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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS o [ronenees 6,136,652,719 .o [V 6,136,652,719 |........... 5,991,761,037
2. Stocks:
2.1 Preferred STOCKS .......covovveiiicieececeieeeeeeeeietetetee et [eeesee s 1,000,000 |..eoveereeeerirceiceeirienes [V O, 1,000,000 [...oovoveceenne 1,000,000
2.2 COMMON SEOCKS ...ttt [resesnnnenas 2,045,331,530 [.oceviviricciien [V 2,045,331,530 |............ 1,820,365,548
3. Mortgage loans on real estate:
BT FIISEHIENS oot [ 455,689,324 ..o (U O 455,689,324 |................ 489,350,516
3.2 Other than firSt IENS..........ccoovveveieieecccc ettt [feeetese et (O (O [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeereiinniiiiennens 0
ENCUMDIANCES) ..ottt neseenes |erebereseinnens 50,480,437 |cecoierieieirccieinne [V 50,480,437 |.cccoovinnnne 51,854,601
4.2 Properties held for the production of income (less
e 0 eNCUMDBIANCES) ....cocvimiiicicicieiceicieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $ oo 0
ENCUMDIANCES) .....eveeeiiiietetceeeeee ettt teteseees et et beseses s ssesesesesessssnans [oesetesenenenssesesenaenenenaeas (O (O [0 0
5. Cash ($
[C T
investments ($ oo 0 ) e o 315,886,550 |[....coovivviriicicririen (U S 315,886,550 |....ccccvvenenee 76,860,946
6. Contract loans (including $  «eveovovrererrerieieiceeeene 0 premium notes) ...... [-roeeeeeenene 474,729,718 | (V) 474,729,718 |...coooee. 462,813,407
7. Derivatives ............... . 149,620,419 |.. . 149,620,419 |.. ... 76,951,514
8. Other iNVESLEA @SSELS ....c.ovveureceeeeieiceieeeeeeeeeec et nnsnes [eoceseseseananes 176,210,350 176,210,350 183,022,436
9. Receivables fOr SECUMLIES .........cviiiiiiririiiceee s [rose s 360,353 |eeverieeiei e (U 360,353 | 130,244
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 9,805,961,400 |...c.cvevvieereeeeeereenene [0 9,805,961,400 |............ 9,154,110,249
13. Title plantsless § ....ocoooveiiiiiiiin, 0 charged off (for Title insurers
[oT 2117 OO OO TS UUUURRTN ST TRTOTSOPT (O (O [0 0
14.  Investment income due and @CCTUET ............ccueureiiriuceeuniniicieieieeeeseeeieneens [ 82,114,484 | [V 82,114,484 |................ 74,065,395
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................... 3,009,900 |....ovvevieiiieieas 2,013 | 3,007,887 |..coccvvevnee 9,946,916
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........c.cccoveiiiiinnne. 0
earned but unbilled Premiums) ..........ccccvevoviiiicreieiieeceeeeeieeceeee s [eeeeeeenenenees 25,384,861 |..ooveoeeeeeeeeeeee [0 25,384,861 |...ccveveen 31,273,708
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........ccceceevrennrnnnn (O Y T (O [0 [0 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicicies
16.2 Funds held by or deposited with reinsured companies ................c.coc.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............ccccoeeiiiieniieniicnces
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccoeoeovnnrrieenenns (O O (O [0 0
18.2 Net deferred tax asset .........cccceuccenne. .. 138,143,616 |.. 50,449,735 |. 87,693,881 |. 86,740,143
19.  Guaranty funds receivable or 0N dePOSit ...........ccccvcveveveveeeeeeeeieieieieeeeeeenes [reeeeeeeeenenesenees 318,988 .o [V 318,988 | 318,988
20. Electronic data processing equipment and SOftWare ............cccccvuevevevriereeenens freeeeeerienenes 112,071,620 |................ 110,721,894 |........cocoee.. 1,349,725 |ooeeeine 2,084,954
21. Furniture and equipment, including health care delivery assets
(B e 0 ) e | 7,922,754 |..oovvvine 7,922,754 ..o, [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [oeoeovorrriiccciincncne (O O (O [0 0
23. Receivables from parent, subsidiaries and affiliates .............ccccovevrveeeeees foerererererennnns 19,130,269 |.ooovvieereeeiceeicie (V1 19,130,269 |................ 17,494,638
24. Healthcare ($ oooooererveneeeeeeenes 0 ) and other amounts receivable ...... |-.cococoeerenene. 4,518,739 [ 4,518,739 [ (1 0
25. Aggregate write-ins for other than invested assets ............cccoceveeireereeeees fooveeciinnne 357,625,581 |.....ccvvernne 13,345,317 | 344,280,264 |................ 326,307,733
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 10,560,673,023 |............... 186,960,452 |........... 10,373,712,572 |............ 9,703,160,213
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ...ttt e s eenenens [ernsnnnininnenes 764,928,645 |......ooovieiiin (L 764,928,645 |............... 773,271,931
28. Total (Lines 26 and 27) 11,325,601,669 186,960,452 11,138,641,217 10,476,432,144
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Corporate owned life INSUMBNCE ......coooooooiniicrrvvvveiiiiiissseccniceessssnn [, 318,524,263 | | 318,524,263 |...ooovvveennn. 311,425,023
2502. Cash value of deferred compensation life insurance policies ..........looeoene. TATA314 | [V TAT4,314 |, 7,967,635
2503.  Prepaid BXPENSES ...ocoiviiieeeiieiecieteie ettt 12,729,130 |.oovovevnee 12,729,130 oo, 0 [ 0
2598. Summary of remaining write-ins for Line 25 from overflow page ... 18,897,874 |... 616,187 |... 18,281,687 |... ..6,915,075
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 357,625,581 13,345,317 344,280,264 326,307,733




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 4,361,531,649 1eSS$ .ooorireereeeeee 0 included in Line 6.3
(including $  vveerenene. 13,226,098  MOOCO RESEIVE) .........voeveeivicvceeea e oo 4,361,531,649 |........... 3,736,607,179
2. Aggregate reserve for accident and health contracts (including $ 291,329,338 Modco Reserve) .367,111,676 |.. ...378,583,962
3. Liability for deposit-type contracts (including $ ceverneeen 0 MOACO RESEIVE)......cvove e .228,238,577 |.. ...235,052, 159
4. Contract claims:
B LIFE o bbbt sttt snesssns [rnsnesnnneneees 98 000, 180 [eriiiiiiiiin 33,321,460
4.2 Accident and health 1,130,808
5. Policyholders’ dividends/refunds to members $ .0 and coupons $
AN UNPAIA ...ttt ee et ettt eee e s esesesesesesesesnsasssssesesesesssnsesssssnsssesesesnssnssssssesesesnsnsnssssssnsesesesnnsssnsns [rensesennsneneneerene 109,694 |t 950,944
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 $ ........ccccooeiiiiinis 0
Modco) ... 1,469,904
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ .........c..cccccccevvceeeee. 0 Modc0) .. [ O [ 0
6.3 Coupons and similar benefits (including $  ..ooeoveeirciiiiiee 0 MOACO) .o eeeesennaeas [ereneeeeneeennennesennnenenenees 0 oo 0
7. Amount provisionally held for deferred dividend policies not included in LiN€ 6 ..........c.ccooveeiieiiiiiiiiiiiiienee e feeeeeiesieeieniesieeeieeen U s 0
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  oeeeeeeeeerenennes 100,945 accident and health premiums .............ccococueuees foorieecnnne 1,463,900 |...ocoovvvrenee 999,042
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CanCelEd CONMFACES ..........oiuiiiiiiiiieee ettt e e et e b e e b e e b e e e e e st e eneeeneeeneenneenaes
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 $ ........ccceeveveiencennee.
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
$ 31,097 and deposit-type contract funds $  .........
11.  Commissions and expense allowances payable on reinSUranCe asSUMEA .........cceiiuieiiiiiiieiieriiesee sttt seeseesreesree s [eeee e [0 0
12, General EXPENSES AUE OF ACCIUEH ...........cceiveueivereietieeseeeeteeetesestesestesestesesseteesesesatessssessasessssesessesessesessesessasensssessssensssessssesesaans [reeesenneseneas 113,659,625 |............... 122,140,227
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reiNSUred @lIOWANCES) ............cveveueueueuiiiirieieeeeeieeeeseeeee et seseseessnes [eneeeeeieieeeaes 2,887,695 |...cocvevnnne 2,818,199
14. Taxes, licenses and fees due or accrued, excluding federal iINCOME tAXES ............coveueurueuiiiiiirieieieeeeee e [ 1,646,251 | 2,740,995
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax ability ..ottt
16, UNEArned iNVESIMENT INCOME .........ouiuiveiiieiieieieteiieeete ettt ssese st s sttt s e s et et s s sses et et s s ssseses et s s s sssesesessssnsesesesesssansnans [eoesesasseseaesesasnacaes 3,820 | (19,595)
17.  Amounts withheld or retained by reporting entity as agent or trustee 1,434,591 |.. .. 550,908
18.  Amounts held for agents' account, including $ .0 agents' credit balances 0.
19. Remittances and items not allocated ..
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............cocuiiiiiiiiiiiii s [ 0
21. Liability for benefits for employees and agents if not included @boVe ............ccciiiiiiiiiii s e
22. Borrowed money $ ......ccoocoiiiiiiiiiinns 0 and interest thereon $
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiie et b ettt et b et e saeesbeesbeesbeeneeens
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt e a e e et e et e ea e e et e st e aseea s e em e e eaeees e e es e e st e s e enseenbeenseanseenseeneenneenseannen
24.02 Reinsurance in unauthorized and certified ($ 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........ccccoooeviiiiccns
24.04 Payable to parent, subsidiaries and affiliates ...........c.cccoceveniiiiiiiiinnns
24.05 Drafts outstanding WO
24.06 Liability for amounts held under uninsured plans .. .0 |
24.07 FUNAS held UNAET COINSUTANGE ..........cucvvveeeeceeeeteseeeseseetetesesessseesesesesesssassesesesesssassesesesensssetesasasensssssesasssenssassesesassnssensesa 2,222,038,116 |............2,298,646,642
24,08 DEIVALVES .........voveeecececeeeeeeececeeeeeeteeessaeeete s sesasssaeseses s s aeseseses s ssssseseses s snasses et s s asansesas s s assseesasssasansneesassanasanensassaranenen ..62,462,586 |.. . 39,861,581
24.09 Payable for securities ..... 12,712,041 |. 1,413,836
24.10 Payable for securities lending
24.11 Capital NotesS $ ...vovvveverreirciecs
25. Aggregate write-ins for liabilities 46,451,499 35,241,987
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 7,719,712,775 7,169,609,079
27.  From Separate ACCOUNLS SAEMENL ...........c.ceviuiieiiiiieetetetcteeee et et te sttt ese e ee et et ete st ess s es st et esesesesessas s st et esesesesesnss s ssesesasesesesns foesereseseaeanas 764,113,228 |................ 772,522,759
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeete e eeaeae et eessaeeeeesee s e aesese s s s s sssesesassssassssssasssssnsssesssssnsssesssasnssassneanas] 8,483,826,003 7,942,131,838
29, COMMON CAPILAI SLOCK .......cvvevieieieiieiieietetcteeeee ettt ettt s ettt ettt s et et e st e s e b esessss s s ss et et e s et esess s asssesesesesesssnssssasssesesesesesnnssssssafoeseseseseassnas 2,500,000 |..coevenee 2,500,000
30. Preferred capital stock 00
31. Aggregate write-ins for other than special SUIPIUS FUNAS .......cc.iiiiiiiiii ettt et [eree e e 0
32, SUIPIUS NOLES ......cvviveieeeececeeteteeeeeeete et eseesasaetetesesssssaeteseses s sssesesesesensssesesesasssssstesasssensesnsesesasensnsesesesesensnsntesasassnsssnsesasssansnantasas 657,280,623 |................ 657,206,483
33. Gross paid in and contributed surplus 511,616,224 |.. ..511,616,224
34. Aggregate write-ins for SPECial SUMPIUS fUNTS ..........c.cuevvececeeeeieeecececeeee e ceaeee s eae et s s s e se s s s saesese s sesnassesesesansanansesans [oesesesasasnnsseees 1,329,301
35, UNaSSIGNEd fFUNAS (SUPIUS) w.......ueececeeeeeiececeeeeteee e ccaeeeee s s ssaeeeae s s s ssasaesesessssssssesesessssassesesasssasassssesassassssssssasanssassssesssnasanen |resnssseeen 1,482,089,067
36. Less treasury stock, at cost:
36.1 0 shares common (value included iNLIN€ 29 $  ....oooovvvervvncininieecd 0 ) o oo 0
36.2 0 shares preferred (value included in Line 30 $ ...0
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ ..........cccevvnenee 815,417 in Separate Accounts Statement) .............. 2,652,315,214 2,531,800,306
38, Totals Of LINES 29, 30 @NG 37 ....oiuiuiiieiieieietee ettt ettt b bbbttt b ettt ettt es 2,654,815,214 2,534,300,306
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 11,138,641,217 10,476,432, 144
DETAILS OF WRITE-INS
2501. Liability for pension and postretirement unfunded BEnefits ... [ 18,771,304 |................. 18,771,304
2502.  Low inCome hOUSING 12X CIEUITS ..ottt bbbttt bbbt [oescsetesetet e e s e nnaenas [V 622,343
2503. Reinsurance reserve adjUSIMENT ...ttt [eeen e 9,505,412 |.ooiiine 8,755,105
2598. Summary of remaining write-ins for Line 25 from OVEMfIOW PAGE ..........c.cuiueueuiriiiiiiriiieieieieieest st s s e 18,174,783 | 7,093,234
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 46,451,499 35,241,987
0 ) KRR PR RO PPN
3102.
3103. ..
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Separate account annuity mortality fluctuation TUN ... et 815,417
3402. Permanent surplus (Guaranty Fund) 500,000 |..
3403. Separate account special CONTINGENCY FUNG ..ottt ensnteaeen [onseeesennananeeaenea 13,884
3498. Summary of remaining write-ins for Line 34 from OVerflOW PAGE .........oiiiiiiiiiiiiiee ettt [ 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 1,329,301 1,264,287




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............ccccceoeveveee o 819,341,098 |............... 541,042,486 |............... 706,675,124
2. Considerations for supplementary contracts with life contingencies................ccccceeeereveieieveeeeeeeeees e 409,009 |.ooeiirreeins 127,729 oo 225,766
3. Netinvestment INCOME ..o ..216,011,360 93,591,420 |.. ..180,357,655
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. 1,816,311 1,564,164 |...oooviee 2,093,436
5. Separate Accounts net gain from operations excluding unrealized gains or I0SSES ...............cceeveveeiifrerncciiiiie [0 | (27,353) ] 2,492,223
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 11,838,397 | 12,421,121 | 17,538,143
7. Reserve adjustments ON reiNSUraNCe CEABM .............cocooviviveuiuiuieiieeeeeeietesesee et es st e eneeenes (8,510,405)|...ccncuveeee (15,371,604).........c...... (22,707,397)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cvieuereueieiiieeieeeseiesesesese st se e st s ssssnsssesens [eseesnscicacees 13,901,997 | 13,941,988 |................ 18,565,098
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiiiiiieeeteeeeccciee ettt [ee e eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. (7,620,927) (4,077,684) (6,175,790)
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens 1,047,186,036 643,212,267 899,064,258
10.  DEath DENEFIS ......ooeureeereeiiciciee et 47,977,431 76,895,693
11.  Matured endowments (excluding guaranteed annual pure eNdOWMENLS) ...........cccocveveveveverereeceeeensnens frerereseeeeeeeeenenes 202,079 [ 1,119,473 | 1,661,035
12, ANNUILY DENETILS ...vviiiieiietetsrieceiciet sttt es s ns et s e ansesesessseeensnsesesesneedenccciciennas 41,210,404 |.....ccoconc. 30,144,751 | 39,096,624
13. Disability benefits and benefits under accident and health CONtracts ...............ccceeueeeveeeiiievereueeeeeeens oo 16,262,486 |................. 16,112,743 | 21,665,499
14. Coupons, guaranteed annual pure endowments and similar benefits ............ccoooeiieiiiiiniiinnenien e [0 [0 0
15.  Surrender benefits and withdrawals for life contracts ..................... ..128,570,715 |.. 96,145,655 |.. ..146,804,417
16, GIOUP CONVEISIONS .......oeeeieieieieseteteeeaeacaesteseseseseseas st s sesesesessassssssesesesesessssasasssesesesesessssssssssesesesesssnassesssssesesesesenenseanaseneeas [0 [0 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcverereeeeeeeeeee oo 8,457,862 |......ocovceeenen 963,035 | 2,641,317
18. Payments on supplementary contracts with life contingencies .............. | 2,350,094 |......coocnvee 2,443,576 |.ocvevrne 3,292,877
19. Increase in aggregate reserves for life and accident and health contracts ) 613,452,183 315,430,401 453,426,314
20.  Totals (LINES 10 10 1) .uuiiiiiurieieieieicseieeeieeeeeseeseeeseeseseseseeseesesssseesesssesesesesesssssssesesesnssssssesesesnsnnsessormnanassnsnens 877,444,952 |................ 510,337,066 |................ 745,483,776
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbb bbb bbbt bbbt bbbt bbb b nre e
22. Commissions and expense allowances on reinsurance assumed . ..
23. General insurance expenses and fraternal expenses ................. 33,008,432
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceveueervevereveveeeeeeeeeee e 9,070,880 |...ccovveeeeee 7,914,876
25. Increase in loading on deferred and uncollected premiums ........... ....(930,288)|.. ....(699,818)/..
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.ceeeeiveeeveeeeeeeeeeeeeeie e e 32,176, 147) .o (11,497,652)
27. Aggregate write-ins for deductions ... 71,974,465 52,877,851 80,206,934
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns 1,051,430,996 639,286,458 938,210,896
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt (4,244,960)|....cncvcveeenne 3,925,809 |.....ccoenee (39,146,637)
30. Dividends to policyholders and refunds to members 3,323,427 3,260,093 6,814,682
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MINUS LiNE 30) ..ottt ssee st ssssens s (7,568,387)....ccuevrcrrnnnd 665,717 oo (45,961,320)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 12,165,184 337,225 6,711,358
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........ccoceveveeeieeeeererenns froccccnne (19,733,571) v 328,492 |..ccocne... (52,672,678)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 1,672,795 (excluding taxes of $  ...cooceeeerenennes (526,825)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (2,330,589) (7,433,614) (11,063,227)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et (22,064 ,160) (7,105,122) (63,735,905)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 2,534,300,306 2,878,845,722 2,878,845,722
37, NEtINCOME (LINE 35) ...uueiiicueieeeeeieeeieeeaeteeseesseeeeee s e ssessseseessssessseessssssesesesesssssssesssesssssssesesasssnne fernsnnsssasanns (22,064,160 |......c.ccenve (7,105,122) . (63,735,905)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 214,760,025 (227,691,084)].. (220,079,746)
39. Change in net unrealized foreign exchange capital gain (I0SS) ........ccoceeruiriirierieniieree e e R R 0
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ... 22,222,831 |.. ... 16,804,618 |.. ... 32,148,616
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..(28,632,838)]|.. ..(12,066,045)]|.. ..(21,907,379)
42. Change in liability for reinsurance in unauthorized and certified companies ............
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE ............coiuiiiiiiiiaieee ettt e e e e e e e
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
48.  Change iN SUMPIUS NOTES .....couuiiuiiiiieeiieeie ettt ettt et e e st e e st e e s e e e e e ae e s e enseeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ...........cooiiiiriiiiiiii e
50. Capital changes:
L1028 == T I o OO URTOY SRR 0
50.2 Transferred from surplus (Stock Dividend) .. .0 |
50.3 Transferred t0 SUMPIUS .........ooiiiiiiieei ettt sse s e s e e e e e e e e e e sseesneesme e e e e 0
51.  Surplus adjustment:
L2 I T == o I USRS TRUUROPRORRPPTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............c..ccoceeieie 00
51.4 Change in surplus as a result of FeINSUrANCE ..........ccooiiiiiiiiiieiieeeee e e 0
52, Dividends t0 SIOCKNOIAETS ........iviuiuieetriririeieieteise s eeeee s et st seseses et e sesssese s s seaesesesesessesnsnsesesssneoosicicieesnenas (50,000,000 [....cecvevenne (55,000,000) [....cvvevenne (55,000,000)
53. Aggregate write-ins for gains and losses in surplus (7,397,573) (23,384,719) (17,793,840)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 120,514,909 (297,952,020) (344 545 ,416)
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,654,815,214 2,580,893,702 2,534,300,306
DETAILS OF WRITE-INS
08.301. MiSCEIIANBOUS TNCOME ...ttt s e s e aeeeeeneeeeneennaeaseseensannaoeseeeeaeeeeaeenens 1,524 137 oo 2,163,908 |...cocooee. 2,208,511
08.302. Change in corporate owned life INSUFANCE .........cocooioioioieieeeeieciciccee e e 7,009,240 |.ccooee. 7,730,224 ..o 11,413,879
08.303. MODCO INTEIEST ..eeeeeeii ettt e e s st n s s es e s s s s sesesenns fenseseeennnnaas (16,244,304)|....cocvennne (13,971,817) e (19,798,180)
08.398. Summary of remaining write-ins for Ling 8.3 from OVErflOW PAGE .........cccccoviviveveuevieiieeeeeee et e [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) (7,620,927) (4,077,684) (6,175,790)
2701. Funds withheld expense ............. ... 70,033,760 |.. ... 93,734,868
2702. Change in agents deferred comp ..(16,661,423)|.. ..(12,776,783)
2703. Fines and penalties ......ccocoooeiioieieieiccecceeee e 100 | K I 1,274
2798. Summary of remaining write-ins for Line 27 from overflow Page ............cccveeeeeevevevevevceeeeeeeeeee e eveasd|eeeeeeeneseseeeeas (871,542) [ (494,827) .. (752,425)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 71,974,465 52,877,851 80,206,934
5301, CEAING COMMISSION .uuiiiecteeetrereees ittt s ses ettt st seses et eeet e e sessee e s e seeseeeaesssseesesesesesaesesesesesessesnsesesesnsns |oasesesesasannnns (7,397,573) e (23,384, 719) .o (26,586,086)
5302. Change in liability for pension and postretirement unfunded benefits ... ..8,792,246
5303. wre [ [
5398. Summary of remaining write-ins for Line 53 from overflow page ...........ccccoviiienienieeninieecee e 0 oo 0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (7,397,573) (23,384,719) (17,793,840)
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CASH FLOW

-

10.
1.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o > w0 D

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) netof $ ................. 1,572,795 tax on capital

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments
Proceeds from investments sold, matured or repaid:
12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ociuiiiiiiiiiiiiie e
Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (or decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended

To Date To Date December 31
................ 889,469,567 |................389,830,823 |................558,900,617
................ 171,947,735 |............... 164,444 565 |............... 240,519,609
9,057,803 12,845,972 19,182,461
1,070,475, 105 567,121,360 818,602,686
................ 453,512,227 |................360,815,791 |...............527, 777,417
................ (32,245,643)|................(11,319,175)|................(18,389,516)
................ 155,349,390 |................. 90,460,748 |................100,696,708
................. 16,590,640 |................. 17,957,415 |............... 29,134,905
17,102,622 20,111,994 21,317,440
610,309,236 478,026,774 660,536,953
460, 165,869 89,094,586 158,065,733

..233,743,279 |.
... 19,342,384 |.
... 15,816,176 |.

..298,783,674
...40,711,684
...32,111,025

................................. 0 [0 o0
................... 3,754,375 |...................5,265,481 |...................8, 340,025
................................. 0 [0 o0
11,298,205 40,079 40,079

................ 408,986,795 |................274,207,399 |................379,986,487
................ 496,554,778 |................205,995,323 |...............289,863,228
................. 12,330,741 |................. 33,603,380 |................. 66,349,196
................... 2,478,838 |................. 32,990,125 |................ 35,438,702
................... 1,006,182 | 1,947,320 | 1,047,329
................... 1,116,519 |, 782,622 ... 1,343,993
14,173,784 29,259,678 11,925,394
527,749,842 304,578,457 406,867,842
11,916,311 407,769 4,779,631
(130,679,358) (30,778,827) (31,660,986)
................................. 0 [0 il 0
................................. 0 [0 o0
................................. 0 [0 o0
................. (9,321,405)|................(20,393,924)|................(24,481,518)
................. 50,000,000 |................. 55,000,000 |................. 55,000,000
(31,139,501) (21,310,440) (19,491,937)
(90,460,906) (96,704,365) (98,973,455)
................ 239,025,605 |................(38,388,606)|................ 27,431,292
................. 76,860,946 |................. 49,429,654 |................ 49,429,654
315,886,550 11,041,048 76,860,946

Note: Supplemental disclosures of cash flow information for non-cash transactions:
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EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31

1o INAUSEIELTIE ..o bbb 0 [ 0 [ 0

2. Ordinary life INSUFBNCE ........ceuiiiiiriiieietetetiit st sttt sttt s et st ss st sesesese e sssssseseseseseseessssssenaeeneneenieneiene 380,341,128 |...ccvvvne 386,065,831 |...ccovvuenee 564,316,313

3. Ordinary iNdiVIAUAI GNNUILIES ............ccueviiriieiieieieiieiieieie et ss et sse s b s sss s ieneneas 527,765,177 |oveeeeene 16,398,625 |.....cocveenvee 53,553,092

4. Credit life (Group @and iNAIVIAUAL) ...........cocvoiiieieieieiiiie ettt [ee ettt [OOSR [0 U 0

5. GrOUP lIf@ INSUFBNCE ......c.ouvevieeeieeeeeeeeeeeeteee ettt ettt ettt ettt ea e s e s e s es e s es e s esess et essesesseseaassesee et et et e e nnenen [0 U 0 [ 0

6. GrOUD GNNUIES .....vveeececeeeeeeeeeeee et se et e s es e se e e et eses s e seeeesesenneeeeeseesensnesesesessanenesaesssassnenendesenssnensesens (6,012,753)...ccvncvenne. 16,394,952 |.....cooonve. 14,011,149

T A G H = GIOUD ettt a ettt s et s et e s ne e s ns ettt [OOSR [0 U 0

8. A &H -credit (roup and iINAIVIAUA) .......c.coviieiereieieeiiiee et et [OOSR [0 U 0

9. A& H = OtNET oot [ 8,483,877 | 9,623,525 |.....covvvenee 12,681,395
10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES 1 throUGN 10) ......viviveuiiiiiiieicie ettt eb e sa bbb ns s es e 910,577,429 |...ccoeeeve. 428,482,933 |..cooveene 644,561,949
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) .......c.cviuiuiuiiiiieieieieieeese ettt [OOSR [0 U 0
13. Subtotal (LINES 11 thrOUGN 12) ....c.cuiviuiiiiecicteieieieecteie sttt bbb ese st 910,577,429 |...ccoeeeve. 428,482,933 | 644,561,949
14, DEPOSIt-LYPE CONFACES .....vvivieieieieiieieteeeicieet ettt esesese e e esesesens |eeeeeseeeeeie e eeaes 530,000 [ 100,000 |....oovnvvnenee 350,000
15. Total (Lines 13 and 14) 911,107,429 428,582,933 644,911,949

DETAILS OF WRITE-INS

00 OO RO SRR RO EOPRPERRPRY
0 OO KOOSR RPN
00 O SOOI RSOOSR RO EOSTRERRPRY
1098.  Summary of remaining write-ins for Line 10 from oOVerflow PAgE ...........ccocvvviiieueueriiininirirsieeieeese s [OOSR [0 U 0
1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above) 0 0 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices
The financial statements of National Life Insurance Company (“the Company”, "NLIC", "National Life") are presented on the basis of accounting practices prescribed or
permitted by the Vermont Department of Financial Regulation (“the Department”).

The Department recognizes only statutory accounting practices prescribed or permitted by the State of Vermont for determining and reporting the financial condition
and results of operations of an insurance company, for determining its solvency under Vermont 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
Department. NAIC SAP consists of Statements of Statutory Accounting Principles ("SSAPs") and other authoritative guidance. The Commissioner of the Vermont
Department of Financial Regulation ("The Vermont Commissioner”) has the right to permit specific practices that deviate from the NAIC SAP.

A reconciliation of the Company's net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of Vermont is shown

below:
F/S F/S
SSAP # Page Line # 2023 2022

NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ (22,064,160) $ (63,735,905)
(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 $ (22,064,160) $ (63,735,905)
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 2,654,815,214 $ 2,534,300,306
(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 $ 2,654,815,214 $ 2,534,300,306

B. Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with NAIC SAP requires management to make estimates and assumptions that affect the reported amounts of
assets and liabilities. It also requires the disclosure of contingent assets and liabilities at the date of the financial statements and the reported amounts of revenues and
expenses during the reporting period. Actual results could differ from those estimates.

C.  Accounting Policy
(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds not backed by other loans are stated at amortized cost using the interest method. Securities deemed to be other than temporarily impaired are written down to
their fair value.
6) Basis for Loan-Backed Securities and Adjustment Methodology

Loan-backed securities are stated at either amortized cost or the lower of amortized cost or fair market value. The retrospective adjustment method is used to value all
securities except for interest only securities or securities where the yield had become negative, that are valued using the prospective method.

D. Going Concern - N/A

NOTE 2 Accounting Changes and Corrections of Errors - N/A
NOTE 3 Business Combinations and Goodwill - N/A

NOTE 4 Discontinued Operations - N/A

NOTE 5 Investments
A. Mortgage Loans, including Mezzanine Real Estate Loans - N/A

B.  Debt Restructuring - N/A
C. Reverse Mortgages - N/A

D. Loan-Backed Securities
(1) Prepayment assumptions used in the calculation of the effective yield and valuation of loan-backed bonds and structured securities are based on available
industry sources and information provided by lenders. The retrospective adjustment methodology is used for the valuation of securities held by the Company.

(2) N/A
(3) N/A
4)
a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ (178,398)
2. 12 Months or Longer $ (21,513,001)
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 21,709,152
2. 12 Months or Longer $ 50,415,338
(5) The evaluation of securities for impairment is both a quantitative and qualitative process. Evaluation includes but is not limited to, general economic

conditions, the issuer's financial condition and/or future prospects, the effects of changes in interest rates or credit spreads, the expected recovery period.
The process incorporates information from third-party sources along with certain internal assumptions and judgments regarding future performance. Where
possible, data is benchmarked against third-party sources.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions - N/A

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing - N/A

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - N/A

H. Repurchase Agreements Transactions Accounted for as a Sale - N/A

l. Reverse Repurchase Agreements Transactions Accounted for as a Sale - N/A

J. Real Estate - N/A
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NOTES TO FINANCIAL STATEMENTS

K.  Low Income Housing tax Credits (LIHTC) - N/A

L.  Restricted Assets - N/A

M.  Working Capital Finance Investments - N/A

N.  Offsetting and Netting of Assets and Liabilities - N/A
O. 5GI Securities - N/A

P.  Short Sales - N/A

Q. Prepayment Penalty and Acceleration Fees - N/A

R.  Reporting Entity’s Share of Cash Pool by Asset Type

Asset Type Percent Share
(1) cash 0.0%
(2) cash Equivalents 100.0%
(3) Short-Term Investments 0.0%
(4) Total 100.0%

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
No significant change.

NOTE 7 Investment Income
No significant change.

NOTE 8 Derivative Instruments
No significant change.

NOTE9 Income Taxes
No significant change.

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant change.

NOTE 11 Debt
A.  The Company does not have any debt covered by SSAP No. 15, Debt and Holding Company Obligations.

B. FHLB (Federal Home Loan Bank) Agreements
(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Boston which provides National Life with access to a secured asset-based borrowing
capacity. It is part of the Company's strategy to utilize this borrowing capacity for funding agreements and for backup liquidity. The Company has received
advances from FHLB in the form of funding agreements, which are included in the liability for deposit-type contracts. The proceeds of the FHLB funding
agreements have been invested in fixed-rate and floating-rate assets.

(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 $ 4,851,600 $ 4,851,600 $ -
(c) Activity Stock $ 6,785,500 $ 6,785,500 $ -
(d) Excess Stock $ 349,200 $ 349,200 $ -
(e) Aggregate Total (a+b+c+d) $ 11,986,300 $ 11,986,300 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 964,945,399 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 4,994,472 $ 4,994,472 $ -
(c) Activity Stock $ 6,785,500 $ 6,785,500 $ -
(d) Excess Stock $ 392,100 $ 392,100 $ -
(e) Aggregate Total (a+b+c+d) $ 12,172,072 $ 12,172,072 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 928,242,809 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 $ 4,851,600 $ 4,851,600 $ - $ - $ - $ -

11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)

(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) $ 303,326,738 $ 324,342,983 $ 168,075,000
2. Current Year General Account Total Collateral Pledged $ 303,326,738 $ 324,342,983 $ 168,075,000
3. Current Year Separate Accounts Total Collateral Pledged $ - $ - $ -

71
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NOTES TO FINANCIAL STATEMENTS

4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged $ 354692960 $ 376349664 $ 168,075,000

11B(3)at
11B(3)a2
11B(3)a3
11B(3)a4

3
3
3
3

Columns 1, 2 and 3) should be equal to or less than 11B
Columns 1, 2 and 3) should be equal to or less than 11B
Columns 1, 2 and 3) should be equal to or less than 11B
Columns 1, 2 and 3) should be equal to or less than 11B

b1 (Columns 1, 2 and 3 respectively
b2 (Columns 1, 2 and 3 respectively
b3 (Columns 1, 2 and 3 respectively
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) $ 322,086,377 $ 336,127,316 $ 168,075,000
2. Current Year General Account Maximum Collateral Pledged $ 322,086,377 $ 336,127,316 $ 168,075,000
3. Current Year Separate Accounts Maximum Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged $ 435531613  $ 406712203 $ 173,175,000
(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 $ 168,075,000 $ 168,075,000 $ - $ 168,075,000
(c) Other $ - $ - $ _ XXX
(d) Aggregate Total (a+b+c) $ 168,075,000 $ 168,075,000 $ - $ 168,075,000
2. Prior Year end
(a) Debt $ - $ - $ _ XXX
(b) Funding Agreements $ 168,075,000 $ 168,075,000 $ - $ 168,075,000
(c) Other $ - $ - $ _ XXX
(d) Aggregate Total (a+b+c) $ 168,075,000 $ 168,075,000 $ - $ 168,075,000
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Separate
Total 2+3 Account Accounts
1. Debt $ - $ - $ -
2. Funding Agreements $ 168,075,000 $ 168,075,000 $ -
3. Other $ - $ - $ -
4. Aggregate Total (1+2+3) $ 168,075,000 $ 168,075,000 $ -

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

c. FHLB - Prepayment Obligations

Does the company have
prepayment obligations under
the following arrangements

(YES/NO)?
1. Debt No
2. Funding Agreements No
3. Other No

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

A. Defined Benefit Plan

(1) Change in benefit obligation
The Company sponsored a frozen non-contributory qualified defined benefit plan that provided benefits to employees in the career channel general agencies.
The plan was amended effective January 1, 2004 to freeze plan benefits. No new participants were admitted to the plan after December 31, 2003, and there
were no increases in benefits after December 31, 2003 for existing participants. The pension plan was separately funded. Effective July 31, 2023, the Plan
was terminated. In addition, the Company sponsors other pension plans, including a non-contributory defined benefit plan for National Life career general
agents who met the eligibility requirements to enter the plan prior to January 1, 2005. These defined benefit pension plans are non-qualified and are not
separately funded. Plan assets that support the funded plans are primarily mutual funds and bonds held in a Company separate account and funds invested
in a group variable annuity contract held in the general account of National Life. None of the securities held in the Company’s separate account were issued
by the Company. The Company sponsors defined benefit postemployment plans that provide medical benefits agency staff and agents. Medical coverage is
contributory; with retiree contributions adjusted annually, and contain cost sharing features such as deductibles and copayments. The postemployment plans
are not separately funded, and the Company, therefore, pays for plan benefits from operating cash flows. The costs of providing these benefits are
recognized as they are earned.

The Company also sponsors various defined contribution and deferred compensation plans.

Pension Postretirement Special or Contractual Benefits
Benefits Benefits Per SSAP No. 11
2023 2022 2023 2022 2023 2022
(4) Components of net periodic benefit cost

a. Service cost $ - $ - $ - $ - $ - $ -
b. Interest cost $ 1,712,888 $ 1,700,396 $ 16,321 $ 33,500 $ - $ -
c. Expected return on plan assets $ (229,649) $ (688,549) $ - $ - $ - $ -
d. Transition asset or obligation $ - $ - $ - $ - $ - $ -
e. Gains and losses $ 922,856 $ 1,932,710 $ (102,074) $ (13,468) $ - $ -
f. Prior service cost or credit $ - $ - $ - $ - $ - $ -
g. Gain or loss recognized due to a
settlement or curtailment $ 3,783,179 $ - $ - $ - $ - $ -
h. Total net periodic benefit cost $ 6,189,274 $ 2,944,557 $ (85,753) $ 20,032 $ - $ -

E. Defined Contribution Plan
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The Company participates in a 401(k) plan for its employees. Employees earning less than a specified amount and hired prior to January 1, 2021 receive a 75% match
on up to 6% of an employee's salary, subject to applicable maximum contribution guidelines. Employees earning more than a specified amount will receive a 50%
match on up to 6% of an employee's salary, subject to applicable maximum contribution guidelines. Employees hired on or after January 1, 2021 will receive a 100%
match up to 6% of an employee's salary, subject to maximum contribution guidelines. Additional employee voluntary contributions may be made to the plans subject to
contribution guidelines. Vesting and withdrawal privilege schedules are attached to the Company's matching contributions. Plan assets invested in the mutual funds
are outside the Company and, as such, are excluded from the Company's assets and liabilities.

The Company also provides a 401(k) plan for its regular full-time agents. The Company makes an annual contribution equal to 6.1% of an agent's compensation up to
the Social Security taxable wage base plus 7.5% of the agent's compensation in excess of the Social Security taxable wage base. In addition, the agent may elect to

defer a portion of the agent's compensation, up to the legal limit on elective deferrals, and have that amount contributed to the plan. Total annual contributions cannot
exceed certain limits which vary based on total agent compensation.

For all of the Company's defined contribution plans, accumulated funds may be invested by the employee in a group annuity contract issued by the Company or in
mutual funds.

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

NOTE 14 Liabilities, Contingencies and Assessments
No significant change.

NOTE 15 Leases
No significant change.

NOTE 16 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of
Credit Risk

No significant change.

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B.  Transfer and Servicing of Financial Assets - N/A

C. Wash Sales - N/A
NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans - N/A
NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators - N/A

NOTE 20 Fair Value Measurements

A.
(1) Fair Value Measurements at Reporting Date
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Bonds $ - 19 264,819,086 | $ - 198 - 19 264,819,086
Common Stock $ 1,038,628 | $ - 13 13,280,973 | $ 501,843,328 | $ 516,162,929
Derivatives $ 557,691 | $ 149,062,729 | $ - 19 - 19 149,620,420
Other Invested Assets $ - 19 - 19 - 19 101,309,645 | $ 101,309,645
Cash, Cash Equivalents & Short Term
Investments $ (12,319,600) | $ - 19 - 19 328,206,150 | $ 315,886,550
Separate Accounts 3 16,579 |$ 264,112,052 | $ - 19 500,800,016 | $ 764,928,647
Total assets at fair value/NAV 3 (10,706,702) | $ 677,993867 |$ 13,280973 1§ 1,432,159,139 | $ 2,112,727,277
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Derivatives 3 - 193 62,462,586 | $ - 19 - 19 62,462,586
Total liabilities at fair value $ -13 62,462,586 | $ -13 -1 62,462,586
(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 $ 13287250 |$ - 198 - 198 6277)19$ - 198 - 1% - 198 - 193 - 1% 13280973
Total Assets $ 13287250 1 $ -193 -193 62771) 1 $ - 13 - 13 - 13 - 13 - 13 13,280,973
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 $ - 193 - 193 - 193 - 193 - 193 - 193 - 193 - 193 - 193 -

(3) The Company recognizes transfers between levels on the actual date of the event or change in circumstances that caused the transfer.
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B.

C.

D.

(4) Bonds —Bonds are stated at amortized cost with the exception of those bonds that are rated an NAIC 6 or that have been impaired. Bonds are valued using
cash flow models based on appropriate observable inputs such as market quotes, yield curves, interest rates, and spreads. These securities are generally
categorized in Level 2 of the fair value hierarchy; in instances where significant inputs are unobservable, they are categorized as Level 3.

Common stocks - Common stocks consist mainly of mutual funds that are traded daily and have a net asset value. These securities are not categorized in
the fair value hierarchy. For FHLB common stock par value approximates fair value and are categorized as Level 3.

Preferred stocks - Investments in redeemable preferred stock are reported at amortized cost or fair value based on their NAIC designation and perpetual
preferred stock are reported at fair value not to exceed the effective call price, including brokerage and other related fees.

Derivative assets and liabilities - Derivative assets and liabilities include options, swaptions, interest rate swaps and futures contracts. Fair value of these
over the counter ("OTC") derivative products is calculated using models such as the Black-Scholes option-pricing model, which uses pricing inputs observed
from actively quoted markets, and is widely accepted by the financial services industry. The majority of the Company's OTC derivative products use this and
other pricing models and are categorized as Level 2. Fair values of futures are based on quoted prices which are observable and readily and regularly
available in an active market. Therefore, futures are categorized as Level 1.

Partnerships - Investments in limited partnerships are included in other invested assets. Limited partnerships do not have a readily determinable fair value,
and as such, the Company values them at its prorata share of the limited partnership’s NAV, or its equivalent. Investments in limited partnerships are not

categorized in the fair value hierarchy.

Short term investments — Money markets included in short term investments are valued using NAV as a practical expedient.

Separate account assets - Separate account assets include assets supporting our variable products which are carried at fair value. Separate account assets
also include the assets of the Company's separately funded pension plans, which are primarily comprised of bonds and limited partnerships. Separate
account assets that are valued using NAV as a practical expedient are not categorized in the fair value hierarchy.

(5) For additional information on derivatives see 20(A) 1-4 above.

Additional fair value information regarding the fair value of benefit plan assets is included in Note 12.

Aggregate 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 $5,195,154441 [$6,136,652,719 |$ 233,954,021 | $4,953,459,092 | $ 7,741328 | $ - 19 -
Preferred Stock 3 822853 |$ 1,000,000 | $ - 19 822853 |$ - 19 - 19 -
Common Stock $ 93497323 |$ 93497323 |$ 1178673 |$ - |$ 13280973 |$ 79037677 |$ -
Mortgage Loans $ 438271229 |$ 455689324 |$ - 19 - |$ 438271229 [$ - 19 -
Real Estate $ 50480437 |$ 50480437 |$ - 1% 50480437 |$ - 19 - 19 -
Cash, Cash Equivalents
& Short Term
Investments $ 315,886,550 | $ 315886,550 | $ (12,319,600) | $ - 19 - |$ 328206150 |$ -
Derivative Asset $ 149620419 |$ 149620419 |$ 557,691 | $ 149,062,729 |$ - 19 - 19 -
Surplus Notes $ 88330375 |$ 92897573 |$ - |$ 88330375 |$ - 19 - 19 -
Other Invested Assets $ 83312779 |$ 83312777 |$ - 19 - 19 -1$ 77763467 |$ 5,549,312
Separate Account
Assets $ 764928647 |$ 764928645 |$ 16,579 |$ 264,112,052 | $ - 1% 500800016 |$ -
Derivative Liability $ 62462586 |$ 62462586 |9$ - 1% 62462586 |$ - 19 - 19 -
Not Practicable to Estimate Fair Value
Carrying Effective Maturity
Type or Class of Financial Instrument Value Interest Rate Date Explanation
It was not practicable to determine the fair value of
these financial instruments as a quoted market
Other Invested Assets $ 5,549,312 0.000%] price is not available.
Nav Practical Expedient Investments
Unfunded
Carrying Value Commitments Redemption
September 30, As of Frequency (If
2023 September 30, currently
Type or Class of Financial Instrument Value 2023 eligible) Redemption Notice Period
Common Stock $ 79,037,677 | $ - | Not Applicable |Not Applicable
Cash, Cash Equivalents & Short Term
Investments $ 328,206,150 | $ - | Not Applicable |Not Applicable
Other Invested Assets 3 77,763,467 | $ 24,635,993 | Not Applicable |Not Applicable
Separate Account Assets 3 500,800,016 | $ 5,457,680 | Not Applicable |Not Applicable

NOTE 21 Other ltems

No significant change.

NOTE 22 Events Subsequent

No significant change.

NOTE 23 Reinsurance

NOTE 24

NOTE 25

NOTE 26

NOTE 27

NOTE 28

NOTE 29

No significant change.

Structured Settlements - N/A
Health Care Receivables - N/A

Participating Policies
No significant change.

NOTE 30 Premium Deficiency Reserves

No significant change.

Intercompany Pooling Arrangements - N/A

Change in Incurred Losses and Loss Adjustment Expenses - N/A

Retrospectively Rated Contracts & Contracts Subject to Redetermination - N/A
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NOTE 31 Reserves for Life Contracts and Annuity Contracts
No significant change.

NOTE 32 Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics
No significant change.

NOTE 33 Analysis of Life Actuarial Reserves by Withdrawal Characteristics
No significant change.

NOTE 34 Premium & Annuity Considerations Deferred and Uncollected
No significant change.

NOTE 35 Separate Accounts
No significant change.

NOTE 36 Loss/Claim Adjustment Expenses
No significant change.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..otttk bttt et e e ae e e h et 4Rt e eh e e b e e b e e a b e e a bt ea bt ea bt easesheeebeeebeenbeebeenbeenbeennennne
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt

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 F= (=N o] i =g Lo L= USSP RURU SR

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ ] 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
[ e I 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? ............ccocoiiiii e

If the response to 3.2 is yes, provide a brief description of those changes.

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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. ...........cccooeiiiiiiiiiicceccees

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2019

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. ...........cccooceiiiiiiiiiniinieiciines

12/31/2019

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
61 SO S S TSRS PPN

12/03/2020

By what department or departments?
Vermont Department of FINANCIal REGUIGLION .........oouiiiii ettt ettt ettt e ae e e s et she e she e eheeeb e e be et e eabeanbeeneesneesneesneas

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[ 1 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
Equity Services, INC. .o Montpelier, VT e ....NO.....|....NO.....[...NO.....]... YES....




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

GENERAL INTERROGATORIES

9.1  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? ................coceevvieiereveresiiieceeeeeennns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

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

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

FINANCIAL
10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... B 0
INVESTMENT

11.1  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 agré@MENtS.) ............ccceviiiiiriueriiiiieieseiese st ese e nses Yes [ ] No[X]
11.2  If yes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: ............cooo i $..

13.  Amount of real estate and mortgages held in short-term investments: ..............c.cccoceeee.

14.1  Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....

14.2 If yes, please complete the following:

1 2

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

T4.271 BONAS ..ttt ettt et et et e et e et e et e et e e eteete e aeeaeeteeeeeaeeeteeeteeeteeeteeateeteeteete e ee e ee et eeeteeateeareeeteaianaans $ .
14.22 Preferred Stock ....
14.23 Common Stock ....
14.24 Short-Term Investments
14.25 Mortgage Loans on Real Estate

.4,464,084

.1,739,625,862

LOLLLe e

14.26 All Other 30,000,000 30,000,000

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. ....1,774,089,946 ...1,986,369,492

14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @DOVE ........c.coiiiiiiiiiieece e ee D 4,464,084 S 4,535,286
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB7? .............ccccuiiiiiiiiiiiiiiiiicee e Yes [ X] No[ 1]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccocooeviiiiciiiene Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

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

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. ........cociiiiiiiiie e $ 0
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
P MOrgan ChaSe ........ccceevieieieeeececece et Nl YOTK, NY et

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? ............cccccceoeenee. 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

NLG Capital, Inc. ..ocooeveeeiiee
Varagon Capital Partners, L.P. ..........
Western Asset Management Company, LLC ....
Blackrock Financial Management, Inc. ......
PineBridge Investments, LLC

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.

designated with a "U") manage more than 10% of the reporting entity’s invested assets?..... Yes [ X] No [ ]

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?...........covvereceieninnnsecene 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
109396 NLG Capital, Inc. ..ocooeieeeiie 5493008017ZBDR2FW152 ........ .

Varagon Capital Partners, L.P. ...
Western Asset Management Company, LLC
Blackrock Financial Management, Inc.
PineBridge Investments, LLC

549300LVXY IVJKE13M84 .
CLDVYBVY4GNT81Q4VM57 .

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 e et et et e e e 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? ............ccooiiiiiiiiiiiii s Yes[ 1 No[X]

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiie Yes[ 1 No[X]
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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 ...vvveeieeieeieeeeceeeee ettt s s s s s s s s e s et e s e s e s s e s s s s et e s e s e s s ae s s s st es et e s e s e s s s s st es et eseseasssas s s esesesessansnanaes B 0

1.12 RESIAENEIAI MOTLGAGES .....cvvvivieieeiiietetet ettt ettt e ettt et et aese s et st et et e b et e s e se et s es et e s et esesessas s ssesesesebesesnss s ssasasesesesesnsnanas B 0

1.13 COMMEICIAI MOTGAGES ...........vvvvieieieeee ettt ettt et s e et e s et et e b et esese e s s s et et e b e s et ese st e s et et et et esessss s st et esesesesess s esasasasesesesn B 455,689,324

1.14 Total Mortgages in GO0 SANGING .......c.c.vevreeeeeeeeeeee et teee e eaeteteteees s aeae s e es s s e seteseses s assesesessssaseesesassassssssssassasansssesannans $ 455,689,324
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

1.31 FAIMN MOTGAGES ...vvveeeeieiteteececeeeeeie et a ettt et s s s st s e s et e s e s e s s s s s s et e s e s e s s se s s s st e s et e s eses s s sttt e s et esesess s s s s es et esessanananaes B 0

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiii s $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAIMN MOTGAGES ...vvcveeieieieeeeeeeeeeeeee ettt aea ettt s s e s s s s s e s et e s e s e s s s st as s et e s e s e s e ae s s s st e s et e s eaesss s s st eseseseaeasssasaseses et esessansnanaes B 0
1.42 RESIAENEAI MOTGAGES .....cvvcvivieieeiieieteteteeeee ettt ettt e ettt et b et easse s et e s et et et e s e s e se st et ss et e s et et esessas et ssesese b et et esnss s asasasebesesesnsnanas B 0
1.43 COMMEICIAl IMOTIGAGES ... v iueiiiie ittt ettt ettt ettt e b e b e e bt e bt e bt e a bt ea et ea et eRe e eh e e eb £ e b e e a bt eabeea bt eab e eaeesheesbeenbeenbeenbeenbeennennnn B 0
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ou ittt ettt e et e e e b e e e e et e eneeeneeeneeeneenneenen 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) ....cceverruruereeeeeeeeee e $ 455,689,324
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1,61 FAIM MOTGAGES ...vvveeieieieeteeeeeeeecee ettt ettt et et st s et et e s e s e s s s s s s et e s e s e s s s e s s s st e s et e s esesss st s s esesesesess s s st es et esesnansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieieteteteeeee ettt ettt ettt et et eaese s et st et et et e s e s e se et s es et e s e b et esessas et eses et e b et et esnss s ssasasesesesesnrnana B 0
1.63 COMMEICIAl IMOTIGAGES .....veiueiiite ittt ettt ettt e et b e sb e e s bt e bt e bt e a et e e et ea e e e Re e eh e e eb £ e b e e a bt e mbeem bt eab e eseeeheesbeesbeenbeenbeenbeennenane B 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState ............cooiiiiiiiiiii e $ 0
2. Operating Percentages:
2.1 AGH I0SS PEICENL ......oeeeeiettcteeiee ettt et eee e es et et et et et ese e s ee e s et et e s et esesessesss e s et et e s esessss s s st ese s et esessee s eses et et et esessas s es et ese s et et esess s et esesebesesens SAeAeaeatt et et eeesenene ettt eneneaenene 0.000 ‘%
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieiiiieietetetcteeeeee et et e te s et esesee et st et etesesesesess et st et esesesesesess s es et es et eseseseas s e s es et esesesessas s es s et et et et essas s ssas e s e et e e s eseseeesenene e e e et eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES ...........c.euiiiiiiiiuetetitieieee et te et teseseees et et e tesetesssss et st et esesesesesess s et asesesesesens 25eseaesaseseseseseneneaeaeaeeseseeeaenens 0.000 ‘%
3.1 Do you act as a custodian for health SAVINGS BCCOUNES? ...........cceueuiieieeceeeeieeeeeeecae e et e eeeeaete et eeesseaeaetesesenssaesesesesensssesesasesensssesesesssensransana 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 .............cocooiiiiiiiiiieiei e B e 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............c.cccceeeeune.n. 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 FEPOMING ENLILY? .......cvcviieiecieteiicceetcte ettt ettt et s et s s s s s s et e s st s et eses s e st es s sanas 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.oviicuceeeeeeeeeceee ettt es s e s s s s e sesennananeesnas 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[ ] No[ ]

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 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 Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer Rating

..... 82627 ..

... 87017 ..
... 93572 ..
..... 80659 ..
... 74900 ..
..... 82627 ..
... 74900 ..
... 87017 ..

.|Swiss Re Life & Health Amer Inc .......ccccceeneee
.|SCOR Global Life Reinsurance Company of Delaware
. |RGA Reinsurance Co

.| The Canada Life Assurance Company ....

. |PartnerRe Life Reinsurance Company of America
.|Swiss Re Life & Health Amer Inc .......ccccceennene

. |PartnerRe Life Reinsurance Company of America ...
.. . |SCOR Global Life Reinsurance Company of Delaware
...03/25/2023 ..
...03/26/2023 ..

RGA Reinsurance Co
The Canada Life Assurance Company ....

Authorized
Authorized

..| Authorized..
.|Authorized..
.|Authorized..
.|Authorized..
.|Authorized..
.|Authorized..
.|Authorized..
.|Authorized..

(1 through 6)

2

1/01/2019 ..
... 01/01/2019 ..
... 01/01/2019 ..
... 01/01/2019 ..
... 12/31/2018 ..




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

Life Contracts 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlabamMa ..o AL e b s 1,283,454 | O [ 178,267 [ 0 e 1,456,715
2. Alaska ......cccooiiiii AK b 90,072 | U L 2,097 e O
3. Arizona..... . AZ
4. Arkansas .. .. AR , e Ul 0,000 [ O ..
5. California .. CA ...26 496 023 |. .28, 069 939 |..
6. Colorado ...... .. CO .1,371,504 |. .. 1,584,035 |..
7. Connecticut .. .. CT
8. Delaware. ............. .. DE
9. District of Columbia . . DC 204, e O 9,891 [ O s ..
10.  Florida .. .. FL ...29,388,651 |. .35,919,496 |..
11.  Georgia .. GA ... 11,328,427 |. .12,188,006 |..
12.  Hawaii .. . HI 2 866,043 [ 912 [ T3 [l O
13.  Idaho .... . ID 2o B16,778 oo 3,600 [ 1,722 i 0 e
14.  lllinois ... L ...16,372,416 |.
15. Indiana . . IN .3,819,751 |.
16. lowa ..... LA ....971,865 |.
17. Kansas . .. KS 1,724,743 |.
18.  Kentucky ......oocvviiiiiiiii KY [ b 007,780 | 267,400 | 17,200 [ O
19.  LouiSiana .......ccceeeiiiiiiiiie e LA [ b e 0000.830,042 [ U e 82,800 | U
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccoiiiiiiis MA
23.  Michigan ........ccccoovuiiiiiiiiiieeeee Mi
24. Minnesota . .. MN
25.  Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiii e
27. Montana
28. Nebraska ..
29. Nevada ........ .
30. New Hampshire ... NH
31. New Jersey .....ccccooverriieiiiicccieceeeceeces NJ
32.  New Mexico . s ..
33. New York ..... .. 638,920,905 |..
34. North Carolina .. .20,469,772 |..
35.  North Dakota ..108,636 |..
36.  ONiO coveeeeee . 4,773,943 |..
37. Oklahoma .
38. Oregon .........
39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...
44. Texas .......
45.  Utah .....
46. Vermont
A7, Virginia ....ooocoeeeiiiiicece e
48.  Washington ...
49. West Virginia
50. Wisconsin ....
51, WYOMING ...cooiiiiiiiiiiiiiice e
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens . OT X ..
59.  Subtotal .....cccccveviiiiiiiiiiiiiiiiieiieiiee e XX e 379 744 989 |........ 527,993,759 |........... 4,803,428 |.....ccorrvieen 0 [ 912,542,176
90. Reporting entity contributions for employee benefits
PlANS. ... XX Ko o 810,016 |..........(6,253,739)|..cecvcveeiiinc 0 e 0 e (5,443,723)]...c.ccvvvrrnne 0
91. Dividends or refunds applied to purchase paid-up
additions and annuities...............ccceeeeeereveverenens foeees XXX foovine 8,762,029 |.....cooceeeeren 12,403 | 0 o 0 e 8,774,432 | 0
92. Dividends or refunds applied to shorten endowment|
Or premium paying Period...........eceeveereeereeereenes foereers XXioes oo (1 [0 (1 (O [V 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 0.
94.  Aggregate or other amounts not allocable by State. |. 0.
95.  Totals (Direct BUSINESS)..........cervrverereeerieerierenas 0.
96. Plus Reinsurance Assumed. , K .. 0.
97  Totals (All Business).... . 398,490,810 |. . ...8,588,899 |.. 0.
98. Less Reinsurance Ceded...........ccevvrvevreererereneensfoveeees XXXeooos | 88,259,601 ,200 | 6,924,210 0 ,267,
99. Totals (All Business) less Reinsurance Ceded 310,231,209 521,669,223 1,664,689 0 833,565, 121 530,000
DETAILS OF WRITE-INS
58001. Agrregate Other Alien ... ...5,038 |. ..6,171 |.. ..473,621 |.. 0
58002. ..cooiiiiiiiie e
58003, ..iiiiiiieiiie e ssreessnees e ssoneees XX owirin [ fe e fe
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvvevirieririeienieienisieesieesieesneese o XX oo (U TN [V R (U TN (O (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 462,412 5,038 6,171 0 473,621 0
9401. Aggregate or other amounts not allocable by
State o e XX [ 31,461 | [V R (U TN 0 e 31,461 | 0
9402, oo sfene s XX e e fe
9403, e snee e XX e e fe
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....veveveeirieririeienieienisienesieesieesneese o XX oo (U TN [V R (U TN (O (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 31,461 0 0 0 31,461 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocvvrinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............c.ccoceveeerieereeeiins eriens 0
2. R - Registered - Non-domiciled RRGs 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.........

11




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

National Life Holding Company
EIN: 03-0359221
(VT)

National Life Group

Charitable Foundation, Inc.

EIN: 20-4818866 NLYV Financial Corporation
(VT) EIN: 03-0359222

(DE)

¢l

NLG Capital, Inc.
fka: Sentinel Asset Management, Inc.
EIN: 03-0221140
(V1)

National Life Insurance Company
EIN: 03-0144090

(VT)

Life Insurance Company

MRCC Senior Loan

o) of the Southwest
Fund |, LLC 50%
v EIN: 75-0953004

(DE)
(TX)

National Life
Distribution, LLC
EIN: 47-3406482

(vT)

Longhorn
Reinsurance
Company
EIN: 81-3685613
100% (V1)

Equity Services, Inc.
EIN: 03-0221141

(V1)

Catamount
Reinsurance
Company
EIN: 47-4708436
(VT)

I Corporation I 'Non—profit Public Benefit Corporation

© Partnership/LLC _O— ownership %
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-

Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
.......... National Life Group .........ceeevvvvvvnnn [+ 00000 ....103-0359221 .. {0 .eovvvvveeeen |0 cevvviiiiiiiis | eevvvvvvveviievveveeeeeeeeeennn. | National Life Holding Company ....ooooeeeeeeeeees [ VToiif oot UIP e | s [ B0AFD | 00000 | o [N 0,
National Life Group Charitable Foundation,

. 0000 ...|National Life Group .....cooeveeeeeeeeeeees | eeees 00000 ....|20-4818866 .. Inc. National Life Holding Company Management.... .. 100.000 ...|National Life Holding Company .... 0.
. 0000 ...|National Life Group ......cceeeeeeeeeeeeees | eeeee 00000 ....|03-0359222 .. NLV Financial Corporation .. . ..UDP....... |National Life Holding Company .. .. |Board ... ..0.000 .... |National Life Holding Company . 0.
. 0634 ...|National Life Group .....oooevveeeeeeeeeees | eeees 66680 ....|03-0144090 .. National Life Insurance Company e VT, RE........ NLV Financial Corporation . | Board .. 0.000 .... |National Life Holding Company .... 0.
. 0634 ...|National Life Group ......ccoeeveeeeeeeeens | eeeee 65528 ....|75-0953004 .. Life Insurance Company of the Southwest ...... JURN U R DS........ National Life Insurance Company .. . | Ownership .100.000 ...|National Life Holding Company .... 0.
. 0000 ...|National Life Group .....cooeveeeeeeeeeeees | eeees 00000 ....|03-0221140 .. NLG Capital, Inc. ...... . [NLV Financial Corporation .... Board ... ..]..0.000 .... |National Life Holding Company . 0.
. 0000 ...|National Life Group ......ccoeeeeeeeeeeeens | eeeee 00000 ....|03-0221141 .. Equity Services, Inc. . . NLV Financial Corporation .. | Ownership .100.000 ...|National Life Holding Company .... 0.
. 0000 ...|National Life Group .....cooeveeeeeeeeeeees | eeees 00000 ....|47-3406482 .. National Life Distribution, LLC ... LT .|Life Insurance Company of the Southwest ... |Ownership .100.000 ...|National Life Holding Company .... 0.
. 0634 ...|National Life Group ......ceoeeveeeeeeeeees | eeeee 15803 .... [47-4708436 .. Catamount Reinsurance Company ... NLV Financial Corporation . | Ownership.. ..}.100.000 ...|National Life Holding Company . 0.
. 0634 ...|National Life Group .....oooeeveeeeeeeeeees | eeees 16057 .... [81-3685613 .. Longhorn Reinsurance Company .... .INLV Financial Corporation .. | Ounership .100.000 ...|National Life Holding Company .... 0.
. 0000 ...|National Life Group ......ccoeeeeeeeeeeeens | eeeee 00000 ....|32-0547196 .. MRCC Senior Loan Fund I, LLC .... Life Insurance Company of the Southwest ... |Ownership ..50.000 ....|National Life Holding Company .... 0.

Asterisk

Explanation




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

the interrogatory questions.

Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ..............ccccccveveenn
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ......

Response

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and
€lectroniCally With the INAIC? ...ttt b ekt e bttt e a bt e et e Sh et £h e e 4h e e b e e b e e bt e a bt ea bt eab e easesheesheeabeesbe e beenbeanneennennns

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? ..o ettt seeas
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average
Market Value) be filed with the state of domicile and electronically with the NAIC? ..o
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)
be filed with the state of domicile and electronically With the NAIC? ...t
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. ..............

AUGUST FILING

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

Explanation:

Bar Code:
Trusteed Surplus Statement [Document Identifier 490]

Medicare Part D Coverage Supplement [Document Identifier 365]

Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]

Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

6 6 6 8
6 6 6 8
6 6 6 8
6 6 6 8
6 6 6 8
6 6 6 8

14

0 2 0 2 8
0 2 0 2 8
0 2 0 2 8
0 2 0 2 8
0 2 0 2 8
0o 2 0 2 38

4 9 0 0
3 6 5 0
4 4 5 0

0
4 4 7 0
4 4 8 0

4 4 6 0

0
0
0
0
0
0

NO
NO

NO
NO
NO
NO

YES

N/A

N/A

[
[
[
[
[
0 3




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Items not allocated ......ococcoeviiieieieccccccee s o 8,350,918 |.ccvoiiii 75,055 |..oovv 8,275,863 |................... 6,908,849
2505.  MiSCEITANBOUS ...t |oaeresessannnas 10,546,957 |..cccvevieine 541,132 | 10,005,825 |....ccocveverien 6,226
2597. Summary of remaining write-ins for Line 25 from overflow page 18,897,874 616,187 18,281,687 6,915,075
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504.  Accumulated post-retirement DENETITS ..ottt [oeeerereeeenne 1,310,964 |....cocvoveeee 1,443,967
2505.  Provision for sales practice litigation ... 2,061,251 2,092,712
2506.  GUATANTY FUNG .ottt s ettt et s et s et st ne e nns [oeteteteseseaeee s 340,387 | 347,851
2507.  Commission accumulation liability .. 106,678 121,431
2508.  Accrued interest on death CIAIMS ......cciiiiiiii bbbttt neeten [oeneneseiet s 743,378 | 775,542
2509, MISCEITANEOUS ..ttt ittt ettt bt s ettt bbbt s et e e s bbb e s ese st ee s a2 e b e b e s e s es e st e e s s b b e b esese st s ssesesebesesenenessssssesess [orenenennesenas 13,612,124 .o 2,311,731
2597.  Summary of remaining write-ins for Line 25 from overflow page 18,174,783 7,093,234
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.  Miscellaneous dedUCTTONS ......cooeoeoee oottt ee e e e see e eee e ee e een e ees | (871,542) e (494 ,827) .o (752,425)
2797. Summary of remaining write-ins for Line 27 from overflow page (871,542) (494 ,827) (752,425)

15



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........ccvovcveveveueeeeceeiieie ettt et easas s sessseseseseanas [eoeseeenesenenas 51,854,601 |..cccovveneee 53,161,833
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt b e e b et e eneeese e aeenseenneeneannean
2.2 Additional investment made after acquisition ....
3. Current year change in encumbrances
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year's depreciation 3,254,561
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 50,480,437 |... 51,854,601
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10) 50,480,437 51,854,601
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEar ..........cocveueurrnieciernnnieeeiersenenees [reeeereeieaeaees 489,350,515 |.......cconc. 486,022,838
2. Cost of acquired:
2.1 Actual cost at time of acquisition .... 26,700,000
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 455,689,323 489,350,515
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccucuevvceceeeeeeeeeeeeceeeeeeeeseeeaeeeiesesessae e sesessasaeeesesesanasaesenannas |oene 183,022,439 198,788,094
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease) .... (4,913,834)
6. Total gain (loss) on disposals ... (90,114)
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEA @MOUNTS ......c..iiuiiiiiie ettt e et e e s e e e e e aseeaeeeaeeeaeeeseenae e st e seenseenneenseeneeaneen
13.  Statement value at end of current period (Line 11 minus Line 12) 176,210,352 183,022,439
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 7,813,126,631 |............ 8,018,812,609
2. Cost of bonds and stocks acquired 528,832,703 ...377,866, 140
3. Accrual of discount 11,282,807 ... 11,714,403
4. Unrealized valuation increase (decrease) 216,825,401 ....(212,836,699)
5. Total gain (loss) on disposals ..2,003,503 |... (5,920,657)
6. Deduct consideration for bonds and stocks disposed of 377,286,447 ...361,857,450
7. Deduct amortization of premium .... 13,629,602
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 8,182,984,258 7,813,126,631
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

SCHEDULE D - PART 1B

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

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T () ettt sttt [ 3,620,106,814 |................ 119,107,437 | 27,722,721 | 6,562,002 |............ 3,542,945,660 |............ 3,620,106,814 |............ 3,718,053,532 |............ 3,467,151,304
2 Y [ - TSSOSO RRRPRRTSTSTRTIY USRI 2,210,840,422 |....cccvvvenvee. 7,699,532 ..o 29,304,921 |...oooiie 803,122 |........... 2,262,473,985 |............ 2,210,840,422 |............ 2,190,038,155 |........... 2,282,067,123
3. INAIC 3 (8) coveteeiiiiieieie ettt ettt h et s ettt s s b s R st e AR bR Rt s et s bt n st et senebesene et s [eee e 178,782,849 |.......ccceecc... 1,105,750 | 816,752 |.ocovieienne (9,541,957)|.ccveennne 205,564,020 |................ 178,782,849 |............... 169,529,890 |....ccvcvnnve 183,422,343
L Y (@2 - OSSPSR UEPPRUSTTY SRR 39,539,885 | 141,375 oo 3,650,184 |...ccvvirinne 2,627,369 |....ccvvnnne. 42,969,476 |....occevvnvne. 39,539,885 |....ccevnve 38,658,445 |..........c.... 52,365,928
5. NAIC B () ittt ettt b et be s [rr e 15,672,936 | [V 410,140 | (2,871) e 15,675,738 |..ocveenee 15,672,936 |....cccovnneeeee 15,259,925 |.....coccveuenee 3,451,427
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 5,141,848 0 37,542 8,471 5,170,379 5,141,848 5,112,777 3,302,948
7. Total Bonds 6,070,084,754 128,054,094 61,942,260 456,136 6,074,799,258 6,070,084,754 6,136,652,724 5,991,761,073
PREFERRED STOCK
8. INAIC 1 bbbttt et ettt e b s ans [see s 1,000,000 ..o [0 (1 R [V 1,000,000 [..oovovnceenne 1,000,000 [..ooeevnreenne 1,000,000 [..ooeornreenne 1,000,000
N 2 (2SSOSR ST NSRRI (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 [0 [0 [0 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 [0 [0 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0 0 0 0
14, Total Preferred StOCK ..o 1,000,000 0 0 0 1,000,000 1,000,000 1,000,000 1,000,000
15. Total Bonds and Preferred Stock 6,071,084,754 128,054,094 61,942,260 456,136 6,075,799,258 6,071,084,754 6,137,652, 724 5,992,761,073
(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 SEPTEMBER 30, 2023 OF THE National Life Insurance Company

Schedule DA - Part 1 - Short-Term Investments

NONE

Schedule DA - Verification - Short-Term Investments

NONE
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuririiuiuererieiiiseeesessessssesesesessssssssesesessssssssesesessssssesesessssssssssesesass  sssssssssssesenns 36,828, 346
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eueuiiiiieiieieieiitieietete ettt se s st s e s et et s ss e s s ese s ssssssesese s s sasseseseses s sssssesesessansnseses fatstietesssnenes 59,207,254
Unrealized Valuation INCrEASE/(AECIEASE) .............cuoviuruereriieeieseseseitssesesesessssssssesesessssssssesese s sssssses et st sssss et et s s asssses et sss s s ses et sss s s ss et et esssnassesesesanns seesitssssietenns 36,287,906

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........cuiveviiiiieieiteteietieesetete et se e st et seses s ete bt st es s b st st se st es e s s e se s s e b e b s s e s es e b b s s snses b es s essnses et e b sassnsnsntes febebesesseanenen (7,688,508)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiieieieiieeeietete sttt s st s s s sesese s s s ssese st s s s s eseses s s s ses et et ssssssesesessssnsnsesesens ftstsesesssnenes 37,909,700
AAMIOTEIZATION ...ttt b e e et h e S s E £ s E e b heE e E e R A e R AR h e SRR R E AR AR E R b h bR E Rt h ettt s Seebeteeb e 0

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......cccevoiuiuiueieiieieieieieiieesese ettt ssssesesesesns seeesssssiesanns 86,725,298
Deduct NONAAMIIEA @SSELS ..........ciiiiii i b e bbb b b s b e s b e s b e s b e e b e e E e e E e e E e e R e e R e e E e e R e R e E e R R R e R e e e e e s AReeEeeEeeeeeae e 0
Statement value at end of current period (LINE 10 MINUS LINE 1) ....o.iiiieiuereiiiiiieteteieisiesete ettt ses ettt es s b bbb sssn st s s s snsesebebes s snsnsebesans ftseeesesasnenes 86,725,298

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT)...........c.ccceueueuereeeeseeeeesesesaesesesesesssssesesesesssssesesesessssssssssesessssssssesassssanss <easssssesesesasasnes 261,611
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............cceueueveeeeecueueeeeeeeeecaeas ceeeeeeeeeeenseaeeees 296,082
Add:

Change in variation margin on open contracts - Highly Effective Hedges

3.11 Section 1, Column 15, current year to date MiNUS ............cccccoveieieieees cvrererereseeeeeeens (107,388)

3.12 Section 1, COIUMN 15, PHOT YEAN .......cvcvevieieeeeeieeierereseeseeeeseeesesesesessnes eseeeesesessssesenes (164,663) ..o 57,275
Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MINUS ..........ccceviiiiiiiiiis i 0

3.14 Section 1, Column 18, prior year
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccceviiiiiiiiiiies v 0
3.22 Section 1, COIUMN 17, PHIOT YEAN .......cvcvevieeeeeeeieeeieteteseeeeeeseteseiesesessasnes eeeeaesesssseseseseneeaesesees [0 R 0

Change in amount recognized

3.23 Section 1, Column 19, current year to date MiNUS ............cccccoveieieiecies covrererereseeeeeeens (107,388)

3.24 Section 1, Column 19, Prior YEAr PIUS ..........cccvevevevevieeeeeeeeieveieiesesieenes eseeeesesesseseeees (164,663)

3.25 SSAP NO. 108 @QJUSIMENLS ........coovevivieieieieieieieteteteecee ettt e ssens eeeeeesessssesesesesee e sesees 0 e 57,275 e 57,275

T8 o) o) =TI (T TR o g UL IR L= 0 PP 0
Cumulative variation margin on terminated contracts during the YEar ................cceueueieieiiiieeiererereee e senees 224,488

Less:

4.21 Amount used to adjust basis of hedged item ... 0

4.22 AMOUNE FECOGNIZEA ...ttt sessesesesese eeesesseseseseneeea 224,488

4.23 SSAP NO. 108 AQJUSIMENLS ......coviiiieictieceeeeeieieve ettt sessees seteseseseeassessssesesesenennas (| 224,488

T8 o) o) =TI (IR Lo o o g UL IR L= 0 U TPRPTROTRO 0

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized fOr tErMINALIONS IN PrIOI VAT ........citiiiiiiiiit ittt ettt e e bt e bt e s bt e bt e bt ea et eae e eaeeshe e oheeeb e e bt e a b e ea bt embeembeeaeeaheeas Seseeeaaesseesaeesanesaeeaanaines 0
5.2 Total gain (loss) adjusted into the hedged item(s) for terminatioNs IN PrIOT YEAT .........oouiiiiiiiiiee ettt a e b e et e e b e eae Seseeeaaesseesaaesanesaeenaeenes 0
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......cocvueueieeeeeeeeeeeeeeeeeeeeeeetesesessaeaesesesessasaesesesessasassesesessssassssssnas 2eesesesssssssesasannn 557,693
Deduct total NONAAMIEA @MOUNLS ..ot h e e oo h e e e e e e e e e e e e h e o e e e e e o Re £ R e SR e e R e £ R e e R e e R e e e e e e e s e e s ee s Ee e eesbeseeseeeeesae s maeeseeneeseeeeeeeeeenneens 0
Statement value at end of current PEriod (LINE 6 MINUS LINE 7) ....c.c.o.ovoieecueueeeeeeeeceeteteseeeescaete et esesscaetesesesessssesesesesessssesesesasessssesesasessnsssssesesasensssssesasasas 5essssassssesasananns 557,693
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

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

NONE

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

NONE
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15.
16.

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIMMN 14 ... uieieieieeerees ettt ee e e e e e ees s eseeseeseeseesee e e e e eeE e84 E 428428 e s e e et ni st eniens | seeessenssnsinni 86,600,140

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueriieieeeieieieeeies crereseeseneieenenens 557,690

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt sttt sa s e s s s s e s esesessassssesesesesssnsnnsnsnenenenenines s 87,157,830
Part D, SECHON 1, COIUMN B ....uueueueeeireeaeeceeeceeeeeeee s s es e ees e ee e e s e s s e s e e e e e e e e et e s s s eesee e esnine sesessesssnnins 149,620,420

Part D, SECHON 1, COIUMN 7 ...t ee s ese s ees s e s s e st e et es e e s eestnes eeseessssceaiens (62,462,590)

Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .......c.cveuiuieiiiiicicicietetceeeee ettt sessssss s s snssesesesssssnsnsnseere e (1)

Fair Value Check

Part A, Section 1, Column 16 86,600, 140

Part B, SECHON 1, COIUMN 13 ... . oottt ettt et ettt ettt ettt e e et et et et e et et et et e e e e et e e e e e e et e e e e eeee e e eeseee aaeeveeseereereaseanes 557,691

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt ae s st et esesesssnas s sssesasesesnannensneneneneeins s 87,157,830
Part D, SECHON 1, COIUMN G ... es s es s as e e s s st n e s e e eesesesne | eesesssnsinnins 149,620,420

Part D, SECHON 1, COIUMN T0 ... eeeeeeesesseeseeseeseesees e e e e eesee e e ss e s e s es s e e s ees e e e e e e e e e e e e e e s e s esess e eeseeseentnes eesessssscnainns (62,462,590)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiiiiiie ettt sttt ettt sttt e e e sbeene e e snnesnes i 0

Part A, SECHON 1, COIUMN 27 ...ttt ettt ettt ee et es bbb e b E b et E b b e e h b bt e bbbttt ebes febetassnsne et s an s e ennas 0
Part B, SECHON 1, COIUMN 20 .......uiuiuiuiuieitieetieetsisetsceete st st es e s eaees b ees e £s b £ e £s e es e £ b2t b et b £ ee e bt bbbt eb et s febesiebesessenecrnes 123,200
Part D, SECHON 1, COIUMN 12 ...ttt s bbbttt eiee febeseebesecsesecrnes 123,200
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiieee ettt nenenenens s 0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

Year To Date

10.
1.
12.

Book/adjusted carrying value, December 31 Of PriOr YEAI .......c.coiiiiiiiiiee ettt
Cost of cash eqUIVAIENES ACQUITEA ..........ooiiiiiie et b e et e et e et e eaeeeaeess e e sae e s e enseenseeneeeneeeneeennenns
ACCTUAD OF AISCOUNL ... e e e e e e e e s e e e e e e e e e e e eanenns
Unrealized valuation iNCre@s@ (AECTEASE) .......iiuiiiiiiiiiie ettt ettt ettt be et e st et e e et ea e e saeesheesheesbe e be e bt enbeannesnnesneesreas
Total gain (I0SS) ON GISPOSALS ........eeiieiieieee ettt s e et e e st e ea e e s st e bt e s e eaeeeaeeem e e es e e ese e s e e aeenseenseanseeneeeneenneenneennen
Deduct consideration reCeived ON AISPOSAIS ..........couiiiiiiiiiiiie ettt ettt e bt ebe bt eaeesaeesaeesbeesbeesbeenbeebeennenane
[DI=To [WTer @=To g o] g (4= 1o o )l o T4 =144 1V ]y o PSSP

Total foreign exchange change in book/adjusted Carrying ValUE .............cocuiiiiiiiiiiiieiiee et

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)

Deduct total NONadMItted @MOUNLS ..........oiuiiiiie ettt a e b et e e e e e s e e sseeeneeeseenaeeneesneenseeneeeneens

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

................. 85,243,500
............ 1,170,604, 164

328,206, 150

2
Prior Year Ended
December 31

................................. 0
................ 511,293,500
................................. 0
................................. 0
................................. 0
............... 426,050,000
................................. 0
................................. 0
................................. 0
................. 85,243,500
................................. 0

85,243,500
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
... 01/01/1957 .......... ... (33,902)

(33,902)

0399999 - Totals

0 (33,902)
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 11 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- Impalrment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation _IRecogn (11-9- 10) Value Disposal Year Disposal | Disposal | Disposal brances Incurred

0399999 - Totals
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8
Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
3297540 wevvniiiiiiii i L I . P AP Oy U TTTY 07/21/72028 .ovvvvein |oeviininiiiiiiiees 8.880 [.oiiiiiiiiiiiiiii {0 PP PPPTI 1,588,801 [..iiieeeiiiiiiiiiiiiiis 4,207,883
0599999. Mortgages in good standing - Commercial mortgages-all other 0 1,588,801 4,207,883
0899999. Total Mortgages in good standing 0 1,588,801 4,207,883
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

1,588,801

4,207,883

0
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 4 5 Change in Book Value/Recorded Investment 14 15 16 18
2 Book Value/ 8 10 11 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Investment Foreign

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

Accrued Valuation Temporary Deferred i Exchange Accrued Gain Gain

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

0329768 ....oooeeeeeiiieiieennn L (4 09/17/2021 .....[......09/22/2023 .....|.......... 7,500,000 |ooeeeeeeeeeneens L | O | N L O | 1 s [V FR 7,500,000 |.......... PR N0V U | AP | N 0
0329717 oo LINCOLN .vvvvvvvvnnnnnnnnnnnnnnnnnnnnnnnnnnns fooveeeeneeneeeese NBuvvviiiiiiiiiins o i, 07/16/2013 .....|......08/10/2023 .....[.......... 9,797,738 |....vvvnnnnnnnnnnnes [0 O |1 Rt 1 SN [0 O | ) Aoy [ 9,797,738 |.......... 9,797,738 [...uvvvennniee O oo O e 0
0199999. Mortgages closed by repayment 17,297,738 0 0 0 0 0 17,297,738 17,297,738 0 0
0329665 . CJAUSTELL v oo 09/21/2006 ... .. 118,659 |.... 0. 0. 0. .. 118,659 |.... 0. .0
0329626 . LOUISBUHG . ....12/01/2005 53,195 0 0 0 53,195 0 0
0329744 . THE COLONY ... 06/14/2018 26,323 0 0 0 26,323 0 0
0320741 . SAN ANTONIO ....02/27/2018 76,242 0 0 0 76,242 0 0
0329737 . SEATTLE .... ....09/27/2016 105,935 0 0 0 105,935 0 0
0329608 . HAMPTON . ....12/01/2005 94,567 |. 0 0 0 94,567 |. 0 0
0329758 . MADISON . . 07/06/2021 o e 0] 0 0 (V1N S | I FUUU | AN 0] 0 0
0329716 . ANN ARBOR . ....06/28/2013 . 163,022 0 0 0 163,022 0 0
0329735 . NORTH CHICAGO ... 08/31/2016 94,248 0 0 0 94,248 0 0
0329759 . LENEXA .. ....05/17/2021 96,483 |. 0 0 0 96,483 |. 0 0
0329743 . CHANDLER ... . 05/01/72018 oo e 0] 0 0 (V1N S | I FU | AN 0] 0 0
0329745 . CARROLLTON ....08/31/2021 41,325 |. 0 0 0 41,325 |. 0 0
0320732 . EL CAJON 0472172016 o e 0] 0 0 (V1N S | I FU | AN 0] 0 0
0329747 . . | GRETNA 02/07/2019 ... .01, .01, .01, .01, ...0




AIE

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

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

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

0329762 ... 12/03/2019 ....90,015 |.... 0. 0. 0. 0 ....90,015 |. 0. ...0
0329767 ... 07/01/2021 ....80,124 |.... 0. 0. 0. 0 ...80,124 |. 0. .0
0329723 ... 07/31/2014 ....38,755 |.... 0. 0. 0. 0 0. ...0
0329555 . . .12/01/2005 .. 162,172 |. 0 0 .0 0 0 0
0329760 . .. |LOUISVILLE .05/19/2021 .. 0 0 .0 0 0 0
0329733 . . | ESTES PARK .. 10/03/2016 .. 0 0 .0 0 177,012 0 0
0329727 ... MORENO VALLEY . 07/09/2015 0. 0. 0. 0 .. 115,584 |... 0. ...0
0329746 .... PORTLAND ... 07/02/2018 0. 0. 0. 0 0. .0
0320718 ... HUNTINGTON .. 09/04/2013 0. 0. 0. 0 0. ...0
0329757 ... HUDSON ... 02/11/2021 0. 0. 0. 0 0. .0
0329769 ... HOUSTON ... 06/23/2022 0. 0. 0. 0 0. ...0
0329731 ... INDIANAPOLIS .. 12/11/2015 0. 0. 0. 0 0. .0
0320734 ... 10/14/2016 0. 0. 0. 0 0. ...0
0329729 ... NENPORT BEACH .... 07/29/2015 0. 0. 0. 0 0. .0
0329763 . .. | RANCHO CUCAMONGA .12/08/2020 .. 0 0 .0 0 0 0
0329768 . .. | CHARLOTTE .09/17/2021 .. 0 0 .0 0 0 0
0329725 . .| ISSAQUAH .. 06/08/2015 .. 0 0 .0 0 0 0
0329750 ... SAN DIEGO ... 01/29/2019 0. 0. 0. 0 0. .0
0329738 ... PHOENIX ... 12/16/2016 0. 0. 0. 0 0. ...0
0329739 ... PHOENIX ... 08/04/2017 0. 0. 0. 0 0. .0
0320717 ... LINCOLN ... 07/16/2013 0. 0. 0. 0 0. ...0
320754C ... TORRANCE .. 08/18/2023 0. 0. 0. 0 0. .0
0329721 ... FT WORTH . 02/21/2014 0. 0. 0. 0 0. ...0
0329591 ... DAVIDSON .. 12/01/2005 0. 0. 0. 0 0. .0
0329740 ... HILLSBORO ... 11/17/2017 0. 0. 0. 0 0. ...0
0329728 . .. | CHELMSFORD .07/30/2015 .. 0 0 .0 0 0 0
0329593 . .. | KIRKLAND . .12/01/2005 .. 0 0 .0 0 0 0
0329755 . .. |OLIVETTE . .12/30/2020 .. 0 0 .0 0 0 0
0329726 . .| PHILADELPHIA .. 06/01/2015 .. 0 0 .0 0 0 0
0329658 ... TIMONIUM 07/10/2006 .. .. 0. ..0].. ..0].. 0 ... 67,307 |... 0. ...0
0299999 Mortgages W|th partial repayments 2,983,198 0 0 0 0 0 0 2 983,198 2,983,198 0 0
0599999 - Totals 20,280,936 0 0 0 0 0 0 20,280,936 20,280,936 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
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
716500-00-4 ......... Centerbridge Capital Prtner Il Wilmington .... .|Centerbridge Capital Prtner II .. . eeeereens |-...05/09/2011 ... 30,983 ...0.230
718900-00-4 . ..|LS Power Equity Ptners 111 .. Wilmington . LS Power Equity Ptners 111 .... ..03/11/2014 . .. 30,616 |.. 0.500
719700-00-7 .........|North Haven Credit Ptners I ..... Wilmington .... .|North Haven Credit Ptners Il .. ..12/01/2014 ... .. 126,739 .. 2.080
1999999. Joint Venture Interests - Common Stock - Unaffiliated 0 188,338 XXX
716600-00-2 ......... |Sigu|er Guff Distressed RE Opportunities Fund ........ccccevvvieennnns |Wi Imington ..ooooeiiiiiiiiiiiiiiiiiiiieiee o DE.......... Siguler Guff Distressed RE Opportunities Fund ..........ooe. fooeuinnns ceeeeen [ 04/11/2011 oo |eeeeee i e [ 66,799 |.eeveiiiiiiiiiiiiiiiiiinas O [ PP 1.590
2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 66,799 0 0 XXX
6099999. Total - Unaffiliated 0 255,137 0 0 XXX
6199999. Total - Affiliated 0 0 0 0 XXX

0 255,137 0 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
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 Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
716500-00-4 Centerbridge Capital Prtner Il ... Wilmington . ....|Capital Distribution ...05/09/2011 ...]....07/10/2023 ...|....... 209,253 |... 0. .0 o0 o0 0 e 209,253 .0 UV .0 144,612
712900-00-0 . JH Whitney VI ... Dover .. .|Capital Distribution .. .09/26/2023 .. .. 24,04 .0 0 .0 24,041 |. .0 0 . 24,041
718900-00-4 . LS Power Equity Ptners . Wilmington . .|Capital Distribution .. .07/06/2023 .. . 236,156 .0 0 .0 ..236,156 |. 0. 0 .. 96,603
716300-00-9 . Newstone Capital Partners Il Wilmington . .|Capital Distribution .. .08/07/2023 .. .. 87,79 .0 0 .0 ... 87,790 |. .0 0 .. 66,344
719700-00-7 . North Haven Credit Ptners |1 .. Wilmington . .|Capital Distribution .. . .07/19/2023 .. . 360,894 .0 0 .0 .. 360,894 |. 0. 0 . 184,328
714200-00-3 Northstar Mezzanine Partners V .. . |Wilmington .... ....|Capital Distribution ....11/28/2007 ...|....09/28/2023 ...|. . 0 .. .0 0 .. 0 .
718400-00-5 Nor thstar Mezzanine Pters VI . [Wilmington .... .|Capital Distribution .. ...11/26/2013 ...|....08/28/2023 ...|. 0 0f. 0. 0 0f. ...0 0 L0 e 0
714200-00-3 . Northstar Mezzanine Partners V Wilmington . .| Expense Allocation .. .09/30/2023 .. .0 0 0 .0 0 0 .0 0 .(51,931),
718400-00-5 . Northstar Mezzanine Pters VI .. Wilmington . .| Expense Allocation .. . .09/30/2023 .. .0 0 .0 .0 . (12,428)
721400-00-0 ..... TA Subordinated Debt FD IV .. [Wilmington .... ....|Capital Distribution .. ....02/22/2016 ...|....08/04/2023 ...|.......1 0 0. 0 cee0 o0 e 85,050
716100-00-3 ..... TA Subordinated Debt Fund |11 .... . |Wilmington .... ....|Capital Distribution ...11/08/2010 ...|....08/04/2023 ...|........ 0. .0 0] o0 o0 e 11,634
714600-00-4 Siguler Guff Distressed |11 Wilmington . .|Capital Distribution .03/29/2023 .. .0 0 .0 .0 .. 66,799
716600-00-2 . Siguler Guff Distressed RE Wilmington . . |Expense Al location .. . .03/29/2023 .. .0 0 .0 .. N 0. . (66,799),
721500-00-7 ..... TA XI1-A LP ... [ Wilmington .... .| Capital Distribution .. ...02/22/2016 ...|....07/06/2023 ...].... 1,012,500 |... .0 .. .. .0, .0 .. .. ...0).... 1,012,500 .0 .. .. 578,138
1999999. Joint Venture Interests - Common Stock - Unaffiliate 2,338,926 0 0 0 0 0 0] 2,338,926 1,212,536 0 0 0 1,126,301
6099999. Total - Unaffiliated 2,338,926 0 0 0 0 0 0 2,338,926 1,212,536 0 0 0 1,126,391
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 2,338,926 0 0 0 0 0 0 2,338,926 1,212,536 0 0 0 1,126,391
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
31418E-K5-8 ......... Fannie Mae MA4815  6.000% 09/01/52 .....cceriiummmiieriiiiiiieeeceiiiee e seiee e seiennee e ees | eeeeeiiinnneees [eeeead 08/03/2023 ..... PNC Capital Markets .. .. 2,347,341 | .. 2,356,177 |... . .
S1418E-NK-2 ......... Fannie Mae MA4893  5.500% 11/01/52 ...coiiiiiiiiiiiiiiiiiiec i sinees | eeeeeeiiiieees [end 06/29/2023 ..... PNC Capital Markets .. (1,029)[. (1,044) (...
31418E-QZ-6 ......... Fannie Mae MA4971  6.500% 02/01/53 ....cceiiummiiiieiiiiiieie e eneeee e eeens | eeeessininneees [eeeead 09/07/2023 ..... Brean Capital . 2,532,782 | 2,517,783 |...
31418E-V2-3 ......... Fannie Mae MA5132  6.000% 07/01/53 ......coiiiiimiiiiiiiiiiiiiie e esinneeeeeenn | eeeeeeiiieeees [eeed 08/17/2023 ..... Various
31418E-IN-6 ......... Fannie Mae MA5152  6.000% 09/01/53 ....cceiiummiiiiiiiiiiiiie e et e e e sneee e e eens | eeeessiinnnnees [eeeesd 08/31/2023 ..... Stephens Inc .
3B179Y-AF-1 ......... Government National Mortgage A G2 MA9006  6.000% 07/20/53 ........ceevviuvrenneeiiiiiniieeiiiins | eeeeeeiiieeees feend 07/21/2023 ..... PNC Capital Markets .. . .. 1,096,843 |...
36179Y-C8-5 ......... Government National Mortgage A G2 MA9095  6.000% 08/20/53 ........ccuvemeerrecueniieeieiiiinees | eeeeeiiiineees feeed 08/10/2023 ..... VBITOUS .ttt et e et e et e e e e e s e e e e e s e sma e e e e s s mns e e e e e e snnnnneeesasnnne [rrnneeeeaeianneeeseaann e e e e aeis [eeenreeseeaeneaee s 2,887,182 [ooeeeiiiiiiieees 2,877,107 |...
36179Y-C9-3 ......... Government National Mortgage A G2 MA9096  6.500% 08/20/53 .........ccevveveriicnnnnineiiiiiiinnns | eeeeeeiiieeees [ 08/10/2023 ..... Brean Capital . 1,515,000 |.oovvvveineeiiiinnns 1,500,000 |...
3618A7-D-7 ......... Government National Mortgage A G2 CQ5144  6.000% 12/20/52 . 07/20/2023 ..... Stone X ...
3618AV-RJ-7 . ..|Government National Mortgage 6.000% 01/20/53 ............ 07/19/2023 Stone X ...
38380B-HG-3 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2016145 CLASS MZ ~ 3.000% 10/20/46 ..... 09/01/2023 Interest Capitalization ..
38380M-L0-2 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2018133 CLASS (CMBS) Z  2.500% 06/16/58 09/01/2023 Interest Capitalization ..
38382J-85-6 ......... Government National Mortgage SERIES 2020138 CLASS NZ  1.500% 09/20/50 ........eveveeivvunennns | vovvviiiinnnns [ 09/01/2023 ..... Interest Capitalization
38382J-IIF-9 ......... Government National Mortgage SERIES 2020140 CLASS Z  1.000% 09/20/50 ......ceeuvevenvvrenvennns | wevvvrniinnns o 09/01/2023 ..... Interest Capitalization
38382L-U0-2 ......... Government National Mortgage SERIES 2020183 CLASS UZ  1.000% 12/20/50 ......ceeevveevriccennns | eovvviiiinenns [ 09/01/2023 ..... Interest Capitalization
38382L-UR-0 . .| Government National Mortgage SERIES 2020183 CLASS ZT ~ 1.000% 12/20/50 ....evvevunvevnnvennnnenn | evvveieiieens foenind 09/01/2023 ..... Interest Capitalization . - .
38382N-JR-9 ......... | Government National Mortgage A SERIES 202127 CLASS MZ ~ 1.000% 02/20/51 .......ccccueeererrncc | vvvveeeniiiinns feuend 09/01/2023 ..... Interest Capitalization .208 |. .. 208 |...
912820-HN-4 ......... United States Treasury  4.750% 07/31/25 ....eoiiiueiioiuiiiiiiiiiiieiiiisiiiiisiiisssinssinenesines | ceveeesiesenns fouene 08/30/2023 ..... DeUtsche BaK ......veeiiiiiiiuiieiii it 683,000 |...ccvviiiiiiiiiienne 685,000
0109999999. Subtotal - Bonds - U.S. Governments 19,810,361 19,786,332
3136AK-0A-4 ......... FNR SERIES 201442 CLASS BZ ~ 3.000% 07/25/44 .......oevvveeiiiiniiiieiiiiiiiiieecciiineeeeeinenees | eeeeeeiieeees [end 09/01/2023 ..... Interest Capitalization ... 28,061 |. ...28,061 [...
3136B5-HK—4 ......... Fannie mae SERIES 201935 CLASS LZ ~ 3.000% 07/25/49 .......cceeiiiiuiiiiiiiiiiiiiieeceiieeeeeeees | eeeeeiinineees feeed 09/01/2023 ..... Interest Capitalization ... 17,290 |. .. 17,290 |...
3136BA-SP-0 ......... FANNIEMAE-ACES SERIES 2020M27 CLASS Z  2.650% 05/25/50 ....evvvvieviuvivieneeiiiiiieneeiiiiiieees | eeeeeeiieeees [ 09/01/2023 ..... Interest Capitalization
3136BF-EL-3 ......... FANNIE MAE SERIES 20218 CLASS Z  0.750% 03/25/51 ....eevieiuiiiiiiaiiiiiieeeecsiiieeeeeeieeees | ceeeviiiiienees feeeed 09/01/2023 ..... Interest Capitalization
3137F9-6H-9 Freddie Mac SERIES 5072 CLASS Z  1.000% 02/25/51 .....ccuvvevieiiiiiiiiiniiiiiiieeeeeiiiiieeeeen | eeeeeeiiieeees [end 09/01/2023 ..... Interest Capitalization
3137F9-BD-2 . ..|Freddie Mac SERIES 5072 CLASS Z ~ 1.000% 01/25/51 . 09/01/2023 Interest Capitalization
3140N2-XJ-5 . ..|Fannie Mae BW9680  6.500% 07/01/53 07/06/2023 Wells Fargo
3140N2-XK-2 . ..|Fannie Mae BW9681  6.000% 07/01/53 07/12/2023 Brean Capital .
3140NP-PR-5 .. .[Fannie Mae BY6731 6.000% 08/01/53 08/11/2023 Stone X ...
35563P-KK-4 . ..|Freddie Mac - SCRT SERIES 20192 CLASS MZ  3.500% 08/25/58 .........cceeeiiiiuuieeeeiiiiiiineeeiiss | eveeeeiiiiinns [oueed 09/01/2023 ..... Interest Capitalization .. ... 30,454 |.
0909999999. Subtotal - Bonds - U.S. Special Revenues 4,260,516
12510H-AS-9 Capital Automotive Reit SERIES 20231A CLASS A1 5.750% 09/15/53 ......eeeriiiviuiiereeiiiiieens | eeevviiiieenes [ 09/14/2023 ..... Nikko Securities America ....
125161I-AC-5 . ..|CENT Trust 2023-CITY CENT Trust 2023-CITY B 8.477% 09/15/28 .. Morgan Stanley DID ...
12549B-AU-2 . ..|CIFC Funding Ltd SERIES 20132A CLASS A3LR  7.495% 10/18/30 ..... Janney Montgomery
16159P-AD-1 ......... Chase Mortgage Finance Corpor SERIES 20231 CLASS A2 6.000% 06/25/54 ......cvvvvuvvrnnvinnnnenn | vevvvnieiinns o 09/14/2023 ..... JP Morgan
233046-AL-5 ......... DB Master Finance LLC SERIES 20191A CLASS A23  4.352% 05/20/49 07/07/2023 ..... Barclays Capital ...
30225V-AL-1 ......... EXTRA SPACE STORAGE LP  3.500% 07/01/26 07/25/2023 ..... Tax Free Exchange .
36270X-AD-6 ......... GS Mor tgage-Backed Securities SERIES 2023PJ4 CLASS A3 6.000% 01/25/54 . 08/18/2023 ..... Goldman Sachs & Company ...
4270M-AA0 ......... HERBALIFE/HLF FINANCING ~ 7.875% 09/01/25 07/25/2023 ..... PineBridge
42806M-AE-9 ......... Hertz Vehicle Financing LLC SERIES 20212A CLASS A  1.680% 12/27/27 ... 09/11/2023 ..... Mitsubishi .. 660,176 |.
42806M-CA-5 . ..|Hertz Vehicle Financing LLC SERIES 20233A CLASS A 5.940% 02/25/28 . 08/16/2023 JP Morgan ..874,7% |.
431318-AS-3 . .. |HILCORP ENERGY I/HILCORP  6.250% 11/01/28 . 07/25/2023 PineBridge ..
45344L-AC-7 . .. | CRESCENT ENERGY FINANCE ~ 9.250% 02/15/28 ... 07/25/2023 PineBridge
465989-AB-7 . ..| JP Morgan Mortgage Trust SERIES 20236 CLASS A3  5.500% 12/25/53 08/31/2023 Various ...
4664TE-AH-4 . ..| JP Morgan Mortgage Trust SERIES 20163 CLASS 1A8  3.000% 10/25/46 09/08/2023 JP Morgan
46656R-AH-3 ......... JP Morgan Mortgage Trust SERIES 20233 CLASS A3A  5.000% 10/25/53 ... 09/11/2023 ..... JP Morgan ... . .
59170J-A%-9 ......... MetroNet Infrastructure Issuer Series 2023-3 7.86% Class A-2  7.860% 10/20/53 ... 09/21/2023 ... Direct-Private Placement ... e [ 8,000,000 [...vvvvvrnnnnnnnnnnnnns 8,000,000 ...
59170J-AB-4 ......... MetroNet Infrastructure Issue SERIES 20221A CLASS B 7.460% 10/20/52 e e e 09/27/2023 ..... Bank of America R e 2,400,000 [.eeveeeriiiiineaennne 2,500,000 |...
618934-AA-1 ......... Mosaic Solar Loans LLC SERIES 20234A CLASS A 6.400% 05/20/53 .......cccvviveeiineiniineninines [ eoveeeiienenns fouenne 09/20/2023 ..... TV L P ST PP OO ROTP OO 1,124,752 [oveeeiiiiiiiiiene 1,125,000
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61945V-AA-9 ......... Mosaic Solar Loans LLC SERIES 20231A CLASS A 5.320% 06/20/53 ......ccevvmuieeeemmmnineeeennns | vevvvvniiinnnns Jeennnd 08/24/2023 ..... Goldman Sachs & Company ... 275,926 |.eeevenieieeiiiiieeeeeenn.... 326 | 1D FE L.
619450-AA-7 ......... Mosaic Solar Loans LLC SERIES 20232A CLASS A 5.360% 09/22/53 .......covvvivvvnviieiiiniiinnnens | eeveveniiieeens il 08/24/2023 ..... Various .. 1,866,070 |...
619460-AA-9 ......... Mosaic Solar Loans LLC SERIES 20221A CLASS A 2.640% 01/20/53 .....ccevvmuiereeemnnnieeeeeennees | cvvvviniiiinnns feenad 09/27/2023 ..... Deutsche Bank .... ...2,052,955 ...
61946U-AA-0 ......... Mosaic Solar Loans LLC SERIES 20222A CLASS A 4.380% 01/21/53 .....covvvvveiiiiiiiniiiiiiiiiins | eereeeniiieeens | 09/12/2023 ..... Deutsche Bank ...
629377-CQ-3 ......... NRG Energy Inc  3.375% 02/15/29 ......iieiiiiiieieeeeiiee e eeeeee e e eeenne e e eeennee e e ennnnneeees | eereriniieens e 07/25/2023 ..... PineBridge
64831H-AM-5 ......... New Residential Mortgage Loan SERIES 2023NOM1 CLASS ATA  6.864% 10/25/63 .........evvvvvvvvinn | covvvennnneenns founnd 09/29/2023 ..... Morgan Stanley DWD
86744T-AA-4 ......... Helios Issuer VI, LLC SERIES 2021B CLASS A 1.620% 07/20/48 ........eoveeeeemreiieeeeenniieeeeee | evvvviniiieeens feennd 07/11/2023 ..... Citigroup Global
86745N-AA-6 ......... Sunnova Sol Issuer LLC SERIES 20201A CLASS A 3.350% 02/01/55 ....evvviiviiinniiiiiiiiiiniiniinn | eeveveeiieeens i 09/12/2023 ..... Deutsche Bank ...
86745Y-AA-2 ......... Helios Issuer, LLC SERIES 2023B CLASS A 5.300% 08/22/50 .. 08/31/2023 ..... Various
86746A-AA-3 . ..|Helios Issuer, LLC SERIES 2023A CLASS A 5.300% 05/20/50 .. 09/11/2023 Cantor Fitzgerald .
86772J-AA-1 . ..| SUNRUN CALLISTO ISSUER LLC SERIES 20232A CLASS A1 6.600% 01/30/59 . 09/14/2023 Deutsche Bank ....
92539X-AA-2 . .|Verus Securitization Trust SERIES 20236 CLASS A1  6.665% 09/25/68 .. 09/07/2023 Morgan Stanley DWD ..758,000 |.
95002V-AB-5 Wells Fargo Mortgage Backed S SERIES 20204 CLASS A2  2.500% 07/25/50 . 09/08/2023 ..... JP Morgan ..279,067 |... .
00850B-AE-6 AGL CLO Ltd SERIES 202218A CLASS C  7.701% 04/21/31 ... D.. 07/03/2023 JP Morgan .E Fl
039951-AG-3 . ..|ARES CLO Ltd SERIES 202370A CLASS C  8.257% 10/25/35 .. D.. 09/29/2023 Goldman Sachs & Company .F Fl
04016P-AL-2 . .| ARES CLO Ltd SERIES 201743A CLASS BR  7.271% 07/15/34 D.. 08/21/2023 Goldman Sachs & Company .C Fi
04017W-AE-2 ARES CLO Ltd SERIES 201954A CLASS B 7.421% 10/15/32 .... D.. 09/11/2023 Deutsche Bank .C Fi
04018U-AN-5 ARES CLO Ltd SERIES nALF2A CLASS CR  8.196% 10/20/36 .... D.. 08/30/2023 Citigroup Global ... .F FE
04019R-AW-1 . ..| ARES CLO Ltd SERIES 202266A CLASS BR  7.857% 07/25/36 D.. 08/07/2023 JP Morgan ... .CFE ..
04019R-AY-7 . .| ARES CLO Ltd SERIES 202266A CLASS CR  8.357% 07/25/36 ... D.. 08/07/2023 JP Morgan ... .FFE ..
05685E-AG-5 Bain Capital Credit CLO, Limi SERIES 20234A CLASS C  8.251% 10/21/36 . D.. 08/08/2023 Morgan Stanley DD ... 1,000,000 |... .F FE
07135L-AG-1 Battalion CLO LTD SERIES 202223A CLASS C  7.960% 05/19/36 D.. 08/17/2023 BMO Capital Markets .. 1,000,000 |... .F FE
08181J-AD-4 . ..|Benefit Street Partners CLO L SERIES 20185BA CLASS B 7.757% 04/20/31 D.. 07/20/2023 Societe Generale .FFE ..
09630A-AG-1 . ..|Bluemountain CLO Ltd SERIES 20183A CLASS B 7.383%h 10/25/30 ....... D.. 09/15/2023 Stone X ......... .CFE ..
124166-AJ-8 . ..|Buttermilk Park CLO Ltd SERIES 20181A CLASS C  7.671% 10/15/31 D.. 08/21/2023 Citigroup Global ... .FFE ..
12481K-AS-7 . ..| CBAM CLO Management SERIES 20172A CLASS AR  6.772% 07/17/34 . D.. 08/03/2023 Goldman Sachs & Company LA FE ..
12481X-AS-9 . ..| CBAM CLO Management SERIES 20186A CLASS B1R  7.671% 01/15/31 D.. 08/18/2023 Stone X ...... .CFE ..
12509V-AG-7 . ..| CBAM CLO Management SERIES 202012A CLASS AR  6.787% 07/20/34 D.. 07/31/2023 BNP Paribas . LA FE ..
12511A-AA-2 . ..| CBAM CLO Management SERIES 202013A CLASS A 7.037% 01/20/34 .... D.. 09/14/2023 BNP Paribas . ,000, LA FE ..
14311A-AN-2 . ..|Carlyle Global Market Strategi SERIES 20145A CLASS BRR  7.271% 07/15/31 D.. 08/17/2023 Various .. 2,050,000 |. .CFE ..
14318J-AG-1 . ..|Carlyle Global Market Strateg SERIES 20221A CLASS C  0.000% 04/15/35 . D.. 06/05/2023 Various .(1,500,000) | .FFE ..
14318J-AG-1 . ..|Carlyle Global Market Strateg SERIES 20221A CLASS C  7.458% 04/15/35 . D.. 06/05/2023 Various ... .FFE ..
15032E-AS-8 . ..|Cedar Funding Ltd SERIES 20178A CLASS CR  7.682% 10/17/34 .... D.. 09/01/2023 Deutsche Bank . .FFE ..
15034A-AE-5 . ..| Cedar Funding Ltd SERIES 202114A CLASS C  7.395% 07/15/33 . D.. 07/06/2023 Societe Generale .FFE ..
262538-AJ-3 . ..[Dryden Senior Loan Fund SERIES 2022104A CLASS C  9.427% 08/20/34 . D.. 07/13/2023 MIZUHO .......... .FFE ..
26253T-AG-0 . ..|Dryden Senior Loan Fund SERIES 2023102A CLASS C  8.210% 10/15/36 . D.. Bank of America . .FFE ..
26254F-AE-4 . .|Dryden Senior Loan Fund SERIES 2023107A CLASS B 8.026% 08/15/35 . D.. Goldman Sachs & Company B .CFE ..
26254F-AG-9 Dryden Senior Loan Fund SERIES 2023107A CLASS C  8.376% 08/15/35 . D.. 07/14/2023 ..... Goldman Sachs & Company ... 500,000 |... .F FE
28622X-AC-0 Elevation CLO Ltd SERIES 20189A CLASS B 7.321% 07/15/31 .. D.. 08/21/2023 ..... Wells Fargo ..500,000 |... B Fl
449278-AE-0 . ..|1CG US CLO Ltd 2023-1A C  3.799% 07/18/36 ......ccvvvvunnnns D.. Barclays Capital ... 500,000 |. .FFE ..
48252U-AL-1 .|KKR Financial CLO Ltd SERIES 25 CLASS CR  7.871% 07/15/34 . D.. Nikko Securities America . 750,000 |. .FFE ..
48255P-AE-5 KKR Financial CLO Ltd SERIES 202241A CLASS C  7.560% 04/15/35 . D.. 07/14/2023 ..... Robert . Baird & Co ..500,000 |... .EFE
48256E-AE-9 KKR Financial CLO Ltd SERIES 48A CLASS B 7.801% 10/20/36 . D.. 09/28/2023 ..... Bank of America .... .C FE
48256E-AG-4 . ..|KKR Financial CLO Ltd SERIES 48A CLASS C  8.301% 10/20/36 . D.. 09/28/2023 Bank of America . .FFE ..
624328-A0-6 . ..[Mountain View CLO Ltd SERIES 20159A CLASS A2R  7.351% 07/15/31 D.. 09/07/2023 Janney Montgomery BFE ..
62848F-AJ-1 . ..|Myers Park CLO LTD SERIES 20181A CLASS C  7.657% 10/20/30 ......... D.. 09/07/2023 Wells Fargo ...... .FFE ..
64129U-Bli-4 . .. |NEUBERGER BERMAN CLO LTD SERIES 201417A CLASS CR2  7.613% 04/22/29 . D.. 08/17/2023 Barclays Capital .FFE ..
64130X-AE-6 . ..|Neuberger Berman CLO Ltd SERIES 201829A CLASS C  7.738% 10/19/31 . D.. 08/21/2023 Citigroup Global .FFE ..
641310-AE-0 . ..|Neuberger Berman CLO Ltd SERIES 201726A CLASS C  7.338% 10/18/30 ... D.. 07/19/2023 Societe Generale .FFE ..
67577V-AQ-6 . ..|Octagon Credit Partners 46, L SERIES 20202A CLASS CR  7.771% 07/15/36 D.. 08/10/2023 Natixis ... .FFE ..
67592R-AE-3 . ..|Octagon Investment Partners 5 SERIES 20211A CLASS C  7.395% 04/15/34 . D.. 07/03/2023 Mitsubishi . .FFE ..
69916X-AY-1 . ..|Parallel Ltd SERIES 20191A CLASS CR  7.907% 07/20/32 .... D.. Bank of America . .FFE ..
72134C-AE-1 . .|Pikes Peak CLO SERIES 202314A CLASS B 7.846% 04/20/36 .. D.. Morgan Stanley DWD ,000, .CFE ..
77340L-AR-1 Rockford Tower CLO Ltd SERIES 20222A CLASS CR  8.651% 10/20/35 ... Dvvvvvnennnn |......09/19/2023 ... Bank 0f AMEriCa ....iiivuuuiiiiiiiuiiiiiiiiiiiii s i i it e e e rriii s e s eereinsesseernnnsessennnnsessernnns [seesrensnssreerrnnnnneesrrnnnnnsens foreesssssnsernnennnees 2,000,000 |t 2,000,000 |... .F FE
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80317E-AG-4 Saranac CLO LTD SERIES 20142A CLASS BR  7.392% 11/20/29 ... D.. 09/21/2023 Robert Il. Baird & Co . 14,372
87170A-AU-2 .........| Symphony CLO Ltd SERIES 202234A CLASS CR  8.501% 07/24/36 . D.. 07/13/2023 Bank of America ... .0
87251P-AE-7 . ..| TCW Gem Ltd SERIES 20232A CLASS B 8.001% 10/20/36 .... D.. 08/14/2023 Jefferies & Co .. .0
87251P-AG-2 . ..| TCW Gem Ltd SERIES 20232A CLASS C  8.451% 10/20/36 . D.. 08/14/2023 Jefferies & Co .. .0
92891L-AK-8 . ..|Voya CLO Ltd SERIES 20223A CLASS BR  7.751% 10/20/36 . D.. 08/31/2023 Bank of America . .0
92916X-AJ-6 .........|Voya CLO Ltd SERIES 20133 CLASS AIRR  6.721% 10/18/31 D.. 08/10/2023 BNP Paribas .. 10,047
92917K-AD-6 Voya CLO Ltd SERIES 20183A CLASS C  7.770% 10/15/31 ..... D.. 09/07/2023 ..... Wells Fargo ... ...9,246
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 103,983,200 106,619,573 416,653
2509999997. Total - Bonds - Part 3 128,054,077 130,648,837 480,284
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 128,054,077 130,648,837 480,284
4509999997. Total - Preferred Stocks - Part 3 0
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 0
024071-81-3 . .| American Funds American Balance .... .09/29/2023 Various .20,043.620 |. ..612,8%5 |.
068281-87-6 . ..|Baron Funds Emerging Markets Institutional . 09/29/2023 Principal 23,643 |.
277907-70-5 ......... Eaton Vance Inc Inc Fd BoStn-RB ......ccuoieeunieieiiiiiiiii e e eeeieeneneenieeee | cvveriineniiees foieees 09/29/2023 ..... Principal ...
298706-82-1 ......... American Funds Europacific growth fund .........cccoviiiiiiiiiiiiiiiiiiiineiieeiieee | e o 09/29/2023 ..... Principal ... ..10,147.270 |....
315911-74-3 ......... Fidelity Advisors Fidelity Extended Market Index ..........cooiiiiiiimiiiiiiiiiiiiiiiieiiiieeeee | eveiieieiennn feennd 09/29/2023 ... Principal ... 6,679.656 |....
315911-75-0 ......... Fidelity Advisors Fidelity 500 Index Fund ..........ccoooviiiiimiiiiiiiiiiiiiiiiiiiiiiiinniiiiinnees | cevveneeeeeenn ol 09/29/2023 ... Principal 1,229.317 |.... N
316146-35-6 ......... Fidelity Advisors Fidelity US Bond Index FUND ......eeuiriiiimmniiiiiiiiiie e eeeenneeeee | cvvvieeinnnnnn fennnd 09/29/2023 ..... Various ... .. 30,583.250 |.... 309,703 |.
31635V-63-8 ......... Fidelity Advisors Fidelity Total Intern. Index ........coooveiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieees | eeeeviiieiiiees o 09/29/2023 ..... Principal ... 2,350.986 |.... ... 30,154 |.
411512-52-8 ......... Harbor Funds Capital Appreciation ........cooieeeeeeiiiiiimmiiei e eeeeer e eeeennees | cvvvinennennnn feennnd 09/29/2023 ..... Principal ... 9,394.410 |.... .. 824,175 |.
55273H-35-3 .. CIMFS Value FUnd BB ..ocevvveniiiiiiiiii e eennnn | eeeeeeennaies [oe 09/29/2023 ..... Principal ... ... 36,857 |
891540-27-3 . .| Touchstone Funds Large Cap Focused Fund Class | . 09/26/2023 Principal .11,044.950 |. ..627,050 |.
957663-66-9 .........[Western Asset Funds Core Plus Bond | ... v L 09/29/2023 ... LT AP PPPPPTI 4,136.170 |.... ... 38,152 |.
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 3,757,893
5989999997. Total - Common Stocks - Part 3 3,757,893
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 3,757,893
5999999999. Total - Preferred and Common Stocks 3,757,893 XXX 0 XXX
6009999999 - Totals 131,811,970 XXX 480,284 XXX
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..31418E-K5-8 [Fannie Mae MA4815  6.000% 09/01/52 ......... |.eeeens . 09/01/2023 . | Paydown ... 0. o0 ). 1,310 |. 09/01/2052 . |1.A ........
..31418E-NK-2 [Fannie Mae MA4893 5.500% 11/01/52 ......... |.ee... . 09/01/2023 . | Paydown ... .0 w0 ] w1400 1170172052 L (1A e
..31418E-T8-3 [Fannie Mae MA5074  6.000% 05/01/53 ......... |.euens . 09/01/2023 . | Paydown ... 0. o0 ). . 05/01/2053 . |1.A ........
..31418E-TJ-9 [Fannie Mae MAS052  5.500% 03/01/53 ......... |....... . 09/01/2023 . | Paydown ... .0 w0 ] . 03/01/2083 . |1.A ........
..31418E-U5-7 [Fannie Mae MA5103  6.000% 06/01/53 ......... |.euen. . 09/01/2023 . | Paydown ... 0. o0 ). . 06/01/2053 . |1.A ........
..31418E-V2-3 [Fannie Mae MA5132  6.000% 07/01/53 ......... |.eeeens . 09/01/2023 . | Paydown ... .0 .0 . 07/01/2053 . |1.A ........
Government National Mortgage A G2 MA9006
L. 36179Y-AF-1 [6.000% 07/20/53 ......cevvvvneiiiiiiiniiiniiiiiinnn | s . 09/01/2023 . |Paydomn .....uueviiiiinnnns Joevnniininiiiiiinnes foeeeeeieiians 990 | 990 |ooiiiiiiiinns 990 |oiiiiiiiiiiiiins (U1 P [ PO (1 P [ PO {1 P [ PR 990 [.oooiiinnnnnns (VN P [ PO [V N 5 |. 07/20/2053 . |1.A ........
Government National Mortgage A G2 MA9095
..36179Y-C8-5 [6.000% 08/20/53 .......ccevvvenivriiiiniinieiiinnnn | s . 09/01/2023 . |Paydonn .....euuviriiiinnnn Jevvnninniiiiiiins foeneens 2,773 oo 2,773 e 2,782 |ovviiiiiiinienn (U PO [V P [ (0] R (U P [ (0] R [V PR 2,773 |eveiiiiinnns (VN P [ PO [V 14 . 08/20/2053 . |1.A ........
Government National Mortgage A G2 MA9096
..36179Y-C9-3 [6.500% 08/20/53 .....evvviviirrnniiiiiiniiiniiniinn | s . 09/01/2023 . |Paydomn .....euunviriiinnnnn Jovvniinnnieiiiins feneneens LI I 1,243 [oooooiinennns 1,256 |ovveeniiiiinnnnns (U1 P [ P (12) e [V P (12) | [V PR 1,243 | (1 P [ PO [V N 7 | 08/20/2083 . |1.A ........
Government National Mortgage A G2 CQ5144
..3618A7-WD-7 [6.000% 12/20/52 ....evvvviviiinnnniiiiiniiiniiniins | s . 09/01/2023 . |Paydonn ....ceuvveriiinnnnn Jevvnninniiiiiiinns o 1,349 [oooiiinnnins 1,349 [.oooinenens 1,348 | (U1 P [ PO L O [ PO L O [V PR 1,349 | (VN P [ PO [V 10 | 12/20/2052 . |1.A ........
Government National Mortgage 6.000%
.3618AV-RJ-7 [01/20/53 oevveniiiiiiiiiiiiiiiiieeecviieeeeen | s . 09/01/2023 . |Paydonn ....ceuunviviiiinnnn Joevvnnininiiiiiins feneeeens 2,211 oo 2,211 e 2,214 |ooeiiiiiiiis (U1 P [ R (<) 1 PO [ R (<) 1 PO [V PR 2,211 | (VN P [ PO [V 11 . 01/20/2083 . |[1.A ........
Government National Mortgage A AU4920
.. 36194S-PD-4 [3.020% 09/15/41 ..oovvvnniiiiiiiiiiiiiiiiiineeeees | s . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 48,359 |..oennn 48,359 |........... 49,251 | 49,035 |....ooevvnnnnnn (U (676) [cevnrevennnnnn (U (676) [cevneeeennnnns (U P 48,359 |[...cccvvnnnnnns (VN P [ PO [V 974 1. 09/15/2041 . |1.A ........
Government National Mortgage A 721746
..3620A7-ZK-4 [4.000% 08/15/40 ....vvvvvvvrniniiiiiiiiiiiieiiiinn | s . 09/01/2023 . |Paydonn .....euuvviiiinnnns Jovvniiniiiiiiiinees foeeneeeens 28,094 | 28,094 |............ 29,382 .o I R (U . (1,145) . 08/15/2040 . |1.A ........
Government Nat| Mtg Assn Pool 780653  6.500%
..36225A-IN-6 [ 10/15/27 ..evvviiviiiiiiiiiiiiiiiniecciiieeeien | s . 09/01/2023 . |Paydoun .....euuveviiinnnns Jevenininiiiiiinns foeeenennn 3,628 [ 3,628 [ 3,615 | 80617 [0 1 . 10/15/2027 . |1.A ........
Government National Mortgage A GN 783281
..36241L-UE-4 [4.500% 07/15/40 ..oevvvviiiiiiniiiiiiiiniiiniiiiinn | s . 09/01/2023 . | Paydown ... ... (2,952) |. . 07/15/2040 . |1.A ........
Government Natl Mtg Assn
..38373M-42-0 [ 10 1.211% 10/16/48 ....cevvvvnniiiiiiiiieieiins | s . 09/01/2023 . |Paydonn ....cevunvvvriiinnnn fevvnninnnieiiniinns Jovvennenieennnn 00 L 00 [ 1,392 | 1,224 |0 e (1,224) . 10/16/2048 . |1.A ........
Government Nat| Mtg Assn REMIC
..38374E-DL-8 [Cl JC  5.500% 11/16/33 ..oevvvvvivviinnniiinens | nnnnns . 09/01/2023 . | Paydown ... ... (89) ] . 11/16/2033 . |1.A ........
Government Natl Mtg Assn REMI
..38374N-HE-0 [CI ZB  6.500% 06/20/36 .........eovvvvevvnnnns | uunnnns . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns 220,910 |........... 220,910 |........... 226,016 |........... 222,873 [.oovviiinnnnnns (U . (1,963) |evveeninnnnne (U . (1,963) |evvveninnnnne (U R 220,910 |ooeeveennnns (VN P [ PO [V F 9,479 |. 06/20/2036 . [1.A ........
Government Nat| Mtg Assn REMIC
..38374U-AR-2 [CI PE  4.500% 03/20/39 ....cvvvvvvvriinnnninnes | nnnnns . 09/01/2023 . | Paydown ... . 03/20/2039 . |1.A ........
Government Natl Mtg Assn REMI
..38374U-IN-7 [CI MZ ~ 5.000% 06/20/39 ........cevvunvrrvrnnnnns | unnnns . 09/01/2023 . | Paydown . 06/20/2039 . |1.A ........
Government Natl Mtg Assn REMIC Ser 2009-23
..38374X-TY-1 [Cl BC  4.500% 04/20/39 ....covvvvvvrvnnnnnnnnns | unnnns . 09/01/2023 . | Paydown . 04/20/2039 . |1.A ........
Government Nat| Mtg Assn REMIC Ser 2009-58
..38375D-27-6 [Cl ME  4.500% 07/16/39 ......ccvvvvnnvivvinnnnns | unnnns . 09/01/2023 . | Paydown . 07/16/2039 . |1.A ........
Government Nat| Mtg Assn REMIC Ser 2009-106
..38376J-D0-4 [CI B 4.000% 09/16/24 ........covvvvvvvrivnnnns | nnnns . 09/01/2023 . | Paydown . 09/16/2024 . |1.A ........
Government Nat| Mtg Assn REMIC Ser 2010-76
..38377G-F9-5 [CI BE  4.500% 06/20/40 .........cevvvvrvvinnnnns | vunnnns . 09/01/2023 . | Paydown . 06/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 201483
..38379C-N6-9 [CLASS TZ  2.500% 11/16/43 ..oevvvivvvinniiinnns | nnnnns . 09/01/2023 . | Paydown . 11/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 201693
..38379X-V5-6 [CLASS LB 3.000% 07/20/46 .......ccvvvvvveveennn | unnnns . 09/01/2023 . | Paydown . 07/20/2046 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 20181
..38380U-E4-1 [CLASS Z  3.500% 01/20/48 ....evvvvvivvnnniinnes | nnnnns . 09/01/2023 . |Paydomn .....euuvviiiinnnns Jovvniiiniiiiiiiinees foeeneeeens 16,398 |[....coeenens 16,398 |oooeveennnns 16,781 [oenee 16,717 [ooeeiiiiinnnnns (U (319) |+ ovvveninns (U R (319) |oovvvvinns (U P 16,398 |oeeniiiiinnnn (VN P [ PR [V 383 |. 01/20/2048 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2018112
..38380Y-BZ-7 [CLASS DZ ~ 4.000% 08/20/48 ......oevvvvvvnnvenne | uunnnns . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnininiiiiiiinees foeeneeeens 11,494 |............ 11,494 | 11,426 |oooveennnnns 11,437 | [ O L1 [ PR 56 |eiiiriiens [V PR 11,494 | {1 P [ PO [V 306 |. 08/20/2048 . |1.A ........
Government National Mortgage SERIES 201929
..38381T-KZ-7 [CLASS JY  4.500% 03/20/49 ......ccvvovvvvrinnnnn | unnnnns . 09/01/2023 . |Paydonn ....ceeeiviiiiiinnns foovenniiniiniiiiinns Jovinns 102,810 |.......... 102,810 |...oonnnnn. 108,372 |.uevennnnns 104,570 |o.ooiivinnnnns [ U (1,760) [o.eiiiiinnnnns [ U (1,760) fo.eiiiiinnnnns (U N 102,810 [...ooevvvnnnnns [ I A [U T [ AP 2,786 |. 03/20/2049 . |1.A ........
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Government National Mortgage SERIES 201952
..38381V-BT-6 |CLASS AF  5.895% 04/16/49 .....coooovvviiiiiiins [oeennn . 09/16/2023 . |Paydown .....ooveeeiiieiiens Joeeeeiieiiiieeeieees |, 677,800 |.......... 677,800 |........... 677,482 |........... 677,530 |...ooeeeeennn 0 Joeeeeeeennn 270 foooeinnnnnnnns 0 Joeeeeeeens 270 foooeennnnnnnns 0 Joeeeeennn 677,800 |..oovveeenn.. [ 0 Joeeeeeeeeeenn [ 23,833 . 04/16/2049 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 3,689, 165 3,689, 165 3,605,714 3,205,650 0 99,155 0 99,155 0 3,689, 165 0 0 0 98,065 XXX XXX
| | Redempt ion 100.0000
..452152-GS-4 | ILLINOIS ST 7.350% 07/01/35 .....eevvvvvnnnnnn [eeeennn . 07/01/2023 . | .evvvvviiiiiiiiiiiiiiiiiiiiins |oeeeieieiieeeeeeeees |, 91,071 [............ 91,071 ...l 99,194 [.ovvninnnnneees [ [ PP (284) |.eevveeinnnnns [ PP (284) |.eeveeeennnnns [ PP 98,910 |..ooeeeeennns 0 [....... (7,838) |........ (7,838) [............. 3,347 |. 07/01/2035 . |1.G FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 91,071 91,071 99,194 0 0 (284) 0 (284) 0 98,910 0 (7.838) (7.838) 3,347 XXX XXX
Federal Home Ln Mtg Corp Pool G00812  6.500%
..31283G-3V-7 | 04/01/26 .covvvvviiiiiiiiiiiiiiiiiiiiiiiieiiieeeeeens [ . 09/01/2023 . | Paydown 0 v . 04/01/2026 . [1.A ........
..3128\7-T9-7 |FREDDIE MAC G05676  4.000% 11/01/39 ........ [....... . 09/01/2023 . | Paydoun ... .0 . 11/01/2039 . [1.A ........
..3128M8-FH-2 | FREDDIE MAC G06168  3.500% 11/01/40 ........ [....... . 09/01/2023 . | Paydoun ... 0 e . .. . . 1170172040 . (1.A ........
..3128M9-CN-0 |FREDDIE MAC G06977 ~ 3.000% 04/01/42 ........ [....... . 09/01/2023 . | Paydown [ R , , . 04/01/2042 . [1.A ........
Federal Home Loan Mtg Corp GO8619  3.000%
LS128MI-VN-9 [ 12/01/744 o [ . 09/01/2023 . | Paydown 0 . 12/01/2044 .
..312852-RN-3 | FREDDIE MAC T61393  3.000% 10/01/42 ......... [....... . 09/01/2023 . | Paydoun ... . 10/01/2042 .
..312852-SG-7 |FREDDIE MAC T61419  3.000% 11/01/42 ......... [....... . 09/01/2023 . | Paydoun ... . 11/01/2042 .

. 11/01/2042 .
. 01/01/2043 .
. 02/01/2039 .
. 05/01/2039 .

..312852-SH-5 | FREDDIE MAC T61420  3.000% 11/01/42 ....
..312928-A3-4 | FREDDIE MAC C09026  2.500% 01/01/43
..312031-A6-5 |FREDDIE MAC AB4529  4.500% 02/01/39
..312933-A7-9 | FREDDIE MAC AB86330  4.500% 05/01/39

....... . 09/01/2023 . |Paydoun ...
09/01/2023 . | Paydoun N A
09/01/2023 . | Paydoun K ..6,761 .6,592 |. K
09/01/2023 . | Paydoun R .. 129,349 ..129,349 ..126,115 |. 127,214 ).

.129,349

oo ocooooo

..3132GR-HF-1 |FREDDIE MAC Q06230  3.500% 02/01/42 weeenen |- 09/01/2023 . | Paydoun K 21,512 21,512 22,309 |. 22,142 |. 21,512 . 02/01/2042 .

..3132GS-TW-9 |FREDDIE MAC Q07465 3.500% 04/01/42 ........ [....... . 09/01/2023 . | Paydoun ... e e 97,432 ) ...97,432 |.......... 100,568 |.......... 100,074 |.... ..97,432 |.. . 04/01/2042 .
Federal Home Loan Mtg Corp 015206  2.500%

.. 3132J6-G0-1 |01/01/43 ooovvvviiiiiiiiiiiiiiiiiiiiiiicciecceeeees [ . 09/01/2023 . | Paydown 253,959 253,959 248,086 248,600 , , 0 foeeeenne 253,959 . 01/01/2043 . |1.A ........
Federal Natl Mtg Assn SERIES 2012102 CLASS AZ

..3136A8-SM-3 |3.000% 09/25/42 .......eovviiiiiiiiiiiiiiiiiiieees [ eeeens . 09/01/2023 . [Paydoun .....cceveeeieiiiis foeeeiiiiiineeeis e 179,479 |........... 179,479 |........... 183,126 |........... 183,228 |...ooeeennnes [ O (3,749) |- 0 foeeeens (3,749) |- 0 foeeeenne 179,479 . 09/25/2042 . |1.A ........
FANNIEMAE-ACES SERIES 201316 CLASS (CMBS) 1AC

L.B136AC-TM-7 | 3.454% 02/25/43 ...ooooniiiieiiiiiiieeeeeeies [ e . 09/01/2023 . [Paydoun .....ccceveeeieiiiis foeeeiiiiiiieeeis feeeeee 894,746 |........... 894,746 |........... 913,016 |....oeeens 907,743 |oeeeeeennne 0 foeens (12,997) | 0 foens (12,997) | 0 foeeeenne 894,746 |.....oceeenn. (I IO 0 foreeeiiiiiias 0 foeeiinns 22,607 |. 02/25/2043 . [1.A ........
Fannie mae SERIES 201511 CLASS AQ  3.000%

LB13BAM-XV-6 | 08/25/35 ....eeeieiiiiiiiee e [ eeees . 09/01/2023 . [Paydoun .....cceveeeieiiiis foeeeiiiiiineeeis e 184,665 |........... 184,665 |........... 188,358 |........... 185,982 |.......ccceee 0 foeeeens (1,317) e [ O (1,317) e 0 foeeeenne 184,665 |............... (I IO [ OO [ P 3,730 | 03/25/2035 . |1.A ........
FANNIE MAE SERIES 201757 CLASS FA  5.618%

L B136AX-NU-5 | 08/25/57 ... eeiiees [ eeeeas . 09/25/2023 . [Paydoun ......cceeeeeiiiiiis foeeeiiiiieeeeeis [ 136,318 |........... 136,318 |........... 135,636 |........... 135,807 |..eveeennne [ OO 510 | 0 fooeeeeenne 510 | 0 foeeeenne 136,318 |.eeeeeenne (I IO 0 foreeeiiiiiias [ P 4,752 |. 08/25/2057 . [1.A ........
FANNIE MAE SERIES 20199 CLASS GF  5.668%

.. 3136B3-4D-9 | 03/25/49 .....eeiiiiiiiiieiceeee e [ e . 09/25/2023 . [Paydoun ......ccceveeieiiiis foereeiiiiiiieeii [ 32,706 |............ 32,706 |............ 32,657 |...ooennn. 32,668 |....cceeennnn. [ O K1 AT [ OO 3B | [ OO 32,706 |..ccoeveaenns (I IO [ OO [ P 1,162 [. 03/25/2049 . |1.A ........
FANNIE MAE SERIES 201910 CLASS F 5.668%

. B186B3-N2-2 | 08/25/49 ....eeeieiiiiiiie e [ e . 09/25/2023 . [Paydoun ......ccceeeeieiiiis foereiiiiiiieeeii [ 10,707 | 10,707 |oeeeenneee 10,692 |...ceeeees 10,695 |...cevveennnne [ U 12 |, [ OO 12 |, [ OO 10,707 [oeeveeeennnee (I IO 0 foreeeiiiiiias [\ O 380 . 03/25/2049 . |1.A ........
Fannie mae SERIES 201926 CLASS FM  5.668%

L.3136B4-VX-3 | 06/25/49 .....coeiiiiiiiiiiiie e [ . 09/25/2023 . [Paydoun ......ccceveeieiiiis foereeiiiiiiieeii [ 48,250 |..ccueeenns 48,250 |............ 48,190 |....oeeen.. 48,215 | [ U 35 | [ OO 35 | [ OO 48,250 |..eoveeeennnee (I IO [ OO [ P 1,711 |. 06/25/2049 . [1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3752 Cl

.3187A2-UN-9 |BL  4.000% 11/15/40 ....ooeeiiuiiiiiiiiiiiiiiees [ eeeens . 09/01/2023 . [Paydoun .....ccceveeeieiiiis foeeeiiiiiiieeeis feeeeee 465,846 |........... 465,846 |........... 441,680 |........... 454,042 |.......oc.... 0 foeeeens 11,808 [oeeeeeeinnnes 0 foeeeens 11,808 [oeeeeeinnes 0 foeeeenne 465,846 |............... (I IO 0 foreeeiiiiiias 0 foeeiinns 12,226 | 11/15/2040 . [1.A ........
Federal Home Ln Mtg Corp REMIC Ser 4020 Cl

L.3137AM-MB-1 |PY  4.000% 02/15/42 ......eevveieiiiiiiiieeeiis [ eeeens . 09/01/2023 . [Paydomn ......cceeeeeeeiiiie foereeiiiiiieeeii [ 88,066 |............ 88,066 |............ 88,561 |............ 88,337 | 0 foeeenne (271) | 0 foeeeenne (271) | [ OO 88,066 |............... (I IO [ OO [ P 2,351 |. 02/15/2042 . [1.A ........
Federal Home Ln Mtg Corp REMIC Ser 4179 Cl

..3137B1-A9-3 |EB  3.000% 03/15/33 ....ccceveeiieeiiiiiinieeeees | eeeeens . 09/01/2023 . [Paydoun .....cceveeeieiiiis foeeeiiiiiineeeis e 345,534 |........... 345,534 |........... 344,130 |.....ee... 344,781 |oooeeennnns [ OO 753 [oeeieiiiis 0 fooeeeene LK 0 foeeeenne 345,534 |....eeeeennnne (I IO [ OO [ P 6,915 |. 03/15/2033 . |1.A ........

..3137BH-Uli-5 |Freddie Mac ~ 3.000% 04/15/35 .........ccccouuee | wueeenn . 09/15/2023 . [Paydoun ......cceveeieiiiin [eeriiiiiiiinniiis [ 376,165 |........... 376,165 |.......... 368,186 |........... 372,776 |cvveeennnne [V IO 3,389 [oooiiiiiinns [V IO 3,389 [ (I O 376,165 |....coeeennnnn (VO 0 | [V 7,677 |. 04/15/2036 . |1.A ........
FREDDIE MAC SERIES 4832 CLASS DZ ~ 4.500%

LBISTFI-AX-T | 09/15/48 . [ eeeees . 09/01/2023 . [Paydoun ......ccevveeieiiis [oeveiiiiiiinniiis e 133,539 |.cvveenns 133,539 [.......... 137,348 |........... 135,897 |..oeeeeieins [V R (2,358) |.oeeeeeeennns [V (2,358) |.oeeeeeeeenns 0 s 133,539 [ooeeiiiiinnnn (VO 0 | (O O 3,975 |. 09/15/2048 . [1.A ........
FREDDIE MAC SERIES 4849 CLASS ZJ ~ 4.500%

LB13TFK-TK-6 | 12/15/48 . [ eeeees . 09/01/2023 . [Paydoun ......ccvveereeiinn feerieiiiiiiiiniiiis [ 34,671 oo 34,671 |ooeeeennn. 35,002 fo.ooconnnes 34,912 [, 0 s (2272 P [V O (2272 P [ TR 34,671 |ooeeeeeeennns (VO [V FUSTTRRRRR (O O 1,038 . 12/15/2048 . |1.A ........

FREDDIE MAC SERIES 4857 CLASS ZB  4.500%
.. 3137FK-8D-9 | 01/15/49 oovvvviiiiiiiiiiiiieeiiiiiiiieeiiiiees e . 09/01/2023 . [Paydown ....oovovveeeeeninn foveeeiiiiiiiiiiiiin foreeeenn 23,641 |....coe.. 23,641 |............ 25,043 [.ooennnnns 24,643 [.ooiennnnnns 0 f..... (1,001 forveereeannnns 0 feenns (1,001 forveeeenannns 0 foreeeennns 23,641 |..ooieeinnnnn [V PPN [V 0 foeeeiiiiinn 708 |. 01/15/2049 . [1.A ........
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FREDDIE MAC SERIES 4863 CLASS EB  4.500%
CBTFL-2T-0 | 03/15/49 i [ . 09/01/2023 . |Paydown .......coovvvininnns |oeveninnnninnnnnnnns e 114,516 |, 114,515 |........... 121,265 |........... 118,528 |..oevvvvnennns 0 fnns (4,013) |.oeeeeeees 0 s (4,013) |oeeeeeeees 0 s 14,515 |l (VO 0 | [V 3,459 |. 03/15/2049 . |1.A ........

FREDDIE MAC SERIES 4869 CLASS NB  4.500%

LBISTFL-LV-4 (01715749 i [ e . 09/01/2023 . |Paydoun ... .... 101,09 ... 106,815 |.......... 104,867 |.... .. (3,771) ). L (8,771) ... ... 101,09 |.. . 01/15/2049 . [1.A ........
FREDDIE MAC .

LBI3TFL-YNS8 | 08/25/29 e [ . 09/25/2023 . [Paydoun ......cccevveiriiiin feoreiiiiiiinnniiin feeein 789 L 759 [ 759 [ 759 [oeeiiiiiinnnns [V O, (O O [V O, (O O [V O E I (VO 0 | [V 27 [ 03/25/2029 . |1.A ........
Federal Natl Mtg Assn Pool 534457  6.500%

.. 31384U-WS-9 | 10/01/28 ..oooeiiiiiiiiiiiiiiieeecciieececcin [ eeeees . 09/01/2023 . |Paydown 308 [ , <7 R 15,278 0 . 10/01/2028 .

..3138EK-RA-5 |Fannie Mae AL3180  3.000% 01/01/43 ......... |..cc... . 09/01/2023 . |Paydoun ... .... 158,178 .. 156,116 |.... .0 | . 01/01/2043 .

..3138EP-QJ-6 |FNVA AL 6756  3.921% 03/01/45 .......eoevveiinn | unenn . 09/01/2023 . |Paydoun ... ..2,041,421 02,183,049 |ooevveiinnnnnn0 [ (141,627) |. .0 . . 03/01/2045 .

..3138L6-4X-3 |Fannie Mae AM6237  4.150% 07/01/44 ........... | ..ccc.. . 09/01/2023 . |Paydoun ... ...40,223 ...41,539 |.... ... (1,316) |. 0 [ (1,316) ... . 07/01/2044 .

..3138L6-5P-9 |Fannie Mae  4.130% 07/01/44 ........ooovvviunnns | unens . 09/01/2023 . |Paydoun ... ...32,887 ... 35,692 |.... ... (2,806) | .0 [ (2,808) ... . 07/01/2044 .

..3138L7-AD-8 |Fannie Mae  3.750% 08/01/34 ........ccoevvvunns | vveenn . 09/01/2023 . |Paydoun ... 0 [ (310) .. . 08/01/2034 .

..3138L7-112-8 |Fannie Mae  4.090% 11/01/39 ... RN R . 09/01/2023 . |Paydoun ... 0 e (1,20) ... . 11/01/2039 .

..3138L8-118-3 |FNMA  3.410% 01/01/32 ....evvvieeiiiiiiiecieies [ eeeens . 09/01/2023 . |Paydoun ... 0 [ (B03) ... . 01/01/2032 .

..3138LH-5J-9 |Fannie Mae ANS5348  3.700% 04/01/47 . 09/01/2023 . | Paydoun 0 . (286) . 04/01/2047 .

..3138LK-UP-0 |Fannie Mae AN6B89  3.390% 12/01/45 . 09/01/2023 . | Paydoun 0 .. 621 . 12/01/2045 .

..3138M0-BE-9 |Fannie Mae A08136  3.000% 08/01/42 . 09/01/2023 . | Paydoun 0 . (1,206) . 08/01/2042 .

..3138NY-i3-5 |Fannie Mae AR2465 2.500% 01/01/43 ......... |....... . 09/01/2023 . |Paydoun ... 0 [ (B21) ). . 01/01/2043 .

..3138I1-F4-4 |Fannie Mae AR3786  3.000% 02/01/43 ......... |..ccc. . 09/01/2023 . |Paydoun ... .0 . . 02/01/2043 .

..3138Y1-6l-0 |Fannie mae pool  4.500% 10/01/44 ............. |.eeeees . 09/01/2023 . |Paydoun ... .0 | . 10/01/2044 .
Federal Nat| Mtg Assn REMIC Ser

..31392G-DB-8 |DB  6.000% 12/25/32 ......eevveeeiiiiiieeeeeeis [ aeeeens . 09/01/2023 . |Paydoun 0 fooeeeene (32) . 12/25/2032 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 2501 Cl

. 31892U-RR-7 |GE  6.000% 09/15/32 ..eeeviiiuuiiieieiiiiiiieeees | eeeeens . 09/01/2023 . [Paydomn ......cceeeeeeeriiis foereeiiiiiieeeiis [ 40,770 |...c...eee 40,770 | 41,573 | 40,888 |.......ceeeens 0 foeeenne (118) |- 0 foeeeenne (118) . 09/15/2032 . [1.A ........
Federal Natl Mtg Assn REMIC Ser 2003-55 Cl

..31393C-PX-5 |UE  5.500% 06/25/33 ......ceeeeriicuriniaeriiiins | eeeeens . 09/01/2023 . [Paydomn ......cceeeeeeeiiiie foereeiiiiiieeeii [ 47,467 |............ 47,467 |............ 47,616 |............ 47,403 |...ooeeennene [ U 64 | [ OO 64 . 06/25/2033 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2005-7 ClI

..31394B-50-3 |ZB  6.000% 02/25/35 .....ccooennnnnnniinn [ . 09/01/2023 . |Paydoun ......cooeeveiiiiins |oeiiiiiini e, 197,978 |........... 197,978 |........... 194,241 |........... 195,708 |..eevvvvvennns 0 foeeeene 2,270 |oeeeiiiinnns 0 foeeeene 2,270 . 02/25/2035 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2005-52 Cl

..31394D-YS-3 |PV  5.500% 05/25/35 ......cceeiiiurieiaiiiiiiins | eeeeens . 09/01/2023 . [Paydoun .....cceveeeieiiiis foeeeiiiiiineeeis e 393,400 |........... 393,400 [..oeeeeen 393,462 |........... 302,442 | [ OO [ 0 fooeeeene 958 . 05/25/2035 . [1.A ........
Federal Home Ln Mtg Corp SERIES 2691 CLASS ZM

.. 31394L-JD-5 |4.500% 10/15/33 .o eiiees [ eeeeens . 09/01/2023 . [Paydomn ......cceeeeeeeriiis foereeiiiiiieeeiis [ 47,109 |............ 47,109 |............ 46,914 |............ 46,991 | [ OO M8 |t 0 fooeeeeenne 118 . 10/15/2033 . [1.A ........
Federal Home Ln Mtg Corp REMIC Ser 2752 Cl

..31394R-LB-3 |CZ  5.000% 02/15/34 .......evveieiiiiiieeeaeiis | eeeeens . 09/01/2023 . [Paydoun .....cceveeeieiiiis foeeeiiiiiineeeis e 316,049 |........... 316,049 |........... 313,201 |........... 314,244 |............... 0 foeeeene 1,805 |cveeeennne 0 foeeenne 1,805 . 02/15/2034 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2006-9 ClI

..31395B-DF-7 |AM  5.500% 03/25/36 ........evvereeriirieeaeenis | eeeeens . 09/01/2023 . [Paydomn ......cceveeeriiiis foereeiiiiiieeeii [ 25,718 foeeeenes 25,718 |oeeeeeene 24,617 |...oeeeee.n. 25,246 | [ OO 472 oo 0 fooeeeeenne 472 oo [ OO 25,718 | (I IO [ OO [\ O 954 |. 03/25/2036 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2006-40 Cl

..31395D-BL-2 |EU  6.000% 05/25/36 .......eevvreeriiiiiniaanans | eeeeens . 09/01/2023 . |Paydoun . 05/25/2036 . [1.A ........
Federal Natl Mtg Assn REMIC Ser 2006-35 ClI

..31395D-8Y-6 |MJ  6.000% 05/25/36 .......ceevvrieriiiiiiniaenies | aeeeens . 09/01/2023 . |Paydoun . 05/25/2036 . [1.A ........
Federal Home Ln Mtg Corp REMIC Ser 2841 Cl

.31395E-UL-9 |Z  6.000% 08/15/34 .....oeeeiiiiiiiiiieeeiiiies [ eeeeens . 09/01/2023 . |Paydoun . 08/15/2034 . [1.A ........
Federal Home Ln Mtg Corp REMIC Ser 2891 Cl

..313950-ZL-3 |ME  5.000% 11/15/34 ...oooiiiiiiiiiiiiiiiiieeees [ eeeens . 09/01/2023 . |Paydoun . 11/15/2034 . |1.A ........

Federal Natl Mtg Assn REMIC Ser 2006-59 ClI

..31395N-Y2-7 |EH  6.500% 07/25/36 ..

Federal Home Ln Mtg Corp REMIC Ser 2950 Cl

.. 31395P-HU-2 |LH  5.500% 03/15/35 ......eeveerieuiiniaeraiiins | aeeeens . 09/01/2023 . |Paydoun
Federal Home Ln Mtg Corp REMIC Ser 2989 Cl

..31395V-GT-0 | WG 5.500% 06/15/35 ..

....... . 09/01/2023 . |Paydoun ... . 07/25/2036 . |1.A ........

. 03/15/2035 . [1.A ........

. 06/15/2035 . [1.A ........

....... . 09/01/2023 . | Paydown ...
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Federal Home Ln Mtg Corp REMIC Ser 3002 Cl
..31395W-MR-5 [NE ~ 5.000% 07/15/35 ..evvvvriviininniiiiiiiinnnnes | nnnnns . 09/01/2023 . |Paydonn .....uuevviiiiinnnns Jovvniinneiiiiiinees foeeneeeens 65,825 |........... 65,825 |......oeennt 66,730 |oeevennnnnns 66,116 ..o (U (291) |vevveiiinnnns (U (291) |oevveinins (U P 65,825 |[.....ccevnnnnns (1 P [ PO [V 2,248 |.07/15/2035 . [1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3015 Cl
.. 31395X-N4-3 [GM  5.000% 08/15/35 ... N R, . 09/01/2023 . | Paydown ... 1,741 . 08/15/2035 . [1.A ........
Federal Home Ln Mtg Corp
..31396F-G4-9 [ZD  4.500% 11/15/35 .oovvveniiiiiiiiiiiiiiiiins | s . 09/01/2023 . |Paydown .....eeevvvviiinnnns Jovvvnininniiiniines foeeenn... 85,740 [o..........85,740 |............82,253 |............84,656 ...l O [ 1,084 [ (U 1,084 [oooeiiiinnnnnns (U P 85,740 |eevvunninns (VN P [ PO [V F 2,718 | 11/15/2035 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3127 Cl
..31396J-2V-6 [HZ ~ 6.000% 03/15/36 .....cevvvvnnnvivriiinininees | nnnnns . 09/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniiiniiiiiiiinees foeeieeeens 70,378 | 70,378 |eerrnnnnnns 69,342 |............ 69,834 |.....oevunnnnns [ P 544 | [V P 544 | (U P 70,378 |evevniiines (1 P [ PO [V FO 2,869 |. 03/15/2036 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2006-73 Cl
L 31396K-FU-1 [ZH  6.500% 08/25/36 ...eevvvvvviennnniiiiiiiiines | nnnens . 09/01/2023 . |Paydomn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 19,686 |............ 19,686 [............ 20,065 |............ 19,728 |ovvenniienne [ P (29 (U PO (73 (U P 19,686 |...eveviennnnn (1 P [ PO [V 852 |. 08/25/2036 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2006-88 Cl
..31396K-G4-8 [AZ  6.500% 09/25/36 .....oviviirniniiiiiiiiiines | s . 09/01/2023 . |Paydonn .....euuvvvriiinnnns Jovvniinniiiiiiiinees foeeneeeens 13,796 |[..ooeevennns 13,796 |oveveennnnns 13,885 |oivveennnnns 13,790 |ovvveeiiinnnns [ PO (1 P [ PO (1 P (U P 13,796 |oveenieiinnnnn (VN P [ PO [V 590 |. 09/25/2036 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2006-89 Cl
..31396K-L3-4 [BD  6.500% 09/25/36 .....evvvvvvivvnnniiniiiininns | nnnnns . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 11,708 |oeeeeennnnns 11,708 [o.oeeeneenee 1,972 | 11,809 [ooeiiiiinnnnns (U (100) [evvvvennnnnnnns (U (100) founenrrernnnnns (U P 11,708 [.ooeeeeennnnnns (VN P [ PO [V 466 |. 09/25/2036 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2006-96 Cl
..31396L-CS-7 B 6.500% 10/25/46 .......ccvvvvnnviiiiinnniiinns | nnnnns . 09/01/2023 . |Paydonn ....ceuuveviiiinnnn Jovvniinniieiiiins feeeeens 2,508 [..coeeeenne 2,508 |.iiinnns 2,582 [ooeiiiinnnnns 2,529 [ooeiiiiiiinnnns [ P (21 P [V P (21 P [V PR 2,508 |...ccovvnnnnnns (1 P [ PO [V 109 |. 10/25/2046 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2007-13 Cl
..31396P-K7-5 [D  6.500% 08/25/36 ......ovvvvvvvnniiiiiiiiiinees | s . 09/01/2023 . |Paydomn ....cevunvvviiiinnnn Jevvniiiiiieiiiinns feneneens 6,847 |..oooiinnnnns 6,847 |.iiiinn 6,821 |oevvennnnnns 6,819 | [ PO P P [ PR 27 | [V PR 6,847 |oiiiiiiinnnn (1 P [ PO [V 293 . 08/25/2036 . [1.A ........
Federal Natl Mtg Assn REMIC Ser 2009-66 Cl
..31396Q-09-3 [JB  4.000% 09/25/29 ......evvnvivviinnnniiiiinnnn | nnnns . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns 102,164 |........... 102,164 |.ooeeennnnns 96,289 |......oeunn. 99,806 |.......eeunnnns (U 2,358 | (U 2,358 | (U 102,164 |ooveeneennnnnn (VN P [ PO [V F 2,686 |. 09/25/2029 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3171 Cl
..31396T-SL-8 [DE  6.000% 06/15/36 .......cevvnvvrvvrnnnnninnens | ennnns . 09/01/2023 . |Paydonn .....euunvvriiiinnnn fevvniiiniiiiiiins feneeeens TATT oo TATT e 7,456 |eeeeennnnnns 7,459 [oooiiiiiinnnnns [ O 19 | [ R 19 | [V PR TATT e (VN P [ PO [V 299 . 06/15/2036 . [1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3171 Cl
..31396T-UC-5 [MJ  6.000% 06/15/36 .......cevvuvrivrnnnnninnens | vnnnns . 09/01/2023 . |Paydonn .....eueviriiinnnns Jovvniiniiniiiiinens feeeeeeeens 82,963 |.....oeenn. 82,963 |.........en. 83,287 |.....ovvnnnn 82,945 [.ooiiiiinnnnns [ R 12 O [ PR 12 O (U P 82,963 |[.....ccovvnnnns (1 P [ PO [V FO 3,504 |. 06/15/2036 . [1.A ........
Federal Natl Mtg Assn REMIC Ser 2007-38 Cl
..31396V-X9-4 [ZB  6.000% 05/25/37 ....ceevvvvnnniiiiiiiiininees | s . 09/01/2023 . |Paydonn ....cevunviriiiinnnn Jovvniinniiiiiiins feneneens 8,158 |[..oceevennns 8,158 |.vns 7,661 [oeennnne 7,852 |eveeiiinnns [ P 306 |oueeeniiiinnns (U PO 306 |oueeeniiiinnns [V PR 8,158 |oveeiiiiiinnnn (1 P [ PO [V 301 |. 05/25/2037 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2007-63 Cl
..313%61-UB-0 [AZ  6.000% 07/25/37 ....ccvvvvnnviiiinnnnninninn | s . 09/01/2023 . |Paydonn .....euunvvriininnnn Jevvnninniiiiiiins e 5,876 |[..cccevnnnns 5,876 |.oeennn 5,511 | [T O [ P 222 | (U P 222 | [V PR 5,876 |ouuiiiiiinnnn (VN P [ PO [V 239 . 07/25/2037 . [1.A ........
Federal Natl Mtg Assn REMIC Ser 2007-77 Cl
..31396X-HII-7 [DC  6.000% 08/25/37 ...eevvvvvvinnnniiniiinnnnnes | nnnnns . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 29,634 |.onnnnnn 29,634 |........... 29,009 |.....ceennns 29,290 [ooeiiiiinnnnns [V P 34 | (U P 34 | (U P 29,634 |[....ccovnnnnnns (VN P [ PO [V F 1,200 |. 08/25/2037 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3209 Cl
..31397A-6C-2 [TZ  5.000% 08/15/36 .......cevvnvvrvvrnnnnnrnnins | vnnns . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 46,841 |............ 46,841 |............ 477 | 45,942 |.ooiiiiinnnnnn [ P 899 |t (U P 899 |t (U P 46,841 |.oovuennn (VN P [ PO [V F 1,536 |. 08/15/2036 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3329 Cl
L31397H-ZK-7 [WN - 6.000% 06/15/37 ..ovvvvvvnniiiiiiiiiinieiins | s . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns 135,646 |........... 135,646 |........... 135,963 |....oevenns 135,612 |ovviiiins [V P LT F (U P 183 | (U 135,646 |..eenniieinnnnn (VN P [ PO [V F 5,417 |. 06/15/2037 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2008-53 Cl
..31397L-C8-0 [GZ  6.000% 07/25/38 ......cevvvnvvrvvinnnniniinins | unnnns . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 48,986 |............ 48,986 |............ 46,410 |.......eeen. 47,428 |..ooovnnnnnnnns (U 1,658 |oveeiiiiinne (U 1,658 | (U P 48,986 |......oeennnn (VN P [ PO [V F 1,963 |. 07/25/2038 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3405 Cl
..31397P-V3-1 [DZ  5.000% 01/15/38 ..ovvvvivvriiiiiiiiiiieeees | s . 09/01/2023 . |Paydonn ....cevunvvviiinnnns fovvnniinineiiiins feinns 110,734 |........... 110,734 |oeeeennnnns 110,249 |........... 110,402 [o.eeiivinnnnns [V P o7 F (U P o7 F (U 110,734 | (VN P [ PO [V F 3,587 |. 01/15/2038 . |1.A ........
Federal Natl Mtg Assn REMIC Ser 2010-151
..313970-W5-3 [CI BL  4.000% 01/25/31 ....cevvvvevnniiiiinnnns | unnnns . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns 283,704 |........... 283,704 |........... 281,931 |........... 282,604 |........eennnn. (U 1,100 [oooeiiiiinnnnns (U 1,100 [oooiiiiinnnnnns (U R 283,704 | (VN P [ PO [V F 7,540 |. 01/25/2031 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3441 Cl
..31397R-ZH-2 [AX  4.500% 04/15/38 ...evvvviviininiiiiiiiiinnes | s . 09/01/2023 . | Paydown ... ... 68,730 ...68,730 ...65,723 |............67,143 |.... ..68,730 |.. . 04/15/2038 . |1.A ........
Federal Home Ln Mtg Corp
..31398F-5C-1 [CI DH  4.500% 10/25/39 ....ccvvvvnnvvivinnnnnnes | nnnnns . 09/01/2023 . |Paydonn ....cevunviriiiinnnn Joevvniinniieiiiinns feneeeens 4,888 |......ooennns 4,888 |...ccoennnn 4,656 |oeovennnnnns 4,782 |ooeeeiiinnnnnns [ P LLICT PO (U P LLICT PO [V PR 4,888 |uiiiiiinnnn (VN P [ PO [V 146 |. 10/25/2039 . |1.A ........
Federal Home Ln Mtg Corp REMIC Ser 3591 Cl
..31398K-KJ-8 |GJ  4.000% 10/15/24 .. [T [ . 09/01/2023 . | Paydown ... ... 67,854 ...67,854 ...066,497 |............67,634 |.... ..67,854 |.. . 10/15/2024 . |1.A ........
Federal Home Ln Mtg Corp cl
L 31398K-2C-7 [MB 4.500% 11/15/39 evvvvniiiiiniiiiiiiiiiienes | s . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns 142,208 |..oeennnnn. 142,298 |........... 137,740 |oeeeennnnns 140,454 |...ooonieennnns (U 1,844 | (U 1,844 | (U 142,208 |[..ccovvnnnnnnns (VN P [ PO [V F 4,257 |. 11/15/2039 . [1.A ........
Federal Natl Mtg Assn REMIC Ser 2010-134 Cl
..31398S-MR-1 [SD  0.598% 12/25/40 .. [ U . 09/25/2023 . | Paydown ... ...0 .0 ... 34,859 |............30,789 |.... .. (30,789) |... .0 . . 12/25/2040 . |1.A ........
Federal Home Ln Mtg Corp Cl
..3139811-5J-9 DB 5.000% 01/15/40 ....oovvvvvvnniiiiiinnininnes | nnnnns . 09/01/2023 . |Paydomn ....ceeeeiiiiiinnnn fooveininniiniiiiinns Joviinnns 107,032 [........... 107,032 |.......... 107,701 |.......... 107,210 |ooiiiiinnnnns [U N (178) [cevvennnnnnnnnn [ U (78) |oeeeiiiinnnnns [U N 107,032 .eveeniiinnnnn [ I A [U T [ AP 3,590 |. 01/15/2040 . [1.A ........
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Federal Nat| Mtg Assn Pool 787723  6.500%
L. 31406F-D4-1 1 01/01/33 wovvvvviiiiiiiiiiiiiiiiiiiiiiieeccceeeeeeeens [ . 09/01/2023 . |Paydoun .......ooeeeeiiiiins foeniniinniiins e 3,072 |oveereinnns 3,072 |l 3,201 |ooeeeeeens 3,134 [, 0 Jeeeeennnn (73] T 0 s (73] T 0 e 3,072 |ooeeeeeeeenns (VO 0 | [V 133 [. 01/01/2033 . |1.A ........
Federal Nat| Mtg Assn Pool 825966 5.000%
..31407B-TX-7 |07/01/35 ... P IR . 09/01/2023 . | Paydoun ... o | ..2,670 ....2,670 ....2,503 |.... ... 2,547 |.... .0 . .0 . .2,670 | 0 . 07/01/2035 . [1.A ........
..3140N2-VF-5 |Fannie Mae BI9613  6.000% 06/01/53 . «eeee.. |- 0970172023 . | Paydown .. 109,832 ..100,832 . 110,278 |. 0 0| .109,832 0| . 06/01/2053 . [1.A .
..3140N2-XJ-5 [Fannie Mae BW9680  6.500% 07/01/53 ......... |.eeeens . 09/01/2023 . | Paydown ... .0 . 0 ..90,564 |.. 0 . 07/01/2083 . [1.A ........
..3140N2-XK-2 |Fannie Mae BI9681 6.000% 07/01/53 ......... [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2053 . [1.A ........
..3140NL-3M-9 [Fannie Mae BY4403 6.000% 05/01/53 ......... |.eeees . 09/01/2023 . | Paydoun ... .0 . .0 . .0 . . 05/01/2083 . [1.A ........
Federal Nat| Mtg Assn 930770  4.500%
LIHP-CF-6 103/01/29 oo [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2029 . [1.A ........
..31417D-72-9 |Fannie Mae AB7059  2.500% 11/01/42 ......... [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2042 . [1.A ........
..31417E-WF-4 [Fannie Mae AB7845 3.000% 02/01/43 ......... |.eeeens . 09/01/2023 . | Paydown ... .0 . 0 0 . 02/01/2043 . [1.A ........
..31417K-LX-3 |Fannie Mae AC1241  5.000% 07/01/39 ......... [..ccct . 09/01/2023 . | Paydoun ... .0 . .0 . .0 . . 07/01/2039 . [1.A ........
Federal Natl Mtg Assn MA1015  3.000%
L31418A-DV-7 | 08/01/42 oo [ . 09/01/2023 . |Paydoun ......oooeeeiiiiiins foeeiiiiniiis e 16,647 |............ 16,647 |..ooeeenee. 16,614 |............ 16,614 f.....oeenneeee [V FC ) IO [V FC N IO [V R 16,647 |..eevvveennnns 0 [ [V R [V 334 |. 03/01/2042 . |1.A ........
Federal Natl Mtg Assn MA1312  2.500%
..31418A-N6-1 | 12/01/42 . 09/01/2023 . | Paydoun ... . 12/01/2042 . (1.A ........
..31419B-7B-5 |Fannie Mae AE1789  4.000% 10/01/40 . 09/01/2023 . |Paydown . 10/01/2040 . (1.A . .
..31419C-28-8 |Fannie Mae AE2569  3.500% 09/01/40 ......... . 09/01/2023 . | Paydoun ... . 09/01/2040 . [1.A ........
Freddie Mac Military Housing SERIES 2015R1
..35563C-AJ-7 |CLASS A2 4.313% 10/25/52 ....cevvvvvvviiienenns [eeeenn . 09/25/2023 . | Paydoun ... . 10/25/2052 . (1.B ........
Freddie Mac Military Housing
..35563C-AS-7 |CLASS A3 4.443% 11/25/52 ..ccoovveeeeeenenenins [ oeins . 09/25/2023 . | Paydown . 11/25/2052 . (1.B ........
MASSACHUSETTS ST PORT AUTH SPL  6.202% Redempt ion 100.0000
..575898-C8-8 | 07/01/31 ..evviviiiiiiiiiiiiiiiiiiiiiiiiniiiiniininees [ eeeeenn L 07/01/2023 . | evvvvvvnnnniinnnnnnnininninns foeeeeeeieeeneeneenes o, 125,000 |........... 125,000 |........... 144,974 |........... 139,503 |...oooeeieiins [V R (1,398) |.eoeeeeeeeens [V R (1,398) |.ooeeeeeeeens [V R 138,105 |.oooeeeeeeenns 0 f...... (13,105) |....... (13,105) [oevvveennns 7,753 |. 07/01/2031 . [1.F FE ....
PANHANDLE TX ECON DEV CORP LEA  3.985% Redempt ion 100.0000
..69848A-AA-6 | 07/15/48 ....oovvvviiiiiiiiiiiiiiiiiiiiiiceceeees [ L 07/15/2023 . | .evvvrviiiiiiinniiinininiinins e | 31,499 |........... 31,499 |o.oooeeees 31,499 |[............ 31,499 [ooeeiinnnnnne [V (VR [V (VO [ R 31,499 [ooooiiiinnns (VR [V R [V 1,255 |. 07/15/2048 . |1.E FE ....
US Dept Veterans Affairs Vendee Mtg Tr 1997-1
..911760-JT-4 |Cl 1A 7.066% 04/15/26 .....cccennnnnnnns [ eeeenn . 09/01/2023 . |Paydoun ......cooeeeeiiiiies Joniiiiiiiis e 877 |, LT/ O LT/ 875 |oveiiiiiiinns [V 2 [ [V 2 [ [V 877 |oeeevvrnnnnns (VR [V R [0 41 . 04/15/2026 . |1.A ........
VA Vende Mtg Trust REMIC Ser 2008-1 CI Al
.. 92261U-AC-8 0.282% 01/15/37 .ooooeeeeeeieiiiiiiiiiiiieeeeeeeeees [ . 09/01/2023 . |Paydown ......ooeeeeieiiiies Jooeeeniieiiiiis | [ P [ 9,492 |............. 5,098 |..oooeeennns 0 ooeenns (5,008) |...coeeeennns 0 fooeenns (5,008) |...cceeeennns [ PP [ 0 foooiiinnnnnes [ PP [ 606 |. 01/15/2037 . |1.A ........
0909999999. Subtotal - Bonds - U.S. Special Revenues 10,728,362 10,728,362 10,974,311 10,726,172 0 (189,061) 0 (189,061) 0 10,741,467 0 (13,105) (13,105) 306,050 XXX XXX
Redemption 100.0000
..00176@-AA-4 [ AMF Florence  3.210% 12/31/35 ...oovvevviiiinn | unnnns . 0973072023 . | .eenieeiiiieeeeeenieeeees e fee 67,326 |............ 67,326 |............ 67,326 |.......ee... 67,326 |....cevvnnnnnnn [V FUSURRRRR (VO 0 | (VN [ SRR 67,326 |..ooooeeennns (VO 0 | [V 1,621 . 12/31/2035 . [2.C PL ....
Redemption 100.0000
. 01166V-AA-7 [ ALASKA AIRLINES 2020 TR  4.800% 08/15/27 ... |....... L 08/15/2023 . | .evenieiiiiiiieieiiiieeeees i feee 48,993 |....nnnn 48,993 |............ 49,404 |............ 49,286 |........eennnn 0 e (34) [oovvnnnninnnnns 0 s (34) [oovvnnnnnnnnns [ SRR 49,202 [ovvvviiiiinnns [V (259) | [5) 1 I 2,352 |. 08/15/2027 . |1.G FE ....
Redemption 100.0000
..01185%-AA-3 [ ALASKA VENTURES ~ 4.670% 06/30/33 ........ccevn | uunnnns . 0973072023 . | .eeneieiiiieeeeeenieeeees i feee 99,456 |.....ennnnn. 99,456 [............ 99,456 |............ 99,456 |.....ccvvennnns [V FUSURRRRR (VO 0 | (VN [ SRR 99,456 [.....coeeinnnn (VO 0 | [V 3,483 |. 06/30/2033 . |2.C PL ....
Redemption 100.0000
..023761-AA-7 [ AMER AIRLINE 17-1 AA PTT  3.650% 08/15/30 . |....... L 08/15/2023 . | .eennieiiiiiiiieeeiirieeeees i feee 47,500 [ 47,500 |.....ooenens 47,797 [ooeveinnnnns 47,678 |oveveerennnnnns 0 Jeeeeennnn (L) T 0 s (L) T [ SRR 47,664 |oooooeeenens [V (164) [ovvvvvnnns (164) [o.vvvnnnnnnne 1,734 |. 08/15/2030 . [2.A FE ....
Redemption 100.0000
..02378lI-AA-7 [ AMER AIRLINE 17-1B PTT  4.950% 08/15/26 .... |....... L 08/15/2023 . | .eennieiiiiiiiieeeiirieeeees i feee 67,875 |........... 67,875 |oeeeennnnns 67,875 |oeeeennnnns 67,875 |oeeeiiiiinns [V FUSURRRRR (VO 0 | (VN [ SRR 67,875 |.oooeeiininns (VO 0 | [V 3,360 |. 08/15/2026 . [3.B FE ....
Center Operating Company AKA Dallas Arena Redempt ion 100.0000
..04004#-AA-2 [8.200% 09/30/23 ...oevvvniiiiiiiiiiiieiiiiiineeeees | s . 0973072023 . | eeeniieiiiiieeeeeeeiieees i e 193,248 |.....e...n. 193,248 |........... 193,248 |........... 193,248 |..ooovnnnnnnnns 0 | (VO 0 | (VO 0 s 193,248 [...cooeennnnn (VO 0 | (VO 11,885 |. 09/30/2023 . |2.C FE ....
BP HOUSTON HQ 2017 CTL Pass Through Trust Redemption 100.0000
..05590#-AA-9 [3.540% 11/15/32 ..ovvvvvvniiiiiiiiiiniiiiiiieeees | s L 09/15/2023 . | eeveieiiiiieeeeeeeieeeees i e 13,693 [oeeinnne 13,693 |oovveennnnns 13,693 |ovvveennnnns 13,693 |ovvveeniiiinnns 0 | (VO 0 | (VO [ TR 13,693 |.oooeeeiinnns (VO [V FUSUTRRRRRN U 323 |. 11/15/2032 . |1.F ........
Redemption 100.0000
. 08861@-AA-7 |Walgreen Company  6.043% 08/15/31 .... 09/15/2023 . | .. 40,025 40,025 |.. . 08/15/2031 . 2.B FE ....
..10112R-AV-6 | BOSTON PROPERTIES LP  3.125% 09/01/23 .. . 09/01/2023 . |Maturity . . 5,000,000 4,971,892 |.... . 09/01/2023 . [2.A FE ....
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Redemption 100.0000
..11043X-AA-1 [BRITISH AIR 19-1 AA PTT  3.300% 12/15/32 ... |....... L 09/15/2023 . | eeeneeeiiiiieeeeeenieeeees i e 21,917 foennnnnns 21,017 o 22,864 |............ 22,624 .vviiiinnnnnns 0 e (57) feuvrnrnnnnnnnns 0 s (57) [euvrnnnnnnnnnns [ SRR 22,567 [oeeiiiiiinnnn [V (650) [vvvvvvnnns ({100 542 |. 12/15/2032 . |1.F FE ....
CREDIT SUISSE MORTGAGE TRUST SERIES 20137
.. 12647P-AA-6 | CLASS A1 3.000% 08/25/43 ......coovvvveveeennns [ eeeenn . 09/01/2023 . |Paydoun .......cooeveeiiiins foeeiiiiiiiiies | 18,184 |............ 18,184 | 18,221 |............ 18,186 [...vvvvvvnnnes 0 e (73] R [V TR (73] R [ SRR 18,184 [oovvvvvnnnnnns (VO 0 | [V 377 |. 08/25/2043 . [1.A ........
Credit Suisse Mortgage Trust Series 2015-2
.. 12649R-BF-8 |3.500% 02/25/45 ... [ oo . 09/01/2023 . |Paydown ............oeeenns , , , , , . 02/25/2045 . [1.A ........
Costco Bayonne CTL 2019-16  3.330% 03/31/44 Redemption
CA2T18-AAG | et [ e . 00/15/2023 . | vvvveiieeieeeie e , , , , , . 03/31/2044 . |1.E ........
Redemption
..14155#-AA-8 |Cardinals Ballpark LLC ~ 5.770% 09/30/27 .... |....... . 09/30/2023 . | .. . 09/30/2027 . (1.A FE ....
CITIGROUP MTG LOAN TRUST INC REMIC 2009-3 4A3
. 17315C-AM-9 12.427  4.693% 02/10/51 ....oooeeeeeeennnn [ . 09/01/2023 . |Paydown ............oeeenns , , , , , , . 02/10/2051 . [1.A FM ...
Redemption
..22959#-AA-9 [CSOLAR IV SOUTH No. R-16  5.371% 09/30/38 .. |....... . 09/30/2023 . | .eeeniiiiiii e s s s s s s . 09/30/2038 . [2.A PL ....
DB Master Finance LLC SERIES 20171A CLASS A2l
..233046-AF-8 4.030% 11/20/47 ..covvvvvviviiiiiiiiiiiiiiiiiiiinns [ . 08/20/2023 . |Paydown .............cee.t , , , , , . 11/20/2047 . (2.B FE ....
DB Master Finance LLC SERIES 20191A CLASS A23
..233046-AL-5 |4.352% 05/20/49 .......evvvrrrrnrrrinniniiiniiinninns [ . 08/20/2023 . |Paydown .............coeen. , , , , . 05/20/2049 . (2.B FE ....
DB Master Finance LLC SERIES 20211A CLASS A23
..233046-AS-0 |2.791% 11/20/51 .oovvvvviiiiiiiiiiiiiiiiiiiiiiieiees [ . 08/20/2023 . |Paydown .............coet , , , , . 11/20/2051 . 2.B FE ....
DT Auto Owner Trust SERIES 20223A CLASS A
.. 23345R-AA-4 16.060% 10/15/26 ......evvvvvvrvrnnnnnnninnniininiins [ eeeens . 09/15/2023 . |Paydown .............ooe.t , , , , , . 10/15/2026 . [1.A FE ....
Diversified ABS Phase V LLC Class A-1 Redenption
.. 25512D-AA-7 [5.780% 05/28/39 ...oevvvniiiiiiiiiiiiiiiiiiineeeees | s . 09/28/2023 . | .eeneieiiiie e s s s s s s . 05/28/2039 . |2.B FE ....
Dominos Pizza Master Issuer L SERIES 20181A
..25755T-AJ-9 | CLASS A2l 4.116% 07/25/48 .....cconnnnnnnn [ eeennn . 07/25/2023 . |Paydown ...............ee... , , , , , . 07/25/2048 . 2.A FE ....
Dominos Pizza Master Issuer L SERIES 20181A
..25755T-AK-6 | CLASS A2l  4.328% 07/25/48 ......ovvvvvvvvvnnnnn [eeeenn . 07/25/2023 . |Paydown .............coe.t , , , , , . 07/25/2048 . 2.A FE ....
Dominos Pizza Master Issuer L SERIES 20211A
..25755T-AN-0 | CLASS A2l 2.662% 04/25/51 ...cevvvvvvvvviiinnns [ eeeenn . 07/25/2023 . | Paydown . 04/25/2051 . [2.A FE ....
..28414H-AG-8 |ELANCO ANIMAL HEALTH INC ~ 6.400% 08/28/28 . |....... . 07/25/2023 . |PineBridge .. . 08/28/2028 . [4.A FE ....
Flagship Credit Auto Trust SERIES 20224 CLASS
..33843X-AB-5 |A2  6.150% 09/15/26 .....cccooinnnnnin [ . 09/15/2023 . | Paydown 182,751 183,379 |.... . 09/15/2026 . [1.A FE ....

..35008\1-AA-8 |Frontier Communications 5.875% 11/01/29 ... |....... . 07/25/2023 . PineBridge .. . 11/01/2029 . |5.A FE ...
GS Mor tgage-Backed Securities SERIES 2023PJ4
..36270X-AD-6 | CLASS A3 6.000% 01/25/54 .
..37331N-AD-3 | GEORGIA-PACIFIC LLC ~ 3.734% 07/15/23 .
Golden Bear SERIES 20161A CLASS A 3.750%

..38081E-AA-9 | 09/20/47 ...
Goodgreen Trust SERIES 20201A CLASS B
..38217T-AB-1 |3.230% 04/15/55 .....oveeiiiiiiiiiieeiiiiiieeeeees [ eeeeens . 09/15/2023 . [Paydomn ......cccveeerienns foreeiiiiiiiiens e 5,148 |............ 5,148 | 5,145 | 5,145 |..ccoeeeeennn. 0 foeeeiiiiias 2 o, 0 forreeiiiiias 2 e, 0 fooeeieene 5,148 ..ot (I IO [ OO [\ O 165 |. 04/15/2055 . [1.C FE ....
Goodgreen Trust SERIES 20171A CLASS A
..38217V-AA-8 | 3.740% 10/15/52
HERO Funding Trust SE
.. 404170-AC-9 |4.200% 09/20/47 ..ccoeeeviiiiiiiiiiiiiiiieiiieieeees [ . 09/20/2023 . |Paydoun .......oooeeiiiiiins feeeeiiiiinnns e 104,441 |........... 104,441 |........... 107,024 |........... 106,913 |....ceeeeeene [ O (2,472) |- 0 foeeeens (2,472) |- 0 foeeeenne 104,441
Hero Funding Trust SERIES 20151A CLASS A
..42770L-AA-1 | 3.840% 09/20/40
Hero Funding Trust S
L A2770V-AA-9 |4.050% 09/20/41 ..o [ eeeeees . 09/20/2023 . [Paydoun ......ccceeeeieiiiis feereeiiiiieieeiis [ 88,923 |..ccceens 88,923 |............ 88,915 |............ 88,915 |.cueeeeennne 0 foeeeiiiiias A PR [ OO A PR [ OO 88,923
HERO Funding Trust SERIES 20162A CLASS A
L 427T0W-AA-7 |3.750% 09/20/41 ..eoouuiieeeeiiiiiieeeeeiiiiees | eeees . 09/20/2023 . [Paydoun ......cceeeeiiiiiis Joeeiiiiiiiieeiiiin e 108,548 |........... 108,548 |........... 108,513 |........... 108,515 |............... [ 33 | [ O 33 | [ P 108,548

410,140 410,140 |....

. 01/25/2054 . |1.A FE ...
186,700 |. 07/15/2023 . |1.G FE ....

....... . 09/01/2023 . | Paydoun ...
....... . 07/15/2023 . (Maturity .

. 5,000,000 .4,992,860 |....

. 09/20/2047 . |1.A FE ...

... 121,776 ..

....... . 09/22/2023 . |Paydoun ... .. 121,776 ... 121,776 L 121,776 . 121,776

. 10/15/2052 . [1.A FE ...

....... . 09/15/2023 . |Paydoun ... ... 13,848 ...13,848 ... 13,867 |............ 13,856 |....

..13,848 |..

. 09/20/2047 . |1.A FE ...

. 09/20/2040 . [1.A FE ...

....... . 09/20/2023 . |Paydoun ... ...66,171 ...66,171 ...66,141 |............66,144 |.... ..66,171

. 09/20/2041 . |1.A FE ...

. 09/20/2041 . [1.A FE ....
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Hero Funding Trust SERIES 20163A CLASS A2
. 42770X-AC-1 13.910% 09/20/42 ....coeeeeeeeeeeeeeeeeeieeeeeeeeeee [ . 09/22/2023 . |Paydoun ........oooeeiiiiins Jeeiiiiiniiies e 30,285 |............ 30,285 [...oeeenene 31,042 |............ 30,996 |........eennn 0 s (AR (U (AR [ SRR 30,285 [ooeiiiiiinnns (VO 0 | [V 870 . 09/20/2042 . |1.A FE ....
HERO Funding Trust SERIES 20173A CLASS A2
L 427T1A-AB-2 |3.950% 09/20/48 ....coeeeeeeeieieeeeie [ . 09/20/2023 . | Paydoun ... . 09/20/2048 . [1.A FE ....
HERO Funding Trust
L A27TT1L-AC-6 |4.070% 09/20/48 .....oevvvvvviiiiiiiiiiiiiiiiiininns [ . 09/20/2023 . | Paydown . 09/20/2048 . [1.A FE ....
Hero Funding Trust SERIES 20153A CLASS A
LA2TTAT-AA-3 14.280% 09/20/41 oo [ . 09/20/2023 . | Paydown . 09/20/2041 . (1.A FE .
Redemption 100.0000
..43722%-AA-5 [Home Depot SWCTL ~ 3.370% 10/15/40 ........cevv | uunnnns L 09/15/2023 . | eeeeeieiiiiieeeeeeieieeees i e 5,091 [eeiiinnns 5,091 ...l 5,001 |t 5,001 |l 0 | (VO 0 | (VO 0 e 5,001 |.ooeeeeeennn (VO 0 | [V 114 (. 10/15/2040 . |1.F ........
JP Morgan Mortgage Trust SERIES 20236 CLASS
..465989-AB-7 | A3 5.500% 12/25/53 ....ooiiiiiiiiiiiiiiiiiiiiens [ . 09/01/2023 . |Paydoun .......cooeveiiiiins |oeeeiiiiinines e 106,030 |.......... 106,030 |........... 103,147 |evveeiiiiiiiinns (V2 0 eeeenn 2,883 | 0 Jeeeenn 2,883 | 0 eeeennn 106,030 [.vvvvvvvvnnnnns (VO 0 | [V 486 | 12/25/2083 . [1.A ........
Jack in the Box Funding LLC SERIES 20191A
..466365-AC-7 |CLASS A23  4.970% 08/25/49 ......oovvvvvvveeeens [eeeenn . 08/25/2023 . |Paydoun .........oooeeiiiins Jeniiiiiniiis e 2,500 [oeeeiiinnnns 2,500 |.ooooeeens 2,500 |..ooeeeenns 2,500 |..ooeeieeennns [V FUSURRRRR (VO 0 | (VN 0 e 2,500 |ooeiiiininnns (VN 0 | [V 93 |. 08/25/2049 . |2.B FE
JP MORGAN MORTGAGE TRUST SERIES 20133 CLASS
..46640M-AA-8 | A1 3.000% 07/25/43 .. U PSRRI . 09/01/2023 . | Paydoun ... ... 4,191 4,191 . 07/25/2043 . [1.A ........
JP Morgan Mortgage Trus
..46648C-AH-7 | A8  3.449% 01/25/47 ..oovvvvvvviviviiiiiiiiiiiinns [ oo . 09/01/2023 . |Paydown ...........ceeeenns . 01/25/2047 . (1.A ........
..615369-AC-9 |Moodys Corporation  4.875% 02/15/24 . 09/06/2023 . (Call 100.0000 . 02/15/2024 . |2.A FE
Mosaic Solar Loans LLC SERIES 20233A CLASS A
..618933-AA-3 15.910% 11/20/53 ....oooeeeiiiiiiiii [ . 09/20/2023 . |Paydoun ..........cceeeenns . 11/20/2053 . (1.D FE .
Mosaic Solar Loans LLC SERIES 20231A CLASS A
..61945V-AA-9 15.320% 06/20/53 ......ccoeiiiiiiiiiiiiiiiiiiiiieeees [ . 09/20/2023 . |Paydoun ..........cceeeenns . 06/20/2053 . [1.D FE .
Mosaic Solar Loans LLC SERIES 20232A CLASS A
..619450-AA-7 15.360% 09/22/53 ......eevvuniiniin [ . 09/20/2023 . |Paydoun ..........cceeeenns . 09/22/2053 . (1.D FE .
Mosaic Solar Loans LLC SERIES 20223A CLASS A
..61946K-AA-2 |6.100% 06/20/53 ......eevvvvvvevvnnnnnnnnnnnnnnnnnns [ eeeeenn . 09/20/2023 . |Paydoun ..........cceeeenns . 06/20/2053 . (1.D FE .
Mosaic Solar Loans LLC SERIES 20222A CLASS A
..61946U-AA-0 |4.380% 01/21/53 ..ooooeeeiiiiiiiii [ . 09/20/2023 . |Paydoun ..........cceeeenns . 01/21/2053 . (1.D FE .
Neptune Regional Transmission 6.210% Redempt ion 100.0000
..64079*-AB-8 | 06/30/27 ... 09/30/2023 . | .. . 06/30/2027 . [1.F PL .
..64758#-AA-4 | NEW ORGANIC ~ 6.250% 09/15/38 . 09/15/2023 . | Various ... . 09/15/2038 . [6. Z .......
Redemption 100.0000
..67085K-AA-0 | OFFUTT AFB AMERICA FIRST  5.460% 09/01/50 . |....... L 09/01/2023 . | eeenieiiiiiieeeeeieieeees i e 9,410 [oeeerienne 9,410 |oeevennnnnns 9,964 |[......oeennnn 9,898 | 0 e [£2)) R 0 s [£2)) R 0 e 9,889 |...oooeiiennnn [V (479) [ovvvvvnnnns (479) |vvvvvvvrnranns 514 |. 09/01/2080 . 1.G FE .
Pacefunding SERIES 20181A CLASS AA  4.540%
..69373V-AA-3 109/20/49 ...ccoiiiiiii [ . 09/20/2023 . |Paydoun ........oooeviiiiins |oeneiiiiieiniens e, 161,172 |.......... 161,172 |.......... 161,172 |.......... 161,172 |oeeveeienens [V FUSURRRRR (VO 0 | (VN 0 eeeennn 161,172 [ooveniiinnnnns (VO 0 | [V 5,488 |. 09/20/2049 . [1.A FE .
Pacefunding SERIES 20181A CLASS AB  4.540%
..69373V-AB-1 109/20/49 ....ceoeiiiiiiiiii [ . 09/20/2023 . |Paydoun ........oooeeiiiiins |oeniiiiiininis e 173,669 |[........... 173,669 |........... 173,669 |........... 173,669 |..oevvvvvnnnnns 0 | (VO 0 | (VO 0 s 173,669 |...oooeeeeens (VO 0 | [V 5,913 |. 09/20/2049 . |1.A FE .
Pacefunding SERIES 20182A CLASS AA  4.890%
..B9375P-AA-4 100/22/53 ... [ . 09/19/2023 . |Paydoun .......coooeviieiins |oeniiiiiniinies e 247,243 |........... 247,243 |........... 247,243 ... 247,243 |ovvviiiinnns [V FUSURRRRR (VO 0 | (VN 0 s 247,243 |oovvviiiiiinnns (VO 0 | [V 9,029 |. 09/22/2053 . |1.A FE .
Pacefunding SERIES 20182A CLASS BA  4.890%
..B9375P-AC-0 | 09/22/53 ...evvviiiiiiiiiin [ . 09/19/2023 . |Paydoun .......ccoeveiiiiins |oeeiiiiiiiinis e 163,889 |[........... 163,889 |........... 163,889 |........... 163,889 [...ccvvvvennnns 0 | (VO 0 | (VO 0 s 163,889 |.........eeet (VO 0 | [V 6,551 |. 09/22/2053 . [1.A FE .
Planet Fitness Master Issuer SERIES 20181A
..72703P-AB-9 | CLASS A2l ~ 4.666% 09/05/48 .......cccceeean [ oeeennn . 09/05/2023 . |Paydown .........coeeeeiiins foeniiiiiiinnins e 7,500 [oconnnnnne 7,500 |t 7,500 |ooeeeeeeenns 7,500 |ooeeeeeeeenns [V FUSURRRRR (VO 0 | (VN 0 e 7,500 [vvverrrnnnnnns (VO 0 | [V 262 |. 09/05/2048 . (2.B FE
Redemption 100.0000
..750731-AA-9 |Raiders FC CTL ~ 3.744% 02/10/49 .............. [....... . 09/10/2023 . | evvviiiiiiiniiniiiiiiiininnns e [ 7,579 ... 7,579 1,579 i 7,679 | ... 7,579 |.. . 02/10/2049 . [2.A ........
..78512%-AA-5 | S§E REPLACEMENT POWER  4.120% 05/31/29 ..... |....... . 09/30/2023 . | Various ... ... 84,124 ...84,124 ..84,124 )............84,124 | ..84,124 |.. . 05/31/2029 . (1.D PL .
SEQUOIA MORTGAGE TRUST SERIES 20053 CLASS A1
..B1744F-HK-6 |5.618% 05/20/35 ..o [ . 09/20/2023 . |Paydoun .......oooeeiiiiiins feoeeiiiiinnis e 62,485 |............ 62,485 |............ 56,686 |............ 58,180 |.eevvvvvveennnn0 feveenennnnd,305 [ouniiiiiiiinnn 0 oo 4,306 |0 s 62,485 . 05/20/2035 . [1.A FM .
Shel Ipoint Co-Originator Trus SERIES 20171
..82280R-AG-4 |CLASS A7  3.500% 04/25/47 .......vvvmnnnnnnnn [erreenn . 09/01/2023 . |Paydoun ......coooeeiiiiiins foneiiiiniis e, 39,892 |l 39,892 |oeeiieiens 38,190 |.ooeeeenns 38,357 |oeeeieeeeennnn 0 e 1,534 |0 [ 1584 [0 39,892 [ooeiiiiiienns (VR [V R [V 880 |[. 04/25/2047 . |1.A ........
Sonic Capital LLC SERIES 20201A CLASS A2l
..83546D-AJ-7 |4.336% 01/20/50 .....ooooveeeiiieinnniiiinneieeeeens [ . 09/20/2023 . |Paydown ......ooeeeeiiiiiins Jooveieiniiiieens | 2,500 |oeeeeeeens 2,500 |l 2,440 |............. 2,444 |............... [ PP LI [ P 56 [oeeeennnnnnns [V PP 2,500 |oooiiiiinnnns 0 [ [ P [ 72 |. 01/20/2050 . |2.B FE




12’603

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..84610W-AB-1 | SOVRAN ACQUISITION LP  3.500% 07/01/26 ..... |....... . 07/25/2023 . | Tax Free Exchange ....... |ocooeeeiinnniiiiins |oeeees 3,902,713 |........ 4,000,000 |........ 3,977,880 |........ 3,991,392 |l [V R 1,820 [oeeveviininnns [V R 1,820 [oeeveeiiiinnnns [V R 3,902,713 |oevviviiiinnnns (VR [V R [V 153,333 |. 07/01/2026 . |2.B FE ....
Redemption 100.0000
..848581-AA-4 | SPIRIT AIR 2017-1 PTT AA  3.375% 02/15/30 . |....... . 08/15/2023 . | .evvvviiiiiiiiiniiiniiiniinins e | 16,770 |t 16,770 |oeevvveeens 17,351 |l 17,215 |l [ R (K1) S [ R (K1) S [ R 17,183 [oeeeeiiiiinnns [V (414) [evvvnnneee (414) |veeeiiiiiins 566 |. 02/15/2030 . [1.G FE ....
Spirits of St. Louis BB Club No. R-22 Redempt ion 100.0000
..84860%-AB-9 |3.850% 06/30/36 .......cevviiiiiiiiiiiiiiiiiiiiiiins [ . 09/30/2023 . | evviriiriiiiiinininiiiininins e | 24,626 |............ 24,626 |............ 24,626 |............ 24626 |............... [V (VR [V (VO [ R 24,626 |..ccceeennnnns (VR [V R [V 711 |. 06/30/2036 . |2.C PL ....
..85172F-AP-4 | ONEMAIN FINANCE CORP  6.125% 03/15/24 ....... [....... . 09/18/2023 . | Call 100.0000 ..... foeeeiiiiiiiiiiiin oo 750,000 |.......... 750,000 |........... 746,250 |........... 747,320 [oeennnnnnnnnnn 0 eeeenn 1,857 [oeveeiiiiiinns 0 Jeeeenn 1,857 [oeveeiiiiiinns 0 eeeennn 748,877 |oeeveeeeeennns [ 1,123 oo 1,123 [ 46,320 |. 03/15/2024 . |3.B FE ....
Helios Issuer VI, LLC SERIES 2021B CLASS A
..86744T-AA-4 | 1.620% 07/20/48 .......vvvvvvvvrnrnnnnnnnnnnnnnninns [ eeeeen . 09/20/2023 . |Paydoun ........cooeeeiiiins Joeiiiiiiinines e 7787 oo 7037 |oeeeeeeees 6,274 |l {1 0 eeeenn 1,463 [oovvveninnnnns 0 feeeennn 1,463 [oovvveiinnnnns 0 e 7737 eveveviininnns (VO 0 | [V 20 (. 07/20/2048 .|1.D FE ....
Helios Issuer, LLC SERIES 2023B CLASS A
..86745Y-AA-2 15.300% 08/22/50 .....coovvveiiiiiiiiiiiii [ . 09/20/2023 . |Paydoun .........ooeeeiiiins feniiiiiiiinenns e 69,8% [............ 69,896 |............ 67,031 |oeeviiiiiiiiiins (VO 0 eeeenn 2,866 [.vununinnnns 0 feeeennn 2,866 [.ovunninnnnns [ SRR 69,8% |.............. (VO 0 | [V 206 |. 08/22/2050 . 1.D FE ....
Helios Issuer, LLC SERIES 2023A CLASS A
..86746A-AA-3 15.300% 05/20/50 .....covvveiiiiiiiiiiiiii [ . 09/20/2023 . |Paydoun ........ccoeeeiiiins Jeniiiiniieiis e 3,320 [oeeiirinnnns 3,320 [ooiinnnnns 3,193 [ (V2 0 e 127 ool 0 s 127 el 0 e 3,320 |oeiiiiiiinns (VO 0 | [V 15 |. 05/20/2050 . |1.D FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 20181 CLASS
..86772D-AA-4 |A  5.310% 04/30/49 .....ovvvrvnrnnnnnninininiiinnn [ oo . 07/30/2023 . |Paydoun ........oooeveiiiins Jeniiiiinineens e 61,336 [...oennene. 61,336 [...ccoennnee 60,431 |............ 60,513 |..........ees 0 Jeeeeennnn 823 |oviiiiiiiinns 0 s 823 |oiiiiiiiiinns [ SRR 61,336 |...ooooennnins (VO 0 | [V 2,443 |. 04/30/2049 . |1.G FE ....
SunStrong 2018-1 Issuer LLC SERIES 20181
..86803N-AA-5 |CLASS A 5.680% 11/20/48 .......covvvvvvvevnnnns [ eeeenn . 08/20/2023 . |Paydoun ........oooeeiiiiins |eniiiiiininis e, 176,617 |.......... 175,617 |........... 176,567 |.evveeeeens 176,566 |ovvvvveennnns 0 e 51 [ 0 i 51 [ 0 eeeennn 176,617 [ovvvevinnnnnns (VO 0 | [V 7,481 |. 11/20/2048 . [1.F FE ....
HIGHLAND DALLAS Ground Lease Tr-18 9 4.961% Redemption 100.0000
..87168%-AA-3 | 10/10/53 .oovvvviiiiiiiiiiiiiiiiiiiiiiiiciiieeeeeeens [ . 09/10/2023 . | evviiiiniiiniinniniiniiininns e | 1,019 |l 1,019 |oeeeennnns 1,019 [oeeeennns 1,019 [oveeiieniens [V FUSURRRRR (VO 0 | (VN 0 e 1,019 [, (VO 0 | [V 34 |. 10/10/2053 . [1.E FE .
Taco Bell Funding LLC SERIES 20161A CLASS A23
..87342R-AC-8 |4.970% 05/25/46 .....coeeeeeeiieeeeieeeeeeieeee [ . 08/25/2023 . |Paydoun .........cooeeiiiins Jeniniiiinniis e 780 | 750 | LA PO L) I PO, 0 Jeeeeennnn (3D O 0 s (A1) [orrnnnnninnnnns 0 v 750 fovvvrvnnnnnnnns (VO 0 | [V 28 . 05/25/2046 . |2.B FE
Taco Bell Funding LLC SERIES 20181 CLASS A2l1
..87342R-AE-4 |4.940% 11/25/48 ..cccoeeeeeieeee [ . 08/28/2023 . |Paydoun ........oooeeiiiiiis Joeniiiiininis e 12,500 |...ooeneeee 12,500 |............ 12,500 |............ 12,500 |..oooeeeeenns 0 | (VO 0 | (VO [ SRR 12,500 [vvvvvvvnnnnns (VO 0 | [V 463 |. 11/25/2048 . (2.B FE
Tenaska Gateway Partners 144A  6.052% Redempt ion 100.0000
..88031V-AA-7 | 12/30/23 cceeeiiiieie [ . 09/30/2023 . | .. . 12/30/2023 . |2.B FE
..80265#-AA-9 | VU TRADEMARK ~ 4.920% 07/01/48 .......ovvvvuunnn [eerenn B S U F 2,284 |oeeiiiinnas 2,284 oiinnnnns 2,284 [oennnnnnn 2,284 [ [V FUSURRRRR (VO 0 | (VN 0 e 2,284 oo (VO 0 | [V 79 (. 07/01/2048 . |1.F PL ....
USTA NATL TENNIS Series B No. 38  4.080%
..903638-AB-6 | 09/08/39 .....oeeiiiiiiiiiiiiiii [ . 07/08/2023 . 113,055 |[........... 113,055 |........... 113,055 |........... 113,055 |.......cces [V FUSURRRRR (VO 0 | (VN 0 s 113,085 |...ooooeeens (VO 0 | [V 4,613 |. 09/08/2039 . [1.G FE ....
..900318-AA-5 |UNITED AIR 2018-1 AA PTT  3.500% 03/01/30 . |....... . 09/01/2023 . | evvveiiiiiiiiiiiiiiiiiiniinns e e 57,000 [oeevennnnns 57,000 |............ 54,786 |............ 55,396 [..ovviiinnnne 0 e 136 e 0 s 136 oo [ SRR 55,532 [ouvvvviiiiinnns [ 1,468 |.......... 1,468 |......oeeeee 1,995 |. 03/01/2030 . |1.F FE ....
..90931C-AA-6 |UNITED AIR 2019-1 AA PTT  4.150% 08/25/31 . |....... . 08/25/2023 . | uvvvriiiiiiniininiiiiinninnns e e 69,374 |............ 69,374 |............ 70,439 |............ 70,162 |ovevevrernnnnns 0 Jeeeeennnn (47) [ervrnnnnnnnnnns 0 s (47) [ervrnnnninnnnns [ SRR 70,115 |l [V (T41) [evvennnnnns (741) [onninnnnnns 2,879 |. 08/25/2031 . 1.F FE .
..90031M-AA-4 |UNITED AIR 2016-1 A PTT  3.450% 01/07/30 ... |....... L 07/07/2023 . | evverenninnniiniiniiiinnnnnns feeeieeeeeeeeeeeeees e 79,149 |........... 79,149 [o..eeeeene. 79,149 |............ 79,149 |l [V FUSURRRRR (VO 0 | (VN [ SRR 79,149 [oooeiiins (VO 0 | [V 2,731 |. 01/07/2030 . |2.C FE
Verizon Irving TX CTL Cert No 24  3.620%
..91854%-AA-4 1 08/15/36 ..oevvvvriiiiiiiiiiiiiiiiiiiiiieinieieieeeins [ . 09/15/2023 . | evviviininiiniiiiiiiiinninnns e e 45,691 |............ 45,691 |[.....eeeeee 45,691 |............ 45,691 |l 0 | (VO 0 | (VO [ SRR 45,691 [..oooeeiinnns (VO 0 | [V 1,105 |. 08/15/2036 . [2.A ........
..92841E-AA-7 |Vistajet Malta 2021-1A  3.875% 02/15/30 .... |....... . 08/15/2023 . 987,876 |.......... 987,876 |.......... 987,876 |.......... 987,876 |............... [V FUSURRRRR (VO 0 | (VO 0 eeeennn 987,876 |...oeeveeeenns (VO 0 | (VO 38,280 |. 02/15/2030 . |2.A PL
..94978#-AH-0 | CVS Corporation  7.530% 01/10/24 ........cccee [oeeennn . 09/10/2023 . 163,492 |........... 153,492 |........... 153,492 |........... 153,492 [ovvvvvinnnnnne [V FUSURRRRR (VO 0 | (VN 0 s 163,492 [.ooeeeiiiinnnn (VO 0 | [V 7,222 |.01/10/2024 . |2.B ........
WENDYS FUNDING LLC SERIES 20181A CLASS A2l
..95058X-AE-8 |3.884% 03/15/48 ....oooveeiiiiiiii [ . 09/15/2023 . |Paydown ........oooeeeiiiiis Jeniiiiiiiiniens e 3,438 |oeeeiiinnns 3,438 [oiiinnnne 3415 |l 3415 |l 0 e 322 |eeeiiiiiiinns 0 s F 77 P, 0 e 3,438 | (VO 0 | [V 100 |. 03/15/2048 . |2.B FE ....
WENDYS FUNDING LLC SERIES 20211A CLASS A2I|
..95058X-AL-2 |2.775% 06/15/51 ..ovvvvvviiiiiiiiiiiiiiiiiiiiieeenns [ . 09/15/2023 . |Paydown ........oooeeeiiiiis Jeniiiiiiiiniens e 7 4,625 [onnnnnne 3,742 [, (VO 0 e 883 [.vvinnnnnns 0 s 883 [..vviiinnnns 0 e 4,625 |...ooeeeeennnn (VO 0 | [V 49 |. 06/15/2061 . [2.B FE ....
Redemption 100.0000
..95829T-AA-3 | WESTERN GROUP HOUSING LP  6.750% 03/15/57 .. |....... . 09/15/2023 . ... 11,381 . . . 03/15/2057 . [1.C FE ....
..962166-AS-3 | Weyerhaeuser Co  7.125% 07/15/23 ......eevvvee [ereennn . 07/15/2023 . |Maturity . ...... 5,450,000 . , . , ........5,461,036 |.... R K , . 07/15/2023 . [2.B FE ....
..962166-AS-3 | Weyerhaeuser Co  7.125% 07/15/23 ........un [oeeennn . 07/15/2023 . IMaturity ....oevvvviiiinins Jooveneieiiins | 5,456,473 |........ 5,450,000 |........ 5,450,000 |........ 5,450,000 f......evvvennnn0 [ (10,052) |0 e (10,082) |l 0 fuees 5,450,000 [..cceeeiiennnn (VO [V FUSUTRRRRRN [V 18,337 |. 07/15/2023 . 2.B FE ....
Winwater Mortgage Loan Trust SERIES 20141
..97652P-AA-9 |CLASS A1 3.919% 06/20/44 ......coooovviiiiiiin [oeennn . 09/01/2023 . |Paydown ....ooeeeeieiiiiiens Joveeeeieieiiieiieees e 5,028 |.eeeeenns 5,028 |............. 5,206 [.ooonnnnns 7 [V PO [RLE) ] [U N [RLE) ] [ PO 5028 |..ooeeeennnn [ 0l [ 131 |. 06/20/2044 . [1.A ........
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..981811-AE-2 | WORTHINGTON INDUSTRIES  4.550% 04/15/26 .... |....... . 07/28/2023 . |Call 100.0000 ... foenenniiiiiiin oo 5,000,000 |........ 5,000,000 |........ 5,060,350 |........ 5,019,807 |..ccceeeeeenns [V R (3,236) |..ooeeeeeennns [V R (3,236) |..ooeeeeeennns [V R 5,016,571 [..cceeeeennnns 0 f...... (16,571) |....... (16,571) [cevveenees 178,840 |. 04/15/2026 . [2.B FE ....
Redemption 100.0000
..00908P-AA-5 | AIR CANADA 2017-1AA PTT  3.300% 01/15/30 ... [A..... L 07/15/2023 . | evvvvviiiiiinnniiiiiiiiniiins e e 9,267 |oeeeeeeennns 9,267 |oeeeieens 8,787 |oeeeennnnnnn 8,923 [cocinnnnnne [V 21 [ [V 21 [ [V 8,944 |l (VR 323 |t 7 I O, 306 |. 01/15/2030 . [1.F FE ....
ARES CLO Ltd SERIES 201640A CLASS A1 6.440%
..04016G-BB-3 |01/15/29 ...coooeiiiiiiiiiiiiiii D..... . 07/15/2023 . |Paydoun .......oooeeeiiiiins |oveiiiiinis e, 506,981 |........... 506,981 |........... 506,981 |........... 506,981 |........ceen [V (VR [V (VO [V R 506,981 |......cceennnnn (VR [V R (VR 21,445 . 01/15/2029 . |1.A FE ....
Atlas Senior Loan Fund LTD SERIES 201913A
..04042V-Al-4 | CLASS AINR  6.693% 04/22/31 ................el D..... . 07/23/2023 . |Paydoun .......oooeeeiiiiins v e 6,342 |oeeeiiinnns (<77 6,237 | 0 [ [ R (ST A [V R (ST A [V 6,342 ..o 0 [ [V R [V 196 |[. 04/22/2031 . |1.A FE ...
Benefit Street Partners CLO L SERIES 2013111A
..08180E-BJ-2 |CLASS A 6.608% 07/20/29 ......cevvvvvvvvvnnnns D..... . 07/20/2023 . |Paydoun .......oooeeeiiiiins foveniiiinns e, 390,147 |oooeeeenns 390,147 |........... 390,225 |ovvieennnnn890,214 [oiiiiiiiiiinn O e (B7) el 0 e (B7) [l 0 [ 390,147 |..oooeiiinnns (VR [V R [V 17,056 |. 07/20/2029 . |1.A FE ....

CBAM CLO Management SERIES 20185A CLASS A

.. 124810-AC-9 |6.602% 04/17/31 ..... .~ [D..... . 07/17/2023 . | Paydoun ... ..6,472 ....6,4712 ....6,388 |.... 6,472 |.. . 04/17/2031 . |[1.A FE ...
FOF Limited SERIES 20173A CLASS A1 3.900%

..30250A-AA-0 | 01/25/36 .eeneeiiiieeeeiiiiee e D..... . 07/25/2023 . [Paydown ......ccceeeeiiiiiis feeeeiiiiees [ 1,614,031 |........ 1,614,031 |........ 1,614,081 |........ 1,614,081 |0 [0 el 0 0 0 e 1,614,031 [o....ooeeeis [ IR 0 foreeieennis 0 foeeeennns 62,947 |. 01/25/2036 . [1.A FE ....

HERO Funding Trust SERIES 20181A CLASS A2
..427726-AB-8 |4.670% 09/20/48 ..... .. |D..... |- 09/20/2023 . | Paydown 73,714 73,714 73,529 |. . 09/20/2048 . [1.A FE ..
..50247V-AA-7 |LYB INTL FINANCE BV 4. eveeenn | Devs . 07/15/2023 . Maturity . ,130,000 .1,130,000 1,115,061 . 07/15/2023 . |2.B FE
Milos CLO LTD SERIES 20171A CLASS AR  6.678%
..60162P-AE-2 | 10/20/30 . 07/20/2023 . [Paydown .......cceeeeeennnne ... 50,862 ...50,862 ...45,191 |.... . 10/20/2030 . [1.A FE ..
..62877C-AA-1 |NAC Aviation 29 DAC ~ 4.750% 06/30/26 . 09/18/2023 . [Call 100.0000 40,129 40,129 35,715 |. . 06/30/2026 . |4.B FE
Nassau 2018-11, LTD SERIES 201811A CLASS
..63152P-AA-6 | 7.087% 10/15/31 ..ooeviiiiiiiiiee e D..... . 07/17/2023 . [Paydomn .....oooeveeeneenn foueeiiiiiiiiieeins e 2,161 | 2,161 |t 2,112 . 10/15/2031 . [1.A FE ...
Palmer Square Loan Funding Lt SERIES 20213A
..69702B-AA-9 | CLASS A1 6.408% 07/20/29 .......oeeereunnnnnns D..... . 07/20/2023 . [Paydomn ......ccceveeereenn foueeiiiiiiieeeins e 8,578 |..coeereennn. 8,578 |...cccueeenns 8,584 . 07/20/2029 . |1.A FE ...
Palmer Square Loan Funding Lt SERIES 20214A
..69702H-AA-6 | CLASS A1 6.372% 10/15/29 ......coeeiiuunnnenens D..... . 07/15/2023 . [Paydoun ......cceveeeieiiis [oeeeiiiiiineeeis e 347,313 |........... 347,313 | 347,313 | 347,313 [oeeeeiines 0 foeeeiiiiias [ O 0 forreeiiiiias [ O 0 foeeeenne 347,313 oo (I IO 0 foreeeiiiiiias 0 foeeiinns 14,507 |. 10/15/2029 . [1.A FE ...
Romark CLO Ltd SERIES 20181A CLASS A1
..T7587A-AC-0 |6.638% 04/20/31 .....coiiumiiiiieiiiiiiiee e D..... . 07/20/2023 . [Paydomn ......ccceveeereenns foreeeiiiiiieeeens e 9,052 [ooeeiiunes 9,052 |.eeeeeennnne 8,907 |oeeiiiiiiiiennne [ O [ OO 145 | 0 fooeeeeenne 145 | 0 fooeeieene 9,052 |oeoiiiiiieenns (I IO [ OO [\ O 144 |. 04/20/2031 . [1.A FE ....
Shackleton CLO LTD SERIES 201710A CLASS AR
..81883D-AS-2 |6.478% 04/20/29 ......ceeviiiiiiiieeee s D..... . 07/20/2023 . [Paydoun ......cceveeeeeiiis foeeeiiiiiiieeeis e 340,104 |........... 340,104 |........... 340,104 |........... 340,104 |..ooeeennnnns 0 foeeeiiiiias [ O 0 forreeiiiiias [ O 0 foeeeeene 340,104 |..eoveeennnnne (I IO 0 foreeeiiiiiias 0 foeeiinns 14,585 |. 04/20/2029 . |1.A FE ...
Voya CLO Ltd SERIES 20191A CLASS AR  6.630%
LO201IN-AJ-T | 04715731 s D..... . 07/15/2023 . [Paydoun ......cceeveeeeiiiis foereeiiiiiieeeii [ 2,16 ... 27,126 ... 26,801 [oooiiiiiiiienne [ O [ OO 2L 0 fooeeeene 2L [ OO 2,126 | (I IO [ OO [\ O 433 |. 04/15/2031 . |1.A FE ....
Wellfleet CLO Ltd SERIES 20151A CLASS AR4
..949496-BJ-1 |6.478% 07/20/29 ....ceoiuiiiiiiiiiiiiiiee e D..... . 07/20/2023 . [Paydoun ......cceveeeeeiiis foeeeiiiiiiieeeis e 442,957 |........... 442,957 |.eeeenns 43,267 |........... 43,218 |.ooeennnnnes 0 foeeenne (260) |-eevvveeannne 0 foeeeenne (260) |-evvvveeannne 0 foeeeenne 442,957 |ooeeiiiiinnns (I IO 0 foreeeiiiiiias 0 foeeiinns 18,995 |. 07/20/2029 . |1.A FE ...
Wellfleet CLO Ltd SERIES 20162A CLASS A1R
.. 949491 -AL-4 |6.728% 10/20/28 ....ooeiiiiiiiiiieieeeeee e D..... . 07/20/2023 . [Paydoun ......cceveeeeeiiis foeeeiiiiiiieeeis e 782,348 |.....oeee. 782,348 |........... 782,8% |........... 782,79 |..cvveeennne 0 foeeenne (448) [ 0 foeeeenne (448) ..o 0 foeeeeene 782,348 |...ovveennnne (I IO [ OO 0 foeeiinns 35,032 [. 10/20/2028 . |1.A FE ....
Wind River CLO Ltd SERIES 20132A CLASS AR2
..97314C-AA-8 |6.572% 10/18/30 ....eeeviiiiiiiiiieiiiiieeeeee D..... . 07/18/2023 . [Paydoun ......ceeveeeeiiiis foereeiiiiiiieeiis feeeeeee 76,612 |............ 76,612 | 76,612 |............ 76,612 |ooooeieeieeens 0 foeeeiiiiias [ O 0 forreeiiiiias [ O [ OO 76,612 | (I IO 0 foreeeiiiiiias [ P 3,339 |. 10/18/2030 . [1.A FE ....
Zais Matrix CDO | SERIES 202014A CLASS A1AR
..98888B-AN-6 | 6.772% 04/15/32 ..o D..... . 07/15/2023 . [Paydoun ......cceveeeeeiiie Joeeiiiiiiiiieeiis e 126,528 |........... 126,528 |........... 124,630 |........... 125,00 |............... 0 foeeenne. 1,625 [ooeeeennnnnns 0 foeeennee 1,625 [ooeeeennnnnes [ 126,528 |............... 0 foeeiiiiienns [ O [ PP 5,669 |. 04/15/2032 . |1.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 44,702,339 44,825,365 44,426,685 43,851,108 7,416 51,974 0 59,390 0 44,702,680 0 (6,816) (6,816) 1,711,283 XXX XXX
Redemption 100.0000
LA4OTAE-AA-T | IMA 11.545% 05/30/24 ..o [ e . 06/30/2023 . | .. JU U 1,763,369 |........ 1,763,369 |........ 1,745,221 |........ 1,756,680 |....coeeennnes [V IO 2,237 |oeeiiiiinns [V IO 2,237 |eeeiiiiiinns [V O 1,758,918 |t [ 4,451 |.......... 4451 | 88,653 |. 05/30/2024 . |4.APL ....
Redemption 100.0000
.. 44971#-AC-3 | IMA 11.545% 05/30/24 ....oovvviiiiiiiiieiiiins | eeeees L 06/30/2023 . [ .eeeeieeeiiiiieeeiieees [ [ 315,889 |........... 315,889 |.......... 312,638 |........... 314,691 ... [V S 401 | [V O 401 |, (I O 315,001 [..ovveeennnns [V L 797 foenennnnnne 15,881 . 05/30/2024 . |4.A PL ....
Redemption 100.0000
L 44071%-AD-1 | IMA 11.045% 05/30/24 .....oeevveiiiiiiiiieeiiins [ eeeees L 06/30/2023 . [ .eeeeieeeiiiiieeeiieees [ [ 324,254 |........... 324,254 |........... 320,917 |.......... 323,031 [oeeeeiiinnnns [V O 409 [oeeeieiinnns [V O 409 [oveeiiiinnns (I O 323,441 oo [V 814 [oviiininns AL 16,302 |. 05/30/2024 . [4.A PL ....
Redemption 100.0000
L 44071#-AE-Q | IMA 11.545% 05/30/24 ...oovvvveiiiiiiiieiiiiis | eeees L 06/30/2023 . [ .eeeeieeeeiiiiie e [ [ 298,559 |........... 298,559 |........... 204,827 |........... 207,624 |......connnne [V O 334 [ [V O 334 [ (I O 297,959 |o.ooeiiinnnnns [V 600 |............ 600 [......eee... 15,010 . 05/30/2024 . |4.A PL ....

..51932%-AB-2 |LAV GEAR 4Wall Entertain 11.599% 10/31/24 . |....... . 06/30/2023 . | .iuvveiiiiiiiiiiiiiiiiiiiiiies Joeeeieieieiiieeeeees | 5,91 [ 5931 |ovvriennn. 5,822 |..coouennn. 5,885 |.ioiiiinnnns 0 foreeiinnns LI OO 0 foreeeinnns LI O 0 foreeeinns 589 |....ooouveennn [V PPN 36 | B i 338 |. 10/31/2024 . |4.B PL ....
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Redemption 100.0000
..51932%-AC-0 [LAV GEAR 4Wall Entertain 11.676% 10/31/24 . |....... L 06/30/2023 . | .eeiniiiiiiiiee s i [ 1,325 [oiiiinnnnns 1,325 [ooiiiiiinnns 1,306 |oeeeeninnnne 1,317 | [ PO 2 P [ PO 2 P [V PR 1,319 | (VN P [T PO [ P 75 . 10/31/2024 . |4.B PL ....
Riverside Radiol PREMIER IMAGING 11.319% Redemption 100.0000
.. 74063%-AB-5 [01/02/25 ....evvvvviiiiiiiiiiiiiiiiiieeeciiiineeeeen | s L 06/30/2023 . | .eeiniiiiiiiiee s i [ 6,522 [eeeiiiinne 6,522 [....ccounnnns 6,508 |....ounnnnn. 6,516 |.ccevnnnnnnnns [ PO 2 P [ PO 2 P [V PR 6,517 | (VN P [ I LI PO 354 |. 01/02/2025 . |4.B FE ....
Riverside Radiol PREMIER IMAGING 11.31%% Redenption 100.0000
.. 74063%-AD-1 [01/02/25 ..eevvvniiiiiiiiiiiiiiiiiiiiieniiiiiiniieees | eeees . 06/30/2023 . | .uuiiiiiiiiiieeeeiiiiieeeees | foeeeeeiannns 900 fooiiiiiiiinnnns 903 [.iiiiiiiinnns 900 [..iivieennnnnnns 902 |.iiviiiinnnnnns [U T [ I PP [U [ I PP [ U 902 [.oiiiiiiinnnns J I P LI LI P 49 |[. 01/02/2025 . [4.B PL ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 2,716,749 2,716,752 2,688,139 2,706,646 0 3,39 0 3,39 0 2,710,043 0 6,710 6,710 136,662 XXX XXX
2509999997. Total - Bonds - Part 4 61,927,686 62,050,715 61,794,043 60,489,576 7,416 (34,820) 0 (27,404) 0 61,942,265 0 (21,049) (21,049) 2,265,407 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 61,927,686 62,050,715 61,794,043 60,489,576 7,416 (34,820) 0 (27,404) 0 61,942,265 0 (21,049) (21,049) 2,265,407 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 0 0 0 0
..024071-81-3 [American Funds American Balance ............coe. |ceeeuns . 09/14/2023 . |Principal ...ccoovveenvinnn Joveeennnnns 134.000 |.. .0 | 0 R U
..0682811-87-6 [Baron Funds Emerging Markets Institutional .. |....... . 09/05/2023 . |Principal ....coeveeneeenns foreennns 5,385.000 |.. .0 .0 .. . .. . (11,755) |....
..277907-70-5 [Eaton Vance Inc Inc Fd Bostn-R6 ...........ccce | eunnnns . 08/30/2023 . |Principal ......coovvvnnnns Jovnnnnn 14,773.000 |.. 0 .0 73,157 .. s 562 [
..298706-82-1 | American Funds Europacific growth fund JUT (R . 09/14/2023 . |Principal ....coevveeenenns Joeennnnn 1,521.000 |.. .0 0. 100, 181 . (17,670) |....
Fidelity Advisors Fidelity Extended Market
L 315911-74-3 [ INMEX +eevrvreneieeeeneieeeeeeeee e eeeene e eeeeeen | s . 09/05/2023 . |Principal .....coveeeennnns Jevennnnnns 46.000 .0 PP I B S
..315911-75-0 [Fidelity Advisors Fidelity 500 Index Fund ... |....... . 09/14/2023 . |Principal ....cooovvviinnnn Joevnnnnn 1,673.000 |.. 0 .22,808 [....
Fidelity Advisors Fidelity US Bond Index Fund
.316146-35-6 | ..eevuniiiiiiiiiee e | . 08/30/2023 . |Principal ....cooeevviiinnn foevennnn 6,904.000 [V ) R I < R | ) AN 71,546 |oooeeiiininis [ (1,680) | (1,680) [cevvvrnnnnnen 1,189 |oeeeees ] s
Fidelity Advisors Fidelity Total Intern.
..31635V-63-8 [ INdeX ......eeuviiiiiiniiiiiiiiiiiieeeineeennn | s . 09/05/2023 . |Principal ....cooevvviinnnn foevennnn 6,029.000 [V ) R 01+ R | ) AN 72,406 |..oovvnnnnns [V O 4,702 |oveeennnns 4,702 v O R T,
..55273H-35-3 [MFS Value Fund R6 .....cevveeeeeeeniiiieeeeenins | s . 09/14/2023 . |Principal ....coeveeeennnns Joeennnnn 1,514.000 [V PO | I AU (/<) I AR | B AN T35 | [V IO 2,303 |..ccennnnn 2,308 |oeeeeiieeeeenes (61 Y I
Touchstone Funds Large Cap Focused Fund Class
L B91540-27-3 [ | ceeeeeeeeee e eeeen | s . 09/14/2023 . |Principal ....coevveeenenns Joeennnnn 4,624.000 |......... 262,920 |eeeeeiieiieiinnies s 230,892 |........... 220,656 |......... 10,235 |oveeneeeeennnnn (VI PO (U A 10,235 |oeeeeneeeeeee (U 230,892 |....ccevvnnnnns (VI PO 32,029 |......... 32,029 |eeeiiiiieieeeee (U1 P TR,
..957663-66-9 [Western Asset Funds Core Plus Bond | ......... |....... . 08/30/2023 . |Principal .....ooooiiiniins Joennnnnns 101.000 f....oeeeeennnn Lo P AP 1,234 | 949 [ P [ I PP [ U P (U 1,284 |, 0 fooennnne (296) [.vvvvenens (296) |.oevvvnnninnnns 28 [
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 984,514 XXX 952,990 853,308 71,687 0 0 71,687 0 952,990 0 31,523 31,523 6,527 XXX XXX
5989999997. Total - Common Stocks - Part 4 984,514 XXX 952,990 853,308 71,687 0 0 71,687 0 952,990 0 31,523 31,523 6,527 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 984,514 XXX 952,990 853,308 71,687 0 0 71,687 0 952,990 0 31,523 31,523 6,527 XXX XXX
5999999999. Total - Preferred and Common Stocks 984,514 XXX 952,990 853,308 71,687 0 0 71,687 0 952,990 0 31,523 31,523 6,527 XXX XXX
6009999999 - Totals 62,912,200 XXX 62,747,033 61,342,884 79,103 (34,820) 0 44,283 0 62,895,255 0 10,474 10,474 2,261,934 XXX XXX




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

903

1 2 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)

Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIY ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 |. 07/14/2023 |. 07/12/2024 |.......... 147 s 369,752 |....uunnnn. 260.94 | [N R 8,430 [cvuuiiiinnnnns [N R T V/(V) [SRRRRUU R 3,170 feuunnnnens (5,261))ceevneiiinnnnns [ [V R [ (VN [N 1111 R,
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSS0GO ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooviinnnnnnnns ES8DKGMJYYYJLNSC3868 | 12/14/2022 |. 12/14/2023 |......... 41,422 ...... 10,586,221 (........... 255.57 |ooouuu 242,426 [ O |t O o 71,982 [ e 71,982 ..ot (45,957 ))vuveniiiinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSS0JQ ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index | Int .. ES8DKGMJYYYJLNSC3868  |. 09/14/2023 |. 02/14/2024 |.... ... 260,577 ... (3,311). .|{0001 ...
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOGD ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooiiiinnnnnnns ES8DKGMJYYYJLNSC3868 | 10/14/2022 |. 10/13/2023 |..........3,303 [.......... 829,681 |...........251.19 |.......... 19,000 [o.oerennnenen O Jovvniiiiiieans O [l 8377 | el 8377 e (4,516))ceeeeieinnenn O e O [ O el O s 0001 .evvnennens
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOID ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index | Int .. ES8DKGMJYYYJLNSC3868  |. 05/12/2023 |. 05/14/2024 |.... ... 148,551 ....(1,776). .|{0001 ...
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHM ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooviinnnnnnnns ES8DKGMJYYYJLNSC3868 | 03/14/2023 |. 03/14/2024 |..........1,303 [.......... 326,818 |........... 250.82 |..coevvneiie O et 7517 |t O [t 8,725 | e [ 8,725 | (TO2)feeee e O e O e O et O e 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOJA ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index | Int .. ES8DKGMJYYYJLNSC3868  |. 07/14/2023 |. 07/12/2024 |.... e 285,990 | ciinnnn 26094 [ 0 e 6,521 [ 0 | 2,482 e | 2,452 [ (4,069)] e O e O [ O e O 0001 ...
Credit Suisse Balanced Credit
Trend 5 9CCSSOJR ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooiiiinnnnnnns ES8DKGMJYYYJLNSC3868 | 09/14/2023 |. 01/12/2024 |............ 276 |........... 70,192 [ 264,32 | O [ 10598 et O o736 [ e 736 [ceenens [£:157)) R [ [V R [ Of wevvnnnnns 0001 .evvnennens
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHD ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 02/14/2023 |. 02/14/2024 |.......... 2,148 |ouennnnnn 544,475 . cevneen e 25348 [ O | T2 O e TR e e 7,451 |.......... (4,261))c0enneeiiinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIW ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868  |. 06/21/2023 |. 01/12/2024 |.......... 11 282,550 |..evvunnnn e 26432 [ 0 e 9,488 [ O e 2,964 | e 2,964 |.ouunnnn. (6,524)).euniiiinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5  9CCSSOGX ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooviirnnnnnnns ES8DKGMJYYYJLNSC3868 | 01/13/2023 |. 01/12/2024 |......... 30,914 |....... 7,862,048 (...........264.32 |..oovennnninnnn O o 180,041 |t O e 82,470 [ [ 82,470 |......... (97,572))ccveeiiiinnnnns [ [V R [ Of wevvnnnnns 0/0 wivviins
Credit Suisse Balanced Credit Suisse FB
Trend 5  9CCSSOGT ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 |. 12/21/2022 |. 12/21/2023 |.......... 1,464 |.......... 374,154 ). ceveee e 255,57 [ooiiiin 5,841 | O e O e 2,58 | e 2,544 |oouennnns (1,624))0eeeiiiiinnnnns [ [V R [ Of wevvnnnnns 0/0 weveiinns
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHL ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 | 03/14/2023 |. 03/14/2024 |......... 41,764 |...... 10,475,246 |........... 250.82 |...ouvveeennnnn 0 [0 240,930 [oevenninvennnnn 0 e 215,549 [ | 215,549 |......... (25,381)]vvveieiennnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHV ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868 | 04/14/2023 |. 04/12/2024 |............ 675 |.......... 172,814 (... 25602 | O [t 3,957 | O o 2,043 | e 2,043 ... (1,914))ceeeiiiiinnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIF ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 05/19/2023 |. 05/14/2024 |.......... 1,817 | 469,422 )........... 258.35 [ 0 e 10,81 [ O e 458 e e 4,583 |...ooennnn (6,228))0nuneeiinnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIU ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 |. 06/21/2023 |. 05/14/2024 |.............. VA J T 19,893 |...neeeeenn 258.35 | O e 45 [ O [ 194 194 |............ [(511) F [ [V R [ Of wevvnnnnns 0/0 weveiinns
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOGV ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 12/21/2022 |. 12/21/2023 |.......... 2,877 ... 722,674 )........... 25119 oo 15,104 [ O e O [ 7,207 | [ 7,297 [eennnnnns [(CT£X)) E [ [V R [ R Of wevvnnnnns 0/0 wevviins
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIG ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooiiiinnnnnnns ES8DKGMJYYYJLNSC3868 | 05/19/2023 |. 04/12/2024 |............ 162 ..o 41,475 e 256,02 [ O e 10 [ O 890 | [ 490 [ooeennnnnnns [(-115)) R [ [V R [ Of wevvnnnnns 0/0 weveiinns
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOJL ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 | 09/14/2023 |. 09/13/2024 |............ SR F 235,643 ... 268,38 [ 0 e 5,060 [ O e 3,106 | e 3,106 |.......... (1,985))veeiiiinnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIB ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooiiiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 05/12/2023 |. 05/14/2024 |.......... 1,365 |.......... 352,648 |...vvunnnn 25835 [ 0 e 7,859 [ O [ 343 | e 3,443 |ooueennns [C3415)) . [ [V R [ Of wevvnnnnns 0/0 weveiinns
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIV ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 |. 06/21/2023 |. 03/14/2024 |............ 846 |.......... 212,194 cinnee 250,82 [ 0 e 9,853 [ O e 4,366 | e 4,366 |.......... (5,287))ceuueiiinnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
Credit Suisse Balanced Credit Suisse FB
Trend 5  9CCSS0GJ ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868 | 11/14/2022 |. 11/14/2023 |......... 39,857 |...... 10,102,952(........... 2563.48 |.........231,358 [...ccovvneneen O Jvennniiiiinns O o 81,139 [ 81,139 |......... (50,518)[...cccvvnnnnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOJI ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 |. 08/14/2023 |. 08/14/2024 |.......... 1,946 |.......... 501,582 [N T:7)) . [ [V R [ R Of wevvnnnnns 0/0 wevviins
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHF ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868  |. 02/14/2023 |. 02/14/2024 |.......... 1,169 | 296,318 [5]15)) [ [V R [ R 0
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIT ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 |. 06/21/2023 |. 06/14/2024 |............ 356 |oevuunnnnnn 93,105 |.vvueneeen e 26153 [ O e 2,054 [ O BT | [ [ . [QITE) [ [V R [ R Of wevvnnnnns 0/0 wevviins
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOGK ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index | Int .. ES8DKGMJYYYJLNSC3868  |. 11/14/2022 |. 11/14/2023 |.... .2 277,307 ....(1,387).
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOGR ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868 | 12/14/2022 |. 12/14/2023 |..........3,015|.......... 770,544 ... 28557 |oeveenn 17,645 [ O | O [ 5,289 | e 5,289 |oeuvennnns (3,345)].cevvveeieeenn O e O e O [ O e 0/0 wevveins
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOJH ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index | Int .. ES8DKGMJYYYJLNSC3868 |. 08/14/2023 |. 08/14/2024 |......... 39,386 |...... 10,151,742 ... 134,442 (97,021)]
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOGY ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooviivnnnnnnns ES8DKGMJYYYJLNSC3868 |. 01/13/2023 |. 01/12/2024 |.......... 1,337 [.......... 340,026...........264.82|..oovveeeeen O 7,787 | O 8,567 | e [ 3,567 | (4,220)]..00niiiinnnnn [ [0 [ [ R 0/0 tivvinnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

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

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

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

Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHT ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 04/14/2023 |. 04/12/2024 |.......... 2,519 | 644,914 1........... 256.02 |.eeveennininnns Ofeirnns 14,768 |...oovvveennnnns [N R -7 IR 7,624 |.......... (WAL . [ [V R [ 0
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIX ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooviinnnnnnnns ES8DKGMJYYYJLNSC3868 | 07/14/2023 |. 07/12/2024 |......... 44,444 (...... 11,597,217 ........... 260.94 | (U R 264,417 [oeiiiiiinnnnnn Ofeirnns 99,415 | oeeeiii [ 99,415 ....... (165,002)[....ceevvvennnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIP ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index | Int .. ES8DKGMJYYYJLNSC3868  |. 06/14/2023 |. 06/14/2024 |.... .. 360,911 LT3 .. 2,618 ].......... (5,154)(.
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSONN ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooiiiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 09/14/2023 |. 09/13/2024 321,166 |........... 258.38 |..evveniiiins [N R 6,897 [.ooviiiiinnnnns [N R 4,233 | oo | 4,233 |ooeeeennns (2,664))...ceeeeinnees 0 v O [ O e O s 0/0 weveiinns
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIR ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index | Int .. ES8DKGMJYYYJLNSC3868  |. 06/14/2023 |. 06/14/2024 |.... .. 213,408 1,548l (3,048)].
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOGP ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooviinnnnnnnns ES8DKGMJYYYJLNSC3868  |. 12/14/2022 |. 12/14/2023 333,008 |........... 255.57 |.oevuuuneen 7,626 [eneeeiinine O e O [ 2,264 | [ 2,264 ..o (1,446))...eeeeiinnen O v O [ O el O s 0/0 wevviins
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHA ... |Fixed Annuity Hedge . |N/A ...........[Equity/Index | Int .. ES8DKGMJYYYJLNSC3868 | 01/13/2023 |. 01/12/2024 |.... 237,026 25432 | O e 5428 [ 0 . 2,486 2,486 | (2,942)] e 0 e O e O e O] 0/0 .
Credit Suisse Balanced Credit
Trend 5 9CCSSOIA ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooiiiinnnnnnns ES8DKGMJYYYJLNSC3868 | 05/12/2023 |. 05/14/2024 |......... 35,453 |........ 9,159,283 |........... 258.35 [..ciiiiiiis (U R 210,665 [...uiiviinnnnnn Ofeirnns 89,416 [..eeeeeeens o 89,416 |....... (121,249). v [ [V R [ Of wevvnnnnns 0/0 weveiinns
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOJK ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 09/14/2023 |. 09/13/2024 |........ 57,817 |...... 14,938,756 |........... 258.38 |..evnnniiiis (U R 340,601 [....eeveinnnnnn Of....... 196,888 |.ooevevvnnn |evennnnn 196,888 |....... [QEXTAK) R [ [V R [ R Of wevvnnnnns 0/0 wevviins
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSS0GB ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868 | 10/14/2022 |. 10/13/2023 |............ 938 |..evvnnnnn 235,616 |........... 25119 e 5,39 |.eueniiiiinnnn [V R [N R R TE ) I 2,379 |oeenennnns (1,282)]c0eeeeiiinnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIM ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooviirnnnnnnns ES8DKGMJYYYJLNSC3868 |. 06/14/2023 |. 06/14/2024 |......... 40,646 |...... 10,630,148 |........... 26153 |oeveeiiiiis (U R 243,432 [ Ofeienns TTA2 [ o A2 ....... (166,311)]...ccvvvnnnnnnns [ [V R [ Of wevvnnnnns 0/0 wivviins
Credit Suisse Balanced Credit Suisse FB
Trend 5  9CCSSOGM ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 | 11/14/2022 |. 11/14/2023 |............ 691 [.......... 175,155 ........... 253.48|........... 3,786 [cooeeeivininnnns [V R [N R 1,407 | oo | 1,407 [ [E-75)) R [ [V R [ Of wevvnnnnns 0/0 weveiinns
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOGU ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 | 12/21/2022 |. 12/21/2023 |............ 609 [.......... 154,369 |........... 253.48|........... VAR . [V R [N R 1,240 [oeeeeeeees [ 1,240 [ (VA7) . [ [V R [ R Of wevvnnnnns 0/0 wevviins
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHC ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868 | 02/14/2023 |. 02/14/2024 |......... 35,597 |........ 9,023,128 )........... 253.48 .. (U R 205,729 |..evvnnnns (U R 123,484 | .oovvnee [ 123,484 |......... [R:702215) | [ [V R [ R Of wevvnnnnns 0/0 wevviins
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHO ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868  |. 03/14/2023 |. 03/14/2024 |.......... 2,792 | 700,289 1........... 250.82 |eeveeniiies Ofeirnns 16,107 |veveeene Ofeirnns 14,410 [ | 14,410 |.......... (1,897)].cevviennnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHQ ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 | 04/14/2023 |. 04/12/2024 |......... 35,435 |........ 9,072,069 ........... 256.02 |.eeveennininnns (U R 207,749 [ceniiiiinnnnnn (U R 107,252 [.eenneeeees o 107,282 |....... (100,497)f....evvvinnnnns [ [V R [ Of wevvnnnnns 0/0 weveiinns
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOGA ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 |. 10/14/2022 |. 10/13/2023 |........ 61,746 |...... 15,509,978 ........... 25119 e 355,178 |.uvveniiieiinnnn [V R (U R 156,603 [.evnneeeens [ 156,603 |......... (84,414)..cueniiiinnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
MSCI EM FLEX OPTION
OMXFSOAW ...evvenneeee Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGA9OUPEHS4  |. 06/21/2023 |. 06/21/2024 |............... Lo 9,038 ]...uuiiiinnn 1004 [..oeveeennnnnns Ofeirnns 72,036 [c.eeieviinnnnns Ofeirnns 39,618 [.eeeeeeees o 39,618 |......... (71 [ [V R [ Of wevvnnnnns 0/0 weveiinns
MSCI EM FLEX OPTION
OMXFSOBA .....eevvnnneen Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 08/21/2023 |. 08/21/2024 |............... Lo 8,638........... 959.79 [..coviiiiins Ofeirnns 80,073 [ciiiiiiinnnns Ofeirnns 70,105 [.eveneeees [ 70,105 |.......... (9,968))...eevvrnnnnnn [ [V R [ R Of wevvnnnnns 0/0 wevviins
MSCI EM FLEX OPTION
OMXFSOAS ...eovvvennnens Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 12/21/2022 |. 12/21/2023 |.............. 12 [ 11,436 ........... 952.98 |......... 134,136 [.eeeiinnnnnns [V R Ofeirnns 39,565 | .eeverinnnn [ 39,565 |......... (83,356)].0vueeeennnnns [ [V R [ Of wevvnnnnns 0/0 weveiinns
MSCI EM FLEX OPTION
OMXFSOBC .....evvvnnnnne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 09/21/2023 |. 09/20/2024 |.............. 10 s 9,563].....unnnnn 956.25 [....cevvnnnnnnns Ofeirnns 83,2900 |..evvunniienns Ofeirnns 85,720 [.eveeeenns [ 85,720 |..uuvnnneen VN PO [ [V R [ R Of wevvnnnnns 0/0 wevviins
MSCI EM FLEX OPTION
OMXFSOAY ..evvvennenes Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvunnnns 529900RLNSGAQOUPEHS4  |. 07/21/2023 |. 07/19/2024 |............... Lo 9,131 e 1015 [ Ofeirnns 78,984 [ Ofeirnns 40,031 [.eeeneeees o 40,031 |......... (38,953)).cvveniiiinnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
MSCI EM FLEX OPTION
OMXFSOAU ...ovvvvennenee Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 04/21/2023 |. 04/19/2024 |............... Lo 8,827 (..cccvnnnn 980.74 |.eevenniiiennn Ofeirnns 73,260 [cuniiiiiinnnnns Ofeirnns 39,633 | .oeeeiiinn [ 39,633 |......... (33,627)].vvveeeeinnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
MSCI EM FLEX OPTION
OMXFSOAQ ..vvvveennnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvunnnns 529900RLNSGAQOUPEHS4  |. 11/21/2022 |. 11/21/2023 |.............. 10 s 9,311 e 931.05 |.eevveenns 98,040 |..vvvneiiinnnnn [V R Ofeirnns 38,678 [..ceeeeeen |l 38,678 | (71,862)[....cccvvnnnnnns [ [V R [ R 0
MSCI Emerging Markets RBC Capital Markets
MRBSOAK ....voeeee. Fixed Annuity Hedge . [N/A ........... Equity/Index | vveveeveeeveeriennnns ES7IP3USRHIGC71XBUTT  |. 03/21/2023 |. 03/21/2024 |............. 934 ... 889,588 |........... 95245 |.vvrrrnan (L) 84,472 v (o) 50,167 | cvvvereee ferrerrnn 50,167 |......... 7310 (L) (L (1) (1] I [V
MSCI Emerging Markets Credit Suisse FB
OMCSSOAQ .....evvveennn Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooviinnnnnnnns ES8DKGMJYYYJLNSC3868 | 01/20/2023 |. 01/19/2024 |............ 823 |..evennnnn 852,826 |.....cceeennn 036 [ooevninnneei O e 77,825 | O el 7,279 | [l 1,279 | (70,545))cuveiiiinnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
MSCI Emerging Markets RBC Capital Markets
9MRBSOAI ... ... |Fixed Annuity Hedge . |N/A ...........|Equity/Index |.....cccoooeiiininnnnnns ES7IP3USRHIGC71XBUT1  |. 02/21/2023 |. 02/21/2024 |.... ... 942 445 ...(62,8%)|. 0 O el O [ O e 0/0 .
MSCI Emerging Markets RBC Capital Markets
9MRBSOAG ......eeennnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |.coeerrireeunnnnnnnns ES7IP3USRHIGC71XBUT1 ). 10/21/2022 |. 10/20/2023 |..........1,023 [.......... 884,936 ]........... 865.041.......... 99,574 ..o [0 (V)] CRIRCX T R 91,853 )......... (60,575)[..ccvvnnnnnnnns [ [0 [ O cevvnnnnns 0/0 tevvennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MSCI Emerging Markets
OMNFSOAG ...evvvnnnnnens Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 05/19/2023 |. 05/21/2024 |.......... 1,141 1,115,031(........... 97728 | (U R 103,468 |.....ccvvvnnnnns Ofeirnns 58,623 |...cevvunnn [oennnn.. 58,623 .. (44,845))..cuvniiinnnnns [ [V R [ 0
S&P 500 FLEX OPTION
9SWXSOHQ ... Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGA9OUPEHS4  |. 01/13/2023 |. 01/12/2024 |............... L) . 3,99 3999 [..oiiiiiiiinnns Ofeirnns 39,139 |evviiiiee Ofeirnns 39,266 | ..oevvnnnnn fernnnnns 39,266 [....ooeeeennn 127 [ [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 FLEX OPTIO

.... |Fixed Annuity Hedge . |N/A .... . |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4 (. 08/21/2023 |. 08/21/2024 |....

212,786 e 4400 [ 02,438,708 [ Ol 1,858,917 [ | 1,858,917

Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [ 01/20/2023 |. 01/19/2024 |..............21 | 253973 [ 0]l 799,218 | 0 884,409 | 884,49 |.......... 85,281 |.vvviieens [V O (V) FOU [V O 0] coennnns 0/0 wvviiinnnnnn

Fixed Annuity Hedge . [N/A .... . |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4 (. 07/21/2023 |. 07/19/2024 |.... ...374,821 ... (333,970)].

Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4 (. 08/14/2023 |. 08/14/2024 79 90 | O 846 | O e 27 [ e 48,427 |......... (31,419 [V FOT (V) FOU [V O 0] coennnns 0/0 wevviiinnnnnn

Fixed Annuity Hedge . [N/A .... . |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4 [ 01/13/2023 |. 01/12/2024 |.....evvveiinn25 [eeeennn 99,977 i 3999 [ O | 978,475 |..evvvvvvnnnnnnn 0)....981,656 | .. ...981,656 |... 3,181 O O e O e O 0/0 .

OSXFSOXQ vvvveeenniies Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 07/21/2023 |. 07/19/2024 |.............. 2 140,627 |...vveeennnne 4536 [vvveeeeeenns 0]...... 1,155,959 ..ooveeeenns [\ R 611,061 [.coeennins fernennn 611,061 |....... (544,898)]....0000eennne [V FOT [V R [V FOT 0] coennnns 0/0 wvviiinnnnnn
S&P 500 FLEX OPTION

OSXFSOZS ....oceunnnes Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 09/21/2023 |. 09/20/2024 |.............. P2 ) 99,590 [..eveeininns 4330 [ (V) FO 867,422 ..o (V) FO 843,069 [..evveees | 843,069 |......... (24,353)]..cvviireennns [V FOT [V R [V FOT 0] woveies 0/0 wevviiinnnnnn
S&P 500 FLEX OPTION

OSXFSORD .......eveeee. Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 12/21/2022 |. 12/21/2023 |.............. 27 foeeeaenn. 104,718 .. 3878 |...... 1,142,370 | [V R 0]...... 1,287,068 [....conens fonnns 1,287,088 |......... 238,577 [ceveeeaiiiinnn [V FOT [V R [V FOT 0] woveies 0/0 wevviiinnnnnn
S&P 500 FLEX OPTION

OSXFSOXM ...evvennns Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 07/21/2023 |. 07/19/2024 |.............. L2 RN 367,444 ). 4536 [vvveeaeeinns 0]...... 3,020,409 [.....oeeennnnne 0]...... 1,506,642 |..oevveens |onnne 1,596,642 |..... (1,423, 767)]...0vvveeennne [V FOT [V R [V FT 0] woveies 0/0 wvviiinnnnnn
S&P 500 FLEX OPTION

OSHXSOIA wovvveennns Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 02/14/2023 |. 02/14/2024 |............... K R 12,408 |..eennienn LA R (V) FO 120, 14 fooeeeees [V FO 94,540 [ oo | 94,540 |......... (25,574)).ccceiiiinnnn [V FOT [V R [V FOT 0] woveies 0/0 oo
S&P 500 FLEX OPTION

OSXFSOSF ..oeveeniies Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 (. 01/20/2023 |. 01/19/2024 |.............. L 385,343 .. KL 7K R 0]...... 3,691,626 |......oeeennnn. 0]...... 4,085,545 [ ..ooennin fonns 4,085,545 |......... 393,919 | [V FOT [V R [V FOT 0] woveies 0/0 wevviiinnnnnn
S&P 500 FLEX OPTION

9SXFSOTC v Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 02/21/2023 |. 02/21/2024 |.............. 21 47,968 |.....ceeennn 3997 [ (V) IO 472,968 .ooeeeeiiinens (V) FO 516,844 [ .o | 516,844 |.......... 43,876 |..vvveeaenns [V FOT [V R [V FOT 0] woveies 0/0 wevviiinnnnnn
S&P 500 FLEX OPTION

OSXFSOUE ....oeennnnes Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 03/21/2023 |. 03/21/2024 |.............. -2 328,235 4003 [..vveiieens 0]...... 2,277,960 |.ovviniennnn. 0]...... 3,700,766 [..oevvvees |onnnn 3,700,766 |...... 1,422,806 |...cvvveennnn [V FOT [V R [V FOT 0] woveies 0/0 wevviiinnnnnn
S&P 500 FLEX OPTION

OSHXSOHY ..o Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 02/14/2023 |. 02/14/2024 |............... LIl RPN AATT | HTT | [V FO 38,656 [..vvvriaeinnns [V FO 28,421 [ | 28,421 [......... (10,235)). i [V FOT [V R [V FOT 0] woveies 0/0 oo
S&P 500 FLEX OPTION

OSHXSOLW v Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 (. 08/14/2023 |. 08/14/2024 |.............. ALl A 89,79 oo 4490 | (V) 798,460 ..ooeeenninnns (V) FO 484,273 | e 484,273 |....... (314,187)) e [V FOT [V R [V FOT 0] woveies 0/0 oo
S&P 500 FLEX OPTION

OSHXSOU ... Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 05/12/2023 |. 05/14/2024 |.............. LT IO 74,233 (e A (V) F 691,848 [....cocunniinns (V) FO 725,035 |.evveenans o 725,035 |.......... 33,187 [ [V FOT [V R [V FOT 0] woveies 0/0 oo
S&P 500 FLEX OPTION

OSXFSOUI v Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 03/21/2023 |. 03/21/2024 |.............. 19, 76,085|.....cceeennnn 4003 [..vveiieens (V) FO 527,820 [cvveeiiniiinns (V) FO 857,495 |.eveeeiens e 857,49 |......... 329,675 | [V FOT [V R [V FOT 0] woveies 0/0 wevviiinnnnnn
S&P 500 FLEX OPTION

9SHXSOC ... Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 (. 04/14/2023 |. 04/12/2024 |.............. P2 R 91,028 |....0eeeennn AL R (V) FO 852,478 ..eeeeiiiiens [\ R 806,038 [...eerueee ferrnnnn 806,038 |......... (46,440)...cvvviennnn [V FOT [V R [V FOT 0] woveies 0/0 oo
S&P 500 FLEX OPTION

OSXFSOWW .. Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 (. 05/19/2023 |. 05/21/2024 |.............. 62 f......... 259,903 .. L3573 R 0]...... 2,289,722 [...ceeiennnns 0]...... 2,231,663 [..ooennnn fennns 2,231,663 |......... (58,059))..cuvvneannnn [V FOT [V R [V FOT 0] woveies 0/0 oo
S&P 500 FLEX OPTION

9SHXS0IQ vvvveees Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 520900RLNSGAQOUPEHS4  |. 03/14/2023 |. 03/14/2024 |.....ceeeeeeeii 1 o 3,921 | 3921 [ 038,185 o O e D128 | e 51,273 [euvvvnnns 13,087 .o [V O [V R [V FOT 0] woveies 0/0 oo
S&P 500 FLEX OPTION

9SXFSONO .o Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4 (. 06/21/2023 |. 06/21/2024

S&P 500 FLEX OPTION

9SHXSOI0 wovveens Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [ 03/14/2023 |. 03/14/2024

S&P 500 FLEX OPTION

OSHXSO ..o Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 (. 05/12/2023 |. 05/14/2024

S&P 500 FLEX OPTIO!
9SWXSOLE ... ... |Fixed Annuity Hedge . |N/A ....
S&P 500 FLE!
9SXFSOVK v Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGA9OUPEH54 [ 04/21/2023 |. 04/19/2024
S&P 500 FLEX OPTIO!

... |Fixed Annuity Hedge . |N/A ....

. |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4 [, 07/14/2023 |. 07/12/2024 |....

(17,171)).

.................... 713,309 |.......... (3,732)

. |Equity/Index | CBOE ... 529900RLNSGAQOUPEHS4 (. 06/21/2023 |. 06/21/2024 |.... ....326,013 [....... (142,239)].

Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE .........c..... 529900RLNSGAQOUPEHS4 . 06/14/2023 |. 06/14/2024 |.........ooeoed]oeennnnen 4,416 00eee .. 4816 0 34,940 ) 0 280580 [ o 23,550 )......... (11,39 [0 0 [0 0] coennnnes 0/0 oounnnnnnn
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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 ltem(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 FLEX OPTION
9SXFSORB ......cevvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 12/21/2022 |. 12/21/2023 |.............. L1/ 155,138 ..ceeennnnnns 3878 |...... 1,692,400 [....ccevvnnnnnns [V R 0f..... 1,906,768 | ..cevvvnnns [ennnns 1,906,768 |......... 353,447 |eeviiine [ [V R [ 0
S&P 500 FLEX OPTION
9SXFSOVI v Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 04/21/2023 |. 04/19/2024 |.............. 84 .. 347,216 [ AN F 0f..... 3,170,076 |.eevvennnnne 0f..... 3,153,575 | cevevrennn [ennnnn 3,153,575 |........ (16,501)[...ccvvvnnnnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 FLEX OPTIO
..o |Fixed Annuity Hedge . |N/A ... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 06/21/2023 |. 06/21/2024 |.... 384,181 | 4366 [ O 3,433,848 |... 202,390,760 | .eoevrnnnnn fennnns 2,390,760 |..... (1,043,088)|.
Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 06/21/2023 |. 06/21/2024 |............... L1 R 13,007 |oeeeiviiinnnns 4366 |..ovvnnnns Of...... 117,063 |.oevveennee Ofeirnns 81,508 [.eveeeeeens [ 81,503 |......... (35,560)).00nueeeinnnnns [ [V R [ Of wevvnnnnns 0/0 weveiinns
Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 03/21/2023 |. 03/21/2024 |.... 861,180 |.....cevvnveennn 0 et 1,399,070 | oo o 1,399,070 |...
Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 02/21/2023 |. 02/21/2024 |.............. LT . 91,939 |..evennns 3997 |veiiiiiee (U R 906,522 |....euuunnnne (U R 990,618 [..evvneeees [ 990,618 |..........84,096 |.....ovvvernnn O fovvviiiniien O e O o O el 0/0 wevviins
Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 10/21/2022 |. 10/20/2023 |..............90 [.......... 337,748 ].............. 3753 |...... 4,025,970 |oeevnevveeennnn O e 0 s 4,910,207 [.evueneenns [ 4,910,207 |...... 1,117,809 |..ccovveeeenes O oo O e O [ 0 e 0/0 .
9SXFSOPZ ....ccvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 10/21/2022 |. 10/20/2023 |..............29 [.......... 108,830 |.............. 3753 |...... 1,297,257 [t [V PR 0f..... 1,682,178 [.eeeeenns | 1,582,178 |.........360,183 [....oovevveeen O v O [ O e O s 0/0 weveiinns
S&P 500 FLEX OPTION
9SWXSOHO ... Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 01/13/2023 |. 01/12/2024 |............... L1 R 11,997 [ 3999 [..oiiiiiiiinns Of...... N7 H7 | (U R 7,799 [ o MN7,79 | 382 | [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 FLEX OPTION
ISWXSOFY ..ovvvvvennnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 10/14/2022 |. 10/13/2023 |.............. L LN P 60,913 3583 |......... 729,742 |oeveiiiiiinnnn [V R 0f..... 1,208,175 [ .eeeeenns | 1,208,175 |......... 311,582 [cvniiiiiinnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 FLEX OPTION
9SXFSOXO ..vvvvvvinnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccuuunnns 529900RLNSGAQOUPEHS4  |. 07/21/2023 |. 07/19/2024 |.............. Mlnns 49,900 |...uuunnnnnens 4536 |..evvnnnne (U R 410,179 [oeniiiiiinnnns (U R 216,828 [..evvneeens oo 216,828 |....... (193,351)].cevveeneeins [ [V R [ Of wevvnnnnns 0/0 wivviins
S&P 500 FLEX OPTION
9SXFSOTE ...evvvvennnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 02/21/2023 |. 02/21/2024 |.............. TN 135,910 f.cccvvnnnnnns 3997 |vviiiieie 0f..... 1,340,076 |....ccvvvnnnnnns 0f..... 1,464,392 [.evveneeens [ 1,464,392 |......... V2] [ R [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 FLEX OPTION
9SXFSOYS ...ovvvviinnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 08/21/2023 |. 08/21/2024 |............... - 35,198 |.ceveens 4400 |..eeeenee (U R 314,672 [ceeiiiiinnnnnn (U R 239,860 [..eeuneeens o 239,860 |......... (74,812)f..cccvvnnnnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 FLEX OPTION
eV 1[0) Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 12/21/2022 |. 12/21/2023 |.............. 86 |......... 333,546 |..evvennnnnns 3878 |...... 3,638,660 |.....cuunnnnnnnn [V R 0f..... 4,099,551 | .coevvnnnns fennnns 4,099,551 |......... 759,911 [oiiiiiiiinnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 FLEX OPTION
OSXFSOWM ...eevvvennene Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 06/21/2023 |. 06/21/2024 |.............. X I, 187,725(....ccvvennnns 4366 |..ovvnnns 0f..... 1,677,903 [...cevvvennnnnns 0f..... 1,168,212 [ ..eeeeeeees | 1,168,212 |....... (509,691)[.....cccvvnnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 FLEX OPTION
9SXFSOVY v Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 05/19/2023 |. 05/21/2024 |.............. 29 s 121,567 [.coeeveninnnns L [+ F 0f..... 1,070,999 |....ccvvvnnnnnns 0f..... 1,043,842 [.evveneens [ 1,043,842 |......... (V70170 R [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 FLEX OPTION
ISWXSOHK ....eevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 01/13/2023 |. 01/12/2024 |............... L) . 4,039 4039 |..eviie Ofeirnns T A V) Ofeirnns 35,955 [.oeeeiiiis | TR I (V470 . [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 FLEX OPTION
9SXFS0QZ ......evvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 12/21/2022 |. 12/21/2023 |.............. L] R 50,420 |..couunnnnnnns 3878 |......... 550,080 |..evunieiennnnn [V R Of....... 619,700 [.oeeeeennn Jovnennns 619,700 |........ 114,870 |.oevveeee [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 FLEX OPTION
9SWXSOLC ...oevvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 07/14/2023 |. 07/12/2024 |............... - ERVA R | R 4505 |.eeeine Ofeirnns 75,962 |oevvnnnnnennns Ofeirnns 4,619 [ o 41,619 |......... (34,383)]...ccovvnnnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 FLEX OPTION
9SXFSOSH ....covvvvvennnn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 01/20/2023 |. 01/19/2024 |.............. L F 63,562 |.....unnnnnnns 3973 | (U R 608,928 ......ccevvnnnnn (U R 673,904 [..eveneeens o 673,904 |.......... 64,976 [.....coevnnnnnnn [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 FLEX OPTION
OSWXSOGA .....evvvnnnnne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 10/14/2022 |. 10/13/2023 |............... L1 R 10,786 |.evvennnnens 35% |......... 126,735 [ [V R (U R 209,565 | .oevvrrnnnn fernnnns 209,565 |.....un... 53,825 |.uuvuiniiiins [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 FLEX OPTION
9SXFSOSJ ..o Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvunnnns 529900RLNSGAQOUPEHS4  |. 01/20/2023 |. 01/19/2024 |.............. TN 135,089 ....ccvvnnnnns 3973 | 0f..... 1,293,972 [ceveniiiiinnnnns 0f..... 1,432,047 [.eveeneeens [ 1,432,047 |......... 138,075 [.ooevvviennnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 FLEX OPTION
9SWXSOGY ....evvvnnnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 12/14/2022 |. 12/14/2023
S&P 500 FLEX OPTION
9SWXSOGE .......eunnnnnn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvunnnns 529900RLNSGAQOUPEHS4  |. 11/14/2022 |. 11/14/2023
S&P 500 FLEX OPTION
OSWXSOMA ....ovvvennenne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 08/14/2023 |. 08/14/2024 |.....evvevvvven feiinninnn 4,490 | 4490 [ 0 039,928 [ 0 | 24214 [ 24,214 ......... (15,709)....ccvvvnnnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 FLEX OPTIO
... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 10/21/2022 |. 10/20/2023 |..............38 [.......... 142,605 ]|.............. 3753 [...... 1,699,854 |.........ccce. O [oorrriinnnnn i 00000 2,073,198 | el e 2,073,198 |.........471,94 |.
OSWXSOLA ...ovvvvnnnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 07/14/2023 |. 07/12/2024 |.............. 21 s 94,614 |.ccueennns 4505 |.eiiiie Of...cc. 797,601 [.oovviiiinnnnnns (U AR 437,000 [.eevnneenns forrnnns 437,000 |....... (360,601)[..cccvvnnnnnnns [ [V R [ R Of cevvnnnnns 0/0 wevveins
S&P 500 OTC Cal |
Option  9SSGSOFO .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 02/21/2023 |. 02/21/2024 |......... 11,241 ...... 44,934,000|.............. 3997 | 0 s 4,527,960 |... ... 4,841,538 | ..o [ 4,841,538 |.........313,577 |.

S&P 500 OTC Call

Option 9SMLSOVE .... [Fixed Annuity Hedge . [N/A ........... Equity/Index [BOA ............c..... EYKN6V0ZCBBVDIIULBBO . 07/14/2023 |. 07/12/2024 |.......... 1,856 ....... 8,362,060].............. 4505 | it 0finnnes 705,378 |.ooeiiiiiienns 0fennes 386,225 |..veeeaeen o 386,225 )....... (319,154).covveeeennne O, [\ OO O, 0]« 0/0 oounnnnnnn
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 OTC Cal |
Option  9SWFAOAI .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 10/21/2022 |. 10/20/2023 |............ 862 [........ 3,234,871 )ceveenns RTE N . LIRS N [V R Ofeens 356,063 | ... 356,063 |......... 159,897 [.oovvvviinnnnns [ [V R [ 0
S&P 500 OTC Cal |
Option  9SWFSOHF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/21/2023 |. 08/21/2024 |.......... 8,870 ...... 39,025,960 |.......nv..ee 4400 |..eeveeee 0f..... 3,654,547 |..ovvnnninne 0f..... 2,659,451 | .coevnnnnns [ennnnn 2,659,451 |....... (995,007)]..cvvvennnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 OTC Cal |
Option  9SSGSOFL .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 12/21/2022 |. 12/21/2023 |......... 13,441 |...... 52,130,112 ...6,407,217 | e [ 6,407,217 |...... 1,187,670 |.
S&P 500 OTC Cal |
Option  9SMSSOZN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/14/2023 |. 06/14/2024 |............ P I 1,007,520 [...ccvvvnnnnns LXTEH F Ofeirnns 95,993 [...ocvvininnnns Ofeirnns 65,668 [......oeeen [orrinnnnn 65,668 |......... (30,326)].cvvvneeeennnns O foveiiiiiiees O e O e O s 0/0 weveiinns
S&P 500 OTC Cal |
Option  9SWFSOHX .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Wells Fargo ........ KB1HIDSPRFMYMCUFXTO09 |. 09/21/2023 |. 09/20/2024 |.... 41,546,350 |....ouneeennn 8330 [ 0 e 3,817,789 [...ooevvvennenn 0,000 3,517,065 [ .eneceees e 3,517,065 |....... (300,724).
S&P 500 OTC Cal |
Option 9SBCSTHI .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 09/21/2023 |. 09/20/2024 13,176,190 |.cevvennnnnees 4330 |eeeeeeee 0f..... 1,210,790 [.oovvvviennnnnns 0f..... 1,115,407 [ e 115,47 ......... (95,373)).cvvenievennns O fveiiiiies O e O e O s 0/0 wevviins
S&P 500 OTC Cal |
Option  9SWFSOHR .... |Fixed Annuity Hedge . |N/A ...........[Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 [. 09/14/2023 |.09/13/2024 |.... 10,785,209 943,157 |... ...614,529 |........... eeen..614,520 [ (328,628)[.....cccvvvneee 0 |vvveiiiienns O [ O e O s 0/0 .
S&P 500 OTC Call RBC Capital Markets
Option  9SRBSOKE ... [Fixed Annuity Hedge . |N/A ........... Equity/Index | .veveveeeeeerienenns ES7IP3USRHIGC71XBUTT  |. 04/21/2023 |. 04/19/2024 |............. 325 ... 1,343,394 [.....vovnnnn. 34 [, () 126,815 [veverrrenee () 122,013 [ eeveeries foreen 122,013 |.v.eene. [U:(17)) I (L) (L (1) (1] I [V
S&P 500 OTC Cal |
Option  9SWFAOAJ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 02/21/2023 |. 02/21/2024 |............ 569 |........ 2,274,486 |.............. 3997 |vveiieiiee (U R 124,867 [...ccvvvnnnnnnns (U R 163,972 [.eeeeeeees o 163,972 |.......... 39,105 |.eevennniiens [ [V R [ Of wevvnnnnns 0/0 wivviins
S&P 500 OTC Cal |
Option  9SMSSOZL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/14/2023 |. 06/14/2024 |.......... 2,265 |........ 9,903,916 |...vvvnnnnnnns LXTRH F (U R 866,236 [....ooevvennnnnn (U R 592,577 | eeveeei [ 592,577 |....... (273,659)]...cvvvnnnnne [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 OTC Cal |
Option  9SMSSOXT .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/14/2023 |. 04/12/2024 |............ AT P 980,621 |......ccevnnn LYK’ F Ofeirnns 90,929 |..evvinniiiins Ofeirnns 86,832 (... (4,097))0eeniiiinnnnns [ [V R [ R 0
S&P 500 OTC Cal |
Option  9SBCSTFL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 [. 11/21/2022 |. 11/21/2023 |........ 1,711 ... 46,257, 747 [eeeveeeeennnn 3950 |...... 5,150,438 |..eunviiiinnnnn [V R 0f..... 4,496,460 | ...covvnnnn fonnnnn 4,496,460 |......... 652,395 |..evvneniins [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 OTC Call RBC Capital Markets
Option  9SRBSOKB .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..ceeerrieernnnnnnnnnns ES7IP3USRHIGC71XBUT1 |. 03/21/2023 |. 03/21/2024 |........ 10,407 |...... 41,657,868 |.......0uunnn. 4003 |..ovveeee 0f..... 4,039,902 |....ouunnnnnnnne 0f..... 4,696,813 [....eeenn [ 4,696,813 |......... 656,912 [...nniiiiinnnnnn [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 OTC Cal |
Option  9SSGSOFK .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 12/21/2022 |. 12/21/2023 |............ 337 |oveeennn 1,307,034(....ccovnnnnns 3878 |......... 142,467 oo [V PR (U R 160,645 [.oeeneeeees oo 160,645 |.......... 29,778 [ceiiiiiinnnns [ [V R [ Of wevvnnnnns 0/0 wivviins
S&P 500 OTC Cal |
Option  9SMSSOXR .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/14/2023 |. 04/12/2024 |.......... 2,077 |........ 8,593,878 .............. LYK’ F Of...... 796,876 [....cevvnnnnnnnn (U FRR 760,973 [.evvneeees o 760,978 |......... (35,903)).cvvvniiinnnnns [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 OTC Cal |
Option  9SMLSOUL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA .....ccvvvvnnnnnns EYKN6VOZCBBVDOIULBBO |. 11/21/2022 |. 11/21/2023 |............ R 1,346,930 .......ccen 3950 |......... 150,342 [ceeiiiiinnnnns [V R (U R 130,928 [.eveneeeees oo 130,928 |.......... 18,99 [...ocvvvennnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 OTC Cal |
Option  9SBCS1GH .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 01/20/2023 |.01/19/2024 |......... 15,967 |...... 63,430,664 [.............. 3973 | 0f..... 6,142,040 [...ooivinnnnnns 0f..... 6,725,144 | ..ooevnnnnn [ennnnn 6,725,144 |......... 583,104 [...oiiiiinnnnnn [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 OTC Cal |
Option  9SBCS1GP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 05/19/2023 |. 05/21/2024 |............. 944 |........ 3,957,229 |....ccuvunnnns L [+ F Of...... 361,118 [ (U R 339,789 | .eeeeeiin [ 339,789 |......... (21,329))ceveieiinnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 OTC Call RBC Capital Markets
Option  9SRBSOJL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..oeeereieernnnnnnnnnns ES7IP3USRHIGC71XBUT1  |. 10/21/2022 |. 10/20/2023 |......... 13,39 |...... 50,271,839 v 3783 |...... 5,954,278 |..covvnnnnnns [V R 0f..... 7,308,570 [.evuuneenns [ 7,308,570 |...... 1,663,796 [....ccvvvnnnnnns [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 OTC Call RBC Capital Markets
Option  9SRBAOBW .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index . ES7IP3USRHIGC71XBU11 | 03/21/2023 |. 03/21/2024 |............ 570 [........ 2,281,636 ...180,235 | ... ....180,235 |.......... 55,429 |.
S&P 500 OTC Cal |
Option  9SMSSOVH .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 12/14/2022 |. 12/14/20283 |............ 202 |oeueennn 807,085 |....ceeeeennn 39% |.......... 86,948 |.....ooeeiinnnn [V R Ofeirnns 74,087 [.eveeeeans o 74,087 [...ccennen 9,615 |ouveeiiiiiiinn O e O e O e O s 0/0 wevviins

S&P 500 0TC Call
Option  OSWFSOHN .... |Fixed Annuity Hedge . |N/A ....
S&P 500 0TC Call

. KBIH1DSPRFMYMCUFXTO09  |. 09/14/2023 |. 09/13/2024 |....

.... 277,559

. |Equity/Index [Wells Fargo ... ....(8,032)].

Option  OSMSSOYT .... [Fixed Annuity Hedge . [N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/19/2023 |. 05/21/2024 |.......... 9,620 |...... 40,326,848 .............. HR2 i 0]...... 3,680,038 |.....ovveennnnne 0]...... 3,462,677 |.evveeeees o 3,462,677 |....... (217,361)). .o [V [0 [V 0] cooennns 0/0 ..o
S&P 500 0TC Call

Option  9SMSSOUT .... [Fixed Annuity Hedge . [N/A .... . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/21/2022 |. 11/21/2023 |.... 11,182,280 0 0 1,086,968 |........... [...... 1,086,968 |.........157,709 |. O O e O e O 0/0 .

S&P 500 0TC Call

Option  OSMSSOWF .... [Fixed Annuity Hedge . [N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/13/2023 |. 01/12/2024 12,093,248 .............. 3999 [ 0]...... 1,175,007 | 0]...... 1,187,411 | [ 1,187,411 [.......... 12,313 [ [V [0 [V 0] cooennns 0/0 ..o
S&P 500 OTC Call RBC Capital Markets

Option  9SRBAOCB .... |Fixed Annuity Hedge . |N/A ........... Equity/Index [..ccoorereeeiinnain. ES7IP3USRHIGC71XBUTT  [. 05/19/2023 |. 05/21/2024 |............ 605 |........ 2,536, 148 |.............. HR2 i (1) 123,765 [coveeeeeennes (1) 125,583 [ oo | 125,533 |........... 1,769 [coveeiiiiaens [V [0 [V 0] oo 0/0 ..o
S&P 500 0TC Call

Option  OSWFSOFP .... [Fixed Annuity Hedge . [N/A ........... Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 02/14/2023 |. 02/14/2024 |.......... 1,809 [........ 7,482,289 H36 [ (1) R UATE Y (1 R 570,077 [.eeeeeniis ferenne 570,077 |....... (144,254)]......cccnnnee [V [0 (1 0f oo 0/0 ..o
S&P 500 OTC Call RBC Capital Markets

Option 9SRBSOJJ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index f...ccocoerriiiinnnnnnn. ES7IP3U3RHIGC71XBU11 . 10/14/2022 |. 10/13/2023 |.......... 1,451)........ 5,199,085.....cccnnnnn 3583 |......... 624,006 [................ [\ OO 0]...... 1,031,257 | . |, 1,031,257 )......... 265,958 |...uvvennnnnn O, [\ OO O, 0f «oonees 0/0 toveiinnn
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

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

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

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

S&P 500 OTC Cal |
Option  9SWFAOAQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/21/2023 |. 08/21/2024 |............ 509 |........ 2,239,483 (....ccunnnnnns 4400 |..eeveeee Of...... 110,183 |.eeveneee Ofeirnns 59,409 |...cevvnnnn fonnnn 59,409 .. (50,774)....ccvvvnnnnnns [ [V R [ 0
S&P 500 OTC Cal |
Option  9SMSSOVF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/14/2022 |. 12/14/2023 |..........1,546 |....... 6,176,765 ).............. 39% |......... 665,452 |...unniiiiinnnnn [V R 0feens 567,024 [ .evveneenns o 567,024 |.......... 73,589 |.oeveniiiinns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 OTC Cal |
Option  9SBCS1FJ .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 11/14/2022 |. 11/14/2023 |..........3,125 [...... 12,366,406 ..............3957 |..... 1,384,550 1,153,365 | oo [ 1,153,365 |...
S&P 500 OTC Cal |
Option  9SBCAOCC .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 09/21/2023 |. 09/20/2024 |............ 658 |........ 2,849,140 |...ouunnnnnnns 4330 |eeeeeeee (U R 134,225 |oeeeiiiininnns (U R N7,279 [ o 17,279 |......... (16,946)(......ccvnnnnnn. [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 OTC Cal |
Option  9SBCAOBW .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 12/21/2022 |. 12/21/2023 |............ 686 |....... 2,660,610 0. ...240,452 | ... ....240,452 |.........106,414 |.
S&P 500 OTC Cal |
Option  9SWFSOHZ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO09  |. 09/21/2023 |. 09/20/2024 |..........8,275 |...... 35,830,750 f...neennnn 4330 |eeeeeeee 0f..... 3,292,570 |..cvvnnnnns 0f..... 3,083,217 | eeevvvennn feneens 3,083,217 |....... (259,353)[....cevvvneeeenn O i O o O [ 0 e 0/0 wevviins
S&P 500 OTC Cal |
Option  9SMSSOXV .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/21/2023 |. 04/19/2024 |..........1,251 [........ 5,171,034 482,967 |... ...469,657 | ........... e 469,657 [ (13,310)) e O e O [ O e O s 0/0 .
S&P 500 OTC Cal |
Option  9SUBSOCO .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS ........ccvvvnnnns 5493001KJTI 1GCBY1R12  |. 10/21/2022 |. 10/20/2023 |............ 373 | 1,399,776 ]..............3753 |......... 165,593 |.............c. [V PR (U R 203,501 [.eveeeeees o 203,501 |....eenn.. 46,327 |oeeveeien [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 OTC Call RBC Capital Markets
Option  9SRBSOJS .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..oeeerrieernnninnnnnns ES7IP3USRHIGC71XBUT1  |. 01/20/2023 |. 01/19/2024 |............. 345 |........ 1,370,550 [..ccvvnnnnnns TR F (U R 135,137 [ (U R 145,311 [ o 145,311 |.......... 10,174 | [ [V R [ Of wevvnnnnns 0/0 wivviins
S&P 500 OTC Cal |
Option  9SSGSOFQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 02/21/2023 |. 02/21/2024 |.......... 7,430 |...... 29,700,236 [....eeeeennn 3997 |vviiiieie 0f..... 2,992,860 |...ovnnnnnnnns 0f..... 3,200,127 [.evennennns [ 3,200,127 |......... 207,266 ....oeeveennnnnn [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 OTC Cal |
Option  9SSGSOGC .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 06/14/2023 |.06/14/2024 |.......... 2,000 |....... 8,745,180 |.......ceeenn LXTRH F Of...... 764,888 [.....covvnnnnnnn (U R 523,247 |... 523,247 |....... (241,641))....ccvvvnnnnnns [ [V R [ R 0
S&P 500 OTC Cal |
Option  9SSGSOFU .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 03/14/2023 |.03/14/2024 |.......... 2,282 1....... 8,787,048 ..ccuunnnnnnns 3919 | (U R 856,112 [.euiiiiinnnnnn 0f..... 1,151,904 [..coeeenis e 1,151,904 |......... 295,792 |oeveiiine [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 OTC Cal |
Option  9SBCSTFN .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 11/21/2022 |. 11/21/2023 |.... 30,493,537 0. 02,964,108 | .oeeeennnns [ennnn 2,964,108 |...
S&P 500 OTC Cal |
Option  9SMSSOYP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/12/2023 |. 05/14/2024 |............. 355 |.oueenn 1,464,048(............ H2A e (U R 135,064 [...ccvvvvnnnnnns (U R 142,993 | .oovvne [ 142,993 |t 7,929 |oeeiiiiiinnnns [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 OTC Call RBC Capital Markets
Option  9SRBSOJT .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..oeeereieernnnnnnnnnns ES7IP3USRHIGC71XBUT1 | 03/14/2023 |. 03/14/2024 |.............. 39 s 154,381 (..cccevnnnnnns 3958 |.oivviiiine Ofeirnns 13,962 [ouveiiiiiinnnns Ofeirnns 18,775 [ | 18,775 |oeveneennns 4,823 | [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 OTC Cal |
Option  9SBCSTHG .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UKS573 |. 09/14/2023 |. 09/13/2024 |............ 269 |....... 1,211,872 4505 |.eeiiie (U R 105,977 [ooovvviiinnnnns Ofeirnns 69,051 [.eveeeeees [ 69,051 |......... (36,926)]..0nuneeennnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 OTC Cal |
Option  9SBCSTHC .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 08/21/2023 |.08/21/2024 |.......... 2,926 |...... 12,873,727 |t 4400 |..eeveeee 0f..... 1,205,547 [oveniiiinnnnns (U R 877,289 [.evveneees o 877,289 |....... (328,258)]...0vvunnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 OTC Cal |
Option  9SWFSOGN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 06/21/2023 |. 06/21/2024 |......... 10,379 |...... 45,311,497 |.covvennns 4366 |..ovvnnns 0f..... 4,039,515 |.eevvenninenns 0f..... 2,819,739 | .ooevnnnn [ 2,819,739 |..... (1,219, 776)[....ccovvnnnnnne [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 OTC Call RBC Capital Markets
Option  9SRBSOKH .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..oeeereieernnnnnnnnnns ES7IP3USRHIGC71XBUT1 | 05/19/2023 |. 05/21/2024 |............ 382 |....... 1,601,336 ....cccvnnnnns L [+ F (U R 147,322 |oueeeiiiiiinnns (U R 137,499 | v [ 137,499 |.......... [CIR:7)) . [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 OTC Cal |
Option  OSMLAOEB .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA .....ccvvvvnnnnnns EYKN6VOZCBBVDOIULBBO |. 07/21/2023 |. 07/19/2024 |............ 614 |........ 2,785,313 |.ceveennns 4536 |..evvnnnne (U R 120,602 [...ovvvvennnnnns Ofeirnns 23,506 | .oevvrnnnnn [ 23,506 |......... (97,096)[.....ccvvnnnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 OTC Cal |
Option  9SSGSOFN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 02/21/2023 |. 02/21/2024 |............. 324 |........ 1,295,138 ... 3997 |vviiiieie (U R 130,290 [oooivvviinnnnnns (U R 139,548 | .ovvvnns [ 139,548 |........... 9,258 |cuvuiiiiinnnns [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 OTC Cal |
Option  9SSGSOGL .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [.07/21/2023 |.07/19/2024 |............. 322 |t 1,460,701 ).ceveennnnnens 4536 |..evvnnnne (U R 124,891 [.ooovveinnnnnnns Ofeirnns 63,471 [ [ 63,471 |......... (61,419).....ccevvnnnnn. [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 OTC Cal |
Option  9SMLSOUY .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA .....ccvvvvnnnnnns EYKN6VOZCBBVDIIULBBO |. 02/14/2023 |. 02/14/2024 |.......... 2,083 |........ 8,491,475 ...uuunnnnnnns LYK F Of...... 810,681 [.....ccvvvnnnnns (U R 646,970 [...oueeens [orrnnn 646,970 |....... (163, 711)]. .o [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 OTC Cal |
Option  9SBCAOBX .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 01/20/2023 |.01/19/2024 |............ 754 ... 2,995,348 |....ccuunnnnns 3973 | (U R 159,169 [...ocvvvvnnnnnns (U R 218,559 | .oeeenii [ 218,559 |..ovunnnnn 59,389 |..evvnniiiins [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 OTC Cal |
Option  9SWFSOHP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 09/14/2023 |. 09/13/2024 |.......... 1,669 |........ 7,519,012 4505 |.eeeine (U R 657,531 [cvniiiiiiinnnn (U R 428,425 | .oeeeein [ 428,425 |....... (229,106)[......ccvvvnnnnn [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 OTC Cal |
Option  9SBCAOBU .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 |. 11/21/2022 |. 11/21/2028 |............. 595 |t 2,350,214 ).ccueennnnns 3950 |......... 144,305 [.oiiiiinnnnns [V R (U R 149,610 [.eeeneeeees s 149,610 |.......... 69,095 |....ovuniiinnnn [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 OTC Call RBC Capital Markets
Option  9SRBAOCA .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..oeeeerieennnnnnnnnnns ES7IP3USRHIGC71XBUT1 | 04/21/2023 |. 04/19/2024 |............ 562 |........ 2,323,038 .cceuunnnnnnns AN F (U R 116,385 [..oovvveennnnnns (U R 128,456 [.eeeneeeees oo 128,456 |.......... 12,071 [ [ [V R [ R Of cevvnnnnns 0/0 wevveins
S&P 500 OTC Cal |
Option  9SBCAOCA .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC  G5GSEF7VJP5I70UKS573 |. 06/21/2023 |. 06/21/2024 |............ 630 [........ 2,750,385).....uuunneens 4366 |...oovnnnnnnns [l 125,887 [..oovvvennnnnnns (V)] 65,866 [.....ooooen oo 65,866 |........ (60,021)f.ccevvnnnnnnnns [ [0 [ O cevvnnnnns 0/0 tevvennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 OTC Cal |
Option  9SWFSOIB .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 09/21/2023 |. 09/20/2024 |............. 999 |........ 4,325,670 |.....ennnnnnns 4330 |eeeeeieee (U R 397,4% |..eovvnnnnanns (U R 366,185 | ... 366,185 |......... (31,310)f..ceevvvinnnns [ [V R [ 0
S&P 500 OTC Cal |
Option  9SMSSOYV .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/19/2023 |. 05/21/2024 |.......... 1,800 |........ 7,545,564 ... L [+ F (U R 688,573 [..uuiiiiinnnnnn (U R 647,902 [.evveneenes o 647,902 |........ (40,670)(.....ccvvnnnnnne [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 OTC Cal |
Option  9SUBSOCX .... |Fixed Annuity Hedge . |N/A ...........[Equity/Index |UBS .. 5493001KJTI 1GCBY1R12  |. 03/21/2023 |. 03/21/2024 |.......... 1,171 [....... 4,687,361 454,571 ... ...528,487 | ... ....528,487 |..........73,916 |. 0.
S&P 500 OTC Cal | RBC Capita
Option  9SRBSOKF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..ceeerriimrnnnnnnnnnns ES7IP3USRHIGC71XBUT1 | 04/21/2023 |. 04/19/2024 |......... 11,635 ...... 48,093,505 |......uvvnnene LK F 0f..... 4,491,863 |....evvnnnne 0f..... 4,368,076 [.....ceeee [nnnnn 4,368,076 |....... (123,787)[..eeeeevinennn [ [V R [ Of wevvnnnnns 0/0 wivviins
S&P 500 OTC Cal |
Option  9SUBSOCP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS .......cccvvvnnnns 5493001KJTI 1GCBY1R12  |. 10/21/2022 |. 10/20/2023 |.......... 1,081]........ 4,056,723 |...cuunnnnnnnn RTE N . 480,485 |...uuneiiennnnn [V PR (U R 589,770 [.evveeeees o 589,770 |......... 134,261 [oooovvininnnnnns [ [V R [ Of wevvnnnnns 0/0 wivviins
S&P 500 OTC Call RBC Capital Markets
Option  9SRBSOKA .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..ceeerrieennnnnnnnnnns ES7IP3USRHIGC71XBUT1  |. 03/21/2023 |. 03/21/2024 |............ 288 |........ 1,152,827 [.ooovvvninnnns 4003 |..ooveeee (U R FRKHSC (U R 129,978 [.eeeneeeeen o 129,978 |.......... 16,425 [oveniiiiinnnnns [ [V R [ Of wevvnnnnns 0/0 wivviins
S&P 500 OTC Cal |
Option 9SBCSTHB .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 08/21/2023 |. 08/21/2024 |............ 289 |........ 1,271,634 .. 4400 |..eveenee (U R 19,218 [ Ofeirnns 86,650 [..eeneenns e 86,650 |......... (32,569)).cuvvnieiinnnnns [ [V R [ Of wevvnnnnns 0/0 wivviins
S&P 500 OTC Cal |
Option  9SWFSOHW .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 09/21/2023 |. 09/20/2024 |............ AT 1,286,010 |.cceeennnnnnes 4330 |eeeeeieee Of...... 116,641 |oeevenee Of....... 108,866 |..oevvvvnnn |vnnnnns 108,866 |.......... (VAVEL)) . [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 OTC Cal |
Option  9SSGSOFIW .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 04/14/2023 |. 04/12/2024 |.............. 39 s 162,982(.....cevnnnnns LAVAT) F Ofeirnns 13,934 [ Ofeirnns LT RV RTINS T BT | [E-115)) A [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 OTC Cal |
Option  9SBCS1FR .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 11/21/2022 |. 11/21/2028 |..........3,417 |...... 13,496,945 ...oviennn 3950 |...... 1,602,779 [t [V PR 0f..... 1,311,963 [.eeeeeens | 1,311,963 |......... 190,354 |ovvvnniiiinnnnns [ [V R [ Of wevvnnnnns 0/0 wivviins
S&P 500 OTC Call RBC Capital Markets
Option  9SRBSOJV ... [Fixed Annuity Hedge . |N/A ........... Equity/Index | vveveeveeeveeriennnns ES7IP3USRHIGC71XBUT1 . 03/14/2023 |. 03/14/2024 |..........2,258 |........ 8,849,757 |.v.vevverenna 3019 [ () 862,221 |ovveervenen 0l..... 1,160,124 | evvvenrns e 1,160,124 |......... 297,903 [.cvvveriinne (1) (L (1) (1] I [V
S&P 500 OTC Cal |
Option  9SMLSOUS .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [BOA .. EYKN6VOZCBBVDOIULBBO  |. 12/14/2022 |. 12/14/2023 |..........2,164 [........ 8,645,872 0. ...793,687 | ... ... 193,687 |........ 103,006 |.
S&P 500 OTC Cal |
Option 9SBCS1GZ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 08/14/2023 |.08/14/2024 |..........1,722]........ 7,731,298 ... 490 | (U R 699,598 |.....ouiiiinnn (U R 416,959 | .ooeeninnn [ 416,959 |....... (282,639)]...cvvnveveennn O [ O e O e O e 0/0 weveiinns
S&P 500 OTC Cal |
Option  9SBCS1GJ .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 04/21/2023 |. 04/19/2024 |..........2,891 [...... 11,950,006 |..evvvneeen 4134 [ 0 e 1,116,113 | 0 s 1,085,355 [.evveneenns [ 1,085,355 [......etu(30,758)).ceeeeniiiiennn O [ O v O e O s 0/0 .
S&P 500 OTC Cal |
Option  9SSGSOGE .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 06/14/2023 |.06/14/2024 |............ 104{.......... 454,749 )..covennnnnn LXTRH F Ofeirnns 39,774 |eeveinine Ofeirnns 27,209 | ceeeeiiinnn [ 27,209 |.euen. (12,565)).0vveeeiennnnns [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 OTC Cal |
Option  9SBCSTFP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJPSI70UKS573 |. 11/21/2022 |. 11/21/2023 |.......... 1,164 ........ 4,597,730 |..cvvnnnnnnns 3950 |......... 511,921 |oeeiiiiinnnn [V R (U R 446,920 | .ooeevnnnnn [ 446,920 |.......... 64,844 ... [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 OTC Cal |
Option  9SMSSOYN .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/12/2023 |. 05/14/2024 |.......... 2,17 |........ 8,953,378 |...uuunnnnnnns H2A e (U R 825,983 |...ovvnniinnn (U R 874,473 | .eveeeeees [ 874,473 |.......... 48,490 |..ovvennnnns [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 OTC Cal |
Option  9SMSSOZR .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/21/2023 |.07/19/2024 |......... 1,132 ...... 50,498,537 |....uuunnnnnnn 4536 |..evvnnnne 0f..... 4,322,211 |oveveeeeeee 0f..... 2,194,299 [..coeeeenns | 2,194,299 1..... (2,127,912))0veiiiiiinnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOZZ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/21/2023 |.08/21/2024 |.......... 2,191 |ooenens 9,639,8% ... 4400 |..eeveeee (U R 902,719 [oeenniiiiinnnnns (U R 656,917 [.eeveneeens o 656,917 |....... (245,801)[....cccvvvnnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
US Pacesetter Option
QUSGSOAZ ......cvvvnnnnn Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 01/13/2023 |.01/12/2024 |.......... 3,823 |....... 1,250,006 ........... 326.97 |oeeveeninnennnn Ofeirnns 26,374 |ocevniine [N R KICTET) R 3,975 |ouvuennns (22,399)]....ccvvvnnnnne [ [V R [ R Of wevvnnnnns 0001 .eveneneees
US Pacesetter Option
QUSGSOAT ...ceevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 11/14/2022 |. 11/14/2023 |............ 338 |eeeeennnn 109,603 ........... 32427 |..cevenenn % 7 FON [V R [ R 236 |.eeeernins [ 236 [cnnennnnn [QII ) [ [V R [ Of wevvnnnnns 0001 .eveneneees
US Pacesetter Option
QUSGSOBL ......cevvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 05/12/2023 |. 05/14/2024 |.......... 8,860 |........ 2,897,309 )........... 327.01 |eeveieiiee Ofeirnns 61,711 | Ofeirnns 20,188 [.eeueeeees o 20,188 |......... (41,523))ccvneiiiinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
US Pacesetter Option
9USGSOBO ......eevvvennn Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 06/14/2023 |.06/14/2024 |.......... 9,657 |........ 3,201,102........... 331,48 | Ofeirnns 67,544 |..ooveninnnn Ofeirnns 16,221 [ceveeeees [ 15,221 |......... (52,323)]...cccvvnnnnnnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
US Pacesetter Option
QUSGSOBC .......evvvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 02/14/2023 |. 02/14/2024 |.......... 1,214 .......... 396,237 |..evvennnns 326.39[....ccvvnnnnnnns [N R 8,363 |cuuniiiiinnnns [N R 1,868 |oeeeeeiinn | 1,868 |.ooveennns (6,496))....ceveinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
US Pacesetter Option
QUSGSOBZ .......evvnnnn. Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 09/14/2023 |. 09/13/2024 |......... 13,137 |........ 4,284,370 )........... 32613 |eeveiiiiis Ofeirnns 89,975 |.ovvvnniiiene Ofeirnns 45,395 [.oeeeeiiis | 45,3% |......... (44,580))..0uvnierinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
US Pacesetter Option
QUSGSOCE ........cvvvnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 09/14/2023 |.08/14/2024 |......... 14,136 |........ 4,627,985 )........... 327.39 [ Ofeirnns 85,806 [........cevvnnnn Ofeirnns 41,008 [.evnneeenes o 41,003 |......... (231175 . [ [V R [ R Of wevvnnnnns 0001 .eveneneees
US Pacesetter Option
QUSGSOBW .......evvnnnn. Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 08/14/2023 |.08/14/2024 |......... 14,417 1........ 4,719,982 )........... 327.39 [ Ofeennns 99,5% [....covvnnnnnns Ofeienns 41,818 [ o 41,818 ........ (57,776)..ccevvvnnnnnns [ [V R [ R Of cevvnnnnns 0001 .evvnennees
US Pacesetter Option
9USGSOAW ......cevvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 12/14/2022 |. 12/14/2023 |............ 977 ... 318,082]........... 325.57 [..ooiunnn 6,740 [...oovviunnnnnns [0 U] 909 . | 909].......... (3,792)].cvueiiiinnnnns [ [0 [ O cevvnnnnns 0001 ..oennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
US Pacesetter Option
QUSGSOBF ........eennnn. Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 03/14/2023 |.03/14/2024 |.......... 3,954 ........ 1,275,995 |........... [ & T P Ofeirnns 27,045 |oovvnniie Ofeirnns 1,512 e | 11512 [ (15,534)).ceeviiiinnnnns [ [V R [ (VN [N 1111 R,
US Pacesetter Option
QUSGSOBR ........cevvnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 07/14/2023 |.07/12/2024 |......... 36,450 |...... 12,071,147 |.coveeenns [0 N F (U R 253,495 [....ccvvnnnnnnns Ofeirnns (S 7 I 66,432 |....... (187,083)]....ccvvvnnnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
US Pacesetter Option
9USGSOBI . |Fixed Annuity Hedge . Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 |. 04/14/2023 |. 04/12/2024 |. s ..1,798,498 .. . .. .. 37,957 ..13,079 (24,878)|.
CASH Margin co | e N I T TP PPN RPPPPPPP TN FETTTTTRPPPI .. eeeierreeeen O [t 103,934 |... PV .........103,934 |... ...0).
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - C 109,389,780 0f 146,904,375 [ XXX 146,904,375 (1,613,756)
IRS SWAPTION BC 10x10
SL4F3LVU Tenor: 3652
days SD:12/12/2013
ED: 12/12/2023 ......... Multiple .... N/A ... . |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 | 12/12/2013 |. 12/12/2023 |...............0 [..... 100,000,000 [.......cevrvn9.76 | eeeer 940,000 oeeeeeenninn O foeeeieeeeee O [ 94 | [ W (20,800)|. 0. . {0001 ...
IRS SWAPTION CS
SLUBF7DM Tenor : 7305
days SD:12/12/2013 Credit Suisse FB
ED:12/12/2033 ......... Multiple .oooovvrnnnnnns N/A s Equity/Index | Int ....oooovvnnnnnnns ES8DKGMJYYYJLNSC3868 |. 12/12/2013 |. 12/12/2033 |............... 0f..... 100,000,000]............. 9.355|......... 965,000 [-..oeevvnnnnnnns [ T 0f..... 1,023,201 [.oieiiinnn |oenes 1,023,201 |......... 295,269 |.eevvnniiaenes (U] [V T (U] [l T 0001 ..eeenneees
0029999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Put Options 1,905,000 0 0 1,023,295 [ XXX 1,023,295 274,469 0 0 0 0 XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 46,813,609 [ 109,389,780 0f 147,927,670 [ XXX 147,927,670 (1,339,287) 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
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 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 44,908,609 | 109,389,780 0] 146,904,375 [ XXX 146,904,375 (1,613,756) 0 0 0 0] XXX XXX
0449999999. Total Purchased Options - Put Options 1,905,000 0 0 1,023,295 | XXX 1,023,295 274,469 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 46,813,609 | 109,389,780 0 147,927,670 | XXX 147,927,670 (1,339,287) 0 0 0 0 XXX XXX
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOM ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ...ooooeernnnnnnns E58DKGMJYYYJLNBC3868 | 09/14/2023 |. 09/13/2024 |............ 912 | 248,082|........... 272.02 |oeeeieeeeeeee [ (G [ I [(7£)) [ R [(IK)) A [10)) (U [V O (U S [V (. 0001 .ovenneeees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHP ... |Fixed Annuity Hedge . |N/A .... . |Equity/Index |Int .. ES8DKGMJYYYJLN8C3868  |. 03/14/2023 |. 03/14/2024 |.... .. 136,222

Credit Suisse Balanced ’ Credit Suisse FB

Trend 5 9CCSSOIC ... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Int .......ccceeiee E5BDKGMJYYYJLNBC3868  [. 05/12/2023 |. 05/14/2024 |.......... 1,365 | 371,307 [ 272,02 | 0 o (994 O e (A7) [ (AT BAT | O e O e O e O] s 0001 ...........
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHU ... |Fixed Annuity Hedge . |N/A ... . |Equity/Index | Int .. E5BDKGMJYYYJLNBC3868 . 04/14/2023 |. 04/12/2024 |.... .. 681,490

Credit Suisse Balanced ’ Credit Suisse FB

Trend 5 9CCSSOHN ... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Int ......ccccoeeeee E5BDKGMJYYYJLNBC3868  [. 03/14/2023 |. 03/14/2024 |.......... 1,308 | 345,386 |......0veen 265,07 [ O oo (1, 183)e i O [ (B4 i o (841302 i O e O e O e O 0001 ...........
Credit Suisse Balanced Credit Suisse FB

Trend 5 9CCSSOIQ ... [Fixed Annuity Hedge . |N/A ...........|Equity/Index |Int .. E5BDKGMJYYYJLNBC3868  [. 06/14/2023 |. 06/14/2024 |..........1,380 |.......... 379,900

Credit Suisse Balanced Credit Suisse FB

Trend 5 9CCSSOJB ... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Int ......ccccoeeeee E5BDKGMJYYYJLNBC3868  [. 07/14/2023 |. 07/12/2024 |.......... 1,09 |.......... 299,603 |....veeee 278.36 [ O e (1,373) e O [ (4B5)] e | (465)] el 908 [ O e O e O e O 0001 ...........
Credit Suisse Balanced Credit Suisse FB

Trend 5 9CCSSOHE ... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Int .......ccceceee E5BDKGMJYYYJLNBC3868  [. 02/14/2023 |. 02/14/2024 |.......... 2,148 |.......... 575,342 .. 267.85 [ O [ (1,208) e O e (BAT)] e e (BAT)]e 859 e O e O e O e O 0001 ...........
Credit Suisse Balanced Credit Suisse FB

Trend 5 9CCSSOIS ... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Int .......ccceceee E5BDKGMJYYYJLNBC3868  [. 06/14/2023 |. 06/14/2024 |............ 816 |.......... 223,568 ... 273.98 [ O [ (73B)feee i O [ (282)] e e (252)) e85 e O e O e O e O 0001 ...........
Credit Suisse Balanced Credit Suisse FB

Trend 5 9CCSSOGC ... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Int ........cceceie E5BDKGMJYYYJLNBC3868  [. 10/14/2022 |. 10/13/2023 |............ 938 | 249,095 |........... 265.56 |.....cuveenns 825 | (I (U FO (1) PSR TR (1) PO 624 | (U FO (1 [ FOT 0] covvenes 0001 ...........
Credit Suisse Balanced Credit Suisse FB

Trend 5 9CCSSOGN ... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Int .......ccceeeee E5SBDKGMJYYYJLNBC3868 . 11/14/2022 |. 11/14/2023 |............ 691 |.......... 184,138 ........... 266.48 | 529 | (1 (1) IO [ 1)) FUUTTR SO (MDfereeeiis 472 | (U FO (1 [ FOT 0] oo 0001 ...........
Credit Suisse Balanced Credit Suisse FB

Trend 5 9CCSSOHW ... [Fixed Annuity Hedge . [N/A ........... Equity/Index |Int .....ccooee..... E5SBDKGMJYYYJLNBC3B68 [ 04/14/2023 |. 04/12/2024 |............ 6751.......... 181,676 |........... 269.15 ..o [V FEROOOON (T27).eeeeenee [V FERROOOON @72)] e feieann (272)).eeeeneee 455 )i O, 0f i, O, 0f oo 0001 ...........
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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)

Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIE ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 | 05/12/2023 |. 05/14/2024 |............ 575 |ovevennnns 165,624 |..uuneeeen 270,65 [oeeveeiiiein O v (835)] e O [ (239)] e [ (239)] e 297 [ O e O e O e O] 0001
Credit Suisse Balanced Credit Suisse FB
Trend 5  9CCSSOGE ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooviinnnnnnnns ES8DKGMJYYYJLNSC3868 | 10/14/2022 |. 10/13/2023 |..........3,303 [.......... 872,256 ...veeeenn 26408 |oieinnn 3,568 [ O e O [ (D)) e [ (D) 2,719 [ 0 e O e O e O s 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSS0JO ... |Fixed Annuity Hedge . |N/A . . |Equity/Index | Int .. ES8DKGMJYYYJLNSC3868  |. 09/14/2023 |. 09/13/2024 |.... ... 336,256
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOIZ ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooiiiinnnnnnns ES8DKGMJYYYJLNSC3868 | 07/14/2023 |. 07/12/2024 |.......... 1,417 [.......... 389,349 |..ovveee 2TATT [ O e (1LA78) e 0 e (483)] e e (483)f 995 |t O e O [ O e O s 0001 .evvnennens
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHG ... |Fixed Annuity Hedge . |N/A . . |Equity/Index | Int .. ES8DKGMJYYYJLNSC3868  |. 02/14/2023 |. 02/14/2024 |.... ... 311,515
Credit Suisse Balanced Credit Suisse FB
Trend 5  9CCSSOGS ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooviinnnnnnnns ES8DKGMJYYYJLNSC3868 | 12/14/2022 |. 12/14/2023 |..........3,015|.......... 810,070|........... 268.68 |......e.e. 3,313 |ooecivniiiie O [ O e (15 e (TS 1709 e O i O e O [ 0 e 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSS0GQ ... |Fixed Annuity Hedge . |N/A . . |Equity/Index |Int .. ES8DKGMJYYYJLNSC3868  |. 12/14/2022 |. 12/14/2023 |.... e 351,927 | 270009 [ 1,165 | O e 0 e (29)] e e (29 822 | O e O [ O e O 0001
Credit Suisse Balanced Credit
Trend 5 9CCSSOGL ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooiiiinnnnnnns ES8DKGMJYYYJLNSC3868 | 11/14/2022 |. 11/14/2023 |.......... 1,004 [.......... 293,061 [......eeetn 267.88 | B3 [ O e O [ 8] e [ ()] B21 [ 0 e O e O e O] 0001 .evvnennens
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOGZ ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 | 01/13/2023 |. 01/12/2024 |..........1,337 |.......... 359,345 (...t i 26877 |veenieeeenn O [ (119t O e (136)f e e (136)]eeeeeee e 1,055 | O e O e O [ 0 e 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOHB ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviinnnnnnnns ES8DKGMJYYYJLNSC3868 | 01/13/2023 |. 01/12/2024 |............. 932 |oovviennnn 249,189 )...cvunnnns 267.37 |oeevenneeninns Ofiiiiinnnns [£5151:) O | E, QL) T (142 856 [cviiiiiiiinnns (0N R | FEN [N R | IR 0001 .eveneneees
Credit Suisse Balanced Credit Suisse FB
Trend 5 9CCSSOJJ ... |Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..ooooviirnnnnnnns ES8DKGMJYYYJLNSC3868  |. 08/14/2023 |. 08/14/2024 |.......... 1,946 |.......... 526,315 ..cuvunnnns 270.46 |..evvnnnnnnnns Ofeirnns (1,658)]..cccvveeneenn O s (1,521 ceveeeeees [ (1,521 187 [ (0N R | FEN [N R | IR 0001 .evvnennens
MSCI EM FLEX OPTION
MXFSOAV ..evveenneees Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 04/21/2023 |. 04/19/2024 |............... Lo 9,507 [cuenieeinnnnn 1056 [.oovveeennnnnns (U R (37,512)) e O o [RETRES)) U R (15,135).......... P22 T P (0N R | FEN (U} SR | IR 0001 .evvnennens
MSCI EM FLEX OPTION
OMXFSOAX ..evveenenes Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 06/21/2023 |. 06/21/2024 |............... Lo 9,782 1081 [ (U R (35,163))..vvvniieinnnn 0 e (17,343)] e [ (17,343)f.......... 17,820 [ (0N R | FEN [N R | IR 0001 .eveneneees
MSCI EM FLEX OPTION
OMXFSOAT ..evvvennes Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 12/21/2022 |. 12/21/2023 |.............. 12 [ 12,319 1027 |.......... 87,144 | (VN O | A (7,916) eveeeeens | (7,916)f.......... 70,843 [ceeiiiiiinnnns (0N R | FEN [N R | IR 0001 .eveneneees
MSCI EM FLEX OPTION
OMXFSOBD ......evvnnnnne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 09/21/2023 |. 09/20/2024 |.............. 10 ] 10,299 .enviiennnn 1030 [oooeveeiinnnnnns (U R (46,190)[.....ccvvvneeenn 0 Junennnns (48,928)] .eevvvnnnnn fernnnns (48,928).......... (2,738)]cvveeeeiinnnnns (0N R | FEN [N R | IR 0001 .eveneneees
MSCI EM FLEX OPTION
OMXFSOAZ ...ovvennnneenn Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 07/21/2023 |. 07/19/2024 |............... Lo 9,838 1093 |ovveeiiiiiinnns (U R (44,190))..0vvneeiiennnn O i (18,242)] cevvvvnnns [ (18,242)f.......... 25,98 |ooeviiiiis (0N R | FEN (U} SR | IR 0001 .eveneneees
MSCI EM FLEX OPTION
OMXFSOAR ...evvvennnnens Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 11/21/2022 |. 11/21/2023 |.............. 10 ] (U177 R 1003 |.......... 61,080 [..ccevvnnnnns (VN O | A [CHUZL)) [T R (6,074).......... 65,265 |...ouvunnnnnns (0N R | FEN [N R | IR 0001 .eveneneees
MSCI EM FLEX OPTION
OMXFSOBB .......0vvveeee Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGA9OUPEHS4  |. 08/21/2023 |. 08/21/2024 |............... Lo 9,303 ].uuiiinnnn (X7 3 FON (U R (47,4821 evveeeiiinnnnn O o (38,268)[.eenneeees oo (38,268)|........... I S O (0N R | FEN (U} SR | IR 0001 .eveneneees
MSCI Emerging Markets RBC Capital Markets
MRBSOAJ .....evvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |..eeeerrieennnnnnnnnnns ES7IP3USRHIGC71XBUT1 | 02/21/2023 |. 02/21/2024 |............ 947 |....... 1,015,014(.............t 1072 [ (U R (48,201)[...cvvvvieeen 0 | (6,621) .eveeeeens |oevinnnnns (6,621)f.......... 41,580 [ciiiiiiinnnns (0N R | FEN [N R | IR 0001 .eveneneees
MSCI Emerging Markets Credit Suisse FB
OMCSSOAR .....oevvvvennns Fixed Annuity Hedge . |N/A ........... Equity/Index | Int ..coooviiinnnnnnns ES8DKGMJYYYJLNSC3868 | 01/20/2023 |. 01/19/2024 |............ 823 |..evvnnnnn 918,575 v LRA () R (U R (43,539)]...cccvvneeienn O s (1,073) eneeeeeens v (1,073)f.......... 42,466 |..oovnnnnnns (0N R | FEN (U} SR | IR 0001 .eveneneees
MSCI Emerging Markets RBC Capital Markets
OMRBSOAH .......evvnnnns Fixed Annuity Hedge . |N/A ........... Equi ty/Index . ES7IP3USRHIGC71XBU11  |. 10/21/2022 |. 10/20/2023 |.......... 1,028 |.......... 953,160 |........... 931.73 |eevnennns 63,557 |ouueniiiiiinnnn (V1N PR | I (29,194)| ... (29,194)).....en... 77,609 [ceniviiiinnnns (0N R | FEN (U SRR | IR 0] I
MSCI Emerging Markets
OMWFSOAH ....ovvvennenns Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 05/19/2023 |. 05/21/2024 |.......... 1,141 1,201,108 |.ceveennnnnees (LS ) P (U R (58,194))..cevvviviinnnnn 0 i (PTPAT) I R (25,294))...0unn... 32,900 |.eevvenniiinnns (0N R | FEN [N R | IR 0001 .eveneneees
MSCI Emerging Markets RBC Capital Markets
OMRBSOAL ......evvnnnnne Fixed Annuity Hedge . |N/A ........... Equity/Index |..eeeerrieennnnnnnnnnns ES7IP3USRHIGC71XBUT1  |. 03/21/2023 |. 03/21/2024 |............. 934 |.ovvnnnnn 958,172 1026 [..oovvvennnnnns (U R [YAR55) O | N IR (19,484)] .eevvvnnn fennnns (19,484).......... 28,071 [ciiiiiiinnnnn (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 FLEX OPTION
ISWXSOJX . Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGA9OUPEHS4  |. 05/12/2023 |. 05/14/2024 |............... L) . 4,315 4315 | Of...... (26,670)[.....cccvvneeeen 0 fuunnnnns (27,103) veveneeeees o (27,103)f... e [} (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOUJ .. Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 03/21/2023 |. 03/21/2024 |.............. 19 [ 78,876 ].ccuuennnnnns 4151 | 0f...... (356,402)]....0uvveeennn O [ (640,024)( .evvnnnees founnnne (640,024)....... (283,622)....00uunne (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOQY ....eevvvnnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 12/21/2022 |. 12/21/2023 |.............. 86 |......... 361,897 [...veeeennnnn 4208 |...... 2,133,660 |...uunieeinnnnnn [V R ... (1,760,770)........... .... (1,760,770)f......... 130,885 [..oovvvvennnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 FLEX OPTION
9SWXSOGB .......evnnnnne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 10/14/2022 |. 10/13/2023 |............... L1 11,400 |..cccvvnnnnnns 3800 [ouvunnnnne 94,593 |..covvninns (V1N PR | AN (148,423)] .ooevvvnnnn [evnnnnn (148,423)|......... (32,182))cvveieiinnnnns (0N R | FEN [N SRR | IR 0001 .evvnennees
S&P 500 FLEX OPTION
9SWXSOLF ....evvvennnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |OBOE ........ccouunnns 529900RLNSGA9OUPEHS4 ). 07/14/2023 |. 07/12/2024 |............... |1 4,714 A4 s [l (24,636)]..0vuneeeeene. O] (194 s (11, 194)].......... 13,442 ..o [0 o Ao Ofiiiiiiiinnn 0] oo 0001 ..oennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 FLEX OPTION
9SXFSOQA .....cevvvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 10/21/2022 |. 10/20/2023 |.............. 29 s 112,983 ceeeiiinn 3894 |...... 1,075,349 [...cooevnnnnnnns [V R 0f.... (1,177,615)] oo o (1,177,615)....... (200, 417)f..eeeeieinnnnns [ [V R [ (VN [N 1111 R,
S&P 500 FLEX OPTION
9SXFSOVJ .. Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 04/21/2023 |. 04/19/2024 (1,371,468)[......ccunnnnnn. 0f.... (1,183,969 ..eevneeen | (1,183,969)f......... 187,499 [..ovvevennnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees

S&P 500 FLEX OPTIO!
9SWXSOGF ... ... |Fixed Annuity Hedge . |N/A ....
S&P 500 FLE!

. |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4 [, 11/14/2022 |. 11/14/2023 |.... 0.

...(46,392) ... ....(46,392)..........11,5% |.

-|0001 ...

9SXFSOTH .o Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 02/21/2023 |. 02/21/2024 |.............. PR ) A 95,377 [evvveeeninns AT | 0...... (698,648)).....cvvveennnnn 0...... (720,824)( oo [ (720,824)|......... [VZ2RT12)) R [V FOT [V R [V O 0] coennnns 0001 ..evvvnnies
S&P 500 FLEX OPTIO!

.... |Fixed Annuity Hedge . |N/A .... . |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4 (. 07/21/2023 |. 07/19/2024 |.... (223,949)f.... ...(91,824)... ....(91,824).........132,125 . -|0001 ...
Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 08/21/2023 |. 08/21/2024 |............... |- E 37,324 (oo 4666 | 0...... (185,632))...ccevveeeen 0...... (QPIT)) R R (127,354)).......... 58,278 |..uvvrieeenns [V FOT [V R [V FOT 0] coennnns 0001 ..ovvvnnnes
Fixed Annuity Hedge . [N/A .... . |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4 [, 03/14/2023 |. 03/14/2024 |.... (27,591)]... +..(36,726)[ ..evvnnnnn e (36,726)] e (9,135 O e O e O [ O 0001 ...
OSHXSOLX .vvvvveennnnns Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 (. 08/14/2023 |. 08/14/2024 |.............. ALl A 97,490 [cveeeennnns [T AR 0...... (350,200))..ccevvvveennnn 0...... (158,016)( +vvvvvvvens feunnnee (158,016)|......... 192,184 [.....ooceeee O e O [ O e O 0001 ..evvvnnies
S&P 500 FLEX OPTION
OSXFSOPW ..o Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 10/21/2022 . 10/20/2023 |.............. /LN R 366,456 [ 4072]...... 2,574,630 |..uvvieeaannns [V R 0]..... (2,133,404) .evnnnnnnn o (2,133,404)f.......... 48,899 [.oooeiiiiiiinns [V FOT [V R [V FOT 0] coennnns 0001 ..ovvvnnnes
gé;FggSRFLEXOPTION Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 08/21/2023 |. 08/21/2024 |.............. 62 f......... 297,337 | oo 4796 |uvvveaaennns 0]..... (1,029,510)]....ccveennnnns 0...... (667,586 +vvvvvvnnns founnnnn (667,586)f......... 361,924 |, [V FOT [V R [V FOT 0] coennnns 0001 ..ovvvnnnes
gé;FgggTFLEXOPTION Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 07/21/2023 |. 07/19/2024 |.............. 19, 89,405(......c.ues 4706 | 0...... (500,251))..ccuvvininnnn 0...... (227,605)( +eeeeeeee feveees (227,605)|......... 272,646 |...oooonnnnens [V FOT [V R [V FT 0] coennnns 0001 ..evvvenies
gé;FggﬁPFLEXOPTION Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 06/21/2023 |. 06/21/2024 |.............. ALl A LURCTA | R 4529 [.oviiiiiiies 0...... (571,040))..ccevvveennn 0...... (359,046)] ...nvnnnnnn |oeennn (359,046)|......... 211,99 |, [V FOT [V R [V FOT 0] coennnns 0001 ..evvvnnies
gé;xggEHFLEXOPTION Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 06/14/2023 |. 06/14/2024 |............... LIl RPN 4,668 4668 | (V) FO (20,000)f...cvveeeinnnnns [\ R (11,901)] e | (11,101)].evvees 8,908 | [V FOT [V R [V FOT 0] coennnns 0001 ..ovvvnnnes
S&P 500 FLEX OPTION
OSHXSOV v Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 05/12/2023 |. 05/14/2024 |.............. L) IO 80,595 ... T8 .. 0...... (324,918)]....0evveennns 0...... (RIETCY)) R R (315,357)). e 9,561 [uvvviiiiinis [V FOT [V R [V FOT 0] coennnns 0001 ..ovvvnnnes
gé;FgggTFLEXOPTION Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 (. 09/21/2023 |. 09/20/2024 |.............. X3 103,325 ..o MR | 0...... (633,489)]....ccereennnns 0...... (619,045)( ..ot [ (619,045)|.......... 14,444 | [V FOT [V R [V FOT 0] coennnns 0001 ..ovvvnnnes
gé;FggSXFLEXOPTION Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 05/19/2023 |. 05/21/2024 |.............. 62 f......... 283,204 ... 4569 |..eviiieenns 0...... (945,282)....cceniinns 0...... (838,027)[ +eeeeeeeas [eveees (838,027)f......... 107,225 [cuvveeeeenns [V FOT [V R [V FOT 0] coennnns 0001 ..ovvvnnnes
gé;FgggGFLEXOPTION Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 (. 01/20/2023 |. 01/19/2024 |.............. L 418,007 ... 4310 | 0]..... (1,872,301)]. v 0]..... (1,613,867)[.evvvveens fonnnn (1,613,867)|......... 258,524 |..eviiiinnn [V FOT [V R [V FOT 0] coennnns 0001 ..ovvvnnnes
gé;FgggNFLEXOPTION Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 07/21/2023 |. 07/19/2024 |.............. L2 RN 400,513 fveeeenines 4945 (.o 0]..... (1,115,208)]....ceveennnne 0...... (400,959)] ..uvunnnnnn |oeennn (400,959)|......... 714,249 |, [V FOT [V R [V FOT 0] coennnns 0001 ..ovvvnnnes
gé;xggaZFLEXOPTION Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 02/14/2023 |. 02/14/2024 |............... LIl RPN 4,415).e L2 ) R (V) FO (24,904)....cuvveennnn (V) FO [QENUCEY) PR SR (13,064)f.......... 11,840 |, [V FOT [V R [V FOT 0] coennnns 0001 ..ovvvnnnes
S&P 500 FLEX OPTION
OSHXSOMB ... Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 08/14/2023 |. 08/14/2024 |............... LIl RPN 4,698|....ceeennnnn 4698 |...oevveennns (V) FO (26,813)[...eveeeennnnns (V) FO (14,053)] oo [eeeees (14,083)f.......... 12,760 | [V FOT [V R [V FOT 0] coennnns 0001 ..ovvvnnnes
gé;xgggDFLEXOPTION Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 (. 04/14/2023 |. 04/12/2024 |.............. P2 R 98,401]...ceeeennnns 7K ] R 0...... (430,386))-.ccvvveeennnn 0...... (334, 18)[ oo [ (334, 118)).......... 96,268 |.....ooeeennnnne [V FOT [V R [V FOT 0] coennnns 0001 ..ovvvnnnes
gé;FgggYFLEXOPTION Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 10/21/2022 . 10/20/2023 |.............. Ll R 149,236 [oeoeennnns 3927 |...... 1,345,466 |.....oveeeennne [V R 0]..... (1,420,685)] ..evvnnnnnn |onnnn (1,420,655)|....... (210, 745)) e [V FOT [V R [V FOT 0] coennnns 0001 ..ovvvnnnes
gé;xgg?BFLEXOPTION Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 02/14/2023 |. 02/14/2024 |............... K R 13,18 LXTE ] R [V R (77,862)[..vvveeennns (V) FO (46,334)] .ceeeeeeee [ (46,334).......... 31,528 [coveeiiiiinns [V FOT [V R [V FOT 0] coennnns 0001 ..ovvvnnnes
gé;xggaPFLEXOPTION Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [ 01/13/2023 |. 01/12/2024 |............... K R 12,796 | 4265 | (V) FO (72,420)..cceviinnnnn (V) FO (56,59, ... (56,59)f.......... 15,833 [.ovveieeeiiis [V FOT [V R [V FOT 0 -10001 ...........
gé;FggSHFLEXOPTION Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 [, 03/21/2023 |. 03/21/2024 |.............. 2 129,847 |...vveeenne AL R 0...... (515,840))..cevviiennnn 0...... (960,316)[ ..eeeeeees [eeeees (960,316)f....... (444,476))......cccennne [V FOT [V R [V FOT 0] coennnns 0001 ..ovvvnnnes
gé‘;xgg?PFLEX OPTIO.... Fixed Annuity Hedge . [N/A .... . |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4 (. 03/14/2023 |. 03/14/2024 |.... ....8,364 (46,926)|... (61,608)] ... ... (61,608)f........ (14,681)[. -|0001 ...
gé;FgggKFLE ............ Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 (. 01/20/2023 |. 01/19/2024 (924,018))...vvveennn 0...... (928,336)] -nnvnnnnnn foeeennn (928,336)].......... (4,318)f.evvvvvvvvnnnnn O e O e O [l O e 0001 ..evvvnnnes

S&P 500 FLEX OPTIO!
... |Fixed Annuity Hedge . |N/A ....

. |Equity/Index | CBOE ... 529900RLNSGAQOUPEHS4 (. 01/20/2023 |. 01/19/2024 |.... (613,515)]...

... (632,233)]... (632,233)........ (18,718)). -|0001 ...

Fixed Annuity Hedge . [N/A ........... Equity/Index [CBOE .........c..... 529900RLNSGA9OUPEHS4 |, 06/21/2023 |. 06/21/2024 |.............. 2] 55,587 [ ueiiiinnnns 4628 1.0 0)....... (273,840)...vvveen 0]....... (158,800)] +evvvveeens founnnn (158,800)]......... 115,040 f..vvvveeennnns O, [\ OO [0 0] coennnnes 0001 ...ovveeees
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 FLEX OPTION
9SXFSORE ......cevvnnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 12/21/2022 |. 12/21/2023 |.............. 27 |oeenns 108,676 |..evvvnnnnnens 4025 |......... 918,054 |..evvviiiinnnnn [V R 0f...... (942,366)] ... (942,366)....... (109,790)f....eevvvnennns [ [V R [ (VN [N 1111 R,
S&P 500 FLEX OPTION
9SXFSOUF .....cvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 03/21/2023 |. 03/21/2024 |.............. 82 s 357,777 [ 4363 |..oevnnne 0f...... (619,756)[....ccevvennnnns 0f.... (1,591, 141)f oeeeeeenin | (1,591,141)f....... (971,385)[...neeeeiennnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTIO
9SWXSOGZ ... ..o |Fixed Annuity Hedge . |N/A ... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 12/14/2022 |. 12/14/2023 |.... ....4,180 0. (21,701)... ... (21,701))... ..1,082 .
S&P 500 FLE:
9SXFSOTF ..vvvvvennnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 02/21/2023 |. 02/21/2024 |.............. TN 142,216 |.....cooeennns 4183 | 0f...... (963,186)[.......ccvvvnnns 0f...... (974,964)] ..cevvvnnnn feunnnnn (974,964)|........ (11,778)]e e O [ O e O [ 0 e 0001 .evvnennens
S&P 500 FLEX OPTIO
... |Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 06/21/2023 |. 06/21/2024 |.... e M8, 757 | 759 [ O (1,433,784)|... ... (732,430)] ... (732,430)|.........701,354 |.
Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 07/21/2023 |. 07/19/2024 |.............. K11 . 147,152t YL P 0f...... (740,559)...cvvvnnnns 0f...... (323,491)] ceeeevinnnn fevnnnnn (323,491)........ 417,088 [.ooeveeeeeeeee O e O e O [ 0 e 0001 .eveneneees
Fixed Annuity Hedge . |N/A .... . |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 12/21/2022 |. 12/21/2023 |.... (357,019)f cevvnneaes [ (357,019)........ (15,601)[..cevveveneee O v O e O el O s 0001
9SWXSOFZ ...evvvvennenne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 10/14/2022 |. 10/13/2023 |.............. L LN P 65,798 |....cccennnnn 3870 [...unnnn. LYC TV F [V PR 0f...... (721,848)[ .evveneen [ (721,848)....... (134,285))...cvvnnnnne [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 FLEX OPTION
9SXFSORC ....vvvvvvvennns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 12/21/2022 |. 12/21/2023 |.............. L1/ 162,352 veeiecinnn 4059 |...... 1,288,120 |.ocvvvnnnnnnns [V R 0f.... (1,283,884)..cevveccn | (1,283,884)....... (119,704)f....evviinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SWXSOLZ ..evvvvennnene Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 08/14/2023 |. 08/14/2024 |............... - 9,581 e 4791 | (U R [T 7)) . (U R (21,035)] cevvvvnnnn [ (21,085).......... 22,327 |oveeeeiniens [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOVL ..vvvvvennnens Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccuuunnns 529900RLNSGAQOUPEHS4  |. 04/21/2023 |. 04/19/2024 |.............. 19 [ 81,459 |...cuunnnnnns 4287 | 0f...... (533,577).cevvnnneninnns 0f...... (509,116)( .evvenneens [ (509, 116)|.......... 24,461 |ooevenin [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 FLEX OPTION
9SWXSOLB .....cvvvnnnnne Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 07/14/2023 |. 07/12/2024 |.............. 21 s 102,722(...cccvvennnns 482 | 0f...... (324,051)).ccvveennnnns 0f...... (121,532)] ceeeevvinnn fevennnn (121,532)).cvee 202,519 |.oeveiine [ [V R [ Of wevvnnnnns 0001 .evvnennens
S&P 500 FLEX OPTION
OSWXSOHL ....evvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGA9OUPEHS4  |. 01/13/2023 |. 01/12/2024 |............... L) . 4,269]..uiiinnnn 4269 |..ovienne (U R (23,955)]....ccvnnennnnns (U R (18,624) .evvneeees oo (18,624)........... 5,331 [eeiiiiiiinnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOSI ..oevvvvinnnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 01/20/2023 |. 01/19/2024 |.............. L I 67,363 |.cceeiennnn 210 | 0f...... (389,392)..ccvvnninns 0f...... (374,501)( cevvnneaes o (374,501).......... 14,891 [ [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOTD ...evvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 02/21/2023 |. 02/21/2024 |.............. 12 [ 50,808 .............. 77 R 0f...... (306, 132)[...eeeeevnnnnns 0f...... (300,323)] ..cevvvnnnn feunnnnn (300,323))+.vvvvveeee 5,809 [cuuuiiiiiinnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOVZ ..o Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 05/19/2023 |. 05/21/2024 |.............. 29 s 127,208 |..ccevneenns 4386 |..ovvnnns 0f...... (719,548)[.....ccvvvnnnnns 0f...... (674,661)]..eeevvvnnn |evennns (674,661).......... 44887 ..o [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SWXSOLD ....cevvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 07/14/2023 |. 07/12/2024 |............... - 9,614 4807 [oevneeiiinnnnns (U R (39,072))cuveieiinnnnns Of....... (16,085)[ .eeveeeees oo (16,085)|.......... 22,987 |oeeveiiiienns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
9SXFSOWN ....ovvvvennnns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGAQOUPEHS4  |. 06/21/2023 |. 06/21/2024 |.............. X I, 196,435 c.unvniinnnnn 4568 |..oevnene 0f.... (1,126,385)[....cccvvnnnnnne 0f...... (686,876)] eevvvvunn |eunnnns (686,876)|......... 439,509 |...ovvunninnnne [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
OSWXSOHN ... Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........ccvvnnnns 529900RLNSGAQOUPEHS4  |. 01/13/2023 |. 01/12/2024 |.............. ) . 107,816 |.ceveennnnnens A3 e 0f...... (545,575)).ccvvvenininns 0f...... (394,845)] ..oevvvnnnn [evnnnn (394,845)......... 150,730 [ooeevvvennnnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 FLEX OPTION
ISWXSOHR .....ovvvvvennns Fixed Annuity Hedge . |N/A ........... Equity/Index |CBOE ........cevvnnnns 529900RLNSGA9OUPEHS4  |. 01/13/2023 |. 01/12/2024 |............... L) . 4,183 4183 | (U R (28,454))ceveniiinnnnns (U R (24,715)] cevevrnne [ (24, 715)cene 3,739 [eeeiiiiiiinnns [ [V R [ Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SWFSOGO .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 06/21/2023 |. 06/21/2024 |......... 10,379 |...... 49,502,848 |.............. Y4V P 0f.... (1,624,426))....ccvvennnnns 0f...... (828,217)[ cevveneeas fennnns (828,217)f......... 796,208 |....ooevvinnnnnn [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOXW .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/21/2023 |. 04/19/2024 |.......... 1,251 [........ 5,482,332 |....ccuuunnnns 4382 | 0f...... (294,016)[......ccevvnnnns 0f...... (260,682)( .evvunneens fonnnns (260,682).......... 33,33 [ [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCSTFQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 11/21/2022 |. 11/21/2023 |.......... 1,164 ........ 4,872,213 )ceveennnns 4186 |......... 360,194 |...oeviiinnnnnn [V R 0f...... (216,136)[ .evvnneens fonnnne (216,136).......... 28,970 [oriiiiiinnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SWFSOIC .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 09/21/2023 |. 09/20/2024 |............. 999 |........ 4,581,754 ).cccuunnnnnn 4586 |..evvnnne 0f...... (242,641)).ccvvveneennns 0f...... (218,722) ... (218,722).......... 23,918 |oeeveiiiee [ [V R [ R (VN [N 1111 R,
S&P 500 OTC Call RBC Capital Markets
Option  9SRBSOUK .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..ceeerrirennnnnnnnnnns ES7IP3USRHIGC71XBUT1  |. 10/14/2022 |. 10/13/2023 |.......... 1,451 (........ 5,666,953 |.............. 3906 |......... 387,972 |oeveiieiiinnnn [V R 0f...... (565,674)( .evvuneees fonnnne (565,674)|......... (93,257 )]vvveniiiinnnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOXS .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/14/2023 |. 04/12/2024 |.......... 2,077 |....... 9,388,808 .............. 4520 |.oovennne 0f...... (351,796)[...uveevennnnns 0f...... (266,280)( .evvnnnen fonnnne (266,280).......... 85,516 [ceiiviiinnnns [ [V R [ R Of wevvnnnnns 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOYU .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/19/2023 |. 05/21/2024 |.......... 9,620 |...... 44,057,099 ......0nvneeee 4580 |..eveinee 0f.... (1,543,147 ))eveiiiiinnnns 0f.... (1,254,476)] .eevvvnnnnn fennnn (1,254,476)........ 288,671 [..cccvvnnnnnnnns [ [V R [ R Of cevvnnnnns 0001 .evvnennees
S&P 500 OTC Cal | RBC Capital Markets
Option  9SRBSOJM .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |.coeerrireeunnnnnnnns ES7IP3USRHIGC71XBU11 |. 10/21/2022 |. 10/20/2023 |......... 13,39 |...... 54,796,338 ].....uunnnnnns 4091 ]...... 3,676,964 |................ [0 0f.... (2,948, 771)[ evnneeenn [ (2,948,771)|........ 176,407 |.oovvennnnnns [ [0 [ O cevvnnnnns 0001 ..oennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

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

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

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

S&P 500 OTC Cal |
Option  9SMLSOUZ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA .....ccvvvvnnnnnns EYKN6VOZCBBVDIIULBBO |. 02/14/2023 |. 02/14/2024 |.......... 2,083 |........ 9,276,932 |...cuunnnnnnns 4519 | 0f...... (372,530).ccvvvnnnnnnns 0f...... (167,642)| ... (167,642)f......... 204,888 |.........ceunnnn (0N R | FEN (U SRR | IR 0] I
S&P 500 OTC Cal |
Option  9SUBSOCY .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |UBS .......ccevvvnnnns 5493001KJTI 1GCBY1R12  |. 03/21/2023 |. 03/21/2024 |.......... 1,171 ... 4,971,410 [ A5 .. 0f...... (287,430))...ueeevennnnns 0f...... (316,075)[ cevveneans fonnnns (316,075)f......... (28,645))..uuuniiiinnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOZS .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |.07/21/2023 |. 07/19/2024 |......... 1,132 ...... 55,169,635 |.......eeee 4956 [onnnniiiinnn 0] (1,640,734)|... .... (525,9%)| ... (525,99)|...... 1,114,738 |.
S&P 500 OTC Cal |
Option  9SWFSOHY .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 09/21/2023 |. 09/20/2024 |.......... 9,5% |...... 45,389,435(.............. LYK 1 P 0f.... (1,640,780)...c0vvnnrnnne 0f.... (1,459,819) ..cevvnnnns fennnn (1,459,819)........ 180,961 |.evvvvnninee (0N R | FEN (U} SR | IR 0001 .evvnennens
S&P 500 OTC Call RBC Capital Markets
Option  9SRBSOJW .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..oeeerrieernnninnnnnns ES7IP3USRHIGC71XBUT1  |. 03/14/2023 |. 03/14/2024 |.......... 2,258 |........ 9,585,165 |...uuunnnnnnns L2 R, 0f...... (452,345)[.....covnnnnnnnn 0f...... (595,389)] ..eevvvnnnn [eunnnnn (595,389)........ (143,045)...cvvvnrnne (0N R | FEN [N R | IR 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SMSSOVI .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/14/2022 |. 12/14/2023 |............ 202 |oeueennn 860,805|.......0uunnnn 4261 |.ooenenn 57,013 |oueeniiiiiinnn [V R (U R (32,214)] cevvvre [ (32,214).ccvvennnns 6,692 |cuuiiiiiinnnns (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SSGSOGF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 06/14/2023 |.06/14/2024 |............ 104{.......... 475,804 .....cccennnnn 4575 |vviiiieee (U R (26,495))cuuvniiinnnnns Of....... (15,717 e o (15, 717)]....ccoen 10,779 [oovvviiiins (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCSTFK .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 |. 11/14/2022 |. 11/14/2023 |.......... 3,125 |...... 13,474,438 ... 4312 ..o 802,456 |...uunieiinnnnn [V R 0f...... [CTK)) IU (283,539)......... 198,004 [....ccvvvnnnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCS1GQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 05/19/2023 |. 05/21/2024 |............. 944 |........ 4,193,475 ).ccvuennnnnnn L7778 R 0f...... (VAVAR D! 0f...... (189,057)( cevvunneens fonnnns (189,067).......... 28,054 |..counnniiinns (0N R | FEN [N R | IR 0001 .evvnennens
S&P 500 OTC Cal |
Option  9SBCSFS .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJPSI70UKS573 |. 11/21/2022 |. 11/21/2023 |.......... 3,417 |...... 14,124,545 ..ouv 434 1...... 1,148,744 [.......oooeeet [V R 0f...... (772,859)[ cevveneens [ (772,859).......... 28,366 [....ooovvnnnnnns (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCS1FO .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJPSI70UKS573 |. 11/21/2022 |. 11/21/2023 |.......... 7,720 |...... 33,085,450 |.....eunnnnenn 4286 |...... 2,014,803 |..euvveinnnnn [V R 0f...... (898,245)| ... (898,245)|......... 404,106 ....oevvennnnnn (0N R | FEN (U SRR | IR 0] I
S&P 500 OTC Cal |
Option  9SSGSOFP .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 02/21/2023 |. 02/21/2024 |......... 11,241 ...... 49,090,459 |.......nvnnenn X F 0f.... (2,209,392)[....cc0vnunnnnne 0f.... (1,846,015)( ..ceveeecs | (1,846,015)......... 363,376 [..euiieiinnnnnn (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SSGSOFX .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/14/2023 |. 04/12/2024 |.... ... 172,260 (8,561)f... e (7,109)] .. (7,109)f... 1,452 |
S&P 500 OTC Cal |
Option  9SWFSOHS .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 09/14/2023 |. 09/13/2024 |.......... 2,3%|...... 11,610,278 |..cevennnnneen 4850 |..ovvvnnne 0f...... (456, 744)...cvvenennnnn 0f...... (247,616)( .evvenneees [onnenns (247,616)f......... 209,128 [ooeeniiiiinnnnnn (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SSGSOGD .... |Fixed Annuity Hedge . |N/A . . |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 06/14/2023 |. 06/14/2024 |..........2,000 [........ 9,494,640 (331,128)f... .... (165,317 ... (165,317)f........ 165,811 |.
S&P 500 OTC Cal |
Option  9SMSSOYO .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/12/2023 |. 05/14/2024 |.......... 2,17 |........ 9,742,167 [ BT | 0f...... (373,221)].ccvvveeninns 0f...... (368,993)] ...cevvnnnn [eunnnnn (368,993)........... 4,228 |oueiiiiinnnnns (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Call RBC Capital Markets
Option  9SRBSOKC .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..ceeerrieernnnnnnnnnns ES7IP3USRHIGC71XBUT1 |. 03/21/2023 |. 03/21/2024 |........ 10,407 |...... 45,511,268 |.............. LXTRH F 0f.... (1,890,356)[.....ccvvnnnnnne 0f.... (1,957,075) cevenneecn | (1,957,075)f........ ((CTAT)) R (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCS1GI .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 01/20/2023 |.01/19/2024 |......... 15,967 |...... 69,139,345 ].....eunnnnnns 4330 |eeeeeeee 0f.... (2,983,129)).evvviiinnnnns 0f.... (2,458,652)] ..cevvnnnnn fennnn (2,458,652)|......... 524477 v (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOWG .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/13/2023 |.01/12/2024 |.......... 3,024 |...... 13,181,646 |..cevennnnneen LX) R 0f...... (586,506)........ccnnnnns 0f...... (392,841)] ceevvvvnnnn feunnnnn (392,841)|......... 193,665 [.....cevvnnnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Call RBC Capital Markets
Option  9SRBSOKG .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |..eeeerrieennnnnnnnnnns ES7IP3USRHIGC71XBUT1 | 04/21/2023 |. 04/19/2024 |......... 11,635 ...... 52,542, 147 |.covvennns 4516 |oeevenne 0f.... (1,942,907))..0veeivennnnns 0f.... (1,581,124) .eeeneeeccn | (1,581,124)f......... 361,783 [covniiiiinnnnnn (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMLSOUT .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA .....ccovvvnnnnnns EYKN6VOZCBBVDIIULBBO |. 12/14/2022 |. 12/14/2023 |.......... 2,164 |........ 9,424,004 ).............. 4355 |......... 513,874 |.vuvniiieinnnnn [V R 0f...... (220,736)[ -vvvnneeee foennnns (220,736)]......... 7,435 [ (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMLSOVF .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |BOA .....cccvvvnnnnnns EYKN6VOZCBBVDIIULBBO |. 07/14/2023 |. 07/12/2024 |.......... 1,85 |........ 9,098,762.......cc0unnn 4902 |..eviiiee 0f...... (276,401)[....ccevvennnnnn 0f...... (102,806)] .evvvvnnn Jeunnnns (102,806)......... 173,595 [ovveniiiininnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SMSSOZO .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/14/2023 |. 06/14/2024 |............ 251 | L A I (X 4666 [.....ooevvnnnnns (U R (51,589)).cuveiiiinnnnns (U R (28,086)[.eevneeeee [oreeenne (28,036)f.......... 23,553 [..oiiiiiiis (0N R | FEN (U} SR | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SWFSOHG .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/21/2023 |. 08/21/2024 |.......... 8,870 ...... 42,635,873 |....cunnnnnens 4807 [oevneeiiinnnnns 0f.... (1,586,152)[.....ccvvnnnnnne 0f...... (921, 721) ceveeeeees e (921,721).......0 664,431 [...oiiiiinnnnnn (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option 9SBCSTHA .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 08/14/2023 |.08/14/2024 |.......... 1,722 |........ 8,412,418 .............. 4885 |..ovveene 0f...... (304,296)]...0vvunnnennnn 0f...... (130,940)( cevvennenns [ (130,940)|......... 173,356 [.ooevvviinnnnnns (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SBCSTHD .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 08/21/2023 |.08/21/2024 |.......... 2,926 |...... 13,471,070 |.cccvennnnnens 4604 |....ovnnnnnne 0f...... (835,935))..cuvveninns 0f...... (549,665)] ...eevvunnn founnnnn (549,665)|......... 286,270 [oueunieviinnnnnn (0N R | FEN [N R | IR 0001 .eveneneees
S&P 500 OTC Cal |
Option  9SSGSOFR .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 02/21/2023 |. 02/21/2024 |.......... 7,430 |...... 32,224,727 .covvne 4337 | 0f.... (1,567,266)[......c00nnnnnns 0f.... (1,354,845)| .ccevnnnnns fennnn (1,354,845)......... 212,422 | (0N R | FEN [N SRR | IR 0001 .evvnennees
S&P 500 OTC Cal |
Option  9SMSSOWU .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/21/2022 |. 11/21/20283 |.......... 2,831]...... 11,604,977 .ccevennnnnnns 4099 ]...... 1,003,632 [...ccovvvnnnnnns [0 Of...... (719,302)] cevvnneees o (719,302)].......... (8,890)..cevvvnnnnnnnns [0 o Ao Ofiiiiiiiinnn 0] oo 0001 ..oennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 OTC Cal |
Option  9SMSSOYQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/12/2023 |. 05/14/2024 |............. 355 |.oueenn 1,561,262(....cccvunnnn. 4398 | (U R (VA K7)) R Of....... (78,082) ... (78,082)]....c0uunvn. (£S5 [ [V R [ (VN [N 1111 R,
S&P 500 OTC Cal |
Option  9SWFSOFQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 02/14/2023 |. 02/14/2024 |..........1,809 [........ 8,076,353 |......ccevnnn 4465 ..o 0f...... (373,896)[.....cccvvnnnnns 0f...... (191,204)f cevveneens [ (191,204)).........182,691 |...oovvneeenen O e O e O [ 0 e 0001 .eveneneees

S&P 500 OTC Call

Option  9SMSSOYW .... |Fixed Annuity Hedge . |N/A ... . |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/19/2023 |. 05/21/2024 |..........1,800 [........ 7,826,256 (511,561)]... ... (461,155)]... (461,155)|... -|0001 ...
S&P 500 OTC Call
Option  9SWFSOHQ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 (. 09/14/2023 |. 09/13/2024 |..........1,669 [....... 8,181,438 |.....ceveen L1073 R 0...... (277,086)....cceeeennnnne [V (145,884)( ..ccoeeees e (145,884)]........ 131,182 | O [t O e O e O s 0001 ..evvvnnies

S&P 500 0TC Call
Option  OSWFSOHO .... |Fixed Annuity Hedge . |N/A ....
S&P 500 0TC Call

-|0001 ...

. KBIH1DSPRFMYMCUFXTO09  |. 09/14/2023 |. 09/13/2024 |....

. |Equity/Index [Wells Fargo ... ... 203,361 (12,837)]... el (7,151) (7,151)...

Option  9SBCSTHJ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJPSI70UKS573 . 09/21/2023 |. 09/20/2024 |.......... 3,043 |...... 13,787,559 .. 4531 [ 0...... (834,493)]....0vvreennns 0...... (754,549) ceevnnnnnnn | (754,549).......... 79,944 ..o O [ O [ O | O e 0001 ..ovvvnnnes
g;&:iggo OggsggéllM .... |Fixed Annuity Hedge . |N/A .... . |Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 |. 12/21/2022 |. 12/21/2023 |......... 13,441 ... 56,821,828 ..............4228 |...... 3,189,299 [ O e O e (2,566,062)| ...ceeeeen oo (2,566,062)).........276,183 [.....oeeeeeees O feverriiiiiinnnn O e O [l O e 0001 ...
g;&:iggo 0;;52;#M .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJPSITOUKSS73 . 11/21/2022 |. 11/21/2023 |........ "1 ... 50,420,891 .............. 4305 |...... 2,950,410 |..evvieeennns [V R 0]..... (1,220,526)] ..vvnunnnnn |oennn (1,220,526)|.........665,732 [......coeeuneen O fereeeeiiiiic O [ O e O e 0001 ..evvvnnies
g;&:iggo OEEBSSHH .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GSGSEF7VJPSI70UKSS73  [. 09/14/2023 |. 09/13/2024 |............ 269 |........ 1,282,404 )..eenieenns 4767 | [V R (62,617)[.vvveeeeennns (V) FO ((3/07)) PR (35,702)f.......... 26,915 [cooeeiiiiiis [V FOT [V R [V O 0] coennnns 0001 ..ovvvnnnes
g;&:iggo OggM(S:;(;)LU .... |Fixed Annuity Hedge . |N/A ........... Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 . 04/14/2023 |. 04/12/2024 |............ 287 | 1,036,517 [coeeennnnnes LXTE ] R (V) FO [G8110)) R (V) FO (R V)) U (49,212)......e 8,289 [...eviiiinns [V FOT [V R [V O 0] coennnns 0001 ..ovvvnnnes
g;&:iggo OggM(S:;:II\A .... |Fixed Annuity Hedge . |N/A ........... Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/21/2023 |. 08/21/2024 |.......... 2,191 ... 10,001,389 ...cccnnnnee 4565 [uvniiieeis 0...... (675,227 )|+ 0...... (454,425)( ..oovvennns fonnnnnn (454,425)f......... 220,802 [..eeeinniianns [V FOT [V R [V O 0] coennnns 0001 ..evvvenies
g;&:iggo Ogguggééo .... |Fixed Annuity Hedge . |N/A ........... Equity/Index [UBS .................. 5493001KJTIIGCBYIR12  [. 10/21/2022 |. 10/20/2023 |.......... 1,081 [........ 4,301,783 |...oveee 3979 ... 352,289 |.uuiiiiienns [V R 0...... (349,671)[ +eeeeeeee [eeees (349,671))......... (36,247 [V FOT [V R [V O 0] coennnns 0001 ..evvvnnies
g;&:iggo Ognggl(liK .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJPSI70UKS573 . 04/21/2023 |. 04/19/2024 |.......... 2,891 |...... 12,504,500 |......oveeeenn 4325 [cvveeiiiies 0...... (772,662))...cevvveeen 0...... (703,728)[ +eeeeeeeas [eveees (703,728)f.......... 68,935 [....oociiiiins [V FOT [V R [V O 0] coennnns 0001 ..ovvvnnnes
g;&:iggo Oggsggéll\/ .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 |. 03/14/2023 |. 03/14/2024 |.......... 2,282 |........ 9,599,840 |......ccnnnn. 4282 0...... (410,604))......0vveeennn 0...... (535,525)( ..vvvvvnnn fennnnnn (535,525)|....... (124,921)]..vvveieennns [V FOT [V R [V O 0] coennnns 0001 ..ovvvnnnes
S&P 500 OTC Call RBC Capital Markets

-|0001 ...

. ES7IP3U3RHIGC71XBU11  |. 03/14/2023 |. 03/14/2024 |.... .39

Option  9SRBSOM .... |Fixed Annuity Hedge . |N/A ... (9,013)... ... (11,963) ... ....(11,963)f.......... (2,950).

S&P 500 OTC Call
Option  9SWFSOIA .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 09/21/2023 |. 09/20/2024 |.......... 8,275 |...... 38,876,364 .............. 4698 |...oevveennns 0]..... (1,544,062)f..........0ece. 0]..... (1,373, 772)| oo e (1,373, 772)......... 170,290 [..vvvveeennnns [V FOT [V R [V O 0] coennnns 0001 ..ovvvnnnes
S&P 500 0TC Call

. |Equity/Index .... 163,170

Option  9SMSSOZM ... [Fixed Annuity Hedge . |N/A ...........|Equity/Index |Morgan Stanley .... 4POUHN3JPFGFNF3BB653 |.06/14/2023 |.06/14/2024 |..........2,265...... 10,776,462 (363,610)]... (179,702)] cvevevevees frrren (179,702)|..........183,907 |. 0 e O e O e O 0001 ...
S&P 500 OTC Cal |
Option  9SMSSOVG .... |Fixed Annuity Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 12/14/2022 |. 12/14/2023 |.......... 1,546 |....... 6,664, 110]......euveeees 4311 399,293 |..eivvninnnnns [0 Of...... (197,768)] .ooeevvvnnn |ovennn (197,768).......... 69,590 |...oouuiiinnns [ [0 (U] [ R 0001 .ooennnnnns
0509999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 27,490,822 | (51,628,794) 0f (62,462,590) XXX (62,462,590 11,638,445 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 27,490,822 | (51,628,794) 0f (62,462,590) XXX (62,462,590 11,638,445 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
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 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 27,490,822 | (51,628,794) 0f (62,462,590) XXX (62,462,590 11,638,445 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 27,490,822 (51,628,794) 0 (62,462,590) XXX (62,462,590 11,638,445 0 0 0 0 XXX XXX
CASH Margin ... L . L o . . [.... 0] 1,135,059 |... 0] 1,135,050 [vveveree e 1,135,059 |... 0] . 0]... .0].. .0
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 0 1,135,059 0 1,135,059 [ XXX 1,135,059 0 0 0 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 1,135,059 0 1,135,059 [ XXX 1,135,059 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
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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 Iltem Exposure | Entity (b)
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 1,135,059 0 1,135,059 [ XXX 1,135,059 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 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 1,135,059 0 1,135,059 [ XXX 1,135,059 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 74,304,431 58,896,046 0 86,600,140 [ XXX 86,600, 140 10,299, 158 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 0 0 0 0] XXX 0 0 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 74,304,431 58,896,046 0 86,600,140 [ XXX 86,600, 140 10,299, 158 0 0 0 0 XXX XXX
(a) Code Description of Hedged Risk(s)
0001 eeveeeennnes The hedge effectiveness cannot be measured at inception. At 09/30/2023 The change in fair value of the derivative hedging instrument is 99.6% of the opposite change in the fair value of the hedged item attributable to the hedged risk, which is within the 80-125 percent range alloWed. ........c.oeeeeiiiieiiiiiiiiii et e e e e e e e e eannas

(b) | Code | Financial or Economic Impact of the Hedge at the End of the Reporting Period |
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
Y R Ny ... 2,379,025 | S&P500 EMINI FUT .... [Fixed Annuity Hedge . [N/A .......... Equity/Index |.12/15/2023 .JOME ........cceennnnn SNZ20JLFKBINNCLQOF39  .09/11/2023 .]...4,520.7500 |...4,326.5000 |............ 557,691 |............ 557,691 |....... (107,388)]...eeeeee [V N Ol 0f.... (107,388)]........... 123,200 {0001 ..evvvvvvveeee]eeeeeeeee 50
1519999999. Subtotal - Long Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 557,691 557,691 (107,388) 0 0 0 (107,388) 123,200 XXX XXX
1579999999. Subtotal - Long Futures 557,691 557,691 (107, 388) 0 0 0 (107, 388) 123,200 XXX XXX
1649999999. Subtotal - Short Futures 0 0 0 0 0 0 0 0 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 557,691 557,691 (107,388) 0 0 0 (107,388) 123,200 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0 0 0 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 557,691 557,691 (107,388) 0 0 0 (107, 388) 123,200 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
I FE P PPPPPPRY 426,201 oo 296,082 |.oooeeiiiiiiiieiieeee 665,078
Total Net Cash Deposits 426,271 296,082 665,078

Description of Hedged Risk(s)
The hedge effectiveness cannot be measured at inception. At 09/30/2023 The change in fair value of the derivative hedging instrument is 99.6% of the opposite change in the fair value of the hedged item attributable to the hedged risk, which is within the 80-125 percent range allowed. ...

(b) [ Code ] Financial or Economic Impact of the Hedge at the End of the Reporting Period |
[
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX 56,558,492 (28,185,407) 56,558,492 56,558,492 (28, 185,407) 56,558,492 123,20

Bank of America ... ... EYKN6VOZCB8VDIIULBSO . O e N 1,605,000 |.... 1,981,316 [ (491,184)/.... .. ... 1,981,316 |... (491,184) .0 ..

Barclays Bank PLC . G5GSEF7VJP5170UK5573 . |. | U SO S R 0 . 21,880,330 |.. (8,213,598)|. . 13,666,732 |.. .. 21,880,330 .(8,213,598)|... 0

Credit Suisse FB Int ES8DKGMJYYYJLNSC3868 . |. Y. 2,530,985 2,593,814 |.. ... (12,208)). ... 50,623 .2,593,814 .oee (12,206))... 0

Morgan Stanley ........ 4PQUHN3JPFGFNF3BB653 . |. Y. .7,529,000 . 12,870,458 |.. (5,269,164)|. 72,294 12,870,458 .(5,269, 164)|... 0

RBC Capital Markets . . ES7IP3U3RHIGC71XBU11 . |. Y. 11,804,000 . 19,719,738 |.. .. (7,715,29%)). 200,443 19,719,738 .(7,715,29)]... 0

Societe Generale .. . 02RNE8IBXP4ROTDBPU4T . |. Y. .. 10,128,000 |. . 16,789,659 |.. (6,490,590)|. 171,069 16,789,659 .(6,490,590)|... 0

(V1S 5493001KJTI 1GCBY1R12 . |. Y. ...590,000 |. 0. 1,321,758 |.. ...(665,746)). 66,012 1,321,758 ... (665,746))... 0

WElTS Fargo wevveuseeeeeeeeseseeennuaaeeeennnnseeeeennnnaaaeees . KB1H1DSPRFMYMCUFXTO9 . cevnnnns Jrermennes Yorres fooriii e 9,330,000 |.... .. . 14,769,796 |..ooiiieininnnns (5,419,400) |-+ eevvnnniiaiinnnnns 20,3% .. 14,769,7% ....(5,419,400) .0 ..

0299999999. Total NAIC 1 Designation 43,516,985 0 91,926,869 (34,277,183) 14,247,569 91,926,869 (34,277,183) 0 0
0899999999. Aggregate Sum of Central Clearinghouses (Excludin 0 0 1,135,059 0 1,135,059 1,135,059 0 1,135,059 0 0

0999999999 - Gross Totals

43,516,985

(62,462,590)

71,941,120

149,620,420

71,941,120

123,200

149,620,420 (62,462,590) 123,200
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 149,620,420 (62,462,590)




603

Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
J.P. Morgan Securities LLC ZBUT11VBOBEZRVTWT807 . | Treasury.... 91282C-GG-0 US TRESURY 4 1/8% Due 01/31/2023 JJ31 .. ... 396,064 |.... ... 402,000 |.... ... 400,332 |....01/31/2025 ...|...... IV.......
J.P. Morgan Securities LLC .. ZBUT11VBOBEZRVTWT807 . | Cash...
J.P. Morgan Securities LLC . ZBUT11VB0BEZRVTWT807 . | Cash... . .
CBOE .. . 529900RLNSGAQOUPEH54 .. | Cash... 103,934 |.... 103,934 |.... 103,934 |....

0199999999 - Total

2,300, 136

2,306,072

2,304,403

Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Bank Of AMEIICA .eeeereeeeeeeieeie e e e eeee e e e e e et e e e e e e e e e e e e e e e nn e e ennnnaan EYKNBVOZCBBVDIIULBBO . [ Cash....ceeeeeeeeeeeeenniieeeeceee e eeee e eeeennes | erieeeeeriiieeeens 0T USRS URRPURPRR S EEPPPTRRRPRPTR 1,605,000 [..cevvvneeeeeeeniinns 1,605,000

Credit Suisse FB Int ...
Morgan Stanley
RBC Capital Markets ..
Societe Generale ...

E58DKGMJYYYJLNBC3868 ..

. 4PQUHN3JPFGFNF3BB653 ..

ES7IP3U3RHIGCT1XBU11 ..
O2RNE8 IBXPAROTD8PU41 ..

. 5493001KJTI1GC8Y1R12 ..

KB1H1DSPRFMYMCUFXTOO ..

.2,530,985 |....
.7,529,000 |
... 11,804,000 |....
.. 10,128,000 |....

.2,530,985 |....
.7,529,000 |
... 11,804,000 |....
.. 10,128,000 |....

0299999999 - Total

43,516,985

43,516,985




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Banknorth ... Burlington, VT .....ccccooeei oornn . 1.0.000 ..o O o O (1,132)|....... (3,140,622)|................ (5,855)
BNY-Mellon .........cccceveveneee Pittsburgh, PA ... | .. ..0.000 | O i O o 822,195 |.......... (207,645)|............. 236,705
Federal Home Loan Bank Boston, MA ..o | o ..0.000 ..o O e O [ 852,460 |......... 1,139,811 |............ 996,077
JP Morgan Chase ............... New York, NY .. :0.000 | O e O e (14,183,193)|.....(16,367,187)|..... (13,836,452)
State Street Bank ............... Boston, MA ... s ..0.000 | O i O [ 232,988 |............. 234,407 |............. 277,434
0199998. Deposits in ... 1 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 10,828 11,203 12,091
0199999. Totals - Open Depositories XXX | XXX 0 0| (12,265,854) (18,330,033) (12,320,000)
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 (12,265,854)] (18,330,033)] (12,320,000)
0499999. Cash in Company's Office XXX | XXX XXX XXX 400 400 400

0599999. Total - Cash

(12,265,454)

(18,329,633)

(12,319,600)

E13
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE National Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6

Code Date Acquired Rate of Interest Maturity Date

Description

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9

Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

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

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

2509999999.

Total Bonds

0

09248U-70-0 .......
381411-32-3 .......

B 09/29/2023
e, 09/28/2023

Blackrock Fed fund # 0081
Goldman Sachs Financial Square ..

... 314,577,309 |..
...... 4,823,500 |..

..... 2,478,878

8209999999.

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

319,400,809

381410-27-3 .......

B T | [ 09/26/2023 ......... foorreeeesereeeeeen 0.000 [ooveovorsrsiers cvrerreereenens

............................... 8,805,341

8309999999.

Subtotal - All Other Money Market Mutual Funds

8,805,341

8609999999

- Total Cash Equivalents

328,206, 150

2,576,331
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