULBBO [ 11/14/2023 |. 11/14/2024 |....

7,461,751)...... 1,798.3200 |.........390,779 |.evvveeneeini O e 0 s 1,168,504 [..eevveees |oenne 1,168,504 |...

464208164 ..o | e Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14  [. 01/12/2024 |. 01/14/2025 |.......... 6,107 |...... 11,914,966 |...... 1,950.9640 |.........eveeen (1) 620,201 [...cooinnnnnns 0]...... 1,070,421 [ |oene 1,070,421 |......... 450,130 [ooeeeiiiiianns (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 1/24/2025

Strike @ 1958.97 Fixed Index Annuities

46428165 .......oeeeees [ Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |.01/26/2024 |.01/24/2025 |............ 365 | 714,593 |...... 1,958.9700 |...oeeeeennnen (1) P 37,845 ..o (1) T 102,122 [ oo [ 102,122 |.......... 64,277 | (U FO (1 (U FO 0f oo 0/0 ..o
RUSSELL 2000 1/17/2025

Strike @ 1932.23 Fixed Index Annuities

464218166 ........oeeees [ eeeiiiieeeee Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/19/2024 |. 01/17/2025 |............ 337 | 650,563 ...... 1,932.2300 [......cuvveees [V F 40,403 [.....oonnnnnns (1) F T3AT3 oot [ 731473 ..o 2,770 |eeveeeeennes (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 1/31/2025

Strike @ 1978.18 Fixed Index Annuities

464218167 ... [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/02/2024 |.01/31/2025 |............ KIK]) I 717,387|...... 1,978.1800 |.....evveennne (1) P 36,833 [ (1) P 97,197 [ oo [ 97,197 |.......... 60,364 |.........nnee (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 2/7/2025

Strike @ 1959.46 Fixed Index Annuities Bank of Anerica

464218168 ........oveees [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO  [. 02/09/2024 |. 02/07/2025 |............. 425 |......... 833,398 |...... 1,959.4600 |................ [V F 48,279 [coeeeiiiiieens (1) F 77,096 [.eeeeeenns foreeennne 77,09 |.......... 28,817 [ovveeeeens (1 [0 R [V 0f cooennns 0/0 ..o

RUSSELL 2000 2/14/2025
Strike @ 2012.102 Fixed Index Annuities
46421169 ...
RUSSELL 2000 2, 5

Strike @ 1975.34 Fixed Index Annuities
464218170 . [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/16/2024 |. 02/14/2025 |.............. 87 | 171,993 ...... 1,975.3400 |........coves [V F 14,381 | (1) F 21,666 [..ooeeenns forennnnne 21,666 |........... 7,285 [ceeeeeeeinnns (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 2/21/2025
Strike @ 2002.6 Fixed Index Annuities
464218171 s | Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBBBKS28 . 02/21/2024 |. 02/21/2025 |.............. 56 [..o..... 111,625|...... 2,002.6000 |....ceeennnnen (1) I 6,689 |...ueneennne (1 IO 9127 [t [ 9,127 | 2,438 [ (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 2/21/2025
Strike @ 2003.12 Fixed Index Annuities
4642L8172 s | e Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/23/2024 |.02/21/2025 |.............. 65 [......... 129,582[...... 2,003.1200 [..oveeeeennnnes (V) F 7,399 [ (1) F 16,844 | |, 16,844 |........... 9,446 [ (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 2/28/2025| o
Strike @ 2033.72 Fixed Index Annuities Bank of America
464218173 e | Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 02/28/2024 |. 02/28/2025 |............ 123 [ 249,904 |...... 2,033.7200 |....vvveannne (1) P 15,216 |- (1) P 18,240 | evveeeeies o 18,240 |........... 3,024 [eeeeeenns (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 3/6/2025
Strike @ 2066.02 Fixed Index Annuities
464218175 . [ e Exhibit 5 ... [Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 . 03/06/2024 |. 03/06/2025 |............ 216 ... 443,760 |...... 2,066.0200 |................ [V F 23,626 .....occunnnnns (1) F 21,000 [.eeeeeenns foreennnne 21,000 |.......... (2,627)f.cvvvvnninnnnnns (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 3/7/2025
Strike @ 2069.2 Fixed Index Annuities
464218176 ... [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/08/2024 |.03/07/2025 |.............. L7 90,010]...... 2,069.2000 ....ceeennnnnen (1) I 5,179 [ (1 IO 7452 oo [ 7,482 (........... 2,213 [ (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 3/13/2025
Strike @ 2066.64 Fixed Index Annuities
464208177 ...

Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 02/14/2024 |. 02/14/2025 |......... 11,946 |...... 24,036,188 |...... 2,012.1020 |..

Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/13/2024 |. 03/13/2025 |....

....525,609)...... 2,066.6400 |..

RUSSELL 2000 3,

Strike @ 2031.175 Fixed Index Annuities Bank of America

4842178 o [ Exhibit 5 ... |Equity/Index [Merr ................. EYKNGVOZCBBVDOIULBBO . 03/14/2024 |. 03/14/2025 |.......... 9,659 |...... 19,619,871]...... 2,031.1750 |ovvenrrnnnnen 0l..... 1,060,862 [...cuvvennnnns 0l..... 1,362,969 [ ..vvenens ferrnne 1,362,969 |......... 302,107 |ovvenrerennen (1) (L] S (1) (L] I [V
RUSSELL 2000 3/14/2025

Strike @ 2062.01 Fixed Index Annuities

464208179 wevvvvviiiiins [ Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 [ 03/15/2024 |. 03/14/2025 |............ 515)........ 1,062,554]...... 2,062.0100 f....ceeeennnnnns [V P, 50,431 |oeeiiiiinns [V PN 61,979 e o 61,979(......... 11,549 s O, [\ OO O, 0] coennneee 0/0 voounnnnnnn
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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 3/21/2025
Strike @ 2037.34 Fixed Index Annuities
464218180 ..oeeeeeeiees | Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/21/2024 |. 03/21/2025 |............ 402 |.......... 819,989 |...... 2,037.3400 |..cevnunnaanes ()] N 66,409 [......cevvnnnnnn (V)] N 63,587 [.evuieees o 63,587 |.......... [V25:7.) [V [V PO (U [V (. 0/0 weviiaees
RUSSELL 2000 3/27/2025
Strike @ 2072.88 Fixed Index Annuities
4642L.8181 ... Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1HIDSPRFMYMCUFXTO9 |. 03/27/2024 |. 03/27/2025 |............ 623 [........ 1,291,280]...... 2,072.8800 |.. ... 26,654 |. 0.

RUSSELL 2000 2,
Strike @ 2047.69 Fixed Index Annuities
464208182 ... [ Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 03/01/2024 |. 02/28/2025 |............. 22 ).......... 496,544 |...... 2,047.6900 |.....cccnnnneee (1) P 33,949 | (1) P 31,273 [ | 31,273 |.......... (2,675 (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 4/2/2025
Strike @ 2110.59 Fixed Index Annuities
464208183 ... [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/02/2024 |. 04/02/2025 |............ 195 [ 411,861]...... 2,110.5900 |.....ceeennnnnen [V F 17,375 | (1) F 28,461 |.eeeeeeis [ 28,461 |.......... 11,086 ..o (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 4/4/2025
Strike @ 2066 Fixed Index Annuities
464208184 ... | Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 04/05/2024 |. 04/04/2025 |............ 144 1.......... 298,289 |...... 2,066.0000 |......ovnrnnnnne (1) P 18,229 [..oveeenns (1) P 17,016 [ .o | 17,016 |.......... (1,214)].eeeeeees (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 4/10/2025
Strike @ 2078.39 Fixed Index Annuities
464208185 .....oevieeees [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/10/2024 |.04/10/2025 |............ 187 |.......... 389,282|...... 2,078.3900 |.....ceeennnnnnn [V F 12,108 | (1) F PP U I 28,723 |.......... 16,615 |..ceveeeeenne (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 4/11/2025| o
Strike @ 2050.48 Fixed Index Annuities Bank of America
46428186 ........oeeees [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6VOZCBBVDIIULBBO . 04/12/2024 |. 04/11/2025 |.............. L N 98,751]...... 2,050.4800 |......cc.nnneeee (1) I L2741 R (1 IO 6,962 | ..cooovins fernneannne 6,962 |.....cc.... 1,641 [oeeiiis (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 4/14/2025
Strike @ 2003.174 Fixed Index Annuities
464218187 .o [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/12/2024 |. 04/14/2025 |.......... 7,886 |...... 15,796,249 ...... 2,003.1740 [..oeeveennnnes (1) 623,428 |...cvvveennne 0]...... 1,433,145 | e 1,433,145 |........ 809,717 [..vveeeeeinnns (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 4/17/2025
Strike @ 1979.73 Fixed Index Annuities
464216188 ... e |-
RUSSELL 2000 4/17/2025

Strike @ 1949.45 Fixed Index Annuities
464208189 ......evveeies [ e Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14  [. 04/19/2024 |. 04/17/2025 |.............. 85 [ 166,658 |...... 1,949.4500 |...........c... (V) F L7 F (1) F 21433 [ | 2,133 | 13,351 [ (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 4/24/2025
Strike @ 1972.34 Fixed Index Annuities
464208190 ... [ Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 04/24/2024 |. 04/24/2025 |............ 165 |.......... 324,529|...... 1,972.3400 |........eeeeees (1) P AT /L (1) P KTk I R 39,293 |.......... 17,902 |- (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 4/25/2025| o
Strike @ 1988.77 Fixed Index Annuities Bank of Anerica
464208191 L e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 04/26/2024 |. 04/25/2025 |.............. 85 [ 169,523 ...... 1,988.7700 |...vvveennnne [V F 10,967 | (1) F 19,314 e e 19,314 ...l 8,347 [ (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 5/1/2025
Strike @ 1980.11 Fixed Index Annuities
464208192 ..o [ Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/01/2024 |.05/01/2025 |............ 14 .......... 224,881 |...... 1,980.1100 |- (1) P 10,112 | (1) P 28,487 [ oo | 23,487 |.......... 13,375 [ (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 5/2/2025
Strike @ 1975.64 Fixed Index Annuities
464208193 ..ovviiiiiis [ e Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/03/2024 |. 05/02/2025 |............... [ R 13,039...... 1,975.6400 |...ooeeeennnns (V) F 1,030 [ooveeiiiiinnns [V F 1,491 | e 1,401 | 461 [ (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 5/8/2025
Strike @ 2063.34 Fixed Index Annuities
464208194 ... | Exhibit 5 ... [Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 . 05/08/2024 |. 05/08/2025 |............. 299 ... 617,764|...... 2,063.3400 |......ovvennnnne (1) P 34,051 [, (1) P 42,791 [ | 42,791 ... 8,740 | (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 5/9/2025
Strike @ 2061.51 Fixed Index Annuities
4642L8195 .............. .
RUSSELL 2000 5/14/2025

Strike @ 2085.694 Fixed Index Annuities
464218196 ... [ Exhibit 5 ... |[Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14  [. 05/14/2024 |. 05/14/2025 |.......... 1,980 [........ 4,130,613 |...... 2,085.6940 |.......oeeennnne (1) T 200,591 [.oeeeiiiiens (1) T 279,454 |.evveeeiis [ 279,454 |.......... 78,863 |...oeeeennnne (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 5/15/2025
Strike @ 2073.75 Fixed Index Annuities
464218197 . | e Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/15/2024 |.05/15/2025 |.............. <) O 119,469 |...... 2,073.7500 [...eeeeennnnee (V) F 7,921 e [V F 8,956 [..oeeeeenns o 8,956 |........... 1,034 |, (1 (I R (1 0f oo 0/0 ..ocvrnnnns
RUSSELL 2000 5/16/2025
Strike @ 2095.28 Fixed Index Annuities
464208198 ......eeeeeees [, Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 05/17/2024 |. 05/16/2025 |.............. 85 [.......... 116,120]...... 2,095.2800 |................ [ AP 6,428 |................ [ PP 8,057 |.cuveeeee | 8,057 |...oeeen 1,680 | {1 PP [\ A [ PP 0] oo 0/0 ..

Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/17/2024 |.04/17/2025 |....

... 317,054 )...... 1,979.7300 |..

... 32,389 (...

....18,19% |.

Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBBBKS28 . 05/10/2024 |. 05/09/2025 |............ 152 [ 312,690 ...... 2,061.5100 |.....cceennnnnn [V FO 17,318 | [V FO 22,3% ...
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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 5/16/2025
Strike @ 2099.37 Fixed Index Annuities
464208199 .o | Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.05/22/2024 |.05/16/2025 |.............. (A1 191,4421...... 2,099.3700 |..evvnnnraaenes ()] N 10,385 [ooeeeeiiiens (V)] N 13,189 [ e 13,189 |........... 2,804 |oeuueieeennnnnn [V [V PO (U [V (. 0/0 weviiaees
RUSSELL 2000 5/23/2025
Strike @ 2073.24 Fixed Index Annuities
464218200 ... Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVORANTOVEWBJPSK1K14 . 05/24/2024 |. 05/23/2025 |.... ... 179,169 ...... 2,073.2400 |.. ..6,140 |. 0.

RUSSELL 2000 5,
Strike @ 2066.85 Fixed Index Annuities
464208201 ..o [ Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 05/29/2024 |.05/29/2025 |.............. K21 U 63,473 (...... 2,066.8500 |................ (1) I 3,104 [ (1) I 5,506 [..oeeeeiunn forneaaannne 5,506 |........... 2,402 ..o (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 5/30/2025| o
Strike @ 2043.83 Fixed Index Annuities Bank of Anerica
464208202 ....vveiieeies [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 05/31/2024 |. 05/30/2025 |.............. 65 [......... 132,931 1...... 2,043.8300 |...cuvveeennnne (V) F 7,563 [.oveeeeeennns (1) F 13,124 oo e 13,124 ...l 5,561 [cuveeeeiinnns (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 6/5/2025
Strike @ 2064.14 Fixed Index Annuities
46428203 ... [ e Exhibit 5 ... |[Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14 . 06/05/2024 |. 06/05/2025 |.............. P N 57,837|...... 2,064.1400 |............... (U IO 2,858 [ (1) I 4,639 .o [ 4,639 |........... 1,781 [ (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 6/6/2025
Strike @ 2053.87 Fixed Index Annuities
464208204 ..o [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/07/2024 |. 06/06/2025 |.............. K7 I 69,832(...... 2,053.8700 [...ccevennnnee (V) F 2,987 [ [V F 6,374 | .eeeeet e 6,374 ........... 3,437 [ (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 6/12/2025
Strike @ 2033.34 Fixed Index Annuities
464208205 .....oeeeeeees [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/18/2024 |. 06/12/2025 |.............. 68 |.....cc... 138,511 ...... 2,083.3400 |.....evveennnne (1) I 5,680 [...oeeeerrnnnnn (1) P 14,024 [.oooeeiins [ 14,024 |........... 8,373 [ (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 6/13/2025
Strike @ 2006.159 Fixed Index Annuities

464208206 ......ovveeees [ eeeiiieeeeeie, Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 06/14/2024 |.06/13/2025 |.......... 3,282 [........ 6,523,387|...... 2,006.1590 [.....ceeennnnee (1) F 373,513 | (1) R 752,992 | cvveeeeeen e 752,992 |......... 379,479 | (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 6/13/2025

Strike @ 2040.39 Fixed Index Annuities

46425207 ... e |- Exhibit 5 ... [Equity/Index |BNP Paribas ... KVQRAN7OVEWBUPSK1K14 . 06/14/2024 |. 06/13/2025 |.... ... 193,490 |...... 2,040.3900 |.. 1,822 ... L. 19341 L 11,519 0.

RUSSELL 2000 6/20/2025

Strike @ 2024.3 Fixed Index Annuities Bank of Anerica

464208208 ......ovveeees [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 06/20/2024 |. 06/20/2025 |............ 204).......... 412,937 1...... 2,024.3000 |....uvveeennnne [V F 23,459 | (1) F 47,093 [ oo | 47,09 |.......... 23,634 ..o (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 6/20/2025

Strike @ 2021.02 Fixed Index Annuities Bank of America

464208209 ... [ Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 06/21/2024 |. 06/20/2025 |.............. 65 [.......... 131,669...... 2,021.0200 [...coeeennnnnnen (1) I 7,282 [ (1) P 15,157 |.vvveeeeens o 15,157 | 7,876 | (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 6/25/2025

Strike @ 2026.43 Fixed Index Annuities

464208210 . [ e Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.06/26/2024 |.06/25/2025 |............ 104 |.......... 211,580 ...... 2,026.4300 |....ccvveennnne [V F N33 |, (1) F 24,780 | .eeeeeenis [ 24,780 |.......... 13,407 | (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 7/3/2025

Strike @ 2021.91 Fixed Index Annuities

464208211 e [ Exhibit 5 ... |[Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14  [. 07/03/2024 |. 07/03/2025 |.............. L IR 189,514/...... 2,021.9100 |....oeeennnnnnee (1) I 9,804 [...oeeeeinnnnee (1) P 21,605 [ oeeeeiins [ 21,605 |.......... 11,800 [ooeeeiiiiiens (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 7/10/2025

Strike @ 2032.51 Fixed Index Annuities

464208212 . [ e Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.07/10/2024 |.07/10/2025 |............. P73 471,156 |...... 2,032.5100 |..covvreeennne [V F 27,875 | (1) F 50,472 [ .coeiiies | 50,472 |.......... 22,5% |..oooiiiinnnnns (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 7/11/2025

Strike @ 2048.63 Fixed Index Annuities Bank of America

464208213 ..o [ Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 07/12/2024 |. 07/11/2025 |.............. L7 90,7%...... 2,048.6300 |............e (1) I 5,675 [.eeeeeeeinnns (1) I 9,145 oo [ 9,145 |........... 3,470 [ (U FO (1 (U FOT 0f oo 0/0 ..o

RUSSELL 2000 7/14/2025
Strike @ 2148.267 Fixed Index Annuities

464208214 .. . Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XINWI3WIBK2824319 |. 07/12/2024 |.07/14/2025 |......... 3,037 | 6,525,232|...... 2,148.2670 |-.venvnnne (1] 375,160 |- vvenvveenes (1] 419,788 |.veveees [oevrn 419,788 [ 44,628 [ (1] (L] (1] 0

RUSSELL 2000 7/17/2025

Strike @ 2182.73 Fixed Index Annuities Bank of America

484218215 e [ Exhibit 5 ... |Equity/Index [Merr ................. EYKNGVOZCBBVDOIULBBO . 07/17/2024 |. 07/17/2025 |.............. X3 116,274 ...... 2,182.7300 |-.venvvnnnnn (L] 7,877 [ (L] 6,459 |.evervees o 6,459 |..cvennee [GIL:)) I (1) (L] S (1) (L] I [V
RUSSELL 2000 7/18/2025

Strike @ 2198.29 Fixed Index Annuities Bank of America

ABA2LS216 e [ Exhibit 5 ... |Equity/Index [Merr ................. EYKNGVOZCBBVDOIULBBO . 07/19/2024 |. 07/18/2025 |....eveeeee [ 10,882/...... 2,198.2900 [.vvvvevrnennene (1] (731 (1] L5 [ 7] ()] (1] (L] (1] (L] I [V
RUSSELL 2000 7/25/2025

Strike @ 2220.55 Fixed Index Annuities

464208217 oo [ Exhibit 5 ... [Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/26/2024 |.07/25/2025 |.............. 56 [.......... 125,239]...... 2,220.5500|................ 0. 6,82 ... 0fennnnes 7,789 )i e 7,789 . 967 |oeeeeeenineee 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)
RUSSELL 2000 8/1/2025
Strike @ 2195.35 Fixed Index Annuities
464208218 ... | Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.08/02/2024 |.08/01/2025 |.............. 67 [ 147,462 (...... 2,195.3500 |.eevvnnnnaanee [ 5,748 |oeeueeeeinnnnnn (U 8,419 | v [ 8,419 ........... 2,672 | o [V [V PO (U [V (. 0/0 weviiaees
RUSSELL 2000 8/7/2025
Strike @ 2120.44 Fixed Index Annuities
464218219 ... Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4POUHN3JPFGFNF3BBG53 |.08/07/2024 |.08/07/2025 |.... ... 163,189 ...... 2,120.4400 |.. ....13,385 ... .. 7,357 . 0|

RUSSELL 2000 8.
Strike @ 2057.72 Fixed Index Annuities
464208220 ..o [ Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/14/2024 |.08/15/2025 |.............. L1 199,249 |...... 2,057.7200 [...oeeennnen (1) P 11,024 [ (1) P 17,847 | o 17,847 |.......... 5,923 [ceeiiiiiiins (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 8/14/2025
Strike @ 2084.32 Fixed Index Annuities
464208221 .o [ e Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 08/14/2024 |.08/14/2025 |.......... 2,405 |........ 5,013,332]...... 2,084.3200 |...uvveeennnne (1) 306,654 |.......cevvennn (1) F 496,358 | ..eveeeeen e 496,358 |......... 189,703 [....eeeennnnes (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 8/15/2025
Strike @ 2114.84 Fixed Index Annuities
464208222 ..o | e Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |.08/16/2024 |.08/15/2025 |............ 103 |.......... 218,273 |...... 2,114.8400 |................ (1) P 15,011 | (1) P 19,090 |.evveennens o 19,090 |....oeenn. 4,079 [ (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 8/21/2025
Strike @ 2141.92 Fixed Index Annuities Bank of Anerica
464208223 ..o [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 08/21/2024 |. 08/21/2025 |.............. 2. 26,110]...... 2,141.9200 |....vvveennnnne (V) F 1,830 [coveeiiiiinnns [V F 2,077 | | 2,077 | LY F (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 8/28/2025
Strike @ 2199.82 Fixed Index Annuities
464208224 ... | Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |.08/28/2024 |.08/28/2025 |............ 104 |.......... 229,529...... 2,199.8200 |......ovvennnnne (1) P 13,586 |- (1) P 14,240 [ .ooooonn [ 14,240 ... 654 | (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 9/4/2025
Strike @ 2210.16 Fixed Index Annuities Bank of Anerica
464208225 ...ooeeiiiii [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO (. 09/04/2024 |. 09/04/2025 |.............. 65 [......... 143,307 |...... 2,210.1600 |................ (V) F 5,445 (.o [V F 8,670 |.uuvreeeee | 8,670 |...cueeee K2 R (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 9/11/2025
Strike @ 2099.65 Fixed Index Annuities
464215226 ... T I
RUSSELL 2000 9/12/2025
Strike @ 2182.49 Fixed Index Annuities
464208227 . | e Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 09/13/2024 |.09/12/2025 |.......... 3,015 |........ 6,579,574...... 2,182.4900 |.....covveeeennne (1) 388,173 [coeeeiiiieens (1) F 444,830 |.eeeeeeees e 444,830 |.......... 56,657 [..vveeeeeinnes (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 9/25/2025
Strike @ 2221.79 Fixed Index Annuities Bank of America
464208228 ... | e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 09/25/2024 |. 09/25/2025 |............ 163 |.......... 362,618(...... 2,221.7900 |- (1) P 16,284 | (1) P P77, [ R 22,529 | 6,245 ..o (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 .....evvieiees [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 11/14/2023 |. 11/14/2024 |........ 16,720 |...... 75,170,172|...... 4,495.7000 |...... 6,320,392 [......connnns [0 R 0].... 21,657,287 [.eeeennin feenns 21,657,237 |..... 12,300,175 |..evveeeennes (1 [0 R [V 0f oo 0/0 ..o
S&P 500 12/13/2024
Strike @ 4719.55 Fixed Index Annuities
TBABLS247 ... | e Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 12/14/2023 |. 12/13/2024 |......... 32,324 |..... 152,552,422 |...... 4,719.5500 |..... 12,444,553 | (1 0].... 35,467,060 [.........o. [ooene 35,467,060 |..... 21,987,761 |- (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 1/14/2025
Strike @ 4783.83 Fixed Index Annuities
T846LS249 ... [ e Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14  [. 01/12/2024 |. 01/14/2025 |......... 45,841 |..... 219,204,881 |...... 4,783.8300 [...ceeeennnnnns 0].... 16,941,207 |..ovveiennnns 0].... 48,704,713 [ .oeeeennis [t 48,704,713 |..... 31,763,506 |...........ccn (1 [0 R [V 0f cooeenns 0/0 ..o
S&P 500 1/17/2025
Strike @ 4768.7 Fixed Index Annuities
T8ABLS250 ......eeveeees [ e Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/19/2024 |. 01/17/2025 |.......... 8,290 |....... 39,533,334 |...... 4,768.7000 |.....ovvennnnne 0]...... 3,631,004 [....oeennnnnne 0]...... 8,967,634 |..uveeeees |ounnen 8,967,634 |...... 5,336,540 [....coceennnnnnn (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 1/24/2025
Strike @ 4855.01 Fixed Index Annuities
7846L8251 ...
S&P 500 1/31/2025
Strike @ 4898.58 Fixed Index Annuities
T8ABLE254 ......ovveeees | e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/02/2024 |.01/31/2025 |......... 11,929 |...... 58,436,630 |...... 4,898.5800 |................ 0]...... 4,408,659 |................ 0].... 11,592,560 |...ooeeenns [eeee 11,592,560 |...... 7,183,901 | (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 2/7/2025
Strike @ 4965.42 Fixed Index Annuities Bank of Anerica
T846LS255 .....evvveeees [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO  [. 02/09/2024 |. 02/07/2025 |.......... 7,924 |...... 39,346,286 |...... 4,965.4200 |......oveennnne 0]...... 3,190,006 |.....ooeeennnnne 0]...... 7,255,804 [..oocouni fnns 7,255,804 |...... 4,065,708 |.....vvveennnne (1 (I R (1 0f oo 0/0 ..ocvrnnnns
S&P 500 2/14/2025
Strike @ 5000.62 Fixed Index Annuities
T846L8256 .......eeeee [ieiiiiiiiiiiiiiiiee, Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6KS28 . 02/14/2024 |. 02/14/2025 |........ 16,318 |...... 81,598,367 |...... 5,000.6200 |................ 0]...... 6,739,191 |.....oeeeeen. 0]..... 14,514,277 |.ooeeeen o 14,514,277 |...... 7,775,086 |................ {1 PP [\ A [ PP 0] oo 0/0 ..

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.09/11/2024 |.09/11/2025 |....

....108,888|...... 2,099.6500 |..

Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/26/2024 |. 01/24/2025 |.......... 8,902 |...... 43,462,050 |...... 4,855.0100 [....cceeennnnne 0]...... 3,337,840 [..ovvvrennnns 0]...... 9,005,439 [.coeennnn fernns 9,005,439 |...... 5,667,598 |......vveeennnnn [V FO [V R [V FO 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 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 |......unneenee 0f..... 1,647,234 [ 0f..... 4,134,541 | oo [ 4,134,541 |...... 2,487,307 [ [V [V PO (U [V (. 0/0 weviiaees
S&P 500 2/14/2025
Strike @ 4976.32 Fixed Index Annuities
7846L.$258 .... Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/16/2024 |. 02/14/2025 |..........4,911[...... 24,439,703 |...... 4,976.3200 |.......oeeeeen O fnnnns 2,243,371 | 0 s 4,476,110 [.eeeeeeeees [ 4,476,110 |...... 2,232,739 |. 0.
S&P 500 2/21/2
Strike @ 4977.62 Fixed Index Annuities
TBABLS259 ...oeeeeevees | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/21/2024 |. 02/21/2025 |.......... 4,062 |...... 20,219,441 |...... 4,977.6200 [c.eneeeeeennnnns 0f..... 1,677,635 [..ceeenennnnnees 0f..... 3,711,836 [.evveneens fonnees 3,711,836 |...... 2,034,201 |.eevvnneaenee [V [V PO (U [V (. 0/0 weviiaees
S&P 500 2/21/2025
Strike @ 5003.04 Fixed Index Annuities
TBABLS260 ....evvvnveeen | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/23/2024 |. 02/21/2025 |.......... 2,882 |...... 14,268,670 |...... 5,003.0400 [oveuniiiirnnnnns 0f..... 1,286,449 [c.oeniiinnnnns 0f..... AT A I 2,540,487 |...... 1,254,038 [..oeviviinnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 2/28/2025
Strike @ 5081.03 Fixed Index Annuities Bank of America
TBABLS26T ..eeeveeeeeee | 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 |.ooeeeeinnnees 0f..... 4,063,405 | ....covunns fennnnn 4,063,405 |...... 2,073,704 [ [V [V PO (U [V (. 0/0 weviiaees
S&P 500 3/6/2025
Strike @ 5103.8 Fixed Index Annuities
TBABLS264 ......eevvees | 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..... 6,028,282 [.evvunenns fonnnns 6,028,282 |...... 3,022,442 |......covnnnnnn. [ [V R [ Of cevvnnnnns 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 |..ceeeenennnees 0f..... 2,450,360 | ...covvunns feunnnn 2,450,360 |...... 1,193,195 [coeeieeinnnnns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 3/13/2025
Strike @ 5139.99 Fixed Index Annuities
TBABLS266 ......euvvver | e 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 |...ovuunnnnn 0f..... 4,013,624 | ..coovnnnnn fennnnn 4,013,624 |...... 1,823,687 [..ccvvvvennnnnns [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 3/14/2025
Strike @ 5150.48 Fixed Index Annuities Bank of America
7846L$267 ... Exhibit 5 ... |Equity/Index [Merr ... EYKN6VOZCBBVDIIULBBO |. 03/14/2024 |. 03/14/2025 |......... 19,218 |...... 98,979,555 |...... 5,150.4800 [....coveevenennn O e 7,873,340 |... UV 14,917,313 [ | 14,917,313 |...... 7,043,973 |. 0.
S&P 500 3/14/2025
Strike @ 5158.5 Fixed Index Annuities
TBABLS268 .......evvvee | e Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 03/15/2024 |. 03/14/2025 |.......... 4,267 |...... 22,012,145|...... 5,158.5000 [o.euniiiirnnnnns 0f..... 1,673,106 |...ccvvvnnnnnnns 0f..... 3,278,933 | .oevvvnnnnn [ennnnn 3,278,933 |...... 1,705,827 [.ovvvviinnnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 3/21/2025
Strike @ 5171.02 Fixed Index Annuities
TBABLS269 ....cevvvneee | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/21/2024 |. 03/21/2025 |.......... 4,507 |...... 23,305,167 ...... 5,171.0200 [c..ureeennnnnns 0f..... 2,284,426 |................ 0f..... 3,441,826 |...covvnnns fennnnn 3,441,826 |...... 1,197,400 |...ccvvnnnnnnnes [V [V PO (U [V (. 0/0 weviiaees
S&P 500 3/27/2025
Strike @ 5219.84 Fixed Index Annuities
TBABLS270 ..ovvvveeeees | Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 03/27/2024 |. 03/27/2025 |.......... 5,737 |...... 29,948,310 |...... 5,219.8400 |.....ouunrnnnnne 0f..... 2,106,748 |......ccvvnnnnns 0f..... 4,170,928 [.evenneeens [ 4,170,928 |...... 2,064,180 [.......cevvnnnns [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 2/28/2025
Strike @ 5079.75 Fixed Index Annuities
TBABLS2TT eeeeeeeeee | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/01/2024 |. 02/28/2025 |.......... 2,789 |...... 14,167,118 |...... 5,079.7500 [c.eueeeeennnnns 0f..... 1,268,968 |...ccevvvnnnnnns 0f..... 2,309,274 | .coovvnnns fennnnn 2,309,274 |...... 1,040,307 |.ooeeeeininnns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 4/2/2025
Strike @ 5242.91 Fixed Index Annuities
TBABLS2T2 ...ovvvvvnees | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 04/02/2024 |. 04/02/2025 |.......... 3,754 |...... 19,683,719 (...... 5,242.9100 |..oevvnnnnnnnne 0f..... 1,497 125 [ 0f..... 2,675,478 [ eveeneeenn [ 2,675,478 |...... 1,178,353 [ [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 4/4/2025
Strike @ 5196 Fixed Index Annuities
TBABLS273 ..eeeeeeeeee | Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/05/2024 |. 04/04/2025 |.......... 4,617 |...... 23,991,075 |....... 5,196.0000 [....oeeeeennnnns 0f..... 2,133,479 |eeeeee 0f..... 3,477,525 | .oevvvnns fenennn 3,477,525 |...... 1,344,046 |......ccevnnnnnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 4/10/2025
Strike @ 5205.43 Fixed Index Annuities
T846LS274 .............. Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/10/2024 |. 04/10/2025 |.......... 4,167 |...... 21,691,756 |...... 5,205.4300 |...cvvunnnnnnn 0f..... 1,623,021 [..oovevnnnnnnnns 0f..... 3,137,341 | oo [ 3,137,341 |...... 1,614,320 [oeeniiinnnnnns [ [V PR [ 0
S&P 500 4/11/2025
Strike @ 5179.89 Fixed Index Annuities Bank of America
TBABLS2TS ..oeeeeeeeeee | e Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 04/12/2024 |. 04/11/2025 |.......... 2,002 |...... 10,368,430 |...... 5,179.8900 [...ureeeennnnnn [V 874,730 [c.eeeeeeeennnnnn 0f..... 1,553,287 [ceveeeeees s 1,553,237 |........ 678,508 [...cevvnnnnnnnns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 4/14/2025
Strike @ 5123.41 Fixed Index Annuities
TBABLS276 ...oevvnveees | oo Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/12/2024 |. 04/14/2025 |........ 17,730 |...... 90,838,674 (...... 5,123.4100 |...cvvvnnrnnnnne 0f..... 7,420,092 |...ovnnnnnnne 0f.... 14,666,490 [........... |..... 14,666,490 |...... 7,246,398 |...ovvnnnnne [ R [V PR [ R Of cevvennnns 0/0 wivieins
S&P 500 4/17/2025
Strike @ 5062.59 Fixed Index Annuities

T846LS277 oo [ Exhibit 5 ... [Equity/Index |[Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/17/2024 |. 04/17/2025 |.......... 3.621]...... 18,329,816...... 5,062.5900 |................ 0]...... 1,602,117 | 0]...... 3,195,869 |..oovveen .. 3,195,569 |...... 1,503,443 [ 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 4/17/2025
Strike @ 5023.06 Fixed Index Annuities
TBABLS278 ..ceeveeeeee | e Exhibit 5 ... |Equity/Index BNP Paribas ........ KVORAN7OVENBJPSK1K14 | 04/19/2024 |. 04/17/2025 |.......... 3,022 |...... 15,178,331 |...... 5,023.0600 [....ceeeeennnnns 0f..... 1,167,397 |.coeeeeies 0f..... 2,772,517 [ o 2,772,517 |...... 1,605,121 |..cceennnnnnnees [V [V PO (U [V (. 0/0 weviiaees
S8P 500 4/24/2025
Strike @ 5019.84 Fixed Index Annuities
7846L$279 ... Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 04/24/2024 |. 04/24/2025 |..........4,295 |...... 21,558,205 |...... 5,019.8400 [....evvvvvennnnn O] 2,039,935 [......cevveeeenn 0 e 3,965,854 | ..coevnnnnn [ennnnn 3,965,854 |...... 1,925,919 |. 0.
S&P 500 4/25/2 ) .
Strike @ 5055.89 Fixed Index Annuities Bank of America
TBABLS280 ..eevveeeeee | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 04/26/2024 |. 04/25/2025 |.......... 2,342 |...... 11,842,816 |...... 5,055.8900 |...evvunneenns 0f..... 1,116,554 |..ccevnennnnees 0f..... 2,096,426 | ....oouunns fennnnn 2,096,426 |......... 979,872 [ [V [V PO (U [V (. 0/0 weviiaees
S&P 500 5/1/2025
Strike @ 5057.48 Fixed Index Annuities
TBABLS283 .....cevvnees | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/01/2024 [. 05/01/2025 |.......... 5,463 |...... 27,629,013 (...... 5,057.4800 [...uuerriinnnnns 0f..... 2,178,485 (... 0f..... 4,908,636 [.....ooeee [onnnnn 4,908,636 |...... 2,730,151 [oriiiiiinnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 5/2/2025
Strike @ 5034.08 Fixed Index Annuities
TBABLS28A ....coeeeeees | Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/03/2024 |. 05/02/2025 |.......... 1,510 |....... 7,602,065(...... 5,034.0800 [....oeeeernnnnnn [V T47,509 [ooeeeeeeinnnnns 0f..... 1,387,735 | | 1,387,735 |......... 640,225 |....euunnnee [V [V PO (U [V (. 0/0 weviiaees
S&P 500 5/8/2025
Strike @ 5164.69 Fixed Index Annuities
TBABLS28S .....cevvnies | Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 05/08/2024 |. 05/08/2025 |.......... 4,343 ...... 22,430,455 (...... 5,164.6900 [....coevvvnnnnns 0f..... 1,963,836 [....ccvvvnnnnnns 0f..... 3,523,214 |..cceeieiis | 3,523,214 |...... 1,659,378 [cveeiiiiinnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 5/9/2025
Strike @ 5188.34 Fixed Index Annuities
TBABLS28E ...oevvneeeee | e Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/10/2024 |. 05/09/2025 |.......... 1,165 ........ 6,042,652|...... 5,188.3400 [c..eveeeennnnnn [V 529,490 |.eevveneaanee [V 922,126 | .oevvvnnnns fernns 922,126 |......... 392,637 |eeveneeeeeee [V [V PO (U [V (. 0/0 weviiaees
S&P 500 5/14/2025
Strike @ 5246.68 Fixed Index Annuities
TBABLS287 ...ovvveveees | Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRAN7OVENBJPSK1K14  |. 05/14/2024 |. 05/14/2025 |.......... 5,706 |...... 29,936,087 |...... 5,246.6800 [.........ceunnns 0f..... 2,496,370 |..covnnnnnnnne 0f..... 4,259,212 | .eeeeinin | 4,259,212 |...... 1,762,842 |...ccovvnnnnnnns [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 5/15/2025
Strike @ 5239.6 Fixed Index Annuities
78465288 ... Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/15/2024 |. 05/15/2025 |..........3,014|...... 15,793,464 |...... 5,239.6000 |....evnneeeeenn O feenens 1,436,682 |....cccevvneeee 0] 2,257,240 | .coovvnnnnn fennnnn 2,257,240 |.........820,558 |. 0.
S&P 500 5/16/2025
Strike @ 5280.55 Fixed Index Annuities
TBABLS28I ......evvnies | Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/17/2024 |. 05/16/2025 |.......... 1,267 |........ 6,690,985(...... 5,280.5500 |.....uunnnnne (U R 562,846 |........cevvnnnn (U R 907,287 [.evvnneeens o 907,287 |......... 344 44 | [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 5/16/2025
Strike @ 5313.19 Fixed Index Annuities
T8ABLS290 ...eeevvenees | Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/22/2024 |.05/16/2025 |.......... 3,109 |...... 16,517,326 |...... 5,313.1900 |..eevunnneenee 0f..... 1,371,514 | 0f..... 2,142,154 | ..o [ennnnn 2,142,154 |........ 770,641 [.ooeeennnes [V [V PO (U [V (. 0/0 weviiaees
S&P 500 5/23/2025
Strike @ 5292.36 Fixed Index Annuities
TBABLS29T ...ooviiiiiiees | Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRAN7OVENBJPSK1K14  |. 05/24/2024 |. 05/23/2025 |.......... 1,568 |........ 8,296,568 |...... 5,292.3600 |...cvvnnnnnnne Of...... 700,661 [....ccvvvnnnnnns 0f..... 1,122,250 [cevveneeens [ 1,122,250 |......... 421,588 [..eeiiiiinnnnnn [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 5/29/2025
Strike @ 5304.87 Fixed Index Annuities
TBABLS292 ...eeeeeves | Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/29/2024 |. 05/29/2025 |.......... 2,287 |eennn 11,866,305 |...... 5,304.8700 [c..ueeeeeennnnns [V 951,430 |.eevveneeeeene 0f..... 1,579,208 [...oevvvvns |oeeee 1,579,208 |........ 627,778 [ [V [V PO (U [V (. 0/0 weviiaees
S&P 500 5/30/2025 ) .
Strike @ 5264.98 Fixed Index Annuities Bank of America
TBABLS293 .....ocevviies | Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 05/31/2024 |. 05/30/2025 |.......... 1,504 |........ 8,391,325 |...... 5,264.9800 ... (U R 650,753 [cuvnniiiiiinnnnn 0f..... 1,184,967 [..oeeeenns | 1,184,967 |......... 534,213 | [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 6/5/2025
Strike @ 5286.24 Fixed Index Annuities
TBABLS294 .....coeenes | Exhibit 5 ... |Equity/Index BNP Paribas ........ KVQR4N7OVEINBJPSK1K14  |. 06/05/2024 |. 06/05/2025 |.......... 2,451 |...... 12,953,931 |...... 5,286.2400 |......uueeeeee 0f..... 1,191,580 |..oeeeeennnnnnns 0f..... 1,792,103 [ ..oeeeenns |oeeee 1,792,108 |......... 600,522 [c.eueeeeeennnnnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 6/6/2025
Strike @ 5348.49 Fixed Index Annuities
7846L$2%5 .............. Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/07/2024 |. 06/06/2025 |.......... 1,409 |........ 7,535,060 ...... 5,348.4900 |.....uunnnnnnnne (U R 629,743 |..oovvinnn (U R 960,368 | ... 960,368 |......... 330,626 [....oevvinnnnnn [ [V PR [ 0
S&P 500 6/12/2025
Strike @ 5368.97 Fixed Index Annuities
TBABLS296 ....eevvvneee | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/12/2024 |. 06/12/2025 |.......... 1,987 |...... 10,669,056 |...... 5,368.9700 [...ueeeeennnnns [V 792,425 |.ceveiaaanee 0f..... 1,332,286 [.cevenneee fonnnne 1,332,286 |......... 539,860 [......ccvnnnnnnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 6/13/2025
Strike @ 5431.6 Fixed Index Annuities
TBABLS297 ...oevvvviees | e Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 06/14/2024 |. 06/13/2025 |.......... 5,120 |...... 27,810,444 (...... 5,431.6000 [....viviinnnnns 0f..... 2,302,651 |..evvnnnnne 0f..... 3,161,127 [.eveeeeenn [ 3,161,127 |.......... 858,476 |.....oevvvnnnnnn [ R [V PR [ R Of cevvennnns 0/0 wivieins
S&P 500 6/13/2025
Strike @ 5426.93 Fixed Index Annuities
7846LS298 ....iiiiiiiaes | Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVOR4N7QVEIIBJPSK1K14  |. 06/14/2024 |. 06/13/2025 |.......... 1,636 |....... 8,878,783]...... 5,426.9300 |...oeuuniaenes [ 731,613 |t 0f..... 1,020,761 ccevvennns fonnnns 1,020,761 ]......... 289,148 |.......coennnnnn [ [ 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 6/20/2025
Strike @ 5476.44 Fixed Index Annuities Bank of America
TBABLS299 ...eeieeies | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 06/20/2024 |. 06/20/2025 |.......... 2,420 |...... 13,253,368 |...... 5,476.4400 |................ 0f..... 1,104,883 |...ccvvvnnnnnnes 0f..... 1,430,355 [.evveneens fonnene 1,430,355 |......... 325,472 |eeeeaaeeee [V [V PO (U [V (. 0/0 weviiaees
S&P 500 6/20/2025
Strike @ 5469.18 Fixed Index Annuities Bank of America
7846L.$300 ... Exhibit 5 ... |Equity/Index [Merr ... EYKN6VOZCBBVDIIULB8O |. 06/21/2024 |. 06/20/2025 |.... L9029 [l 5,082,892|...... 5,469.1800 |.. 420,744 ... ...554,539 | ... ....554,539|.........133,794 |. 0.

S&P 500 6/25/2!
Strike @ 5457.15 Fixed Index Annuities
T8A6LS30T oo [ e Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 06/26/2024 |. 06/25/2025 |.......... 2,744 |...... 14,972,892|...... 5,457.1500 |.......oeeennne 0]...... 1,289,411 | 0]...... 1,664,470 [..cvvveees |oennne 1,664,470 |......... 375,059 |....eeeeennnnne (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 7/3/2025
Strike @ 5476.65 Fixed Index Annuities
T846LS304 ... [ e Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14  [. 07/03/2024 |. 07/03/2025 |.......... 3,101 )...... 16,984,899 |...... 5,476.6500 |................ 0]...... 1,524,335 [..ooeeininens 0]...... 1,870,558 [.ccuvreee |oenne 1,870,558 |......... 346,223 |....ovvveennne (1 [0 R [V 0f cooeenns 0/0 ..o
S&P 500 7/10/2025
Strike @ 5568.1 Fixed Index Annuities
T8A6LS305 .....eeeeees [ e Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.07/10/2024 |.07/10/2025 |.......... 3,635 |...... 20,238,150 |...... 5,568.1000 |............. 0]...... 1,797,412 | 0]...... 1,947,728 | eveeeeees e 1,947,723 |......... 150,311 [eeeeeeeeiies (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 7/11/2025
Strike @ 5605.46 Fixed Index Annuities Bank of Anerica
T846LS306 .....ooourien [ oo, Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 07/12/2024 |. 07/11/2025 |.......... 1,007 |........ 5,645,707 |...... 5,605.4600 |................ (1) F 490,497 |...evrnnen. (1) 516,407 [.cooureees oo 516,407 |.......... 25,910 [oooeeiiiininnns (1 [0 R [V 0f cooeenns 0/0 ..o
S&P 500 7/14/2025
Strike @ 5615.35 Fixed Index Annuities
T8A6LS307 eeeiee [ e Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.07/12/2024 |.07/14/2025 |.......... 5,014 |...... 28,152,670 |...... 5,615.3500 |......oeveennnne 0]...... 2,303,590 [...oeveernnnnnn 0]...... 2,530,917 [.ooeevinns fenees 2,530,917 |......... 227,327 |- (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 7/17/2025
Strike @ 5633.24 Fixed Index Annuities Bank of Anerica
T846LS308 .....oooiiiin [ oo Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO [. 07/17/2024 |.07/17/2025 |.......... 2,406 |...... 13,550,759 ...... 5,633.2400 |....evveeennnne 0]...... 1,079,588 |....evveennnne 0]...... 1,194,151 [ |, 1,194,151 ......... 114,563 [....ooeennnnnes (1 [0 R [V 0f oo 0/0 ..o
S&P 500 7/18/2025
Strike @ 5574.71 Fixed Index Annuities Bank of America
784618309 ... Exhibit 5 ... |Equity/Index |Merr ...
S&P 500 7/24/2025

Strike @ 5558.76 Fixed Index Annuities
T846LS310 ..oooeiiis [ e Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14  [. 07/24/2024 |. 07/24/2025 |.......... 1,734 )........ 9,641,558 ...... 5,558.7600 |................ (1) R 704,737 [cooeeiiiiinnns (1) R 969,361 [..ovvveees | 969,361 |......... 264,625 |.....oveeenenne (1 [0 R [V 0f cooeenns 0/0 ..o
S&P 500 7/25/2025
Strike @ 5428.28 Fixed Index Annuities
T8ABLE3 T oo [ e Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/26/2024 |.07/25/2025 |.......... 1,752 |........ 9,510,075 |...... 5,428.2800 |.......oeennn. (1) A 852,365 |....evveeeannne 0]...... 1,157, 113 [ | 1,157,113 |......... 304,749 ... (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 7/31/2025
Strike @ 5459.28 Fixed Index Annuities Bank of Anerica
TBABLS3N2 .o [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 07/31/2024 |. 07/31/2025 |.......... 2,422 |...... 13,222,704...... 5,459.2800 |......ovuennnnne 0]...... 1,276,426 |...ccevveennne 0]...... 1,550,288 [..cuuvreaes |oennne 1,550,288 |......... 273,862 [....coonnaanns (1 [0 R [V 0f oo 0/0 ..o
S&P 500 8/1/2025
Strike @ 5470.1 Fixed Index Annuities
TBABLS3N4 .. [ Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWWI3WIBK2824319 |.08/02/2024 |.08/01/2025 |............ 654 |........ 3,579,852|...... 5,470.1000 |......ccvnneeen (1) T 256,377 [oeeeeiiianns (1) T 412,984 | e 412,984 |........ 156,607 |....evvveennnne (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 8/7/2025
Strike @ 5256.22 Fixed Index Annuities
T84BLS3M5 .o [ e Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/07/2024 |.08/07/2025 |.......... 2,560 |...... 13,455,923 ...... 5,256.2200 |....uvveennnne 0]...... 1,169,670 [....coeennnnnns 0]...... 2,068,659 |...eeeeeens [onnee 2,068,659 |......... 898,988 |.......cvveenns (1 [0 R [V 0f cooeenns 0/0 ..o
S&P 500 8/14/2025
Strike @ 5318.49 Fixed Index Annuities
T8ABLE316 ..o [ e Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/14/2024 |. 08/14/2025 |.......... 3,39 |...... 17,705,306 |...... 5,318.4900 |......oevennnnne 0]...... 1,872,373 | 0]...... 2,542,024 | ..ovvees |oenne 2,542,024 |......... 669,652 |..........eeees (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 8/14/2025
Strike @ 5455.21 Fixed Index Annuities
T846LS3N7 ...
S&P 500 8/15/2025

Strike @ 5477.57 Fixed Index Annuities
T8ABLE3MB ..o [ e Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 08/16/2024 |.08/15/2025 |.......... 2,257 |...... 12,364,519 ...... 5,477.5700 |....ceeennnnnnen 0]...... 1,155,106 |-..evveeennne 0]...... 1,434,423 [....ccovi |- 1,434,423 |......... 279,317 [eeeeeiiiiens (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 8/21/2025
Strike @ 5593.1 Fixed Index Annuities Bank of Anerica
T8ABLS3NY ..o [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 08/21/2024 |. 08/21/2025 |.......... 1,996 |...... 11,165,729 |...... 5,593.1000 |....cvveeennnne (1) R 960,200 ...oeeenvnnnnns 0]...... 1,110,370 [ .ooeeeenis fenns 1,110,370 |........ 150 171 | (1 (I R (1 0f oo 0/0 ..ocvrnnnns
S&P 500 8/22/2025
Strike @ 5595.09 Fixed Index Annuities
7846L8320 .....cceeeeees [, Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQR4N7OVEWBJPSK1K14 . 08/23/2024 |. 08/22/2025 |............ 728 |....... 4,070,820...... 5,595.0900 |.......cc...... [ PR 347,589 ..o [ PR 405,841 |..ocvveee s 405,841 |.......... 58,251 | {1 PP [\ A [ PP 0] oo 0/0 ..

EYKN6V0ZCBBVDIIULBSO . 07/19/2024 |. 07/18/2025 |....

........ 7,889,563 ......5,574.7100 |.. 601,477 |... 766,169 | ... ... 766,169 |.........164,692 .

Exhibit 5 ... [Equity/Index |Barclays Capital .. AC8XWNI3WIBK2824319 |. 08/14/2024 |.08/14/2025 |.......... 5,955 |...... 32,486,212 ...... 5,455.2100 |...cvvveennnnn 0]...... 2,703,826 |..uvvviiannnnn 0]...... 3,881,681 [..cceveees |- 3,881,681 |...... 1,177,855 | [V FO [V R [V FO 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 8/28/2025
Strike @ 5623.64 Fixed Index Annuities
TBABLS32T .eeiiiiiees | Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.08/28/2024 |.08/28/2025 |.......... 3,014 |...... 16,949,370 (...... 5,623.6400 |.......eeeeenee 0f..... 1,321,858 [..oeeeeiinnnns 0f..... 1,623,543 [.oevenenns fonnes 1,623,543 |......... 301,684 |......ccevnnnnnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 8/29/2025
Strike @ 5592.76 Fixed Index Annuities
78468322 ... Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4POUHN3JPFGFNF3BBG53 | 08/30/2024 |.08/29/2025 |........... 972 |oeeceee. 5,434,709...... 5,592.7600 |.. 416,041 |... ...549,790 |... ....549,790 |......... 133,749 |. 0|

S&P 500 9/4/20: . o
Strike @ 5591.59 Fixed Index Annuities Bank of America
T8ABLE323 ... [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO  [. 09/04/2024 |. 09/04/2025 |.......... 1,850 |...... 10,345,728 |...... 5,591.5900 |......ovveennnne (1) A 746,127 |oooeeiiees 0]...... 1,052,381 [.covveeees |oenne 1,052,381 |......... 306,253 |....evveeennne (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 9/5/2025
Strike @ 5523.7 Fixed Index Annuities
T84BLS324 ... [ e Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/06/2024 |. 09/05/2025 |.......... 1,579 |........ 8,724,353 ...... 5,623.7000 |....cuvvveennnne (1) R 670,579 [..oeeiiiniannns (1) R 981,829 [..ovvveees | 981,829 |......... 311,250 [oooeeiiiianns (1 [0 R [V 0f cooeenns 0/0 ..o
S&P 500 9/11/2025
Strike @ 5456.98 Fixed Index Annuities
T8ABLE325 .....eeeeeeees [ e Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.09/11/2024 |.09/11/2025 |.......... 2,460 |...... 13,421,661 |...... 5,456.9800 |........ceen.... 0]...... 1,249,004 |....ooeennnnnen 0]...... 1,651,3% [..ccovveees |oenne 1,651,396 |......... 402,39 ... (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 9/12/2025
Strike @ 5566.67 Fixed Index Annuities
T846LS326 .......evvvees [ e Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14  [. 09/13/2024 |. 09/12/2025 |.......... 1,437 )........ 7,998,637 |...... 5,566.6700 |................ (1 R 718,670 [..vveeeeennnnes (1) 854,430 |.eveeeeees o 854,430 |......... 135,760 [..oeeeeeennnes (1 [0 R [V 0f cooeenns 0/0 ..o
S&P 500 9/12/2025
Strike @ 5626.02 Fixed Index Annuities
TBABLEZ27 .. [ e Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 09/13/2024 |. 09/12/2025 |.......... 7,851 )...... 44,169, 714|...... 5,626.0200 |............e. 0]...... 3,637,047 |- 0]...... 4,314,194 | ..o [ 4,314,194 |........ 677,147 | (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 9/18/2025
Strike @ 5630.22 Fixed Index Annuities
T846LS329 ... [ e Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14  [. 09/18/2024 |. 09/18/2025 |.......... 2,172 ...... 12,226, 192|...... 5,630.2200 |......vveennnne 0]...... 1,029,153 |..ovveeeennes 0]...... 1,200,342 | evveeeees o 1,200,342 |........ 71,189 | (1 [0 R [V 0f oo 0/0 ..o
S&P 500 9/19/2025
Strike @ 5656.73 Fixed Index Annuities
784618330 ...
S&P 500 9/25/2025 . o
Strike @ 5720.07 Fixed Index Annuities Bank of Anerica
T84BLS33T .o [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO  [. 09/25/2024 |. 09/25/2025 |.......... 2,211 ... 12,648,905 |...... 5,720.0700 |......ccennneee (1) 959,958 |.....ovveeennne 0]...... 1,006,747 [.coennnaes |onne 1,09,747 |......... 136,789 [..oeeeeennnnes (1 [0 R [V 0f cooeenns 0/0 ..o
S&P 500 9/26/2025
Strike @ 5718.67 Fixed Index Annuities
T8ABLE3B2 ... [ e Exhibit 5 ... |Equity/Index |BNP Paribas ........ KVQRAN7OVEWBIPSK1K14  [. 09/27/2024 |. 09/26/2025 |.......... 1,309 |........ 7,484,538 |...... 5,718.6700 |.....evveennnne (1) T 634,174 [ (1) R 653,662 [...ccvvvees |oeennnn 653,662 |.......... 19,488 |....oveeeeee (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
10/11/2024 Strike @ |Fixed Index Annuities
193.9449 BXI1GS089 ... | .oeeeenriieeeaeiiiiieees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 10/13/2021 |. 10/11/2024 |.......... 5176 |........ 1,003,944 1......... 193.9449 |.......... 48,969 [.......counnnns [0 R [V (V) [SRRUUUUTI R 0] (ER:2K)) (1 [0 R [V 0f oo 0/0 ..o
BARCLAYS CUSTOM
11/14/2024 Strike @ |Fixed Index Annuities
195.7109 BX11GS091 .. |..covveviiiiniiiiiiinnns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWNI3WIBK2824319 |. 11/11/2021 |. 11/14/2024 |.......... 1,349 |.......... 263,963 |......... 195.7109 [.......... 12,853 | (1 (1) FOR [ R E (1,006)]-..evveeeannnne (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
12/13/2024 Strike @ |Fixed Index Annuities
194.492 BXI1GS093 ... | eeeeeuriieeeeeiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 12/13/2021 |. 12/13/2024 |............ 846 |.......... 164,513 (......... 194.4920 |........... 7,998 [cveeeeiiins [0 R (1) F 199 [ | 199 [ooeeeennns [(AT)) R (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
1/14/2025 Strike @ Fixed Index Annuities
191.4278 BX11GS095 .. |..oovviuviieiniiiiiiaenns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.01/13/2022 |.01/14/2025 |.......... 2,584 |.......... 494,554 ......... 191.4278 |.......... 23,846 ..o (1 (1) I 2,198 | .o e 2,198 |........ (2,506)..cceeeenenen (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
2/14/2025 Strike @ Fixed Index Annuities
185.76 BX11G$097 .....
BARCLAYS CUSTOM

3/14/2025 Strike @ Fixed Index Annuities
183.9189 BX11G$099 .. |..ccoviuvvierriiiininnnns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |.03/11/2022 |. 03/14/2025 |.......... 3,36 |.......... 611,677|......... 183.9189 [.......... 29,001 [eueeeeeiiaes (1 (1) P 14,005 |.evveeeeens o 14,005 |.......... (1,622)[-ceeeeeees (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
4/14/2025 Strike @ Fixed Index Annuities
182.1254 BXI1GS101 .. | .oeeeeiiiiiiieeiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/13/2022 |. 04/14/2025 |.......... 1,335 | 243,086 |......... 182.1254 |.......... 11,331 | [0 R [V F 7,106 | cenieeeeee | A -] P [(11:)) (1 (I R (1 0f oo 0/0 ..ocvrnnnns
BARCLAYS CUSTOM
5/14/2025 Strike @ Fixed Index Annuities
180.3543 BXI1G$108 .. |..ooiiivveneniiiiinnnness Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XIINI3WIBK2824319 |. 05/12/2022 |. 05/14/2025 |.......... 3,215|.......... 579,913]......... 180.3543 |.......... 26,913 [, [\ A [ P 21,966 [..oooeiinn founennnnn. 21,966 [.............. 289 )i {1 PP [\ A [ PP 0] oo 0/0 ..

Exhibit 5 ... [Equity/Index |BNP Paribas ... KVQRAN7OVEWBJPSK1K14 (. 09/20/2024 |. 09/19/2025 |....

........ 4,360,830 ......5,656.7300 |..

377,121 |...

...413,206 | ... ....413,206 |.......... 36,085 |.

Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XWNI3WIBK2824319 |.02/11/2022 |. 02/14/2025 |.......... 2,823 |.......... 524,464 1........ 185.7600 |.......... 24,958 |.oooiiiiiienn [V R 0
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BARCLAYS CUSTOM
6/13/2025 Strike @ Fixed Index Annuities
174.8713 BXI1G$105 .. |.ooovvnriieiiiiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |.06/13/2022 |.06/13/2025 |............ 909 ... 158,881 |......... 174.8713 |........... 7,259 [eeeeeeiiiiis (1 (1) P 10,153 |.evveeeeees o 10,153 | FL L PP (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
7/14/2025 Strike @ Fixed Index Annuities
176.842 BX11G$107 ...
BARCLAYS CUSTOM

8/14/2025 Strike @ Fixed Index Annuities
179.8505 BX11G$109 .. |.ooovvuviieiniiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |.08/11/2022 |. 08/14/2025 |.......... 2,118 |.......... 380,997 ......... 179.8505 |.......... 17,562 | (1 (1) P 16,006 |..vveveeens |oniinnns 16,006 |.....eeveeenns 495 | (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
9/12/2025 Strike @ Fixed Index Annuities
175.6312 BXI1GS111 .. [.eoeeieiiiiiis Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 09/13/2022 |. 09/12/2025 |............ 288 | 50,540......... 175.6312 |........... 2,285 [ceeeeiis [0 R [V F 3,105 | .eeeeeeis e 3,105 | 72 1 F (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
10/14/2025 Strike @ |Fixed Index Annuities
171.8108 BXIIGST3 .. |.oooeiiiiiiiiiiiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 10/13/2022 |. 10/14/2025 |.......... 510 .......... 877,986 |........ 171.8108 |.......... 39,144 |t (1 (1) P 71,452 [ oo | 71,482 ........... [ (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
11/14/2025 Strike @ |Fixed Index Annuities
175.1176 BXIIGST15 .. [.eoeeeiieiiiiiiens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 11/14/2022 |. 11/14/2025 |.......... 5918 ........ 1,036,279 ]........ 175. 1176 |.......... 46,631 [c.oooeeinnnnns [0 R (1) F 68,950 |..oooeenns fernnnnnne 68,950 |........... 5,219 [ (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
12/12/2025 Strike @ |Fixed Index Annuities
175.9417 BXTIGS117 .. | ooeeeiiiiiiiiciiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 12/13/2022 |. 12/12/2025 |.......... 4,534 |.......... 797,7%......... 175.9417 |.......... 35,958 | (1 (1) P 48,972 [ .o | 48,972 |........... 3,397 [ (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
1/14/2026 Strike @ Fixed Index Annuities
173.2193 BXIIG$119 .. [.eeeeeiieiiiiies Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.01/12/2023 |.01/14/2026 |.......... 5,974 {........ 1,034,7481......... 173.2193 |.......... 46,774 [cuveeeeens [0 R (1) F TTH47 |t [ 77,447 |........... 6,304 [...cceeeinnnns (1 [0 R [V 0f oo 0/0 ..o
BARCLAYS CUSTOM
2/13/2026 Strike @ Fixed Index Annuities
175.1759 BX11G$121 ..
BARCLAYS CUSTOM

3/13/2026 Strike @ Fixed Index Annuities
177.1109 BXI1G$123 .. [.eeeeeiiiiiiiiiiies Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 03/13/2023 |.03/13/2026 |.......... 2,935 ... 519,886 ........ 177.109 |.......... 23,542 |.ceiiiiiiieen [0 R (1) F 30,004 | .eoeeeenis [ 30,004 |........... 1,933 |, (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
4/14/2026 Strike @ Fixed Index Annuities
180.4727 BXI1G$125 .. |.ocovinriieiiiiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 04/13/2023 |. 04/14/2026 |.......... 5,286 |.......... 954,0421......... 180.4727 |.......... 43,031 [ooeeeeeis (1 (1) P 43,148 [ | 43,148 |........... 1,970 [ooeeiiiiiiens (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
5/14/2026 Strike @ Fixed Index Annuities
182.9355 BXI16$127 .. [.eeeeeeeeieiiiiiicens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/11/2023 |. 05/14/2026 |.......... 4,723 (.......... 864,035 (......... 182.9355 |.......... 39,297 |.oooiiiiiienns [0 R (1) F 32,564 [ .o | 32,564 |...conniennn 954 | (1 [0 R [V 0f oo 0/0 ..o
BARCLAYS CUSTOM
6/12/2026 Strike @ Fixed Index Annuities
186.1389 BXI16$129 .. |..cooviviieiiiiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 06/13/2023 |. 06/12/2026 |.......... 9,067 |....... 1,687,785]......... 186.1389 |.......... 75,622 [cueeeeeiins (1 (1) P 49,427 | .o | 49,427 |t 280 |- (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
7/14/2026 Strike @ Fixed Index Annuities
183.9201 BXI1G$131 .. [.eoveeeieiiiiiies Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.07/13/2023 |.07/14/2026 |.......... 6,116 |........ 1,124,798 1......... 183.9201 [.......... 50,271 [euveeeiiiiinns [0 R (1) F 40,475 [ oo | 40,475 |........... 1,107 [eeeeeiiiees (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
8/14/2026 Strike @ Fixed Index Annuities
181.0262 BXI1G$133 .. |.ooovvniiieiieiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.08/11/2023 |. 08/14/2026 |.......... 1,999 | 361,904 f......... 181.0262 |.......... 13,085 | (1 (1) P 16,550 |.evveeeeens o 16,550 |...ooeeennnee 802 [ (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
9/14/2026 Strike @ Fixed Index Annuities
181.0932 BX116G$135 ..
BARCLAYS CUSTOM

10/11/2024 Strike @ |Fixed Index Annuities
177.5969 BXI1G$136 .. |.oooviuviieiniiiiiiinnns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 10/12/2023 |. 10/11/2024 |......... 12,246 |........ 2,174,928(......... 177.5969 |.......... 48,741 [ (1 (1) P [T A R 99,779 ... 5,911 [ (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
10/14/2026 Strike @ |Fixed Index Annuities
177.5969 BXI1G$137 .. [.eoveeeeiiiiiiiiiiens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 10/12/2023 |. 10/14/2026 |.......... 6,462 ....... 1,147,665(......... 177.5969 |.......... 40,970 [evveverennnnns [0 R [V F 67,972 |.eeeeeis [ 67,972 ........... 4,537 [ (1 (I R (1 0f oo 0/0 ..ocvrnnnns
BARCLAYS CUSTOM
11/14/2024 Strike @ |Fixed Index Annuities
178.8808 BXI1G$138 .. |....coovveeeeiiiiinnnnnss Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 11/13/2023 |. 11/14/2024 |......... 28,162 |........ 5,087,695|........ 178.8808 |........ 13,776 | [\ A [ PR 197,925 | ccvveeee | 197,925 |........... 2,220 e {1 PP [\ A [ PP 0] oo 0/0 ..

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWWI3WIBK2824319 |.07/13/2022 |.07/14/2025 |....

... 234,162 176.8420 |..........10,818

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 02/13/2023 |.02/13/2026 |....

1,008,6%......... 175.1759 |..

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIMNI3WIBK2824319 |. 09/13/2023 |. 09/14/2026 |......... 10,558 |........ 1,911,942)......... 181.0032 [.......... 68,837 |.ouvrieeeenns [V R [V FO 88,011 |.eveeeien | 88,011 [ 4,448 ..o [V FO [V R [V FO 0
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BARCLAYS CUSTOM
11/13/2026 Strike @ |Fixed Index Annuities
178.8808 BXI1GS139 .. |.oooviiriieiiiiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 11/13/2023 |. 11/13/2026 |.......... 7,351 [ 1,315,014 ]........ 178.8808 |.......... 47,49 [coeeees (1 (1) P 72,029 [ oo | 72,09 |........... 4,496 | (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
12/13/2024 Strike @ |Fixed Index Annuities
182.9283 BX11G$140 ..
BARCLAYS CUSTOM

12/14/2026 Strike @ |Fixed Index Annuities
182.9283 BXI1GS141 .. |.oooviiiiieiieiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 12/13/2023 |. 12/14/2026 |........ 11,862 |........ 2,169,954(......... 182.9283 |.......... 79,478 [c.eeeeeis (1 (1) P 89,013 |.coeeiiiis [ 89,013 |........... 3,870 | (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
1/14/2025 Strike @ Fixed Index Annuities
185.4393 BXI1GS142 ... | .oeeenniiiiiieeiiees 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 (1) R 243,672 | eveeeeeen e 243,672 |....... (109,931))...cvvveennne (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
1/14/2027 Strike @ Fixed Index Annuities
185.4393 BXI1GS143 ... | .oooviiiiieiiiiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.01/16/2024 |.01/14/2027 |......... 29,142 |........ 5,404,094(......... 185.4393 |....oeeennnen (1) R 198,749 [...oeeennnnnes (1) T 185,959 [..evvveee |oeees 185,959 |......... (12,790).ceveeeeeee (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
1/24/2025 Strike @ Fixed Index Annuities
184.91 BXIIGS144 ... |.oeeeiiiiiiees 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 156,246 [.ooeeennns fernennne 156,246 |......... (46,429).....cvvveennne (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 .. AC28XINI3WIBK2824319 |.01/26/2024 |.01/26/2027 |.......... 419 |.......... 774,676 |......... 184.5100 |....eeveeennne (1) P 29,432 | (1) P 28,726 [.eeeeeiin [ 28,726 |............ (706)..cceeeenns (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 [....coeennnnns (1) 1,479 [ (1) F 81,582 |.ooeeeeiis [ 81,582 ......... (29,8%8).....cvvveennne (1 [0 R [V 0f oo 0/0 ..o
BARCLAYS CUSTOM
2/1/2027 Strike @ Fixed Index Annuities
184.81 BX11GS$147 .....
BARCLAYS CUSTOM

2/7/2025 Strike @ Fixed Index Annuities
185.21 BXIIGS148 ... |.eeeeeniiiiieeeiiees 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 32,730 [ceoeiiins | 32,730 |........ (10,090)f...eeveeenennes (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
2/8/2027 Strike @ Fixed Index Annuities
185.1 BXI1GS149 ..ooee | eveiiiiiiiiiciiiiiees 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 L7 I RO P72 I [R10)) R (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
2/13/2025 Strike @ Fixed Index Annuities
185.33 BXIIGS150 ..... |.eeeeeiiiieeeeeiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 02/13/2024 |.02/13/2025 |......... 30,567 |........ 5,664,984(......... 185.3300 |..oovvveeennnne (1) 132,049 | (1) F 98,605 [ .eoeeeenns [ 98,605 |......... (RERZE)) R (1 [0 R [V 0f oo 0/0 ..o
BARCLAYS CUSTOM
2/12/2027 Strike @ Fixed Index Annuities
185.29 BXIIGS15T ..o | ooeeiiiiiiiieciiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 02/13/2024 |.02/12/2027 |....... 110,985 |...... 20,564,405 |......... 185.2900 [....evvveennnne (1) A 761,357 [coeeeiiiieenns (1) A 725,126 [ .coovveee |oeeee 725,126 |......... (36,231)).ccieennne (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
2/21/2025 Strike @ Fixed Index Annuities
185.9 BXIIGS152 ..oooe | eeeeeiiiiieceiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 02/22/2024 |.02/21/2025 |......... 24,155 |........ 4,490,450 ......... 185.9000 [.....cvveeennnne (1 R 118,360 |..evvvneeene (1) F 72,574 | oo | 72,574 |......... (45,786)[...ccceeennnnes (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
2/22/2027 Strike @ Fixed Index Annuities
185.69 BXI1GS153 ... |.eoeeiiiiieiieciiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 02/22/2024 |.02/22/2027 |.......... 2,919 .......... 542,0291......... 185.6900 [......ovvennnnne (1) P 21,805 [eeveeeeees (1) P 18,604 |.evveeeeens o 18,604 |.......... (3,201)[eeeeeeeees (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
2/28/2025 Strike @ Fixed Index Annuities
187.06 BXI1G$154 .....
BARCLAYS CUSTOM

3/1/2027 Strike @ Fixed Index Annuities
187.22 BXIIGS155 ... | ooeeiiiiieieieiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWWI3WIBK2824319 |.03/01/2024 |.03/01/2027 |............ 219 | 41,009]......... 187.2200 |- (1) I 1,597 | (1 IO 1,339 | o 1,339 | (258)]- .. (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
3/7/2025 Strike @ Fixed Index Annuities
188.25 BXIIGS156 ... |.eeeeeniiieeeeeiiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 03/07/2024 |.03/07/2025 |......... 11,534 |........ 2,171,195 ......... 188.2500 [...vvveennnne [V F 50,978 |..ovveeeennes [V F 23,590 [.eoeiiiees | 23,590 |......... (205 :)) RO (1 (I R (1 0f oo 0/0 ..ocvrnnnns
BARCLAYS CUSTOM
3/5/2027 Strike @ Fixed Index Annuities
188.26 BXIIGS157 ..oo. |oeeiiiiiniininiiiiiiiaenss Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XIINI3WIBK2824319 |. 03/07/2024 |. 03/05/2027 |.......... 1,113 ].......... 209,445)........ 188.2600 |................ [ AP 1017 | [ PP 5,832 i o 5,832].......... (1,944)]..ccceennnnnnns {1 PP [\ A [ PP 0] oo 0/0 ..

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 12/13/2023 |. 12/13/2024 |........ 57,118 |...... 10,448,488 |......... 182.9283 |..

...(39,546)|.

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.02/01/2024 |.02/01/2027 |....

... 276,435 )........ 184.8100 |..

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIMNI3WIBK2824319 |. 03/01/2024 |. 02/28/2025 |......... 12,487 |........ 2,335,728]........ 187.0600 [......ccennnnne [V FO 60,435 [....coiniiinns [V FO 36,375 (...
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BARCLAYS CUSTOM
3/13/2025 Strike @ Fixed Index Annuities
187.53 BXI1GS158 ... |.oeeeiiiieiieiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 03/13/2024 |.03/13/2025 |......... 30,273 |....... 5,677,060 ......... 187.5300 .. (1) T 116,248 ..o (1) P LNV R 74,082 |......... (42,206)]-....ceveeennnne (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
3/12/2027 Strike @ Fixed Index Annuities
187.38 BXI1GS$159 .....
BARCLAYS CUSTOM

3/21/2025 Strike @ Fixed Index Annuities
187.52 BXIIGS160 ...o. | ooveiiiiiieiieiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 03/21/2024 |.03/21/2025 |......... 15,093 |........ 2,830,222|......... 187.5200 |- (1) P 77,879 | (1) P 37,936 [ .o | 37,936 |......... (39,944)]....cceeennnn (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
3/19/2027 Strike @ Fixed Index Annuities
186.97 BXIIGS161 ... | eoeeeiiiieieeeeiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 03/21/2024 |.03/19/2027 |.......... 1,811 [ 338,642]........ 186.9700 ... [V F 14,290 [covveeeeennnnes (1) F 10,681 [ .o | 10,681 |.......... [R0E)) (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
4/4/2025 Strike @ Fixed Index Annuities
188.86 BXI1GS162 ..... | oeeeeeunviieiniiiiiianens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 04/04/2024 |. 04/04/2025 |......... 15,543 |........ 2,935,506 |........ 188.8600 |............... (1) P 52,536 [..eeeiiiiiinns (1) P 32,857 [ .o | 32,857 |........ (19,680)....ccccennnen (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
4/2/2027 Strike @ Fixed Index Annuities
188.47 BXIIGS163 ..... |.eeeeeiiiiiieeeiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/04/2024 |.04/02/2027 |............ 863 |.......... 162,570|........ 188.4700 |................ (V) F [37X 1 [V F 4,603 | eeeeeens e 4,603 |....ooeennnn [(C5510)) (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
4/11/2025 Strike @ Fixed Index Annuities
187.27 BXIIGS164 ..o | ooveiiiiieiieiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.04/11/2024 |.04/11/2025 |.......... 8,827 |........ 1,653,034 ]........ 187.2700 |...ooeeennnenee (1) P 32,042 [ (1) P LX) [ 24,433 |.......... (7,609)]...cvveeeannnne (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
4/9/2027 Strike @ Fixed Index Annuities
187.13 BXIIGS165 ... | eeeeeiiiieeeeeeiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 04/11/2024 |.04/09/2027 |............. 234 | 43,710]........ 187.1300 [..oveeeennnnes (V) F 1,446 ..o [V F 1377 [ [ 1,377 | [(514)) FU (1 [0 R [V 0f oo 0/0 ..o
BARCLAYS CUSTOM
4/11/2025 Strike @ Fixed Index Annuities
185.9844 BX11G$166 ..
BARCLAYS CUSTOM

4/14/2027 Strike @ Fixed Index Annuities
185.9844 BXI1GS167 .. |.oeeeeeuriieeeeeiiiiiaees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 04/11/2024 |. 04/14/2027 |......... 49,314 |....... 9,171,568 |......... 185.9844 |...........eee (1) 328,429 |...vvnnnnnne (1) 315,209 |.eveeeeees e 315,20 |......... (13,220)).cevvvvveeeenns (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
4/18/2025 Strike @ Fixed Index Annuities
184.71 BXIIGS168 ..... | .oeeeiiiiieiiiiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 04/18/2024 |. 04/18/2025 |.......... 6,206 |........ 1,146,340 ........ 184.7100 |...........e (1) P 22,094 [ (1) P 24,892 ..o | 24,892 |........... 2,78 [ (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
4/16/2027 Strike @ Fixed Index Annuities
186.85 BXI1GS169 ..... |.eeeeeniiieieeeiiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/18/2024 |.04/16/2027 |.......... 1,397 | 260,964/........ 186.8500 |................ (V) F 7,304 [oveeiieeinnns [V F 8,420 | eoeeeeis [ 8,420 |........... LI L)) PO (1 [0 R [V 0f oo 0/0 ..o
BARCLAYS CUSTOM
4/25/2025 Strike @ Fixed Index Annuities
183.78 BXIIGS170 ..oee | eoveiiiiieiieeiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 04/25/2024 |. 04/25/2025 |.......... 9,188 |....... 1,688,506 |........ 183.7800 |.....oevnneeee (1) P 38,129 [ (1) P AT | | 41,479 |........... 3,350 [.oveeeeies (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
4/23/2027 Strike @ Fixed Index Annuities
183.82 BXIIGS171 ..ooe | oo Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/25/2024 |.04/23/2027 |............ 805 |.......... 147,920 ......... 183.8200 [....vvveennnne (V) F 5,219 [eeeiieeinns [V F 5,965 | .eeeeeeeis o 5,965 [.....ooounnns [ 1 O (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
5/2/2025 Strike @ Fixed Index Annuities
183.84 BXIIGS172 ..o | ooeeiiiiiiieciiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/02/2024 |. 05/02/2025 |........ 11,120 |........ 2,044,314|......... 183.8400 |......oveeeenne (1) P 57,936 [o.ocoiiiiiienns (1) P 50,896 |..oooevuns founeaannne 50,8% |.......... (7,089 (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
4/30/2027 Strike @ Fixed Index Annuities
183.77 BXIIGS$173 .....
BARCLAYS CUSTOM

5/13/2025 Strike @ Fixed Index Annuities
185.1249 BXI1GS174 .. |.oooviiiiiiiiiiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 05/13/2024 |. 05/13/2025 |.......... 8,584 |....... 1,589,071 (......... 185.1249 |....oeeeennnnee (1) P 35,754 oo (1) P RISV R I 33,988 |.......... (1,766)]. ... (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
5/13/2027 Strike @ Fixed Index Annuities
185.1249 BXI1GS175 .. |.eeeeeiiiiiieiiiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 05/13/2024 |.05/13/2027 |......... 15,757 |........ 2,916,987 |......... 185.1249 |.....eeennnnnns (1) 105,012 [covveeeeennnnes [ R 108,086 |..vveeeeens feuneenns 108,036 |........... 3,025 [cueeeieeiins (1 (I R (1 0f oo 0/0 ..ocvrnnnns
BARCLAYS CUSTOM
5/16/2025 Strike @ Fixed Index Annuities
185.1577 BXIIGS176 .. |...covvveeeeeiiiiininness Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 05/16/2024 |. 05/16/2025 |......... 14,024 |........ 2,596,609|......... 185.1577 ... [ PR 61,003 |...ceeennnnnnne [ P 55,646 |...ccouvees |oennnnnes 55,646 |.......... (5,357 )]-cceeeennnnnee {1 PP [\ A [ PP 0] oo 0/0 ..

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 03/13/2024 |.03/12/2027 |....... 101,354 |...... 18,991,731]........ 187.3800 |..

....578,529 |.........(76,219).

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 04/11/2024 |.04/11/2025 |......... 13,043 |........ 2,425,768 |......... 185.9844 |..

43,506

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/02/2024 |.04/30/2027 |............ 821 f.......... 150,787 |........ 183.7700 [...eeveennnnns (V) FOT 6,236 [..uvvniaeennnns 0
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BARCLAYS CUSTOM
5/14/2027 Strike @ Fixed Index Annuities
183.9324 BXIIGS77 .. [.eeeeveeniieiiiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3W|BK2824319 |.05/16/2024 |.05/14/2027 |............ 786 |.......... 144,565 |......... 183.9324 |..ooveee [ 5,785 |oueeeeeeeenen O [ 5,831 | eeviinens feeeeeeeene 5,831 [coeeeeeennnnn L P [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
5/30/2025 Strike @ Fixed Index Annuities
185.3205 BXI1G$178 .. Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/30/2024 [. 05/30/2025 |..........6,963 [........ 1,290,383 (......... 185.3205 |.. ... 21,612
BARCLAYS CUSTOM
5/28/2027 Strike @ Fixed Index Annuities
185.5403 BXI1GS179 .. [.eevvvveeiiiiiiiiinieees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3W|BK2824319 |. 05/30/2024 |.05/28/2027 |............ 206 |........... 38,182(......... 185.5403 |..evvennnnee [ 1,210 |oeeeeeieeeee O e 1,382 [eeeieeies [ 1,382 [t 172 s [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
6/13/2025 Strike @ Fixed Index Annuities
184.8576 BXI1GS180 .. [.oevvvrenneeeeiniinneees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 06/13/2024 |. 06/13/2025 |.......... 6,434 |........ 1,189,451|......... 184.8576 [.....oovvveennn Oferens 29,405 |.eevveiiiiennnn O o T I I 27,548 |.......... (1,858)]....ccceennns (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
6/11/2027 Strike @ Fixed Index Annuities
185.0081 BXI1GS181 .. [.oevvveenniiiiiiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3W|BK2824319 |.06/13/2024 |.06/11/2027 |............ 182 33,721 |t 185.0081 |-.eeevvennnnens (U 1,274 [ 0 e LIVZE]] FTTT 1,278 oot () R [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
6/13/2025 Strike @ Fixed Index Annuities
185.0394 BXI1G$182 .. [.oevervenneieeiiiineees 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, 68,326 [..evneeens o 68,326 [......eeevnn Y4 (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
6/14/2027 Strike @ Fixed Index Annuities
185.0394 BXI1GS183 .. [.oeevvvenniiiiiiininninees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 06/14/2024 |.06/14/2027 |.......... 4,593 |.......... 849,929|......... 185.0894 |..oovvnnnee ()] N 30,775 [ 0 | 32,045 | .ooiiini [ 32,045 |........... 1,270 |oeeeeeiies [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
6/20/2025 Strike @ Fixed Index Annuities
185.2313 BXI1G8184 .. [.eeeeeeenneeiiiiiiees 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 i 25,370 | ceeeerinnnn [ 25,370 [ouunnnnene (3,321)[evvveiiiiinnnns (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
6/27/2025 Strike @ Fixed Index Annuities
185.5807 BX11GS$185 .. Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 06/27/2024 |.06/27/2025 |.... e 958,779 ... 185.5807 |..
BARCLAYS CUSTOM
6/25/2027 Strike @ Fixed Index Annuities
185.446 BXI1GS186 .... [.oeeeerenneeeeeiiiineeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.06/27/2024 |. 06/25/2027 |............. 253 | 46,853 |......... 185.4460 .......ccvvnnen [N R 1,872 i O s 1728 e o 1,724 |............ QL)) R (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
7/11/2025 Strike @ Fixed Index Annuities
186.0299 BXI1GS187 .. [.eevvvvenviiiiiininneeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.07/11/2024 |.07/11/2025 |......... 10,659 |........ 1,982,922 |......... 186.0299 |......ccevnnnnnn ()] N 59,585 |.eevueeeeeeenn O e 41,202 | .o [ 41,202 |......... QLRI 7)) R [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
7/9/2027 Strike @ Fixed Index Annuities
186.5889 BXI1GS188 .. [..ccvvvenneeeeiininnees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.07/11/2024 |.07/09/2027 |............ 338 |oeeennnnnns 62,987 |......... 186.5889 [....oovvviennnns [N R 2,812 i O [ 2,148 | e e 2,148 | (664)[.....ccvvnnnnnns (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
7/11/2025 Strike @ Fixed Index Annuities
187.9081 BXI1GS189 .. [..cvvvrenniiiiiiiiininees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3W|BK2824319 |.07/11/2024 |.07/11/2025 |........ 16,010 |....... 3,008,486 ........ 187.9081 |.eeeeeeiees ()] N T4,288 oo 0 | 48,995 | .ooiivninns [ 48,9% |......... (25,294)...cccvvnnnnnns [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
7/9/2027 Strike @ Fixed Index Annuities
187.9081 BXI1GS190 .. [.eeeeveenneeeeiiiineees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.07/11/2024 |.07/09/2027 |.......... 8,080 [........ 1,612,609 |........ 187.9081 |..oevvveinnns Oferens 62,466 |........c0oeeeen 0 |vennnnnns 46,881 [..eeeeeeees o 46,881 |......... (15,585)).vvveiiiinnnnns (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
7/25/2025 Strike @ Fixed Index Annuities
185.922264 BXI1GS191 [ ..oevvvnnniiiiiiinneees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.07/25/2024 |.07/25/2025 |.......... 3,217 | 598,151 |......... 185.9223 |.oevveieeeeee ()] N 12,515 [ceeeeeieeeeen O o 715 [ e 715 |t [E[0[0)) [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
7/23/2027 Strike @ Fixed Index Annuities
186.316897 BX| 168192 Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XINI3WIBK2824319 |.07/25/2024 |.07/23/2027 |............ AT T 143,566 |.......... 186.3169 [.....vcveeeee (L 5,255 |.vvevreverrees O oo 4,150 [ | 4,150 | (1,105) .o L RN i (1)
BARCLAYS CUSTOM
8/1/2025 Strike @ Fixed Index Annuities
184.7996 BXI1GS193 .. [.oevvvreeiiiiiiniineeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.08/02/2024 |.08/01/2025 |.......... 3,144 .......... 581,025(......... 184.7996 |.....oeeevennnnn ()] N 10,313 | O e LK R 14,436 |........... L3R VA [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
8/8/2025 Strike @ Fixed Index Annuities
185.1227 BXI11GS194 .. [.eeeereeniiiiiiiieees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 08/08/2024 |. 08/08/2025 |.......... 3,571 |eueennnnns 661,108 ]......... 185.1227 [oeeviiiiiinnnns Ofeennes JICT 2 PO | KN 14,532 [ceveeeees o 14,532 |.ovveennnns 1104 ] (0N R | FEN [0} SRR | IR 0/0 wivieins
BARCLAYS CUSTOM
8/6/2027 Strike @ Fixed Index Annuities
184.2788 BXI1GS195 .. [.oovvvvuniiiiiiinnnnnnns Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 08/08/2024 |.08/06/2027 |............ 746 .......... 137,459)......... 184.2788 [....ooeeeennnnns [l FEIO 5,386 |cevueeeeeenens O feiiiinnnn 4,687 | cevnnnes [ 4,637 [..cceeenn [LE) [ OO | AP Ofiiiiiiiae 0] e 0/0 tevviianes
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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
8/13/2025 Strike @ Fixed Index Annuities
184.1821 BXI1GS196 .. [..evvvvenniiiriinnnnnnnes Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.08/13/2024 [.08/13/2025 |......... 25,342 |........ 4,667,633 (......... 184.1821 [ [V LRI~ R | I 115,136 [.eveneeees oo 115,136 |.......... (1,088)]ceeeeennnnnns [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
8/13/2027 Strike @ Fixed Index Annuities
184.1821 BX11G$197 .. Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.08/13/2024 |. 08/13/2027 |..........6,119 [........ 1,126,984]......... 184.1821 |.. ....38,349|...
BARCLAYS CUSTOM
8/15/2025 Strike @ Fixed Index Annuities
183.7467 BXI1GS198 .. [.oevvvveeniiiiiiininnienes Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.08/15/2024 |.08/15/2025 |.......... 3,259 ..o 598,739|......... 183.7467 | ()] N 15,804 |.ooeeeeeieeeee O s 15,559 [cevveeees o 15,559 |.eveeeees [P [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
8/13/2027 Strike @ Fixed Index Annuities
183.5969 BXI1G$199 ... [.eeveerenneeeiiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 08/15/2024 |.08/13/2027 |............ 20 F 80,867 ......... 183.5969 |...vvvvnnnnns [N R 3,519 | O [ 2,869 | cevneeee e 2,869 [ [(CI510)) R (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
8/29/2025 Strike @ Fixed Index Annuities
184.3922 BXI1GS200 ... [evvevvenniieriinninenees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 08/29/2024 |. 08/29/2025 |.......... 5,453 |........ 1,005,459......... 184.3922 |.oeveieee ()] N 25,519 |eeeeeeeeeeeen O e 24,283 | .coovinin [ 24,283 |.......... (1,287 e [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
8/27/2027 Strike @ Fixed Index Annuities
184.6588 BX11G$201 .. [.oeevevenneeeeiiiinneees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 08/29/2024 |.08/27/2027 |............ 219 | 40,357 |......... 184.6588 |.......ccvvvnnnn [N R 1,687 | O s 1,322 [ [ 1,322 | (365)]+vvneeernnnnns (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
9/12/2025 Strike @ Fixed Index Annuities
184.2472 BXI16$202 ... [.evvvvvnnniieiiinninenees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 09/12/2024 |. 09/12/2025 |.......... 3,337 |oeeennn 614,7411......... 184.2472 | ()] N 16,649 |.ooeeveeeeeeee O s LEI7CT) R 15,423 |.......... (1,226)]2neeeeenennnn [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
9/10/2027 Strike @ Fixed Index Annuities
184.2625 BXI16$203 ... [.eevevrnnneeeieiiiieeeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 09/12/2024 |.09/10/2027 |.............. 39 [ 7,113(......... 184.2625 |..ovvvnnnnnn [ R AL PR | K, L7 [ 7 E (W) (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
9/12/2025 Strike @ Fixed Index Annuities
184.9974 BX116$204 ... Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 09/12/2024 |. 09/12/2025 |........ 31,078 |........ 5,749,362 |......... 184.9974 |..
BARCLAYS CUSTOM
9/10/2027 Strike @ Fixed Index Annuities
184.9974 BXI16$205 ... [.eeveevenneeeeeiiiineeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 09/12/2024 |. 09/10/2027 |.......... 8,739 |....... 1,616,727 ......... 184.9974 |...ovvennnn Oferens 68,253 |..evveiiiiinnnn O o 52,218 | eeeeeiiin [ 52,218 |.uuennnns (16,035)[.....ccvvnnnnnns (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
9/26/2025 Strike @ Fixed Index Annuities
185.5293 BXI1GS206 ... [.eevvvvunnrrrrrnnininnes Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 09/27/2024 |. 09/26/2025 |.......... 4,486 |.......... 832,253 |......... 185.5298 |.oevveeeeeenee ()] N AR VA R | IO APR VAT PR PATR TR R [V PO [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
9/24/2027 Strike @ Fixed Index Annuities
185.2335 BXI1G$207 ... | .eeeeevnnneieiiiiiines Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 09/27/2024 |. 09/24/2027 |.............. () 13,013]......... 185.2335 |..vveneninnns [l LI PO U R 564 | oo | 564 | [0 [0 o | Ao Ofiiiiiiiiannn 0] oo 0/0 tivvennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 21,240,997 | 151,962,511 346,590,299 [ XXX 346,590,299 | 167,652,449 0 0 XXX XXX
S&P 500 1/22/2026
Strike @ 5190.018
784628152 .......coonn Variable Annuities ... |Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 01/22/2024 |.01/22/2026 |.......... 8,800 |...... 45,672,158 ...... 5,190.0180 [....veeernnnnns 0f..... 3,745,456 |.....ceeveeenn. 0] 1,691,856 [....ccevvnn |oernee 1,691,856 |..... (2,053,600)[..ccvvnnnnnnnn [ TR | IO [} PSRRI | IR 0/0 weviiaees
S&P 500 2/20/2026
Strike @ 5205.722
784626153 .............. Variable Annuities ... |Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 [. 01/22/2024 |.02/20/2026 |.......... 8,500 |...... 44,248,637 |...... 5,205.7220 |...ovvunnnnnnnnn 0f..... 3,728,185 ....cccvvneenn 0 e 1,731,543 [ v [ 1,731,543 |..... (1,996,642))......cccevnnnns (0N R | FEN [N SR | IR 0/0 wivieins
S&P 500 3/20/2026
Strike @ 5217.969
784626154 .............. Variable Annuities ... |Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 01/22/2024 |.03/20/2026 |.......... 8,500 |...... 44,352,737 |...... 5,217.9690 |..evvvunnaanns 0f..... 3,824,830 |.....coeeeeeenn O] 1,826,669 [......ccvvn |oevnee 1,826,669 |..... (1,998,161)[....cccvvnnnnnes [ TR | IO [} PSRRI | IR 0/0 weviiaees
S&P 500 4/22/2026
Strike @ 5233.758
784626155 .............. Variable Annuities ... |Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 [. 01/22/2024 |. 04/22/2026 |.......... 8,500 |...... 44,486,943 |...... 5,233.7580 |..evvvnnniannns 0f..... 3,926,320 |...vvuneiinnnnn O e 1,028,648 [..ccceeenns o 1,928,648 |..... (1,997,672)[.....ccvvnnnnnns (0N R | FEN [N SR | IR 0/0 wivieins
S&P 500 5/22/2026
Strike @ 5555
784628156 .............. Variable Annuities ... |Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/03/2024 |.05/22/2026 |.......... 5,600 |...... 31,108,000 ...... 5,555.0000 |...evvnnneeenes 0f..... 2,646,728 |.....ccevvneeen 0 - 1,741,643 [ ..o | 1,741,643 |....... (905,085).....ceeveennnnn [ TR | IO [} PSRRI | IR 0/0 weviiaees
S&P 500 6/22/2026
Strike @ 5575
78462$157 ... Variable Annuities ... |Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/03/2024 |. 06/22/2026 |.... 31,220,000...... 5,575.0000 |.......oeveeenn. O enees 2,714,208 .......ccceee. 0. 1,815,436 | .o [t 1,815,435 ....... (898,773)|. . 0]..
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STATEMENT AS OF SEPTEMBER 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 ltem Exposure | Entity (b)
S&P 500 7/22/2026
Strike @ 5593
784626158 .............. Variable Annuities ... |Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/03/2024 |.07/22/2026 |.......... 5,600 |...... 31,320,800 ...... 5,593.0000 |...evvunneenne 0f..... 2,777,880 |oeeeeeneaanee 0f..... 1,888,899 [..oevevvnn |oenee 1,888,899 |....... (888,981)[.ceevvnnnnnnnns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 8/21/2026
Strike @ 5611
78462$159 ... Variable Annuities ... |Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 05/03/2024 |.08/21/2026 |..........5,600 |...... 31,421,600 ...... 5,611.0000 |......c0eeeeenn O fnnnns 2,847,152 |ovvveiiiinnnn 0 s 1,966,779 [.oeeeeenns |oeee 1,966,779 |....... (880,373)|. 0.
S&P 500 9/21/2
Strike @ 5904
784628160 .............. Variable Annuities ... |Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVORAN7OVENBJPSK1K14 | 09/04/2024 |. 09/21/2026 |.......... 5,000 |...... 29,520,000 ...... 5,904.0000 [...eeeeeennnnns 0f..... 2,642,050 |...ovnnnennne 0f..... 2,230,421 | .oovvnnnns fenennn 2,230,421 |....... (411,629)[.....ccevennnnnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 10/21/2026
Strike @ 5920
784626161 .............. Variable Annuities ... |Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEIBJPSK1K14 | 09/04/2024 |. 10/21/2026 |.......... 5,000 |...... 29,600,000...... 5,920.0000 [o.euniiriinnnnns 0f..... 2,708,800 |..cvvvnnnnnnns 0f..... 2,297,540 | .oovevnnnnn fennnnn 2,297,540 |....... (411,260)[.....cccvvnnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 11/20/2026
Strike @ 5935
784628162 .............. Variable Annuities ... |Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVORAN7OVENBJPSK1K14 | 09/04/2024 |. 11/20/2026 |.......... 5,000 |...... 29,675,000 ...... 5,935.0000 |-.cevvunnreeenns 0f..... 2,772,700 [o.eeeeeeennnnns 0f..... 2,362,769 | ...covunnns feunnnn 2,362,769 |....... (409,931).cevveeeeeennes [V [V PO (U [V (. 0/0 weviiaees
S&P 500 12/21/2026
Strike @ 5951
784626163 .............. Variable Annuities ... |Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEINBJPSK1K14 |. 09/04/2024 |. 12/21/2026 |.......... 5,000 [...... 29,755,000...... 5,951.0000 [....iiiiinnnnns 0f..... 2,835,700 [....oiiiiinnnnns 0f..... 2,425,855 [...oooeennn | 2,425,855 |....... (409,845)]....uuunnnnnnnns [ [0 (U] O cevvennnns 0/0 tivvennnnnns
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 0 37,170,009 0 23,908,056 | XXX 23,908,056 |  (13,261,953) 0 0 0 0] XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 21,240,997 189, 132,520 0 370,498,355 [ XXX 370,498,355 154,390,496 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 21,240,997 | 151,962,511 0 346,500,299 [ XXX 346,590,299 | 167,652,449 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 37,170,009 0 23,908,056 | XXX 23,908,056 | (13,261,953) 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 21,240,997 189, 132,520 0 370,498,355 [ XXX 370,498,355 154,390,496 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
10/11/2024 Strike @ |Fixed Index Annuities
1795.20631 464288161 [ ..oevvvvnnieriiininienes Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 10/13/2023 |. 10/11/2024 |.......... 3,507 |........ 6,295,735 |...... 1,795.2063 |....... (195,234)].cccvvneeens [V O 0f...... (873,623)[cevvenene foenees (873,623)|......... (24,622))cuueeeeennnnns [V [V PO (U [V (. 0/0 weviiaees
RUSSELL 2000
11/14/2024 Strike @ | Fixed Index Annuities Bank of America
1891.84 464288162 .... [.eeeeerenneeeeiiiinees Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 11/14/2023 |. 11/14/2024 |.......... 4,149 ........ 7,849,793 |...... 1,891.8400 |....... (196,027)f....cccvvvennnns [V PR 0f...... (782,978)[ cevveneans fonnnns (782,978)........... 3,39 | [ [V R [ Of cevvennnns 0/0 wivieins
RUSSELL 2000
12/13/2024 Strike @ |Fixed Index Annuities
2105.942 464258163 ... | .ooeviiiiniiiieiiiiiins Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 12/14/2023 |. 12/13/2024 |.......... 3,649 |........ 7,685,362(...... 2,105.9420 |....... (236,067)[....cccvvnnnnnns [V O [V [CYAZL) I RN (47,777)......... 211,027 [oeeeeeeeeennnns [V [V PO (U [V (. 0/0 weviiaees
RUSSELL 2000 1/14/2025
Strike @ 2048.5122 Fixed Index Annuities
464258164 .. Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRAN7OVENBJPSK1K14 | 01/12/2024 |. 01/14/2025 |.... 12,510,715 (...... 2,048.5122 |.. (321,226)|... (502,385)] .eevvvnnnn feunnnns (502,385)....... (181,159)(. 0 e O el O [ O 0/0 .
RUSSELL 2000
Strike @ 2094.48 Fixed Index Annuities
464288165 ....oeeeeeee | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/26/2024 |. 01/24/2025 |............ 365 |eeveennnn 764,024 (...... 2,094.4800 |...cvvunneennns [V (12,912)].eeeeeeeiennn [V (55,703)] .eevvvnnns forneens (55,703)f......... (42,791 e [V [V PO (U [V (. 0/0 weviiaees
RUSSELL 2000 1/17/2025
Strike @ 2061.83 Fixed Index Annuities
464288166 .......cevves | eeeeeeeeii s Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/19/2024 |. 01/17/2025 |............ 337 | 694,198 ...... 2,061.8300 [c.euuvivirnnnnns Of...... (18,821)[..cevvvvnnnnnns (U R (31,804) .eveneeecs oo (31,804)f......... (12,983))vvveeeeinnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
RUSSELL 2000 1/31/2025
Strike @ 2116.05 Fixed Index Annuities
464288167 ..oiiiieniies | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/02/2024 |.01/31/2025 |............ 363 |.......... 767,386 ]...... 2,116.0500 [.....oeevrnnnnns [0 (14,200)f- .o cevveennnnnes [ (53,017)f ceeeniines fooeeeees (53,017)]........ (38,816)[-..ccevvennnnnns [ [V T [ O covvennnns 0/0 tevviiaes
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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 2/7/2025
Strike @ 2090.24 Fixed Index Annuities Bank of America
464288168 ....oeeeenees | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO  |. 02/09/2024 |. 02/07/2025 |............. 425 | 889,021 |...... 2,090.2400 |..eevvunnaanne [V (20, 119 [V (26,900) .evvveeeen foeeeeeee (26,900)f.......... (CIVE1D) [V [V PO (U [V (. 0/0 weviiaees

RUSSELL 2000 2/14/2025
Strike @ 2091.379 Fixed Index Annuities
464288169 ...
RUSSELL 2000 2,
Strike @ 2101.49 Index Annuities
464258170 ... [ 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)[...ceeeennnnes [ R (11,818)] e e (11,818).......... (11 R (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 (3,575)[ ceveeennns [ (3,575 219 | (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 2/21/2025
Strike @ 2141.78 Fixed Index Annuities
464258172 . | Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/23/2024 |. 02/21/2025 |.............. 65 [.......... 138,552 ...... 2,141.7800 |....coennnnnnen (1) P [8:1510)) I (1) P (9,188)] .evvvveeees o (9,188)|.......... [(J572:)) T (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 |.....cvveennnnne [V PO (8,236)[..vvvvvnnnnnnnns (1) F (8,467)]vvveeeeees |onrnnnnns (6,467)[........... 1,769 [coveeiiiiinens (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 3/6/2025
Strike @ 2227.11 Fixed Index Annuities
464258175 ..o [ Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 03/06/2024 |. 03/06/2025 |............ ALY 478,361 |...... 2,227. 100 [..oeeeennnnee (1) P (8722 RO (1) P [:74)) [ T (2,821).......... 5,006 |-.cuvveeeannne (U FO (1 (U FOT 0f oo 0/0 ..o
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 |....cceennnnnee [V PO (P27(5)) (1) F (4,085)[ .eeeeennns fereennne (4,085).......... [Q:15)) (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 3/13/2025
Strike @ 2187.48 Fixed Index Annuities
464288177 ... e |-
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 |.....cuveeeee [V (658,654)).....ccvvrnnnns 0...... (ALY T R (718,6%5)........ (60,041)f.....uvvnnnnnnnn (1 [0 R [V 0f cooeenns 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)]......cvveeennne (1) T (18,943)] v | (18,943)........... 4,667 |- (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 (1) R (28,085)( +eeeeennnns fernennne (28,065)(.......... 12,007 | (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 3/27/2025
Strike @ 2195.18 Fixed Index Annuities
464258181 ... [ e Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 03/27/2024 |. 03/27/2025 |............ 623 |........ 1,367,465(...... 2,195.1800 .....ccennnveen (1) T (13,898)[...cveeenenes (1) T (26,334)].cvvveeees oo (26,334)......... (12,435))..ccieeene (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 2/28/2025
Strike @ 2165.84 Fixed Index Annuities
464288182 .oovvviiiiies [ Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/01/2024 |. 02/28/2025 |............. 22 |.......... 525,195 |...... 2,165.8400 |................ [V O (19,431))cevviiiiienns (1) F (9,407) ceveeennns [ (9,407)|.......... 10,024 ... (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 4/2/2025
Strike @ 2227.91 Fixed Index Annuities
464258183 .....oeieeiies [ 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) T (15,524)] .o | (15,524)|.......... (8,460)]......evneennne (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 4/4/2025
Strike @ 2204.96 Fixed Index Annuities
46425184 ............. .
RUSSELL 2000 4/10/2025

Strike @ 2187.58 Fixed Index Annuities
464258185 .....ooeeeiies [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/10/2024 |.04/10/2025 |............ 187 |.......... 409,734 |...... 2,187.5800 |.....ccevnnneeen (1) P (2,88)[.eveeeennee [ R (15,667 ...ccenvnn ferennne (15,667)......... (12,839))...evveeeee (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 4/11/2025| o
Strike @ 2160.26 Fixed Index Annuities Bank of Anerica
464288186 ....vvvvveiien [ Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 04/12/2024 |. 04/11/2025 |.............. Bl.......... 104,038 ...... 2,160.2600 |................ [V PO (P28:777)) A [V F [RFVT0) IR R (3,067)]...cuveennnn [(1S5)) S (1 (I R (1 0f oo 0/0 ..ocvrnnnns
RUSSELL 2000 4/14/2025
Strike @ 2101.329526 |[Fixed Index Annuities
464288187 ... [, Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/12/2024 |. 04/14/2025 |.......... 7,886 )...... 16,570,265 |...... 2,101.3295).......cce.... 0]....... (223,783)]..cceeeennnnnes 0]....... (781, 715)] ..o e (781,715)|....... (557,933)]...ceveennnnnes {1 PP [\ A [ PP 0] oo 0/0 ..

Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 (. 02/14/2024 |. 02/14/2025 |......... 11,946 |...... 24,983,216 ...... 2,091.3790 |..

(947,966)|...

(818,157)f.........129,808 |.

Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/13/2024 |. 03/13/2025 |....

....556,342)...... 2,187.4800 |..

....(24,782)...

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/05/2024 |. 04/04/2025 |............ 144 ... 318,352]...... 2,204.9600 |......ovvennnnn [V FO (8,578))..cuuvviiiannnn 0 (4,991).......... 3,987 [vviiiaeiis [V FO [V R [V FO 0
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G1903

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 4/17/2025
Strike @ 2083.43 Fixed Index Annuities
464288188 ...eeeeeees | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/17/2024 |.04/17/2025 |............ 160 |.......... 333,661 |...... 2,083.4300 |...evnunnaanns ()] N (5,529)].ccvveneaeenes [V (17,867)] .eeevvvvnnn |eeennnnn (17,667)|......... [QPIRE)) [V [V PO (U [V (. 0/0 weviiaees
RUSSELL 2000 4/17/2025
Strike @ 2078.13 Fixed Index Annuities
464258189 ... Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRAN7OVENBJPSK1K14  |. 04/19/2024 |. 04/17/2025 |.... L 177,699 2,078.1300 |.. ...(12,238)] ... ... (12,238)|..........(8,627)]. 0.

RUSSELL 2000 4,
Strike @ 2080.75 Fixed Index Annuities
464258190 ... [ Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 04/24/2024 |. 04/24/2025 |............ 165 |.......... 342,367 |...... 2,080.7500 ....ceeennnneen [ R (11,977 (1) T [(PRI:X)) IR R (23,453)|........ (11,476)...ceeeenneee (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 Looviiiiiiiies [ Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 04/26/2024 |. 04/25/2025 |.............. 85 ]......... 179,349 ...... 2,104.0500 |................ [V PO (5,720)f..vvvvvnnnnnnnns [V R (QIUNAE)) [T R (10,775).......... (5,054)..cuvvnninnnnnns (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 5/1/2025
Strike @ 2088.64 Fixed Index Annuities
464258192 ...oeeiiiiii [ Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/01/2024 |.05/01/2025 |............ 14 .......... 237,207 |...... 2,088.6400 |................ (1) P (3,389)[-.cceeeeneee [ R (12,811)] oo [ (12,811)]..ceeees (9,422)).ccciennne (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 5/2/2025
Strike @ 2065.9 Fixed Index Annuities
464258193 oooiiiiiieies [ 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 [C5740)) ISR TR (C7{0)) R [2215)) S (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 5/8/2025
Strike @ 2186.41 Fixed Index Annuities
464258194 ..o | Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 05/08/2024 |. 05/08/2025 |............. 299 ... 654,611 (...... 2,186.4100 |................ (1) T (17,503)[..cceeeeeees [ R (18,081)] .vveeeeeens feuvenns (18,081)]...cvveennns [C7£:)) TP (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 5/9/2025
Strike @ 2179.43 Fixed Index Annuities
464258195 ooiiiiiiiees [ Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/10/2024 |. 05/09/2025 |............ 192].......... 330,576 |...... 2,179.4300 |....evveenennne [V PO (8,929)f...cvvvvvnnnnnns [V R (QIUROXD) R R (10,091)).......... (1,162)]....ccceenns (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 5/14/2025
Strike @ 2192.481533 |[Fixed Index Annuities
46428819 ... T I
RUSSELL 2000 5/15/2025

Strike @ 2185.33 Fixed Index Annuities
464288197 oovviiiiiiien [ Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/15/2024 |.05/15/2025 |.............. [ 125,897|...... 2,185.3300 |...cvvveennnne [V PO (4,508)...0vvvnnnnnnnns (1) F (4,420) ceeeeennns [ [E700)) 86 [uveeieeinnns (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 5/16/2025
Strike @ 2206.81 Fixed Index Annuities
464258198 ... [ Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 05/17/2024 |.05/16/2025 |.............. [ O 122,301]...... 2,206.8100 ... (1) P (3,449))...eviennne (1) P [(R:740) ISR RO (3,877)]. e (€725)) I (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 5/16/2025
Strike @ 2223.11 Fixed Index Annuities
464258199 oooiiiiiiins [ 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 [E5:210)) PSRN (5,810)]....cveeennn [R50 S (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 5/23/2025
Strike @ 2224.51 Fixed Index Annuities
464258200 ....oeeeeeeies [ 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)[..cceeeennnnes (1) P [ILX)) [ (5,743).......... (3,348)[..ceeeeennnen (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 5/29/2025
Strike @ 2182.88 Fixed Index Annuities
464288201 .oovvviiiiies [ Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/29/2024 |.05/29/2025 |.............. K2 67,036 |...... 2,182.8800 |........c.ueeeee [V PO (1,49)...vvvvnnnnnnnns (1) F (2,870)] .eevvnnnnnn foereeeeens (2,870)].......... (1,374).evvniiiiinnnnns (1 [0 R [V 0f cooeenns 0/0 ..o
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 |.....cccnnneeen (1) P (3,365)[-.ceeeeenennen (1) P [WAL:K)) IR R (7,083).......... [HE74) T (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 6/5/2025
Strike @ 2240.78 Fixed Index Annuities
464285203 ..............
RUSSELL 2000 6/6/2025
Strike @ 2174.32 Fixed Index Annuities
464258204 ...oooiiiii | Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/07/2024 |. 06/06/2025 |.............. K7 N 73,927 |...... 2,174.3200 |.....cvveeee [ FOR [615)) T (1) P (3,477 v [ (3,477)|..coee (2,611)) e (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 6/12/2025
Strike @ 2156.91 Fixed Index Annuities
464288205 .....ooooeeees [ Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/18/2024 |.06/12/2025 |.............. 68 ... 146,929 ...... 2,156.9100 ... [V FO (W) [V F (7,649) oo [ (7,649).......... [ 155)) (1 (I R (1 0f oo 0/0 ..ocvrnnnns
RUSSELL 2000 6/13/2025
Strike @ 2116.94 Fixed Index Annuities
464288206 ......ooeeeies [ iiiiiiiiiiiiiiie, Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XIINI3WIBK2824319 |. 06/14/2024 |. 06/13/2025 |.......... 3,262|....... 6,883,611]...... 2,116.9400 |................ 0]....... (198,229)]....cccuvvnnneee 0]....... (461,738)] .evveeees |onnneee (461,738)|........ (263,509)]...000eennnnnes {1 PP [\ A [ PP 0] oo 0/0 ..

Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14 (. 05/14/2024 |. 05/14/2025 |....

........ 4,342,100 |......2,192.4815 |..

o

(136,428)

Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQR4NTOVEWBJPSK1K14 (. 06/05/2024 |. 06/05/2025 |.............. L) 62,787]...... 2,240.7800 [....eveeeennnnns [V FOTRION (674).eeeeeiiinnns 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 6/13/2025
Strike @ 2162.56 Fixed Index Annuities
464288207 ...oeeeeeees | Exhibit 5 ... |Equity/Index BNP Paribas ........ KVQRANTOVENBJPSK1K14 | 06/14/2024 |. 06/13/2025 |.............. 95 | 205,076 |...... 2,162.5600 [....oeeeeennnnns ()] N (2,762)]eueeeeeennnnnn [V (10,595)] .eevvvenns fernnns (10,595)(.......... (AR )) [V [V PO (U [V (. 0/0 weviiaees
RUSSELL 2000 6/20/2025
Strike @ 2192.51 Fixed Index Annuities Bank of America
464258208 ... Exhibit 5 ... |Equity/Index [Merr ... EYKN6VOZCBBVDIIULB8O |. 06/20/2024 |. 06/20/2025 |.... . 447,250 2,192.5100 |.. ...(21,114)] ... e (21,114). 1 (12,669))]. 0.

RUSSELL 2000 6.
Strike @ 2144.14 Fixed Index Annuities Bank of America
464258209 ....ooeeiiiie [ 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 (C£')) P T (8,799)|.......... (5,478)[..ceeeeeennnnen (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 [V R (14,808)[ .ceeveveens founnnee (14,808)|.......... (9,163)[...ceeeennnns (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 7/3/2025
Strike @ 2168.29 Fixed Index Annuities
464288211 .o [ Exhibit 5 ... |[Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14 . 07/03/2024 |. 07/03/2025 |.............. L I 203,234 |...... 2,168.2900 |......c.nneeee (1) P [RE101)) RO [ R (11,208)[ .o ferenne (11,208)|.......... (8,299)[..ccceeenenen (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 7/10/2025
Strike @ 2208.93 Fixed Index Annuities
464288212 oo [ Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 07/10/2024 |.07/10/2025 |............. P73 512,052|...... 2,208.9300 |...uvveeennnne [V F (9,564)....ccccennnnnnn (1) R (21,975)] e | (21,975)......... [R:30)) R (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 7/11/2025
Strike @ 2151.06 Fixed Index Annuities Bank of America
464258213 . [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 07/12/2024 |. 07/11/2025 |.............. LZ3 U 95,335 |...... 2,151.0600 |......ccnnneeen (1) P (2,615 (1) P (5,812)[ e [ (5,812).......... (3,196)[...ceeeenennen (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 7/14/2025
Strike @ 2271 Fixed Index Annuities
464288214 oo [ Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.07/12/2024 |.07/14/2025 |.......... 3,037 |....... 6,898,026 |...... 2,271.0000 [.oevereennnes 0...... (202,502)]...vvveeeennnes 0...... (211,383)] cceeeeeeee feveees (211,383)|.......... (8,881))..cvvveeenne (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 7/17/2025
Strike @ 2365.04 Fixed Index Annuities Bank of America
46425$215 ... RO I Exhibit 5 ... |Equity/Index |Merr ...
RUSSELL 2000 7/18/2025

Strike @ 2324.69 Fixed Index Annuities Bank of Anerica
464288216 ..oeeevviiies [ Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO [. 07/19/2024 |. 07/18/2025 |............... [ R 11,507 ...... 2,324.6900 |....cuvveennnne (1) F [(Z7)) [V F (V14)) IR R (24 ) I AT R (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 7/25/2025
Strike @ 2362.85 Fixed Index Annuities
464288217 . | e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/26/2024 |.07/25/2025 |.............. 56 [..o..... 133,265(...... 2,362.8500 |......ooeennnnne (1) P [5X)) I (1) P [32:)) [ (4,248).......... [QIEL)) I (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 8/1/2025
Strike @ 2323.35 Fixed Index Annuities
464288218 .oovieiiiiien [ Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 08/02/2024 |.08/01/2025 |.............. 67 v 156,089 |...... 2,323.3500 |..evveiiennnes [V F [RC101)) R (1) F (4,140) ceeeeenns [ (4,140)|.......... (1,730)) e (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 8/7/2025
Strike @ 2248.72 Fixed Index Annuities
464258219 ..o [ Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/07/2024 |.08/07/2025 |.............. VLA 173,061 |...... 2,248.7200 ... (1) P (1,411)) e (1) P (7,301)] cevveeeeenn foinees (7,301)].cveeens (5,890)[-.cceeeennnen (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 8/15/2025
Strike @ 2173.89 Fixed Index Annuities
464288220 ....oooeeeeees [ Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/14/2024 |.08/15/2025 |.............. L7 210,498 ...... 2,173.8900 |....coeennnnee [V F [(8:72) R (1) F (9,735) ceveeennns fereeennne (9,7%5).......... (3,911 (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 8/14/2025
Strike @ 2198.54 Fixed Index Annuities
464258221 ..o | Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 08/14/2024 |.08/14/2025 |.......... 2,405 |....... 5,288,060 |...... 2,198.5400 |......ovvennnnne 0]...... (176,659)].....evvenene 0]...... (309,795)] ..eeveeenn feueans (309,795)|....... (133,136))- .. (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 8/15/2025
Strike @ 2251.95 Fixed Index Annuities
464286222 .............. .
RUSSELL 2000 8/21/2025

Strike @ 2249.02 Fixed Index Annuities Bank of America
464288223 ..o | e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 08/21/2024 |. 08/21/2025 |.............. 2. 27,416 |...... 2,249.0200 |....evveannne (1) P (1,07)) e (1) P (Q::13)) U T (1,285)]...cvvennns [GI£:)) VPR (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 8/28/2025
Strike @ 2327.5 Fixed Index Annuities
464288224 ... [ Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.08/28/2024 |.08/28/2025 |............ 104 |.......... 242,851 1...... 2,327.5000 |...uvveeennnne [V F [51010)) [V F (7,566)] ..evnnnnnnn forreeennns (7,566)]............ [Z1G15)) (1 (I R (1 0f oo 0/0 ..ocvrnnnns
RUSSELL 2000 9/4/2025
Strike @ 2338.53 Fixed Index Annuities Bank of America
464288225 ..o [ Exhibit 5 ... [Equity/Index [Merr ................. EYKN6V0ZCBBVDIIULBBO . 09/04/2024 |. 09/04/2025 |.............. 65].......... 151,630 ]...... 2,338.5300 |.......ccue... [ PR (1,973)].ceeennees [ P (4,644)..cccoonnns fonennnnne (4,644).......... (2,672)]..cceennnnnnes {1 PP [\ A [ PP 0] oo 0/0 ..

EYKN6V0ZCBBVDIIULBSO . 07/17/2024 |. 07/17/2025 |....

... 125,986 ...... 2,365.0400 |..

....(2,078)...

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.08/16/2024 |.08/15/2025 |............ 103 |.......... 232,424 ...... 2,251.9500 |..cuvvvinnnnnnn [V FO (7,853 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 9/11/2025
Strike @ 2218.08 Fixed Index Annuities
464288226 .....oeeeeee | Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.09/11/2024 |.09/11/2025 |.............. 57 . 115,030 ...... 2,218.0800 [...ueeeerennnns ()] N (3,806)[cceeeennnnnnnn (V)] N (6,943)] .evveneens o (6,943)|.......... [RIRKTH A [V [V PO (U [V (. 0/0 weviiaees
RUSSELL 2000 9/12/2025
Strike @ 2303.62 Fixed Index Annuities
464258227 ... Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XINWI3WIBK2824319 |. 09/13/2024 |.09/12/2025 |..........3,015 |........ 6,944,746 |...... 2,303.6200 |.. (217,433)|... (251,664) ... ...(34,231)|. 0.
RUSSELL 2000 9,
Strike @ 2353.29 Fixed Index Annuities Bank of America
464288228 ... | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 09/25/2024 |. 09/25/2025 |............ 163 |.......... 384,080 ...... 2,353.2900 [...eeevvnnnnnnns ()] N (R R11)) A [V [QPI)) I R (12,439)|.......... [7572) [V [V PO (U [V (. 0/0 weviiaees
S&P 500 11/14/2024
Strike @ 4852.21 Fixed Index Annuities Bank of America
TBABSS245 .....coiviiiin | e Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDOIULBBO |. 11/14/2023 |. 11/14/2024 |........ 16,720 |...... 81,131,183]...... 4,852.2100 |..... (2,864,048)f........c00nnn.. [V PR 0f... (15,800,860 ........... ... (15,800,860)[... (10,625,464)|................ [ [V R [ Of cevvnnnnns 0/0 wivieins

S&P 500 12/13/2024
Strike @ 5128.735 Fixed Index Annuities
TBABSS2AT ... | e Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 12/14/2023 |. 12/13/2024 |......... 32,324 |..... 165,778,717 |...... 5,128.7350 |..... (4,972,520)...ccvveenns (1 0]... (22,890,195)[........... ... (22,890,195)|... (17,104,253)................ (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 1/14/2025
Strike @ 5196.674520 |[Fixed Index Annuities
784655249 ....ooevviiies [ Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14  [. 01/12/2024 |. 01/14/2025 |......... 45,841 |..... 238,220,030 |...... 5,196.6745 |........ceee. 0f.... (6,454,526)................ 0]... (31,146,083)| ........... ... (31,146,083)|... (24,691,557)[.........0uvee. (1 [0 R [V 0f cooeenns 0/0 ..o
S&P 500 1/17/2025
Strike @ 5185.63 Fixed Index Annuities
784688250 ......evveeees [ e Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/19/2024 |. 01/17/2025 |.......... 8,290 |...... 42,989,754 |...... 5,185.6300 [......cccvnnveen 0].... (1,548,106)......cc.nnne 0].... (5,765,710)] ..eeeeeennn [ (5,765,710)|.....(4,217,603)].......0erve... (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 1/24/2025
Strike @ 5282.55 Fixed Index Annuities
784658251 .vvvvvvviiien [ Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/26/2024 |.01/24/2025 |.......... 8,952 [...... 47,289,388 |...... 5,282.5500 [....vvvvnnnnnnes 0f.... (1,122,578)).ccvvvveeinnns 0].... (5,520,086)].......cc. [oenen (5,520,086))..... (4,397,508)[.........00nnun. (1 [0 R [V 0f oo 0/0 ..o
S&P 500 1/31/2025
Strike @ 5324.21 Fixed Index Annuities
784658254 ...
S&P 500 2/7/2025 . o
Strike @ 5433.87 Fixed Index Annuities Bank of Anerica
784658255 ....eevvvviiee [ Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO  [. 02/09/2024 |. 02/07/2025 |.......... 7,924 |...... 43,058,312|...... 5,433.8700 [.....vvvnvnnnnnn 0f.... (1,093,469)................ 0].... (3,979,881)| ... [ennn (3,979,881)......(2,886,411)[........c.uce. (1 [0 R [V 0f cooeenns 0/0 ..o
S&P 500 2/14/2025
Strike @ 5204.145 Fixed Index Annuities
T846SS256 ......evveeees [ e Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/14/2024 |. 02/14/2025 |........ 16,318 |...... 84,919,417 ...... 5,204.1450 |........ccee... 0].... (4,673, 115)]....oeeennnee 0]... (11,533,937)]........... ... (11,533,937)|.....(6,860,822)|................ (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 2/14/2025 . o
Strike @ 5411.29 Fixed Index Annuities Bank of Anerica
TBABSS257 .vvvvvviiien [ Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO  [. 02/14/2024 |. 02/14/2025 |.......... 4,601]...... 24,897,201 |...... 5,411.2900 |...ccvvveeennnne [V (564,345)]........ccen 0].... (2,429,065)] ....0uunnnn |oennn (2,429,065)(.....(1,864,719).....ccevveenns (1 [0 R [V 0f oo 0/0 ..o
S&P 500 2/14/2025
Strike @ 5364.31 Fixed Index Annuities
T846SS258 ......ovveeees [ e Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/16/2024 |. 02/14/2025 |.......... 4,911...... 26,345,199 ...... 5,364.3100 |.....evveennnnne 0].... (1,096, 164)................ 0].... (2,792,000)] ..veeeeen fennen (2,792,000)|.....(1,695,836)|................ (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 2/21/2025
Strike @ 5382.78 Fixed Index Annuities
784655259 ....oevvvviiee [ Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/21/2024 |. 02/21/2025 |.......... 4,062 |...... 21,865,229...... 5,382.7800 |.......ccunneen [V (785, 119).cvvvrvinenes 0].... (2,263,521)] evvnennnnn foennn (2,263,521)|.....(1,508,403))......00eeunnne (1 [0 R [V 0f cooeenns 0/0 ..o
S&P 500 2/21/2025
Strike @ 5420.2 Fixed Index Annuities
784688260 ........eeeees [ e Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/23/2024 |. 02/21/2025 |.......... 2,852 |...... 15,458,410 |...... 5,420.2000 |.......oeennn. 0]...... (566,875))......eveeennnnn 0].... (1,501,448)] ...cceeenn e (1,501,448)|....... (934,573)]...ceveeeennen (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 2/28/2025 . o
Strike @ 5478.92 Fixed Index Annuities Bank of Anerica
784658261 .............. Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 02/28/2024 |. 02/28/2025 |.......... 4,912...... 26,912,345 ...... 5,478.9200 [.......0vvvnnnee 0...... (894,133)]...evveeennnes 0].... (2,385,290 ...
S&P 500 3/6/2025
Strike @ 5490.98 Fixed Index Annuities
784688264 .......oeeeees | e Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 03/06/2024 |. 03/06/2025 |.......... 7,435 |...... 40,826,589 |...... 5,490.9800 |.......oeeennn. 0].... (1,381,915)]...ceeeennnen 0].... (3,572,885)( ... fenes (3,572,885)|.....(2,190,970)|................ (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 3/7/2025
Strike @ 5538.82 Fixed Index Annuities
78465265 ......evvvvien [ Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/08/2024 |.03/07/2025 |.......... 3,076 |...... 17,037,410 |...... 5,638.8200 |.....cvvvennnne [V (526,563)]........cccn 0].... (1,370,595)] ..evvvnnnnn foenns (1,370,595)|....... (844,042)).............. (1 (I R (1 0f oo 0/0 ..ocvrnnnns
S&P 500 3/13/2025
Strike @ 5532.35 Fixed Index Annuities
784688266 ........cocee [ceiiiiiiiiiiiiiiiiee, Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/13/2024 |. 03/13/2025 |.......... 5110])...... 28,270,309|...... 5,532.3500 |....cceennnnnnns 0].... (1,029,762)]...00cuvvneeee 0]..... (2,332,784)[ ... oo (2,332,784).....(1,303,022)................ {1 PP [\ A [ PP 0] oo 0/0 ..

Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/02/2024 |.01/31/2025 |......... 11,029 (... 63,514,098 |...... 5,324.2100 |..

..... (1,407,963)|...

o

.... (7,018,768)... .. (7,018,768)|.....(5,610,804)].

..... (2,385,290)...... (1,491,157 ). O e O |l 0 el 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 3/14/2025
Strike @ 5359.5895  [Fixed Index Annuities Bank of America
TBABSS267 ...eeevveeee | e Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 03/14/2024 |. 03/14/2025 |......... 19,218 |..... 102,998,126 |...... 5,359.58%5 [....ccevnunnnnns 0f.... (5,418,647)[....ccevvnnnnnns 0f... (11,464,945)| ........... ... (11,464,945)(..... (6,046,298)[.....ccvvnnnnnns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 3/14/2025
Strike @ 5584.96 Fixed Index Annuities
784655268 .... Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1HIDSPRFMYMCUFXT09 |. 03/15/2024 |. 03/14/2025 |..........4,267 |...... 23,831,918 (...... 5,584.9600 |.. (601,175)]..cevvveeeeenn O fnnns (1,766,996)( ........... |..... (1,766,99)|..... (1,165,821)[. 0.
S&P 500 3/21/2
Strike @ 5571.99 Fixed Index Annuities
T8ABSS269 .....ccevvnes | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/21/2024 |. 03/21/2025 |.......... 4,507 |...... 25,112,290 |...... 5,571.9900 |..cevnnnnaennne 0f.... (1,168,940)[....ccovvnnnnnes 0f.... (1,946,980 .....cccees |nnee (1,946,980)....... (778,089)[... e [V [V PO (U [V (. 0/0 weviiaees
S&P 500 3/27/2025
Strike @ 5605.29 Fixed Index Annuities
TBABSS270 ...oevvvvnees | e Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 03/27/2024 |. 03/27/2025 |.......... 5,737 |...... 32,159,791 |...... 5,605.2900 |.....eunnnnnne [V (865,461)[.......ccevnnnnn 0f.... (2,366,195)] ..evvvnnnnn fonnnn (2,366, 195)|..... (1,500, 734)....ccovvnnnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 2/28/2025
Strike @ 5499.38 Fixed Index Annuities
TBABSS27T eeeeeieees | Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/01/2024 |. 02/28/2025 |.......... 2,789 |...... 15,337,441|...... 5,499.3800 |...evvunnaanne 0f...... (588,160)[..ccvvvnnnnnnns 0f.... (1,308,479) ... |nnee (1,308,479)....... (720,320)f.. e [V [V PO (U [V (. 0/0 weviiaees
S&P 500 4/2/2025
Strike @ 5655.83 Fixed Index Annuities
TBABSS272 ...ovevvvvies | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/02/2024 |. 04/02/2025 |.......... 3,754 |...... 21,233,965 |...... 5,655.8300 |....counnnnn 0f...... (674,960)[.......cc0nnnnns 0f.... (1,433,356)] .cevvvnnnnn fennnn (1,433,35%6)....... (758,396)[....cccvvvnnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 4/4/2025
Strike @ 5633.92 Fixed Index Annuities
TBABSS273 ...eeeeees | Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/05/2024 |. 04/04/2025 |.......... 4,617 |...... 26,013,048 ...... 5,633.9200 |..cevnnnnaanns 0f.... (1,008,554)[.....ccvnnnnnnee 0f.... (1,842,972)] .covvvnnns fennnn (1,842,972)....... (836,418)......ccevnnnnnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 4/10/2025
Strike @ 5630.42 Fixed Index Annuities
TBABSS2T4 ...oeevvvies | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/10/2024 |. 04/10/2025 |.......... 4,167 |...... 23,462,748 |...... 5,630.4200 |.......unnnnne 0f...... (679,122)[..vevvvvnnnnns 0f.... (1,709,583) .eevvneeecn [onnne (1,709,583)|..... (1,030,462)[......ccvnnnnnne [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 4/11/2025
Strike @ 5627.8 Fixed Index Annuities Bank of America
784688275 ... Exhibit 5 ... |Equity/Index [Merr ... EYKN6VOZCBBVDIIULBBO  |. 04/12/2024 |. 04/11/2025 |..........2,002 |...... 11,264,998 ...... 5,627.8000 |.. (399,353)f... (824,274)| ... (824,274)....... (424,921)|. 0.
S&P 500 4/14/2025
Strike @ 5354.475791 |Fixed Index Annuities
TBABSS276 .....eevvnnees | eeeeeeeeeie e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/12/2024 |. 04/14/2025 |........ 17,730 |...... 94,935,498 ...... 5,354.4758 [.....covnnnnnnns 0f.... (4,932,024)].....c00vunnnnne 0f... (11,199,910) ........... ... (11,199,910)f..... (6,267,886)]...c0vvunenns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 4/17/2025
Strike @ 5445.25 Fixed Index Annuities
TBABSS2TT .eeeeveeeee | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/17/2024 |. 04/17/2025 |.......... 3,621 |...... 19,715,290 ...... 5,445.2500 |......ceuunnnnns 0f...... (832,152).ccvveeeeenes 0f.... (2,030,949)] ..cvvvnnnns fennnn (2,030,949)..... (1,198,798)[...ccevvennnnnes [V [V PO (U [V (. 0/0 weviiaees
S&P 500 4/17/2025
Strike @ 5404.18 Fixed Index Annuities
TBABSS278 ....eevvvnees | e Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRAN7OVENBJPSK1K14 | 04/19/2024 |. 04/17/2025 |.......... 3,022 |...... 16,329,973 |...... 5,404.1800 [....uvvviinnnnns [V (549,786)[.......ccvvnnnnn 0f.... (1,792,837 ceveneeccn | (1,792,837)|..... (1,243,082))00uueicinnnnns [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 4/24/2025
Strike @ 5404.7 Fixed Index Annuities
TBABSS279 ..eeeeeeees | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBK528  |. 04/24/2024 |. 04/24/2025 |.......... 4,29 |...... 23,211,025 |....... 5,404.7000 [....eeeeeennnnns 0f.... (1,058,576)[....ccevnnnnnnns 0f.... (2,568,705)(...cveeeee |onnee (2,568,705)|..... (1,510,129)f....cevvenennnee [V [V PO (U [V (. 0/0 weviiaees
S&P 500 4/25/2025
Strike @ 5509.7 Fixed Index Annuities Bank of America
7846S$280 ......cevvves | neeeeeeiie s Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 04/26/2024 |. 04/25/2025 |.......... 2,342 1...... 12,905,811 ...... 5,509.7000 [o.eunrriirnnnnns 0f...... (505,286)[......ccevnnnnnn 0f.... (1,208,880)] ...cevvvvnn |oeeee (1,208,880)....... (703,594)..ccvvenininnns [ [V R [ Of cevvnnnnns 0/0 wivieins
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.... (3,073,576).ceeveeec |nnee (3,073,576)|..... (2,089,248)].....cccevnnnnnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 5/2/2025
Strike @ 5463.07 Fixed Index Annuities
78468$284 .............. Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/03/2024 |. 05/02/2025 |.......... 1,510 ........ 8,249,891 |...... 5,463.0700 [...uuvrviinnnnns 0f...... (362, 112)[.eveeviinnnnns 0f...... (846,480)| ... (846,480)....... (484,369)]....0uunnnennns [ [V PR [ 0
S&P 500 5/8/2025
Strike @ 5602.55 Fixed Index Annuities
T8ABSS285 ....ceeeevees | Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 05/08/2024 |. 05/08/2025 |.......... 4,343 |...... 24,332,099 (...... 5,602.5500 |...evnunneanee 0f...... (895,926)]...vvuueeeenen 0f.... (1,988,091 ... |nnee (1,988,091)..... (1,092,166)[.....ccvvnnnnnen [V [V PO (U [V (. 0/0 weviiaees
S&P 500 5/9/2025
Strike @ 5618.56 Fixed Index Annuities
TBABSS286 .......eevees | aeeeeeeeiie s Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/10/2024 |. 05/09/2025 |.......... 1,165]........ 6,543,712]...... 5,618.5600 [.......ccvvnnnns [V (243,438)..ccvvennnnnne 0f...... (520,615)( .evvnnenns fonnnns (520,615)|....... (VIZAR VA0 R, [ R [V PR [ R Of cevvennnns 0/0 wivieins
S&P 500 5/14/2025
Strike @ 5537.34607 |Fixed Index Annuities
T846SS287 ...iiiiiiiiaes | Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVORAN7QVEINBJPSK1K14 |. 05/14/2024 |. 05/14/2025 |.......... 5,706 |...... 31,594,546 |...... 5,537.3461 |..evvunnieenes 0f.... (1,514, 167)f-..oeevvnnnnnnes 0f.... (2,928,261)] .ccvvvnnnns fonnns (2,928,261)|..... (1,414,094)].....coeeeennnns [ [ 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 5/15/2025
Strike @ 5714.22 Fixed Index Annuities
T8ABSS288 .....eeveneee | Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/15/2024 |. 05/15/2025 |.......... 3,014 |...... 17,224,088 ...... 5,714.2200 |....evunnneenee 0f...... (616,294)......ccevnnnnns 0f.... (1,147,390) .oevneeees [onnee (1,147,390)f....... (531,097)f...ceeeeeeennns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 5/16/2025
Strike @ 5741.88 Fixed Index Annuities
784655289 ... Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.05/17/2024 |. 05/16/2025 |..........1,267 |........ 7,275,536 |...... 5,741.8800 |.. (237,531)]... (460,166)| ... (460, 166)|....... (222,636)|. 0.
S&P 500 5/16/2
Strike @ 5765.9 Fixed Index Annuities
784688290 ....ceeeevies | Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/22/2024 |.05/16/2025 |.......... 3,109 |...... 17,924,684 (...... 5,765.9000 [..ereeeennnnns 0f...... (587,645)[.....cceeennnnnn 0f.... (1,078,473) .ceeveeecs |onnee (1,078,473)|....... (490,828)......ccevnnnnnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 5/23/2025
Strike @ 5810.78 Fixed Index Annuities
784688291 ...oiiiiviies | e Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRAN7OVENBJPSK1K14  |. 05/24/2024 |. 05/23/2025 |.......... 1,568 |........ 9,109,269 |...... 5,810.7800 [......cvvvnnnnns [V (251,357)|.cevvnnnninnns 0f...... (512,520)] .evvvvnnnn feunnnnn (512,520)f....... (261,163)[....ccevvvennnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 5/29/2025
Strike @ 5775.82 Fixed Index Annuities
T84BSS292 ....coieeeeee | Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/29/2024 |. 05/29/2025 |.......... 2,287 |eennn 12,919,758 ...... 5,775.8200 [ceeueeeeennnnns 0f...... (371,052)[.. e 0f...... (786,641)].ceevvvnnn |evnnnnn (786,641)....... (415,589)...cvveeenee [V [V PO (U [V (. 0/0 weviiaees
S&P 500 5/30/2025
Strike @ 5744.47 Fixed Index Annuities Bank of America
784688293 .....oiiiiiiin | Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 05/31/2024 |. 05/30/2025 |.......... 1,504 |........ 9,155,536 |...... 5,744 4700 |....ovvnnnnnnnnn 0f...... (243,984)...c0vvnnnnnne 0f...... (596,431)] .oevvvvnnnn [eunnnnn (596,431)|....... (352,447 ).cevvveennnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 6/5/2025
Strike @ 5769.31 Fixed Index Annuities
TBABSS294 ... | Exhibit 5 ... |Equity/Index BNP Paribas ........ KVQRAN7OVEINBJPSK1K14  |. 06/05/2024 |. 06/05/2025 |.......... 2,451 |...... 14,137,694 ...... 5,769.3100 [c.eereeeennnnns 0f...... (499,363)]...cvnueeeenes 0f...... (897,550)( vevveneees foenes (897,550)....... (398, 187)[...eeeeeeeennnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 6/6/2025
Strike @ 5820.47 Fixed Index Annuities
784688295 .....oiviiiinn | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/07/2024 |. 06/06/2025 |.......... 1,40 |........ 8,199,995 |...... 5,820.4700 [c.euniiiiinnnnns 0f...... (258,786)[......ccevnnnnns 0f...... (467,084)( ..ovvnnenn fonnnnns (467,084)....... (208,298)[.....ccvvvennnnn [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 6/12/2025
Strike @ 5828.44 Fixed Index Annuities
78465$2%6 ... Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/12/2024 |. 06/12/2025 |..........1,987 |...... 11,582,101 |...... 5,828.4400 |.. (254,340)|.... UV (659,627 ... (659,627)....... (405,288)|. 0.
S&P 500 6/13/2025
Strike @ 5733.922856 |Fixed Index Annuities
TBABSS297 ...oeeviiries | e Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 06/14/2024 |. 06/13/2025 |.......... 5,120 |...... 29,358,373 |...... 5,733.9229 [.....covvnnnnnns 0f.... (1,359,599)[....ccvvvnnnnnne 0f.... (2,019,768)(.......cce |- (2,019,768)....... (660, 169)[.....cvvvnnnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 6/13/2025
Strike @ 5933.23 Fixed Index Annuities
T8ABSS298 ....eeeeeeies | Exhibit 5 ... |Equity/Index BNP Paribas ........ KVORAN7OVENBJPSK1K14  |. 06/14/2024 |. 06/13/2025 |.......... 1,636 |....... 9,707,120 |...... 5,933.2300 [-..ceevvnnnnnnns 0f...... (277, 754). e 0f...... (439,435)( ..oeeveenn |oeenee (439,435)|........ (161,682)[..ccevvnnnnnnes [V [V PO (U [V (. 0/0 weviiaees
S&P 500 6/20/2025
Strike @ 5989.63 Fixed Index Annuities Bank of America
784688299 .....oiiiiiinn | Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULB8O |. 06/20/2024 |. 06/20/2025 |.......... 2,420 |...... 14,495,324 1...... 5,989.6300 |......uunnnne 0f...... (422,931)].ccvvnenininnns 0f...... (579,566)( ..vvuneens fonnnnn (579,566)....... (156,634)[......cccvvnnnns [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 6/20/2025
Strike @ 5957.93 Fixed Index Annuities Bank of America
784688300 ....cevvvneee | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 06/21/2024 |. 06/20/2025 |............. 929 |........ 5,537,121 ]...... 5,957.9300 |.eevvnnnnaaenes 0f...... (170,354)[...ceeeeeeennns 0f...... (239,294) ..evevennn |oeeenee (239,294)......... (68,940)[....ccvvvnnnnnnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 6/25/2025
Strike @ 5939.4 Fixed Index Annuities
784688301 ...oevvvviees | Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 06/26/2024 |. 06/25/2025 |.......... 2,744 |...... 16,296,051 |...... 5,939.4000 |....cvvnnrnne [V (537,687)[....cccevvnnnnnn 0f...... (749,511 ceveeneeens [ (749,511)|....... (211,824))...eiiiinnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 7/3/2025
Strike @ 5923.82 Fixed Index Annuities
784688304 .....ceevvees | Exhibit 5 ... |Equity/Index BNP Paribas ........ KVQR4N7OVEINBJPSK1K14  |. 07/03/2024 |. 07/03/2025 |.......... 3,101 ...... 18,371,721 |...... 5,923.8200 |..cevnnnnaanns 0f...... (694,419)..ccvveenee 0f...... (906,456)( ..vvvneee fonnnne (906,456)....... (212,087)f.. e [V [V PO (U [V (. 0/0 weviiaees
S&P 500 7/10/2025
Strike @ 6044.51 Fixed Index Annuities
784688305 .............. Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.07/10/2024 |.07/10/2025 |.......... 3,635 |...... 21,969,739 |...... 6,044.5100 [c.ouniivinnnnnns 0f...... (778,581)]..cccvvvnnnnnnns 0f...... (827,445)| ... (827,445)|......... (48,865)[......cc0unnnnn. [ [V PR [ 0
S&P 500 7/11/2025
Strike @ 6061.69 Fixed Index Annuities Bank of America
784688306 .....cevvneee | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 07/12/2024 |.07/11/2025 |.......... 1,007 |........ 6,105,213 (...... 6,061.6900 [.....cevvunnnnns 0f...... (221,288)...cceeeeeennnn 0f...... (220,273)] ..cevvvnnns fennnnn (220,273))-v e 1,015 oo [V [V PO (U [V (. 0/0 weviiaees
S&P 500 7/14/2025
Strike @ 5928.742684 |Fixed Index Annuities
T846SS307 ....evvvvnnees | Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.07/12/2024 |.07/14/2025 |.......... 5,014 |...... 29,723,870 (...... 5,928.7427 |..covvnnnnnnnn 0f.... (1,360,475)[.....ccvvnnnnnns 0f.... (1,485,798)(...evveeen | (1,485,798)|....... (125,323)).ccvvvenninns [ R [V PR [ R Of cevvennnns 0/0 wivieins
S&P 500 7/17/2025
Strike @ 6126.67 Fixed Index Annuities Bank of America
784658308 ....eiiriiiaes | Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 07/17/2024 |. 07/17/2025 |.......... 2,406 |...... 14,737,705(...... 6,126.6700 [.....ccevunnnees 0f...... [CLYARKT)) N 0f...... (457,961)] cevvenenee foeees (457,961)]........ (10,827)f- e eeevennnnnees [ [ 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 7/18/2025
Strike @ 6149.14 Fixed Index Annuities Bank of America
784688309 ....ceeevvies | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 07/19/2024 |. 07/18/2025 |.......... 1,415 (........ 8,702,509 |...... 6,149.1400 [....coeeeennnnns 0f...... (196,464)|.......ccvvnnnnn 0f...... (256,706)( .evveneee foenen (256,706)......... [CURZX) [V [V PO (U [V (. 0/0 weviiaees
S&P 500 7/24/2025
Strike @ 6043.32 Fixed Index Annuities
78468$310 .... Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRAN7OVENBJPSK1K14  |. 07/24/2024 |. 07/24/2025 |..........1,734 |...... 10,482,018 |...... 6,043.3200 |.. (277,430)|... (418,985)| ... (418,985)|....... (141,585)|. 0.
S&P 500 7/25/2
Strike @ 5929.76 Fixed Index Annuities
T84BSS311 s | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/26/2024 |. 07/25/2025 |.......... 1,752 |...... 10,388,643 (...... 5,929.7600 |...cvvunnreennns 0f...... (356,216)[.....ceeeeennnnn 0f...... (538,814)( ..eveneen [ (538,814)|....... (182,599)..cvveeeenes [V [V PO (U [V (. 0/0 weviiaees
S&P 500 7/31/2025
Strike @ 5969.7 Fixed Index Annuities Bank of America
TBABSS312 ...iiiiiiies | e Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 07/31/2024 |. 07/31/2025 |.......... 2,422 |...... 14,458,972|...... 5,969.7000 [....uirviinnnnns 0f...... (550, 704) ....cevvvinnnnns 0f...... (695,380)( .evvnnneens fonnnns (695,380)....... (144,676)........ccvvnnnn [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 8/1/2025
Strike @ 5995.76 Fixed Index Annuities
T8ABSS314 ...eeieeies | Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3W|BK2824319 |.08/02/2024 |.08/01/2025 |............ 654 |........ 3,923,865 |...... 5,995.7600 |...evvunnreenns [V (92,106)[-..cevvennnnnes 0f...... (180,397)[ cevveneees [ (180,397)......... (88,292)]-vueeeeennnnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 8/7/2025
Strike @ 5711.02 Fixed Index Annuities
T84BSS315 ...iiiiiiies | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/07/2024 |. 08/07/2025 |.......... 2,560 |...... 14,620,211 ...... 5,711.0200 [ceeuniviinnnnns 0f...... (522,684)....00unennn 0f.... (1,187, 115)] e e (1,187,115)....... (664,431)[......ccvvnnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 8/14/2025
Strike @ 5792.39 Fixed Index Annuities
T84BSS316 ..eeeeveees | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/14/2024 |. 08/14/2025 |.......... 3,329 |...... 19,282,924 |....... 5,792.3900 |.eevvnnneaanee 0f...... (888,983)[...eeeeeeennnn 0f.... (1,378,301)f .eeeneeens [oneee (1,378,301)....... (489,318).....cceernnnnnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 8/14/2025
Strike @ 5750.34 Fixed Index Annuities
TBABSS3TT .vvvviiiees | e Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 08/14/2024 |. 08/14/2025 |.......... 5,955 |...... 34,243,735 ...... 5,750.3400 |....cvunnrnnnnnn 0f.... (1,636,329)).0uuveeinnnnns 0f.... (2,615,312)] ceevvvnnnnn fennnn (2,615,312)f....... (978,984)[.....cccvvnnnnns [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 8/15/2025
Strike @ 5968.74 Fixed Index Annuities
78465$318 ... Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3W/|BK2824319 |.08/16/2024 |.08/15/2025 |.... 13,473,237 |....... 5,968.7400 |.. (488,457)|... UV (681,825)| ... (681,825)|....... (193,368)|. 0.
S&P 500 8/21/2025
Strike @ 6070.6 Fixed Index Annuities Bank of America
T846S$319 ...oiiiiiiies | e Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 08/21/2024 |. 08/21/2025 |.......... 1,996 |...... 12,118,982(...... 6,070.6000 |.......c0unnnnns 0f...... (406,195)[......cvvvnnnnns 0f...... (495,266)] ...eevvnnnn founnnns (495,266)|........ (89,071)[.cevvvvnnnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 8/22/2025
Strike @ 6039.01 Fixed Index Annuities
T84BSS320 ....ceeeenies | Exhibit 5 ... |Equity/Index BNP Paribas ........ KVQRAN7OVEIBJPSK1K14  |. 08/23/2024 |. 08/22/2025 |............ 728 |........ 4,393,803 |...... 6,039.0100 [c..ereeeennnnns 0f...... (155,853)]..cvvueeeenne 0f...... (196, 114)[ .ooveneen fonnnnee (196, 114)f......... (40,261)[..ccevnennnnnns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 8/28/2025
Strike @ 6096.69 Fixed Index Annuities
T846SS321 ...iiiiiiies | Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.08/28/2024 (. 08/28/2025 |.......... 3,014 |...... 18,375,119 ....... 6,096.6900 [.......ccvvnnnns [V (526,959)]...0vvnnninnns 0f...... (729,607)( .evveneens fonnnns (729,607)....... (202,648).......ccevnnnnn [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 8/29/2025
Strike @ 6081.39 Fixed Index Annuities
T8ABSS322 ....ceeeeeeees | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/30/2024 |. 08/29/2025 |............ 972 e 5,909,530 |...... 6,081.3900 [...eveeeennnnns 0f...... (143,050)(...cceeeeennnnn 0f...... (244,451)] .oovvvnnnns fennnnn (244,451)|....... (101,401)].ceevveenees [V [V PO (U [V (. 0/0 weviiaees
S&P 500 9/4/2025
Strike @ 6029.66 Fixed Index Annuities Bank of America
784688323 .....iiiiiiinn | e Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 09/04/2024 |. 09/04/2025 |.......... 1,850 |...... 11,156,258 |...... 6,029.6600 [........ccvvnnns 0f...... (300,407)f....cevvernnnnns 0f...... (521,428)] .ocvvvvnnnn feunnnnn (521,428)|....... (221,021)[.eeiiiiiinnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 9/5/2025
Strike @ 6003.1 Fixed Index Annuities
T8ABSS324 ... | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/06/2024 [. 09/05/2025 |.......... 1,579 |........ 9,481,536 |...... 6,003.1000 [....cevvvnnnnnne 0f...... (280,694)......ccvvnnnnnn 0f...... (473,819)[ .evvenene fonnens (473,819)|....... (193,125)]. v [V [V PO (U [V (. 0/0 weviiaees
S&P 500 9/11/2025
Strike @ 5925.92 Fixed Index Annuities
784688325 ............. Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 09/11/2024 |.09/11/2025 |.......... 2,460 |...... 14,575,087 ...... 5,925.9200 [.....ccvvnnnnnns 0f...... (555,635)..ccvvnninnns 0f...... (859,177 ... (859,177)....... (303,542)..cvvvnnninns [ [V PR [ 0
S&P 500 9/12/2025
Strike @ 6068.02 Fixed Index Annuities
TBABSS326 ....ccevvvnes | Exhibit 5 ... |Equity/Index BNP Paribas ........ KVORAN7OVENBJPSK1K14 | 09/13/2024 |. 09/12/2025 |.......... 1,437 |....... 8,719,017]...... 6,068.0200 |......cevunnnnen 0f...... (295,983)]..cvvveneeeens 0f...... (388,166)] ....ccvvnns |vnnnnn (388,166)......... (92,183)]-ceeeeeeeennnnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 9/12/2025
Strike @ 5915.2 Fixed Index Annuities
TBABSS327 ...oveviviies | e Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 09/13/2024 |. 09/12/2025 |.......... 7,851 (...... 46,440,058 |...... 5,915.2000 |....evvnnrnne 0f.... (2,231,566)....cceeennnnns 0f.... (2,808,387)(..cuveeens |onnne (2,808,387)....... (576,821)[....ccevveennnn [ R [V PR [ R Of cevvennnns 0/0 wivieins
S&P 500 9/18/2025
Strike @ 6071.14 Fixed Index Annuities
784658329 ....iiiiiiiinn | Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVORAN7QVEINBJPSK1K14 |. 09/18/2024 |. 09/18/2025 |.......... 2,172]...... 13,183,663 (...... 6,071.1400 f....covvvnnnnens 0f...... (468, 247)]....ceeevennnnns 0f...... (591,592)] .ovvvvnnns Jeennnns (591,592)....... (123,345)].cevveeeeeees [ [ 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)
:X{fiigo@gélggggs Fixed Index Annuities
784688330 ...oeeeeevies | Exhibit 5 ... |Equity/Index BNP Paribas ........ KVQRAN7OVENBJPSK1K14 | 09/20/2024 |. 09/19/2025 |............ M |........ 4,745,121 )...... 6,155.2200 |...evvunnnnnne 0f...... (151,314))...oeeeeenenns 0f...... (177,563)[ cevveneeeee foeeee (177,563)......... (26,249)]..eeeeeeennnnns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 9/25/2025
Strike @ 6187.59 Fixed Index Annuities Bank of America
784688331 ...vvecrn [ Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVD9IULBBO . 09/25/2024 |. 09/25/2025 |.......... 2,211 |...... 13,682,742]...... 6,187.5900 |-...ovvrenene 0. (362,946)(..vvovennen 0. (479,883)] v.vevevns feannnne (479,883)|........ (116,938)].vveveveennne (L] (L (1) (1] I [V
S&P 500 9/26/2025
Strike @ 6191.89 Fixed Index Annuities
784688332 ...iiiiiiiin | Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVORAN7QVEINBJPSK1K14 |. 09/27/2024 |. 09/26/2025 |.......... 1,309 [....... 8,103,884(...... 6,191.8900 [......ccernnnnns 0f...... (270,357)f-ueeeeeeennnns 0f...... (285,685)[ .evvenneees foeenns (285,685)|......... (15,328)]-cuuueeeeeeennns [ [ T [ [ T 0/0 tevviians
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (8,463,896)  (70,574,346), 0f (212,422,138) XXX (212,422,138)] (128,992, 279) 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (8,463,896 (70,574,346 0] (212,422,138) XXX (212,422,138)]  (128,992,279)| 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 (8,463,896)[  (70,574,346) 0] (212,422,138) XXX (212,422,138)  (128,992,279) 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 (8,463,896 (70,574,346 0] (212,422,138) XXX (212,422,138)]  (128,992,279)| 0 0 0 0 XXX XXX
CREDIT SUISSE FB USA
INC Fixed Rate CSL FINANCE PTY CREDIT SUISsEEFB (e 3.780000
Currency Swap BSWAP1 |LIMITED Q1297#AF5 . [Sch D ........ Currency..... USA Lo EXD7DEVFDHAHOFFQ7349 ). 11/12/2014 |. 11/12/2024 |............... 0f.... 9,038,400/(1.930000)  f...cccceunnnnnn. [ [ 168,617 |...... 1,205,400 [..oooeeennn e 1,205,400 [...oovivvnnnnnns [ (96,600)]..cccvvnnnnnnens [0 (V)] I 15,436 | .......... 100/100 ........
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 0 0 168,617 1,205,400 | XXX 1,205,400 0 (96,600 0 0 15,436 [ XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 168,617 1,205,400 | XXX 1,205,400 0 (96,600 0 0 15,436 [ 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
JP MORGAN CHASE & CO
Fixed Rate Credit
Default Swap MARKIT US TREASURY N/B Interest JP MORGAN CHASE & . . 5.000000
CDX NA HY ~ RSWAP2 ... |91282CJJ1 .............. Sch D ........ Rate........... [0 N 815DZWZKVSZIINUHU748  |. 08/02/2024 |. 12/20/2028 |............... 0f..... 25,000,000 }/0.000000  [oeuiiiiinnnnns 0f..... 3,072,500 |......... 152,778 |...... 2,971,530 | .eeevrinnnn feunnnn 3,631,856 |...uuniiiinnnn [V O [V (100,970)]..cevvvnnnnnnns 0f.... 25,000,000 | .......... 0/0 wivieins
JP MORGAN CHASE & CO
Fixed Rate Credit
Default Swap MARKIT US TREASURY N/B Interest JP MORGAN CHASE& |} (e 5.000000
CDX NA HY  RSWAP3 ... | 91282CJJ1 ... .. [Sch D ........ |Rate........... C0 tovvvviiiiiiiiinn 815DZWZKVSZI 1NUHU748  |. 08/05/2024 |. 12/20/2028 |.. 25,000,000}/0.000000  Jo.ceooeirieennn. Ofnins 2,767,500 |.. 163,194 |...... 2,678,754 [ e [t 3,631,856 |.....ooeeeennnn [0 0)eeee.. (88,746))..0cceeenn 0f.... 25,000,000 | .......... 0/0 tivvennnnnns
1189999999. Subtotal - Swaps - Replication - Credit Default 5,840,000 315,972 5,650,284 | XXX 7,263,711 0 0 (189,716)) 0 50,000,000 | XXX XXX
1229999999. Subtotal - Swaps - Replication 5,840,000 315,972 5,650,284 | XXX 7,263,711 0 0 (189,716) 0 50,000,000 [ XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 5,840,000 315,972 5,650,284 | XXX 7,263,711 0 0 (189,716) 0 50,000,000 [ XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 168,617 1,205,400 | XXX 1,205,400 0 (96,600 0 0 15,436 [ XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 5,840,000 484,589 6,855,684 [ XXX 8,469, 111 0 (96,600 (189,716) 0 50,015,436 | XXX XXX
Long: US Dol lar
Short: Canadian Dol lar |Ares Ivy Hill XIX Pvt BANK OF AMERICA
MARKIT CDX NA HY ..... Credit  46604UAS2 ... |Sch D ........ Currency..... CORP ...eeeeevninnnns 9DJT3UXIJIZJI4WX0774 ). 05/10/2024 |. 12/18/2024 |............... [ 2,774,765(........... 1.3617 oo [ [V T [l [QER-TE)) T RN [QERIE)) TN [ [QERIE)) TN [V T Ofiieennnnn 6,458 .......... 0/0 teveiianns
1439999999. Subtotal - Forwards - Hedging Other 0 0 0 (18,875) XXX (18,875 0 (18,875 0 0 6,458 XXX XXX
0000USH5 US TREAS BOND[Fixed Income Security ‘ ‘ ‘ | ‘ ‘ |
...................................................... N/A ...........|Duration..... [BNP Paribas ........ KVOR4N7OVENBJPSK1K14 |.09/16/2024 |. 03/17/2025 |...............0......75,000,000].........102.2019 |........ccee. O Jeeevvnnnneeee O o O e O e | (1, 747,768) e O e O 0. 0] 1,671,802 Loelell .. [BOOOT L.
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STATEMENT AS OF SEPTEMBER 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 ltem Exposure | Entity (b)
0001USM5 US TREAS BOND|Fixed Income Security
...................................................... N/A ...........|Duration..... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/23/2024 |. 06/24/2025 |...............0 [.....100,000,000 |........ 1091.6157 [cc..eeverrnnes O Jovvvvnnnnineees O e O e O [ e (945,207)f e O e O [ O et 04000, 2,229,069 | ...l [BOOOT ...
0000USM5 US TREAS BOND|Fixed Income Security Bank Of America
...................................................... N/A ...........|Duration..... [Merr ................. EYKN6VOZCBBVD9IULB8O |. 09/23/2024 |. 06/24/2025 |...............0.....100,000,000].........901.6193 |.........ccocc. O |oeevvvnnnnnneen O fonnnninnnes O v O e 0l (939,667)) v O v O [ 0. 0]4....2,229,069 | ...l [BOOOT ..........
1449999999. Subtotal - Forwards - Replication 0 0 0 0] XXX (3,632,636) 0 0 0 0 6,129,941| XXX XXX
1479999999. Subtotal - Forwards 0 0 0 (18,875) XXX (3,651,511) 0 (18,875) 0 0 6,136,399 | 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 0 168,617 1,205,400 | XXX 1,205,400 0 (96,600) 0 0 15,436 [ 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 12,777,101 118,558, 173 0 158,057,343 | XXX 158,057,343 25,398,217 (18,875) 0 0 6,458 | XXX XXX
1719999999. Subtotal - Replication 0 5,840,000 315,972 5,650,284 | XXX 3,631,075 0 0 (189,716) 0 56,129,941 | 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 12,777,101 124,398,173 484,589 164,913,027 | XXX 162,893,817 25,398,217 (115,475) (189,716) 0 56,151,835 | XXX XXX

Code

Description of Hedged Risk(s)

@) |
[

(b)

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

Duration Management Hedges




STATEMENT AS OF SEPTEMBER 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
ESZ4 ..ot e L2 I PO 25,929,443 | S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... |Equity Risk [.12/20/2024 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.09/16/2024 .]...5,690.7500 |...5,814.2500 |........... (561,925)[........... (561,925)f...vvvvvvvnnnnns (VN FOTRR (VN 0. (561,925)[....... (561,925)f........ 1,330,435 |0/0 cooeeeeeeeeee [, 50
Product
ESZ4 ..ot e 15 |........ 32,754,734 S&P500 EMINI FUT .... [Variable Annuities .. |Exhibit 5 ... |Equity Risk |.12/20/2024 .[CVE .................. SNZ20JLFKBMNNCLQOF39 . |.09/16/2024 .]...5,690.8000 |...5,814.2500 |........... (709,838) |.....vveeen (709,838)]....cceeeennnnn (VN FOTRR (VN 0. (709,838)]....... (709,838)|........ 1,680,639 [0/0 ..oevvvvvreeenn | eeeeeeeees 50
Product
372U I (LN R 19,929,575 | S&P500 EMINI FUT .... [Variable Annuities .. [Exhibit 5 ... |Equity Risk |.12/20/2024 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.09/16/2024 .]...5,690.8500 |...5,814.2500 |.... L(431,900) |- (431,900)f.veveeeeiiienn O [ O e 0 [ (431,900)]....... (431,900)f........ 1,022,583 |0/0 oooeeeeeeeeeen [ 50
Product
ESZ4 ..ot e 65 [........ 18,498,559 | S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... [Equity Risk [.12/20/2024 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.09/16/2024 .]...5,690.9000 |...5,814.2500 |.......... (400,888) |.....0veunn (400,888)[....cceeeeennnnn (VN FOTRR (VN 0. (400,888)[....... (400,888)|....0vveenn 949,157 10/0 weeeeninn [, 50
Product
ESZ4 ..ot e 143 [........ 40,696,801 | S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... |Equity Risk [.12/20/2024 .[CNE .................. SNZ20JLFKBMNNCLQOF39 . |.09/16/2024 .]...5,690.9000 |...5,814.2500 |........... (881,953)[........... (881,953)...vvvvvvrinnnns (VN FOTRR (VN 0. (881,953)]....... (881,953)f........ 2,088,145 [0/0 ..oooeeeeeeeen [, 50
Product
ESZ4 ..ot e 531 |....... 151,057,549 | S&P500 EMINI FUT .... |Variable Annuities .. [Exhibit 5 ... |Equity Risk |.12/20/2024 .|QME .................. SNZ20JLFKBMNNCLQOF39 . |.09/16/2024 .]...5,690.9500 |...5,814.2500 |........ (3,273,614) ........ (3,273,614)[..ccvvvninnnnns (VN FOTRR (VN 0].... (3,273,614)f..... (3,273,614)f........ 7,750,733 [0/0 cooeeeeeeee [, 50
Product
ESZ4 ..ot e 2 ... 120,049,502 | S&P500 EMINI FUT .... |Variable Annuities .. [Exhibit 5 ... |Equity Risk |.12/20/2024 .|QME .................. SNZ20JLFKBMNNCLQOF39 . |.09/16/2024 .]...5,690.9500 |...5,814.2500 |........ (2,601,629)........ (2,601,629)|....00vvvvnnnns (VN FOTRR (VN 0].... (2,601,629)f.... (2,601,629)|........ 6,159,716 [0/0 ....oooeeereni [ 50
Product
ESZ4 oovvviis v, 128 |........ 36,398,353 [S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... |Equity Risk |.12/20/2024 .[CME .................. SNZ20JLFKBMNNCLQOF39 . 1.09/16/2024 .]...5,691.0000 |...5,814.2500 |.......... (788,800)|........... (788,800)]....0vvvvrnnnnes Ol [\ O 0f... (788,800)|....... (788,800)|......... 1,867,592 [0/0 vovvvvvvvvveene | eeeiieiee 50
1609999999. Subtotal - Short Futures - Hedging Other (9,650,547) (9,650,547)! 0 0 0 (9,650,547) (9,650,547) 22,849,000 XXX XXX
1649999999. Subtotal - Short Futures (9,650,547) (9,650,547) 0 0 0| (9,650,547)| (9,650,547 22,849,000 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 (9,650,547) (9,650,547), 0 0 0 (9,650,547) (9,650,547) 22,849,000 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 (9,650,547) (9,650,547), 0 0 0 (9,650,547) (9,650,547) 22,849,000 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
PP APt (17,280,300) [.eeeeeeeiiiiieeeen 7,629,753 |.....nniiiinnnneens (9,650,547)
Total Net Cash Deposits (17,280,300) 7,629,753 (9,650,547)
(a) Code Description of Hedged Risk(s)

(b) [ Code ] Financial or Economic Impact of the Hedge at the End of the Reporting Period |
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STATEMENT AS OF SEPTEMBER 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

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 0 (9,650,547) 0 0 (9,650,547) 0 22,849,000 22,849,000
BARCLAYS CAPITAL evvviiiiiiiiiiie it renni s AC28XIWI3WIBK2824319 . |... Y ... 28,480,000 |.... 28,353,929 |... 0 28,353,929 ..
BNP PARIBAS .... ... KVOR4N7VEIBJPSK1K14 . Y. 33,010,000 35,426,547 2,416,547 . 33,678,785 | ... 0.
CREDIT SUISSE .. ANGGYXNXOJLX3X63JN86 . Y. . 7,930,000 . 6,836,810 0 ...8,450,237 | ... 0
GOLDMAN SACHS ........... .. I22LROWP2IHZNBB6K528 . Y. 26,210,000 26,323,324 . 113,324 |... . 26,323,324 | ... 0.
BANK OF AMERICA MERRILL LYNCH ... EYKN6VOZCB8VDIIULB8O . Y. 23,590,000 24,664,483 ,074,483 |... ... 23,724,816 |... 0
MORGAN STANLEY ... . 4PQUHN3JPFGFNF3BBE53 . Y. 35,370,000 35,596,607 . 226,607 |... . 34,651,400 | ... 0.
WELLS FARGO KB1H1DSPREMYMCUFXT09 . |... Voorroroos foorcn Yoo o 7,500,000 J.ueeniiiiiiniinniniiiniinnen 0 o 7,711,326 |... . 211,326 [ 7,711,326 ..
0299999999. Total NAIC 1 Designation 162,090,000 164,913,027 0 4,042,288 162,893,817 0
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0 0 0 0 0

0999999999 - Gross Totals

22,849,000

162,090,000 164,913,027 (9,650,547) 4,042,288 162,893,817 (9,650,547) 1,648,489 79,000,835
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 164,913,027 (9,650,547)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 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

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

BARCLAYS CAPITAL
BNP PARIBAS ......
CREDIT SUISSE
GOLDMAN SACHS ...
BANK OF AMERICA MERRILL LYNCH .
MORGAN STANLEY ..
WELLS FARGO

.. AC28XWIII3W1BK2824319 ..
.. KVQRAN7OVEWBJPSK 1K 14 ..
.. ANGGYXNXOJLX3X63JNB6 ..
. W22LROWP2IHZNBB6KS528 ..
. EYKN6V0ZCBBVDIIULBBO .
. 4PQUHN3JPFGFNF3BB653 ..
KB1H1DSPRFMYMCUFXTOO ..

MONEY MARKET FUND
MONEY MARKET FUND
MONEY MARKET FUND
MONEY MARKET FUND
MONEY MARKET FUND
MONEY MARKET FUND
MONEY MARKET FUND

. [31846V-56-7
. [31846V-56-7
. [31846V-56-7
. [31846V-56-7
. [31846V-56-7
. [31846V-56-7

31846V-56-7

FIRST AMERICAN TREASURY .
FIRST AMERICAN TREASRY .
FIRST AMERICAN TREASURY .
FIRST AMERICAN TREASRY .
FIRST AMERICAN TREASURY .
FIRST AMERICAN TREASRY .
FIRST AMERICAN TREASURY .

23,590,000 |
35,370,000 |.
.7,500,000 |

28,480,000 |.

23,590,000 |
35,370,000 |-
.7,500,000 |

28,480,000 |.

0299999999 - Total

162,090,000

162,090,000
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 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 0 0 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 0 0 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
[ e I [C........ | 6,588 |.everrrersrersrnnens )
9609999999. Subtotal - Cash (Schedule E Part 1 type) 6,588 6,588 XXX
9999999999 - Totals 6,588 6,588 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ 0 Book/Adjusted Carrying Value $
2. Average balance for the year  Fair Value $ ....0 Book/Adjusted Carrying Value $
3. Reinvested securities lending collateral assets book/adjusted carrylng value included in this schedule by NAIC designation:
NAICT $ e 0 NAIC2 $ . 0 NAIC3 $ e 0 NAIC4 $ .o 0 NAIC5 $ .o 0 NAICE $ .ocriiiine 0

E11




STATEMENT AS OF SEPTEMBER 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

E12




STATEMENT AS OF SEPTEMBER 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 ....ocoovoeeeieine Cincinnati, OH ..o [ ...0.000
BMO Harris Bank N.A. ............ Chicago, IL .ot fo ...0.000
Goldman Sachs .........c.ccccveveee. New York, NY .o e ...0.000
Key Bank .............. . Cleveland, OH .. . 1..0.000 |..
Fifth Third Bank Cincinnati, OH ..o [ ...0.000
Federal Home Loan Bank of
Cincinnati ....cccovveeieeee Cincinnati, OH ..ocoooooeeeec [ ...0.000
Northern Trust .. Chicago, IL ..... . 1--.0.000 |..
Citizens Bank Providence, Rl ..o | ...0.000
0199998. Deposits in ... 1 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 247,3% 247,228 247,050
0199999. Totals - Open Depositories XXX | XXX 0 0 361,282,445 451,766,628 383,535,373
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 0 361,282,445 451,766,628 383,535,373
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

361,282,445

451,766,628

383,535,373

E13
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STATEMENT AS OF SEPTEMBER 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

Description Code Date Acquired Rate of Interest 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

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

2509999999.

Total Bonds

0

0

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

B 09/30/2024
oo 09/30/2024

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

... 472,128,664 |..
28,194,381 |..

..... 8,016,874
365,164

8309999999.

Subtotal - All Other Money Market Mutual Funds

500,323,045

8,382,038

8609999999 - Total Cash Equivalents

500,323,045

8,382,038
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