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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS ettt [reneneenna 2,010,469,194 ..o, [V 2,010,469,19%4 |............ 2,045,807,828
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 16,631,200 |...ooooveeeceeerreeicicirene [V 16,631,200 |....ccccvnevne 16,711,200
2.2 COMMON SOCKS ...ttt b [enneceesssiens 18,542,533 | [V 18,542,533 |..ooiieinne 18,325,933
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ 474,486,950 |..ooooveiieiiciene [V 474,486,950 |................ 463,087,264
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 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($ ... 39,450,740 ), cash equivalents
[, 209,706 ) and short-term
investments ($ oo 0 ) s | 39,660,446 |.....c.oooevrieiciriciene [V 39,660,446 |................ 16,000,326
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [-roeeeeeuene 135,171,141 [, (V1 135,171,141 |, 129,952,984
7. DErIVAVES ....ceviiiniiicieeeiiceeteeeete e ssesesesensnsnsssesenns [rssnonnnnensnnnns 5008, 182 o0 o 7,603,182 | 6,521,487
8. Other iNVested @SSEtS ......c.oovioeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeeseeesen forereereeineenen 87,329,643 [0 [ 47,329,643 .. 42 770,524
9. Receivables fOr SECUMLIES ..........ccvuiiiiieieiririiceiee e eeees [ 587,180 v [V R 587,180 oo 756,910
10. Securities lending reinvested collateral assets . 33,003,791 |.. 33,003,791 |.. 66,539,878
11.  Aggregate write-ins for iNVEStEd @SSELS ............ovueveeeiiiriririririeeieeeese s [rererieee s 0 oo 0 e (1 T 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 2,783,575,260 |....coovoveeeeeeereee (O] 2,783,575,260 |............ 2,806,474 ,334
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14, Investment inCOme due and @CCTUET .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 20,339,716 [ [V 20,339,716 |..ccvverennnn 19,888,722
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 12,185,811 [ [V 12,185,811 | 13,267,841
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 98,675,318 |...ovoeeeeeeeeeeeee [0 98,675,318 |.coveeenn. 103,914,834
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 reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccocoeovnnrnieeennns (O T (O T [V 0
18.2 Net deferred tax asset ..
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 1,851,935 .o (01 PO 1,851,935 [ 1,821,055
20. Electronic data processing equipment and SOfWArE ...........cccvovevereeerererenis foevereiiininniseeccie (1 T (1 T [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et et [V RN [V RN [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 ................ccccocovveveiviies foevreiinnnnn, 43,078,420 |.cooovovviieeieieiiia (V1 43,078,420 |................ 14,867,554
24. Health care ($ ..ccccocvrvevcciciririiecnae 0 ) and other amounts receivable ... |o...ccccuenirnieininniens (U (U (O T 0
25.  Aggregate write-ins for other than invested assets .............cooceeueeeieeeeeeven e 1,398,077 [oovieeccircics (U 1,398,077 |.ooovvvrn 1,389,769
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 3,052,793,576 |.....ccccvnenve. 50,088,494 |........... 3,002,705,082 |............ 3,030,836,190
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt seeeee e ses s e ees e s sseeeses s s e s esesesas s sesesesesessnansesesennns [eresesisinanaes 289,694,593 ..o [V SR 289,694,593 ... 271,215,599
28. Total (Lines 26 and 27) 3,342,488, 169 50,088,494 3,292,399,675 3,302,051,789
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. State taxes recoverable ...
2502. Fund revenue receivable ...
25003, e s
2598. Summary of remaining write-ins for Line 25 from overflow page 0. 0. 0. .
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,398,077 0 1,398,077 1,389,769




STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 2,151,271,286 1€SS$ weoveeeeveeeeeeeeeeeeeenne 0 included in Line 6.3
(iNCluding $  wveveveeirceeccee 0 Modco Reserve) 2,151,271,286 |............ 2,150,514,278
2. Aggregate reserve for accident and health contracts (including $ ....0 Modco Reserve) 116,937,531 |.ooeiee 110,432,868
3. Liability for deposit-type contracts (including $  ...cccooovvvvrviecccenn. 0 MOACO RESEIVE).......oeoeeeieeiiieieieie e oo 352,847,374 ... 353,489,743
4. Contract claims:
B LIFE e h bbb bbbt b e b e s sne e [rrenea e 22,977,059 |....ocvveene. 16,586,646
4.2 ACCHAENE BNA NBAIN ...ttt ettt bbbt es et 602,924 |....oovieiine 670,399
5. Policyholders’ dividends/refunds to members $
BN UNPAIA ....ocoevieeiceeceeee ettt et ettt et eae et eae et ese et et e s e s e s et ese st esessese st eseesebe s et eas et ens et essetesseseseeseb e s ebe s ebenseaensesesseseseeseseeseteaseteanaas [rereesenenten et ettt 0 freeeeeeeeeeee 0
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 $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ .0 Modco) ...
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  -eoeeeeeeerineenns 528,746 accident and health premiums ..............co.c.......
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded 8,707,628 |................. 13,125,017
9.4 Interest Maintenance Reserve 7,200,427 |cooeeenee 8,760,132
10. Commissions to agents due or accrued-life and annuity contracts $
[ J 207,582 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $ 22,025 on reallzed capltal gains (I0SSES) ..vovvvieves [vviccieieiiiene 1,750, 811 ................... 4,086,850
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........ccccocoviviiiiinnnns
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 and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ .......ccooeeveeirecinennnns 0 ) COMPANIES ...
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ .625,242 ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceeverieiienienceceee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccc.....
24.09 Payable for securities ......
24.10 Payable for securities lending 33,093,791 |... .66,539,878
24.11 Capital NoteS $ ...vevvveverrieirciecs
25. Aggregate write-ins for liabilities 1,242,727 1,377,521
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 2,747,977,297 2,774 144 307
27. From Separate Accounts Statement 289,694,593 |............... 271,215,599
28. Total liabilities (Lines 26 and 27) 3,037,671,890 3,045,359,906
29. Common capital stock 9,600,005 |.....cveeeenee 9,600,005
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 ...0  shares common (value included in Line 29 $
36.2 0 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 245,127,779 247,091,879
38. Totals of Lines 29, 30 and 37 254,727,784 256,691,884
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 3,292,399,674 3,302,051,790
DETAILS OF WRITE-INS
2501. Unclaimed funds ... 1,282,727 .o 1,377,521
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from OVErflOW PAJE .......cciiiiiiiiiiiiiiiiiiie ittt sne s [eoe s [OOSR 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,242,727 1,377,521
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 ..............c.ccococeeeven|oveveveverenennns 95,145,770 |.ceoovee. 114,190,788 |.....coc.o.o.... 199,883,462
2. Considerations for supplementary contracts with life contingencies.............ccooeeieiiiiieiinineeieene e [0 [0 0
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e 56,674,001 |.. 54,327,762 |.. ..109, 353,537
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ..1,571,945 |. 2,219,744 |. ..4,306,367
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€S ...........ccocvrvereeioriiiiiiis [0 [0 0
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 24,426,575 | 22,934,898 ..o 46,085,488
7. Reserve adjustments on reiNSUraNCe CEABT ............ccoovovviviveveuiuiiieeeieeeieteteseeee et essas s e e [0 [0 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.evviueueueieiieieseseeiieesesesesesssssesese s ss st sssesssesess [eesesessscacesesnanas 689,539 .o 648,325 |..coevree 1,289,982
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 .. 11,611,690 11,085,881 21,957,398
9. Totals (LiNes 110 8.3) .o 190,119,520 205,407,393 382,876,234
10, DEAN DENEFIS ...ttt 64,392,960 |..cocueeenne 59,472,087 |...cooeuve.e. 119,726,618
11.  Matured endowments (excluding guaranteed annual pure €NAOWMENLS) ............ccooveveveverereueuereeerens foeeeeeeeeeeeeeeeeseseseeeeeas 0. s 8,097
12, ANNUILY DENETILS ..ooviuiiiiicicectcecee ettt ettt sttt s st esese s st e s s sebesesesn s ssenesas e s eeenenens 1,038,896 |.....ooovveeeennn 933,360 [ 2,768,451
13. Disability benefits and benefits under accident and health CONracts ...............ccccueueeeeieeiveieveiercreeens oo 6,641,819
14. Coupons, guaranteed annual pure endowments and similar benefits ............ccoooeieiiiiiiiiinnenen e 0.
15.  Surrender benefits and withdrawals for life contracts ..................... 52,385,005 |..
16.  GrOUD CONVEISIONS .....eiuiiiiietiateeteateauteeseeaueeaseessea s easseaaseesseaseeeaeeeseease e s e e s e enseenseanseaneeeneeeneenneenseenseena|esasseesiae st e saeesanesaeenes 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcievercieeeeseeee o 5,569,089
18. Payments on supplementary contracts with life CONtINGENCIES .............ceeiieieiereieieiceeeeee e oo 31,136
19. Increase in aggregate reserves for life and accident and health contracts 7,261,671 30,714,591 16,773,822
20.  Totals (LINES 10 10 1) .ueiiieeeieiieiieiee ettt e s et es e s e e e e sns et 137,320,576 |....ccoeeenee 148,108,454 |............... 248,509,526
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..ottt s bbb b s s e bbb s s snsss s s [eneseciceeeennas 13,888,520 16,537,116 |.coeceeene. 30,502,063
22.  Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueuereereeerereuesesesessosesssesas [oeeeeeeeseeneneneseeeneas 2,570 | 4,045 [ 7,664
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 23,813,376 |................. 27,742,149 ..o 56,459,468
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 5,408,037 |.cocoverennee 5,146,383 |...ccocee. 10,056,042
25. Increase in loading on deferred and uncollected Premiums ..............cvcveveueucceieieieieeeeeeeesee e oo 4,590,980 |.. 4,452 512 | 3,377,781
26. Net transfers to or (from) Separate Accounts Net of FEINSUFANGCE ...........c.ccveeveveveeeeeeeeie e oo (9,476,212) ..o (7,137,780) ..o (17,264,356)
27. Aggregate write-ins for deductions .... 1,483,970 1,456,515 4,606,522
28.  TOtAIS (LINES 20 10 27) ...ttt ettt e s s et s e e e s naen 177,031,817 196,309,394 336,254,710
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 13,087,703 |....cocvveenee 9,097,999 |.....coeneee. 46,621,524
30. Dividends to policyholders and refunds to members 0 0 0
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 13,087,703 |.....cocvenee 9,097,999 |............c.... 46,621,524
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 264,671 (621,603) 9,286,200
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 12,823,082 | 9,719,602 |.......cco........ 37,335,324
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 18,771 (excluding taxes of $  ....cccovveuviucuriinnnee 3,254
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 1,285,904 (1,272,720) 219,662
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 14,108,936 8,446,882 37,554,986
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 256,691,883 237,737,185 237,737,185
37 NEtINCOME (LINE 35) ....eeiieieiiiiieeee ettt ee e s st eeesesenen e eeeseseseaefereeeeneneneeaes 14,108,936 |...cooveeennee 8,446,882 |...cocceune 37,554,986
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 121,489 [l 768,143 |.. .. 1,978,754 |.. ..2,557,558
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........ccccereevevevevereueeceeeeeieieeeieee e e [0 [0 0
40. Change in net deferred INCOME TAX .........c.cveveueuiuieieiieieietetete ettt se et es e as st eeenenens 1,202,119 | 924,781 | 5,785,191
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e (3,693,551)].. (1,603,496)|.. (3,390,413)
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:
L1028 == T I PSSR SO 0
50.2 Transferred from surplus (Stock Dividend) .. .0 |
50.3 Transferred t0 SUMPIUS ........c.ooiiiiiiiieieee et sa e s e e e e e neeneeeneeeneesne e e 0
51.  Surplus adjustment:
L2 I T == o I o S SPR SR TRUUROPRORRRIN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............c..ccoceeieee 0]
51.4 Change in surplus as a result Of FEINSUANCE ..........cceiiiiiiiiiiieieeee et e s e 0
52, DiVIAENdS t0 SIOCKNOIAETS ......eviiiieeecietrieieiciceete sttt ees e se e eseeeae s e seesseeaesessensesesesesssansesesees|ossensicieeseseensicsceseenanas 0
53. Aggregate write-ins for gains and losses in surplus (13,131,722) (9,507,665) (18,640,998)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (1,964,100) (2,005,087) 18,954,698
55. Capital and surplus, as of statement date (Lines 36 + 54) 254,727,783 235,732,098 256,691,883
DETAILS OF WRITE-INS
08.301. COI CRATGES -.eveiiieeeetetrieie ettt ettt s ettt se st e e s e et et e e s s e e ses e b e e s e s e ses e e et s eeeens et et es s eensntes onsesnennnananeen 4,576,810 |...coovoeneeene. 4,918,933 |...coiie 9,693,414
08.302. SUITENET ChATGES ...cvcvieieiieectetceceee ettt ettt s ettt s s s st s et s esesnssessnssesesesesesnsnans [oreseseseseseananas 4,098,711 [ 3,362,187 |.ceeeees 6,910,124
08.303. Reinsurance Ceded Trails ......o..ocoooiioeeeeeeeeeeeeeeeeee et eaeeaeaneneaeeeeseneees oo e 2,175,357 | 2,306,923 [ 4,590,409
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........c.ccuverieniiiiiic i
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701. Health Surrender Benefits ...
2702. Miscellaneous Expense ..........cccccoveeee
2703. Funds withheld miscel laneous expense ...........ccocoeeeenenecucene
2798. Summary of remaining write-ins for Line 27 from overflow page ..........ccocceveeiieiiiiiii e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above)
5301. Prior period adjustment ...ttt s e nnsens|eesnnnnnnesensnnnnnnsnnenennns O ferniennennineeseneenneeene O o 191,019
5302. Deferred Coinsurance Gain ..(18,832,017)
L3010 1 TS KOO U KOTSRS UPE R PR TP TP UPTTRPRTRTOPRN
5398. Summary of remaining write-ins for Line 53 from overflow page ...........ccccvvereneenicnenienieneeneenieesdeerececeieeienieeieee 0 0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (13,131,722) (9,507,665) (18,640,998)




STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 ..........ccuiuiuiiciiiciiieie ettt siens [oeennensinenanes 96,069,146 |................ 113,610,253 |............... 199,456, 198
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 56,846,910 |.....ccvvenee. 54,173,727 |....ccuveneee. 109,984,220
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 14,171,996 16,593,647 33,420,139
4. TOtal (LINES 110 3) oottt 167,088,052 184,377,627 342,860,557
5. Benefit and 10SS related PAYMENLS ............cceiiiiiiicieieieeeeeee ettt es et n s [oesessesesenasane 87,441,206 |.....c.......... 125,349,442 |................ 232,649,185
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ............c.c.. foeeeercrereene (9,327,835) ....cceevnnne (7,247,916)|-..cecvenene (17,799, 162)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 45,986,066 |................. 56,631,112 ..o 105,736,446
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ .....................c...... 0 taxon capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 2,622,735 8,160,260 15,733,825
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 126,722,172 182,892,898 336,320,294
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 40,365,880 1,484,729 6,540,263
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 74,320,808 |.. 69,423,603 |. 137,347,505
12.2 SHOCKS .-vrereeeeaeeeie s s sttt nn e eee et (U (U 144,444
12.3 Mortgage loans ... 21,466,895 21,637,652 42,402,355
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 (U 0
12.5 Other iNVESIEA @SSELS ......viuiieiiicirieeiieeirce ettt nnies|oesinesiinessineeineas 326,847 | 176,841 | 900,414
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 837,829 119,909 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ......c.cvoveveueucuieieeeeecieieieeceee e foesesesesenenas 96,952,379 |.ooovieen. 91,358,005 |...covevvenes 180,794,718
13. Cost of investments acquired (long-term only):
T = T T PSSO ROSOURRRR 39,396,104 |................ 52,503,182 |...covvenene 184,233,274
1312 STOCKS ..ottt oot 216,600 |....cocovierreiiienne (U R 3,354,900
13.3 MOMGAGE [OBNS .....ceuiiiiiec ittt |oevinineinenanes 33,086,786 |................. 42,490,000 |...oocvrreenee. 53,320,000
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiiieieeie ettt [resssenesssnenaees 4,586,404 |................... 2,943,803 |.....ccvveuneee 5,898,616
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 459,947 5,450,474 5,268,429
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 77,745,841 103,387,459 252,075,219
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 5,218,157 3,340,376 6,802,959
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 13,988,381 (15,369,830) (78,083,460)
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 [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveveeceeeierens [oeeeeeeienencns (5,488,329) ..o (3,688,341) .. 61,705,866
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (U 0
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (25,205,812) 24,122,604 16,745,346
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..vuiiiiiicci it (30,694, 141) 20,434,263 78,451,212
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne 23,660,120 ..o 6,549,162 |.....cccvvvrnnnne 6,908,015
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oeeieieieieeeeeeece ettt s e s s s s s esesessasnssssseses |eesseseseneneneas 16,000,326 |......cccovennvne 9,092,311 | 9,092,311
19.2 End of period (Line 18 plus Line 19.1) 39,660,446 15,641,473 16,000,326
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Change in securities lending collateral ... [ 33,446,087 |................ (15,894,653 |................ (26,670,254)
20.0002. Amortization of deferred gain on reinsurance agreements ..........cccooooiimmnnineennnneceees [orerereeneenenns (13,131,722)] v (9,507,665)|................ (18,832,017)
20.0003. Interest credited on deposit-type coNtracts ... [ (4,845,960)/.................. (3,330,727) |cccvvnee (7,099,200)




STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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

................ 171,984,760 |...............202,162,354 |...............376,993,481
................................. 0 [ 0 o0
........................ 16,390 |.oovooveiciieeenn 33,385 [, 65,036
................................. 0 [ 0 el 0
................. 21,436,615 |................. 23,127,857 |................. 46,230,066
................................. 0 [ 0 o0
................................. 0 [ 0 o0
................ 193,437,765 |................225,323,5%6 |................423,288,583
............... 100,000,000 |...................... 512,023 |................115,512,023

293,437,765 225,835,619 538,800,606




STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices

The financial statements of AuguStar Life Assurance Corporation (ALAC 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.

At June 30, 2024 and December 31, 2023 there were no permitted practices.

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

NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 14,108,936 $ 37,554,986
(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 $ 14,108,936 $ 37,554,986
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 254,727,784 $ 256,691,884
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 254,727,784 $ 256,691,884

C.  Accounting Policy

(2) Basis for Bonds and Amortization Schedule
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.

D. 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 - No significant changes
NOTE 3 Business Combinations and Goodwill - No significant changes
NOTE 4 Discontinued Operations - No significant changes

NOTE 5 Investments

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

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

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

a) The aggregate amount of unrealized losses:

1. Less than 12 Months $ 588,132

2. 12 Months or Longer $ 20,277,582
b) The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 52,228,880

2. 12 Months or Longer $ 212,004,021

(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 $ 33,093,558

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE



STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

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 - NONE
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

D.  Amounts Due From or To Related Parties

Constellation Investments, Inc. ("CINV"), formerly Ohio National Investments, Inc., a related party, has agreed to provide the Company certain investment
management services and other services effective April 1, 2024. At June 30, 2024, the Company reported $1,445,494 as amounts due to CINV.

E.  Material Management or Service Contracts and Cost-Sharing Arrangements

Refer to Note 10D

NOTE 11 Debt

B. FHLB (Federal Home Loan Bank) Agreements

(1) Information on the Nature of the Agreement
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 $350,000,000 as of June 30, 2024 and December 31, 2023. The table
below indicates the amount of FHLB of Cincinnati stock purchased, collateral pledged, and additional funding capacity available related to the agreement with
FHLB of Cincinnati.

(2) FHLB Capital Stock
a. Aggregate Totals

1 2 3
General Separate
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 2,641,641 $ 2,641,641 $ -
(c) Activity Stock $ 15,650,000 $ 15,650,000 $ -
(d) Excess Stock $ 59 $ 59 $ -
(e) Aggregate Total (a+b+c+d) $ 18,291,700 $ 18,291,700 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 350,001,302 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 2,525,099 $ 2,525,099 $ -
(c) Activity Stock $ 15,550,000 $ 15,550,000 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 18,075,099 $ 18,075,099 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 350,000,018 XXX XXX
11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
6 Months to
Current Year Total Not Eligible for Less Than 6 Less Than 1to Less Than 3
(2+3+4+5+6) Redemption Months 1 Year Years 3 to 5 Years
Membership Stock
1. Class A $ - $ - $ - $ - $ - $ -
2.Class B $ 2,641,641 $ 2,641,641 $ - $ - $ - $ -

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)

71



STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

(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) $ 422,413,158 $ 453,611,045 $ 350,000,000
2. Current Year General Account Total Collateral Pledged $ 422,413,158 $ 453,611,045 $ 350,000,000
3. Current Year Separate Accounts Total Collateral Pledged - $ - $ -
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged $ 439,213,297  $ 463,438,367  $ 350,000,000
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) $ 431,690,893 $ 460,970,312 $ 350,000,000
2. Current Year General Account Maximum Collateral Pledged $ 431,690,893 $ 460,970,312 $ 350,000,000
3. Current Year Separate Accounts Maximum Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged $ 439213297 § 463438367  $ 350,000,000
(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 $ 350,000,000 $ 350,000,000 $ - $ 350,000,000
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ 350,000,000 $ 350,000,000 $ - $ 350,000,000
2. Prior Year end
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements $ 350,000,000 $ 350,000,000 $ - $ 350,000,000
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ 350,000,000 $ 350,000,000 $ - $ 350,000,000
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Separate
Total 2+3 Account Accounts
1. Debt $ - $ - $ -
2. Funding Agreements $ 350,000,000 $ 350,000,000 $ -
3. Other $ - $ - $ -
4. Aggregate Total (1+2+3) $ 350,000,000 $ 350,000,000 $ -

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

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

(YES/NO)?

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

A. Defined Benefit Plan
(4) Components of net periodic benefit cost - NONE

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 $6,800,000.

The Company is an investor in limited partnerships and a limited liabilty corporations. The Company has unfunded commitments in the amount of

$44,942,762.

NOTE 15 Leases - No significant changes

7.2



STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

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) (b) Securitizations, Asset-Based Financing Arrangements and Similar 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 - No significant changes
NOTE 20 Fair Value Measurements
A. Fair Value Measurements

(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 $ 39,450,740 | $ - 19 - 19 209,706 | $ 39,660,446
Securities lending collateral $ - 13 33,093,558 | $ - 13 - 13 33,093,558
Preferred stock $ - 19 1,631,200 |$ -1$ - 18 1,631,200
Bonds Industrial and Misc $ - 13 280,604 | $ - 13 - 13 280,604
Common Stock Industrial and Misc $ - 13 18,291,700 | $ 250,833 | $ - 13 18,542,533
Equity call Options $ - 19 7,603,182 | $ -1$ - 198 7,603,182
Separate account assets $ 289,694,593 | $ -1$ -1$ -1$ 289,694,593
Other Invested Assets - limited
partnerships $ - 19 - 13 17,006,297 | $ - 13 17,006,297
Total assets at fair value/NAV $ 329,145,333 | $ 60,900,244 | $ 17,257,130 | $ 209,706 | $ 407,512,413
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Total liabilities at fair value $ - 1% - 1% - 1% - 1% -
(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 $ 250,833 | $ -1$ - 13 - 13 - 13 - 13 - 13 - 13 - 13 250,833
Other Invested
Assets $ 14682919 | $ -193 -193 -193 311,117 | $ 2035086 | $ - 1% (22825)]9 - 198 17,006,297
Total Assets $ 14933752 | $ -193 -193 -193 311117 | $ 2035086 1 $ - 13 (2282519 -193 17,257,130
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
Total Liabilities $ - 13 - 13 - 13 - 13 - 13 - 13 - 13 - 13 - 13 -

(3) Policies when Transfers Between Levels are Recognized - NONE

7.3



STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

B.  Fair Value Reporting under SSAP 100R and Other Accounting Pronouncements - NONE

C. Aggr

(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 Hierarchy: 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,
and derivative securities.

(5) Fair Value Disclosures - NONE

egate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.

Type of Financial Aggregate Net Asset Value Not Practicable

Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)

Bonds $1,766,848,862 | $2,010,469,194 | $ 4,096,621 | $1,712,198,904 |$ 50,553,337 | $ - 198 -
Cash & Cash
equivalents $ 39,660,446 |$ 39,660,446 |$ 39,450,740 |$ - 198 - 19 209,706 | $ -
Common stock non-
affilate $ 18,542,533 |$ 18,542,533 |$ - |$ 18,291,700 | $ 250,833 | $ - 198 -
Preferred stock $ 14,696,440 |$ 16,631,200 |$ - 198 1,631,200 |$ 13,065240 | $ - 198 -
Mortgage Loan $ 443,735298 | $ 474,486,950 |$ - 198 - |$ 443735298 |$ - 198 -
Securities lending
collateral $ 33,093558 [$ 33,093,791 |$ - |$ 33093558 |$ - 19 - 18 -
Other Invested Assets -
Surplus Notes $ 26,059,514 |$ 30,323,346 |$ - 1% 26,059514 | $ -1$ - 18 -
Other Invested Assets -
limited partnerships $ 17,006,297 |$ 17,006,297 | $ - 198 -|$ 17,006,297 |$ - 198 -
Derivatives- call options | $ 7,603,182 | $ 7,603,182 | $ - 19 7,603,182 | $ -1$ - 19 -
Separate account
assets $ 289,694,593 |$ 289,694,593 | $ 289,694,593 |$ - 19 - 198 - 13 -
Separate account
liabilities $ (289,694593) | $ (289,694,593) | $ (289,694,593) | $ - 19 -19 - 19 -

D. Not Practicable to Estimate Fair Value - NONE

E.  NAV Practical Expedient Investments - NONE

NOTE 21

NOTE 22

NOTE 23

NOTE 24

Other Items - NONE

Events Subsequent - NONE

Reinsurance - No significant changes

Retrospectively Rated Contracts & Contracts Subject to Redetermination - NONE

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 $86,552,673. As of June 30, 2024, $6,916,732 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 $79,532,353. The
decrease is generally the result of the natural progression of a block of disability income claims and the increase or decrease in original estimates as additional
information becomes known regarding individual claims.

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

NOTE 26

NOTE 27

NOTE 28

NOTE 29

NOTE 30

Intercompany Pooling Arrangements - No significant changes

Structured Settlements - No significant changes

Health Care Receivables - No significant changes

Participating Policies - No significant changes

Premium Deficiency Reserves - No significant changes
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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

NOTE 31

NOTE 32

NOTE 33

NOTE 34

NOTE 35

NOTE 36

Reserves for Life Contracts and Annuity Contracts - No significant changes

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

Premium & Annuity Considerations Deferred and Uncollected - No significant changes

Separate Accounts - No significant changes

Loss/Claim Adjustment Expenses - No significant changes
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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2020

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

12/31/2020

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

05/10/2022

By what department or departments?
(@31 el D= o= i o T=T o Aoyl 1g U =T o Lo PP PRR PSR

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 Company ........ccccoomimennnicicsisnnecieeeens Cincinnati, OH ..o ....NO.....|....NO.....[....NO.....]... YES....
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16.

STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

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

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

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... S, 43,078,351
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:

Yes[ 1 No[X]

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONGAS ...ttt ettt ettt ettt ettt et et ettt et a st et a et et a s as st ettt e s s s e ae s et et a e b e st eaeae et et ettt e s e s ean sttt etetesesnan e S$..
Preferred Stock ... $.
Common Stock ... $.
Short-Term Investments $.
Mortgage Loans on Real Estate $.
All Other $.
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 5.
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.ooiuiiiiiiiiiieeee e $
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes[ 1 No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ 1 No[ 1 NATX]

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. ..... ... 33,093,558
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 .... 33,093,790
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ s 33,093,791
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

GENERAL INTERROGATORIES

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

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
US Bank NA ettt 425 Walnut Street, Cincinnati, OH 45202 ...
Federal Home Loan Bank of Cincinnati ... 221 E 4th ST #600, Cincinnati, OH 45202 ...
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? .............cccccceeeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
THM BEGUS vttt nas
Gary Rodmaker
Jeffrey Weisman
William Hilbert ...
Kevin Buhrlage
Sachin Jain
Jonathan Egol ...
Rajiv Ranjan
Ari Bruger ..
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVESted @SSEtS?..........coviiriirririeeiriirrrseeee e Yes[ 1 No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovverieceieneninneeceene Yes[ 1 No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
If no, list exceptions:
By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c..iiiiiiiiie ettt ettt et et et et e e enean Yes[ ] No[X]
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? ........ciiiiiiiiiiiiii ettt bbbt bbb bbbt bt bbb b nre e Yes[ ] No[X]
By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiine Yes[ 1 No[X]
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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

GENERAL INTERROGATORIES

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

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

Amount
1.1 Long-Term Mortgages In Good Standing

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

1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan B 20,526,434

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 453,960,516

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 $ 474,486,950
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 $ 474,486,950
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 51.700 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.300 ‘%
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 27.100 %
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea Yes[ ] No[X]

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

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

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

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

Fraternal Benefit Societies Only:

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

5.2 If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION
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. Alabama ..o AL oo b s 1,919,472 [ A 2,386,722 .o 0
2. AIBSKA .ot AK o L o , , 0
3. Arizona..... ... AZ
4. Arkansas .. .. AR 1, , K
5. California .. ... CA ... 16,459,053 |.
6. Colorado ...... ... CO 3,988,701 |.
7. Connecticut .. . CT 2,180,465 |.
8. Delaware ............. ... DE ....315,899 |.

LL212,721 )
... 16,646,608 |.

9. District of Columbia .
10. Florida ..
11.  Georgia

OO OO OO OO OoODOoOOoOooo

12.  Hawaii .. o HE L [

13. Idaho .... . ID

14. lllinois ... L IL

15. Indiana. . IN

16. lowa ..... . 1A

17. Kansas . ... KS

18, KENUCKY ...oveiiiceeieee e KY 0
19, LOUISIANA ..veveieeeeeeieciieie e LA 0
20. Maine ....... 0.
21.  Maryland . . . 0.
22, MassachuSetts ..........ccceeeeeueirieeeieeieieians ,817, , 0

23.  Michigan ........ccccooviiiiiiiiicceeeee Mi
24. Minnesota .

...3,365,192 |..

25.  Mississippi . . 1,027, . L0 ...104, .. 0. .. 1,132,285 |..
26, MISSOUM w.voveeeeiieieieeeeieie e ,700, , [ A 3,008,414
27. Montana (V1 F 1,249,144
28. Nebraska .. . . L0 0. .. 1,958,856 |..
29. Nevada........ . . ...913, . L0 ...138, .. 0. .. 1,052,264 |..

30.  New Hampshire ........cccoceeeieieicieiceene NH e b e [V F 1,113,210
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ [V I 5,325,829 [...cooviiriiine
32.  New Mexico . .. NM ..465,587 |..

33. New York .....
34. North Carolina ..
35. North Dakota

..670,79%4 |..
..6,428,204 |..
.13,545,071 |..
..2,874,710 |..
.. 2,493,340 |..
.. 7,426,651 |..
..1,016,015 |..

...12 429 354 |.
.... 2,582,466 |.
2,206,759 |.
6,549,690 |.
....938,776 |.
2,149,323 |.
....165,146 |.
6,636,343 |.

37. Oklahoma .
38. Oregon .........

39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...

OO OO O OO OoOOoOooo

43. Tennessee ...

44. Texas .......

45.  Utah .....

46. Vermont VT L e 203,108 [ O [ 64,968 [ O
A7, VIrginia ....oooccoeeiiiiiec e

48.  Washington ...

49. West Virginia
50. Wisconsin ....

51, WYOMING ...oooiiiiiiiiiiiiiiece e
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 [ (U SN [0 (1 [0 (1 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.................... 309,779 0.
94.  Aggregate or other amounts not allocable by State. |....... XXX.......[ocoeoerviniininn 0] 0.
95.  Totals (Direct BUSINESS)........cccuevrueirieinicinieiennns . XXX..... . 172,950,449 |. 0.
96. Plus Reinsurance Assumed. XXX e e 0] 0.
97  Totals (All Business).... . . 172,950,449 |. 0.
98. Less Reinsurance Ceded..........cccevvreeruereneereneeensfoveeees XKoo | 91,272,889 0 ,328,
99. Totals (All Business) less Reinsurance Ceded XXX 81,677,560 16,390 15,005,645 0 96,789,595 100,000,000
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ......ccovvvvvrcccceeeeecee e XXX....... ...663 . 0 0 0 .663 |.. 0
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVEIfIOW PAGE ...vovrveiieiiercicirie e XXX [ (U SN [V R (U SN (U R (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 663 0 0 0 663 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ....cveveveieciiciecrecieeie e[ XXX e e [V [0 [V [0 [V PR 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............c..eceveerieerieeiens ereene 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 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
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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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

cl

Trustees Trustees
Philippe Charette Greg Nielsen
Martin Longchamps Salman Hasnain

OTPP Voting
Trust [Cntario)

COPQ Voting
Trust (Ontario)

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

1% NDWVS (1) & 11004883

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

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

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

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

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

LF

OMNLH Holdings

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

T
See Slide 2
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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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

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

Constellation Organizational Chart

are owned by ONLH Holdings LP, a Delaware Limited Partnership

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

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

Constallation Insuranece Holdings, Inc..

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

Formerdy Chio Mational Mutual Holdings. Inc.

( Foreign | L Domemc 5 Tapmer ) Constellation Insurance, inc.
[Hodding Company — OH)
(cin
FEIN: 31-16140087
Formerly Othio Mational Financial Senvices, Inc.
I T T I I I I ]
5 star Life Inswrance Company ™
: . AuguStar Distributors, Ine. Augu
Princeton Captve Re. Ine. Sycarnore Re. Lid Broker Dealer — OH) {fnsurer — OH) Financisl Way Realty. inc. CNTech, SMLLC. The O.N. Equity Sales Company Constelaton Investments, Ina.
iCaptive Insurer — OH) {insurer — Cayman islands) FEl 511454800 FEIN: 31-0387080 Neuly Conpany-ChH) || (| Feshnclogy Campeery ~DE) (Retal Broker Dealer— OH) i Investment Advisor— OH}
=l (SYRE) ALY ol e St FEIN: 31-0742113 FEIN: 31-1454803
Formerty Ohio Mational Equities, Inc TR N et T e ) (OMES) 7 (N
¢~ AugustarLfe Assurance Corporation |
ON Foreign Hokdings. su.u:} [ | ‘%?"“
frcitoy toempeny: DE) | FEN: 31-0062405
FEM: 468-387367B F dy Sponsored mutual funds
{CNFH) e Falhs : advised by Constellation
' Dhio Mabonal Life Assurance Corporation I:I.H Investment Management Company | | Ohio Mational Insurance Agency, Inc: B -
- - = {HEQEEI.‘ECI Ivestment Acvsor— ﬂH:I rhmﬁ.genqr E]-Fj
I 1  Natonal Securty Life and Annuty Company FERV: 310784360 FEIN: 320071428 :
(Instmer - NY) (ONIN) (ONIA) -AuguStar Vanable [ns.nm Products:
Auguisar Lending, LLC OM Overseas Holdings BV, L FEIN: 13-2740558 Fund, ¢ (formedy Ohio Mabonal Fund)
{Holding Company — DE} {Hodding Company — Netherands) MAIC Mo. B5472 Maryiand 1980
FEIM; 33-2264175 {ONGOH) b (M3LA) -
ALL
B | = Montgomery Re, Inc. ™
- o (Captive Insarar - V)
0N Metherands Holdings B.\. — FEM: 268-3701518
{Holding Company — Netherands) MAIC ND. 13575
{ONNH) | “ (MONT) o
b i ol Wenwood Re, Inc.
Fa I = o : 0N Idl Brasi mml-:eﬂﬂ-m:n
. - oM. Internabonal 2o Hras!
| Of Ginbal Hold| SMILLC -
| Ohio National Seguros de Vida 5.4.4 Bt = e Parficipagfes Lida. * NAIC No. 15383
{Peruvian Insurance Company} EEE_ 31-1700650 {Brazlian Holding Co.j (KENW)
ONSP ] IO ; :
L ¢ : d K o) .-.f-:.-mli -;..u.n v & Camargo Re Captve, Inc.
1 [Captive Insurer — OH)
S ; T — FEIN: 474240180
Ohig Na_ﬁnnal Sudanenca_s_ﬁ..* MAIC Mo, 16855
(Holding Company — Chilej = {CMGO}
1ONSA)
- i i d Sunnise Captive Re, LLC.
Fa Et}qﬁm}gbgmr'er—ml
| i Mafional Segume de Vida 547 FE*HI"‘L: i
{Chilean Insurance Company) Mo Gt
. —1 {SUNR)

_ {ONSV)
Y
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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Constellation Insurance Holdings, Inc. Caisse de dépdt et placement du Québec (CDPQ)
L0704 [ e [ e 00000 ... | eeeerreeenne |0 i |0 i [ s Voting Trust ..ooeeceveeeiieiiie e LCAN.) e UIP .t | ot Other .. 001000 Loii | et e -.No...... I T
Constel lation Insurance Holdings, Inc Ontario Teachers Pension Plan (OTPP) Voting
L0704 [ e [ e 00000 ... | eveerieeenne |0 i |0 i [ s TRUSE e LCAN.) e UIP .t | ot Other .. 001000 Leii | et -.No...... I T
Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 ... | eeeerreeenne |0 i |0 i [ s 11004883 Canada INC. ..coevevreveerveeeiieenines LCAN.) e UIP .t | ot Other .. 001000 Loii | et e -.No...... 2
Constel lation Insurance Holdings, Inc Caisse de dépdt et placement du Québec Ownership, Board of Directors,
L0704 [ e [ e 00000 ... [84-3510530 .. |0 ..eeeverveene |0 eviiiiiiiie [ e Constellation Insurance GP, LLC ................ LDE] UIP....... (CDPQ) Voting Trust .....coocvveerveeiieenies Management .........cocveeemiueernneennns 289,500 Ll -.No...... .0
Constellation Insurance Holdings, Inc Ontario Teachers Pension Plan (OTPP) Ownership, Board of Directors,
L0704 ] e e 00000 ....|84-3510530 .. [0 ..coovvvreeee |0 weiiiiiiiiiiis | e Constellation Insurance GP, LLC ................ LDE] e UIP....... Voting Trust .ooeeeeeeeeeeeeeeeeeeeeeeeeeeeen Management .........ccccocoiiiiiiinnnnne 129,900 L.l e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors,
L0704 ] e | s 00000 ....[84-3510530 .. [0 .ereereeeeeee |0 e | e Constellation Insurance GP, LLC ................ WDE s UIP....... 11004883 Canada INC. ..eevvvnveeneeieneeeannnes Management .........ccccocoiiiiiiinnnnne 2190800 L] s . NO...... 0.
Constel lation Insurance Holdings, Inc Anurag Chandra (Member of Constellation  |Ownership, Board of Directors,
B 7 R DR 00000 ....[84-3510530 .. [0 .ereereveeeee |0 e | e Constellation Insurance GP, LLC ................ WDE s UIP....... Insurance GP, LLC) wuvvveeveeenieeieeiieeeenns Management .........ccccocoiiiiiiinnnnne JU I 0 . NO...... L0
Constellation Insurance Holdings, Inc
L0704 ] e | s 00000 ....|84-3482603 .. [0 .eeeeueeeeeee |0 e | e Constellation Insurance LP ........eevvvnnnennnne. WDE s UIP....... Constellation Insurance GP, LLC ............. {0141 ... 0.000 .... [Constellation Insurance GP, LLC ........ . NO...... I I
Constel lation Insurance Holdings, Inc Anurag Chandra (Member of Constellation
L0704 o[ e [ e 00000 ....[84-3482603 .. {0 ..cceevvveens |0 woeeiiiiis [ Constellation Insurance LP ............ccceeeees LDE] 0TH....... Insurance LP, LLC) ...ccovvveiiiiiiiiieeiis Other ..o ... 0.000 .... [Constellation Insurance GP, LLC ........ . NO...... L4
Constellation Insurance Holdings, Inc Caisse de dépot et placement du Québec
L0704 ] e | 00000 ... [84-3482603 .. |0 ...ccvvveeee |0 oo | e Constellation Insurance LP ............ccenneneiis DB 0TH....... (COPQ) Voting Trust ..ooeeeviieiiiiiiiiiiiiiinnees Other .o ... 0.000 .... |Constellation Insurance GP, LLC ........ W NO...... U R
Constellation Insurance Holdings, Inc Ontario Teachers Pension Plan (OTPP)
B 7 R DR 00000 ....|84-3482603 .. [0 .eeevueeeeeee |0 e | e Constellation Insurance LP .......oevvvvnnnennnne. WDE s 0TH....... Voting Trust .ooeeeeeeeeeeeeeeeeeeeeeeeeeeeen {0141 ... 0.000 .... [Constellation Insurance GP, LLC ........ . NO...... O
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
L0704 ] e | s 00000 ....|86-3415002 .. [0 wereereeeeeee |0 e | e ONLH Holdings GP, LLC ......eveeemmnnniniiiiiiinnes WDE s UIP....... Constellation Insurance GP, LLC ............. Management .........ccccocoiiiiiiinnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc
L0704 ] e | s 00000 ....|86-3415002 .. [0 wereereeeeeee |0 e | e ONLH Holdings LP .oooeeieiieiiiiies WDE s UIP....... Constellation Insurance LP ..........eeunnee {0141 ... 0.000 .... [Constellation Insurance GP, LLC ........ . NO...... O
Constellation Insurance Holdings, Inc Ounership, Board of Directors,
L0704 ] e | s 00000 ....|86-3415002 .. [0 wereereeeeeee |0 e | e ONLH Holdings LP .oooeeieiieiiiiies WDE s UIP....... Constellation Insurance GP, LLC ............. Management .........ccccocoiiiiiiinnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
L0704 ] e e 00000 ....| 311614095 .. [0 ..eevvvveveee |0 weieiiiiiiiiis | i Constellation Insurance Holdings, Inc. ....... L OH] s UIP....... ONLH Holdings LP ...eeeeeeeeeeeeeeeeeeeeeeeees Management .........ccccccoiiiiiiinnnnne ...60.000 ....[Constellation Insurance GP, LLC ........ . NO...... L0 ...
Constel lation Insurance Holdings, Inc Caisse de dépdt et placement du Québec Ownership, Board of Directors,
L0704 ] e | 00000 ... [31-1614095 .. |0 ..eeevvreeee |0 e | e Constellation Insurance Holdings, Inc. ....... LOH UIP....... (COPQ) Voting Trust ..ooevvvviiiiiiiiiiiiiiiinnees Management .........ccccocoiiiiiiinnnnne ...20.000 ....|Constellation Insurance GP, LLC ........ W NO...... .0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
L0704 ] e | s 00000 ....|31-1614095 .. [0 .eoevreeeeees |0 e | e Constellation Insurance Holdings, Inc. ....... LOHL UIP....... 11004883 Canada INC. ..eevvvnveeneeieneeeannnes Management .........ccccocoiiiiiiinnnnne ...20.000 ....|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
L0704 ] e | s 00000 ....|31-1614097 .. [0 .eoeereeeeees |0 e | e Constellation Insurance, Inc. .....coevvvnnnnnn LOHL UIP....... Constellation Insurance Holdings, Inc. .... |Management ............cccooiiiiiiiiinis ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
B 7 R DR 00000 ....|AA-0056843 .. [0 .eeeereeeeeee |0 i | e Sycamore Re, Lid. ...ooovviiiiiiiiiiiiiiiiiiiiiiiieens LOYMLLL) IA........ Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 100,000 ca. ] e . NO...... L0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
B 7 R DR 00000 ....|46-5464819 .. [0 .ooevreeeeees |0 i | e ON Tech, SMLLC ..vveeeeeeeeeeeeee e WDE s NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 100,000 ca. ] e . NO...... L0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|26-4812790 .. [0 ..eovvvrveeee |0 weiiiiiiiiiii | e Financial Way Realty, Inc. ....cccceviiiiiiinis L OH] s NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 700,000 . f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|46-3873878 .. [0 ...oeeveveeee |0 weriiiiiiiiii | e Ohio National Foreign Holdings, SMLLC ........ DE.....[...... NIA....... AuguStar Life Insurance Company ............. Management .........ccccccoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 [ e [ e 00000 ....[93-3264175 .. |0 ..eevveveeee |0 i [ e AuguStar Lending, LLC .....cevrvvreriirieniieene LDE] NIA....... Ohio National Foreign Holdings, SMLLC ...... Management .........cocveeemiueernneennns 100,000 .. f e -.No...... .0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ... | weeemmmmmmeeeen [0 i |0 i | e ON Overseas Holding B.V. ...ccooeeieiiiiiieieens LN NIA....... Ohio National Foreign Holdings, SMLLC ...... Management .........ccccocoiiiiiiiinnnnne 2100.000 .. f e . NO...... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e 00000 ....] e [0 i [0 i | s ON Netherlands Holdings B.V. ......ccccoeeeennnns PO NIA....... ON Overseas Holding B.V. ....ccccccuvunnnnnne. Management .........ccccooiiiiiiiiinnnnnns 100,000 e f i . NO...... .0 ...
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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Constel lation Insurance Holdings, Inc. Ownership, Board of Directors, Constel lation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeeeen [0 i |0 i | e Ohio National Seguros de Vida S.A. ............ LPER....]....... IA........ ON Netherlands Holdings B.V. .................. Management .........ccccocoiiiiiiinnnnne 700,000 . f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 31-1702660 .. [0 .ooovevveeen [0 e | e ON Global Holdings, SMLLC ......cceveuveercvneene LDE] NIA....... ON Nether lands Holdings B.V. .......ccccceeene Management .........cocveeemiueernneennns 100,000 ... f e -.No...... .0
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeeeen [0 i |0 i | e Ohio National Sudamerica S.A. .......cccoeeeeenns JL ISR NIA....... ON Global Holdings, SMLLC .......ccceeeeeeennns Management .........ccccccoiiiiiiinnnnne 700,000 . f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeeeen [0 i |0 s | e Ohio National Seguros de Vida S.A. ............ LOHLL IA........ Ohio National Sudamerica S.A. ................ Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc 0.N. International do Brasil Participagtes Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 ... | eeeerreeenne |0 i |0 i [ s Ltda. oo CBRAL..) s IA........ ON Nether lands Holdings B.V. .......cccceeene Management .........cocveeemiueernneennns 100,000 .. f e -.No...... .0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 67172 ....| 310397080 .. [0 ..oevvvvvvene |0 weiiiiiiiiiii | e AuguStar Life Insurance Company ................ L OH] s UP....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 13575 ... [26-3791519 .. |0 .eeeeeeeiiiin |0 s | e Montgomery Re, INC. ...eeveeeeeeeiiiiiiiiiiiiiiiie VT e IA........ AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 . f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 15363 ... [80-0955278 .. |0 ...eeveveennn |0 e | e Kenwood Re, INC ooveeeeeeeiieiieeeeeeeeeeeeeeeee VT e IA........ AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 15855 ... [47-4249160 .. |0 ..oeevrrennnn |0 e | e Camargo Re Captive, INC. .....eevveeeeeeniiiinnnes LOHe] e IA........ AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 . f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 16481 ....[83-2532656 .. |0 ...eeveveennn |0 e | e Sunrise Captive Re, LLC ....eevveeinniiiiiiiiinenee LOHe] s IA........ AuguStar Life Insurance Company ............. Management ..........cccocoiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 89206 ....|31-0962495 .. [0 ..eovvvrrennn |0 eiiiiiiiiiiiis | e AuguStar Life Assurance Corporation ........... LOHe] e RE........ AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 . f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 85472 ....| 13-2740556 .. [0 ...oovvvveene |0 eeiiiiiiiiiiis | e National Security Life and Annuity Company . |..NY.....]....... IA........ AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e | s 00000 ....|31-1454699 .. [0 .eoevrvveeees |0 i | e AuguStar Distributors, Inc. ....ccooeeeeiiieeinns COHe) e NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 100,000 L. e LWYES. 0.
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|31-0742113 .. 0 .eoevrrvvenee |0 i | e The 0.N. Equity Sales Company ..........ccccce... L OH] s NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 700,000 .. f e LYES..... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|32-0071428 .. [0 ..coovvvveeee |0 woriiiiiiiiii | e Ohio National Insurance Agency, Inc. .......... COHe] e NIA....... The 0.N. Equity Sales Company ................ Management .........ccccccoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|31-0784369 .. [0 ..eoovvrreeee |0 weiiiiiiiiiii | e 0.N. Investment Management Company ............ L OH] s NIA....... The 0.N. Equity Sales Company ................ Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e | s 00000 ....[82-2868171 .. [0 weeeeeeeeeee |0 e | e Princeton Captive Re, Inc. ...ccoeeeeeeeieeeeenns LOHL NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 100,000 L. e . NO...... 0.
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e | s 00000 ....|31-1454693 .. [0 .eoevrveeeees |0 i | e Constellation Investments, Inc. ................ LOHL NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 100,000 L. e LWYES..... 0.
Asterisk Explanation

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




STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

€lECtroNICaIlY WIth T NAIC? .........vcvieieieiiee ettt ettt ettt ettt ettt et s s s ese e es s e s e s e b e s e s e s s s et s et et e s et e s ess s et e s et et et esesesn s esss e s et et et esnsn s s asanaee NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

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

filed with the state of domicile and electronically With the NAIC? ............cccciciiiiiiiiieececeeeeee ettt ettt s e s s sens NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

be filed with the state of domicile and electronically With the NAIC? .............c.ccuruiieieiiieicieeetee ettt ee e es e eaesnann e YES
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

NO

AUGUST FILING

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

Explanation:

Bar Code:

MU AR AN ARV

8 9 2 0 6 2 0 2 4 4 9 0 0
LA AR AR ATR R

8 9 2 0 6 2 0 2 4 3 6 5 0
e
XXXV [Document Identifier 445]

8 9 2 0 6 2 0 2 4 4 4 5 0
szt =N
Actuarial Guideline XXXV [Document Identifier 446]

8 9 2 0 6 2 0 2 4 4 4 6 0
byt a | RNTHNAW AN QA
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

8 9 2 0 6 2 0 2 4 4 4 7 0 0
rmeszsssemtasis = | AW A
Actuarial Guideline XXXVI [Document Identifier 448]

8 9 2 0 6 2 0 2 4 4 4 8
EE e ||| |1

8 9 2 0 6 2 0 2 4 7 0 0 0 0
E et D ||
(2nd Quarter Only) [Document Identifier 222]

8 9 2 0 6 2 0 2 4 2 2 2 0 0

0

o
—

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

o
T S S —

© I—
o
—

—
o
—
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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

OVERFLOW PAGE FOR WRITE-INS

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. AdMiNiStrative Charges ....ooioiiioioeicieeecse et nens |oeeseseseseseaeeeaes 748,565 |..covoveeenen 287,300 |oveeeiriiien 537,362
08.305. VUL GAIN (LOSS) ...uevuieiieiiieiiiriicisiciscsisesisesisesisssississsnsssisssissssesnsessnsssnnssssssensssnssssnnssnns [oovenensenenscnenieenee 12, 41 |oiciiiciniciiicins 210,538 .o 226,089
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 497,838 763,451
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,  Fines and Penalties ......coooo oot eee e see e een e sen e | [ TR [ T 6,000
2797. Summary of remaining write-ins for Line 27 from overflow page 0 0 6,000

15




STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O W

Book/adjusted carrying value, December 31 Of PriOT YEAI .......c..oiiiiiiiiieeeee et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Current year change in encumbrances
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted
Deduct current year’s other than temporary impai
Deduct current year’s depreciation
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of Prior Year ...........ccccvvvvirinininiiiienine s
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year’s other than temporary impairment recognized

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........

Total valuation allowance
Subtotal (Line 11 plus Line 12) .
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 minus Line 14)

................ 463,087,261

474,486,947

............... 452,169,616

... 53,320,000

463,087,261

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOT YEAI .........oiiiiiiiiiieeeee e

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals ...
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value

Deduct current year’s other than temporary impairment recognized

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 minus Line 12)

42,770,523

326,847

49,289 |...

47,329,642

... 37,712,761

900,414
30,949

42,770,523

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2Oo o

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ...........coeoieiiiiiiiiiiiieeeeeee s
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
Deduct total nonadmitted amounts

Statement value at end of current period (Line 11 minus Line

12)

............ 2,080,844,971
... 39,612,704

2,045,642,938

............ 2,034,303, 304
...187,588,174
1,006,761
(28,081)
(2,815,536)
...136,955,707
1,694,000

2,080,844,971

SI101
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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 [ 1,091,374,391 [ 3,237,395 | 18,292,395 | 6,223,188 |............ 1,091,374,391 |.......... 1,082,542,579 |..oovoirernncceenn 0 e 1,078,864 ,470
2. NAIC 2 (@) ettt b bt bbb bt a b e b e bt b et bt bt bttt ea bt eneteenens [re s 902,857,549 |..ooviiiriiines 539,014 .o 14,992,470 |.ooovvinne. (6,329,462)|................ 902,857,549 |...ccoovnene. 882,074,631 oo 0 s 923,155,178
3. NAIC 3 (8) coeeeeieieiiieie ettt ettt ettt bt s et st a bR R sttt s s b bt s s ettt et sesesenene et et esesenesenens |eesnenenei e 39,749,137 | [V O 153,675 |.ocoveecenee (2,423,981)] e 39,749,137 | 37,171,481 | 0 o 35,526,257
L Y (@2 - OSSPSR SUTTEPEURRRRY SRR 5,767,054 |....oooeririicciine (U 16,345 .o 1,683,409 |...ooovienn 5,767,054 |.......cccevvnee. 7,438,118 | 0 e 5,794,261
5. NAIC B () ittt bt sa b e b [ra e 250,007 [ovieieireeee [V [V O 757,117 | 250,001 [.oorricicenne 1,007,118 | 0 [ 2,201,680
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 260,597 0 14,854 (6,472) 260,597 239,271 265,983
7. Total Bonds 2,040,258,729 3,776,409 33,469,739 (96,201) 2,040,258,729 2,010,469, 198 2,045,807,829
PREFERRED STOCK
8. INAIC 1 bbbt b ettt bens [reese e 15,000,000 |.....ooovreerierrieiricnne [V T [V [V 15,000,000 |.......cvevnve. 15,000,000 |....oveveeererenecerennnenc 0 o 15,000,000
N2 (2SSOSR HOSRR 1,711,200 oo (RSN [V (80,000 [-..vuveeeeeene 1,711,200 | 1,631,200 |0 s 1,711,200
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V [V 0 ooeereeeemrrneneeeeeen 0 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T [V 0 ooeereeeemrrneneeeeeen 0 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 0 0 0 0 0 0 0
14, Total Preferred STOCK ..ot 16,711,200 0 0 (80,000) 16,711,200 16,631,200 16,711,200
15. Total Bonds and Preferred Stock 2,056,969,929 3,776,409 33,469,739 (176,201) 2,056,969,929 2,027,100,398 2,062,519,029
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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)

S103
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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LINE 10, PHIOT YEAI) ........c.ccuiuiiirirereriisiiisesesetessssssssesesesessssssssesesessssssssesessssssssesesesessssssesesass  sbesssssssssesann 6,521,487
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveiiuiuiieieiiieeieieteteieeesesese et ssese st s st et s ssssesese st s s ses et s ssssesesesesssssassesessssssnssaesesesns ebesessstssietena 2,517,843
Unrealized Valuation INCrEASE/(ABCIBASE) ............c..c.evruvereeeereeseceesseesseesss et sae s s s et sae s s s e s s ae s s s s s s s e s s et s s et s e s et s e st s s s e s s et s s s sas s s s s s e sesansasansans febetsetassssassceses 668,099
SSAP NO. 108 AUJUSIMENTS .....viuiiiiitetetetiteeist st teteses ettt seetetetesese e st ssssesesesesese e sese s eseseses e s e e esee s s e b esesese e se e s e b e s et ese st e ee s s e b e s ebeseseeess s e bebebeseneessasns Hebebebesestatneneeterebetnanaea 0
Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveviiiiieieitetiiei ettt te ettt te bt ee st et b st sesesebe s s st e s es e b e s s se e s e s e b st ss e se b e bbb s sns b e bbb ssns b et s es s snsesebasans eattsseetesasnenes 1,541,642
Considerations received/(Paid) ON tEIMINALIONS ............ccceviiueieeeteiieietetete ettt s s se s st s esesese s s ssesesesesss s sesese s s s s sssesesessssnssaesesesssssesesesesnanans ebebessstssietenas 3,645,889
AAMOTEIZATION ...ttt b e s e e et h oo st e o2 s EeE e E e E s EeE e E e E AR h R e R h bR R AR R R h R R R s heh Rt h ettt s fhebeteeb e 0

Adjustment to the Book/Adjusted Carrying Value of hedged item ...

Total foreign exchange change in BOOK/AJUSEA CarryiNg VAIUE ............ciiiiiiiiiiiiiiiiiee et bbb bbbt bbbt bbbttt n eabeaseasessesreasesresaeareans 0
Book/Adjusted Carrying Value at End of Current Period (LINes 1+2+3+4+5-6+T+849) .......cccccuriiuiuireieiiiiieieteieieseesesese et esese e ssesesesens ebessessssssenanns 7,603,181
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 11)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......ccuiaiiiieiieeite ittt ettt et et et e eae e e st e ss e e st e s e e sseesseeseeeaeeemeeeseeaseeaseans Saeesssessseasseasessanssaeeaaeaaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.ooiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt res eesbeeare et s a s s e s e s sreess eesaesssessaessressaessressreeareeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis e
o S T Yor fo g g TR @70 (070 Ty T T o4 To T PPN
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeviriiiiiiis e
3.22 Section 1, Column 17, Prior YEAr ..........c.o...quum ......... g ........ g ... ... G . — ...
Change in amount recognized
3.23 Section 1, Column 19, current year to date

3.24 Section 1, Column 19, prior year plus .........J

3.25 SSAP NO. 108 AUJUSTMENTS ...ttt ree s e eseeaae e s e e s e e sh e e s b e e s b e st e as £ebeeabesasesae s shesshe s she s sbeeabe oesoeaessaeeaesaeeaaesaaeeaee e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the Year ............ccccciiiiiiiiiiiii i e

Less:

4.21 Amount used to adjust basis of hedged item ... i,

4.22 AMOUNE FTECOGNIZEM .....cueiiiiieiieeiie ettt ettt sae e e sheeabessseaaesnssassaassaaesreas

4.23 SSAP NO. 108 @QJUSTMENLS ......oiuiiiiiiitieitieiti ettt res cheeiiee s e s s e b e s b s b e s e shesbeeassnssassaessaassreesaeas

1001 o) =TI (I Lo oy o T UL I 1= ST RTN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT VAT ........coiuiiitiiiie ittt ettt ettt ettt shee s he e e bt e sbe e bt e bt ea bt eaeeea et saeeeReeebeeeb e e be e b e eabeenbeen Semeeneeaeesnesaaeaaaesaaesanens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiie ettt et e et e it e s Seseesaeesae s e e s e e saaesaaesanens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ittt et e et et b e et e e ae e e st e naeens Saeessaessaesaaesaeesaeesaeeeaeeaes

Deduct total nonadmitted amounts

Sl04



STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ......oiuiiiiiiieeieieeieiee et eeeteeae et es et es et ees et ees e es e ees s se s ees e ees e ees e es s as e b ns e ees e s et e s et e s ensesensebenss fessebessntesantes 7,603,182
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.cccoiiiiiiiiiiiiiiiciiiies e 0
TOtal (LINE 1 PIUS LINE 2) ..ottt es e e s s st e s e s et essanassnasssssesesesnsnnensnsnsneneeins e 7,603,182
Part D, SECHON 1, COIUMN B ...ttt s s 2 a2 s s s s e s e s e s s es et e st es et essesensnsenne fessebesntesantes 7,603,182
Part D, SECHON 1, COIUMN 7 .....oiiiiieeieeeieeieeeeeee e eseeee e e e eseseee e e esesesesee e e s eseeeeee s e aeaesee a2 e e seseseseeee e seseeeses s nseaesesesasmansnsass  febbsssssssesssssasarareenanas 0
Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0
Fair Value Check
Part A, SECHON 1, COIUMN 16 ...ttt ettt ettt ettt et et et e e et et et et et et et et et et et e e e e e e e e e e s e eeeneeseen eanereereeseeaeanes 7,603,182
Part B, SECHON 1, COIUMN 13 ... . oottt ettt et ettt ettt ettt e e et et et et et et et et et et et et e e et et ee et e e eeeeeeeeen eaeeseesessesseeseaseeseasearnans 0
TOtal (LINE 7 PIUS LINE 8) ..ottt s st et e s easas s sanesesesesesssnansnssesesesnnsnensnees e 7,603,182
Part D, SECHON 1, COIUMN O ......iiiiiiiiiee ettt s o2 e s s sesesses e s s s e s e s e s st e s esensnsenne fessebesntesantes 7,603,182
Part D, SECHON 1, COIUMN M0 ....ouiuiuiueieiiieieieeeeeee ettt e e eseseeeeeea e sseseseseeeeeseseeesee s eseseseeee e e seseseses e eseseseeeesnseaesesesasnansnsess | febibsssasessesssasasrereananas 0
Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 0

Part A, SECHON 1, COIUMN 27 ..ottt ettt ettt s ettt s e s b et s e s e e s e ss et b et e s ese e se s s e s e ket e s ese e se s e s e b ebesese st e seesabese febebebestatatneneebebebebnanaeas 0
Part B, SECHON 1, COIUMN 20 .......iiiiueueiiuiiiiiisietetetetesestst et s e tetesesese et ssesesetesesese s s sssesesesesese e sessesesebesesese s se s esesesesenene s ssasasese  Hebebestststasneneebetebebeataeas 0
Part D, SECHON T, COIUMN 12 ...ttt ettt ettt s s s se e s s et e s e s ese et s s et et e s eses e e e st et et esesese e seseseses  febebebestatntneneeterebebeanaea 0

Total (Line 13 plus Line 14 minus Line 15)

Si07



STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

Year To Date

2

Prior Year Ended
December 31

10.
1.
12.

Book/adjusted carrying value, December 31 Of PriOT YEAI ........coiiiiiiiiiieeee et
Cost of cash eqUIVAIENES ACQUITEA ..........oouiiiiiiee et b e e e e e e et e e st e ese e e s e e sae e s e enaeenbeenbeenseeneeeneenn
ACCTUAD OF AISCOUNL ... e e e e e e s e e e e e e e e e e anenns
Unrealized valuation iNCre@s@/(AECIEASE) ........uiiuiiiiiii ittt ettt ettt b et e b ettt e st e saeesaeesheesbe e be e bt enbeannesnnesneesreas
Total gain (I0SS) ON GISPOSALS ........eeiiiiieie ettt ettt et e e st e eaeeea e e s st e s e e s e easeeaeeemeees e e ese e s e e st enseenseanseeneeeneesneenneennen
Deduct consideration reCeived ON AISPOSAIS ..........ciuiiiuiiiiiiiiie ettt b e et e e bt e besaeesaeesaeesaeesbeesbeenbeebeennennne
Deduct amortization Of PrEMIUM ........o oottt ettt h e e bt e s bt e bt e bt et e em et ea et saeesheesbeeabe e bt enbeennesneesanesneas
Total foreign exchange change in book/adjusted Carrying ValUE .............cocoiiiiiiiiiiieiieeee et
Deduct current year’s other than temporary impairment reCoOgNIZEd ............cooiiiuiiiiiiiiie e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........ccciiiiiiiiiiiiiiiiee e
Deduct total nonadmitted @MOUNLS ...

Statement value at end of current period (Line 10 minus Line 11)

209,706

S108
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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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

RES000000064 ... COLUMBIA . 04/02/2024 .. 224,224 ... ... 292,000
RES000000073 ... NORTH STONINGTON . . 03/26/2024 .. ... 260,000 |... ... 425,000
RES000000077 ... . 03/28/2024 .. ... 167,785 ... ... 271,000
RES000000078 ... SIMPSONVILLE . . 03/28/2024 .. ... 114,700 |... ... 165,000
RES000000079 ... LAKELAND . 03/28/2024 .. ... 328,904 ... ... 424,000
RES000000080 ... GAINESVILLE .. . 03/26/2024 .. ... 125,000 |... ... 193,000
RES000000081 ... ROCKFORD ... . 03/27/2024 .. .. 100,500 |.... .. 134,000
RES000000082 PATERSON . 03/28/2024 .. 497,600 625,000
RES000000083 MANTECA ... . 03/19/2024 .. 513,750 685,000
RES000000084 YOUNGSV ILLE . 03/28/2024 .. 300,000 504,000
RES000000085 ... SUMMERVILLE .. . 03/27/2024 .. ... 352,000 ... ... 440,000
RES000000123 ... LAKE HARMONY . . 04/05/2024 .. ... 236,000 |... ... 320,000
RES000000124 ... . 04/11/2024 .. ... 302,640 |... ... 385,000
RES000000125 ... . 04/11/2024 .. 117,750 ... ... 965,000
RES000000126 ... . 03/25/2024 .. ... 150,000 |... ... 200,000
RES000000127 ... OAKLAND . . 03/19/2024 .. ... 660,000 |... ... 830,000
RES000000142 ... PELHAM ... . 04/15/2024 .. 141,750 ... ... 189,000
RES000000143 ... . 04/15/2024 .. .. 188,500 |... .. 257,000
RES000000174 DEER PARK . 04/25/2024 .. 164,000 225,000
RES000000175 DALLAS ... . 04/23/2024 .. 270,000 360,000
RES000000176 SANTA MARIA . 04/23/2024 .. 440,000 810,000
RES000000177 ... HUBERTUS . 04/24/2024 ... 273,000 |... ... 420,000
RES000000178 ... LEXINGTON .. . 04/26/2024 .. ... 288,014 ... ... 413,000
RES000000189 ... CHICAGO ... . 05/02/2024 .. ... 467,500 |... .. 550,000
RES000000190 ... WALLIS .. . 04/30/2024 .. .. 123,750 ...

RES000000191 ... DENVER ... . 04/19/2024 .. ... 445,000 |...

RES000000199 ... MENOMONEE FALLS .. . 05/06/2024 .. ... 150,000 |...

RES000000200 ... MYRTLE BEACH . 05/09/2024 .. ... 161,250 |...

RES000000201 ... CHARLESTON . 04/29/2024 .. ,365,752 |...

RES000000202 DEERFIELD BEACH .05/10/2024 .. 162,750

RES030000047 PHOENIX . . 03/26/2024 .. 375,000

RES050000027 SAN DIEGO .03/16/2024 .. .1,162,500

RES050000063 DORAL ... . 04/11/2024 .. .1,509,600

RES060000045 DENVER . 03/26/2024 .. ,198,425

RES070000022 ... NORWALK . . 03/16/2024 .. 344,750 |....

RES100000015 ... JACKSONVILLE . . 02/29/2024 .. ... 142,000 |...

RES100000017 ... . 03/01/2024 .. ... 880,000 |...

RES100000020 ... FORT LAUDERDALE .. . 02/28/2024 .. ... 400,000 |...

RES100000024 ... BOYNTON BEACH . 03/16/2024 .. ... 170,445 ...

RES100000026 ... PANAMA CITY BEACH ... .03/16/2024 .. .. 517,500 |...

RES100000029 ENGLEWOOD .. . 03/16/2024 .. 733,562

RES100000046 LAKELAND . 03/26/2024 .. 624,000

RES250000016 IKA ..... . 02/26/2024 .. 961,840

RES290000048 LAS VEGAS . . 03/26/2024 .. 328,500

RES410000021 CONWAY ... . 03/16/2024 .. 174,000

RES430000023 ... SEVIERVILLE .. .03/16/2024 .. ... 292,000 |... ... 365,000
RES440000025 ... CONROE . 03/16/2024 .. ... 347,992 ... .. 440,000
RES440000028 ... SAN MARCOS .03/16/2024 .. ... 177,500 |...

RES480000018 ... SUNNYSIDE . 02/29/2024 .. ... 225,000 ...

RES480000019 ... GIG HARBOR . 02/28/2024 .. ... 165,000 ...

0399999. Mortgages in good standing - Residential mortgages-all other 20,421,733

2826408 .....coeeieeeeeen e DEARBORN ...t e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e nna e e e e e nnnan 05/24/2024 .....coooiifoee 6.486 |.eneieeeieie e 1,700,000

4326403 ... CHATTANOOGA . 04/29/2024 .. ....1,100,000 |...

4426410 ... .. | SAN ANTONIO . 06/25/2024 .. ....2,000,000 |...

0599999. Mortgages in good standing - Commercial mortgages-all other 4,800,000 0
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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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
0899999. Total Mortgages in good standing 25,221,733 500,054 25,103,000
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 25,221,733 500,054 25,103,000
SCHEDULE B - PART 3
Showmg All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 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

1126028 . SAVANNAH .. .. GA. .09/27/2018 .. .05/28/2024 0 0 0 1,579,325 |. .1,579,325 0 0
2325924 . .. | NEW HUDSON 07/12/2017 .. .06/03/2024 0 0 0 2,126,367 |. .2,126,367 0 0
3925551 . .. |PITTSBURGH .. .04/30/2012 .. .06/26/2024 0 0 0 17,231 | 17,231 0 0
3925552 . . |PITTSBURGH .. .04/30/2012 .. .06/26/2024 0 0 0 11,04 0 0
4425685 .. SAN ANTONIO . 05/23/2014 ....06/25/2024 .. L0 ... 0. 0] 0] s ... 645,412 ... 0. ...0
RE8250000016 ...................... TKA e feeveeneneeenne M e 02/26/2024 .....|...... 05/15/2024 ... foeeiiiiiiiiinnens [ PRI ( RTUTTIIN [CIAIAD] [ P PTTII (U PP (37,271 (U PP 961 840 |.vuunnnnnns 961,840 |..ovvunniiiiiinnnnns 0 0
0199999. Mortgages closed by repayment 4,562,639 0 (37,271) 0 0 (37,271) 0 5,342,116 5,342,116 0 0
0125745 .... 0 N | AU AU RN 03/26/2015 941,198 |.... L0 .. 0. 0 0. ...0
0125943 ... MOUNTAIN BROOK ....oeeeeeeeeeeeeemiinees Jeemmmneeeeemnes Al o s e 09/14/2017 ...1,870,899 |.... 0. 0. 0] 0. ...0
0225839 ....oovvvvvieeeeiinineens [ TEMPE o [ A o [ 07/06/2016 0. 0. 0 0. ...0
0825771 eeeeeeeeeeeeeeeeeeennn [ PHOENTX e [ A o e s 06/30/2015 0. 0. 0] 0. ...0
0325823 ....coevivvineeeieinineeens [ TEMPE v [ A o 04/21/2016 0. 0. 0 0. ...0
0325824 ... 04/26/2016 0. 0. 0] 0. ...0
0325830 ... . 05/26/2016 0. 0. 0 0. ...0
0325836 ... PHOENIX ... 06/20/2016 0. 0. 0] 0. ...0
0325843 ... TUCSON ... 07/22/2016 0. 0. 0 0. ...0
0325904 . .. | TUCSON . 05/01/2017 .. 0 0 0 0 0
0325940 . .. | PHOENIX .09/12/2017 .. 0 0 0 0 0
0325941 . .| PHOENIX .09/12/2017 .. 0 0 0 0 0
0325942 ... PHOENIX ... 09/12/2017 0. 0. 0 0. ...0
0325957 ... TUSCON 11/14/2017 0. 0. 0] 0. ...0
0325964 ... COTTONWOOD ..evveeeecevnnneeecivnieeeees Jevvnineeeevnnes Aeniccccciiiins foeeeeeee e [ 12/18/2017 0. 0. 0 0. ...0
0326022 .... CHANDLER ....eeeeeeeeeeeeennieeeeeeemns Jeemnieeeeeeee A e s e 08/22/2018 0. 0. 0] 0. ...0
0326115 ... SCOTTSDALE ..evvivviiieeeceviiieeeeeinnns Jevvnineeeevnnen Aeeinccceiiin foeeeeee e [ 11/08/2019 0. 0. 0 0. ...0
0826130 eeeveeeeeeeenneeeeeeennn [ TEMPE e feeeeeeeneee e A [ | 02/19/2020 0. 0. 0] 0. ...0
0326248 .......ovvvnviviinnnnnnenens [TUBSON Lo [ A [ i s 11/29/2021 0. 0. 0 0. ...0
0326274 .... SCOTTSDALE .. 03/08/2022 0. 0. 0] 0. ...0
0326303 . .. | PLACENTIA .07/13/2022 .. 0 0 0 0 0
0326313 . .. |ORO VALLEY .. .09/28/2022 .. 0 0 0 0 0
0425997 . . |LITTLE ROCK 05/11/2018 .. 0 0 0 0 0
0426092 .... FAYETTEVILLE ©.oieeiieeeeeeeeeeeeeeeee Jeemmeeeeeeeee AR [ s e 07/31/2019 0. 0. 0. 0. ...0
0426098 .... RUSSELLVILLE ...ovvvvvieiiiiiiinniencinnnn Jevvvenneeeeeen AR [ e e 07/31/2019 0. 0. 0 0. ...0
0426099 ... ROGERS o e AR e e 07/31/2019 N 0. 0. 0. 0. ...0
0426100 ..evvvenniiiiiiiiniinens SPRINGDALE .....oovvvvvnnniniivnnennnnnninnns Jovvvnnnneneenes ARecevnnncinn o s [ 07/31/2019 ..ooufeeeeeiiiiinn e [ 1 830,008 |.evvveiiiiiiieenn O foriiiiiin [ P 0 0 [ PPN [ PP 0




¢'c03

STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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

0525522 ... DANA POINT .. 08/19/2011 324,428 |.... 0. 0. 0. 0 ... 27,914 | 0. ...0
0525849 ... 08/30/2016 ...1,769,561 |.... 0. 0. 0. 0] ....24,888 |. 0. ...0
0525863 ... LOS ANGELES ... 11/01/2016 0. 0. 0. 0 ....29,163 |. 0. ...0
0525952 . .. | SAN YSIDRO ... 10/27/2017 .. 0 0 .0 0 .30,500 | 0 0
0526174 . .. | HAYWARD ... .02/10/2021 .. 0 0 .0 0 .28,079 |. 0 0
0526244 . . | MORENO VALLEY . 1171072021 .. 0 0 .0 0 0 0
0526292 ... MALIBU 06/03/2022 0. 0. 0. 0 0. ...0
0526359 ... SACRAMENTO .. 05/01/2023 0. 0. 0. 0] 0. ...0
0526391 ... CERRITOS ... 02/02/2024 0. 0. 0. 0 0. ...0
0625761 .... 05/22/2015 0. 0. 0. 0] 0. ...0
0625917 ... WESTMINISTER .. 06/29/2017 0. 0. 0. 0 0. ...0
0626026 ... FALCON 09/11/2018 0. 0. 0. 0. 0. ...0
0826027 .... MIDDLETOWN .. 09/11/2018 0. 0. 0. 0 0. ...0
0926361 ... WASHINGTON 05/30/2023 0. 0. 0. 0] 0. ...0
1025363 . .. | CORAL SPRINGS . .12/20/2007 .. 0 0 .0 0 0 0
1025434 . .. | POMPANO BEACH . .02/17/2009 .. 0 0 .0 0 0 0
1025485 . .| GROVELAND ... 01/26/2011 .. 0 0 .0 0 0 0
1025503 ... JACKSONVILLE .. 05/27/2011 0. 0. 0. 0] 0. ...0
1025515 ... KISSIMMEE ... 07/07/2011 0. 0. 0. 0 0. ...0
1025528 .... 09/29/2011 0. 0. 0. 0] 0. ...0
1025581 ... 10/26/2012 0. 0. 0. 0 0. ...0
1025647 ... 08/29/2013 0. 0. 0. 0] 0. ...0
1025691 ... 07/23/2014 0. 0. 0. 0 0. ...0
1025695 .... 08/08/2014 0. 0. 0. 0] 0. ...0
1025698 .... 09/03/2014 0. 0. 0. 0 0. ...0
1025703 . .09/19/2014 .. 0 0 .0 0 0 0
1025740 . .02/26/2015 .. 0 0 .0 0 0 0
1025784 . 08/18/2015 .. 0 0 .0 0 0 0
1025817 . . .02/19/2016 .. 0 0 .0 0 0 0
1025819 . .| PORT ST LUCIE . .03/14/2016 .. 0 0 .0 0 0 0
1025878 ... ORLANDO 01/05/2017 0. 0. 0. 0 0. ...0
1025885 ... SHAL IMAR 01/30/2017 0. 0. 0. 0] 0. ...0
1025931 ... TALLAHASSEE ... 07/28/2017 0. 0. 0. 0 0. ...0
1026111 ... DEERFIELD BEACH . 10/10/2019 0. 0. 0. 0] 0. ...0
1125905 .... SNELLVILLE 05/01/2017 0. 0. 0. 0 0. ...0
1126028 ... SAVANNAH 09/27/2018 0. 0. 0. 0] 0. ...0
1126031 . . | GAINESVILLE .10/25/2018 .. 0 0 .0 0 0 0
1126042 . . | MACON ... .12/14/2018 .. 0 0 .0 0 0 0
1126082 . SAVANNAH .. .06/20/2019 .. 0 0 .0 0 0 0
1126103 . . | BRUNSWICK .09/06/2019 .. 0 0 .0 0 0 0
1126129 . . | looDSTOCK 01/08/2020 .. 0 0 .0 0 0 0
1126218 ... BRUNSHICK ... 07/23/2021 0. 0. 0. 0] 0. ...0
1126381 ... NORCROSS .. 09/05/2023 0. 0. 0. 0 0. ...0
1126398 ... ATLANTA ... 03/26/2024 0. 0. 0. 0] 0. ...0
1325938 ... IDAHO FALLS ... 08/25/2017 0. 0. 0. 0 0. ...0
1425429 ... L INCOLNIOOD ... 12/01/2008 0. 0. 0. 0] 0. ...0
1425631 ... FRANKLIN PARK . 06/20/2013 0. 0. 0. 0 0. ...0
1425632 .... CHICAGO 06/20/2013 0. 0. 0. 0. 0. ...0
1425650 ... LAKE ZURICH ... 09/06/2013 509,061 |.... 0. 0. 0. 0 0. ...0
1425697 . . | NORTHBROOK .09/08/2014 .. .. 790,120 |. 0 0 .0 0 0 0
1425704 ... CICERO ... 09/25/2014 ...1,457,237 |.... 0. .0, .0 0. 0. ...0
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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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

1425860 .... DEERFIELD ... 09/29/2016 0. 0. 0. 0 ...10,934 . 0. ...0
1425873 ... NORTHBROOK .. 12/20/2016 0. 0. 0. 0] 0. ...0
1425946 .... BARRINGTON .. 09/27/2017 0. 0. 0. 0 0. ...0
1425953 . .. | HINSDALE .. ... 10/30/2017 .. 0 0 .0 0 0 0
1426023 . .. | LOMBARD ... ... 08/28/2018 .. 0 0 .0 0 0 0
1426217 . . | BUFFALO GROVE . .07/22/2021 .. 0 0 .0 0 0 0
1426222 .... FAIRVIEW HEIGHTS 08/03/2021 0. 0. 0. 0 0. ...0
1525573 ... GRIFFITH .... 09/11/2012 0. 0. 0. 0] 0. ...0
1525629 .... GREENFIELD .. 06/14/2013 0. 0. 0. 0 0. ...0
1525696 .... BLOOMINGTON ... 08/21/2014 0. 0. 0. 0] 0. ...0
1525783 ... INDIANAPOLIS .. 08/04/2015 0. 0. 0. 0 0. ...0
1525807 ... FORT WAYNE .. 12/22/2015 0. 0. 0. 0. 0. ...0
1526001 ... FISHERS 06/15/2018 0. 0. 0. 0 0. ...0
1526076 ... ... |FISHERS ... 05/28/2019 0. 0. 0. 0] 0. ...0
1526109 . .. |FISHERS ... .09/3072019 .. 0 0 .0 0 0 0
1526296 . .. | INDIANAPOLIS .06/06/2022 .. 0 0 .0 0 0 0
1526298 . . | NOBLESVILLE .06/23/2022 .. 0 0 .0 0 0 0
1825646 ... LEXINGTON 08/22/2013 0. 0. 0. 0] 0. ...0
1825699 .... LOUISVILLE .. 09/05/2014 0. 0. 0. 0 0. ...0
1825780 ... LEXINGTON ... 07/28/2015 0. 0. 0. 0] 0. ...0
1825822 ... LEXINGTON ... 04/07/2016 0. 0. 0. 0 0. ...0
1826193 ... BELLEVLE .... 05/13/2021 0. 0. 0. 0] 0. ...0
1826210 ... BURL INGTON .. 07/07/2021 0. 0. 0. 0 0. ...0
1826213 ... LEXINGTON ... 07/14/2021 0. 0. 0. 0] 0. ...0
1826310 ... ... |LOUISVILLE .. 08/30/2022 0. 0. 0. 0 0. ...0
1826331 . .. | DRY RIDGE ... A1/17/2022 .. 0 0 .0 0 0 0
2125749 . .. |DISTRICT HEIGHTS .04/30/2015 .. 0 0 .0 0 0 0
2126003 . .. | ELKTON ... .06/22/2018 .. 0 0 .0 0 0 0
2126046 . .. | CROFTON 12/21/72018 .. 0 0 .0 0 0 0
2126053 . .| SILVER SPRING . .02/21/2019 .. 0 0 .0 0 0 0
2126355 ... CLINTON 04/21/2023 0. 0. 0. 0 0. ...0
2225809 ... BRAINTREE ... 12/29/2015 0. 0. 0. 0] 0. ...0
2226010 .... CAMBRIDGE ... 07/13/2018 0. 0. 0. 0 0. ...0
2325674 ... CLARKSTON 01/28/2014 0. 0. 0. 0] 0. ...0
2325683 ... AUBURN HILLS .. 04/17/2014 0. 0. 0. 0 0. ...0
2325725 ... MADISON HEIGHTS ... 12/17/2014 0. 0. 0. 0] 0. ...0
2325789 . .. | SHELBY TOWNSHIP . .09/09/2015 .. 0 0 .0 0 0 0
2325870 . .. | YPSILANTE .12/12/2016 .. 0 0 .0 0 0 0
2325888 . L NOVIE L ... 02/10/2017 .. 0 0 .0 0 0 0
2325924 . .. | NEW HUDSON ... 07/12/2017 .. 0 0 .0 0 0 0
2326085 . . | ROCHESTER HILLS . .06/26/2019 .. 0 0 .0 0 0 0
2425585 ... EDEN PRAIRIE 11/29/2012 0. 0. 0. 0] 0. ...0
2425812 ... BUFFALO ... 01/14/2016 0. 0. 0. 0 0. ...0
242592 ... ST. PAUL . 12/15/2017 0. 0. 0. 0] 0. ...0
2425966 ... WEST SAINT PAUL . 12/19/2017 0. 0. 0. 0 0. ...0
2525738 ... RIDGELAND 02/05/2015 0. 0. 0. 0] 0. ...0
2525867 ... MADISON ... 11/21/2016 0. 0. 0. 0 0. ...0
2625831 ... ST LOUIS .. 05/27/2016 0. 0. 0. 0. 0. ...0
2626219 ... SAINT CHARLES . 07/23/2021 0. 0. 0. 0 0. ...0
2826284 . .| LAS VEGAS ... .05/11/2022 .. 0 0 .0 0 0 0
3126236 ... BERNARDSVILLE ... 10/06/2021 0. .0, .0 0. 0. ...0
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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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

3126346 .... FAIRFIELD ... 02/22/2023 0. 0. 0. 0 0. ...0
3126347 ... FAIRFIELD ... 02/22/2023 0. 0. 0. 0] 0. ...0
3126348 ... FAIRFILED ... 02/22/2023 0. 0. 0. 0 0. ...0
3126349 . .. | FAIRFIELD .02/22/2023 .. 0 0 .0 0 0 0
3126350 . .. | FAIRFIELD .02/22/20238 .. 0 0 .0 0 0 0
3225728 . . | ALBUQUERQUE . .12/19/2014 .. 0 0 .0 0 0 0
3225932 ... ALBUQUERQE ... 08/04/2017 0. 0. 0. 0 0. ...0
3226008 .... PORTALES .. 07/11/2018 0. 0. 0. 0] 0. ...0
3325115 ... MORAVIA ... 12/22/2004 0. 0. 0. 0 0. ...0
3325853 ... 09/15/2016 0. 0. 0. 0] 0. ...0
3325974 ... MASSAPEQUA .. 01/25/2018 0. 0. 0. 0 0. ...0
3326015 ... PORT WASHINGTON ......oeeeeeneieeeeemmnn Jemmmeeeeeeeee NY e e s 07/31/2018 0. 0. 0. 0. 0. ...0
3326043 ... RONKONKOMA .eeeevevviecevcieiieeeeeens Jevvneneeeeeeen N e e [ 12/18/2018 0. 0. 0. 0 0. ...0
3326089 ... FARMINGDALE ...eeveeeeeeeeeeeeeeemmeees Jeemmmeeeeeeeee NY s o s [ 07/30/2019 0. 0. 0. 0] 0. ...0
3326204 . .. | HUNTINGTON 06/18/2021 .. 0 0 .0 0 0 0
3326240 . .. | BUFFALO 1072172021 .. 0 0 .0 0 0 0
3326252 . . | HAUPPAUGE .12/08/2021 .. 0 0 .0 0 0 0
3326261 ... FARMINGDALE ...eeveeeeeeeeeeeeeeemneees Jeemmmeeeeeeeee NY s o s s 12/21/2021 0. 0. 0. 0] 0. ...0
3326267 ... SCHUYLERVILLE ...ovvviiiiiiviiniieneeenn Jevvveneeeeeeen N e [ e e 01/27/2022 0. 0. 0. 0 0. ...0
3326269 ... LONG ISLAND CITY .eieeeiiiieeeeeemnieeee Jeemmeeeeeeeeee N e e s e 02/17/2022 0. 0. 0. 0] 0. ...0
3326302 ... FARMINGDALE 07/01/2022 0. 0. 0. 0 0. ...0
3326330 ... 11/17/2022 0. 0. 0. 0] 0. ...0
3425457 ... CHARLOTTE ... 07/13/2010 0. 0. 0. 0 0. ...0
3425582 ... MONROE 10/26/2012 0. 0. 0. 0] 0. ...0
3425753 ... GARNER 05/01/2015 693,419 |.... 0. 0. 0. 0 0. ...0
3425802 . .. | ASHEVILLE 11/23/2015 .. 1,402,409 |. 0 0 .0 0 0 0
3425806 . .. | DURHAM . .12/18/2015 .. .. 799,313 |. 0 0 .0 0 0 0
3425846 . .. | ALBEMARLE 08/11/2016 .. 0 0 .0 0 0 0
3425862 . .. | MADISON ... .09/29/2016 .. 0 0 .0 0 0 0
3425881 . . | HUNTERSVILLE .. 01/19/2017 .. 0 0 .0 0 0 0
3425011 ... WAXHAW 06/07/2017 0. 0. 0. 0 0. ...0
3426036 ... ASHEVILLE ... 11/29/2018 0. 0. 0. 0] 0. ...0
3426104 .... CHARLOTTE ... 09/13/2019 0. 0. 0. 0 0. ...0
3426117 ... GREENSBORO 11/20/2019 0. 0. 0. 0] 0. ...0
3426169 ... JACKSONVILLE .. 12/23/2020 0. 0. 0. 0 0. ...0
3426221 ... CHARLOTTE ... 08/03/2021 0. 0. 0. 0] 0. ...0
3426257 . .. | MORGANTON ... 1271672021 .. 0 0 .0 0 0 0
3625627 . .. | CENTERVILLE .06/05/2013 .. 0 0 .0 0 0 0
3625645 . .. | CINCINNATI .. .08/13/2013 .. 0 0 .0 0 0 0
3625694 . .. | BEACHIO0D .08/05/2014 .. 0 0 .0 0 0 0
3625726 . .| CINCINNATI .12/18/2014 .. 0 0 .0 0 0 0
3625827 ... LORAIN 04/29/2016 746,571 |.... 0. 0. 0. 0] 0. ...0
3625923 ... COLUMBUS 07/10/2017 ...1,571,040 |.... 0. 0. 0. 0 0. ...0
3625936 ... NORTH ROYALTON ... 08/24/2017 0. 0. 0. 0] 0. ...0
3625970 ... FAIRBORN ... 12/21/2017 0. 0. 0. 0 0. ...0
3625975 ... BEACHWOOD ... 01/25/2018 0. 0. 0. 0] 0. ...0
3625982 ... 03/14/2018 0. 0. 0. 0 0. ...0
3626005 ... YOUNGSTOIN .. 06/26/2018 0. 0. 0. 0. 0. ...0
3626030 ... GARFIELD HEIGHTS 10/05/2018 . 0. 0. 0. 0 0. ...0
3626057 . . | CINCINNATI .. .08/11/2019 .. .. 899,868 |. 0 0 .0 0 0 0
3626065 ... MASON ... 04/15/2019 LA TA7,4421 0. .0, .0 0. 0. ...0
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign
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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

3626072 .... BROOK PARK .. 04/30/2019 0. 0. 0. 0 ....30,342 . 0. ...0
3626074 .... STREETSBORO . 05/02/2019 0. 0. 0. 0] ....35,336 |. 0. ...0
3626206 .... CARROLLTON .. 06/29/2021 0. 0. 0. 0 ....41,599 [ 0. ...0
3626216 . .. | CAMBRIDGE ... .07/15/2021 .. 0 0 .0 0 .27,652 |. 0 0
3626220 . .. | CINCINNATI .. .07/30/72021 .. 0 0 .0 0 .52,069 |. 0 0
3626264 . .| CENTERVILLE .07/01/2023 .. 0 0 .0 0 0 0
3626268 .... GROVE CITY .. 01/31/2022 0. 0. 0. 0 0. ...0
3626277 ... WASHINGTON TONNSHIP .. 03/30/2022 0. 0. 0. 0] 0. ...0
3626278 ... ANDERSON TOWNSHIP 03/30/2022 0. 0. 0. 0 0. ...0
3626329 ... CINCINNATI 11/17/2022 0. 0. 0. 0] 0. ...0
3626332 ... WEST CHESTER .. 12/05/2022 0. 0. 0. 0 0. ...0
3626333 ... CINCINNATI .. 12/14/2022 0. 0. 0. 0. 0. ...0
3626353 ... 04/06/2023 ,807,263 |.... 0. 0. 0. 0 0. ...0
3626387 ... CINCINNATI .. 11/01/2023 497,030 |.... 0. 0. 0. 0] 0. ...0
3725944 . .. | TULSA .. .09/15/2017 .. .. 645,698 |. 0 0 .0 0 0 0
3825553 . .. | PORTLAND . .05/07/2012 .. .. 475,257 |. 0 0 .0 0 0 0
3825732 . . | SPRINGFIELD . .12/29/2014 .. ,552,018 |. 0 0 .0 0 0 0
3925244 ... CASTLE SHANNON 06/15/2006 134,583 |.... 0. 0. 0. 0] . 0. ...0
3926281 ... BRISTOL 04/18/2022 0. 0. 0. 0 ... 111,825 |... 0. ...0
4125536 ... FORT MILL ... 10/31/2011 0. 0. 0. 0] .. 27,660 |... 0. ...0
4125898 .... CHARLESTON .. 03/30/2017 0. 0. 0. 0 0. ...0
4125918 ... CONWAY 06/28/2017 0. 0. 0. 0] 0. ...0
4225864 ... BELLE FOURCHE . 11/08/2016 0. 0. 0. 0 0. ...0
4325727 ... LAKELAND 12/19/2014 0. 0. 0. 0] 0. ...0
4326034 ... CHATTANOOGA ... 11/27/2018 0. 0. 0. 0 0. ...0
4326055 . .. | CHATTANOOGA . .02/27/2019 .. 0 0 .0 0 0 0
4326063 . .. | CORDOVA ... .03/29/2019 .. 0 0 .0 0 0 0
4326378 . .. | CHATTANOOGA . .09/05/2023 .. 0 0 .0 0 0 0
4326379 . .. | CHATTANOOGA . .09/05/2023 .. 0 0 .0 0 0 0
4326382 . . | OOLTHEWAH ... .09/05/2023 .. 0 0 .0 0 0 0
4326403 ... CHATTANOOGA . 04/29/2024 0. 0. 0. 0 0. ...0
4425228 ... TEMPLE .... 04/06/2006 0. 0. 0. 0] 0. ...0
4425554 ... PORTLAND .. 05/14/2012 0. 0. 0. 0 0. ...0
4425571 ... EL PASO ... 08/28/2012 0. 0. 0. 0] 0. ...0
4425665 ... LAREDO .... 11/26/2013 0. 0. 0. 0 0. ...0
4425685 ... SAN ANTONIO . 05/23/2014 0. 0. 0. 0] 0. ...0
4425715 . .. |EL PASO ...... .10/30/2014 .. 0 0 .0 0 0 0
4425724 . .. | FREDERICKSBURG .. .12/16/2014 .. 0 0 .0 0 0 0
4425741 . .. |NORTH RICHLAND HILLS . .03/13/2015 .. 0 0 .0 0 0 0
4425774 . .. |RED 0AK ... ... 07/10/2015 .. 0 0 .0 0 0 0
4425852 . . |DALLAS .... ...00/13/2016 .. 0 0 .0 0 0 0
4425879 ... SAN ANTONIO . 01/11/2017 0. 0. 0. 0] 0. ...0
4425891 ... EL PASO ... 03/06/2017 0. 0. 0. 0 0. ...0
44258% ... ROCKWALL . 03/21/2017 0. 0. 0. 0] 0. ...0
4425903 ... VICTORIA .... 04/27/2017 0. 0. 0. 0 0. ...0
4425907 ... SAN ANTONIO . 05/12/2017 0. 0. 0. 0] 0. ...0
4425914 ... HORIZON CITY .. 06/21/2017 0. 0. 0. 0 0. ...0
4425928 ... EL PASO 07/18/2017 0. 0. 0. 0. 0. ...0
4425045 ... PFLUGERVILLE .. 09/20/2017 0. 0. 0. 0 0. ...0
4425981 . .| EL PASO ... .03/09/2018 .. 0 0 .0 0 0 0
4425084 ... HOUSTON ... 03/28/2018 0. .0, .0 0. 0. ...0
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4426060 .... MCALLEN ... 03/26/2019 0. 0 ....34,079 . 0. ...0
4426061 .... SWEETWATER 03/27/2019 0. 0] ....26,439 |. 0. ...0
4426087 .... NEW BRAUNFELS . 07/15/2019 0. 0 ... 17,944 . 0. ...0
4426106 . .. | HOUSTON ...... .09/19/2019 .. 0 0 .23,044 |. 0 0
4426110 . .. | FORT WORTH ... 1071072019 .. 0 0 .53,808 |. 0 0
4426194 . .| VICTORIA . .05/14/2021 .. 0 0 .33,392 |. 0 0
4426214 ... SAN ANTONIO . 07/15/2021 0. 0 ... 69,011 [ 0. ...0
4426251 ... SAN ANGELO .. 12/06/2021 0. 0] ....18,923 [. 0. ...0
4426262 .... EAGLE PASS .. 12/22/2021 0. 0 ....43,308 |. 0. ...0
4426290 ... HOUSTON ... 05/27/2022 0. 0] ... 16,674 |. 0. ...0
4426301 ... EL PASO ... 06/28/2022 0. U VN R 6,047 |. 0. ...0
4426308 .... CEDAR PARK .. 08/23/2022 0. 0. ... 47,295 |. 0. ...0
4426327 ... SAN ANTONIO . 11/10/2022 0. 0 ...25,921 [ 0. ...0
4426328 ... ARLINGTON ... 11/16/2022 0. 0] 0. ...0
4426334 . .. |EL PASO ... .12/20/2022 .. 0 0 0 0
4426393 . .. | LEANDER ... .02/12/2024 .. 0 0 0 0
4525637 . .| SALT LAKE CITY .06/27/2013 .. 0 0 0 0
4526025 ... SALT LAKE CITY 09/04/2018 0. 0] 0. ...0
4526136 .... OREM ... 03/30/2020 0. 0 0. ...0
4526345 ... MURRAY . 02/08/2023 0. 0] 0. ...0
4720658 .... GLEN ALLEN .. 03/13/2019 0. 0 0. ...0
4725546 ... 02/27/2012 0. 0] 0. ...0
4725706 .... WOODBRIDGE .. 09/30/2014 0. 0 0. ...0
4725720 ... MIDLOTHIAN .. 12/03/2014 0. 0] 0. ...0
4725721 ... YORKTOUN .. 12/10/2014 0. 0 0. ...0
4725960 . .. | NORFOLK ... A1/22/2017 .. 0 0 0 0
4725983 . .. | VIRGINIA BEACH ... 03/16/2018 .. 0 0 0 0
4726029 . .. | FARMVILLE ... .09/27/2018 .. 0 0 0 0
4726162 . .| STERLING . 11/12/2020 .. 0 0 0 0
4726180 . WINCHESTER .03/25/2021 .. 0 0 0 0
4726196 .... PORTSMOUTH .. 05/19/2021 0. 0 0. ...0
4825759 ... RICHLAND ... 05/21/2015 0. 0] 0. ...0
4825775 ... SILVERDALE .. 07/13/2015 0. 0 0. ...0
4825838 ... AUBURN ... 06/29/2016 0. 0] 0. ...0
4825861 .... TACOMA ... 10/04/2016 0. 0 0. ...0
4825916 ... BELL INGHAM .. 06/28/2017 0. 0] 0. ...0
4826050 . .. |BURIEN .... .02/15/2019 .. 0 0 0 0
4826230 . .. | SEATTLE .08/26/2021 .. 0 0 0 0
4826369 . .. | SEATTLE ... .07/12/2023 .. 0 0 0 0
5025890 . .| BURLINGTON .08/08/2017 .. 0 0 0 0
5026067 . ARCADIA ... .04/17/2019 .. 0 0 0 0
5026339 ... MILWAUKEE ... 01/31/2023 0. 0] 0. ...0
5026340 ... MILWAUKEE ... 01/31/2023 0. 0 0. ...0
5026342 ... MILWAUKEE ... 01/31/2023 0. 0] 0. ...0
RE8000000064 04/02/2024 0. 0 0. ...0
RES000000073 ... 03/26/2024 0. 0] 0. ...0
RES000000077 ... 03/28/2024 0. 0 0. ...0
RES000000078 ... SIMPSONVILLE .. 03/28/2024 0. 0. 0. ...0
RES000000079 ... .. | LAKELAND 03/28/2024 0. 0 0. ...0
RES000000080 . | GAINESVILLE .03/26/2024 .. 0 0 0 0
RES000000081 ... ROCKFORD .. 03/27/2024 .0, 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

RES000000082 ... .. | PATERSON .. 03/28/2024 (8,925)]... 0. ...(8,925)[.. 0 0. ...0
RES000000083 ... .. | MANTECA ... 03/19/2024 .. (4,660)|... 0. 0 0. .0
RES000000084 ... .. | YOUNGSVILLE ... 03/28/2024 (4,413)]... 0. 0 0. ...0
RES000000085 .. | SUMMERVILLE .03/27/2024 .. 0 0 0 0
RES000000123 .. | LAKE HARMONY .04/05/2024 .. 0 0 0 0
RES000000126 . | DOVER ... .03/25/2024 .. 0 0 0 0
RES000000143 ... IRVING . 04/15/2024 0. 0 0. ...0
RES030000047 ... 03/26/2024 0. 0 0. .0
RES050000027 ... 03/16/2024 0. 0 0. ...0
RES050000063 ... 04/11/2024 0. 0 0. .0
RES070000022 ... 03/16/2024 0. 0 0. ...0
RES100000015 ... 02/29/2024 0. 0 0. .0
RES100000017 ... . 03/01/2024 0. 0 0. ...0
RES100000020 ... .. | FORT LAUDERDALE . 02/28/2024 0. 0 0. .0
RES100000024 .. | BOYNTON BEACH ... .03/16/2024 .. 0 0 0 0
RES100000026 .. | PANAMA CITY BEACH . .03/16/2024 .. 0 0 0 0
RES100000029 .. | ENGLEWOOD ... .03/16/2024 .. 0 0 0 0
RES100000046 ... . | LAKELAND ... 03/26/2024 0. 0 0. .0
RES290000048 ... .. [LAS VEGAS ... 03/26/2024 0. 0 0. ...0
RES410000021 ... .| CONWAY 03/16/2024 0. 0 0. .0
RES430000023 ... SEVIERVILLE ... 03/16/2024 0. 0 0. ...0
RES440000025 ... . 03/16/2024 0. 0 0. .0
RES440000028 ... .. [ SAN MARCOS .. 03/16/2024 0. 0 0. ...0
RES480000018 ... .. | SUNNYSIDE ... | 02/29/2024 0. 0. 0. .0
RES480000019 ....vvvvvvvvvvnnnnnnns GIG HARBOR ...vvvvvvvvvveriiriieieeiineennnes 02/28/2024 0 0 0 0
0299999. Mortgages with partial repayments 462,508,118 0 (135,316) 0 0 (135,316) 0 7,244,303 7,557,953 0 0
0599999 - Totals 467,070,757 0 (172,588) 0 0 (172,588) 0 12,586,420 12,900,070 0 0
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SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... Ironwood Capital Partners V Feeder LP Wilmington Ironwood Capital Management V LLC ...08/18/2022 ... .... 43,948 L..319,944 [l 0.313
000000-00-0 ......... PineBridge Private Credit IIl Parallel LP . . | Wilmington . PineBridge Private Credit Il GP LP ... ...09/22/2023 ... .... 91,534 1,222,424
1799999. Joint Venture Interests - Fixed Income - NAIC DeS|gnat|on Not Assigned by the SVO - Unafflllated 0 135,482 0 1,542,368
Blue Owl GP Stakes V US Investors LP (FKA Dyal V US Investors LP) Blue Owl GP Stakes V US Investors LP (FKA Dyal V US
000000-00-0 NEWArk ..oeeeeeeeeeeeeeeie e eeeeeen [eeeees DE.......... Investors LP) ...12/3172021 ... .. 1,050,000 .... 7,058,296
000000-00-0 .........[Clayton, Dubilier & Rice Fund XI1 LP ...c.ovvvrniiinniiiniiiiiieiiieenns | eeeens | CD&R Investment Associates XII, Ltd ... ...02/07/2024 ... ,956,524 |.
000000-00-0 .........|HarbourVest Partners Co-Investment Fund VI LP . [Wilmington .|HarbourVest Partners Co-lInvestment Fund VI LP ...09/30/2022 ... 750,000 |.
000000-00-0 ......... The Resolute Fund VI, LP Wilmington wuvveviiiiiniiiiiiiiiiiiens e DE.......... Resolute Fund Partners VI, LP ...03/01/2024 ... . 8,667,134
1999999. Joint Venture Interests - Common Stock - Unaffiliated 0 1 899,604 0 20,431,954
6099999. Total - Unaffiliated 0 2,035,086 0 21,974,322
6199999. Total - Affiliated 0 0 0 0
6299999 - Totals 0 2,035,086 0 21,974,322 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or | Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... PineBridge Private Credit IIl Parallel LP .. [Wilmington . .|Capital Distribution ... ....09/22/2023 ...|....05/01/2024 . .
000000-00-0 ..... PineBridge Private Credit |11 Parallel LP .. [Wilmington .... Capital Distribution ...09/22/2023 ...|....06/21/2024 ...
1799999. Joint Venture Interests - Fixed Income NAIC Designation Not ASS|gned by the SVO - Unaffiliated
Blue Owl GP Stakes V US Investors LP (FKA
000000-00-0 ..... Dyal V US Investors LP) ...ecevvvvvvvvvvnnnnnnees Newark ....ocoeveniiiiiiniinnnniinns fovvennnns DE......... Capital Distribution ......cccooeeviiviinnnns founs 12/31/2021 ...].... 06/14/2024 ...|........ 59,327 |ivvuinns [ [ [ [ [ [/ 59,327 |........ 22,533 [t [ [ T [/ 36,794
1999999. Joint Venture Interests - Common Stock - Unaffiliated 59,327 0 0 0 0 0 0 59,327 22,533 0 0 0 36,794
6099999. Total - Unaffiliated 59,619 0 0 0 0 0 0 59,619 22,825 0 0 0 36,794
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 59,619 0 0 0 0 0 0 59,619 22,825 0 0 0 36,794
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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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

SCHEDULE D - PART 3

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
125110-AC-0 ......... CCS8 Unitranche Partners SPV  7.892% 11/10/26 .....cceeeemeeiieiiiiiiiieeeeeenieeeeeenneeeeeeneen | cevvviniiinnnns feennnd 06/13/2024 ..... J P Morgan & Co ... .. 2,985,997 ..er 2,985,997 |.... 0 [1EFE (et
46331#-AA-7 ......... IRONNOOD CAPITAL PARTNERS V NOTE  5.000% 08/31/36 ...evvvviviiiininiiiiiiiiiieeciniiineeeccvnines | veeeeeeennnns foeeens 05/15/2024 ..... Direct 0
46331#-AA-7 ......... IRONIOOD CAPITAL PARTNERS V NOTE  5.000% 08/31/36 ..eeeeeeeeeeeenieeeeeeenieeeeeennieeeeeennnees | veeeeevninnnns foeeens 04/30/2024 ..... Interest Capitalization .. .0
72305*-AA-9 .........|PineBridge Private Credit 111 Note A 3.250% 08/31/32 . o |ee....06/23/2024 ..... Direct . .251,398 |. .0
72305*-AB-7 ......... PineBridge Private Credit Il Note B 4.750% 08/31/32 [T PP PN IRTTTTOTPTT FEPPO 05/23/2024 ... Direct 114,270 .... 114,270 |.... ...0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated 3,776,409 3,776,409 0
2509999997. Total - Bonds - Part 3 3,776,409 3,776,409 0
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 3,776,409 3,776,409 0
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0
000000-00-0 ......... |FEDERAL HOME LOAN BANK = CINTI ..iieeeieeeeieine s e e eeenn s e e e eeee s s e e e e s e e e e e e e e e e ennnnas | ..................... 06/14/2024 ..... [0 T S PP PP FPPPPTPPTPPPPPPTRTN 2,166.000 [..oiieiininniiiaennnnnns 216,600 |..nnnieeeinnneieerneiaareerennn foeneaeeeernnnaareeenenaareeene [ T
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 216,600 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 216,600 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 216,600 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 216,600 XXX 0 XXX

6009

3,993,009
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..36235*-AB-7
.. 38373\-2F-6
.. 38376G-2H-2
..38377G-S7-5
..38377T-GE-5
.. 38378N-3J-0
..38378X-VL-2
.. 38383H-CD-9
.. 38383V-M5-4

BACKED CERT ~ 4.730% 06/15/30 .
GNMA 2008-80 10 2.242% 04/16/50
GNMA 2011-92 C  3.725% 04/16/52 .
GNMA 2010-89 PD  4.000% 07/20/40
GNMA 2011-2 HG ~ 4.000% 01/20/41 ...
GNMA 2014-67 DE  3.683% 11/16/46 ..
GNMA 2014-155 VA 3.000% 03/16/37 .
GNMA 2022-205 UA 5.000% 05/20/52 ............
GNMA 2023-35 DA 4.500% 02/20/52 ..

06/01/2024
06/01/2024

. 06/01/2024
. 06/01/2024

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

Paydoun

Paydoun ...
Paydoun ...
Paydoun ...
. | Paydoun ...
. | Paydoun ...

... 27,462
...58,302
764,847

. 06/15/2030 .
. 04/16/2050 .
. 04/16/2052 .
. 07/20/2040 .
. 01/20/2041 .
. 11/16/2046 .
. 03/16/2037 .
. 05/20/2052 .
. 02/20/2052 .

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36194S-PD-4 | GNMA AU4920  3.020% 09/15/41 ....oovvvvvvvnnnns [oeeenn . 06/15/2024 . | Paydoun ... ... 33,054 ... 33,054 ...33,360 |.... ... (306) | ... (306) |... ..33,054 |.. . 09/15/2041 . [1.A ........
..36197J-ZL-2 |GNMA GN AZ6147  3.940% 03/15/37 ...cevvvvveens [eeennn . 06/01/2024 . | Paydoun ... ... 53,836 ...53,83% ...54,698 |.... ... (863) ... ..53,8% |.. . 03/15/2037 . [1.A ........
..36230T-B2-7 |GNMA 758157  4.550% 05/15/38 .......eevvvvvvnnn [ereenn . 06/01/2024 . |Paydoun .....coooveeiiiiiins foneiiiinii e 55,419 |........... 55,419 |............61,654 [............ 59,398 [..eevvvvevennnn0 foeeeeena(3,979) |0 e (BL979) |l 0 e, . 05/15/2038 . [1.A ........
CANTON LEASE FINANCE TRUST-GSA US GOVT LEASE Redempt ion 100.0000

0109999999. Subtotal - Bonds - U.S. Governments

1,306,493

1,295,914

XXX

.. 25477P-NF-8

..38122N-B7-6

..45201Y-YJ-0

..452152-6G-1

.. 452227-FP-1

..462590-MH-0

..47659#-AA-9

..574300-IN-0

..57563R-KE-8

..60416T-MX-2

..60416T-1Y-0

..60416T-YZ-5

..63607V-AB-2

.. 7162323-CH-4

..88271H-FL-8

.. 92428C-JD-7

.. 928120-04-3

DIST OF COLUMBIA HSG FIN AGY 2014-A A
3.875% 06/15/45
GOLDEN ST TOBACCO SECURITIZATI  3.000%
06/01/48 .o
ILLINOIS ST HSG DEV AUTH REV 2012-A  2.625%
12/01/82 oo
ILLINOIS ST GOV OBLIGATION GENERAL OBLIGATION
5.500% 05/01/24 ...oovvveeiiiiiiiiiiiiiieee,
ILLINOIS ST SALES TAX REVENUE = 3.231%
06/15/24 oevveeiiiiiee
IOWA ST STUDENT LOAN LIQUIDITY STUDENT LOAN
2.98%% 12/01/39 wevvveiiiiiiiieiiiie
JERSEY CITY, NEW JERSEY CTL  3.600% 09/15/52
MARYLAND TRANS AUTHORITY BUILD AMERICA BONDS
5.164% 07/01/25 ..ovvvveeiiiiiiiiiiiiiei
MASSACHUSETTS EDL ING AUTH ED LN REV SERIES J
2012 4.800% 07/01/27 wevevveeiiiiiiieeeiis

MINNESOTA ST HSG FIN AGY  5.163% 07/01/40 .
MINNESOTA ST HSG FIN AGY  5.263% 07/01/45 .

MINNESOTA ST HSG FIN AGY  6.345% 07/01/53 .
NATIONAL FIN AUTH NH FEDERAL L 3.278%

10/01/37 ...
RHODE ISLAND ST STUDENT LOAN A
12/01/81 i
TEXAS ST AFFORDABLE HSG CORP 2013A  2.700%
09/01/41 v
VERMONT STUDENT ASSISTANCE COR  3.625%

06/15/25 ...
VIRGINIA HOU 5004
10/25/37 i

. 06/01/2024 . | ..

. 06/01/2024 .

. 06/01/2024 .

. 05/01/2024 .

. 06/15/2024 .

. 06/01/2024 .

. 06/15/2024 .

. 04/01/2024 .

. 06/20/2024 .

. 05/01/2024 .

. 05/01/2024 .

. 06/01/2024 .

. 04/01/2024 .

. 05/14/2024 .

. 06/01/2024 .

. 06/15/2024 . | ..

. 06/01/2024 .

Redemption

Maturity .

Maturity .
Redemption

Redemption

100.0000

100.0000

- _0060 ....................

...... 1,000,000

......... 770,000

......... 210,000

......... 180,000

............ 5,000

............ 5,000

....8,998

........ 1,000,000

.......... 770,000

.......... 210,000

.......... 180,000

............. 5,000

............. 5,000

........ 1,000,000

.......... 770,000

.......... 210,000

.......... 180,000

............. 5,000

............. 5,000

....8,998 |....

........ 1,000,000

.......... 770,000

.......... 210,000

.......... 180,000

............. 5,000

............. 5,000

........ 1,000,000

.......... 770,000

.......... 210,000

.......... 180,000

............. 5,000

............. 5,000

100.0000

. 06/15/2045 .

. 06/01/2046 .

. 12/01/2042 .

. 05/01/2024 .

. 06/15/2024 .

. 12/01/2039 .

. 09/15/2052 .

. 07/01/2025 .

. 07/01/2027 .

. 07/01/2040 .

. 07/01/2045 .

. 07/01/2053 .

. 10/01/2037 .

. 12/01/2041 .

. 09/01/2041 .

. 06/15/2025 .

. 10/25/2037 .

1.BFE ...

1.BFE ...

1.GFE ...

1.FFE ...

1.CFE ...

1.CFE ...

1.FFE ...

1.BFE ...

1.BFE ...

1.BFE ...

1.CFE ...

1.AFE ...
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Redemption 100.0000
..92812V-MA-1 [VIRGINIA ST HSG DEV AUTH  3.125% 11/26/39 .. |....... L 06/25/2024 | | o 16,605 [............ 16,605 |............ 16,605 |............ 16,605 [......cceeeenns 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeeeeennn 16,605 |....ovvvvnnnes [ 0 Joeeeeeiieenn [ 211 ). 11/25/2039 . [1.A FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 2,952,341 2,952,341 2,052,232 2,952,331 0 6 0 6 0 2,952,337 0 4 4 72,161 XXX XXX
PORTLAND COMMUNITY COLLEGE DIS ~ 4.810% Redenption 100.0000
..736688-FN-7 |06/01/27 ... .. 06/01/2024 . .. 225,000 225,000 244,013 |...........229,5% |.... .228,675 |.. ........ (3,675)].... . 06/01/2027 . [1.B FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 225,000 225,000 244,013 229,594 228,675 0 (3,675) XXX XXX
CITY OF BEDFORD VIRGINIA LESSEE ~ APPALACHIAN Redemption 100.0000
..076523-AA-7 |POWER CO.  7.810% 05/01/26 .......ccoeeeeeeeeees [ oennn . 05/01/2024 . .0 . 0 . 05/01/2026 . [2.A ........
..3136AB-YJ-6 |FANNIE MAE 2013-1 VB 3.000% 02/25/33 ...... [....... . 06/01/2024 . | Paydoun ... . .0 . 0 . 02/25/2083 . [1.A ........
..3136BM-0B-7 |FANNIE MAE 2022-17 N 3.500% 11/25/48 ....... [....... . 06/01/2024 . | Paydown ... 325,658 .0 . 0 . 11/25/2048 . [1.A ........
..3136BM-ZY-7 |FANNIE MAE 2022-22 P 4.500% 05/25/51 ....... [....... . 06/01/2024 . | Paydoun ... 545,271 .0 . 0 . 05/25/2051 . [1.A ........
..3137H9-G4-5 |FREDDIE MAC 5271 GV 5.500% 09/25/33 ........ |.eeeens . 06/01/2024 . | Paydoun ... .0 . 0 . 09/25/2033 . [1.A ........
..31302D-28-7 |FNMA 2002-59 7B  6.000% 09/25/32 .... . |- 06/01/2024 . |Paydoun ... .0 . 0 . 09/25/2032 . [1.A ........
..31392R-IIT-4 |FHLMC 2492 Z  5.500% 08/15/32 . 06/01/2024 . | Paydoun ... .0 . 0 . 08/15/2032 . [1.A ........
..31303A-5P-8 | FNMA 2003-43 PE  5.500% 05/25/33 06/01/2024 . |Paydown 0 0| . 05/25/2083 . 1.A .
.. 31393N-4A-4 | FHLMC 2589 GM  5.500% 03/15/33 .. . 06/01/2024 . | Paydoun ... .0 . .0 . . 03/15/2033 . [1.A ........
FISHERS LANE ASSOC LLC US GOVT LEASE BACKED Redenption
..3380311-AA-7 [CERT  3.666% 08/05/30 ....oevvvvevennniiiiinnnnns | nnnnns . 06/05/2024 . | .eueiiiiiiiiiieieiiiiiineeees | e 94,913 .ot 94,913 |....ooee 96,901 [.....coeeens 95,604 |....ooeeeennns 0 Joeeeeeeenns (36) [cevvennnnnnnnns 0 Joeeeeeeenns (36) [cevvennnnnnnnnn 0 Joeeeeeennn 95,568 [......oceennnn 0 foennnnn (655) . 08/05/2030 . [1.B ........
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,908,804 1,908,804 1,855,644 1,841,565 0 67,895 0 67,895 0 1,909,459 0 (655) XXX XXX
ABPCI DIRECT LENDING FUND ABS 2020-1A A
..00090T-AA-5 |3.199% 12/20/30 ..coeevveiiiiiiiiiiiiiiiiiiiiieeeees [ . 04/20/2024 . |Paydoun ......ooooeeiiiiiins i e 85,596 |............ 85,596 |............ 85,596 |............ 85,596 |.........eeett [V (VR [V (VR [V R 85,596 [......ccceennns (VO 0 . 12/20/2030 . 1.F FE .
AZ ROMULUS MI LANDLORD LLC ~ 3.497% 10/31/38 Redemption 100.0000
.001828-AA-6 | .eeeveiiiiiiiiiiiiiieieee [ . 06/30/2024 . | .evviiiiiiiiiiiiiiiiiniininins e | 26,987 [o.eevennnene 26,987 |...oennenee 26,987 |...ocoennnn 26,987 |.ooooeeiiiens [V (VR [V (VR [V R 26,987 |ooooeeeinnnns (VO [V [V 393 |. 10/31/2038 . |1.D ........
AZ RANDALL OH LANDLORD LLC ~ 3.610% 03/31/39 Redemption 100.0000
L00184*-AA-6 | .eeeeiiiiiiiiiiiiieeee [ . 06/30/2024 . | .evviiiiiiiiiiiiiiiiiiiniinins e | 21,471 o 21471 | 20,471 |l 20,471 | [V (VR [V (VR [V R 20,471 |l (VO [V [V 413 |. 03/31/2039 . (1.D ........
ANZN (GR MI) CTL PASS-THRU TRU CTL - LEASE Redemption 100.0000
..00225#-AA-3 | BACKED NOTES ~ 4.095% 09/30/39 .......cooeeeeees [erennn . 06/30/2024 . | .evviiiiiiiiiiniiiiiiiiniinins e | 16,786 |............ 16,786 |.....ceee... 16,786 |............ 16,786 |......evvnneeee [V (VR [V (VR [V R 16,786 [..cccoeennnnn (VO [V [V 287 |. 09/30/2039 . (1.D ........
AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1
..008414-AA-2 |3.500% 07/25/43 ..cooooveiiiiiiiiiiiiiiiiiiiieeeees [ . 06/01/2024 . |Paydoun .....coooeeeeiiiiins foriiinnniis e 5,025 |oeooiieenns 5,025 [eennneee 4,807 |oooeeeeeenns 4,013 [ [V L I A [V | I A [V 4914 |l [V M M 64 [. 07/25/2043 . |1.A ........
AMAZON FORT WORTH TX LEASE COL  4.494% Redemption 100.0000
..009098-A*-5 | 11/10/39 ...oovvvviiiiiiiiiiiiiiiiiiiiiiciciiiiieeeens [ . 06/10/2024 . | .. . 11/10/2039 . (1.E ........
AMERICAN AIRLINES 2015-1 A 3.375% 05/01/27 Redemption
L028770-AA-8 | eeveeiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeee [ IRV V(2 O R R < X7 T Y 1Y I AR < i1 AP o - SRR | B R (12) fervenniinnnnnee [V R (12) ferveiiiiinnnnne [V R BAT2 [ [V (101) oo (101) forneneniininnne 727 |. 05/01/2027 . 2.B FE
AMERICAN AIRLINES 2014-1 A PT TRUST ~ 3.700%
..02877A-AA-6 | 10/01/26 ....evvvvvvvriiniiiiiniiiiiiiiiiiniiiiiiniees [ eeeeenn . 04/01/2024 . | .evvvvviiiiiiininininniiniiins e Joeeee.... 80,580 ..., 80,580 |............80,580 |............80,580 [.....cccceeeess0 [t (VR [V (VR [V R 80,580 |...oooeeeennns (VO [V [V 1,491 |. 10/01/2026 . [2.C FE
AVERICAN AIRLINES 2012-1B(R) EETC ~ 3.530%
..02380#-AA-0 | 10/01/24 .coovvvviiiiiiiiiiiiiiiiiiiiiiiciiciiees [ . 04/01/2024 . | .evvviiiiiiiiiiininiiniiniiins e e 197,222 [ 197,222 [ 197,222 i 197,222 [0 s (VR [V (VR [V R 197,222 [oooeeeiennns (VO [V [V 3,481 |. 10/01/2024 . |2.C PL
AVERICAN HOME MORTGAGE INV TR 2004-3 6AS
..02660T-BU-6 |4.345% 10/25/34 ......eevvvvvvennnnnnnnnnnnnnnnnnnnns [ eeeeenn . 06/01/2024 . |Paydoun .....coooveeiiiiiins foniiiiini e 10,008 |............ 10,008 |............. 8,205 |.....eeeeeee 8,205 [..cunnnnnnee [V R 1,713 [ [V R 1,713 [ [V R 10,008 [.ooeeeeiennnns (VO [V [V 181 |. 10/25/2034 . |1.A FM ....
ANGEL OAK MORTGAGE TRUST 2022-3 A2  4.13%
..03464T-AB-5 |01/25/67 ....covvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiceeees [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foneiiiiniiis e 57,951 |........... 57,951 [....eeeeeee 56,715 |............ 56,973 |..oooiiiiiinns [V L7420 [V R L7420 [V R 57,951 [oooiiiiiinns (VO [V [V 1,029 |. 01/25/2067 . [1.C FE ....
AQUA FINANCE TRUST 2019A A 3.140% 07/16/40
2.088370-AA-0 | .evreiiiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeee [ . 06/15/2024 . |Paydoun ......ooooeeiiiiiins i e 14,066 |............ 14,066 |............ 14,063 |............ 14,066 |............... [V (VR [V (VR [V R 14,066 |......cevennns (VO [V [V 184 . 07/16/2040 . |1.A FE ....
AQUA FINANCE TRUST 2020-AA A 1.900%
..038413-AA-8 | 07/17/46 ....evvvvvviiiiiiiiiiniiiiiiiiiiiiiiiiiiinees [ eeeeenn . 06/17/2024 . |Paydoun .....coooeeeiiiiiins v e, 44,692 |............ 44,692 |o.ooeeeenns 4,684 |............ 44,692 foeeeeinnnnnne [V (VR [V (VR [V 44,692 [.ooeeieeennns (VO [V [V 351 |. 07/17/2046 . [1.A FE ....
ARBYS FUNDING LLC 2020-1A A2  3.237%
..088779-AB-0 |07/30/50 ...cevvvvviiiiiiiiiiiiiiiiiiiiiiciiceiieeeees [ . 04/30/2024 . |Paydoun .......oooeiiiiiiins e e 8,750 |.unnnnnne 8,750 |t 8,750 |..ooeeeeens 8,750 |.ooeeeiiiins [V (VO [V (VO [V 8,750 |eevvvvvvnnnnns (VR [V [V 142 . 07/30/2050 . |2.C FE
BPHQ 2017 CTL PASS-THROUGH TRU CTL  3.540% Redemption 100.0000
..05590#-AA-9 | 11/15/32 .oooeeeeeiiiiiiiiiiiiiieee [ . 06/15/2024 . | .evvviviiiiiiiiiiiiiiiiiiiiins | | 28,945 |............ 28,945 |........... 28,945 |............ 28,945 |............... [ P [\ [ P 0 [ [ PP 28,945 [ooooiinnnnn 0 [ [ P [ 427 ). 11/15/2082 . [1.F ........
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
BXG RECEIVABLES NOTE TRUST 2017-A A 2.950%
..06607B-AA-9 | 10/04/32 .oooveiiiiiiiiiiii [ . 06/02/2024 . |Paydoun ........oooeeiiiiiis Jeneiiiiniini e 19,607 |.....eeeeeee 19,607 |..oeeveeens 19,607 [............ 19,607 [ovvvvvinnnnnns 0 e (VO 0 | (VO 0 s 19,607 [ovevvvvvvennnns (VN 0 | [V 233 |. 10/04/2032 . |1.F FE ....
BLACKBIRD CAPITAL AIRCRAFT 2016-1A A 4.213%
..00228Y-AB-8 | 12/16/41 ... O [P . 06/15/2024 . | Paydoun ... . 12/16/2041 . [1.G FE ....
BLACKSTONE
..00261H-A*-8 | UNSECURED NOTES ~ 2.560% 06/21/24 ............. [....... . 06/21/2024 . |Maturity . .5,000,000 .5,000,000 |.... . 06/21/2024 . [2.A FE ....
..09261W-AN-4 | BLACKROCK DLF X 2020-1 W 2.500% 07/21/30 |....... . 04/17/2024 . | Paydoun ... ... 16,345 ...16,345 |.... . 07/21/2030 . (4.B FE ....
Redemption 100.0000
..10240*-AA-7 |BOWIE ACQUISITIONS LLC ~ 3.920% 09/30/38 .... |....... . 06/30/2024 . | .evviiiiiiiiiiiiiiiiiniininins e | 92,465 |............ 92,465 |....ooeeenns 92,465 |............ 92,465 . 09/30/2038 . |2.CPL ....
BRITISH AIR 19-1 AA PTT 144A  3.300% Redempt ion 100.0000
S T1043X-AA-1 [ 12/15/32 e [ L 06/15/2024 . | .evvvviiiiiiiiiiiniiiiiniinins e | 17,135 |.......eee 17,1385 |l 17,917 oo 17,661 [oeeeennnnnnnne [ R [0 S [V [0 S [V R 17,628 |..eevvvvnnnnns [V (493) |-eeeeennns [ ) P 283 |. 12/15/2082 . [1.D FE ....
BUSINESS JET SECURITIES, LLC 2022-1A A
.. 12827A-AA-6 | 4.455% 06/15/37 .oooeeveiiiiiiiiiiiiiiiieieeeeees [ . 06/15/2024 . |Paydoun ......oooeeeiiiiiins i e, 518,513 [ooeeeeens 518,513 |[........... 503,039 |[........... 508,695 |..........eee. [V R 9,818 [eveiininnnne [V R 9,818 [ouveeiinnnnne [V R 518,513 |..cooeieieinns (VO [V [V 8,348 |. 06/15/2087 . [1.F FE ....
CAPITAL AUTOMOTIVE REIT 2020-1A A5  3.480%
CA2B10H-AE-0 | 02/15/50 e [ . 06/17/2024 . |Paydoun .....ooooeeeeiiiiins foniiininis e 1,875 |l 1,875 |oeeiieinnns 1,874 |oeeeeenes 1,875 [oveeiiiiieens [V (VR [V (VR [V 1,875 [ (VO [V [V 27 |. 02/15/2050 . |[1.E FE ....
CAPITAL AUTOMOTIVE REIT 2022-1A A2 3.700%
L 12510H-A0-3 | 03/15/52 oo [ . 06/17/2024 . |Paydoun .....ccooeeeeiiiiins v e 6,250 |oeeeiiiinns 6,250 |............ 6,249 |............. 6,249 |....oonnnnnnne [V L I A [V | I A [V 6,250 |..oooeiiiiennns (VO [V [V 97 |. 03/15/2052 . |1.E FE ....
€CS8 Unitranche Partners SPV  7.892% Redempt ion 100.0000
CA2B1W-AC-0 | 11710726 eveeeeviiiiiiieeiiiiieiiveeviiiiiiiieen [ e VY /()72 OO R R 2,164,136 |........ 2,164,136 |........ 2,164,136 [..oeevvrennnnnnnee (VR [V (VR [V (VR [V R 2,164,136 [..ccoeeennnnns (VO [V [V 52,741 |. 11/10/2026 . |1.E FE ....
CLI FUNDING LLC 2022-1A B1 ~ 3.120% 01/18/47
L A2BB5K-AF-4 | .eeeeeiiiiiiii [ . 06/18/2024 . |Paydoun .....ocooeeeiiiiiins foniiiiii e 60,000 |............ 60,000 |............ 59,986 |............ 59,988 |.....ooeiienns [V 12 [ [V . 12 [ [V R 60,000 [.....eevvrnnnes (VO [V [V 780 |. 01/18/2047 .|2.B FE ....
CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A2
.. 12646W-AH-7 |3.000% 04/25/43 ...ccooeeiiiiiiiiiiiiiiiiiii [ . 06/01/2024 . | Paydown . 04/25/2043 . [1.A ........
COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2A3
.. 12667F-R5-6 |5.500% 02/25/35 .....eevennnnnniiniiiis [ eeeenn . 06/01/2024 . | Paydoun ... . 02/25/2085 . [1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN 2004-J10 4CB1
.. 12667F-VF-9 16.500% 10/25/34 ....ccooeeiiiiiiinii [ . 06/01/2024 . | Paydown . 10/25/2034 . [1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A13
.. 12667F-Y3-3 |5.500% 03/25/35 ....eevvenniiiiininiiis [ oo . 06/01/2024 . | Paydoun ... . 03/25/2035 . [1.A FM ....

COUNTRYWIDE ALTERN

. 12668A-MN-2 |5.500% 11/25/35 ..eevvieiieeiiiiiieceiiieeees | . 06/01/2024 . | Paydown . 11/25/2035 . |3.C FM ....
COUNTRYWIDE HOME LOANS 2005-21 A17  5.500%

..126694-CV-8 | 10/25/35 ... [ IO . 05/01/2024 . |Paydoun ... . 10/25/2035 . [1.A FM ...
COUNTRYWIDE .

.. 12669G-C8-2 | 06/25/35 .....eevveeiniiiiiieeeiiiiee e [ . 06/01/2024 . [Paydown .....cccuviiiiiiiis foeneeiiiiii e M| 6,893 |.....cceeel 4,080 |..coennneens R VKT N 0 foreeiiinnis 35 | 0 foreeieennis 35 | 0 [ 4,208 |.oooeniiiens [\ I (3,497) |......... (3,497) |.cenniii. 127 |. 06/25/2035 . [1.A FM ...
CHASE MORTGAGE FINANCE CORPORA 2019-ATR2 A3

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

.. 16164A-AC-9 |3.750% 02/25/44 .......ovveeeeiiiiiiiiiiiiieeeees | . 06/01/2024 . [Paydown ......cceveiiiiiiis feeneeiiiiis e 18,964 |............ 18,954 |............ 19,444 |............ 19,163 | 0 foreeiiinnis (£ PO 0 foreeieennis (5] PO 0 foeeeennns 19,147 ool 0 foeeennns (193) [euvvvenenns (198) fereeeeeniiees 301 [. 02/25/2044 . |1.A ........
CITICORP MORTGAGE SECURITIES 2005-6 1AS

.. 172973-2R-9 |5.625% 08/25/35 ....eeveeeniiiiiiiiiiiiieeceeis [ e . 06/01/2024 . [Paydown ......cccuvviiiiinns foeeieii e 2,300 foeeoennns 2,300 |oeerennn. 2,282 |cureennn. 2,282 |, 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 [ 2,282 | [V IO 108 |............ 108 |oooeiiiieee 56 |. 09/25/2035 . [1.A FM ...
CITICORP MORTGAGE SECURITIES 2007-8 1A3

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

L ATS21L-AA-T | 3.496% 10/25/43 ... e . 06/01/2024 . [Paydown ......cccuviiiiienns foeieii e 6,557 |oeoooeeeeis 6,557 |ooeeeiiiens 6,423 | 6,478 |.oooeceniiis 0 foreiieiniis 1o 0 foreiiiiinis 1o, 0 [ 6,479 |l (O PO 78 |oeeeiienns 78 oo, 95 [. 10/25/2043 . |1.A ........
CITIGROUP MORTGAGE LOAN TRUST 2014-JL A1

L 17322N-AA-2 |3.500% 06/25/44 .....evveiieeiiiiiieeeiiieeees | . 06/01/2024 . [Paydown ......cocuviiiiiins foeenei e 3,786 |.vreeennnn. 3,786 |..eeeunneenns 3,801 |ooeeiiiens 3,790 [ooeienniiens 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 [ 3,790 oo (O PO (4) |eeeiiiees [C)) PO 56 |. 06/25/2044 . [1.A ........
CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 A

.. 17823T-AC-4 |4.250% 01/25/53 ....evvveeeeeiiiiiieeeiiiieceees | . 06/01/2024 . [Paydown ......cccuvviieiinns foeneeii e 3,636 ... 3,636 |...cccunnenns 3,718 |l 3,661 [ooeeenniiens 0 forreeeennins (5] PO 0 foreeeeennis () PO 0 [ 3,660 [ooeeeeennnnns 0 [ (24) [euveeeenns (P2 R 71 . 01/25/2053 . [1.A ........

COINSTAR FUNDING, LLC 2017-1A A2 5.216%
. 19260M-AA-4 | 04/25/47 v | e . 04/25/2024 . [Paydown ...oooeeevveeeeeee foeeeeiiiiiiieeeen o 5,000 f.coernn... 5,000 J...ccuneens 5,000 ..oouneen 5,000 |..ooeennneens 0 [t 0 loeeeeinees [ OO, 0 loeeeeines 0 [ 5,000 foeereennnnnes 0 loeeeeiee 0 [, 0 |oveeeeiiines 130 |. 04/25/2047 . [2.C FE ....
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COMMONBOND STUDENT LOAN TRUST 2016-B A1
..20267U-AA-7 12.730% 10/25/40 ooovvveeeeeiiiiiee [ . 06/25/2024 . |Paydoun ........ooooeiiiiins feniiiiiniin e 5,266 |oeevrrennns 5,266 |............. 5,265 [.oooiunnnnnnn 5,266 |.....ooeeennn 0 e (VO 0 | (VO 0 e 5,266 |...oooeeeennnn (VN 0 | [V 61 [. 10/25/2040 . |1.A FE ....
CONTINENTAL AIRLINES 2012-2 A EETC ~ 4.000% Redenption 100.0000
..210795-0B-9 [04/29/26 .....ovvvviiiiiiiiiiiiiiiineceiieees | s L 04/29/2024 . | .eenniiiiiieeeiiiieeeees e e 91,011 [........... 91,011 |oennns 92,376 |...ccvvnnnns LI A O 0 s (63) [cuvvvnnnnnnnnns [V ST (63) [cevvvnnnnnnnnns 0 s 91,109 |..oooeeinniins [V (98) [eeeennnnn (98) [ovvvvnnnnnnnn 1,820 |. 04/29/2026 . [2.B FE ....
CS FIRST BOSTON MORTGAGE 2003-23 1A4
.. 225410-VG-4 15.500% 10/25/33 ...ceeiieiiiiiiiieiie [ . 06/01/2024 . |Paydown .......ooooeeeiiiins Jooninininiinins | 7,072 foinnnnnne 7,072 ool 6,979 |............. 7,023 |l 0 e T 0 | T 0 e 7,024 |l [V L2 . L. PO 161 |. 10/25/2033 . |2.C FM ....
CS FIRST BOSTON MORTGAGE SECUR 2005-1 1A23
.. 225458-AY=4 15.500% 02/25/35 ... [ . 06/01/2024 . |Paydown .......cooeveeiiiins Joeniiinnniinins e 3,492 |............ 3,492 [oinnnnns 3,433 [ 3,433 [ 0 e (VO 0 | (VO 0 e 3,433 [oveiiiiiiinnns [V (10 60 |, 78 . 02/25/2035 . |1.A FM ...
BGS BNSF CTL - Series 2015-1 PT  4.070% Redenption 100.0000
.. 22970%-AA-8 [06/15/34 .oevvviniiiiiiiiiiiiiiii s | s . 06/15/2024 . | evvviiiiiiiiiniiniiiiiniinnns e e 51,144 |............ 51,144 |............ 51,144 |............ 51,144 |l 0 e (VO 0 | (VO 0 s 51,144 [.oins (VN 0 | [V 871 [. 05/16/2034 . |1.D PL ....
BGS BNSF CTL PT Tr Cert Ser 2021  3.200% Redenption 100.0000
L. 22970%-AB-6 [ 05/15/34 . oevvvvniiiiiiiiiiiiiiii s | s . 06/15/2024 . | evenniiiiiiie e . 05/15/2034 . (1.D ........

. 11/15/2038 . |2.A FE ...

.396,000

..396.,000 |..

..396,000 |

..396,000

.. 418,365

..26078J-AE-0 | DUPONT DE NEMOURS INC ~ 5.319% 11/15/38 .
DRIVEN BRANDS FUNDING, LLC 2020-2A A2

06/15/2024 . | Cal | 105.6477

- 26200K-AC-5 [3.287% 01/20/51 ..voveeeeeeeeeeeeeeeenenes | v | 04/20/2024 . |Paydoun .......oveeeeenes foreeeeeeeenens e 3,750 |ooreereennn LI — 3,750 |oovveren. 3,750 |ooveerennnn [ [ IO [ [ IO [ 3,750 |ovvereinnn [ IO (O [ A 61 |. 01/20/2051 . |2.C FE ...
ELARA HGV TINESHARE ISSUER 2017-A B 2.960%

. 28416D-AB6 [03/25/30 .v.eoveeeereeeeeeee e | e | 04/25/2024 . |Paydoun .....veeveeeeiees [oeeeereeenenens [ 188,262 |..oo...... 188,262 |........... 188,205 |........... 188,262 |...voovovenn. [ [ IO [ [ IO [ — 188,262 [..ovooeenn. [ IO [ N IO 1,858 | 03/25/2030 . |1.F FE ...

..28024A-AB-7 [ELM TRUST 2020-4A A2  2.286% 10/20/29 ....... [....... | 06/20/2024 . |Paydoun .....vevvececeeeen [oeeeeereieeieeiens [ 11,128 |ooeeen 11,128 |, 111,128 |..ooo.. 11,126 |oeoveeeeen. (O P2 - (O P2 [ —— 111,428 oovererenen [ IO (O N 1,047 |. 10/20/2029 . |1.F FE ...
EVERBANK MTGE LOAN TRUST 2013-1 A2 2.500%

20077J-AB-2 [03/25/43 ..o [ e | 06/01/2024 . |Paydoun .....vevvececeenen [oeeererereieniens e 2,482 oo 2,482 oo, 2,456 |..ovoennn 2,482 |, (O [ IO (O [ IO [l 2,482 |.ovoann. [ IO (O [ IO 2% |. 03/25/2043 . [1.A ........
EVERBANK NTGE LOAN TRUST 2013-2 A 3.000%

< 2007TK-AA-1 [06/25/43 ..o [ e | 06/01/2024 . |Paydoun .....vevveceeeenes [oeeerereeeiennens e 9,550 |..ovorerne 9,550 [oreovennen. 9,407 |ovvorreen. 7 (Ol 77 |, (U T2 RO [l 9,550 |oovvverennns [ IO (O [ I 111 |, 06/25/2043 . |1.A ........
EXETER AUTOWOBILE RECEIVABLES 2022-6A B

..30168A-AD-4 [6.030% 08/16/27 .....voverververeererrnrernins [ v | 06/15/2024 . |Paydoun .....cvevverecenen [oeeerereieeieniens e 46,565 |............ 46,565 |............ 46,562 |oovoen.n 46,561 |ovvovrerrnnnn (O I O (O I O (U 46,565 |ovvoveorennn [ IO (O N O 1,404 |. 08/16/2027 .|1.C FE ...
FLNG LIQUEFACTION 3 LLC SENIOR SECURED NOTE Redemption  100.0000

..30306V-A#-6 |3.080% 06/30/39 I . 06/30/2024 . | 06/30/2039 . |2.C FE ...

..3140FX-ED-O |FNVA BFO131  3.500% 08/01/56 . 06/01/2024 . | Paydoun . 08/01/2056 . |1.A .

BNSF RAILWAY COMPANY SERIES A Redemption .

L 31953%-AL-6 | 10/15/27 oo [ . 05/15/2024 . [ ..vveiieiiiiiiieeiieins e e 42,101 42,101 42,101 42,101 [ 0 foreiieiniis 0 . 10/15/2027 . {1.C ........
BNSF RAILWAY COMPANY SERIES B 5.960% Redemption

L 31953%-Al-4 | 10/15/27 oo e L 05/15/2024 . [ .evveieiiiiiiiiieeiiiens [ 4,148 L4143 413 4188 [ 0 foreiieiniis 0 . 10/15/2027 . {1.C ........
BNSF RAILWAY COMPANY SERIES C  5.960% Redemption

L B1953%-AN-2 | 10/15/27 oo e . 05/15/2024 . | .. . 10/15/2027 . {1.C ........
BNSF RAILWAY COMPANY SERIES D 5.960% Redemption

L 31953%-AP=7 | 10/15/27 oo [ L 05/15/2024 . [ .eveiiieiiiiiiieeeiiines e [ 908 fo.eeeenn. 908 |l 908 |l 908 | 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foeeeennns 10,908 |............. [ IR [V OSTR 0 [, 325 |. 10/16/2027 . |1.C ........
BNSF RAILWAY COMPANY SERIES E  5.960%

L 31953%-A0-5 | 10/15/27 oo e L 05/15/2024 . [ .eveeiieiiiiiiieeeiiiees e [ 159 [ 59 | 89 | 89 | 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foeeeennns 14,159 | [ IR [V O, 0 [, 422 . 10/16/2027 . |1.C ........
FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.500%

..33767C-AD-9 | 03/25/45 ....oevieeiiiiiieeeieeeceiieeeee [ . 06/01/2024 . | Paydown . 03/25/2045 . |1.A ........
FLAGSTAR MORTGAGE TRUST 2020-2 A2 3.000%

..33851K-AC-0 | 08/25/50 .....evvveeieeeiiiiiieeeiieeeeeeiiees [ . 06/01/2024 . | Paydoun ... . 08/25/2050 . [1.A ........

..36157R-D9-3 | GE CAPITAL MTG 1999-HE M 6.705% 04/25/29 . |....... . 06/01/2024 . | Paydown ... . 04/25/2029 . (6. FM .....
GLOBAL SC FINANCE SRL 2020-2A A 2.260%

L 37959P-AC-1 | 11719740 oo [ . 06/17/2024 . [Paydown ....coovviieiieniis foereeiiiiiinieiis e, 26,943 |.ocoiienn 26,943 oo 26,933 [ooeeennns 26,936 |.vveiiannnn 0 foreeeiiiinnns [ FPPPPURN 0 forreeieiinnns [ FPPPRURN 0 foreeianns 26,943 |.vvieeeenns (U IO 0 foreeeieiinnns [V FOPO 254 | 11/19/2040 . |1.F FE ...
CKE RESTAURANTS HOLDINGS INC 2021-1A A2

LA11707-AK-8 12.865% 06/20/51 ..oveeeniiiiiieiiiiiiiieeciins | e . 06/20/2024 . [Paydown .....ccvvvieiieniis foeneeniiiiinieis e, 12,500 |...ooeeennn. 12,500 |...ceeeens 12,500 |...oevens 12,500 |.ccvneeenne 0 forreieiiinnns (U IO 0 forreeiiiinnns (U IO 0 forreeians 12,500 fooeeeieinnnns (U IO 0 forreeieiinins 0 foreeiiiiinns 179 |. 06/20/2051 . 2.B FE ....
HERO FUNDING TRUST 2015-3A A 4.280%

LA2TTAT-AA-3 109720781 oo [ e . 06/20/2024 . [Paydown .....ccvvvieiieniis foeneeniiiiinieis e, 12,316 |[...eeeennn. 12,316 |.ooeinees 12,315 |l 12,315 | 0 forreieiiinnns (U IO 0 forreeiiiinnns (U IO 0 forreeians 12,315 | (U IO L I T LI 268 . 09/20/2041 . |1.A FE ....

HORIZON AIRCRAFT FINANCE | LTD 2019-2 A
..440400-AA-6 13.425% 11/15/39 .oovvveeeeeiiiiiiiiiiiiiiiiiiiins | eeeens . 06/15/2024 . [Paydown .....oooovveeiieninn fovveeiiiiiiiiiiiin foeeeenn 64,055 |............ 64,085 |........... 64,083 |............ 64,082 |...cvveeennn. [V K IPPPPPPRIOR [V K IPPPPPPPIOR 0 foeeeennn. 64,085 |..oeveiennnnn [V PPN [ 0 foeeeiiiiiins 984 |. 11/15/2039 . |2.C FE ....
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..46651N-AA-2

..46651Y-AH-3

JOL AIR 2019-1 A 3.967% 04/15/44 .
JP MORGAN MORTGAGE TRUST 2019-9 AS
05/25/580 ...

. 06/15/2024 .

. 06/01/2024 .

Paydoun ...

Paydoun ...

. 04/15/2044 .

. 05/25/2050 .
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IMPAC SECURED ASSETS CMN OWNER 2004-2 A6
.. A5264T-PM-0 |4.812% 08/25/34 oo [ . 06/01/2024 . |Paydown ........oooeeiiiiins |oeeiiiniinins e L PO Tl T T 0 e (VO 0 | (VO 0 e T (VN 0 | [V 0 |. 08/25/2034 . |1.A FM ....
RESIDENTIAL ASSET SEC TRUST 2003-A5 A7
.. 45660N-0F-5 15.500% 06/25/33 ....cceeeeeeeiiiiiiieiiiiieieeeeeees [ . 06/01/2024 . | Paydoun ... . 06/25/2033 . [1.A FM ....
INSTAR LEASING 111
L AST8IN-AA-5 1 02/15/54 oo [ . 06/15/2024 . | Paydown . 02/15/2054 . [1.F FE ....
IRONHOOD CAPITAL PARTNERS V NOTE  5.000% Redemption 100.0000
. 46331#-AA-7 | 08/31/36 ovvvvvviiiiiiiiiiiiiiiiiiieeieeeneeeeeeeees [ . 04/05/2024 . | evvviiiiiiiiiiiiniiiiiniiinns e e 2,673 oo 2,673 [ooeeennnnns 2,673 |oeeeeennnn 20075 |l 0 e (VO 0 | (VO 0 s 22,673 [ooiiiiiiinnnn (VN 0 | [V 262 |. 08/31/2036 . [2.A PL
JP MORGAN MORTGAGE TRUST 2021-1 A3 2.500%
L A6592E-AC-0 | 06/25/51 ooeeeieeeiieeiii [ . 06/01/2024 . |Paydown .......coooeeeiiiins Joeneiiiniiinis e, 10,833 [...eeenenee 10,833 |............ 1,273 | 11,185 [, 0 s (5372 1 F 0 s (5372 1 FO 0 s 10,833 [ovvvvvvvvinnns (VN 0 | [V 110 |. 06/25/2051 . |1.A ........
HENDERSON RECEIVABLES LLC 2010-3A A 3.820%
LAB616M-AA-8 | 12/15/48 ooooeiii [ . 06/15/2024 . | Paydown . 12/15/2048 . [1.A FE .
JP MORGAN MORTGAGE TRUST 2014-1 1A1  3.795%
L 46641C-AA-9 |01/25/44 ..o . 06/01/2024 . | Paydown . 01/25/2044 . (1.A ........
JP MORGAN MORTGAGE TRUST 2019-6 A3
..46651B-AC-4 | 12/25/49 ... 06/01/2024 . |Paydown . 12/25/2049 .

JRD HOLDINGS SECURED TRUST CTL Redenpt ion

L A66718-AA-T | O1/15/41 ..o | oo L 06/15/2024 . [ 1o e [ 1,22 | 1,202 [ 1,22 |overernne 1,22 v [ P (U (L1 P (U [ LIV::7 3 (U [ P (U1 20 |. 01/15/2041 . [2.B ........
JRD HOLDINGS SECURED TRUST 2021-2  3.214% Redenmpt ion 100.0000

466735 -AA-T | 12/15/81 oo | s L 06/15/2024 . [ 1.vuveeieeeeeieieieieieeies oo [ 23,282 |orerennn 23,282 |oevereen 23,282 |.vvren 23,282 [ooveverernne [ P (U (L1 P (U (U 23,282 |eueereeen. (U [ P (U 312 | 12/15/20M1 . |2.8 ........
KKR CORE HOLDING COMPANY LLC SENIOR SECURED

. 48255K-AA-4 |NOTES  4.000% 08/12/31 ...vvvverererrrererens | oo . 05/07/2024 . [Various .....ceveeevevevs foereerneeeieieienes fereeens 165,646 |........... 165,646 |........... 165,646 |........... 165,646 [..vvvvereen. [ P (U (L1 P (U (U 165,646 [..voveeneeen. (U [ P (U1 4,377 |. 08/12/2031 . [2.B PL ...
LABRADOR AVIATION FINANCE LTD 2016-1A A1

.50543L-AA-0 |4.300% 01/15/42 ..o | oo . 06/15/2024 . [Paydoun ......cvvevverer fereeerereieieieieies feeeeennn 37,718 |ereunee KT AT: I 36,986 |..eoen.n.. 37,425 [ooveverernnn (L 2% (U 2% (U 37,718 oo (U [ P (U 602 |. 01/15/2042 . |3.A FE ...
LONE STAR TRANSHISSION LLC SERIES B 3.520%

1542335 AB-2 | 06/15/24 ..o | e . 06/15/2024 . [Maturity ..ooovovevevereres foerereeeeieneiees o 2,000,000 |........ 2,000,000 |....... 2,000,000 |........ 2,000,000 |.vvevevennnn [ P (U (L1 P (U [ 2,000,000 |-vovevveennns (U [ P (U 35,200 |. 06/15/2024 . [1.F PL ...

..55400V-AA-O | MVI/ OWNER TRUST 2022-2A A  6.110% 10/21/41 |....... . 06/20/2024 . [Paydoun ....evevevevrvrinns [oereeeriiiiiiiees [reenens 365,454 |ovoeen. 365,454 [.ornnnn. 365,395 [..vvoee 365,413 |oevevirinennne (U1 4 e (U 4 e (U PR 365,454 [.vuvevenennnne (L1 FU (L AR (L1 9,083 [ 10/21/2041 . |1.A FE ...
MID STATE TRUST SERIES 11 A1  4.864%

< 59549H-AA=1 | 07/15/38 v.vvrereeeieeererereneeesesesesienenenens | verenes . 06/15/2024 . [Paydoun ...cveveeeieiens foorererisirieieiees foeeeeenns 19,814 [oovenenen. 19,814 |ovrerinnne 18,774 |oovevrnnnne 19,685 [.vovevrnrnrnne (L 128 v (L 128 v (U 19,814 |oeeriiiine (L1 FU (L AR (L1 F 449 . 07/15/2038 . |1.E FE ....
MID STATE TRUST SERIES 11 A1  4.864%

< 59549H-AA=1 | 07/15/38 v.vvrereieieeererereneneneeesesienenenens | verenes . 04/15/2024 . [Paydoun ...eveveeveieien forreereriiieieiees [eeeeeans 7,919 [ 7,919 [ 7,503 |oveerennn 7,868 |.voveverinnnnne (U LY (U1 LY (U P 7,919 |ooeeiriienne (L1 FU (L AR (L1 F 128 |. 07/15/2038 . |1.F FE ....
MILLENNIUM PIPELINE LLC SENIOR SECURED NOTES Redenmpt ion 100.0000

..60040#-AA-0 |5.330% 06/30/27 .vvvvuvevvrerererernseresisienens | verens L 06/30/2024 . [ 1eveeeeeeeeeeieeieenrnne oo [ 25,028 |orrerrnne 25,028 |ererennne 25,023 [oovevrnnnne 25,023 [oovevererennnes (L1 O (L (L1 O (L (U 25,023 |oeveeenennes (L1 FU (L AR (L1 F 667 |. 06/30/2027 .|1.G FE ....
NADG NNN OPERATING LP 2019-1 A 3.368%

..620682-AA-3 | 12/28/49 ...vvvereeeieiiiieeieeeeeeen | e . 06/28/2024 . [Paydoun ...evevenevirien foereeririsieieiees [eeeeenns 2,500 [oovererenne 2,500 [oeereiinne 2,500 |ovurrenen 2,500 |orvrrrenen (L1 O (L (L1 O (L (U P 2,500 [oeeveieienns (L1 FU (L AR (L1 F 35 |. 12/28/2049 . |1.F FE ....
NATIONAL RAILROAD PASSENGER SENIOR SECURED Redenmpt ion 100.0000

..63730%-AB-1 |NOTES  3.600% 11/15/33 ..vvevevevereeeririen | veenes L 05/15/2024 . [ cevvereeeeeeieieieeerenies oo [ 49,315 | 49,315 | 49,315 |.ouoveene 49,315 [ (L1 O (L (L1 O (L (U 49,315 [ovveiiinnne (L1 FU (L AR (L1 F 888 |. 11/15/2033 . |1.C FE ...
NEIGHBORLY ISSUER LLC 2022-1A A2 3.695%

L BAOTBN-AC=T | 01/30/52 oo | oo . 04/30/2024 . [Paydoun ..vevevevirieien foereeririsieieieies [ 5,000 |orinnen 5,000 [oerorinne 5,000 |orrrnennn 5,000 |orvrrrennn (L1 O (L (L1 O (L (U P 5,000 [oeerverinne (L1 FU (L AR (L1 F 92 |. 01/30/2052 . |2.C FE ....
NEI MOUNTAIN GUARDIAN 111 BDC SENIOR Redemption 100.0000

..647556-AA-9 | UNSCECURED NOTES ~ 3.570% 07/15/25 ...vvvevs | venne L 06/05/2024 . [ cevuverereeeeieeeieenieenene [oereeeneiesieieen [ 549,070 |.vovrennene 549,070 |........... 549,070 |........... 549,070 |-vevvevrnrnnne (L1 O (L (L1 O (L (U A 549,070 [.vvvuvveeenen (L1 FU (L AR (L 17,424 |. 07/15/2025 . |2.C PL ...
NEW MOUNTAIN GUARDIAN 111 BDC SENIOR Redemption 100.0000

..64755-AB-7 | UNSCECURED NOTES ~ 3.620% 07/15/25 ...vcvvevs | venne L 06/05/2024 . [ cevuveierereeieieieeceeens . 07/15/2025 . |2.C PL
NEW RESIDENTIAL MORTGAGE LOAN 2018-5A

. B4B2K-AA-0 | 4.750% 12/25/57 w.vvrverenrirerinieeeneneneninnns | oo . 06/01/2024 . [Paydoun ...evevevrerieiens foorererisirieieieen [ 36,548 |oorrnnnnne 36,548 ..o 37,119 oo 36,740 [oovvviivennnns [(J A (192) |-veveveenns (U1 P (192) |+ veveveenns (| 36,548 [covoveveennne (L FU (L AR (U O 765 | 12/25/2057 . |1.A ........
NORTH SHORE LONG ISLAND JEWISH HEALTH CARE Redemption 100.0000

..662352-A%-4 | INC_ 4.200% 05/01/30 ..vovevevereriinnniininianans | aeeenes L 05/01/2024 . [ covoveiriresieiecciciciine feeeiiiiiiiiies e 174,880 |.ooone.. 174,880 |.......... 174,880 |...o...... 174,880 |ooovovinnnen. 0 |verccenns (L 0 |veceenns (U 0 |veeees 174,880 |oovoverenenene 0 | [\ A (o PP 3,672 |. 05/01/2030 . |1.6 ........
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ORANGE LAKE TINESHARE TRUST 2019-A B 3.360%
.B8504U-AB-7 | 04/09/38 ......eouviiiiieiiiee s [ e . 04/01/2024 . |Paydonn .......ceeveiiiens foevieiiiiiiiies [ (L R [ PR (L1 (L FURTN (L PR (L1 PO (L PR (L1 PO (L TR (L1 RO 0 | (L PR (L1 FRT 1,821 |. 04/09/2038 . 1.F FE ...
PineBridge Private Credit 111 Note A 3.250% Redenption 100.0000
.. 72805%-AA-9 | 08/31/32 .vveiiieiiiciciee s [ e . 06/20/2024 . | +vvveeiiieiieieieceieee [ [ 484 o 7 T 484 [ 427 o (L PR (L1 PO (L PR (L1 PO (L A 484 [ 0 | (L PR (L1 FRTRN 12 |. 08/31/2032 . [1.G PL ....
PineBridge Private Credit 111 Note B 4.750% Redenption 100.0000
L T2305%-AB=7 | 08/31/32 ..o | e L 06/20/2024 . | .evveiiieiieieieeienie [ [, 219 [ 219 [ooviiiiine 219 [oiiiiis 193 | (L PR (L1 PO (L PR (L1 PO (L A 219 [ 0 | (L PR (L1 FUT 6 | 08/31/2032 . |2.C PL ....
PLANET FITNESS MASTER ISSUER 2019-1A A2
. T2703P-AC-7 | 3.858% 12/05/49 ....ovcvvvviiiiiiiiciiicnens [ e . 06/05/2024 . {Paydonn .......cceevevviens Joevieiiiniiiiies [ 5,000 [oooviveunnne 5,000 |evenene 5,000 [ooeoieenene 5,000 [ooeoriiennnnne (L PR (L1 PO (L PR (L1 PO (L R 5,000 [oooiveiennnne. 0 | (L PR (L1 FRTRN 96 | 12/05/2049 . |2.B FE ....
PLANET FITNESS MASTER ISSUER 2022-1A A2l
L T2703P-AE-3 |4.008% 12/05/51 ....cvvevvieiiceiieciiciiiiies [ e . 06/05/2024 . {Paydonn .......ccoeveevieis |oevieiiiiiieiiies [ 7,500 oo 7,500 |ciinnne 7,500 [ooveviinene 7,500 [oovoiiicnnnne (L PR (L1 PO (L PR (L1 PO (L R 7,500 [ooeoiveennne 0 | (L PR (L1 FUT 150 |. 12/05/2051 . |2.B FE ...
POPULAR ABS MORTGAGE PASS-THRO 2005-D A5
. T3316P-HP-8 | 3.416% 01/25/36 .....oceouveveieviiciiicicciies [ e . 06/01/2024 . {Paydonn .....c.ooveveveiens [oovvieiiiiiiieiens [ 35,062 ..o 35,062 |.oovcunnnne 33,103 [.ooveenne 34,493 oo (L] PR L1 A (L] P L1 O (L O 34,544 | (L F 518 [ooveeenne ;0 P 491 [. 01/25/2036 . [1.A FM ...
PRIME MORTGAGE TRUST 2003-2 1A10  5.000%
L TAIBOM-BP-6 | 10/25/33 ... [ e . 06/01/2024 . {Paydonn .......ccovvevvinne fovvieiiiniiieies [ 4,333 | 4,333 | 4142 | 4,257 | (L PR 2 | (L PR 2 | (L R 4,259 | (L1 FU 74 [ L3 PO 98 | 10/25/2033 . [1.A FM ...
RESIDENTIAL ASSET MTG PRODUCTS 2004-SP3 A14
L T6112B-EN-6 |5.672% 09/25/34 ... [ e . 06/01/2024 . {Paydonn ......occevvevviene fovviiiiiiiieies [ 8,168 [..ococunnnee 8,168 .o 8,168 [...ocvnenene 8,136 [ooeiiieinnne (L PR 5 | (L PR L7 PO (L R 8,14 [, (L1 FU 2 [ I 216 [. 09/25/2034 . [1.A FM ....
S\B PRIVATE EDUCATION LOAN TRU 2016-B A2A
. T8449G-AB-5 | 2.430% 02/17/32 . [ oo . 06/15/2024 . {Paydonn .......coveveveiins [ovvieiiiiiiieens [ 31,264 oo 31,264 oo 31,263 [ocevenne 31,263 [ooviiiinne (L PR LI T (L PR LI T (L O 31,264 [ 0 | (L PR (L1 FUT 315 [. 02/17/2032 . [1.A FE ...
SAXON ASSET SECURITIES TRUST 2003-3 AF5
..805564-PA-3 | 4.134% 12/25/33 .....cocuvveuiiiiiieiiieiieieie [ e . 06/01/2024 . {Paydonn .....c.ooveveveiens [oovvieiiiiiiieiens [ 28,827 |ciien 28,827 | 28,827 oo 28,827 [ooviiiinne (L PR (L1 PO (L PR (L1 FUPTON (L O 28,827 | 0 | (L PR (L1 FUT 473 |. 12/25/2083 . [1.A FM ...
SEQUOIA MORTGAGE TRUST 2013-5 A2 3.000%
L BI745A-AB=3 | 05/25/43 ....c.eeviniiiiiiiieeiee e [ e . 06/01/2024 . {Paydonn ......occvvvevviene fovvieiiiiiiiies [ 7,078 |ovrennne 7,078 oo 7,201 [ooiiiine 767 [ (L FO [C) I (L O [C) I (L R 7,078 [ 0 | (L PR (L1 FRTRN 79 | 05/25/2043 . |1.A ........
SERVPRO MASTER ISSUER, LLC 2019-1A A2
.BI7743-AA-5 | 3.882% 10/25/49 ...c.ovcvvvviiiiiiiiiicnis [ . 04/25/2024 . {Paydonn .......ccoeveiviens foeviiiiiiiies [ 7,500 oo 7,500 |ciinnne 7,500 [ovoviinene 7,500 [ooveeiiicennnne (L PR (L1 PO (L PR (L1 PO (L R 7,500 [ooeoiveennne 0 | (L PR (L1 FUT 146 |. 10/25/2049 . |2.C FE ...
SETTLEMENT FEE FINANCE LLC 2013-1A A 3.980%
L B1783R-AA-1 | 01/25/44 ..o [ . 04/25/2024 . {Paydonn .......coveveieies [ovvieiiiiiieens [ 70,957 |oveviinnne 70,957 |viveunnne 70,957 |.covenne. 70,957 [oovvcviiiennnns (L PR (L1 PO (L PR (L1 PO (L O 70,957 |ovevinenee 0 | (L PR (L1 FRT 1,412 |. 01/25/2044 . [1.F FE ...
SHELLPOINT ASSET FUNDING TRUST 2013-1 At
..B22804-AA-8 | 3.750% 07/25/43 ...ovuvvveviiiiiiiciiiciins [ e . 06/01/2024 . [Paydonn .......ccevvevviene fovvieiiiiiiiiies [ 3,677 |ooovrenne 3,677 e 3,596 |.oerennne 3,633 |eeiiiine (L] PR L T O (L] P L T AT (L R 3,677 [ 0 | (L PR (L1 FRTRN 65 | 07/25/2043 . |1.A ........
SIERRA RECEIVABLES FUNDING CO 2023-2A B
..B2650B-AB-2 |6.280% 04/20/40 .......ooviiiiiiiiiiiiiiiiees [ e . 06/20/2024 . |Paydonn .......ccoeveveviens foovvieiiiiiiiiens [ 159,687 [...cuvuee 159,687 |........... 159,650 |........... 159,650 [-.eveviinene (L] PR 37 | (L] P 37 | (L A 159,687 [..voviieinnne 0 | (L PR (L1 FRT 4,184 . 04/20/2040 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO 2020-2A B
..826525-AB-3 | 2.320% 07/20/37 ...oovvvneeeiieiiiiiieieiiies [ e . 06/20/2024 . {Paydonn .......ccveveieiens [oovvieiiiiiieens [ 19,980 |oviveunnne 19,980 [oovveeee 19,975 |ovoviinnne 19,978 |oveviiiiinne (L PR I FUTN (L PR I FUN (L O 19,980 |-voeiveieins 0 | (L PR (L1 FUT 193 |. 07/20/2087 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO 2020-2A C
..826525-AC-1 | 3.510% 07/20/37 ...evevviiiciiiciiicieciees [ oo . 06/20/2024 . {Paydoun .......ccveveieiis [orvieiiieiiiiens [ 19,980 |oviveunnne 19,980 [oooveeee 19,978 |cviinnne 19,979 |oeviiiinne (L PR 2 | (L PR 2 | (L O 19,980 |.voeiviiiins 0 | (L PR (L1 FUT 202 | 07/20/2037 .|2.B FE ....
J R SIMPLOT COMPANY SENIOR NOTES ~ 3.910%
.82B94%-AV-9 |05/22/24 ... [ e . 05/22/2024 . |Maturity ... . 05/22/2024 . 2.0 ........
SOLAR STAR Fl 9504 Redenpt on .
BIATBIAB9 | vttt [ e . 06/30/2024 . | .. , , , 27/ R | B S (L1 PO (L PR (L1 FUPTON (L O 27,264 oo 0 | (L PR (L1 FUT 538 |. 06/30/2035 . [2.B FE ...
SOLRR AIRCRAFT 2021-1 LIMITED 2021-1 A
..83438L-AA-9 | 2.636% 10/15/46 ......ccooveueveiiiciiiciiiiiies [ e . 06/15/2024 . {Paydonn .......ccvevevveies [ovvieiiiiiiiiens [ 36,034 ... 36,084 |...co.e 36,034 |............ 36,083 [oooooviiennnne (L PR LI T (L PR LI T (L O 36,034 [oooeiinene 0 | (L PR (L1 FUT 396 [. 10/15/2046 . [1.E FE ...
SONIC CAPITAL LLC 2020-1A A2I  3.845%
..83546D-AG-3 | 01/20/50 .....uvviiiiiiiiieiien s [ e . 06/20/2024 . {Paydonn .......ccoevevviens foerieiiiiiiiies [ 5,000 [ooovieunnnne 5,000 |cieennne 5,000 [ooeoienene 5,000 [ooeoviiennnne (L PR (L1 PO (L PR (L1 FUPTON (L R 5,000 [ooooveiennnne. 0 | (L PR (L1 FRTRN 80 | 01/20/2050 . |2.B FE ....
SOUTHERN ILLINOIS PONER COOP SENIOR SECURED Redenption 100.0000
..84314#-AB-7 |NOTES  5.750% 06/15/40 ...ovvevereevenerveeriens [ e L 06/15/2024 . | +ovvveeriieneiieieeieieeee [ [ 35,714 [ 35,714 | 35,714 [ 35,714 [ (L PR (L1 PO (L PR (L1 FUPTON (L O 35,714 [ooeinne 0 | (L PR (L1 FRT 1,027 |. 06/15/2040 . [2.B ........
SOUTHERN ILLINOIS PONER COOP SENIOR SECURED Redenption 100.0000
..843144-AC-5 |NOTES  5.000% 06/15/25 ......coevvveuveveranens [ e . 06/15/2024 . | .. TR ORI IR 38,462 |............ 38,462 |....co.... 38,462 |............ 38,462 [...ocvvnnnnee (L PR (L1 PO (L PR (L1 FUPTON (L O 38,462 ..o 0 | (L PR (L1 FUT 962 |. 06/15/2025 . [2.B FE ...
SOUTHERN MARYLAND ELECTRIC C00 FIRST MORTGAGE Redenption 100.0000
..84334#-AA-5 |BONDS  4.000% 04/16/48 .....veverveveneereereens [ . 04/16/2024 . | .. , , , , , . 04/16/2048 . |2.A ........
Redemption
..84858D-AA-6 | SPIRIT AIRLINES 2015-1 A 4.100% 04/01/28 . |....... L 04/01/2024 . | e , , , , , , , ,485 |. 04/01/2028 . 3.A FE ...
STRUCTURED RECEIVABLES FINANCE 2010-B B
..86365L-AB-7 | 7.970% 08/15/86 ...ooveviviiiiiiiiiiiieiies [ . 06/15/2024 . | Paydown ... . 08/15/2036 . |1.B FE ....
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TEXTAINER MARINE CONTAINERS 2020-1A A
..B8315L-AE-8 [2.730% 08/21/45 ....oveuveriieieieiiieieienies | s . 08/01/2024 . |Paydomn ..c.veveververie forerrenienienenens oo 26,240 |............ 26,240 |.ovnnnnne 26,236 [.coooennne 26,223 | (L] PR A7 e (L] P A7 | (L O 26,240 oo 0 | (L PR (L1 FUT 208 |. 08/21/2045 . [1.F FE ...
TEXTAINER MARINE CONTAINERS 2021-2A B
..88315L-AR-9 [2.820% 04/20/46 .....vevveriveeereiieienienies | e . 06/20/2024 . | Paydown ... . 04/20/2046 . |2.B FE
TRADEMARK ROYALTY 2018-1 LLC ~ 4.920% Redenption
. 89255#-AA-9 | 07/01/48 ..ovveveeeeiieeiieieeieesee s [ e L 08/01/2024 . | +eevveeeeeieenieeinieeine [ooerieeneeneiene [vereennn 2,088 [ 2,084 | 2,984 | 2,984 | 0 [ (L AR (| P 0 ferrriniien 0 o 2,984 | 0 | (L PR (L1 FRTRN 61 |.07/01/2048 . |1.F PL ....
TRINITY RAIL LEASING LP 2010-1A A  5.194%
.89B56C-AA-1 [ 10716740 ... [ e . 06/16/2024 . |Paydomn ..c.vevevervenie foverienienienienens oo 41,985 oo 41,985 | 41,985 | 41,985 [oooviinnne (L PR (L1 PO (L PR (L1 PO (L O 41,985 [ 0 | (L PR (L1 FUT 914 [. 10/16/2040 . [1.F FE ...
UCFC HOME EQUITY LOAN 1998-D MF2  7.750%
1+90263B-HE=1 [ 04/15/30 .vvonveneeieieieeee e | e . 08/01/2024 . |Paydomn ..c.veveverienie forevienienienenens oo 36,701 |ooeennne 36,701 [oooeeenee 31,953 [ 31,953 [ooviiiiiinie (L PR (L1 PO (L PR (L1 FUPTON (L O 31,983 [ (L RO 4,748 |.......... 4748 oo 1,139 |. 04/15/2030 . [1.A FM ....
VOP RRL ABS | LTD 2021-1A B 2.848% 10/20/31
O223RAC8 | vt [ e . 04/20/2024 . {Paydomn .o.eveuerveeriens |oerieienisieiies [ 7,535 [ooeereriniens 7,535 |oooereeines 7,535 |oerrienne 7,535 |oeeeieinnns 0 [ (L AR (| P (L1 FUPTON (L R 7,535 | 0 | (L PR (L1 FUT 107 | 10/20/2031 .|2.B FE
VELOCITY COMVERCIAL CAPITAL LO 2019-2 A
. 9225TN-AA-4 [ 3.130% 07/25/49 ..ovvvvrerieiniiniininincnins | e . 08/01/2024 . |Paydomn ..oveveverienie forerrenienienenens oo 84,500 |[...oeeeee 84,500 |..ocunne 84,582 |............ 84,449 | (L FO L3 RO (L O AL RO (L O 84,590 . 07/25/2049 . |1.A FE .
VERUS SECURITIZATION TRUST 2022-INV2 A1
..924923-AA-3  [6.790% 10/25/67 ..ceveuverveeeieieireriesiesienne | e . 06/01/2024 . |Paydomn ..e.veververvenies foreeienienienienens [ 159,801 [ooveuvunee 159,801 |.veuuee 158,176 [..venee 158,508 [..vovrveernen 0 foreeee 1,208 [0 o 1,208 [0 o 159,801 . 10/25/2067 . |1.A FE .
VISTA RIDGE LLC SENIOR SECURED NOTES ~ 2.570% Redenption 100.0000
..928380-AA-1 | 10/14/49 ... [ . 06/30/2024 . | .. .. 19,197 ... 19,197 19,197 [ 19,197 ... ..19,197 |. . 10/14/2049 . |1.F PL .
..04354K-AA-8 | WAVE USA 2019-1 A 3.597% 09/15/84 ...coeeue [ oeeeee. . 06/15/2024 . |Paydown .......c.ceveuennne ... 53,789 ...53,789 ...53,787 |............53,787 |.... ..53,789 |.. . 09/15/2044 . |2.A FE
WELLS FARGO MORTGAGE BACKED 2019-4 A5
..95002F-AE-4 | 3.500% 09/25/49 .....cueveereeinreienieienieenes [ e . 06/01/2024 . {Paydomn .....ceevevevnvens [oorvreenieenieens feeeeieens T3AT1 e 73,171 [oeeee 75,081 [.cevenee. 74,48 o0 s (1,277) 0 o (1,277) [0 s 73,171 . 09/25/2049 . |1.A ........
WELLS FARGO MRTG BACKED SEC 2019-2 A1
..950020-AA-4 | 4.000% 04/25/49 ....ovurereienieiriennienns [ e . 06/01/2024 . {Paydomn ....ccveeeveeereeee Jovereereinieennee foerieieens 1,571 e 1,571 [ 1,509 [orvvieiene L7 (L O (G (| O (G R (] O 1,571 | (L1 PO (L] AR (L1 FRR 26 | 04/25/2049 . |1.A ........
WIENDYS FUNDING LLC 2021-1A A2I1  2.775%
+:95058X-AL=2 | 0B/15/51 .evvevvievienienenieeeseee s seeiees [ e . 06/15/2024 . {Paydomn .....ceeveveeerens [ooerreinieenieens [eeeeieens 1,254 | 1,254 [ 11,254 oo 11,254 | (L] PR (L1 PO (L] PR (L1 PO (L O 11,254 | (L1 PO (L] AR 0 e 156 |. 06/15/2051 . |2.B FE
WILLIS ENGINE SECURITIZATION T 2020-A A
..970B4F-AA-3 |3.228% 03/15/45 .....cevveereeinieienieiesieenes [ e . 06/15/2024 . {Paydomn .....ceevevevnvens [oornreinieenieens [ereeieens 23,832 oo 23,832 |eeiine 23,831 [ocuvenene 23,831 [oeeeeiienne (L] PR LI TN (L] PR LI T (L O 23,832 [ooveiienne (L1 PO (L] AR 0 e 320 |. 03/15/2045 . [1.F FE .
WILLIS ENGINE SECURITIZATION T 2021-A A
..97084G-AA-1 | 3.104% 05/15/46 ....oeeerveeneeeeeeeeeereeree [ e . 06/15/2024 . {Paydomn .....ceeveveeerens [ooerreinieenieens [eeeeieens 17,207 |eovreeenee 17,207 | 17,206 |oevveeeneee 17,206 [oevveeienene (L] PR LI TN (L] PR LI T (L O 17,207 | (L1 PO (L] AR 0 e 227 |. 05/15/2046 . [1.F FE .
WINNATER MORTGAGE LOAN TRUST 2014-1 A1
.. 97652P-AA-9 | 3.924% 0B/27/44 ....evnveeriiecsieeeeees [ . 06/01/2024 . {Paydomn ....ccveeeveeereeee Jovereereinieennee foerieieens 5,957 [ooerueirine T N 6,159 [ooveveenene (07 TN (| PO (1) (| A (1) (] O 8,055 |evenerrenns (L1 R [(C:)) RO [C:1) I 97 | 06/27/2044 . |1.A ........
ZAYBY'S FUNDING LLC 2021-1A A2 3.238%
..98920M-AA-0 | 07/80/51 . eeeieee [ oo . 04/30/2024 . {Paydonn .....ceevevevevens [oorrieenieenieens [ 1,250 v 1,250 [ooeeeeee 1,250 |oveveenene 11,250 | (L] PR (L1 PO (L] PR (L1 PO (L O 11,250 | (L1 PO (L] AR 0 e 182 |. 07/30/2051 . |2.B FE
AUTO METRO PUERTO RICO AUTOPISTAS LLC 144A Redempt ion 100.0000
..05330K-AA-3 |6.750% 06/30/35 ......cvrveurrverereeeeneerenenens [Cunee L 08/30/2024 . { e [ [ 33,750 [oeerreeene 33,750 |oovrveernne 33,750 [oeevreneene 33,750 [oeveeviiennne (L] PR (L1 PO (L] PR (L1 PO (L O 33,750 [eoveeerieienne (L1 PO (L] AR (L1 F 1,139 |. 06/30/2035 . [2.C FE
BABSON CLO LTD 2016-1A B2R ~ 4.580% 07/23/30
0B75M-AJ-0 | e [ D . 04/23/2024 . |Paydonn .....ceevevereeuens [errieinienieens feeneee 3,000,000 |[........ 3,000,000 |....... 3,000,000 |........ 3,000,000 |veuerveuenens (L] PR (L1 PO (L] PR (L1 PO (L R 3,000,000 [-.eeveuernene (L1 PO (L] AR (L1 R 68,700 |. 07/23/2030 . |1.A FE .
BRIGHTIIOOD CAPITAL MM CLO LTD. 2020-1A AR
. 10048V-BA-2 | 7.471% 01/15/31 oovnvrireeieeeeeeeeeens D . 04/15/2024 . {Paydonn .....cveeeveenrene |oenieinieininens [ 361,807 oo 361,807 |.......... 361,807 |..cueuen 361,807 |.eoveveenene (L] PR (L1 PO (L] PR (L1 PO (L] A 361,807 [oveeveeeennne (L1 PO (L] AR (L1 R 13,515 |. 01/15/2031 . |1.A FE .
COMISION FEDERAL DE ELECTRICID SENIOR NOTES Redempt ion 100.0000
..200447-A8-9 | 5.460% 06/26/38 .......eeveuerueeereeerneeenenene [Deve L 08/26/2024 . { e [ [ 50,000 |veveuenene 50,000 |[...cveee. 50,000 |vcveuennene 50,000 |vuveereeene (L] PR (L1 PO (L] PR (L1 PO (L O 50,000 |.uveveneneee (L1 PO (L] AR (L1 F 1,365 |. 06/26/2038 . [2.B ........
GOLDENTREE LOAN OPPORTUNITIES 2015-10A C2R2
..38137P-BC-3 |3.050% 07/20/31 ...eveuvveerreeeeneeinneeeseneee [ Do . 05/24/2024 . |Paydonn .....ceevevereeuens [erreeinienieens feeneee 1,000,000 |....... 1,000,000 [........ 1,000,000 |........ 1,000,000 [.eevrvevreenn0 Jooerieerieeenn 0 o0 Jociiiicnn 0 o0 1,000,000 v 0 foiiiiicinnc0 o (L1 R 18,131 | 07/20/2031 . |1.F FE .
INDUSTRIAL DPR FUNDING LTD 2016-1A 3 5.235% Redempt ion 100.0000
..45605P-AN-0 | 04/15/26 . |D..... . 04/15/2024 . ... 76,302 ...76,302 |.... . 04/15/2026 . |2.B FE
..78467K-B*-7 | SSE PLC SENIOR NOTES ~ 4.010% 04/16/24 ....... D . 04/16/2024 . | Maturity . . . 4,000,000 .4,000,000 |.... . 04/16/2024 . |2.A ........
SOCIEDAD CONC AUTOPISTA CENTRA 144A SENIOR Redenption 100.0000
..83363R-AA-5 | SECURED BOND  6.223% 12/15/26 .....ceevveuenenn [Cunee. L 08/15/2024 . | +eveeineeiieieiieieeeene [ [ 352,500 |.voverene 352,500 [oeeenne 352,500 [..vvene 352,500 [.vvvreeene (| P (L A (| P (L1 PO (L A 352,500 . 12/15/2026 . |2.A FE
1IODMONT TRUST 2020-7A A1B  2.274% 01/15/32
L GT9BBI-ACSD | cveereeeereete et [ . 04/15/2024 . | Paydown ... .. 128,739 128,739 128,739 |...........128,739 |.... ... 128,739 |.. . 01/15/2032 . |1.A FE .
..K21620-AB-2 | DANISH CRONN A/S SERIES B 5.090% 06/13/24 [D..... . 06/13/2024 . | Maturity . . 1,000,000 ..1,000,000 ..1,000,000 |[........1,000,000 |.... .1,000,000 |.. . 06/13/2024 . ]2.0 ........
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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE D - PART 4

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

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

11 12 13 14 15 NAIC

Desig-

nation,
NAIC

Total Total Desig-

Current |Change in| Foreign Bond nation

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

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

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

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

NASSAU AIRPORT DEVELOPMENT CO  7.000% Redemption 100.0000

LP7077@-AF-1 [11/30/33 tivvveniiiiiiiiiiiiiiiin i D..... . 06/30/2024 .| .ueiiiiiiiiiiiiiiiiiiiiiiiiies e | 45,000 [....oeeee.. 45,000 f...ccoeeee. 45,000 |..oeeennn.. 45,000 |.oooeeieeennns 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeeeeennn 45,000 |.oeeeeeiennns [ 0 Joeeeeeiieenn [ 1,675 |. 11/30/2033 . [3.C PL ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 27,106,731 27,092,052 27,045,927 24,894,439 1,753 11,863 0 13,616 0 27,073,773 0 10,593 10,593 570,777 XXX XXX
2509999997. Total - Bonds - Part 4 33,498,369 33,483,690 33,393,730 31,206, 125 1,753 96,142 0 97,89% 0 33,469,737 0 6,267 6,267 706,726 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 33,498,369 33,483,690 33,393,730 31,206,125 1,753 96,142 0 97,89% 0 33,469,737 0 6,267 6,267 706,726 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 33,498,369 XXX 33,393,730 31,206,125 1,753 96,142 0 97,89% 0 33,469,737 0 6,267 6,267 706,726 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion 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
S&P 500 7/15/2024
Strike @ 4505.42 Indexed Universal Life Bank of America
TBABLS238 ...oeeeeeeee | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 07/18/2023 |. 07/15/2024 |.......... 2,027 |........ 9,131,901 |.......... 4505.42 |......... 835,443 |..coeviien [V O 0f..... 1,952,879 [.evvenenns fonnnes 1,952,879 |...... 1,036,035 |...ccevnennnnnns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 8/15/2024
Strike @ 4437.86 Indexed Universal Life Bank of America
78461240 .... Exhibit 5 ... |Equity/Index [Merr ... EYKN6VOZCBBVDIIULB8O |. 08/16/2023 |. 08/15/2024 |..........1,648 [........ 7,313,638 (.......... 4437.86 |.........675,640 [.....ceeeee O e O s 1,731,124 | .ol e 1,731,124 |.........852,542 |. 0.
S&P 500 9/13/2
Strike @ 4450.32 Indexed Universal Life Bank of America
TBABLS242 ....cceeeees | e Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 09/18/2023 |. 09/13/2024 |.......... 1,934 (....... 8,605,183 (.......... 4450.32 |......... 779,996 |-.eveeeeeennnnn [V O 0f..... 2,045,229 [ .....ccevnn |oennne 2,045,229 |......... 992,692 |..covuuneaanen [V [V PO (U [V (. 0/0 weviiaees
S&P 500 10/15/2024
Strike @ 4327.78 Indexed Universal Life
TBABLS244 ......oovvies | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/17/2023 |. 10/15/2024 |.......... 2,263 |........ 9,792,857 |..evunnnn. 4327.78 |......... 997,890 |..euvnieiinnnnn [V PR 0f..... 2,715,615 [.oeeeeeeens [ 2,715,615 |...... 1,212,048 |..covvnnnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 11/15/2024
Strike @ 4502.88 Indexed Universal Life
TBABLS246 .....cevvneeee | Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 11/16/2023 |. 11/15/2024 |.......... 1,918 ....... 8,637,605(.......... 4502.88 |......... 732,768 |.coeeeeennnnes [V O 0f..... 2,026,551 | .cevvvnnnns fennnnn 2,026,551 |......... 963,599 |.eevvvneaeees [V S [V PO (U S [V (. 0/0 weviiaees
S&P 500 12/13/2024
Strike @ 4719.19 Indexed Universal Life
TBABLS248 .......evvees | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/18/2023 |. 12/13/2024 |.......... 2,045 ........ 9,650,224 |.......... 4719.19 |......... 834,315 |ouvuuiiiiiiian [V PR 0f..... 1,788,734 [ .eeeeeins | 1,788,734 |......... 935,490 |..evvvnnnianns [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 1/15/2025
Strike @ 4783.83 Indexed Universal Life
TBABLS252 ...eeeeevees | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/17/2024 |. 01/15/2025 |.......... 2,4% |...... 11,934,364 |.......... 4783.83 |.ceevneenee [V 875,650 [...oeeeeennnnnn 0f..... 2,105,386 [..oouneeee fornnne 2,105,386 |...... 1,229,736 [cvuueeeeeennnnns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 2/14/2025
Strike @ 5029.73 Indexed Universal Life
TBABLS253 .....cevvvis | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/16/2024 |. 02/14/2025 |.......... 1,319 [........ 6,632,755 |.......... 5029.73 |.eevviiine (U R 553,858 |...ovvuniiiins Of....... 871,911 oot | 871,911 |......... 318,053 [o.vnniiiiiinnnn [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 3/14/2025
Strike @ 5117.09 Indexed Universal Life Bank of America
7846L$263 .... Exhibit 5 ... |Equity/Index [Merr ... EYKN6VOZCBBVDIIULBBO |. 03/18/2024 |. 03/14/2025 |..........1,531 [....... 7,836,721 |.......... 5117.09 |.. 718,877 |... ...938,343 | ... ....938,343 |.........219,466 |. 0.
S&P 500 4/15/2
Strike @ 5061.82 Indexed Universal Life
TBABLS28T ..oevvviieies | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/16/2024 |. 04/15/2025 |.......... 1,691 ....... 8,557,766 |.......... 5061.82 [cvvunriviinnnnns (U R 767,555 [cuvnniiiiinnnnnn 0f..... 1,160,721 | ceeeeee [ 1,160,721 ......... 393,166 [....ieviinnnnnn [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 5/15/2025
Strike @ 5308.15 Indexed Universal Life Bank of America
TBABLS282 ...ceeveeeeee | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 05/16/2024 |. 05/15/2025 |.......... 1,299 |........ 6,897,622(.......... 5308.15 |.eevenneeeeeee [V 539,307 |eeveneeeeene [V 680,848 [...covvvnnn |ennnnnn 680,848 |......... 141,541 [ [V [V PO (U [V (. 0/0 weviiaees
S&P 500 6/13/2025
Strike @ 5431.6 Indexed Universal Life Bank of America
7846L$302 ....iivvviins |t Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 06/18/2024 |. 06/13/2025 |.......... 1,579 ........ 8,578,941(........... 5431.6 |.eevunnniinns Of.. 768,576 [...iivvennnnnnns U] 732,495 | .oeeeni | 732,49 |........ (36,081)[...cccvvnnnnnnns [ [0 (U] O cevvennnns 0/0 tivvennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 4,856,052 4,223,823 0 18,749,836 [ XXX 18,749,836 8,258,286 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 4,856,052 4,223,823 0 18,749,836 [ XXX 18,749,836 8,258,286 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 4,856,052 4,223,823 0 18,749,836 | XXX 18,749,836 8,258,286 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 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 4,856,052 4,223,823 0 18,749,836 [ XXX 18,749,836 8,258,286 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
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 7/15/2024
Strike @ 4889.33 Indexed Universal Life Bank of America
T8ABSS238 ....eeeeevies | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 07/18/2023 |. 07/15/2024 |.......... 2,027 |........ 9,910,036 |.......... 4889.33 |....... (355,278)]-.vueeeeeeennen [V O 0f... (1,178,071)] .ccvvennnns ... (1,178,071)....... (812,719)[... e [V [V PO (U [V (. 0/0 weviiaees
S&P 500 8/15/2024
Strike @ 4818.12 Indexed Universal Life Bank of America
TBA6SS240 ......cevvnis | e Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 08/16/2023 |. 08/15/2024 |.......... 1,648 ........ 7,940,310 |.......... 4818.12 |....... (308,233))+cvunneeeennnnn [V PR 0f.... (1,114,853)] .eevvvnnnns fennn (1,114,583)f....... (699,425)...cuvunnnnns [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 9/13/2024
Strike @ 4833.55 Indexed Universal Life Bank of America
TBABSS242 ....cceeeeees | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 09/18/2023 |. 09/13/2024 |.......... 1,934 |........ 9,346,201 |.......... 4833.55 |....... (340, 148)].... e eeeeeenn [V O 0f.... (1,327,220)] .ccvvvnnnns fennnn (1,327,220)f....... (813,384)[...ceeeeeennnns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 10/15/2024
Strike @ 4689.75 Indexed Universal Life
TBABSS244 ....oiiiiiiis | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/17/2023 |. 10/15/2024 |.......... 2,263 |...... 10,611,919).......... 4689.75 |....... (500,973))..vuvneeeennnnn [V PR 0f.... (1,927,664)(....cceeen | (1,927,664)|..... (1,052,180)[....ccevvnnnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 11/15/2024
Strike @ 4882.12 Indexed Universal Life
TBABSS246 .....ccevvnes | Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 11/16/2023 |. 11/15/2024 |.......... 1,918 ........ 9,365,078 .......... 4882.12|....... (313,978)]... e [V O 0f.... (1,350,159)] .ccvvvnnnns fennnn (1,350, 159)f....... (789,799)...eeeeeeeennns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 12/13/2024
Strike @ 5134.89 Indexed Universal Life
TBABSS24B ......cevvnes | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/18/2023 |. 12/13/2024 |.......... 2,045 |...... 10,500,285(.......... 5134.89|....... (339,820))..0unveeeinnn [V PR 0f.... (1,042,820) .eevnncccn |nnne (1,042,820)f....... (682,553)]...0vveniinns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 1/15/2025
Strike @ 5207.82 Indexed Universal Life
784688252 .............. Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/17/2024 |. 01/15/2025 |.. 2,495 ... 12,992,105 . ...5207.82 .. (324,415)|.. UV (1,207,986)(.....ccceen |-nnen (1,207,986)|....... (883,571)[..eeeeeeeennnn [V} SRR | FUUURN | AEURPRRRRUI | IR 0/0 weviiaees
S&P 500 2/14/2025
Strike @ 5487.05 Indexed Universal Life
T84BS$253 .....eiiiiiinn | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/16/2024 |. 02/14/2025 |.......... 1,319 [........ 7,235,828 |.......... 5487.05 |..evvvenne 0f...... (227,880)[......ccvvnnnnnn 0f...... (415,001)( cevvnnenns o (415,001)f....... (187, 122)[.eveevveennnn [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 3/14/2025
Strike @ 5603.66 Indexed Universal Life Bank of America
TBABSS263 .....ccevvees | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 03/18/2024 |. 03/14/2025 |.......... 1,531 |........ 8,581,893 (.......... 5603.66 [....ceeeernnnnnn 0f...... (299,603)]...vvuueeeeenne 0f...... (408,359)] ....covnuns founnnnn (408,359)....... (108,756)]..evvvvnnnnnnen [V [V PO (U [V (. 0/0 weviiaees
S&P 500 4/15/2025
Strike @ 5508.66 Indexed Universal Life
7846S$281 ...oeivvviees | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/16/2024 |. 04/15/2025 |.......... 1,6911........ 9,313,216 |.......... 5508.66 [....oeevvvnnnnnn 0f...... (352,129)..cvvvenninns 0f...... (605,016)] .oevvvvenn |evennns (605,016)....... (252,887)[....cevevennnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 5/15/2025
Strike @ 5797.57 Indexed Universal Life Bank of America
T8ABSS282 ....ceeeeves | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 05/16/2024 |. 05/15/2025 |.......... 1,299 |........ 7,533,5%.......... 579757 |eeeeaeeeeene 0f...... (193,266)|......ccevvnnnnn 0f...... (284,223)] ..cevvvnnns funnnnn (284,223)......... (90,958)...ueeeeeeennnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 6/13/2025
Strike @ 5933.76 Indexed Universal Life Bank of America
784688302 .....oiivvuis | neeeeeiiiie e Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 06/18/2024 |. 06/13/2025 |.......... 1,579 ........ 9,372,077{.......... 5933.76 |..eevvnnnnnns 0f...... (308,688)[...ccevvnnnnnnns 0f...... (285,581)[ cevvnneens o (285,581)].......... 23,107 [oiiiiiiinnnnn [ [0 (U] O cevvnnnnns 0/0 tivvennnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (2,158,430)  (1,705,980) 0 (11,146,655) XXX (11,146,655) (6,350, 246), 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (2,158,430)  (1,705,980) 0 (11,146,655) XXX (11,146,655) (6,350, 246), 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 (2,158,430)  (1,705,980), 0 (11,146,655) XXX (11,146,655) (6,350, 246)) 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 (2,158,430) (1,705,980) 0 (11,146,655)] XXX (11,146,655) (6,350,246 0 0 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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)
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 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 2,697,622 2,517,843 0 7,603,182 XXX 7,603,182 1,908,039 0 0 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 2,697,622 2,517,843 0 7,603,182 XXX 7,603,182 1,908,039 0 0 0 0 XXX XXX
(a) I Code I Description of Hedged Risk(s) I
Financial or Economic Impact of the Hedge at the End of the Reporting Period |

(b)l Code I
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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Variation Hedge
Gain Margin Effectiveness
(Loss) Used | Cumulative Gain at
Book/ to Adjust | Variation (Loss) Inception
Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
air Value Value Margin Margin Item Hedges Year Exposure (b) Point

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance
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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 0 0 0 0 0 0
GOLDMAN SACHS W22LROWP2IHZNBBBKS28 . |..vvvvvee Yerrvviann [ Yoo el 0 e 0 4,120,270 |... e 4,120,270 |oeevvnnineeennn 4,120,270 [ .oevveeiiiiiiniinieieennnn 0 [ 4,120,270 |... ...0
BANK OF AMERICA MERRILL LYNCH ... EYKN6VOZCBBVDIIULBBO . |.evvvveee Yorrevinnn oo Yoo i O e 0 3,482,911 |... TP 3,482,911 [..ooiiiiis 3,482,911 [ O e 3,482,911 [... ...0
0299999999. Total NAIC 1 Designation 7,603,182 0 7,603,182 7,603,182 7,603,182 0

0 0 0

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

7,603,182

7,603,182

7,603,182

0999999999 - Gross Totals 7,603,182 0
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 7,603, 182 0




STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

EO09, E10



STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

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

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
06367D-DF-9 ......... BANK OF MONTREAL CHICAGO ... C .EFE .. ....500,513 |.... ....500,000 |....... 10/04/2024 .......
06417M-5E-1 ...| BANK OF NOVA SCOTIA HOUS C. .EFE .. .500,606 .500,000 10/17/2024
89120D-YD-5 ...| TORONTO DOMINION BANK . C. DFE .. .500,621 .500,000 11/06/2024
95001K-NJ-9 ... | WELLS FARGO BANK NA ...... -|c. .EFE .. .500,287 .500,000 08/09/2024
CR1016-69-8 ...| JP Morgan Securities LLC REOENT OBFR+40 C. .EFE .. .500,000 .500,000 09/28/2024
CR1727-13-8 ...| BNP Paribas SA REOENT ...........ccceeeennne C. .DFE .. . 1,000,000 . 1,000,000 08/04/2024
CR2448-69-2 ..| HSBC Securities (USA) Inc REOENT 35 Day C. .EFE .. . 1,000,000 . 1,000,000 08/04/2024
CR4824-39-5 .| Credit Agricole Corporate & Investment . C. .EFE .. ....500,000 ....500,000 07/07/2024
CR5741-72-1 ......... BofA Securities Inc. REQENT ... |C. o .EFE .. 1,000,000 |.... 1,000,000 |....... 08/04/2024 .......
1019999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) - Issuer Obligations 6,002,027 6,000,000 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 6,002,027 6,000,000 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 6,002,027 6,000,000 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 6,002,027 6,000,000 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous

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

(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
05253M-VD-3 AUST & NZ BANKING GROWP ... C D ... ....500,123 |.... ....500,000 07/25/2024
05253M-VK-7 ...| AUST & NZ BANKING GROUP . .|C. .D .700,066 .700,000 07/15/2024
13606K-R7-3 ...| CANADIAN IMP BK COMM NY . .|c. .E . 499,978 .500,000 07/09/2024
19421M-HM-7 ...| COLLAT CP FLEX CO LLC . C. .E .500,045 .500,000 12/16/2024
60710T-LH-2 ...| MIZUHO BANK LTD/NY ..... C. .E . 649,994 .650,000 07/03/2024
63254G-C7-8 ... | NATIONAL AUSTRALI BANK L C. .D .500,049 .500,000 12/06/2024
63254G-26-3 ... | NATIONAL AUSTRALI BANK L C. .D .500,567 .500,000 09/27/2024
638730-P4-0 ... | NATIXIS NY BRANCH ......... C. .E .100,068 .100,060 09/17/2024
86564P-PP-0 .| SUMITOMO MITSUI TRUST NY C. .F .500,046 .500,000 08/06/2024
89115B-AM-2 TORONTO DOMINION BANK NY .. C D ....500,335 |.... ....500,345 |....... 09/20/2024 .......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 4,951,271 4,950,405 XXX
000000-00-0 ......... Co i i i ol 0
9609999999. Subtotal - Cash (Schedule E Part 1 type) 0 0 XXX
03785D-G2-6 .| APPLE INC . . |C. .D. .499,708 |. . 499,926 |. 07/02/2024
06417M-56-6 BANK OF NOVA C. .E .500,098 .500,077 07/18/2024
13606K-YT-7 CANADIAN IMP BK COMM NY . .|C. .E .500,024 .500,010 07/03/2024
17330Q-0B-0 ...| CITIBANK NA .... C. .E .500,018 .500,010 07/08/2024
19121A-GH-8 ...| COCA-COLA CO ... C. .E . 498,603 .498,818 07/17/2024
244221 -GN-7 ...| JOHN DEERE CAPITAL CORP .. C. .E . 498,228 . 498,451 07/22/2024
2524H4-G2-0 ... | DIAGEO CAPITAL PLC . C. A . 324,807 . 324,951 07/02/2024
344116-GC-4 ... | FMS WERTMANAGEMENT . C. .D .498,971 . 499,185 07/12/2024
34411G-GH-3 ...| FMS WERTMANAGEMENT .... . |C. .D . 498,602 .498,813 07/17/2024
45856\-GC-7 ...| INTERCONT INENTALEXCHANGI C. A . 324,288 . 324,459 07/12/2024
543167-G1-4 ...| LONGSHIP FUNDING LLC .. .|C. .D .499,778 .500,000 07/01/2024
54316T-G8-9 ...| LONGSHIP FUNDING LLC .. .. |C. .D . 499,260 . 499,479 07/08/2024
55380U-SQ-1 ... | MUFG BANK LTD/NY ....... .. |C. .E . 719,973 . 719,951 07/16/2024
57978C-GF-2 ...| MCCORMICK & COMPANY INC . . |c. A . 349,093 . 349,260 07/15/2024
595150-G8-2 ... | MICROSOFT CORP ... . |C. .D . 299,558 . 299,691 07/08/2024
65409R-G2-0 ... | NIEUN AMSTERDAM RE( . |C. .E . 299,822 . 299,956 07/02/2024
69372A-GJ-5 ... | PACCAR FINANCIAL CORP . . |C. .E . 348,936 . 349,117 07/18/2024
87019R-GC-4 ...| SWEDBANK .....eeunnnnee . |cC. .E . 498,974 . 499,183 07/12/2024
87019W-PH-2 .| SWEDBANK (NEW YORK) C. .E .500,216 .500, 146 08/15/2024
BANMFO-91-1 DIIS GOVT MM SERIES INST . - | A e 2,221,185 |eueeeeeieieienne 2,221,185 |....
BANMFO-AN-3 INVESCO GVT & AGCY-INST . - (G A L 1,962,204 [ooveiiiiiiinne 1,962,204 |....
92866B-G8-2 ...| VOLKSWAGEN GROUP AMERICA C. A . 399,375 . 399,571 07/08/2024
93114E-G8-4 o..| WALMART INC ...oovvnnnnnnn C. .D . 499,266 . 499,485 07/08/2024
94107M-GA-8 ...| WASTE MANAGEMENT INC C. A . 399,273 . 399,457 07/10/2024
RPEJ2C-1B-4 .| BNP PARIBAS .............. C. .E . 4,000,000 . 4,000,000 07/01/2024

E ...

RPEJ2C-MH-1 ......... HSBC SECURITIES USA INC .. Covervnnnn Jooweeeee . TE o 4,000,000 J..eevveviniiiiinnnnnnes 4,000,000 |....... 07/01/2024 ......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 22,140,260 22,143,385 XXX
9999999999 - Totals 33,003,558 33,093,790 XXX
General Interrogatories:

1. Total activity for the year Fair Value $ 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 carrying value included in this schedule by NAIC de3|gnat|on

NAICT $ . 0 NAIC2 $ . 0 NAIC3 $ e 0 NAIC4 $ .o 0 NAIC5 $ .o 0 NAICE $ .o 0

E11



STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION
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 JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

US Bank ..o Gincinnati, OH ..occoveveeecs o 100,000 [ [V S, [ 6,391,078 |........... 1,088,546 |............ 4,776,959 |.
Key Bank .....cocooeovecererrnicinens Gincinnati, OH ..o o 100,000 [ [V S, (V1 11,057,334 |........... 7,567,594 |.......... 13,660,175 |..
Fifth Third Bank ..........cccco..... Gincinnati, OH .....ccccocoeee | 1.0.000 [ O [V 8,330,983 |.......... 14,914,191 |......... 21,012,605 |..
0199998. Deposits in ... 2 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 1,000 1,000 1,000
0199999. Totals - Open Depositories XXX | XXX 0 0 25,780,395 23,571,331 39,450,739
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 25,780,395 23,571,331 39,450,739
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

25,780,395

23,571,331

39,450,739
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STATEMENT AS OF JUNE 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued 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

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

0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0

2509999999. Total Bonds

94988A-75-9 ....... |ALLSPRING 100% TR MV-INST MONEY MARKET FUND .....veieiiiistsiitttiitttte ettt ettt ettt ettt e ettt et e ettt e e e ettt e e s ettt e e eeentbeeeeessnnbeeeaeens | eeesnneees [oniiiennn 06/07/2024 oooovvvs oo 0.000 J.uvvererannniins wereniiiiiiiens foriiiiiiie e 209,708 [vereeiiiiiiiiiiiiiiiiiiiiiiiiiiin O PPy 32,274

I4E

8309999999. Subtotal - All Other Money Market Mutual Funds 209,706 0 32,274

209,706
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