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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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 BONGS ettt [reneenia 30,384,889, 143 ..o [V 30,384,889,143 |.......... 30,298,894, 163
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 93,118,102 oo [V 93,118,102 |..coveneeee. 129,703,058
2.2 COMMON SOCKS ....v.vieeiriiisciseetetsere ettt nenen [oeesseninsenanas 762,884,426 |................ 15,730,709 |.....ooeevneeee 747,153,717 |oevervene 862,158,584
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ 8,593,084,857 |.....covveiiriiiriiirias [V 8,593,084,857 |............ 8,675,742,097
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...vvvvviieeeieiete ettt nnanaes [eeresesceenenns 199,923,477 | oo (VS 199,923,477 (... 203,654,612
4.2 Properties held for the production of income (less
e 0 encumMbBrances) .......ccocooeeinicinneenies o TAT2,A24 0 foooiiics 772,124 | 7,172,124
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......vvieieiiietetetceeeee ettt sessaes st ese et sesesss s ss s seseseses [ereseseseenenens 18,795,828 |..cooovoeeeeeeeeeee [0 18,795,828 |.....co.coe...... 19,682,350
5. Cash($ .oreernen (52,802,126) ), cash equivalents
[CJ— 3,531,136,723 ) and short-term
investments ($  .......ccoe.ee. 203,817,461 ) oo [ 3,682,152,058 |.......ccocoveverrrriiceenn 0 [ 3,682,152,058 |........... 3,626,372,945
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [ooeoerenene 4,209,000,897 |.................. 1,834 411 [.......... 4,207,166,486 |............ 4,220,099,858
7. Derivatives ............... ....(164,737,026))|.. .. ....(164,737,026))|.. ..198,622,875
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 2,672,017,139 ..o 911,966 ... 2,671,105,173 |............ 2,709,268,742
9. ReCEiVaADIES fOr SECUMEES .......cuvuivieiieiiieieieiceie e [eoeeecieeeciees 133,221,877 | [V 133,221,877 11,899,848
10. Securities lending reinvested collateral assets . 68,570,942 |.. 68,570,942 |.. 22,968,710
11.  Aggregate write-ins for iNVEStEd @SSELS ............ovueveeeiiiriririririeeieeeese s [rererieee s 0 oo 0 e (1 T 0
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 50,660,093,844 50,641,616,758 |.......... 50,986,239,966
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14.  Investment income due and @CCIUET ...........ceururuimiueueireninieeieiseeeeeeieiseeeas [eneereinineas 655,521,006 |....ccoevvceceernnne 870,742 |.oovveenne 654,650,264 |............... 558,360,077
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 516,452,531 |...coevirinee 1,089,992 |....ccooenee. 515,362,539 |.....co...... 389,419,041
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 36,327,132 | [0 36,327,132 [oooeeiie 37,340,544
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coveeeeeeeeeeeeeeeeeeeeeeee oo 315,950,908 |......coovveeeeeeeeeeeee (V1N 315,950,908 |................ 227,552,084
16.2 Funds held by or deposited with reinsured COMPANIES .............ccceeererr. |rerereeereeninneeneens (1 T (1 T [0 OO 0
16.3 Other amounts receivable under reinsurance contracts ............ccoceeeeees |oeveveenns 5,981,929,364 |...ccoovevereereeree (O] 5,981,929,364 |............ 5,247,343,590
17.  Amounts receivable relating to UninSUred Plans .............ccccoeveeeeeeieeeeenenenins v [V RN [V RN (1 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 59,308,623 |......c.coveereeeeeeee [0 59,308,623 |................ 107,610,111
18.2 Net deferred tax asset ..........coocoeevenenene .. 1,671,511,377 |.. ..649,524,232 |. ..622,225,803
19.  Guaranty funds receivable or 0N dePOSit ............cocceveveveveueeceeeeeieieeeeeieenes |reseeeeeeeneens 29,720,571 |eeeeerieeeeennneeeeeen 0 [ 29,720,571 |.cveveee 32,501,886
20. Electronic data processing equipment and SOfWAre .............ocoeueueeerererinis foeveerenennnnns 6,063,053 |.....ooviviieieeieie (V1 6,063,053 |......ccovevneee 5,327,713
21. Furniture and equipment, including health care delivery assets
(B e 0 ) oo 11,031,417 | 11,031,417 oo [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ..................ccooveevreiies forerieiieiises (1 T (1 T [0 OO 0
24. Health care ($ ..ccccocvrvevcciciririiecnae 0 ) and other amounts receivable ... |o...ccccuenirnieininniens (U (U (O T 0
25. Aggregate write-ins for other than invested assets ...........cccoceveeiririreeeeees frorereciinns 425,598,836 |................ 101,516,781 [...oocceennnne 324,082,055 |.....ccoc.. 335,290,542
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 60,369,508,662 |............ 1,154,973,163 |.......... 59,214,535,499 |.......... 58,549,211,357
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt ecaeseeseseee e eaeseeeee s esesesesesesansessseses s s ansesesesessnsnsesenesannns [eossinnes 245,945,230,685 |......coovevriericins 0 fooerne 245,945,230,685 |......... 234,125,082,699
28. Total (Lines 26 and 27) 306,314,739, 347 1,154,973, 163 305,159,766, 184 292,674,294,056
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Agents' balances (Net) ..o Lo, TN — 5,776,056 |...ooovvvereieereieinies | 0
2502. Capitalized software and associated costs .......ccooovooeciccceeeeee e 20,913,630 |................. 20,913,630 oo 0 [ 0
2503. Admitted disallowed IMR ..o [ 296,995,530 [..cvveeiiereieeeens [V SR 296,995,530 |...cvvvnne. 306,339,797
2598. Summary of remaining write-ins for Line 25 from overflow page ..101,913,620 |... 74,827,095 |... ... 27,086,525 |... ... 28,950,745
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 425,598,836 101,516,781 324,082,055 335,290,542




STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON NATIONAL LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Aggregate reserve for life contracts $ .......... 22,229,978,834 less $
(including $ .o 0 Modco Reserve)

Aggregate reserve for accident and health contracts (including $

Liability for deposit-type contracts (including $

Contract claims:

4.1 Life

4.2 Accident and health

Policyholders’ dividends/refunds to members $

and unpaid

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 $

Modco)

6.2 Policyholders’ dividends and refunds to members not yet apportioned (including
6.3 Coupons and similar benefits (including $ 0 Modco)
Amount provisionally held for deferred dividend policies not included in Line 6
Premiums and annuity considerations for life and accident and health contracts received in advance less
B s 0 discount; including $  eeevoeeeeeeeereereeeeene 0 accident and health premiums
Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $

.0 Modco) ....

Current
Statement Date

2
December 31
Prior Year

................... 1,936,143

218,285

................... 1,952,903

................... 1,723,772

Service ACt ...
9.3 Other amounts payable on reinsurance, including $ ................
oY1= PSPPSR RTSTSTRRI) IUSUTORRON (277,640,624)|.............. (139,881,602)
9.4 INterest MaiNtENANCE RESEIVE .............c.cuoueuiuiiiiieeieeeteteteaeaee et et e et et et et eae et e s e s st ese st esssses et et eseses et essss s et asasesesesessansasasesesesesens [eeesenensseneeseseeseeneneeeaes [0 0
10. Commissions to agents due or accrued-life and annuity contracts $
B e 0 and deposit-type contract funds $  .eeeeeeeenecnecnnes 0 e [ 134,799,434 |................ 141,027,260
11.  Commissions and expense allowances payable on reinSUranCce @SSUME ..............c.ceeeeeeviueuereseseeseseseessesesesesssesesssssesesesens [oeeeseseseenenees 6,708,741 |...coove 6,804,733
12, General EXPENSES AUE OF BCCIUEH ...........ceiveveiieriieteeiteeeeteeeetesestesesseseeseseesetessasessasessssessssesessesessesesesessasessssensssessssesessesessasensass [rereesenennenes 128,021,819 ... 241,276,082
13. Transfers to Separate Accounts due or accrued (net) (including$ — ......... (4,291,393,555) accrued for expense
allowances recognized in reserves, net of reinSUred allOWANCES) .............coueueueueueuiiiriieieieieieeeeesee et sessssesesesesesesens [eseeeeeeeieiens 748,788,556 |.......... (1,264,636,008)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME taXeS ..........ccoeueueriiiririeieieeeeesseeeieeiene 5,644,994 | .. 6,550,560
15.1 Current federal and foreign income taxes, including $ 0 on realized capital gains (I0SSES) ......c.ccco. feevrereriniciciriiccne [OOSR 0
15.2 Net deferred taX HADIIIY ............ooveirieieieieieeii ettt ettt s et et esese e sttt esesese e s s sesesesesenesenesssns eeeteeeteie et [OOSR 0
16, Unearned iNVESIMENT INCOME .........c.iuiuriiiieeieieiet sttt b ettt b et et e se b et et s e s b et enenssesebenas [eoemnininanasnnas 4,850,547 |.....coovinn 5,093,448
17.  Amounts withheld or retained by reporting entity as agent or trustee ...........ccccceeveerivireeeceenne ..8,191,247 |.. ..8,889,120
18.  Amounts held for agents' account, including $ .......ccccevevne 8,835,026 agents' credit balances .. ..8,835,026 |. ..8,146,314
19.  Remittances and itemMS NOt AlIOCALEM ..............cuiiiuiiiiriiieiiei ettt ettt e 184,177,183 |...ccveee 176,497,396
20. Net adjustment in assets and liabilities due to foreign exchange rates ..
21. Liability for benefits for employees and agents if not included above ............cc.ccoovviiiiininnnn.
22. Borrowed money $ .............. 42,855,270 and interestthereon $  ..cococececvvivinennee
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiieiieee et sttt ettt et eseesaeesbeesbeesbeenreens
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE .........oveeeieieii ettt ettt ettt ettt s e s e s s st e s et et e s easasas s st et et esessssssssssesesesessssasnssseseseses|eeesesenensnnes 765,236,659 |.....cccvenee 727,221,889
24.02 Reinsurance in unauthorized and certified ($ ......cccceovevrirrrrienenns 0 ) COMPANIES ...t en e e 4,481,974 | 4,289,652
24.03 Funds held under reinsurance treaties with unauthorized and certified ($  .....cccooeevccicirncnecnee 0 )reinsurers ......... |oocceenee. 3,804,448,370 |............ 3,721,371,660
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ...........ccceeveeienieeieiieeeeee
24.06 Liability for amounts held under UniNSUred PIANS .........cc.eiiuiiiiiiiiie ettt ettt b e b seeesaeeseeas
24.07 Funds held UNAEr COINSUIANGCE ...........cciiuiiieiiiiie e e e e e e e e e e ee s eesae s e e s e see e ne e
24.08 Derivatives ...........ccccccoeenee.
24.09 Payable for securities ........... ..636,683, .. . ,068,
24.10 Payable for securities 1eNdINgG ........ccccooereriririeieeecerreeeeeeene ...68,570,942 |.. ...22,968,710
24.11 Capital notes $ ..cceovvvreeneee and interest thereon $ .....oevvevvnnneeen 0 e e O | 0
25. Aggregate write-ins for liabilities ............ccoceeiieinreeeccceeeene 1,025,769,134 1,521,015,112
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 54,279,868,253 53,773,485,815
27.  From Separate ACCOUNES SAEMENL ...........c.ceviuieiiiiiiieeteteteeeeee et etete e tes et e sttt es et es et et et ebesesessssesssesesesesesessssesssasesesesesenns oeneresas 245,894,789,998 |......... 234 ,125,082,699
28. Total liabilities (Lines 26 and 27) ... 300,174,658,251 287,898,568,514
29, COMMON CAPILAI SLOCK .......cvvivieieieiiiicietetet ettt ettt ettt ettt s et se et st et eses e s s st et esesesesessasesssesesesesesesnssssssesasesesesssnssssasssas|oesesessasinnans 13,800,000 |....cccveeee 13,800,000
30, Preferred CaAPItAl STOCK .........cceveveieececeeteieeeeeee et teteeeesseeaeteteseesesetetesesesssssesesesesssssaesesesessnsseetesesesnsssetesesessssnaesesesesnsssnsesesennneen 0| .0
31. Aggregate write-ins for other than special SUIPIUS FUNAS .......cc.iiiiiiiiii ettt [ereeeae e [0 0
32, SUIPIUS NOES ..o . 249,955,911 |.. . 249,926,425
33.  Gross paid in and CONHDUIEA SUIPIUS ............c.ceuiuiuieiiiiiieieteteteseee ettt tesess s st eae s s ese s s esssesesesesesesnsss st sesesesessssasesssasasesesa|esesenennnes 2,711,221,039 |............ 2,711,221,039
34. Aggregate write-ins for SPeCial SUMPIUS fUNDS ...........ccooviieeieecececccce ettt sttt s ese s s s ssesens |eeesenenenennes 296,995,530 |..oceeeenene 306,339,797
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvvveceeeeeiecieieteteeeeete ettt ea ettt et s e e s e s et et esesessss s s st et esessssssssasssesesesesessasasnsesesesans [eeenenesnes 1,713,135,453 |........... 1,494,438,281
36. Less treasury stock, at cost:
36.1 e 0 shares common (value included in LINe 29 $  ......ccccovvievvriicinicineeas 0 ) i [ 0 [ 0
36.2 s 0 shares preferred (value included in Lin@ 30 $  .ovovvevecerirencicecicinenes 0 ) s oo [0 0
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 4,971,307,933 4,761,925,542
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 4,985,107,933 4,775,725,542
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 305,159,766,184 292,674,294 ,056
DETAILS OF WRITE-INS
2501, Deferred COMPENSATION ....c.iiiiiiiiiie ettt ettt b bbb e e sttt s et e s bbb s ese e e s eee
2502. Deferred rent
2503. Founders Plan liability .....ccoooiiiiiniiiieccceece
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)
£ 0 ) RO OO PR RO PPN
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from oVerflow PAge ............couiiiiiiiiiiiii e .0 . .
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 0 0
3401, Admitted diSalloned IMR ...ttt [oeteteteneeaan 296,995,530 |...coovrenee 306,339,797
B0, ettt e et e e et e e aa e e e et e e ettt e eaaeeeneeeeaaeeeeaeeeeeeeeeaneeeeae et e aneeeaneeeeaneeenneeeaneeeeaneeenneeeaneeeaneeennneeenneeann [seneeenneeeaar e e e nneeeaneeennreeas [erreenneeeene e e e e snneenneeens
101 TR TSRO KR O PR O PR TR PR RSSO PR SRR OPPRUPRTRRORIN
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE .........ciiiiiiiiiiieiiee ettt [ [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 296,995,530 306,339,797




STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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 ..............c.cccccceeeee o 12,360,992,629 |............ 8,966,674,701 |.......... 20,045,040,268
2. Considerations for supplementary contracts with life contingencies...............cccccoeeveeeveveveveeecceeeeeeee e 934,673 | 465,559 | 585,341
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e .1,483,651,099 .3,038,079,711
4. Amortization of Interest Maintenance Reserve (IMR) ..........ccccooeiinrreeccceenes - (30,795,810)
5. Separate Accounts net gain from operations excluding unrealized gains or I0SSES ................coeueverisfrrnncnns 283,872,994 547,198,582
6. Commissions and expense allowances on reiNSUrance CeAed ..............ovioierveveveveueueeeeeseeeeeeeeseseses e 121,752,577 107,256,250
7. Reserve adjustments on reinsurance Ceded ............ccoiieiierieniiiiiniienee e seeseesieesieesee e sseseeseesee s frossesienineenn O L0 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES..........c.c.cvveueueueriieieeeseseiesesesesessss e sessss st s s sesesens [eseesenacans 1,349,675,177 |............ 1,316,597,828 |........... 2,725,776,842
8.2 Charges and fees for deposit-type CONtracts ............cccoeveereeriiiiiiieieeeeieeeeseeseeseeseeseeeseeeeeens [ O [0 0
8.3 Aggregate write-ins for miscellaneous income .. 372,671,659 356,476,415 736,021,590
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 15,959,715,686 12,457,885,112 27,169,162,774
10.  DEath DENEFIS ......ooeueeeeieiicicieeeeeee et | 480,470,760 |.......c..... 430,375,448 |................ 870,633,687
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccovveveveveueueeeeeienens |rereseeeeeeeenenens 2,336,479 | 1,859,795 | 4,919,648
12, ANNUILY DENETILS ...vtiriiececietsireccieie sttt ettt et ses st s s senses et s s ennsnseseseseee e 1,977,564,056 |............ 1,881,708,928 |............ 3,763,111,191
13. Disability benefits and benefits under accident and health CONracts ...............ccccueueeeeieeiveieveiercreeens oo 6,219,613 | 6,717,009 |......oonenveee. 13,069,529
14. Coupons, guaranteed annual pure endowments and similar DENEItS ...............ccccovevevevevceieeeeeeeieee oo 21,641 | 24,723 ..o 49,868
15.  Surrender benefits and withdrawals for life contracts ..................... 17,726,223,829 |.. 14,451,453,615 |.. 33,440,310,595
16, GIOUDP CONVEISIONS .......veeieieieieseteteeeaeaeaeeteseseseseasas s sssesesesesesssssssssesesesesessssasassssesesesessansssssssesesesessssaseseseseseeeseseneneeasasaneeas [0 [0 0
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeeveveverercriieeeeeeeseee e 240,295,588 |.......cc.c... 217,059,357 |.coveneeene 196,991,362
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 7,663,886 |....cceoeuveene 7,697,280 |...ocvoveee. 16,351,744
19. Increase in aggregate reserves for life and accident and health contracts (433,1083,471) (217,619,396) (2,163,741,409)
20.  Totals (LINES 10 10 1) .uururiiiuiueieeeieieecueeeeeeseeeseaeeeee e esesssesese s sassesesees e ssesesesesesssesesesesesssnnnsesesssssnas oesannnnns 20,007,692,381 |........... 16,779,276,759 |.......... 36,141,696,215
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ovviiiiiittt ettt b st b bbb ns bt s s ns bbb s s s s s s [eneciceceen 1,162,952,761 |.......coc..... 918,988,431 |........... 2,088,091,564
22. Commissions and expense allowances on reinsurance assumed . ...96,938,631 |.. ..210,535,423
23. General insurance expenses and fraternal expenses .................
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 30,836,576 |................. 27,379,223
25. Increase in loading on deferred and uncollected Premiums .............ccooveveveueuccieieieieieeeeee e e (464,518)]...cecvecene (581,838)|..
26. Net transfers to or (from) Separate Accounts net of FEINSUFANGCE ...........c.ccccveevievereueeeeeeeeieieieseeeaes [ (6,931,856,942)|.......... (6,995,685,606)|......... (14,401,994,391)
27. Aggregate write-ins for deductions .... 319,746,290 301,925,631 758,793,013
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 15,147,721,428 11,529,035, 162 25,665,558,824
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt 811,994,258 |.............. 928,849,950 |............ 1,503,603,950
30. Dividends to policyholders and refunds to members 3,736,011 4,019,754 6,942,653
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........ccoviiiuiueuiiieiieiieieieise et et essese b sssss s s ses s [ecseeseesnacan 808,258,247 |....cc.c.... 924,830,196 |............ 1,496,661,297
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (51,581,883) (537,275) (121,320, 149)
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) ..........cocceueurieirereererenns froccccneead 859,840,130 |...cccveeenee 925,367,471 |............ 1,617,981,446
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 52,120,969 (excluding taxes of $  ...cccoooeneeee. (13,254,359)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 97,316,827 (24,071,754) (28,457,165)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 957,156,957 901,295,717 1,589,524 ,281
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 4,775,725,542 4,404,030, 969 4,404,030, 969
37, NEtINCOME (LINE 35) ...uueiiiueieeeeeeeieeeieeeaeeeeseeseseseee e eeseseeesesssseseseeesssssesesssesassssssesesasssnsssesesassssne fersnsnsesasanns 957,156,957 |.oovceeeenene 901,295,717 |...c..o.c 1,589,524,281
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 14,261,545 .. 7,124,636 |. ... (5,975,728)]|.. ... 48,469,212
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e v (436,345) |- 1,832,367 |oeeeeeeeee 3,963,087
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ..(87,968,910)|.. ..(57,584,979)]|.. (160,692, 135)
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ... 97,526,380 |.. ...92,217,851 |.. ..252,252,183
42. Change in liability for reinsurance in unauthorized and certified companies ............ ....(192,322)|.. ....(339,984)/.. ....(701,311)
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN .o
50.2 Transferred from surplus (stock dividend)
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
L2 I T == o I o S SPR SR TRUUROPRORRRIN N
51.2 Transferred to capital (stock dividend) ..
51.3 Transferred from capital ............c..ccoceeieee .. ..
51.4 Change in surplus as a result of FEINSUTANCE .............c.ceueueeiieieieeeeeeeeeeeeeeeie e e (76,282,408).............. (134,081,088)|....cocvnenvne (174,256,365)
52, Dividends t0 SIOCKNOIAETS ........oviueurueeririietieieirise ettt seseeste e es et sesensese s s s sesnsesesessesesnsesesssnsenefeacicieenennas (650,000,000)|.............. (565,000,000)|.......... (1,115,000,000)
53. Aggregate write-ins for gains and losses in surplus 0 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 209,382,391 203,435,680 371,694,573
55. Capital and surplus, as of statement date (Lines 36 + 54) 4.,985,107,933 4,607,466 ,649 4.775,725,542
DETAILS OF WRITE-INS
08.301. General acCount POIICY TEES ..ot | 26,418,727 |.coeeeee. 29,811,036 |.cccveeeennee 57,488,244
08.302. MArKeting fEES .ouiuiuitiiiiiiieiet ettt es et e et s e ee st s s eeennnsesetees [onseeeennananaas 345,013,771 |oeeeeee 325,669,544 |............... 674,852,544
08.303. MiSCEIIANEOUS TNCOME .......oeeeeeeeeeeeeeeeee ettt eee e e e e s eesaneeeneeeeneesenseeeneeseas |oreeeeeeeeeeeaeeeens 892,397 | 801,504 |...cceovee. 2,120,216
08.398. Summary of remaining write-ins for Line 8.3 from oVEerfloW PAGE ..........cccocvevevevcueuirceiieeeeeeeie e 346,764 | 194,331 [ 1,560,586
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 372,671,659 356,476,415 736,021,590
2701. Additional contract benefits to Founders Plan policyholders ........coooiinnoiominnnnnccinnnnceeeecdnncscen 25, 714 083,782 64,287
2702. Interest on funds withheld treaties .......ccccooveieieiiiicicnennnne ..851,582,788
2703. Reclassification of initial gain to surplus ....cccooveueee .. .. ...80,959,605
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceueveeeveviieveveeeeeeeeeeeeeeves e (76,282,406).............. (134,081,088)|....cocvuenvne (173,813,667)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 319,746,290 301,925,631 758,793,013
£ 3010 T o KOTSRS RO TSP ORE R PR RSO RTTTO PR RUPTTRURTRTUPRN
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 0




STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON NATIONAL LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuriiiririiricirieieeieic et [resesneas 12,266,514,357 |........... 8,783,878,537 |.......... 19,854,093,473
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 1,017,414,347 |............ 1,212,384,239 |........... 2,440,816,701
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 1,784,834,387 3,081,072,569 6,293,337,629
4. TOtal (LINES 110 3) oottt 15,068, 763,091 13,077,335,345 28,588,247,803
5. Benefit and 10SS related PAYMENLS ..........c.ccceeieiiiiiiiereiceieee ettt en s [oesrnnas 20,112,229,680 |.......... 16,848,824 ,941 |.......... 38,106,212, 140
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooceeeeeee (8,669,783,279)|.......... (6,965, 183,352)|......... (16,902,311,836)
7. Commissions, expenses paid and aggregate write-ins for deductions .................c.ceveveueeeeeceieiererens oeeeerenens 2,085,753,126 |........... 1,727,121,387 |............ 3,707,349,439
8. Dividends paid t0 POIICYNOIAETS .........c.coviviveeeteeieie ettt eses s sesesnan s [eeerenee e nenees 3,721,079 oo 4,054,309 |..cooririne 7,576,156
9. Federal and foreign income taxes paid (recovered) netof $ .............. (43,937,554) tax on capital
GAINS (IOSSES) ..evuieiieiieet ettt bbb (47,801,488) (16,854,701) (111,675,736)
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 13,484,119, 117 11,597,962,584 24,807,150, 163
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 1,584 ,643,974 1,479,372,761 3,781,097,639
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 3,105,345,172 2,830,696,875
12.2 Stocks .............. ... 86,421,313 |.. ... 44,060,073 |..
12.3 Mortgage loans ... ..706,564,461 |.. ..723,223,836 |..
12.4 Real estate ....... TR 4,205,906 |......cco....... 1,391,109
12.5 Other iNVESIEA @SSELS ......cuvuiuieieriiiieirei ettt [eeessinessinees 186,085,749 |............... 284,604,255
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceiies oo, (O T [0 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 899,377,842 (397,956,484) (201,049,723)
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 4,988,000,443 |............ 3,486,019,664 |............ 7,391,473,105
13. Cost of investments acquired (long-term only):
131 BONGS .ottt |oerinnines 3,289,258,59%4 |........... 2,382,931,298 |........... 5,270,120,613
1312 STOCKS ..ottt [res et 2,992,930 |..ooverriinne 16,717,908 |..cvvvene. 34,717,908
13.3 MOMGAGE [OBNS ......ueeirieirieeiiieireie ettt ettt ssiens[oeeesinensneans 638,823,768 |................ 588,637,599 |............... 942,632,221
13,4 REAI ESEALE ...ttt [ereee e 60,240 [.cooverriciinnee 847,057 |.oovverieiene 1,453,711
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciicirei ettt [eeessinessineaes 134,281,501 |.connee 304,634,833 |.........c...... 593,407,571
13.6 Miscellaneous @pPlICALIONS ..............c.cccueuiuiieeiiiieieteteeceee ettt es st esnann s 0 387,011,559 387,011,559
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 4.,065,417,123 3,680,780,250 7,229,343,582
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e (13,371,825) (21,997,279) 16,458,528
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 935,955, 144 (172,763,307) 145,670,995
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOIOWED fUNGS ......ueeiiiiiie ettt naeseniens|oevininsnsinanes (4,250,000).......ccn... (704,250,000).............. (705,039,473)
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveveeceeeierens [oeeeeeeienencns 12,834,583 |........... 1,568,011,250 |............ 2,344,279,344
16.5 Dividends t0 SLOCKNOIAETS ..........cucuiuiieiicieee ettt [rnenennenenes 650,000,000 |........c...... 565,000,000 |............ 1,115,000,000
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (1,823,404,588) (1,603,668,897) (2,842,719,976)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..vuiiiiiicci it (2,464,820,006) (1,304,907,647) (2,318,480, 105)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne 55,779,113 | 1,701,807 |............ 1,608,288,529
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YBAN .....couieiieiiiiei ettt |oesininines 3,626,372,945 |............ 2,018,084,416 |........... 2,018,084,416
19.2 End of period (Line 18 plus Line 19.1) 3,682, 152,058 2,019,786,223 3,626,372,945
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Debt and equity securities acquired from exchange, PIK and other transactions ............... oeoernnnnn. 32,932,172 |..oov. 62,212,413 |..ccooee. 193,995,857
20.0002. Debt and equity securities disposed from exchange transactions ........coomviinnnnins fooereninininnn 32,511,570 | (60,907,245) ................ 191,238,038
20.0003. Bonds transferred from D-1 to BA-1 ... ... 49,813,540 |. ... 49,813,540
20.0004. Other invested assets acquired from change in SSAP No. 21 . ... 33,187,605 |. .... 33,187,605
20.0005. Other invested assets disposed from change in SSAP No. 21 ....coiiiiiiiiiiiiiicecc e (30,473,176) [......cocnv. 30,473,173
20.0006. Non-cash financial assets transferred to subSidiary ... foeeeeeinnnsseeeienenn 0 o 0 | 2,546,244, 214
20.0007. Non-cash financial assets transferred from sUbSTAiary ......ccocooeeivinniiseeciiercrsseees e 9,955,894 |.....ovvvieeecee (0 S 0




STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON NATIONAL LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... [ 206,501,475 |................ 223,511,320 | 438,003,644
GIOUP T .. e 6,493,268 |........cooon.. 6,792,665 |...........c..... 12,946,495
INGIVIAUAI @NNUITIES ... o 12,519,311,882 |............ 7,861,463,007 |.......... 20,400,777,648
GIOUP @NNUITIES ...ttt e 144,512,773 | 237,481,937 |..oovernne 372,721,506
ACCIABNE & NBAIN ... e 9,494,129 | 10,666,739 |.......coouvee. 20,681,813
FTBEEIMAL ...t 0 [ 0 [ 0
Oher lINES Of DUSINESS ........cuiiiiiiiiiiii ittt [e o 0 [ 0 [ 0
Subtotal (LINES 1 HIOUGN 7) .......cuiiiiiiiiciiciicicic e s 12,886,313,527 |............ 8,339,915,668 |.......... 21,245,131,106
DEPOSIt-LYPE CONFACES .....vvveiiiiiiieieie ettt s s s e e s snsens [eeeenenenas 1,515,303,713 |............ 2,533,341,375 |........... 3,538,766,454
Total (Lines 8 and 9) 14,401,617,240 10,873,257,043 24,783,897,560




STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON NATIONAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

1.

Summary of Significant Accounting Policies and Going Concern

A.

Accounting Practices

The financial statements of Jackson National Life Insurance Company (“Jackson” or the “Company”) are presented on the
basis of accounting practices prescribed or permitted by the Michigan Department of Insurance and Financial Services.

The Michigan Department of Insurance and Financial Services recognizes statutory accounting practices prescribed or
permitted by the state of Michigan for determining and reporting the financial condition and results of operations of an
insurance company, and for determining its solvency under Michigan Insurance Law. The Department of Insurance and
Financial Services has adopted the National Association of Insurance Commissioners' (“NAIC”) Accounting Practices and
Procedures Manual (“NAIC SAP”) to the extent that the accounting practices, procedures, and reporting standards are not
modified by the Michigan Insurance Code.

The Valuation of Life Insurance Policies Model Regulation (“Model 8307, also known as Regulation XXX), was effective
for NAIC SAP in 2000. The state of Michigan did not permit Model 830 for reserve calculations until January 1, 2002.
Thus, reserves for life business issued in calendar years 2000-2001 are not valued according to Model 830 and NAIC SAP,
but rather, are valued under the prior method of the Standard Valuation Law, referred to as the “unitary’ method.

Actuarial Guideline XXXV (“Actuarial Guideline 35” or the “Guideline”) was adopted by the NAIC in December 1998.
The purpose of Actuarial Guideline 35 is to interpret the standards for the valuation of statutory reserves for fixed index
annuities. NAIC SAP requires application of Actuarial Guideline 35 for all fixed index annuities issued after December 31,
2000. Michigan law prescribes the valuation of fixed index annuities without consideration of the Guideline. As a result,
the Guideline is not reflected in the Company’s accounts as of June 30, 2026 and December 31, 2025.

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

F/S F/S
SSAP # Page Line # 6/30/2026 12/31/2025

Net income
Jackson National Life Insurance Company, Michigan basis $ 957,156,957 $ 1,589,524,281
Michigan Prescribed Practices that are an increase/(decrease) from NAIC SAP:

Valuation of Life Insurance Policies Model Regulation (XXX)

Decrease in aggregate reserves for life and accident and health
policies and contracts 51 4 19 (241,620) (888,530)

Actuarial Guideline XXXV
(Decrease)/increase in aggregate reserves for life and accident

and health policies and contracts 51 4 19 3,034,015 (33,793,387)

Prescribed practices adjustment 2,792,395 (34,681,917)

Tax effect of prescribed practice differences 51,68 4 32 — —

NAIC SAP $ 954,364,562 $§ 1,624,206,198

Capital and Surplus
Jackson National Life Insurance Company, Michigan basis $ 4,985,107,933 § 4,775,725,542

Michigan Prescribed Practices that are an increase/(decrease) from NAIC SAP:

Valuation of Life Insurance Policies Model Regulation (XXX):

Reserve, Michigan basis 51 3 1 (4,918,496) (5,150,182)
Reserve, NAIC SAP 51 3 1 (13,243,455) (13,716,760)
Model Regulation (XXX) adjustment 8,324,959 8,566,578
Actuarial Guideline XXXV:
Reserve, Michigan basis 51 3 1 (730,177,369) (675,346,286)
Reserve, NAIC SAP 51 3 1 (752,889,113) (695,024,015)
Actuarial Guideline XXXV adjustment 22,711,744 19,677,729
Tax effect of prescribed practice differences (5,016,710) (5,435,568)
Net impact of prescribed practices 26,019,993 22,808,739
NAIC SAP $ 4,959,087,940 § 4,752,916,803

Significant changes have not occurred since 12/31/2025 that warrant disclosure in Note 1, item B.
Accounting Policy

(2) Bonds are stated at amortized cost except those with an NAIC rating of “6,” which are stated at the lower of
amortized cost or fair value. Acquisition premiums and discounts are amortized into investment income through call
or maturity dates using the interest method. The Company did not have SVO-Identified investments reported at a
different measurement method from prior periods.



STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON NATIONAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(6)  Asset-backed securities are stated at amortized cost except those with an NAIC carry rating of “6”, which are carried
at the lower of amortized cost or fair value. The retrospective adjustment method is used to value asset-backed
securities that are reported with NAIC designations that are of high credit quality at the time of acquisition and
continues to apply this method unless the security is other-than-temporarily impaired. The prospective adjustment
method is applied for all other asset-backed securities.

Investments are reduced to estimated fair value (discounted cash flows for asset-backed securities) for declines in
value that are determined to be other-than-temporary. In determining whether an other-than-temporary impairment
has occurred, the Company considers a security’s forecasted cash flows as well as the severity and duration of
depressed fair values.

If the Company intends to sell an impaired asset-backed security or does not have the intent and ability to retain the
impaired asset-backed security for a period of time sufficient to recover the amortized cost basis, an other-than-
temporary impairment has occurred. In these situations, the other-than-temporary impairment loss recognized is the
difference between the amortized cost basis and fair value. For asset-backed securities, the credit portion of the
recognized loss is recorded to the asset valuation reserve (“AVR”) and the non-credit portion is recorded to the
interest maintenance reserve (“IMR”). If the Company does not expect to recover the entire amortized cost basis
when compared to the present value of cash flows expected to be collected, it cannot assert that it has the ability to
recover the asset-backed security’s amortized cost basis even though it has no intent to sell and has the intent and
ability to retain the asset-backed security. Therefore, an other-than-temporary impairment has occurred and a
realized loss is recognized for the non-interest related decline, which is calculated as the difference between the
asset-backed security’s amortized cost basis and the present value of cash flows expected to be collected.

For situations where an other-than-temporary impairment is recognized, the previous amortized cost basis less the
other-than temporary impairment recognized as a realized loss becomes the new amortized cost basis of the asset-
backed security. The new amortized cost basis is not adjusted for subsequent recoveries in fair value. Therefore, the
prospective adjustment method is used for periods subsequent to other-than-temporary impairment loss recognition.

D.  Going Concern

There is not substantial doubt about the Company’s ability to continue as a going concern.
Accounting Changes and Corrections of Errors
In August 2025, the NAIC adopted changes to the statutory reserve framework for non-variable annuities, including immediate
annuities, fixed deferred annuities, and fixed indexed annuities. The new principles-based reserve framework is included in
VM-22: Requirements for Principle-Based Reserves for Non-Variable Annuities (“VM-22”) within the NAIC’s Valuation
Manual. The new VM-22 framework includes a three-year transition period, with an optional effective date of January 1, 2026,
and a mandatory effective date of January 1, 2029, and is applied prospectively to contracts issued after the effective date. Once
the new framework is applied to the valuation of reserves for a contract, it is required to be applied to all future valuations for that
contract. The Company plans to adopt the new VM-22 framework for all applicable contracts no later than January 1, 2029. As of
June 30, 2026, the Company has not yet elected to establish reserves for any business subject to VM-22 requirements.
The NAIC adopted updated economic scenario requirements and a prescribed generator of economic scenarios (“GOES”)
effective for principles-based reserving under VM-20 — Requirements for Principle-Based Reserves for Life Products, VM-21—
Requirements for Principle-Based Reserves for Variable Annuities, and VM-22 — Requirements for Principle-Based Reserves for
Non-Variable Annuities.
For reserves measured in accordance with VM-21, the Company applied the prescribed GOES effective January 1, 2026. The
initial impact of the GOES implementation was $948,859, net of reinsurance. The Company has elected to phase-in the initial
impact of applying GOES over a 36-month phase-in period beginning January 1, 2026 in accordance with VM-21 Section 2C.
The initial impact will be amortized into the reserve on a straight-line basis. As of June 30, 2026, the remaining amount to be
phased in was $790,716.
For VM-22 products, the Company will apply GOES simultaneously with the adoption of VM-22.
No other significant changes have occurred since 12/31/2025 that warrant disclosure in Note 2.
Business Combinations and Goodwill
Significant changes have not occurred since 12/31/2025 that warrant disclosure in Note 3.
Discontinued Operations
Significant changes have not occurred since 12/31/2025 that warrant disclosure in Note 4.
Investments

D. Asset-Backed Securities

(1)  Principal prepayment assumptions for asset-backed securities are obtained from broker-dealers, independent
providers of broker-dealer estimates, or internal models.
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(2)  There were no asset-backed and structured securities with a recognized other-than-temporary impairment where the
Company has either the intent to sell the securities or lacks the ability or intent to retain the securities as of the
statement date.

(3)  The following table details asset-backed securities with a recognized other-than-temporary impairment recorded in
2026:

1 2 3 4 5 6 7
Book/Adj Carrying Recognized Amortized cost Financial
Value Amortized cost other-than- | after other-than- Statement
before current period | Projected Cash| temporary temporary Reporting
CUSIP OTTI Flows impairment impairment Fair Value Period
91863*AB1 33,495 — 33,495 — — Q1-2026]
91863*AA3 17,602,785 — 17,602,785 — — Q1-2026]
00442JAD6 271,347 256,314 15,033 256,314 242,094 Q1-2026]
466247ER0O 46,595 45,598 997 45,598 44,706 Q1-2026]
872660A*6 30,247,476 28,259,986 1,987,490 28,259,986 | 28,259,986 Q2-2026|
466247ER0O 46,481 45,346 1,135 45,346 44,670 Q2-2026|
Total $ 19,640,935
(4)  The following table summarizes asset-backed securities in an unrealized loss position as of June 30, 2026:
Total <12 Months 12+ Months
Fair Value $ 2,813,410,331 $ 1,239,098,225 $ 1,574,312,106
Unrealized Loss $ 171,065,054 $ 18,382,655 $ 152,682,399
The carrying value and fair value of all asset-backed securities, regardless of whether the security is in an unrealized
loss position, was $4,491,278,410 and $4,356,748,371, respectively.
(5)  The Company periodically reviews its debt securities and equities on a case-by-case basis to determine if any decline

in fair value to below amortized cost is other-than-temporary. Factors considered in determining whether a decline
is other-than-temporary include the length of time a security has been in an unrealized loss position, reasons for the
decline in value, expectations for the amount and timing of a recovery in value, and the Company’s intent and ability
not to sell a security prior to a recovery in fair value.

Securities the Company determines are underperforming or potential problem securities are subject to regular
review. To facilitate this review, securities with significant declines in value or where other objective criteria
evidencing credit deterioration have been met, are included on a watch list. Among the criteria for securities to be
included on a watch list are: credit deterioration that has led to a significant decline in fair value of the security; a
significant covenant related to the security has been breached; or an issuer has filed or indicated a possibility of
filing for bankruptcy, has missed or announced it intends to miss a scheduled interest or principal payment, or has
experienced a specific material adverse change that may impair its creditworthiness.

In performing these reviews, the Company considers the relevant facts and circumstances relating to each
investment and exercises considerable judgment in determining whether a security is other-than-temporarily
impaired. Assessment factors include judgments about an obligor’s current and projected financial position, an
issuer’s current and projected ability to service and repay its debt obligations, the existence of, and realizable value
of, any collateral supporting the obligations, and the macro-economic and micro-economic outlooks for specific
industries and issuers. This assessment may also involve assumptions regarding underlying collateral such as
prepayment rates, default and recovery rates, and third-party servicing capabilities.

Dollar Repurchase Agreements and/or Securities Lending Transactions

(€)

b. The aggregate fair value of all securities acquired from the sale, trade, or use of the accepted collateral (reinvested
collateral) was $68,570,942 and $22,968,710 as of June 30, 2026 and December 31, 2025, respectively.

Repurchase Agreements Transactions Accounted for as Secured Borrowing — Cash Taker

(M

The Company routinely enters into repurchase agreements whereby the Company agrees to sell and repurchase
securities. Repurchase agreements are accounted for as collateralized borrowings. Collateral securities sold under
such agreements continue to be included in invested assets. Cash proceeds received from the sale of securities
subject to repurchase agreements are included in liabilities.

Jackson executed certain paired repurchase and reverse repurchase transactions totaling $1.5 billion pursuant to
master repurchase agreements with participating bank counterparties. Under these transactions, the Company lends
securities (e.g., corporate debt securities) to bank counterparties in exchange for U.S. Treasury securities that the
Company then uses to provide as collateral. The paired repurchase and reverse repurchase transactions are settled on
a net basis. As a result, there was no cash exchanged at initiation of these agreements. The paired transactions are
offset within the financial statements. These transactions are evergreened and require at least 150-days’ notice prior
to termination.
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For presentational purposes, the repurchase legs of these transactions are included in Note 5F and the reverse
repurchase legs are included in Note 5G. The securities received as collateral amounts noted in Notes 5F 7, 8, and 9
relate to the securities received from the reverse repurchase legs and the collateral pledged amounts in Notes 5G 7
and 8 relate to the securities pledged from the repurchase legs.

(2)  Type of Repo Trades Used

| First Quarter | Second Quarter |
a. Bilateral Yes Yes
b.  Tri-Party No No

(3) Maximum daily amount and ending balance of Original (Flow) & Residual Maturity are as follows:

[First Quarter | Second Quarter |
a.  Maximum Amount
1. Open - No Maturity $ 1,513,675,144 $  1,493,347,275
2. Overnight $ 537,763,600 $ 895,982,200
3. 2 Days to 1 Week $ — 3 404,598,700
4. >1 Weekto 1 Month  § — 5 —
5. > 1 Month to 3 Months $ — 5 —
6. >3 Monthsto 1 Year $ — 5 —
7. >1 Year $ — 5 —

b. Ending Balance

Open - No Maturity
Overnight

2 Days to 1 Week

>1 Week to 1 Month
> 1 Month to 3 Months
> 3 Months to 1 Year
> 1 Year

1,482,093,077
450,968,617

1,483,289,117
400,540,750

NNk L=
1 N R Y W
1 R R R Y

(4)  The Company had no securities sold and/or acquired that resulted in default.

(5)  Securities Sold Under Repo — Secured Borrowing

| First Quarter | Second Quarter |

a.  Maximum Amount

1. BACV XXX XXX

2. Nonadmitted - Subset of BACV XXX XXX

3. Fair Value $ 2,198,095,634 $§ 2,532,884,438
b.  Ending Balance

1. BACV XXX XXX

2. Nonadmitted - Subset of BACV XXX XXX

3. Fair Value $ 2,076,045,468 $ 2,018,236,920

(6)  Securities Sold Under Repo — Secured Borrowing by NAIC Designation

[ Ending Balance |  NAICI | NAIC 2 |
a.1CO - BACV XXX XXX
b.ICO -FV $ 847,405,445 $ 1,170,831,475
c. ABS - BACV XXX XXX
d. ABS - FV $ — 8 —
q. Total Assets - FV $ 847,405,445 $ 1,170,831,475

(7)  Collateral Received — Secured Borrowing

| First Quarter | Second Quarter |
a.  Maximum Amount
1. Cash § 537,763,600 § 1,300,580,900
2. Securities (FV) $ 1,513,675,144 §  1,493,347,275
b. Ending Balance
1. Cash $ 450,968,617 $ 400,540,750
2. Securities (FV) $ 1,482,093,077 §  1,483,289,117
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®)

)

Cash & Non-Cash Collateral Received — Secured Borrowing by NAIC Designation

[ Ending Balance | None | NAIC 1 |
a. Cash $ 400,540,750 $ —
b.ICO - FV $ — $ 1,483,289,117

j. Total Collateral Assets -FV ~ § 400,540,750 $ 1,483,289,117

Allocation of Aggregate Collateral by Remaining Contractual Maturity

| Fair Value |
400,540,750

. Overnight and Continuous
. 30 Days or Less

. 31to 90 Days

>90 Days

1,483,289,117

oo o
@ PO PHPh

(10) Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity

| Amortized Cost |  Fair Value |
a. 30 Days or Less $ — § —
b. 31 to 60 Days $ — § —
c. 61 to 90 Days $ — § —
d. 91 to 120 Days $ — § —
e. 121 to 180 Days $ — § —
f. 181 to 365 Days $ — § —
g. 1to2 Years $ — § —
h. 2 to 3 Years $ — § —
i. >3 Years $ — § —

(11) Liability to Return Collateral — Secured Borrowing (Total)

[ First Quarter | Second Quarter |

a.  Maximum Amount
1. Cash (Collateral - All) $ 537,763,600 $ 1,300,580,900
2. Securities Collateral $ — $ —

b. Ending Balance
1. Cash (Collateral - All) $§ 450,968,617 $ 400,540,750

2. Securities Collateral ~ § — 3
G.  Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
(1)  Jackson executed certain paired repurchase and reverse repurchase transactions totaling $1.5 billion pursuant to
master repurchase agreements with participating bank counterparties. Under these transactions, the Company lends
securities (e.g., corporate debt securities) to bank counterparties in exchange for U.S. Treasury securities that the
Company then uses to provide as collateral. The paired repurchase and reverse repurchase transactions are settled on
a net basis. As a result, there was no cash exchanged at initiation of these agreements. The paired transactions are
offset within the financial statements. These transactions are evergreened and require at least 150-days’ notice prior
to termination.
For presentational purposes, the repurchase legs of these transactions are included in Note 5F and the reverse
repurchase legs are included in Note 5G. The securities received as collateral amounts noted in Notes 5F 7, 8, and 9
relate to the securities received from the reverse repurchase legs and the collateral pledged amounts in Notes 5G 7
and 8 relate to the securities pledged from the repurchase legs.
(2)  Type of Repo Trades Used
[ First Quarter | Second Quarter |
a. Bilateral Yes Yes
b.  Tri-Party No No
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(3) Maximum daily amount and ending balance of Original (Flow) & Residual Maturity are as follows:

[ First Quarter Second Quarter |

a. Maximum Amount

1. Open - No Maturity $ 1,513,675,144 $  1,493,347,275
2. Overnight $ — $ —
3. 2 Days to 1 Week $ — —
4. >1 Week to 1 Month ~ $ — 8§ —
5. > 1 Month to 3 Months $ — 8§ —
6. >3 Monthsto 1 Year $ — 8 —
7. >1 Year $ — 8 —
b.  Ending Balance
1. Open - No Maturity $ 1,482,093,077 $§  1,483,289,117
2. Overnight $ — $ —
3. 2 Days to 1 Week $ — —
4. >1 Week to 1 Month ~ $ — 8§ —
5. > 1 Month to 3 Months $ — 8§ —
6. >3 Monthsto 1 Year $ — 8 —
7. >1 Year $ — 8 —

(4)  The Company had no securities sold and/or acquired that resulted in default.

(5)  Fair Value of Securities Acquired Under Repo — Secured Borrowing

| First Quarter | Second Quarter |
a.  Maximum Amount $ 1,513,675,144 $  1,493,347,275
b.  Ending Balance $ 1,482,093,077 $ 1,483,289,117

(6)  Securities Acquired Under Repo — Secured Borrowing by NAIC Designation

| Ending Balance | NAIC 1 |
a.ICO-FV $ 1,483,289,117
b. ABS - FV $ —
i.Total Assets - FV $ 1,483,289,117

(7)  Collateral Provided — Secured Borrowing

| First Quarter | Second Quarter |

a.  Maximum Amount

1. Cash $ — 5 —

2. Securities (FV) $ 1,659,720,406 $  1,636,902,238

3. Securities (BACV) XXX XXX

4. Nonadmitted Subset (BACV) XXX
b. Ending Balance

1. Cash $ — 5 —

2. Securities (FV) $ 1,609,419,426 $ 1,611,894,512

3. Securities (BACV) $ 1,694,900,711 $  1,694,750,697

4. Nonadmitted Subset (BACV) $ — 5 —

(8)  Allocation of Aggregate Collateral by Remaining Contractual Maturity

| Amortized Cost |  Fair Value |
a. Overnight and Continuous ~ $ — $ —
b. 30 Days or Less $ — $ —
c. 31 to 90 Days $ — S —
d. >90 Days $ 1,694,750,697 $ 1,611,894,512
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(9)  Recognized Receivable for Return of Collateral — Secured Borrowing

| First Quarter | Second Quarter
a.  Maximum Amount
1. Cash $ — $ —
2. Securities (FV) $ — $ —
b.  Ending Balance
1. Cash $ — $ —
2. Securities (FV) $ — $ —

(10) Recognized Liability to Return Collateral — Secured Borrowing (Total)

[ First Quarter | Second Quarter

a.  Maximum Amount
1. Repo Securities Sold/Acquired with Cash
Collateral $ - _

2. Repo Securities Sold/Acquired with
Securities Collateral (FV) $ — 3

b. Ending Balance
1. Repo Securities Sold/Acquired with Cash

Collateral $ — $ —
2. Repo Securities Sold/Acquired with
Securities Collateral (FV) $ — 3 —

Repurchase Agreements Transactions Accounted for as a Sale
The Company does not have repurchase agreements that are accounted for as a sale.
Reverse Repurchase Agreements Transactions Accounted for as a Sale

The Company does not have reverse repurchase agreements that are accounted for as a sale.
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L. Restricted Assets

(M

Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted

Current Year

1 2 3 4 5 6 7
Restricted Total G/A Total Separate S/A Assets Increase/
Asset General Supporting | Account (S/A) | Supporting G/A Total Total From (Decrease)
Restricted
Category Account (G/A) | S/A activity (a) Assets Activity (b) (1 plus 3) Prior Year (5 minus 6)

b. collateral held under security

lending agreements $ 68,570,942 $ 3,857,983 $ 72,428,925 ($ 34,472,891 | $ 37,956,033
c. Subject to repurchase

agreements 2,101,093,105 — — — | 2,101,093,105 2,705,404,741 (604,311,636)
h. Letter stock or securities

restricted as to sale 3,000,000 — 14,000,000 — 17,000,000 — 17,000,000
i. FHLB capital stock 87,202,400 — — — 87,202,400 118,569,200 (31,366,800)|
j- On deposit with states 71,666,971 — — — 71,666,971 71,901,936 (234,965)
1. Pledged as collateral

to FHLB 2,960,399,269 — — — | 2,960,399,269 2,850,614,635 109,784,634
m. Pledged as collateral not

captured in other categories 1,536,202,621 — — — 1,536,202,621 1,391,311,681 144,890,940
o. Collateral assets received

and on balance sheet 2,268,000 — — — 2,268,000 65,214,000 (62,946,000)
p. Assets held under modco

reinsurance agreements — — 66,354,924 — 66,354,924 60,941,537 5,413,387
q. Assets held under funds

withheld reinsurance agreements | 16,102,109,409 — — — | 16,102,109,409 | 17,197,060,147 | (1,094,950,738)
r. Total restricted assets

(Sum of a through q) $22,932,512,717 | $ —|$ 84,212,907 |$ — | $23,016,725,624 | $24,495,490,768 | $ (1,478,765,145)

(a) Subset of Column 1

(b) Subset of Column 3
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Current Year
8 9 Percentage 12 13 14
10 11
Admitted
Restricted Total Gross (Admitted | Restricted to
N/A for
Asset Total Admitted & Nonadmitted) Total Quarterly - N/A for
Amount Quarterly -
Category Nonadmitted Restricted Restricted to Admitted Reported in | Difference
General from Note
Restricted (5 minus 8) | Total Assets (¢)| Assets (d) Interrogatories | and GI GI Ref
b. collateral held under security
lending agreements $ —|$ 72,428,925 0.02 % 0.02 % XXX XXX 125.04 +25.05
c. Subject to repurchase
agreements — 2,101,093,105 0.69 % 0.69 % XXX XXX 26.21
h. Letter stock or securities
restricted as to sale — 17,000,000 0.01 %) 0.01 %) XXX XXX 26.26
i. FHLB capital stock — 87,202,400 0.03 %) 0.03 % XXX XXX 26.27
j- On deposit with states — 71,666,971 0.02 % 0.02 % XXX XXX 26.28
1. Pledged as collateral
to FHLB —1| 2,960,399,269 0.97 % 0.97 % XXX XXX 26.31
m. Pledged as collateral not
captured in other categories — 1,536,202,621 0.50 %) 0.50 % XXX XXX 26.3
o. Collateral assets received
and on balance sheet — 2,268,000 — %) — % XXX XXX XXX
p- Assets held under modco
reinsurance agreements — 66,354,924 0.02 %) 0.02 % XXX XXX XXX
g. Assets held under funds withheld
reinsurance agreements — | 16,102,109,409 5.26 %) 5.28 %) XXX XXX XXX
r. Total Restricted Assets
(Sum of a through q) $ — | $23,016,725,624 7.51 % 7.54 % XXX XXX XXX

(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28

2 Detail of Assets Pledged as Collateral Not Captured in Other Categories

Gross (Admitted & Nonadmitted Restricted) Percentage
Current Year
1 2 3 4 5 6 7 8 9 10
Gross Admitted
G/A Total Separate (Admitted & | Restricted to
Description of Total Supporting | Account (S/A) | S/A Assets Increase/ Total Current | Nonadmitted) Total
. Supporting . . .
Assets General S/A Restricted G/A Total Total From (Decrease) | Year Admitted | Restrictedto | Admitted
A t
(Céf),;l;l Activity (a) Assets Activity (b) (1 plus 3) Prior Year (5 minus 6) Restricted Total Assets Assets
OTC Derivatives $ 615,221,175 | $ —1|$ —|$ —|$ 615,221,175 |$ 502,715,309 | $ 112,505,866 | $ 615,221,175 0.20 % 0.20 %
Cleared Swaps 99,020,042 — — — 99,020,042 70,084,259 28,935,783 99,020,042 0.03 % 0.03 %
Futures 821,961,404 — — — 821,961,404 818,512,113 3,449,291 821,961,404 0.27 % 0.27 %
Total (c) $1,536,202,621] $ —|$ —|$ — | $1,536,202,621 | $1,391,311,681 | $ 144,890,940 | $1,536,202,621 0.50 % 0.50 %
Amount of Total
pledged under
derivative contracts 1,536,202,621 — — — | 1,536,202,621 | 1,391,311,681 144,890,940 | 1,536,202,621 XXX XXX
Total Excluding
Derivative Collateral
(Total minus Amount
of Total pledged
under derivative
contracts) $ —1|$ —1|$ —1$ —1|$ —1$ —1$ —13 — XXX XXX

(a) Subset of column 1
(b) Subset of column 3

(c) Total Line for Columns 1 through 7 should equal SL(1)m Columns 1 through 7 respectively and Total Line for Column 8 through 10 should equal S5L(1)m Columns 9 through 11
respectively.
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(€)
“)

The Company does not have Other Restricted Assets.

Assets within the Company’s financial statements:

Collateral Received and Assets Held under Modco/Funds Withheld (“FWH”) Reinsurance Agreements Reflected as

1 2 3 4 5 6 7 8
% of BACV to
Collateral BACV BACV BACV Fair Fair Fair Total Assets | % of BACV to
Assets Collateral Modco FWH Value Value Value (Admitted and | Total Admitted
HHE kK HAAAK Collateral Modco FWH Nonadmitted)* Assets**
General Account:
Cash, Cash Equivalents and
a. Short-Term Investments $ — —1$ 359,599,223 —1$ —|$ 359,599,223 0.60 %) 0.61 %)
b. Schedule D, Part 1, Section 1 — — 7,413,741,755 — — 5,978,660,289 12.28 % 12.52 %
[ Schedule D, Part 1, Section 2 — — 1,182,819,900 — — 1,118,688,255 1.96 %) 2.00 %)
d. Schedule D, Part 2, Section 1 — — 52,405,330 — — 52,405,330 0.09 %) 0.09 %
e. Schedule D, Part 2, Section 2 — — 240,929 — — 240,929 — % — %
f. Schedule B — — 2,596,034,783 — — 2,365,145,674 4.30 % 4.38 %
g. Schedule A — — 18,795,828 — — 18,795,827 0.03 %) 0.03 %
h. Schedule BA, Part 1 — — 845,000,620 — — 798,420,122 1.40 % 1.43 %
i Schedule DL, Part 1 68,570,942 — — 68,570,942 — — 0.11 %) 0.12 %
j- Other 2,268,000 — 3,633,471,041 2,268,000 — 3,633,471,041 6.02 %) 6.14 %
Total Assets
k. (atbtctdtetftgthtit) $ 70,838,942 —1$16,102,109,409 70,838,942 | $ — | $14,325,426,690 26.79 %) 27.31 %
Percentage to Total FWH
L Assets (including Modco) XXX XXX XXX XXX XXX XXX XXX XXX
Separate Account:
Cash, Cash Equivalents and
m. Short-Term Investments $ — 1,098,347 | $ — —1$ 1,098,347 | $ — — % — %
n. Schedule D, Part 1, Section 1 — 65,256,578 — — 65,401,296 — 0.03 %) 0.03 %
u. Schedule DL, Part 1 3,857,983 — — 3,857,983 — — — % — %
Total Assets
w. (m+n+o+ptqtrts+tuty) $ 3,857,983 66,354,925 | $ — 3,857,983 [$ 66,499,643 | $ — 0.03 % 0.03 %
Percentage to Total FWH
X. Assets (including Modco) XXX XXX XXX XXX XXX XXX XXX XXX

*3k

EEEEY

Hkokskok

k = Column 1 divided by Asset Page, Line 26 (Column 1)

w = Column 1 divided by Asset Page, Line 27 (Column 1)

k = Column 1 divided by Asset Page, Line 26 (Column 3)

w = Column 1 divided by Asset Page, Line 27 (Column 3)

k (Collateral BACV) should equal Note SL(1) Column 1, Line o.

w (Collateral BACV) should equal Note SL(1) Column 2, Line o.

k (Modco BACV) should equal Note 5L(1) Column 1, Line p.

w (Modco BACV) should equal Note SL(1) Column 2, Line p.

k (FWH BACV) should equal Note 5L(1) Column 1, Line q.

w (FWH BACV) should equal Note SL(1) Column 2, Line q.
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9 10 11 12 13 14 15
Book/Adjusted
Carrying Value
Assets (BACV) Related Party Code
FWH Including
1 2 3 4 5 6
Modco
General Account:
Cash, Cash Equivalents and
a.  Short-Term Investments $ 359,599,223 |$ — $ — | — $ — $ — $ 359,599,223
b.  Schedule D, Part 1, Section 1 7,413,741,755 — — — — — 7,413,741,755
c.  Schedule D, Part 1, Section 2 1,182,819,900 — — — — 144,126,604 1,038,693,296
d.  Schedule D, Part 2, Section 1 52,405,330 — — — — — 52,405,330
e.  Schedule D, Part 2, Section 2 240,929 — — — — — 240,929
f.  Schedule B 2,596,034,783 — — — —  ]234,630,179 2,361,404,604
g.  Schedule A 18,795,828 — — — — — 18,795,828
h.  Schedule BA, Part 1 845,000,620 — — — — 251,720,738 593,279,882
i. Schedule DL, Part 1 — — — — — — —
j. Other 3,633,471,041 — — — — — 3,633,471,041
Total Assets
k. (atbtctdt+etftgth+ity) $16,102,109,409 |$ — |3 — |8 — |3 — |$630,477,521 |$15,471,631,888
Percentage to Total FWH Assets
L (including Modco) 100.00 % — % — %) — %) — % 3.92 % 96.08 %)
Separate Account:
Cash, Cash Equivalents and
m. Short-Term Investments $ 1,098,347 |$ — | — IS — $ — | — |$ 1,098,347
n.  Schedule D, Part 1, Section 1 65,256,578 — — — — — 65,256,578
Total Assets
w. (mtntotptqtrtstttutv) $ 66354925 |$ — | — s — |S — |3 — |$ 66,354,925
Percentage to Total FWH Assets
X.  (including Modco) 100.00 %| — %) — % — % — % — % 100.00 %
1 2

% of Liability to

Amount Total Liabilities *
y. Recognized Obligation to Return Collateral Asset (General Account) $ 70,838,942 0.13 %
z.  Recognized Obligation to Return Collateral Asset (Separate Account) $ 3,857,983 — %
aa. Recognized Obligation for Modco assets (General Account) $ — — %
bb. Recognized Obligation for Modco assets (Separate Account) $ 66,354,925 0.03 %
cc. Recognized Obligation FWH (excluding Modco) assets (General Account) $ 16,102,109,409 29.66 %
dd. Recognized Obligation FWH (excluding Modco) assets (Separate Account)  $ — — %

*y+aa+ cc=Column 1 divided by Liability Page, Line 26 (Column 1)
z+bb + dd = Column 1 divided by Liability Page, Line 27 (Column 1)

(5) The Company has no assets held as collateral or under modified coinsurance or funds withheld reinsurance
agreements that have been pledged for another specific purpose.

Working Capital Finance Investments

(2)  The Company does not have working capital finance investments.

(3)  The Company did not have any defaults on working capital finance investments.

Offsetting and Netting of Assets and Liabilities

The Company reports derivatives, repurchase agreements and securities lending assets and liabilities on a gross basis.
However, the transactions detailed in Note 5F, which consist of paired repurchase agreements and reverse repurchase
agreements where a valid right of setoff exist, are offset within the Statements of Assets and Liabilities, Surplus and Other
Funds. As of June 30, 2026, a receivable of $1,483,289,117 and a payable of $1,483,289,117 related to these transactions
were offset resulting in $0 presented net in the Statements of Assets and Liabilities, Surplus and Other Funds.

Reporting Entity’s Share of Cash Pool by Asset Type

The Company does not have a cash pooling arrangement.
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10.

No other significant changes have occurred since 12/31/2025 that warrant disclosure in Note 5.

Joint Ventures, Partnerships and Limited Liability Companies

Significant changes have not occurred since 12/31/2025 that warrant disclosure in Note 6.

Investment Income

Significant changes have not occurred since 12/31/2025 that warrant disclosure in Note 7.
Derivative Instruments

A. Derivatives under SSAP No. 86 - Derivatives

®)

a. At June 30, 2026, the premium cost due in each of the following four years, and thereafter are as follows:

Derivative Premium

Fiscal Year Payments Due
1. 2026 $ 308,176,500
2. 2027 —
3. 2028 _
4. 2029 —
5. Thereafter —
6. Total Future Settled Premiums

(Sum of 1 through 5) $ 308,176,500

b. At June 30, 2026 the aggregate, non-discounted total premium cost for these contracts and the aggregate fair
value of derivative instruments with financing premiums excluding the impact of the deferred or financing
premiums were as follows:

Derivative Fair

Value with Derivative Fair
Undiscounted Future Premium Value Excluding
Premium Commitments Impact of Future
Commitments (Reported on DB) Settled Premiums
1. Prior Year $ 279,636,500 $ 114,368,391 $ 114,368,391
2. Current Year $ 308,176,500 $ 98,818,795 $ 98,818,975

Cash flows associated with derivative instruments and their related gains and losses are presented in the statement of cash
flow. The Company reported interest in Net investment income, settlement of the principal financed in Other cash provided
(applied), and proceeds from the settlement of the derivatives in Miscellaneous applications.

During 2026, the Company purchased equity options for which discounted option premium payments totaling
$355,691,405 were deferred until contract termination.

B. Derivatives under SSAP No. 108 - Derivatives Hedging Variable Annuity Guarantees

The Company does not have any derivatives hedging variable annuity guarantees that are eligible for the special accounting
provision of SSAP No. 108.

No other significant changes have occurred since 12/31/2025 that warrant disclosure in Note 8.
Income Taxes

At June 30, 2026, the current year to date operating and capital gains taxes were $51,581,883 of benefit and $52,120,969 of
expense, respectively, excluding $13,254,359 of tax benefit transferred to the IMR. At December 31, 2025, the full year current
operating and capital gains taxes were $121,320,149 of benefit and $37,259,162 of expense, respectively, excluding $15,819,621
of tax benefit transferred to the IMR. The current taxes are based on actual year to date results.

The net admitted deferred tax asset at June 30, 2026 and December 31, 2025, was $649,524,232 and $622,225,803, respectively.
The net admitted DTA for both periods was based on the 15% surplus limitation and increased year to date based on the increase
in the adjusted capital and surplus.

At June 30, 2026, the CAMT current tax impact was $500,000 resulting in a $575,000 decrease to net capital and surplus. At
December 31, 2025, the CAMT current tax impact was nil resulting in no impact to net capital and surplus.

No other significant changes have occurred since 12/31/2025 that warrant disclosure in Note 9.
Information Concerning Parent, Subsidiaries and Affiliates

During 2026, the Company received membership distributions from Jackson National Asset Management, LLC of $413,000,000.
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The Company paid ordinary dividends of $325,000,000 to its parent, Brooke Life Insurance Company on March 24, 2026 and
June 10, 2026, respectively.

The Company received an ordinary dividend of $70,000,000 from its wholly owned subsidiary, Jackson National Life Insurance
Company of New York (“Jackson New York™) on May 26, 2026.

During 2025, the Company paid an extraordinary dividend of $240,000,000, $325,000,000, $250,000,000, and $300,000,000 to
its parent, Brooke Life Insurance Company on March 17, 2025, June 12, 2025, September 10, 2025, and December 10, 2025,
respectively.

The Company received an ordinary dividend of $75,000,000 from its wholly owned subsidiary, Jackson New York on March 31,
2025.

No other significant changes have occurred since 12/31/2025 that warrant disclosure in Note 10.
11. Debt

B. Federal Home Loan Bank (“FHLB”) Agreements

(1) The Company is a member of the Federal Home Loan Bank of Indianapolis primarily for the purpose of

participating in the bank’s mortgage-collateralized loan advance program. Members are required to purchase and
hold a minimum amount of FHLB capital stock, plus additional stock based on outstanding advances. Advances are
in the form of debt or funding agreements issued to FHLB and held in the general account.
Short-term debt is generally used for liquidity and long-term debt is used to fund qualifying construction projects.
Debt is reported in borrowed money in the financial statements. Funding agreements are reported in liability for
deposit-type contracts in the financial statements. The Company calculated the maximum borrowing capacity in
accordance with current FHLB capital stock and limitations in the FHLB credit policy.

(2) FHLB Capital Stock
a. Aggregate Totals

1 2 3
Total General Separate
2+3 Account Accounts
1. Current Year

(a) Membership Stock - Class A $ — 3 — 3 —
(b) Membership Stock - Class B 5,000,000 5,000,000 —
(c) Activity Stock 82,202,400 82,202,400 —
(d) Excess Stock — — —
(e) Aggregate Total (at+b+c+d) $ 87,202,400 $ 87,202,400 $ —

(f) Actual or Estimated Borrowing Capacity
as determined by the Insurer $1,937,830,270 XXX XXX
1 2 3
Total General Separate
2+3 Account Accounts
2. Prior Year-end
(a) Membership Stock - Class A $ — 3 — 8 —
(b) Membership Stock - Class B 5,000,000 5,000,000 —
(¢) Activity Stock 79,783,700 79,783,700 —
(d) Excess Stock 33,785,500 33,785,500 —
(e) Aggregate Total (at+b+c+d) $ 118,569,200 § 118,569,200 §$ —
(f) Actual or Estimated Borrowing Capacity
as determined by the Insurer $2,634,869,159 XXX XXX
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Eligible for Redemption
Not Eligible Less 6 Months 1 to Less
Membership | Current Year For Than to Less Than Than 3to05
Stock Total Redemption 6 Months 1 Year 3 Years Years
Class A $ — 3 — 3 — $ — — 3 —
Class B $ 5,000,000 $ — 3 — § — — $ 5,000,000
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(3) Collateral Pledged to FHLB

a. Amount Pledged as of Reporting Date

Aggregate Total
Fair Value Carrying Value Borrowing
June 30, 2026 $ 2,843,039,710 ' $ 2,960,399,269 § 1,937,830,270
December 31, 2025 $ 2,746,436,987 $ 2,850,614,635 $ 1,884,080,270

b. Maximum Amount Pledged during the Reporting Period

Amount Borrowed at|
Time of Maximum
Fair Value Carrying Value Collateral

Period ended June 30, 2026 $ 2,843,039,710 $ 2,960,399,269 $ 1,937,830,270
Period ended December 31, 2025 $ 3,710,936,917 $ 3,992,825,557 $ 2,764,119,743

(4) Borrowing from FHLB

a. Amount as of the Reporting Date

General Separate Funding Agreements
Total Account Account Reserves Established
1. Current Year
(a) Debt
Short-term $ — 3 — 3 — XXX
Long-term 42,855,270 42,855,270 — XXX
(b) Funding Agreements 1,894,975,000  1,894,975,000 — 1,894,975,000
(d) Aggregate Total $ 1,937,830,270  $1,937,830,270 § — 3 1,894,975,000
2. Prior Year-end
(a) Debt
Short-term $ —  § —  § — XXX
Long-term 47,105,270 47,105,270 — XXX
(b) Funding Agreements 1,836,975,000  1,836,975,000 — 1,836,975,000
(d) Aggregate Total $ 1,884,080,270 $1,884,080,270 § — 1,836,975,000

b. Maximum Amount Borrowed during the Reporting Period (Current Year)

Total General Account | Separate Account
Debt $ 42,855,270 $ 42,855,270 $ —
Funding Agreements 1,894,975,000 1,894,975,000 —
Aggregate Total $ 1,937,830,270 $ 1,937,830,270 $ —

c. Does the company have prepayment obligations under the following arrangements?

Debt Yes
Funding Agreements Yes

No other significant changes have occurred since 12/31/2025 that warrant disclosure in Note 11.

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

A. Defined Benefit Plan
The Company does not offer a defined benefit plan.
Significant changes have not occurred since 12/31/2025 that warrant disclosure in Note 12.
13. Capital and Surplus, Shareholders' Dividend Restrictions and Quasi-Reorganizations

D. During 2026, the Company paid ordinary dividends of $325,000,000 to its parent, Brooke Life Insurance Company on
March 24, 2026 and June 10, 2026, respectively.

The Company received an ordinary dividend of $70,000,000 from its wholly owned subsidiary, Jackson New York on May
26, 2026.
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14.

15.

16.

17.

18.

19.

During 2025, the Company paid an extraordinary dividend of $240,000,000, $325,000,000, $250,000,000, and
$300,000,000 to its parent, Brooke Life Insurance Company on March 17, 2025, June 12, 2025, September 10, 2025, and
December 10, 2025, respectively.

The Company received an ordinary dividend of $75,000,000 from its wholly owned subsidiary, Jackson New York on
March 31, 2025.

J. The portion of unassigned funds (surplus) represented by cumulative unrealized losses is $593,753,972.
No other significant changes have occurred since 12/31/2025 that warrant disclosure in Note 13.

Liabilities, Contingencies and Assessments

Significant changes have not occurred since 12/31/2025 that warrant disclosure in Note 14.

Leases

Significant changes have not occurred since 12/31/2025 that warrant disclosure in Note 15.

Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit
Risk

Significant changes have not occurred since 12/31/2025 that warrant disclosure in Note 16.

Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

B(2) Not applicable.

B(4)a. Not applicable.

B(4)b. Transfer and Servicing of Financial Assets

The Company has entered into securities lending agreements with agent banks, for the purpose of earning fees, whereby blocks of
securities are loaned to third parties, primarily major brokerage firms. The agreements require collateral with a minimum fair
value of 102 percent of the fair value of the loaned securities, calculated on a daily basis. To further minimize the credit risks
related to these programs, the financial condition of the counterparties is monitored by the agent banks on a regular basis. Cash

collateral received is invested by the agent banks for the benefit of the Company and is included on the balance sheet. Securities
for which all or a portion of Jackson’s holdings have been loaned are identified in Schedule D with the designation “LS”.

1 2 3 4 5 6 7 8
Amount that
continues to be Percentage of
Original recognized in BACYV of interests of a
Reporting Amount the statement of acquired Reporting reporting entity's
Schedule of the Derecognized financial interests in Schedule of  transferred assets
Identification of = BACV at Time  Transferred from Sale position (Col. 2 transferred Acquired acquired by
Transaction of Transfer Assets Transaction minus 4) assets Interests affiliated entities
Securities lending  [$ 66,647,553 | D-1[$ —[$ 66,647,553 [$ 68,570,942 | DL-1| — %
C.  Wash Sales - No reportable wash sales have occurred during the year.

No other significant changes have occurred since 12/31/2025 that warrant disclosure in Note 17.

Gain or Loss to the Reporting Entity from Uninsured A&H Plans and the Uninsured Portion of Partially Insured Plans
Significant changes have not occurred since 12/31/2025 that warrant disclosure in Note 18.

Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Significant changes have not occurred since 12/31/2025 that warrant disclosure in Note 19.
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20. Fair Value Measurements

A. (1) Fair Value Measurements at Reporting Date

Net Asset
Description Level 1 Level 2 Level 3 Value (NAV) Total
a. Assets at fair value
Bonds:

Asset-backed securities $ — S 5,993,035 $ — S — 3 5,993,035
Preferred stock — 93,118,102 — — 93,118,102
Common stock 87,210,675 234,400 1,191,472 — 88,636,547
Limited partnership interests — — 12,076,680 2,302,729,360 2,314,806,040
Other invested assets — 1,741,430 15,734,297 — 17,475,727
Derivatives — (164,737,026) — — (164,737,026)
Separate account assets — 227,026,491,049 — — 227,026,491,049

Total assets at fair value/NAV ~ $ 87,210,675  $226,962,840,990  $ 29,002,449  $2,302,729,360  $229,381,783,474

(2) Financial Assets Measured at Fair Value Using Significant Unobservable Inputs (Level 3)

Ending Total gains Total gains Ending
Balance as and (losses) | and (losses) Balance for
of Prior Transfers | Transfers out | includedin | included in Current
Description Quarter End | in Level 3 Level 3 Net income Surplus Purchases | Issuances Sales Settlements | Quarter End
Common Stock |$ 1,175,105|$  (3,120) $ —193 —|s 19,487 | $ —|$ —|$ —|$ —|$ 1,191,472
Limited
partnership
interests 13,197,531 — — — (1,120,851) — — — — | 12,076,680
Other invested
assets 15,977,565 — — — (243,268)| — — — — | 15,734,297
Total $30,350,201 [$  (3,120)| $ — |8 —|'$ (1,344,632)| $ —1$ —|3 — |8 — 1 $29,002,449

(3) The Company’s policy for determining and disclosing transfers between levels is to recognize transfers using
beginning-of-year balances.

(4) Bonds and Equity Securities

The fair values for bonds and equity securities are determined by management using information available from
independent pricing services, broker-dealer quotes, or internally derived estimates. Priority is given to publicly
available prices from independent sources, when available. Securities for which the independent pricing service
does not provide a quotation are either submitted to independent broker-dealers for prices or priced internally.
Typical inputs used by these three pricing methods include, but are not limited to, reported trades, benchmark yields,
credit spreads, liquidity premiums, and/or estimated cash flows based on default and prepayment assumptions.

As a result of typical trading volumes and the lack of specific quoted market prices for most bonds, independent
pricing services will normally derive the security prices through recently reported trades for identical or similar
securities, making adjustments through the reporting date based upon available market observable information as
outlined above. If there are no recently reported trades, the independent pricing services and brokers may use matrix
or pricing model processes to develop a security price where future cash flow expectations are developed based
upon collateral performance and discounted at relevant market rates. Certain securities are priced using broker-
dealer quotes, which may utilize proprietary inputs and models. Additionally, the majority of these quotes are non-
binding and are classified as Level 3.

Included in the pricing of asset-backed securities are estimates of the rate of future prepayments of principal over the
remaining life of the securities. Such estimates are derived based on the characteristics of the underlying structure
and prepayment assumptions believed to be relevant for the underlying collateral. Actual prepayment experience
may vary from these estimates.

Internally derived estimates may be used to develop a fair value for securities for which the Company is unable to
obtain either a reliable price from an independent pricing service or a suitable broker-dealer quote. These estimates
may incorporate Level 2 and Level 3 inputs and are generally derived using expected future cash flows, discounted
at market interest rates available from market sources based on the credit quality and duration of the instrument to
determine fair value. For securities that may not be reliably priced using these internally developed pricing models,
a fair value may be estimated using indicative market prices. These prices are indicative of an exit price, but the
assumptions used to establish the fair value may not be observable or corroborated by market observable
information and, therefore, are considered to be Level 3 inputs.
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The Company performs a monthly analysis on the prices and credit spreads received from third parties to ensure that
the prices represent a reasonable estimate of the fair value. This process involves quantitative and qualitative
analysis and is overseen by investment and accounting professionals. Examples of procedures performed include,
but are not limited to, initial and on-going review of third party pricing service methodologies, review of pricing
statistics and trends, back testing recent trades and monitoring of trading volumes. In addition, the Company
considers whether prices received from independent brokers represent a reasonable estimate of fair value through the
use of internal and external cash flow models, which are developed based on spreads and, when available, market
indices. As a result of this analysis, if the Company determines there is a more appropriate fair value based upon the
available market data, the price received from the third party may be adjusted accordingly.

For those securities that were internally valued at June 30, 2026 and December 31, 2025, an internally developed
model was used to determine the fair value. The pricing model used by the Company utilizes current spread levels
of similarly rated securities to determine the market discount rate for the security. Furthermore, appropriate risk
premiums for illiquidity and non-performance are incorporated in the discount rate. Cash flows, as estimated by the
Company using issuer-specific default statistics and prepayment assumptions, are discounted to determine an
estimated fair value.

On an ongoing basis, the Company reviews the independent pricing services’ valuation methodologies and related
inputs, and evaluates the various types of securities in its investment portfolio to determine an appropriate fair value
hierarchy distribution based upon trading activity and the observability of market inputs. Based on the results of this
evaluation, each price is classified into Level 1, 2, or 3. Most prices provided by independent pricing services are
classified into Level 2 due to their use of market observable inputs.

Other Invested Assets

Other invested assets include investments in limited partnerships, real estate, and other securities not classified as
bonds. Fair values for limited partnership interests are generally determined using the proportion of the Company's
investment in the value of the net assets of each fund (“NAV equivalent”) as a practical expedient for fair value, and
generally, are recorded on a three-month lag. No material adjustments to these amounts were deemed necessary at
June 30, 2026 or December 31, 2025. As a result of using the net asset value per share practical expedient, these
investments are not classified in the fair value hierarchy.

The Company’s limited partnership interests are not redeemable, and distributions received are generally the result
of liquidation of the underlying assets of the partnerships. The Company generally has the ability under the
partnership agreements to sell its interest to another limited partner with the prior written consent of the general
partner. In cases when the Company expects to sell the limited partnership interest, the estimated sales price is used
to determine the fair value rather than the practical expedient. These limited partnership interests are classified as
Level 2 in the fair value hierarchy.

In cases when a limited partnership’s financial statements are unavailable and a NAV equivalent is not available or
practical, the fair value may be based on an internally developed model or provided by the general partner as
determined using private transactions, information obtained from the primary co-investor or underlying company, or
financial metrics provided by the lead sponsor. These investments are classified as Level 3 in the fair value
hierarchy.

Other securities not classified as bonds are valued in the same manner as bond and equity securities.

Derivative Instruments

Fair values for derivatives priced using valuation models incorporate inputs that are predominantly observable in the
market. Inputs used to value derivatives include, but are not limited to, interest rate swap curves, credit spreads,
interest rates, counterparty credit risk, equity volatility and equity index levels.

Derivative instruments classified as Level 1 include futures, which are traded on active exchanges.

Derivative instruments classified as Level 2 include interest rate swaps, cross currency swaps, cross currency total
return swaps, cross currency forwards, credit default swaps, put swaptions and equity index call and put options, and
bond forwards. The derivative valuations are determined by third party pricing services using pricing models with
inputs that are observable in the market or can be derived principally from, or corroborated by, observable market
data.

Derivative instruments classified as Level 3 include interest rate contingent options that are valued by third-party
pricing services utilizing significant unobservable inputs.

Separate Account Assets

For the insulated separate account, assets are comprised of investments in mutual funds that transact regularly, but
do not trade in active markets as they are not publicly available, and are categorized as Level 2 assets. For the non-
insulated separate account, assets include bonds (refer to fair value discussion above), commercial and residential
mortgage loans, preferred stocks, securities lending, other invested assets, and cash and cash equivalents.
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Separate Account Liabilities

For the insulated separate account, separate account liabilities are carried at the fair value of the separate account
assets, which are comprised of investments in mutual funds that transact regularly, but do not trade in active markets
as they are not publicly available, and, are categorized as Level 2. For the non-insulated separate account, fair values
for RILA are determined using projected future cash flows discounted at current market interest rates and are
allocated between the separate and general accounts in accordance with admitted reserves.

Annuity Reserves

Fair values for immediate annuities, without mortality features, are derived by discounting the future estimated cash
flows using current market interest rates for similar maturities. Fair values for deferred annuities, including fixed
index annuities, are determined using projected future cash flows discounted at current market interest rates. Fair
values for RILA are allocated between the separate and general accounts in accordance with admitted reserves.

Reserves for Guaranteed Investment Contracts
Fair value is based on the present value of future cash flows discounted at current market interest rates.

Payable for Securities Lending
The Company’s payable for securities lending is set equal to the cash collateral received. Due to the short-term
nature of the loans, carrying value is a reasonable estimate of fair value and is classified as Level 2.

Funds Held Under Reinsurance Treaties
The fair value of the funds held is equal to the fair value of the assets held as collateral, which primarily consist of
policy loans, debt securities, and mortgage loans.

Repurchase Agreements

Carrying value of the Company’s repurchase agreements is considered a reasonable estimate of fair value due to
their short-term maturities and are classified as Level 2.

Borrowed Money and Interest Thereon

Carrying value of the short-term borrowings is considered a reasonable estimate for fair value due to their short-term
maturity. Fair value of surplus notes is based on the present value of future cash flows discounted at current market
interest rates.

B. The Company provides additional fair value information in Note 5.

C. The following tables detail the aggregate fair value of the Company’s financial instruments:

June 30, 2026

Aggregate Fair Net Asset
Description Value Admitted Value Level 1 Level 2 Level 3 Value( NAV)
Assets at fair value:
Issuer credit obligations $ 22,892,529.412 $ 25,893,610,733 $2,438,045,740 $20,330,642,708 $ 123,840,964 $ —
Asset-backed securities 4,356,748,371 4,491,278,410 — 4,265,938,172 90,810,199 —
Preferred stock 93,118,102 93,118,102 — 93,118,102 — —
Common stock 88,636,547 88,636,547 87,210,675 234,400 1,191,472 —
Mortgage loans 8,151,146,830 8,593,084,857 — — 8,151,146,830 —
Cash and cash equivalents 3,478,226,343 3,478,334,597  3,478,226,343 — — —
Short-term investments 203,753,960 203,817,461 177,645,285 26,108,675 — —
Policy loans 4,207,166,486 4,207,166,486 — — 4,207,166,486 —
Derivatives (164,737,026) (164,737,026) — (164,737,026) — —
Limited partnership interests 2,314,806,040 2,314,806,040 — 12,076,680  2,302,729,360
Other invested assets 233,736,804 270,474,996 — 174,531,618 15,734,297 43,470,889
Securities lending assets 68,570,942 68,570,942 68,570,942 — — —
Separate account assets 245,948,552,842 245,945,230,685 — 245,948,552,842 — —
Total assets at fair value/NAV ~ $291,872,255,653  $295,483,392,830  $6,249,698,985 $270,674,389,491 $12,601,966,928 $2,346,200,249
Liabilities at fair value:
Liability for deposit-type
contracts $ 11,103,642,066 § 11,297,702,647 § — 3 —  $11,103,642,066 $ —
Funds held under reinsurance
treaties 14,495,918,107 16,270,234,350 — —  14,495,918,107 —
Payable for securities lending 68,570,942 68,570,942 — 68,570,942 — —
Separate account liabilities 248,613,634,323 245,894,789,998 —  248,613,634,323 — —
Repurchase agreements 400,540,750 400,540,750 — 400,540,750 — —
Borrowed money and interest
thereon 42,925,836 42,925,836 — 42,925,836 — —
Total liabilities at fair value $274,725,232,024  $273,974,764,523 § —  $249,125,671,851 $25,599,560,173 $ —
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21.

22.

23.

December 31, 2025

Aggregate Admitted Net Asset
Description Fair Value Value Level 1 Level 2 Level 3 Value( NAV)
Assets at fair value:
Issuer Credit Obligations $ 22,988,553,397 $ 25,866,318,840 $2,455,848,999 §20,239,769,403 $ 292,934,995 $ —
Asset-Backed Securities 4,313,167,858 4,432,575,323 — 4,145,235,312 167,932,546 —
Preferred stock 129,703,058 129,703,058 — 129,703,058 — —
Common stock 140,261,439 140,261,439 118,586,054 20,536,529 1,138,856 —
Mortgage loans 8,262,449,810 8,675,742,097 — — 8,262,449,810 —
Cash and cash equivalents 3,622,804,690 3,622,373,523  3,622,804,690 — — —
Short-term investments 4,000,050 3,999,421 — 4,000,050 — —
Policy loans 4,220,099,858 4,220,099,858 — — 4,220,099,858 —
Derivative instruments 198,622,875 198,622,875 — 198,622,875 — —
Limited partnership interests 2,271,697,790 2,271,697,790 — — 11,080,945 2,260,616,845
Other invested assets 312,065,298 355,198,198 — 195,892,249 68,476,201 47,696,848
Securities lending assets 22,968,710 22,968,710 22,968,710 — — —
Separate account assets 245,941,908,528 234,125,082,699 —  245,941,908,528 — —
Total assets at fair value/NAV ~ $292,428,303,361  $284,064,643,831  $6,220,208,453 $270,875,668,004 $13,024,113,211 § 2,308,313,693

Liabilities at fair value:

Liability for deposit-type

contracts $ 11,313,901,648 $ 11,284,868,064 §$ — 3 — $11,313,901,648 $ —
Funds held under reinsurance
treaties 15,361,449,950 17,189,246,188 — —  15,361,449,950 —
Payable for securities lending 22,968,710 22,968,710 — 22,968,710 — —
Repurchase Agreements 1,001,048,650 1,001,048,650 — 1,001,048,650 — —
Separate Account Liabilities 235,808,215,622 234,125,082,699 —  235,808,215,622 — —
Borrowed money and interest
thereon 47,191,622 47,191,622 — 47,191,622 — —
Total liabilities at fair value $263,554,776,202  $263,670,405,933 § —  $236,879,424,604 $26,675,351,598 § —

D. At June 30, 2026 and December 31, 2025, the Company had no financial instruments for which it was not practicable to
estimate fair value.

Other Items

C. At June 30, 2026, the Company included $354,825,361 of miscellaneous group annuity reserves initially established by
John Hancock and John Hancock of New York on closed blocks of group payout annuities, which the Company assumes.
The additional reserves are in excess of those required under minimum statutory standards.

On February 11, 2026, Jackson Financial Inc. entered into a non-exclusive investment management arrangement with TPG
Inc ("TPG") with a 10-year initial term with automatic 1-year renewals through year 15, subject to various termination
provisions, with TPG providing Investment Grade Asset Based Finance and Direct Lending investment capabilities to
complement the asset management capabilities of PPM America, Inc. ("PPM"), an affiliate of Jackson. Under the
agreement, PPM will continue to manage the majority of Jackson’s investment portfolio and both Jackson and PPM will
retain oversight of Jackson’s investment portfolio.

No other significant changes have occurred since 12/31/2025 that warrant disclosure in Note 21.
Events Subsequent

The Company is not aware of any events occurring subsequent to the balance sheet date which require disclosure to keep the
financial statements from being misleading or that may have a material effect on the financial condition of the Company.

Reinsurance

Effective December 1, 2025, the coinsurance funds withheld reinsurance agreement with Brooke Life Reinsurance Company
(“Brooke Life Re”) was amended to expand the scope of reinsurance liabilities both in force and for future new business. No
ceding commission was paid upon execution of the amendment.

Effective December 1, 2025, Jackson entered into a 100% coinsurance reinsurance transaction with Brooke Life Re. The
transaction provides for the cession from Jackson to Brooke Life Re of certain liabilities related to organic payout annuity
contracts in force as of the effective date. Jackson paid Brooke Life Re an initial ceding commission of $107,566,188, subject to a
true-up adjustment within 60 days of the agreement. Jackson retains the annuity contract administration of the ceded business.

As part of the funds withheld coinsurance agreement, Jackson is responsible for the maintenance of Brooke Life Re’s hedging
program, including all hedge administration, subject to hedging guidelines established by Brooke Life Re. Jackson enters into any
hedges as principal and makes any payments to counterparties, including any required hedge collateral, from its own accounts.
As principal, Jackson reflects the hedging instruments and associated activity, including realized and unreahzed gains (losses) in
its financial statements with a corresponding reinsurance receivable or payable consistent with the impacts to its pre-tax income
and other changes to capital and surplus resulting from the underlying hedging activity.
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The funds withheld coinsurance agreement includes settlement provisions for net hedge results between Jackson and Brooke Life
Re over a twelve quarter period with the first quarterly net hedge result amount being allocated to the current quarterly settlement
period and each of the remaining eleven quarterly net hedge result amounts being deferred and allocated to subsequent quarterly
settlement periods. The deferred amount is reported in other amounts receivable under reinsurance contracts on the statement of
assets. Interest accrues on the deferred net hedge results receivable/payable and is reported in net investment income on the
summary of operations.

Other than interest on the deferred net hedge results receivable/payable, Jackson’s pre-tax income and capital and surplus are not
impacted by the hedging performed on behalf of Brooke Life Re under the funds withheld coinsurance agreement.

The reserve credit reflected in Jackson’s financial statements related to its transactions with Brooke Life Re as of June 30, 2026 is
$1,334,426,275.

The table below presents the impact of Jackson’s reinsurance transactions with Brooke Life Re by line item in the Company's
statements of assets, liabilities, surplus and other funds and on the summary of operations:

Balance as of

Assets June 30, 2026
16.1 Amounts recoverable from $ 72,688,335
reinsurers
16.3 Other amounts receivable 6,538,726,222

under reinsurance contracts

Liabilities, Surplus and Other Funds

1 Aggregate reserve for life $  (1,084,312,879)
contracts
3 Liability for deposit-type (250,113,397)
contracts
4.1 Contract Claims: Life (7,630,000)
9.3 Other amounts payable on (267,121,670)
reinsurance
24.07 Funds held under coinsurance 151,384,017
Quarter Ended Quarter Ended
Summary of Operations March 31, 2026 June 30, 2026 Total
3. Net investment income $ 1,485,907 $ 1,536,332 $ 3,022,239
6. Commissions and expense
allowances on reinsurance 16,926,253 16,670,608 33,596,861
ceded

8.1 Income from fees associated
with investment management,

administration and contract (703,026,650) (703,914,459) (1,406,941,109)
guarantees from Separate
Accounts
9. Total revenue (684,614,490) (685,707,519) (1,370,322,009)
12. Annuity benefits (106,545,579) (119,133,326) (225,678,905)
17. Interest and adjustments on
contract or deposit-type 17,980,618 18,570,744 36,551,362

contract funds
19. Increase in aggregate reserves

for life and accident and health (97,549,802) 145,345,769 47,795,967
contracts

2702. Interest on funds withheld 1,485.907 1,536,332 3,022.239
treaties

2704. Amortization of gain on

reinsured business to income (12,547,640) (12,547,641) (25,095,281)
28. Total expenses (197,176,496) 33,771,878 (163,404,618)
29. Net gain from operations

before dividends to $  (487437994) $  (719,479397) $ (1,206,917,391)

policyholders and federal
income taxes

Effective December 1, 2025, Jackson entered into an indemnity reinsurance agreement with Hickory Brooke Reinsurance
Company (‘Hickory Re’), a wholly owned subsidiary of Brooke Life Reinsurance Company and captive reinsurer regulated by the
Michigan Department of Insurance and Financial Services created in the fourth quarter of 2025 for the express purpose of serving
as the counterparty to the reinsurance transaction. The transaction provides for the cession from Jackson to Hickory Re, on a
quota-share coinsurance basis, of certain deferred fixed annuities and deferred fixed indexed annuities issued by Jackson,
including annuitization of these contracts, both in-force on the effective date of the reinsurance agreement and written in the
future (i.e., on a "flow" basis). Hickory Re paid Jackson an initial ceding commission of $93,825,585. Jackson retains the annuity
contract administration of the ceded business.

The reserve credit reflected in Jackson’s financial statements related to its transaction with Hickory Re as of June 30, 2026 is
$3,256,310,750.
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Under the terms of the Agreement, Jackson will perform hedging services on behalf of, and in accordance with the risk
management strategy of, Hickory Re. Jackson will enter into derivative contracts as principal and will be responsible for posting
of required collateral with derivative counterparties. With sufficient notice, either party may elect to end this hedging program
arrangement.

The table below presents the impact of Jackson’s reinsurance transaction with Hickory Re by line item in the Company's
statements of assets, liabilities, surplus and other funds and on the summary of operations:

Balance as of

Assets June 30, 2026
16.1 Amounts recoverable from $ 4,189,450
reinsurers
16.3 Other amounts receivable 9,068,865
under reinsurance contracts
2505 Guarantee fees receivable (8,519,706)

Liabilities, Surplus and Other Funds

1 Aggregate reserve for life $  (3,256,310,750)
contracts
9.3 Other amounts payable on 23,216,809

reinsurance

Quarter Ended Quarter Ended
Summary of Operations March 31, 2026 June 30, 2026 Total
1. Premiums and annuity
considerations for life and $ (692,956,436) $ (738,355,785) $  (1,431,312,221)
accident and health contracts
6. Commissions and expense
allowances on reinsurance 28,894,688 40,886,735 69,781,423
ceded
8.1 Income from fees associated
with investment management,
administration and contract (11,582,141) 3,055,621 (8,526,520)
guarantees from Separate
Accounts
9. Total revenue (675,643,889) (694,413,429) (1,370,057,318)
12. Annuity benefits (1,130,830) (6,281,930) (7,412,760)
15. Surrender benefits and
withdrawals for life contracts (14,729,312) (20,127,810) (34,857,122)

17. Interest and adjustments on
contract or deposit-type — (332) (332)
contract funds

19. Increase in aggregate reserves

for life and accident and health (809,652,731) (846,950,675) (1,656,603,406)
contracts
T ineuted busineas o income (415.818) (415,818) (831,636)
28. Total expenses (825,928,691) (873,776,565) (1,699,705,256)
29. Net gain from operations
before dividends to $ 150,284,802 $ 179,363,136 $ 329,647,938

policyholders and federal
income taxes

No other significant changes have occurred since 12/31/2025 that warrant disclosure in Note 23.
. Retrospectively Rated Contracts & Contracts Subject to Redetermination

The Company does not issue health insurance, and therefore, does not have premium subject to the risk sharing provisions of the
Affordable Care Act.

Significant changes have not occurred since 12/31/2025 that warrant disclosure in Note 24.

. Change in Incurred Losses and Loss Adjustment Expenses

The Company does not have incurred losses or loss adjustment expenses that require disclosure in Note 25.
. Intercompany Pooling Arrangements

Significant changes have not occurred since 12/31/2025 that warrant disclosure in Note 26.

. Structured Settlements

Significant changes have not occurred since 12/31/2025 that warrant disclosure in Note 27.
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28.

29.

30.

31.

32.

33.

34.

35.

36.

Health Care Receivables
Significant changes have not occurred since 12/31/2025 that warrant disclosure in Note 28.
Participating Policies

Significant changes have not occurred since 12/31/2025 that warrant disclosure in Note 29.
Premium Deficiency Reserves

Significant changes have not occurred since 12/31/2025 that warrant disclosure in Note 30.

Reserves for Life Contracts and Annuity Contracts

Significant changes have not occurred since 12/31/2025 that warrant disclosure in Note 31.

Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics

In February 2025, the Company established a Funding Agreement Backed Commercial Paper (“FABCP”) program. Under the
program, commercial paper notes (“FABCP Notes”) are issued by Jackson National Life Short Term Funding, LLC (“the Issuer”),
which deposits the proceeds from the sale of the FABCP Notes under a funding agreement between the Issuer and the Company.
The liability for the outstanding balance at June 30, 2026 totaled $1,060,768,518 and is included in liability for deposit-type
contracts. The current maximum aggregate principal amount permitted to be outstanding at any one time under the FABCP
program is $3,000,000,000.

Analysis of Life Actuarial Reserves by Withdrawal Characteristics

Significant changes have not occurred since 12/31/2025 that warrant disclosure in Note 33.

Premium and Annuity Considerations Deferred and Uncollected

Significant changes have not occurred since 12/31/2025 that warrant disclosure in Note 34.

Separate Accounts

Significant changes have not occurred since 12/31/2025 that warrant disclosure in Note 35.

Loss/Claim Adjustment Expenses

Significant changes have not occurred since 12/31/2025 that warrant disclosure in Note 36.
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? ..... Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @I IMSUFEI? ...ttt ettt ae e e e e e e e a2 s e a2 s e a2 s e e s e 2 s e a2 s e 2o e a2 s e 2 s e a2 s e e 2 e e e e s e A2 s e e 2 A A2 s e a2 e e 2 s e e s e e e s e e e s e s st e st ee et s bt s s e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]
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 @ PUDIIClY traded GrOUP? .......covoviiiiiieueieriiiiri ettt benenis Yes [ X] No [ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee 0001822993
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAI
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces 12/31/2025
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. .............ccocevevevevecceerereeeeereennns 12/31/2021
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). eueetatrieei ettt s s e h sttt 06/21/2023
By what department or departments?
Michigan Department of Insurance and FINANCIAl SEIVICES ..........ooiiiiiiiiieie ettt et e e st e e st e eae e sseesseeseeseenseeneeaneeaneens
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? ..... [ ] Nol NAT X ]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 Nol[ NAT X ]
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 PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes[ ] No[X]
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 securities firms? .............cooi i Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Jackson National Life Distributors, LLC ...ccoovoviveveeeieieeeees Franklin, TN e oo e oo ... YES....




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.
13.1
13.2

13.21
13.22
13.23
13.24
13.25
13.26
13.27
13.28

14.1
14.2

15.

STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON NATIONAL LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

The Code of Conduct and Business Ethics was revised effective February 13, 2026. The revision included a reformatting of the entire

document, merged and condensed various sections, and clarifying and ministerial edits throughout. .............ccccooiiiiiie

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

FINANCIAL

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

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ...........ccoceuiiiiiiriuereieiieiiseiese et nses Yes [ X] No[ ]
If yes, give full and complete information relating thereto:

FHLBI capital stock: $87,202,400 On deposit with state: $71,666,971 Pledged as collateral: $4,496,601,890 Repurchase agreements:

B2,1071,093,105 ...ttt ettt bbb R E e H £ £ E e E R EeE R £ £ e R R kb E R £ £ £ E R R b h £ £ e e E R b b ettt h bbbttt b bt

Amount of real estate and mortgages held in other invested assets in Schedule BA: .....
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....

318,406,155
Yes [ X] No[ ]

If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONAS ...ttt h R £ bbb k£ e btk £ R £ R £ E R E b £ ekt b et b et bt bt a et S 11,651,614 S 11,230,139
Preferred Stock ... $.
Common Stock ... $.
Short-Term Investments $.
Mortgage Loans on Real Estate . $.
All Other ..... 579,313,057 3. 641,346,497
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) .1,314,473,258 $. 1,326,824,515
Total Investment in Parent included in Lines 13.21 10 13.26 @bOVE ...........ccocoiiiiiiiiiiii e eeeeeeee D et 0 S 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............cccciiiiiiiiiiiiiiiiccec e Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccccooeiiiiicicicn. Yes[ X1 No[ 1 NAT ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
15.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........ccc.ovevececucueeevevecceceeieeeeeeeeeaes $ e 68,570,942
15.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 .... 68,570,942
15.3 Total payable for securities lending reported on the liability page. ... .68,570,942
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Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................

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

1
Name of Custodian(s)

Custodian Address

2

The Bank of New YOrk Mellon ......occcocoeeiiiiniiiiriceecce e
US Bank
RBC Dexia Investor Services Trust

The Northern Trust Company
Hancock Whitney
Citibank, N.A. e

One Wall Street, 15th Floor, New York, NY 10286 ..........ccccccovvimiennene.
17th & Farnum Streets, Omaha, NE 68102 .........ccoooioieeiiiiieeeee
77 King Street West, Royal Trust Tower, 12th Floor, Toronto, Ontario,

MSW 1P9

50 South LaSalle Street, Chicago, IL 60603
P.0. Box 60050, New Orleans, LA 70160-0002 ...
399 Park Avenue, New York, NY 10022 ........cccccooommmoiiiieieieieeieeeieiene

location and a complete explanation:

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

Yes [ X] No[ ]

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? .............ccccccceeeeee. 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. This includes both primary and sub-advisors. 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
PP AMEE €2, TNC. ottt
Apollo Insurance Solutions Group, LLC
TPG CAPITAL BD, LLC
16.5097 For those firms/individuals listed in the table for Question 16.5, 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?..........cccovrireeeiiinnrrseeeeee s Yes [ X] No[ 1 NAJ
16.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 16.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........cccccoevnerrcccrcneenes Yes[ 1 No[X] NA[
For those firms or individuals listed in the table for 16.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Registered With (IMA) Filed
107269 ... PPM America, INC. ..oococovievieiiieiieeeeeeeeee Securities and Exchange Commission .......
143161 . Apollo Insurance Solutions Group, LLC Securities and Exchange Commission .......
143876 . TPG CAPITAL BD, LLC .... Securities and Exchange Commission

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL

security is not available.

b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated SGI SECUILIES? .........c.iiiiiiiiie ettt ettt e et et e e e enean

8.2
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19. By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:

a. The security was either:

i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or

ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).

b. The reporting entity is holding capital commensurate with the NAIC Designation and NAIC Designation Category reported for the

security.

c. The NAIC Designation and NAIC Designation Category were 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, dated during the financial statement year, held by the insurer
and available for examination by state insurance regulators.

. Other than for waived submission PLR securities, defined above, on or after January 1, 2024 for any PLR securities issued on or after
January 1, 2022, if the reporting entity is not permitted to share this private credit rating or the private rating letter rationale report of the
PL security with the SVO, it certifies that it is reporting it as an NAIC 5.B Gl and may not assign any other self-designation.

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ...... Yes[ ] No[X]

o

20. 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? ......... 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 ...vvceieeieiieteeceeeeeeee ettt et et a e e st s et et e s e ses s s s s s et e s e s e s e s e s s s st es et e s e aes s sttt et et esesess s s s s eseseseananananaes B 0

1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan T 754,326,891

1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 7,640,530, 175

1.14 Total Mortgages in Good Standing 8,394,857,066
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing With RESIUCIUrEd TEIMS..........ccueueveveeeececee e eeeceete e eeeessaeae e eeenesaese s esenssaetesesesensnanaenas $ 50,627,504
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

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

1.32 Residential Mortgages 23,189,877

1.33 Commercial Mortgages 99,243,180
1.34 Total Mortgages with Interest Overdue more than Three MONENS ............ccoccueueueieeeeceeeeeeeeeeeeceese e eeeesae st esensseeaeeseneneeaeaenas $ 122,433,057
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAM MOTGAGES ...vvevieieieeeeteeeeceeeeeete ettt et et e s e s s s s s s et et e s e s e s s s st st et e s e s e s s s e s s s st es et e s e ses s s s st esesesesessssasaseseseseseananananaes B 0
1.42 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieietetcteeee ettt ettt e et ettt e bt sese s es et et et et et esese st s es et et e b et essssss et s s e st ebesesesess s ssasasesesesesnnnanas B 25,167,230
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B 0
1.44 Total Mortgages in ProCesS Of FOTECIOSUIE ...........cccvoieveueueieeceeeeee ettt ettt e s e e s s s s s seseseasanasnsesesenas B 25,167,230
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....c.ceverrruereeeeeeeeeeeees e $ 8,593,084,857
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1.61 FAIM MOIGAGES ...vvveeieieieeeeececeeeeee ettt ettt s s e st s s et et e s e ses s s st s s et e s e s e s s se s s s st es et e s eses s sttt e s et eseseas s asaseses et esessansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvieieieiiicietetet ettt ettt et s ettt et et asse s es et et et e b et et e sess s es et e s et et esessas s s s es et ebesesesnssesssesesesesesesnsnanas B 3,784,161
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B 0
1.64 Total Mortgages Foreclosed and Transferred t0 Real ESTAte ...........c.c.c.ccocueueueueicceceeeeieeeeeceeeete e s aeaeeennas $ 3,784,161
2. Operating Percentages:
2.1 AGH I0SS PEICENT ......oeeeiveeteteeeee ettt vttt eee e et et et et et et e s e ae s et e s et et et et esese st esss e s e s et et esessas s ss et e s et e s eses e st s es e st e s et eseesas s e s et ese s e s et esess s et esetesesesens SAeAeaett et et eeeaenene ettt e et eaenene 0.000 ‘%
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.euiiiiiiiiiretetitieeeee et e te et tetesee et et e sesetesesess st st et esesesesesess s st asesesesesess Saeseaesesaseseseseneneneasasaseseeenenens 0.000 ‘%
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea Yes[ ] No[X]
3.2 If yes, please provide the amount of custodial funds held as of the reporting date ............coccoiiiiiiiiiii e B e 0
3.3 Do you act as an administrator for health savings accounts? ..... Yes[ ] No[X]
3.4 If yes, please provide the balance of the funds administered as of the reporting date .............cocooiiiiiiiiiiiiii e B 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............c.ccccoveeuee.e. Yes [ X] No[ ]
4.1  If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas Yes[ 1 No[ ]
Fraternal Benefit Societies Only:
5.1 In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this been done? .................... ] No [ 1 NAT ]
5.2 If no, explain:
6.1 Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

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

Outstanding
Date Lien Amount

Total
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON NATIONAL LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON NATIONAL LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlabaMA ..o AL e b s 3,366,176 |........ 128,179,601 |.......ce0e0e. 57,001 oo 0 e 131,602,778
2. AIBSKA e AK e b 201,221 |.......... 16,430,765 |..ocveveveeee 4,887 | 0 [ 16,636,873
3. Arizona ..... . AZ 3,660,518 |. 246,265,985 |. .o 250,075,563 |..
4. Arkansas .. .. AR ...2,861,248 |.......... 63,913,723 |...coceieierrn 55,130 [ 0 e 66,830,101 |..
5. California .. CA 23,643,377 |..... 1,177,584,441 |..............463,085 |....cocvvinnnnnn O [ 1,201,690,853 |..
6. Colorado ...... .. CO 3,057,079 |........ 204,941,571 |. .. 208,093,181 |..
7. Connecticut .. . CT 2,434,900 |........ 270,521,582 |. .. 272,979,289 |..
8. Delaware ............. .. DE 577,526 ..88,670,602 |. ...89,254,997
9. District of Columbia . . DC .. 148,717 |.......... 19,400,405 |.....ocooveeeeein 7,396 | 0 [ 19,556,518 |..
10.  Florida .. .. FL ...15 319,393 |..... 1,105,051,708 |..............324,339 |...cocvronnnnnn 0 [ 1,120,695,440 |..
11.  Georgia .. GA ... 11,344,697 |........ 313,088,992 |.....coce0ereren 95,897 | 0 | 324,479,586 |..
12.  Hawaii .. . HI .. 197,259 |. ..80,999,307 |. ....81,900,556 |..
13.  Idaho .... . ID 1,130,712 |. ..39,288,027 |. ....40,482,217 |..
14.  lllinois ... L ...10,110,712 |........ 582,889,761 |.
15.  Indiana . . IN 3,861,742 |........ 218,790,758 |.
16. lowa ..... LA 2,391,466 |........ 147,263,843 |.
17. Kansas . .. KS 2,798,471 |........ 138,347,776 |. .. 141,223, ..
18, KENUCKY ...oveiiiceeieee e KY e b s 2,457,934 |........ 140,480,571 |..ocveeeee . 87,424 |l 0 [ 143,025,929
19, LOUISIANA «ovvveeeeeeeeciceeenenerseeeeenenenennes LA e L 3,992,414 | 132,671,301 | 79,134 o 0 e 136,742,849
20. Maine ....... e 66,301,088 |. ....66,666,637 |..
21.  Maryland ........ 365,960,369 |. oo 370,137,898 |..
22, Massachusetts ...........cooveveeeeeencncnnneees. MA o L . 3,952,645 ... 389,802,939 |.......coe0e0e 27,064 |- 0 | 393,782,648 |............ 1,359,529
23, MIChigan ......cccceoiruiiiiiieieerecee e Ml b [l 10,023,890 ... 624,396,298 |.........ce.e. 96,415 | 0 | 634,516,603 |........... 2,080,000
24. Minnesota . .. MN ........ 203,519,000 |. .. 206,969,051 |.. ...49,784
25.  Mississippi .. Ms e 87,745,516 |. ....89,582,965 |..
26, MiSSOUI «.eveeeeceeecceieieeeeeeeeeeeneseseneneneeees. MO o L . 5,218,849 |, 194,032,327 |...covveeen 94,689 | 0 e 199,345,865
27, MONtANA ... MT e Lo .. 436,464 ... 42,575,678 | 18,384 | 0 [ 43,030,526
28. Nebraska .. .. 78,468,961 |. ....80,764,782 |..
29. Nevada ........ . 101,772,500 |. oo 103,235,696 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH e b e 732,584 | 92,657,702 |....oveeeee 3,168 e 0 o 93,393,454
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ [ b . 5,830,299 .. 737,478,976 |......coeeeee. 33,667 oo 0 [ 743,342,942
32.  New Mexico . NM ..42,014,024 |. L0 ). 42,974,589 |..
33. New York ..... ..85,746,475 |. .0].........88,076,591 |..
34.  North Carolina .. 425,296,871 |. .0]....... 433,605,378 |..
35.  North Dakota ..29,449,345 |. .0]........ 30,105,999 |..
36. OO coveeeeeee 491,647,378 |. .0]....... 498,352,936 |..
37.  Oklahoma . ..65,132,298 |. .0).........67,782,770 |..
38. Oregon......... . ..62,752,792 |. .0 .........64,796,309 |..
39. Pennsylvania ... ........ 935,847,424 |. .0 [....... 943,560,908 |..
40. Rhode Island .... e 69,205,389 |. .0].........69,687,806 |..
41.  South Carolina . 231,677,331 |. .0].......238,627,285 |..
42, South Dakota ... e 30,233,184 |. .0].........31,118,554 |..
43. Tennessee ... ........ 248,049,373 |. .0 [....... 253,433,481 |..
44, Texas ....... oo 195,412,459 |. .0].......814,390,858 |..
45, Utah ..... ..86,111,491 |. .0).........87,575,744 |..
46. Vermont ..45,262,346 |. .0.........45,431,906 |..
47, Virginia coceeeeeeeeeeeeeeeeeceeesesseseseenenenee. VA | Lo e 5,403,527 | 394,189,080 [ 399 720,008
48, Washington .........ccccceeeeeeneeeeeencsenennneeees. WA | L ... 3,457,859 | 167,674,437 [ 173,948,564
49. West Virginia e 50,768,345 |. .0].........51,306,708 |..
50. Wisconsin .... 276,032,426 |. L0 )........ 279,347,434 |..
51, WYOMING .oeovenieveieieeeieeeieeseeseeeneeeseeeenes. WY e Lo .. 323,954 |00 24,369,081 [ 11,856 [ 0 e 24,704,841
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate other alien .. . OT
59.  Subtotal ......cccciiiiiiiii
90. Reporting entity contributions for employee benefits
PIANS. ... XXX oo e [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX feveiiins 2,895,473 [...covviine [0 (1 [ A 2,895,473 |...oovveiene 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions....................feeeee XXX
94.  Aggregate or other amounts not allocable by state . XXX..... . ..
95.  Totals (direct bUSINESS)......ceeveuerueurrieiieieiieieieee . XXX..... . 218,390,429 |... 12,663,824 ,655 |. ... 12,891,818,267 |..... 1,515,303,713
96.  Plus reinsurance assumed... XXX ...41,972,697 |........ 948,904,998 |...............656,149 | 0 | 991,533,844 |....covviiie 0
97  Totals (all business)..... . XXX..... . 260,363,126 |... 13,612,729,653 |. ... 13,883,352, 111 |..... 1,515,303,713
98.  Less reinsurance ceded. .........cooervereneenieneneenenees e XXX [ 102,620,765 |..... 1,503,957,657 |.......... 10,259,332 |......cooevvveenen 0 | 1,616,837,754 |...oovovieee 0
99. Totals (all business) less reinsurance ceded XXX 157,742,361 | 12,108,771,996 12,266,514,357 1,515,303,713
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. .. 2,257,683 |.. 0
58002 ..viiiiiieiiiienree e sneessnes s oeeens XX ewvrin e fe e
B58003. ..iiiiiiieiiie e ssnesssneessreesseoneees XX owirin e fe e fe
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 782,073 1,475,352 258 0 2,257,683 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieiiieiisieie e XXX [ (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ccooveeeereiereieieees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 7
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

Premiums and annuity considerations are allocated by state according to the residency of the policy or contract holder on the date the premium/consideration is received. GU and
Canada- Admitted to service exisiting business.
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON NATIONAL LIFE INSURANCE COMPANY

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

JACKSON NATIONAL LIFE INSURANCE
COMPANY OF NEW YORK
(NAIC: 60140; FEIN: 13-3873709)

(FEIN: 98-0486152)

JACKSON FINANCIAL INC.

JACKSON HOLDINGS LLC
(FEIN: 13-3389961)

JACKSON FINANCE LLC
(FEIN: 80-2461555)

BROOKE LIFE INSURANCE
COMPANY (MI)
(NAIC: 78620; FEIN: 38-2764383)

PPM HOLDINGS, INC.
(FEIN: 36-4075540)

PPM AMERICA, INC.
(FEIN: 36-3714794)

BRIER CAPITAL LLC
(FEIN: 81-4426599)

BROOKE LIFE REINSURANCE COMPANY
(FEIN: 99-0459761)
I
HICKORY BROOKE REINSURANCE COMPANY
(FEIN: 41-2972972)

PANTHER INVESTMENTS [, L.P
(FEIN 41-4622950)

JACKSON NATIONAL LIFE
INSURANCE COMPANY (MI)
(NAIC: 65056; FEIN: 38-1659835)

JACKSON BROOKE LLC
(FEIN: 41-3433818)

JACKSON NATIONAL ASSET
MANAGEMENT, LLC
(FEIN: 38-1659835)

HERMITAGE MANAGEMENT, LLC
(FEIN: 38-1659835)

JACKSON NATIONAL LIFE
DISTRIBUTORS LLC
(FEIN: 38-3241867)

SQUIRE REASSURANCE
COMPANY II, INC.
(FEIN: 81-4741212)

MISSION PLANS OF AMERICA, INC.
(FEIN: 76-0575768)

ROP, INC.
(FEIN: 58-2459516)

VFL INTERNATIONAL LIFE
COMPANY SPC, LTD

REALIC OF JACKSONVILLE PLANS, INC.
(FEIN: 76-0606589)

(CAYMAN ISLANDS)

PPM LOAN MANAGEMENT
COMPANY 2, LLC

ALLIED LIFE BROKERAGE AGENCY, INC.
(FEIN: 42-1285968)

(FEIN: 38-1659835)

PPM STRATEGIC OPPORTUNITIES
FUNDILP

NATIONAL PLANNING
HOLDINGS, LLC
(FEIN: 52-2081725)

(FEIN: 33-4763048)

PPM AMERICA PRIVATE
EQUITY FUND VIII-A, L.P.

(FEIN: 87-1216737)
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PPM AMERICA PRIVATE
EQUITY FUND IX

(FEIN: 99-4185127)
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SCHEDULE Y

STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON NATIONAL LIFE INSURANCE COMPANY

PART 1A - DETAILS 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) *
... | 38-1659835 .. JACKSON NATIONAL LIFE INSURANCE COMPANY ..... |..MI..... BROOKE LIFE INSURANCE COMPANY Ounership .100.000 ... | JACKSON FINANCIAL INC ...
. 38-2764383 .. BROOKE LIFE INSURANCE COMPANY ... . | JACKSON HOLDINGS LLC .. .| Ounership.. .100.000 ... | JACKSON FINANCIAL INC
JACKSON NATIONAL LIFE INSURANCE
...| 13-3873709 .. NEW YORK ..| JACKSON NATIONAL LIFE INSURANCE COMPANY ... | Ownership .100.000 ... | JACKSON FINANCIAL INC ...
... |81-4741212 .. SQUIRE REASSURANCE COMPANY 11, INC. . ..| JACKSON NATIONAL LIFE INSURANCE COMPANY ... |Ownership .100.000 ... | JACKSON FINANCIAL INC ...
...|99-0459761 .. BROOKE LIFE REINSURANCE COMPANY ..|BROOKE LIFE INSURANCE COMPANY ................ Ownership .100.000 ... | JACKSON FINANCIAL INC ...
.|41-2972972 .. HICKORY BROOKE REINSURANCE COMPANY . .|BROOKE LIFE REINSURANCE COMPANY .. | Ounership.. .4.100.000 ... [ JACKSON FINANCIAL INC
41-3433818 .. JACKSON BROOKE LLC ...eoeeiiiiiiee e BROOKE LIFE INSURANCE COMPANY ................ Ownership .100.000 ... | JACKSON FINANCIAL INC ...
81-4426599 .. BRIER CAPITAL LLC BROOKE LIFE INSURANCE COMPANY .. Ounership .100.000 ... | JACKSON FINANCIAL INC ...
..| 13-3389961 .. ... | JACKSON HOLDINGS LLC .| JACKSON FINANCIAL INC ... Ownership.. ..}.100.000 ... | JACKSON FINANCIAL INC
98-0486152 .. NEW YORK STOCK EXCHANGE . [JACKSON FINANCIAL INC. ... PUBLICLY TRADED Board of Directors.. ..0.000 .... | JACKSON FINANCIAL INC ...
80-2461555 .. ... | JACKSON FINANCE LLC JACKSON FINANCIAL INC ....ovveieeiiiiiieeee Ownership .100.000 ... | JACKSON FINANCIAL INC ...
..| 38-1659835 .. HERMITAGE MANAGEMENT, LLC . .. | JACKSON NATIONAL LIFE INSURANCE COMPANY ... |Ownership.. .4.100.000 ... [ JACKSON FINANCIAL INC
38-1659835 .. JACKSON NATIONAL ASSET MANAGEMENT, LLC ....... . ..| JACKSON NATIONAL LIFE INSURANCE COMPANY ... | Ownership .100.000 ... | JACKSON FINANCIAL INC ...
38-3241867 .. JACKSON NATIONAL LIFE DISTRIBUTORS LLC ....... . .| JACKSON NATIONAL LIFE INSURANCE COMPANY ... | Ownership .100.000 ... | JACKSON FINANCIAL INC ...
..| 76-0575768 .. MISSION PLANS OF AMERICA, INC. .... JACKSON NATIONAL LIFE INSURANCE COMPANY ... [Ownership.. ..}.100.000 ... | JACKSON FINANCIAL INC
58-2459516 .. ROP, INC. oo e [ ..| JACKSON NATIONAL LIFE INSURANCE COMPANY ... |Ownership .100.000 ... | JACKSON FINANCIAL INC ...
............... VFL INTERNATIONAL LIFE COMPANY SPC, LTD. .... |..CYM... .| JACKSON NATIONAL LIFE INSURANCE COMPANY ... | Ownership .100.000 ... | JACKSON FINANCIAL INC ...
..| 76-0606589 .. REALIC OF JACKSONVILLE PLANS, INC. ..... JACKSON NATIONAL LIFE INSURANCE COMPANY ... [Ounership.. .4.100.000 ... [ JACKSON FINANCIAL INC
42-1285968 .. ALLIED LIFE BROKERAGE AGENCY, INC. ............ .| JACKSON NATIONAL LIFE INSURANCE COMPANY ... | Ownership .100.000 ... | JACKSON FINANCIAL INC ...
52-2081725 .. NATIONAL PLANNING HOLDINGS, LLC ... JACKSON NATIONAL LIFE INSURANCE COMPANY ... [Ounership .100.000 ... | JACKSON FINANCIAL INC ...
..| 36-4075540 .. PPM HOLDINGS, INC .... . | JACKSON HOLDINGS LLC .. .. | Ounership.. ..}.100.000 ... | JACKSON FINANCIAL INC
36-3714794 .. PPM AMERICA, INC PPM HOLDINGS, INC . | Ounership .100.000 ... | JACKSON FINANCIAL INC ...
38-1659835 .. PPM LOAN MANAGEMENT COMPANY 2, LLC ............ PPM AMERICA, INC .... Management.... .. | JACKSON FINANCIAL INC ...
..|87-1216737 .. PPM AMERICA PRIVATE EQUITY FUND VII1-A L.P. .| PPM AMERICA, INC . . | Management. ... [ JACKSON FINANCIAL INC
33-4763048 .. PPM STATEGIC OPPORTUNTIES FUND | LP ........... . PPM AMERICA, INC ... Management.... .... | JACKSON FINANCIAL INC ...
99-4185127 .. PPM AMERICA PRIVATE EQUITY FUND IX ............ PPM AMERICA, INC ..o Management.... .. | JACKSON FINANCIAL INC ...
41-4622950 .. PANTHER INVESTMENTS |, L.P. ..ccciieiiiiies LDE] NIA....... HICKORY BROOKE REINSURANCE COMPANY ......... Ownership .100.000 ... | JACKSON FINANCIAL INC ...

Asterisk

Explanation




STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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.

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

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

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

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

filed with the state of domicile and electronically With the NAIC? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen NO

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

Market Value) be filed with the state of domicile and electronically with the NAIC? ..........ccoiiiii e NO

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

be filed with the state of domicile and electronically With the NAIC? ...t NO

Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

NO

AUGUST FILING

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

Explanation:

Company is utilizing an ongoing statement of exemption.

Bar Code:

T
6 5 0 5 6 2 0 2 6 4 9 0 0
TR MR A AT R
6 5 0 5 6 2 0 2 6 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 5 0 5 6 2 0 2 6 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
6 5 0 5 6 2 0 2 6 4 4 6 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 5 0 5 6 2 0 2 6 4 4 7 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 5 0 5 6 2 0 2 6 4 4 8 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
6 5 0 5 6 2 0 2 6 4 4 9 0

[ ]

o
—

0 2
0 2
0 2
0 2
0 2
0 2
[}

o
T S S —

—
o
—
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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. Prepaid operating eXpeNSES ........ccoooeeverieieieeeieieiereeeeeee et enenes |orerereieinnas 74,827,095
2505. Guarantee fees receivable ....
2506. Miscellaneous aSSEES .......occcooiiieieieeeeeiciccec e
2507.  Receivable for derivatives ... o
2597. Summary of remaining write-ins for Line 25 from overflow page 101,913,620 74,827,095 27,086,525 28,950,745
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504.  Interest payable on death ClAIMS ..ottt snens [eaenenesenenenas 24,678,789 |................. 15,434,020
2505.  Interest payable — SUMPIUS NOTE ..ottt ettt sttt senaes fonsesessnsnanans 5,999,306 |......cccvvveee. 5,999,306
2506. Investment escrow & UNallocated ProOCEEAS ............cooiioiiiiiieceeeeeee et n e nennnas |eeeeneneseaeans 101,221,996 |................. 39,074,351
2507, UNCIATMEA PrOPEITY oottt ettt ettt ea et e s et e s e e et ese et eas et ese et ess s esesesssesessesessesenseseasasenns foresesiseninens 64,338,368 |................. 63,564,467
2508. Collateral payable ..... ... 69,667,457
2509. Repurchase agreements ..1,001,048,651
2510, Other THaDT TITTES ittt sttt be et e e s s sesesesenesesssssnssesesesesennsssnnns [ronnensnnsnsneseseeses O 19, 08D [ooveviiiiiiiiiiinns 450,000
2597.  Summary of remaining write-ins for Line 25 from overflow page 688,084,497 1,195,238,252
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. Reinsurance experience and other refunds ... o 346,764 | 194,331 [ 1,560,586
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 346,764 194,331 1,560,586
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.  Amortization of gain on reinsured business 10 INCOME .........ccccoeiiiririririsieeeiiire e e (76,282,406)|.............. (134,081,038)|.............. (255,215,966)
2705.  IMR transferred on FEINSUTANCE .........cccccceieiieieeieiiieieeetete ettt snsssens [oesesssssssesesesesansesesesnas 0 oo (V1N 81,402,299
2797. Summary of remaining write-ins for Line 27 from overflow page (76,282,406) (134,081,038) (173,813,667)
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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 PriOF YEAT ..........c.c.cucueueiieieieieeeeeeceee ettt seasass s s sesssnnas [eeeeeeeeeeeeaenn 230,509,086 |................ 230,925,634
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISHION ..........c.evoviiiceceeeeieee ettt aeaeae e s s s asaesesesensasassesessasasassesessnasansssnnas |eeessssesesesenanas 9,684,918 |....ocoeenve. 17,181,579
2.2 Additional investment made after acquisition . 60,240 | 1,453,711
3. Current year Change iN €NCUMDIANCES .........coiuiiiiiiiiiii ettt ettt a e bt e bt e be et e e bt eabesaeesaeesaeesbeeabeeabeenbeenteenneennesnnes [onseensenssenssense e e eaaeas (O RN 0
4. Total gain (I0SS) ON GISPOSAIS .........ceeveveuiuiuiieiieteteteeeeeeees et eteseseae s s s s e seseseseasas s s s sesesesessssssssssesesesessasassssssesesesessssssnsssnans |eoeeeaeseeaneneeenas (460,831) ... (892,550)
5. Deduct amounts reCeived ON AISPOSAIS ............ccoccueveveveeeeeceeeeeeeeeesecaeeeeesesessaeeesesesessssesesesesessssssesesesssssssssesasssansssesasasssasanaans [oesesesassnesesens 4,205,906 |..cocvovnenne. 3,811,539
6. Total foreign exchange change in book/adjusted Carrying VAlIUE ............cooiiiiiiiiiiiiiieii ettt sbeesiees [eeeenne e (O RN 0
7. Deduct current year’s other than temporary impairment recognized .. .5,911,775 |... .6,751,445
8. Deduct CUITENt YEAr'S AEPIECIATION .............cveveveeceieieiieeeteeetee ettt ettt s e e s s st esesesessasassssesesesesessasnasesesesesnanas [oeeeseseseeeeenene 3,784,303 |..oovie 7,596,303
9. Book/adjusted carrying value at the end of current period (Lines 14+2+3+4-5+6-7-8) .........cceeveeueueuerereeeeeeeeeeeeeeeeeessesssenennaes [eeeeenceeenns 225,891,429 |.....co...... 230,509,086
10. Deduct total NONAAMILEEA GIMOUNES .........c.cveviuiuieieiieieteteececec ettt ettt s s as s s s s et et eseasas s s s et et esesessanssssesesesessassnnnas [reseseeeteaeieneenee e eeeaene (O RN 0
11.  Statement value at end of current period (Line 9 minus Line 10) 225,891,429 230,509,086
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 8,678,248,392 |............ 9,331,530,897
2. Cost of acquired:
2.1 Actual cost @t ime OF ACQUISITION .........coviieeeeeeeeecceeeee ettt e s eseaeanas s s seseseseaeseasnnnssnnnanns |reeseseneenees 611,578,217 |................ 777,795,994
2.2 Additional investment made after acquisition . e 27,245,551 |.............. 164,836,227
3. Capitalized deferred interest and other ............. e 628,052 |....ccceevve. 3,892,614
4. ACCTUAI OF GISCOUNL ...ttt s et es et tnas [oneemninanenaas 1,454,498 |...oooorie 5,181,818
5. Unrealized valuation INCrEASE/(AECIEASE) ..........ciuiiuiiiiitiiieiti ettt bbbt bbb bbbt bbbt bbbt bt bbbttt be bt [emeee et e e [0 0
6. Total gain (I0SS) ON QISPOSAIS ........cueueiiiieieieieteieet ettt ettt e et e s et esese e e et s et et eseseseseseesesesesesenesessssesesesnnnns [oeeeseseesneaenans 4,449,225 |... ... (5,729,338)
7. Deduct amounts received on disposals . e e, 716,249,379 |............ 1,612,448 ,640
8. Deduct amortization of premium and mortgage interest points and commitment fees ............ I SRR 1,634,478 |...coovve 2,963,646
9. Total foreign exchange change in book value/recorded investment excluding accrued interest ..............ooevvvveeeveeeeeienenisienes fooveeeeeeceens (2,001,272) e 29,822,674
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........ccccvriririririeiereieiiniseseseieteeresese s sssessens [eoeeeeeeneeenenas 10,633,949 |................ 13,670,208
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... ..8,593,084,857 |...........8,678,248,392
12, Total VAIUBHON BIIOWANCE .......o.vuieiiiiiiecieieteie ettt ettt ettt s ettt e st esene s esenesesennnnenesennnns [ronmemnnansnsnmnnnnnsnsesnnenens 0 foomieieieiininas (2,506,295)
13, Subtotal (LINE 11 PIUS LINE 12) ...ouiieieieieieieieiieieie ettt ettt sesesese e e ssssesesesenennnnssssenens [eeneeneneens 8,099, 084,897 |oociiii 8,675,742,097
14.  Deduct total nonadmitted @MOUNLS ...........c.oiiii s [reeee e [0 0
15. Statement value at end of current period (Line 13 minus Line 14) 8,593,084,857 8,675,742,097
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........ccvcvovevevereeeeieeeieeeteteeeeeeee et ssae s s s seseas [eoeieneneaes 2,712,315,865 |........... 2,528,924,689
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISHION ..........c.cvevoiececeeeeieee ettt aeaea e s s s asaesesesessassssssessasasessesessnanansnsanas |eeessesesesesnnanas 9,983,095 |....ccveneens 456,702,570
2.2 Additional investment made after ACQUISIION ..............c.c.ccrurueueieieececeete ettt essaeae e s e sa et esesesssaeaesesennsesesesenenanans [eeeeesessnnenns 124,298,496 |............... 219,706,147
3. Capitalized deferred interest and other ............. i e [0 U 0
4. ACCTUAI OF QISCOUNT ..ottt s et et s s s s e e e s et s s s aeseses s s s sssseess s ssassnsesassssassssesasassssssnsssesansssssssnsasanansnanans |eeessssesesesenanas 1,119,043 | 692,374
5. Unrealized valuation INCrEASE/(AECIEASE) ...........c.cvcveveviriieeieeieeteteseseeee et e e setesesessse s ssssesesetesessss s st esesesesesessss s ssssesesesesessansssans |oeeeeseseneaeaens (3,489,663)|................ 34,031,895
6. Total gain (loss) on disposals .................... ... 27,967,797 |... ... 58,473,426
7.  Deduct amounts reCceived ON GISPOSAIS ...........cccovvveveueueeeeceeieieteteteseseaes st et s eae s s s s sesesesesessssss s sesesesesssssssssesesesesesnans [oeseeeseneeenes 186,085,749 |......c...... 552,480,835
8. Deduct amortization of premium, depreciation and proportional @MOrtiZAtION ................cccueieieeiiiieiereeeeeeee e |oeeeeeeeeeeeeeees 529,291 [ 1,037,924
9. Total foreign exchange change in book/adjusted CArrYiNG VAIUE ..............c.ccueururieeevieeeeieteseeesee e seseess s sesessn s enenans|eeeeeeeseeeaeiene (1,316,489)]....cvnnee. 5,024,812
10. Deduct current year's other than temporary impairment rECOGNIZEA ............cceoveveviveveuereueeieeeeeeeeeeieteseseees s eaeseses s snssans [eoeseeenenenenas 12,245,964 |....coovveneee 37,721,289
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..2,672,017,139 |... ..2,712,315,865
12.  Deduct total NONAAMItEA BMOUNLS .......c.cvveveeececeeeeeeecceceeeeeeeescaeaet et e s sasaesesesesesaesesesesessssassesessssssssessssassasassesssasasssansesssannas |eeseseseiesesenasacans 911,966 |......cccvnvee 3,047,122
13.  Statement value at end of current period (Line 11 minus Line 12) 2,671,105, 173 2,709,268,742
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 year ... I SO 31,292,367,246 |.......... 34,279,645,078
2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s I O 3,370,769,590 |............ 5,498,834,378
3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 48,469,360 |.....ceueenee 57,533,258
4. Unrealized valuation iNCrEASE/(AECIEASE) ............ceeuiiiiieirereiiiseiesesesesessssssssese et s ssssse s st st ssses et st st sssesesese st snsssesebassssnsssesesasnns [eessenscacecees (52,873,225) | (97,582,819)
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ..(69,372,783)]... ....(135,835,652)
6. Deduct consideration for bonds and stocks disposed of . I 3,259,864,060 |............ 8,255,484,328
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 46,556,624 |................ 67,681,280
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ............ccccuvieiveueiiiniieeeeteieiseesesete st ssssssae s snsssens[ocseesessencaas (22,362,903)|..cocvcveenne 73,440,264
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovrvriririeueieririiniririsieiee et seneses [ooeeeeeeseeeeneas 19,640,935 |................. 56,953,620
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............ocoveeeeeererereriens fooveviiccccns (43,995)]... ... (3,548,033)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........cceerrurreireriririeieieeceeeseseeieienes [eeeens 31,240,891,671 |.......... 31,292,367,246
12.  Deduct total NONAAMItEEA BMOUNTS ........c.iuivuiiieiieiiteici ettt [ooneninininaas 15,730,709 |.oooviccne 1,611,442
13. Statement value at end of current period (Line 11 minus Line 12) 31,225,160,962 31,290,755,804

SI101




AV

STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T ()t bbbttt et [ 16,102,400,484 |............ 2,401,023,455 |........... 2,115,287,924 |................ (11,886,461)/.......... 16,102,400,484 |.......... 16,376,249,554 |.....oooieieeriiccen 0 [ 16,280,073,502
2. NAIC 2 () ettt b bttt b et ek £tk e bt h et b e bt b st bt e et e ee bttt et et nete e ens [erenerens 10,618,796,317 |......cocvnvve 885,042,063 |.............. 585,186,664 |................ (2,711,479)|.......... 10,618,796,317 |.......... 10,915,940,227 |ooovevieiviriirienn 0 o 10,831,622,273
B NAIC B () et bbbttt et [ e 219,346,630 |....occoveeenee. 11,977,480 |...covvneene. 44,806,976 |.......cooe.... 18,448,621 |................ 219,346,630 |............... 204,965,755 |....ooeeevenernrineeneeeenn 0 o 233,280,300
L 7Y @2 - TP REUEPRRRSTTY SRR 13,499,766 |.....ocvvvnvne. 2,827,750 |....ocevvcrnnne 1,848,397 o, 5,772 | 13,499,766 |......ccvnvene. 14,484,891 .o 0 [ 22,784,551
5. NAIC5 (a)... IO PR 13,454,664 |.....ooooeiecne [V 295,862 |..ooevcecieene (26,415) ..o 13,454,664 |................ 13,132,387 |0 s 15,590,765
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 801,317 0 885,889 84,572 801,317 0 1,763, 141
7. Total ICO 26,968,299,178 3,300,870,738 2,748,311,712 3,914,610 26,968,299,178 27,524,772,814 27,385,114,532
ASSET-BACKED SECURITIES (ABS)
NAUC T ottt ettt ettt ettt ettt e et et e st et eae et et e s et et et e st e s est et ene et ese et ere et ete et etent et entetensetensetenseseneeseneans |eeeieneerenn 3,636,687,966 419,346,335 355,072,343 | 2,537,051 |........... 3,636,687,966 |............ 3,703,499,009 |.....coevrerererrrrnnnenn 0 o 3,595,127,740
LT (OO PPRRTSTRTRTI USRS 656,982,458 |........cc..c... 75,198,416 |...coccvveneene. 66,951,014 |.................(3,838,353) | ..coocunnnee 656,982,458 661,391,507 674,379,018
TO. NAIC 3 et b bbb bbbt bt bbbttt b e [sere e 103,437,471 | 750,000 f....ocoevrieenee 7,876,813 |................(28,805,416)|.....cocvnvv... 103,437,471 |.ooereee 67,505,242 |.....ooooverernnineeen 0 [ 97,325,699
I TR 7Y [ SO ST T ESETSRRSTRSTTTRPRRY NSRS 5,973,511 [ [V 393,750 |ecvvvciricnien 19,371 | 5,973,511 [ 5,599,132 | 0 o 8,508,528
T2, NAIC B bbbt bbbt b ettt [srre e 22,217,725 ..o (U S 161,258 | 1,524 | 22,217,725 | 22,057,991 | 0 7,701,835
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 3,678,183 0 0 27,547,346 3,678,183 31,225,529 49,532,503
14.  Total ABS 4,428,977,314 495,294,751 430,455,178 (2,538,477) 4,428,977,314 4,491,278,410 4,432,575,323
PREFERRED STOCK
15. 16,088,625 |......cocveeeeeicieirene [V T [V 607,516 |..coooveenene 16,088,625 |................. 16,696,141 | 0 o 22,217,194
16. 68,108,783 |..cvveeeeeeeiririicicinne [V 16,270,000 |...coovvreiececnnne (47, 141) | 68,108,783 |...ccvvvenne 51,791,642 |0 o 75,055,978
17. 24,278,792 |.coeeeeeeeeeeeeeein [V T [V (350,473)|.ccveeceenne 24,278,792 | 23,928,319 | 0 s 31,815,637
T8, INAIC 4 oottt ettt ettt e e b et et e e et e e e b e st e s e Rt e A e sees e R e e s eR e e A e R e s e R et R et se st eseneeseneeseseeseneenesensenen [eeetebe ettt [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 0
1. NAIC 5 oottt ettt ettt ettt ettt et et ettt ettt et oAt et e et et oAt et oAttt et et et et et e s easeteat et eneetese et enseaeneeseaen [eeeeere ettt ettt [V T [V [V [V [V 0 ooeereeeemrrneneeeeeen 0 0
20. 614,250 0 0 87,750 614,250 702,000 614,250
21, Total Preferred STOCK ..o 109,090,450 0 16,270,000 297,652 109,090,450 93,118,102 129,703,059
22. Total ICO, ABS & Preferred Stock 31,506,366,942 3,796, 165,489 3,195,036,890 1,673,785 31,506,366,942 32,109, 169, 326 31,947,392,914
(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:
NAIC1 $ oo 1,604,992,977 : NAIC2 $ covvevvernan. 26,169,104 ; NAIC3 $ ooverereeeeeeas 0 NAICA $ oo, 0 ; NAIC5 $ oo, 0 ; NAICE $uroreerereeeeenias 0




STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 203,817,461 XXX 202,701,023 0 129,811
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECembEr 31 Of PrIOT YEAT ........cccvcvveveveeeeeeeeieieieieeeteeeae et sesesessas s s s seseseseas [eoesenensasneeneeas 3,999,421 | 53,347,506
2. Cost of Short-term INVESIMENTS ACGUINET ..........c.ceiiiieieeeececeee ettt ettt ea st sese s s s s s e st et eseasas s s sesesesesnanas [eeeeeanenneas 209,629,459 |................. 71,894,535
3. ACCTURN OF GISCOUNL ....eetiececectetete e caetee e eaeeeeeesea e eseseeeeseesesesesee e s seseeeeeeee e aeseseseeee s aeseseeee e e e aeseseseees s e snsesesessansesesesessansnns [orseessanacicicenes 1,129,994 | 1,376,262
4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueiuiiuieiiiii it sttt ettt ettt st e saeesbeesbe e bt e bt eabeaneeeasesheesheesbeesbeebeenbesnneenresnnes [eineeaeaseessesanesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ccoviiiereeeteeeieeeeeetetet et eteaee sttt eteses e s s st et esesesesss s s s s sesesesessssassssesesesesessassssssasesesesens [oesessssssseseseneneennes (P44 1,152
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 10,941,094 |............... 122,619,993
7. Deduct amortization OF PrEMIUM .............c.cuouiuiuiiieee ettt ettt ettt et s e s st e s et et et esssess et ss st esesesessss s es st esesesesesessssesssssasesesessanas [oesesesesesesenenssanananeeas 46 | 41
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiievrrererereeeeeeeeieieeeeeeeenenens feeeeeeeeeeens 203,817,461 |..cooeeenee 3,999,421
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12.  Statement value at end of current period (Line 10 minus Line 11) 203,817,461 3,999,421
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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, PrIOT YEA) .........c.cvvurueuiiiiiriiereeiseiesesesesessssssese st sssssese st ssssese s st sssssesesesessnsnseses seseeesesssnses 198,622,875
Cost paid/(consideration receiVed) ON AATITIONS ............ccccviiviueuiiiiiiitetetei st eees ettt es sttt es et b st seses b et et st sese bbbt sssesesebeses s snsesebesessssnsesebesessnsnsnsese thebesesnsssees 364,584,494
Unrealized ValUuation iNCIEASE/(UECTEASE) ............c.cuiveueueueiiiiesesesesstessesese s ssssssesesesesssassesese s ssssssss et et sssssse s et e s ssssssesese s s s snasses et s s s seseses s s sassesesesans ebesisstasees (424,189,479)

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviiiiieieieeteiiieeetete ettt et et et ese st s st ssssse s e b s et st eesebe b st e e s eb et s esseses bbbt seses et e b st e et ebesesassnsesebebesans eattssietann (349,147,332)
Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes (13,844,757)
AAMOTEIZATION ...ttt b e s e e et h oo st e o2 s EeE e E e E s EeE e E e E AR h R e R h bR R AR R R h R R R s heh Rt h ettt s fhebeteeb e 0
Adjustment to the book/adjusted carrying value of REAGEA M ...ttt tes eabeasessesrearesresresrenre e 0
Total foreign exchange change in bOOK/adjUSIEA CAIMYING VAIUE ........c.c.cuiuiuiuiiiieieieteieieetteie ettt se et s et es e se s ssesenene febeaeatasnennns 31,547,659
Book/adjusted carrying value at end of current period (LiINES 1+2+3+4+5-6+7+8+9) ........coceeuiiriiririrereiiiieeiete e esese ettt ssnsesebanes ebeseestaneees (164,737,026)
Deduct NONAAMIEEA @SSELS ... bbb b b s b b e e b e s E e s b e s h e e E e e b e e b e e E e e R R SR e E e R R R e R R e R e R e e e an s SReeEeaEeeeeeee e 0
Statement value at end of current period (LINE 10 MINUS LINE 1) ....c.iiiiieiueueiiiieieeiteteteiseiesesete ettt ss sttt be b s s ss et bbb s ss s sesebesassssnsesesass eresssesesann (164,737,026)
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/adjusted carrying value, December 31 Of Prior YEar (LINE 6, PriOT YEAT)........uu i i iuieitieiteeste ettt ettt she e bt e be e be e be e bt aabeeaeesheeeheeebeeabeenbeenbeeabe s sheesmsesaeesaesaeeaesaaeaaaeas 0
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ..........cocuiiiiiiiiieiiereee e s 0
Add:

Change in variation margin on open contracts - highly effective hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........cccoviiiiiiiiiis v 0
3.12 Section 1, COIUMN 15, PHOT YEAN .......cvevevieieeeieeeietetesieeeeeteveiesesessasenes eeeesesesssseseseseneeaesesees [0 R 0

Change in variation margin on open contracts - all other
3.13 Section 1, Column 18, current year to date minus ...........cccceeeveeeieees covverens (6,096,536,854)
3.14 Section 1, Column 18, prior year (717,729,182)
Add:

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

Change in amount recognized
3.23 Section 1, Column 19, current year to date minus ...........ccccceeeveveeieees covverens (6,096,536,854)
3.24 Section 1, Column 19, Prior YEAr PIUS ..........c.cveveveveueuiieeeeieieeereieienes eeeseeens (5,378,807,672)
3.25 SSAP NO. 108 adjUSTMENLS ......cviuiiiiiiiiitcintec et enne essres e saeae s 0 e (717,729,182) ....cocuee (717,729,182)
T8 o) o) =TI (IR Lo i o g U Tl IR L= 0 PSP TPPTRATROY 0
Cumulative variation margin on terminated contracts during the YEar ..............ccccccueueveveerucueveeeeeeeeeseeeeeenenes 1,419,269,552
Less:
4.21 Amount used to adjust basis of hedged item ... 0
4.22 AMOUNE FECOGNIZEA ...ttt seaeasasnes eeeeseeea 1,419,269,552
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovvvieietceieceeeeeietete ettt seseeas seeeteseseseassesssseseseseneeas 0 i 1,419,269,552
T8 o) o) =TI (I Lo o o g UL IR 1= O TSP 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized fOr tErMINALIONS IN PrIOT VAT ........ciuiiiiiiiiiiiee ettt ettt ettt a e e b e sh e e s bt e bt e bt ea et eae e eae e oaeesheeeb e e bt ea bt em bt embeembeeaeeaheeas Seseeesaeeseesasesanesaeesanaines 0
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriOT YEAT .........co.iiiiiiie ettt et sa e b e e b e e beeas Seseeeaaeaseesasesaeesanesaeeaes 0
Book/adjusted carrying value at end of current period (LINES 1H2+3.3-4.3-5.1-5.2) .......eiiiiiiiiiiiieie ettt ettt ettt a e e he e s b e e s b e et e e bt eabe s seeesaeeaaeesaesaaesaesaeeaae s 0
Deduct total NONAAMIEA @MOUNLS ............oou et h e h e e e e e e E e e e e e ee oo e e e oo R e e Ee e R e SR e e R e e R e e R e £ e e £ R e e h e e ee e ee e Ee e eeseeseeseeaeeaee s mmemseeneeeeneeeeeeeeennnens 0
Statement value at end of current Period (LINE 6 MINUS LINE 7) .....ciuiiiiiiiiiiiii ettt ettt h bbbttt e ae e sae e s he e ehe e eb e e b e e bt em bt embeeabeeheeaaeeas Sesseeatesaeesasesanesaeesanenes 0
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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, COIUMN 14 ......iuiitiiieeieieeieiee ettt ee et eeae st ees et s et ees e s s es e ees e s ees e es s ees e es s es b ns b ensebens et ens et ensesenss fesscbesaneaes (164,737,028)
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.cccoiiiiiiiiiiiiiiiciiiies e 0
TOtAl (LINE 1 PIUS LINE 2) .ottt sttt s s s st e s et esese s nas s sesesesesssnnsnssssesesennenenees s (164,737,028)
Part D, SECHON 1, COIUMN B ........iuiiiiiiieeiceeieeete ettt e e s e s s s s s e e s e e e s es e e s e s e s e s e e s e s es e s e s s s s ensesnsesanas esbesniesnias 493,518,238
Part D, SECHON 1, COIUMN 7 .....ouiiiiiiiiei ettt s e s s e ns s seb et e s et s s snsenne besastesantes (658,255,266)
Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0

Part A, Section 1, Column 16
Part B, Section 1, Column 13

TOtal (LINE 7 PIUS LINE B) ...ttt ettt a e e e s e e s e e e st e s e e s e e e e e a s e e me e ea e e es e e eae e s e e et enseenseanseeneeeneeeneenneannen

Part D, SECHON 1, COIUMN G ...t eeees s es s ees e e s e s s e s s e et en e e e esnanas eeseesssscnarons 493,518,238

Part D, SECHON 1, COIUMN T0 .....eueueueueiseeaceceeeeeeeeseeseeseeseese e e eeseesee e eeseeeeeessees s ees e s e e eeseeseesee e e e e e e e s ensessessesseeseaseeseseanes | eeeseseuninnns (658,255,267)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 .....uieuiiiiiieseireisetes et ee e sb e ss bbbt bbbttt eniee sosessnsinsneas 138,348,664

Part B, SECHON 1, COIMN 20 ......cuuieuieieiiieeireiseieieisee e sses et sses st sse s sse s bbbttt nbeniee | soinsinsines 1,415,255,130

Part D, SECHON 1, COIUMN 12 ...ttt ettt eie | sssniisseas 1,553,603,794

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON NATIONAL LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT .........ccccvovevevereeeeceeeieeeteteeeeeeee ettt s s esesessan s s s s seseseas [ereneeenes 3,675,886,304 |........... 2,062,815,033
2. Cost Of cash eqUIVAIENTS BCGUINET ............cciiiiieieeceeececece ettt ettt ea s s ettt esese e s s s s sesesesessanssssesesesessananannas [eeeeesenens 15,638,795,739 |.......... 24,076,067,798
3. ACCTUAN OF GISCOUNL ....eeeeieiecteeeeeeieace et et e saeeeeeee e esesesesee e esesesesee e eseseseeee e e seseseees e e sesesee e s e e snaesesessanaesesesessanansesesesnanannns [orerenicacaceen 26,058,600 |.....cccooenve 55,755,198
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS .......c.ceieieieeeeeeeeeeiiieee et eteteeea sttt eseseae e s st s et eseses s s st sesesesessasanassesesesesessssssassssseseseseananas |oeeseseseseneneeneneaneeneas P I 0
6. Deduct consideration received 0N QISPOSAIS ..............c.cucueveuiuiieeiiiiieeteseseseeee st se e tesesesse s s s ssesesesesesssesssesesesesesessnssssssssesesesnans |oeseesees 15,809,604,158 |.......... 22,518,751,725
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceururrrriieierereieeeeeeeeeeeeeeseenas [eeeeneenes 3,531,136,723 |........... 3,675,886,304
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 3,531,136,723 3,675,886,304
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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 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
1 CORPORATE WAY . [Lansing . .... 12/01/2001 .......... [VARIOUS ..
OKEMOS ROAD - DAY CARE CENTER . . |Lansing .. 08/01/2000 .......... | VARIOUS .. ..
0199999. Acquired by purchase 0 60,240
Residential REO 3310037376 .. . | ATLANTA .... 11/20/2020 .... ... 175,824 ... 175,824 |..
Residential REO 100044797 . PALMETTO BAY ... .08/31/2023 . .302,410 |.. .302,410 |..
Residential REO 3310059244 COTTONWOOD SHORES . . 02/20/2025 . . 344,520 |.. . 344,520 |..
Residential REO 100046321 .... ... | SUN CITY CENTER ....08/16/2022 ....
Residential REO 3310039628 .. ... | PHILADELPHIA . ... 1170172022 ....
Residential REO 3310039660 .. ... | FAIRBANKS ... 02/15/2024 ....
Residential REO 3310039876 .. ... | BELLEVILLE ... 02/15/2024 ....
Residential REO 3310041458 .. ... | PANAMA CITY BEACH . .... 10/19/2022 ....
Residential REO 3310041711 .. .| PANAMA CITY BEACH . .... 10/19/2022 ....
Residential REO 3310062713 .. ... 11/25/2020 ...
Residential REO 3310062715 .. . ....09/13/2021 ....
Residential REO 3310064335 COTTONWOOD SHORES . . 02/20/2025 .
Residential REO 3310064677 .. SUN CITY CENTER ... .09/08/2022 .
Residential REO 3310088974 INDIAN HARBOUR BEACH . 04/27/2023 .
Residential REO 3310094595 ... . | AMARILLO .... 09/03/2024 ....
Residential REO 3310094597 ... ....08/08/2022 ....
Residential REO 100045995 .... ... 11/19/2020 ....
Residential REO 100049409 .... 1271272024 ...
Residential REO 3310031312 .. ... | HOMOSASSA ... ... 10/31/2023 ....
Residential REO 3310042264 ... . [NEW YORK . ... 04/08/2022 ....
Residential REO 3310042369 ... . .... 11/25/2020 ...
Residential REO 3310081055 .. . |POINCIANA .. ... 02/15/2024 ....
Residential REO 3300003235 ARDSLEY .. .07/07/2022 .
Residential REO 100045663 . ST LOUIS . . 11/25/2020 .
Residential REO 100046374 . ST LOUIS . . 11/25/2020 .
Residential REO 100046370 . SHREVEPORT . . 11/25/2020 .
Residential REO 100047018 . AKRON ..... . 11/20/2020 .
Residential REO 100045184 . . | BARNWELL . ... 11/25/2020 ...
Residential REO 100044730 . . |Saint Louis ... ... 11/19/2020 ...
Residential REO 100046268 . e 1172572020 ..
Residential REO 100048836 ..........cceeevvuuseeeremnnunnneerennnnneeeennnnnneenens |[SAINT LOUIS Loovnenniiiiiiiiieeeeceieneeceniines forreermemnnnneeee MOieiiiiiiiiis [ 11/20/2020

0299999. Acquired by internal transfer 3,784,161 3,784, 161 0
0399999 - Totals 3,784,161 3,844,401 60,240
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”

1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- |Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON NATIONAL LIFE INSURANCE COMPANY

SCHEDULE A - PART 3

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

1 Location 4 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18
Residential REO 3310030568 ......... Philadelphia .....ccoooennns fornnnnnnnnnne PA ...06/30/2026 .. 0 (1 P 0 foeeeeeeveeeennnn0 fernennnnn 45,900 |oeeeennnn 23,351 |0 s (22,549)]......... (22,549) 0
Residential REO 3310036433 ......... Indianapolis .. ...05/31/2026 .. 0. 0 0. 20 [ (37,449)......... (37,449))... .0
Residential REO 3310039646 .. BALT IMORE ...05/31/2026 .. 0. R 0 0. ... (13,300))... .0
Residential REO 3310036460 .. CENTER POINT .. ...05/31/2026 .. 0. 0 0. 0. .0
Residential REO 3310053985 ......... ...05/31/2026 .. 0. .. 11,900 R 0 0. .0
Residential REO 3310035783 .. ...06/30/2026 .. 0. .. 61,200 0 0. 0. .0
Residential REO 3310054450 .05/31/2026 .. 0 .. 17,000 |.. .0 .0 .0 0
Residential REO 3310055337 .04/30/2026 .. 0 .. 55,870 |.. .0 .0 .0 0
Residential REO 3310036880 COOPER CITY . .04/30/2026 .. 0 . 240,301 |.. .0 .0 . . .0 .(109,604)|........(109,604) 0
Residential REO 3310037584 .. COOPER CITY .... ...04/30/2026 .. L0 275,426 0 0. 275,426 |......... 186,517 |.... 0 [oeeee... (88,909)f......... (88,909)|... .0
Residential REO 3310037937 .. EAST ORANGE ... ...06/30/2026 .. 0. . 127,500 R 0 ..127,500 |......... 112,151 |.... L0 (15,349))......... (15, 349))... .0
Residential REO 3310081008 .. BIRMINGHAM ...04/30/2026 .. 0. .. 41,580 0 0. ...41,580 |.......... 30,025 |.... 20 foreenn (11,585) ... (11,585))... .0
Residential REO 3310068715 .. BELLEVILLE .. ...06/30/2026 .. 0. .. 24,671 R 0 ... 24,671 ).......... 10,074 |.... L0 | (14,597)). L (14,597)). .0
Residential REO 3310066379 .. BRENTHOOD ... ...06/30/2026 .. . ...0 |......... 204,000 0 0. .........204,000 |......... 382,241 |.... L0 178,241 ). .0
Residential REO 3310037318 .. HATTIESBURG ... ...06/30/2026 .. ,199,314 |... .0 ...... 1,199,314 R 0 0 1,199,314 |...... 1,199,314 |.... 0. .0
Residential REO 3310021739 ......... |BIG SPRING ...06/30/2026 .. 130,680 |... 130,680 0. 0 0 130,680 |......... 130,680 |.... 0. . .0
0199999. Property disposed 5,689, 180 0 3,294,501 0 0 3,294,501 2,777,931 0 (516,570) (516,570) 0
0399999 - Totals 5,689, 180 0 3,294,501 0 0 3,294,501 2,777,931 0 (516,570) (516,570) 0
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
100073509 ... PHILADELPHIA ... 1170172021 .. .. 120,000
100067285 ... PHILADELPHIA ... .08/02/2021 ..
100063438 ... FRUITLAND PARK .... .07/01/2021 .. .
100068889 ... NORTH AUGUSTA .09/01/2021 .. ... 403,115
100063610 ... HENDERSON .07/01/2021 .. ... 369,043
100066335 .... BUENA PARK ... .08/02/2021 .. ... 766,397
100061856 ... SENECA FALLS ... .07/01/72021 .. .. 111,793
100063836 . LEHIGH ACRES . .07/01/2021 .. 184,000
100064021 ... o INORTH CANTON L.iiieennniiiiinnei it s iiieei st s s e iee s s s e reasi s e s seeai s e s s resanssesensannsseaannes .07/01/2021 .. ... 135,000
0299999. Mortgages in good standing - residential mortgages-insured or guaranteed 2,360,529
100046414 ... MEMPHI'S . 11/25/2020 ..
3420001159 EAST ORANGE .. . 04/24/2026 ..
3420001160 TERRELL HILLS . 04/06/2026 ..
3420001161 COOKEVILLE . 04/06/2026 .. ... 360,000
3420001162 ... BRENTWOOD . 04/06/2026 .. .. 13,270,000
3420001163 ... UNION CITY ... . 04/06/2026 ..
3420001164 ... . 04/06/2026 ..
3420001165 ... . 04/14/2026 ..
3420001166 ... LIVINGSTON ... . 04/06/2026 ..
3420001167 ... SHORT HILLS .. . 04/06/2026 ..
3420001168 ... NASHVILLE .... . 04/14/2026 ..
3420001169 ... GREENVILLE ... . 04/14/2026 ..
3420001170 MADISON ... . 04/14/2026 ..
3420001171 BRENTWOOD .. . 04/17/2026 ..
3420001172 MIDDLETOWN . 04/14/2026 ..
3420001173 ... ANDERSON . 04/14/2026 ..
3420001175 ... MONTGOMERY ... . 04/14/2026 ..
3420001176 ... . 04/14/2026 ..
3420001180 ... . 04/14/2026 ..
3420001138 ... . 04/17/2026 ..
3420001151 ... . 04/06/2026 ..
3420001154 ... HOLMES BEACH . . 04/06/2026 ..
3420001156 ... FAYETTEVILLE ... . 04/06/2026 ..
3420001181 WESTFIELD .... . 04/17/2026 ..
3420001182 JERSEY CITY .. . 04/24/2026 ..
3420001184 HIGH BRIDGE .. . 04/24/2026 ..
3420001185 LIVINGSTON . 04/30/2026 ..
3420001186 NASHVILLE .. . 04/24/2026 ..
3420001187 ... BRENTWOOD .. . 04/30/2026 ..
3420001190 ... JERSEY CITY .. . 04/24/2026 ..
3420001193 ... SHORT HILLS .. . 04/30/2026 ..
3420001196 ... WESTFIELD . . 04/30/2026 ..
3410001105 ... BRENTWOOD .. . 04/06/2026 .. .
3420001216 ... BRIDGEPORT ... . 05/20/2026 .. ... 450,000
3420001105 BRENTWOOD .. . 04/06/2026 .. .7,750,000
3420001150 NEW HAVEN .. . 05/20/2026 .. 425,000
3420001191 SOMERS POINT . . 05/08/2026 ..
3420001192 SHORT HILLS .. . 05/08/2026 ..
3420001195 TRUMBULL ... . 05/08/2026 ..
3420001197 ... HADDONF ELD .. . 05/08/2026 ..
3420001199 ... ATLANTA ... . 05/08/2026 ..
3420001204 ... NASHVILLE .. . 05/20/2026 ..
3420001174 ... LIVINGSTON ... . 05/08/2026 .. .
404333658749 WIMAUMA . . 05/08/2026 .. . .. ....8,575,49% |... s
3420001189 ...ovvvenniiiiiiiiiie s BRIDGEPORT ... iiiuuunsiiiiituii e s iitiii s s s e eeaii s s s s cesui s e e s eesaas e e s eesnnn s e e seennnsseesennnns 05/08/2026 ...evvvnns |ovvrnnnnniiiiiiiiiiieens 7.800 [ooiiiiiiiiiiiiiiiii s 9,064 |..eveeniiiiiiiiininiiiiieniiieeeeeen O fo 610,000
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
3420001206 ... VINELAND . 05/20/2026 .. ... 425,000
3420001207 ... SHORT HILLS .. . 05/08/2026 .. .4,300,000
3420001208 ... CAPE CORAL ... . 05/20/2026 .. ....1,011,000
3420001179 ... JERSEY CITY .. . 05/08/2026 .. .. 13,650,000
3420001158 ... WOLCOTT . . 05/20/2026 .. ... 310,000
3420001259 ... AUSTIN ... . 06/30/2026 .. ... 830,000
3420001239 ... HOPKINSVILLE . . 06/30/2026 .. ... 256,000
3420001229 NEWF [ELD . 06/02/2026 .. 330,000
3420001219 TAMPA ... . 06/02/2026 .. .3,300,000
3420001209 SAN MARCOS . 06/02/2026 .. .. 13,007,895
3420001215 ... SPRINGFIELD .. .06/11/2026 .. ... 845,000
3420001210 ... . 06/02/2026 ..
3420001249 ... DAVIDSON ... . 06/22/2026 ..
3420001251 ... ELIZABETH . .06/11/2026 ..
3420001254 ... SARASOTA ... . 06/30/2026 ..
3420001224 ... NIANTIC . 06/02/2026 ..
3420001225 ... JERSEY CITY .. . 06/02/2026 ..
3420001232 ... NASHVILLE .... .06/11/2026 ..
3420001237 JERSEY CITY .06/11/2026 ..
3420001238 JERSEY CITY .. .06/11/2026 ..
3420001217 MAYS LANDING . . 06/02/2026 ..
3420001240 ... NEW PROVIDENCE? .06/11/2026 ..
3420001245 ... FAIRFIELD .... . 06/22/2026 ..
3420001194 ... FLORHAM PARK . . 06/22/2026 ..
3420001256 ... MANAHAWKIN ... . 06/30/2026 ..
3420001226 ... DANBURY . 06/30/2026 ..
3420001244 ... GLASSBORO .. .06/11/2026 ..
3420001223 ... LuDLOW . 06/22/2026 ..
3420001242 ... BURL INGTON ... . 06/22/2026 ..
3420001250 DAVIDSON ... . 06/22/2026 ..
3420001252 GARLAND ... . 06/22/2026 ..
3420001263 VENTNOR CITY . . 06/30/2026 ..
3420001214 TAMPA .. . 06/22/2026 .. .1,525,000
3420001220 LASCASSAS . 06/22/2026 .. .1,600,000
3420001212 ... GREENBRIER ... . 06/02/2026 .. ... 425,000
3420001234 ... NASHVILLE . 06/30/2026 ..
3420001235 ... BOONTON TOWNSHIP . . 06/02/2026 ..
3420001264 ... SHORT HILLS .. . 06/30/2026 ..
3420001255 ... NASHVILLE .... . 06/22/2026 .. .
3310036716 ... BRIDGEPORT ... . 06/29/2022 .. ... 400,000
3310054872 SAN JOSE ... . 08/31/2023 .. .3,400,000
3310083191 CHICAGO . . 10/03/2024 .. 288,000
3310084775 BALTIMORE . . 10/03/2024 .. 550,000
100046593 . BAKERSF [ELD . 11/25/2020 .. 510,625
3310090943 HIXSON ... . 12/19/2024 .. 510,000
3310090984 ... CHARLOTTE .01/16/2025 .. .4,300,000
3310090997 ... WINFIELD ... . 12/19/2024 .. ... 475,000
3310091238 ... KNOXVILLE . . 02/20/2025 ..
3310091284 ... WEEK| WACHEE ... . 02/20/2025 ..
3310091418 ... .01/16/2025 ..
3310091767 ... NORTH BELLMORE .... . 12/19/2024 ..
3310091908 ... HOUSTON .01/16/2025 .. .
3310091989 ... CHICAGO . 03/07/2025 .. ... 355,000
3300004902 NEW ORLEANS .02/16/2024 .. 544,000
3300005034 ... VIEW PARK ... . 06/24/2024 .. .1,850,000
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3300005197 ... JERSEY CITY .. .07/17/2024 .. 0. ... 650,000
3300005222 ... NEW ORLEANS .. . 10/09/2024 .. 0. ... 455,000
3310056878 ... DETROIT ... . 10/06/2023 .. 0. ... 394,000
3310060156 ... . 10/31/2023 .. 0. ... 693,500
3300005337 ... BROOKLYN . 02/19/2025 .. 0. .. 12,400,000
3300005508 ... STATEN ISLAND .. . 02/19/2025 .. 0.
3300005516 ... HOLMDEL ... . 12/18/2024 .. 0.
3300005571 SYOSSET ... . 12/18/2024 .. 0
3300005575 SPRING VALLEY . 02/19/2025 .. 0
3300005584 LIVINGSTON . 02/19/2025 .. 0
3300005615 ... . 02/19/2025 .. 0.
3300005616 ... . 02/19/2025 .. 0.
3300005749 ... . 03/05/2025 .. 0.
3310041910 ... . 10/19/2022 .. 0.
3310063470 ... PHILADELPHIA . . 08/19/2024 .. 0. .
3310064228 ... SALINE ... . 02/15/2024 .. 0. ... 531,000
3310078299 ... DETROIT . . 09/26/2024 .. 0. ... 500,000
3310078817 ... CALABASH ... . 10/23/2024 .. 0. .. 770,000
3310078912 CALABASH . 10/23/2024 .. 0 770,000
3310079603 LEVITTONN . .07/19/2024 .. 0
3310079746 WESTBURY . 08/19/2024 .. 0
3310088271 ... LAKEWOOD ... .01/08/2025 .. 0.
3310088275 ... LAKEWOOD ... .01/08/2025 .. 0.
3310088277 ... LAKEWOOD ... .01/08/2025 .. 0.
3310088284 ... LAKEWOOD ... .01/08/2025 .. 0.
3310088809 ... CHICAGO ... . 11/14/2024 .. 0.
3310094894 ... SANFORD ... . 02/20/2025 .. 0. .
3310096162 ... ST. LOUIS .. .03/07/2025 .. 0. ... 603,000
3310096191 ... PORT CHARLOTTE . . 03/07/2025 .. 0. ... 545,000
3420001035 BRENTWOOD .. .01/29/2026 .. 0 .4,100,000
100045141 . CANDEN . 11/25/2020 .. 0 ..85,000
3310071917 BELLEVUE .07/19/2024 .. 0 .3,850,000
3310072544 PHILADELPHIA . . 10/03/2024 .. 0 245,000
3310085717 ALEXANDER CITY . .03/07/2025 .. 0 270,000
3310086099 ... CHATTANOOGA . 12/19/2024 .. 0. ... 640,000
3310087195 ... BALTIMORE . . 12/05/2024 .. 0.
3310092788 ... IRVINGTON .. . 02/06/2025 .. 0.
3310093094 ... HOUSTON ... .01/08/2025 .. 0.
3310093164 ... DETROIT ... . 03/07/2025 .. 0. .
3310093276 ... GRAND RAPIDS . . 02/20/2025 .. 0. ... 362,000
3310093620 JERSEY CITY . 03/07/2025 .. 0 .3,160,000
3310093644 CHARLESTON . 02/06/2025 .. 0
3310093723 NAPA ..... . 02/13/2025 .. 0
3310093902 BROOKLYN . 02/06/2025 .. 0
3310094188 BAYVILLE ... . 03/07/2025 .. 0
3310080336 ... RANCHO MIRAGE .. . 08/26/2024 .. 0.
3310081355 ... BALTIMORE .... . 09/18/2024 .. 0.
3310081359 ... BALTIMORE .... .09/18/2024 .. 0.
3310081365 ... JERSEY CITY .. . 10/31/2024 .. 0.
3310082262 ... CAPE CORAL ... . 10/03/2024 .. 0.
3310082356 ... NORFOLK ... . 08/19/2024 .. 0.
3310089576 ... ROXBURY ... . 02/06/2025 .. 0.
3310089581 ... PALISADES PARK . . 12/19/2024 .. 0.
3310089582 EDGEMERE ... .01/16/2025 .. 0
3310089706 ... MILFORD ... . 11/21/2024 .. .0)... ... 250,000
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3310089931 ... WINTER PARK .. . 12/19/2024 ..
3310090124 ... DIX HILLS .... . 11/21/2024 ..
3310090179 ... AQUEBOGLE ... .01/08/2025 .. .
3310090403 ... PITTSBURGH ... . 03/19/2025 .. ... 335,000
3420001060 ... SARASOTA .01/29/2026 .. .. 22,680,450
3420001076 ... NORTH BERGEN . .01/26/2026 .. ....1,100,000

3420001082 ... NASHVILLE .. .01/29/2026 .. .8,065,000
3420001090 LYNDHURST .. .01/26/2026 ..
3420001091 GAINESVILLE .01/16/2026 ..
3420001092 NASHVILLE .. .01/26/2026 ..

3420001093 ...
3420001095 ...
3420001110 ...

.01/29/2026 ..
.01/29/2026 ..
.01/29/2026 ..

LACONIA ...
PHILADELPHIA .

3420001111 ... PLAINFIELD ... .01/29/2026 ..
3420001115 ... GLEN RIDGE ... .01/29/2026 ..
3420001117 ... .01/29/2026 ..
3420001116 ... LIVINGSTON . 02/11/2026 ..

3420001118 ... ABSECON ... . 02/11/2026 ..
3420001119 HO HO KUS . 02/20/2026 ..
3420001120 SANTA FE . 02/17/2026 ..
3420001121 TAMPA ... . 02/11/2026 ..

0O 0O 0O 0000000000000 ODO0OOOOOO0 OO0 OO O O O

3420001122 .. VINELAND ... . 02/17/2026 .. ... 385,000
3420001124 ... KINGSTON ... . 02/17/2026 .. ... 415,000
3420001128 ... NASHVILLE .. . 02/26/2026 ..
3420001132 .. NASHVILLE .. . 03/13/2026 ..
3420001135 .. CHARLOTTE .. . 03/13/2026 ..
3420001137 ... SCOTCH PLAINS .. . 03/06/2026 .. .
3420001139 ... MAYS LANDING ... . 03/13/2026 .. .. 330,000
3420001141 ... MIAMT ... . 03/13/2026 .. .5,200,000
3420001143 NEVARK . 03/13/2026 .. 850,000
3420001155 ... .. |DICKSON . ™ . ] . 03/24/2026 .. . . 0] . ... 600,000
0399999. Mortgages in good standing - residential mortgages-all other 10,030,612 3,835,869 524,955,985
2501101 ... GREENSBORO ... . 04/23/2025 ..46,121 .. .. 15,600,000
2502401 . PISCATANAY . 09/25/2025 .. . 279,315 |.. 45,743,940
2600301 . DENVER . 05/06/2026 .. .. 26,714,000
720078026 . ABILENE . . 04/24/2026 .. 3,917,000,000
720078126 . ABILENE . 04/24/2026 .. 4,003,000,000
720076326 . JERSEY CITY . 04/24/2026 .. .624,600,000
7200765 ... NEII YORK . 04/24/2026 .. . 109,000,000
3420001099 ... LUMBERTON ... . 04/24/2026 .. ... 975,000
WASHINGTON ... . 04/24/2026 .. . 162,000,000

31,609,404 |...

.0
.0
.0
.0
.01
...0].
.01
. 04/24/2026 .. ...0]. . 340,000,000
7200743 ... .. |MIAMI GARDENS .. . 04/24/2026 .. 18,000,000 |... .01 . 135,000,000
720063526 . .. |LONG ISLAND CITY . . 04/24/2026 .. 45,662,048 |... ...0]. .825,000,000
7200724 . BLOOMINGTON .. . 04/24/2026 .. .0 . 166,200,000
7200734 . INDIANAPOLIS . . 04/24/2026 .. .0 . 179,500,000
720075726 . WOODLAND HILLS . . 04/24/2026 .. .0 .519,600,000
720075926 . FLUSHING ... . 04/24/2026 .. .0 , 144,300,000
720077626 . ABILENE . . 04/24/2026 .. .0 ,004,000,000
7200819 .... NEW YORK ... . 04/24/2026 .. ...0]. ... 288,400,000
720079 CHARLOTTE .. . 04/24/2026 .. .01 . 360,280,000
3420001178 ... PATERSON ... . 04/14/2026 .. ...0]. ....3,900,000
750000042 ... PORT ST. LUCIE ... . 04/24/2026 .. .01 . 191,000,000
750000061 .... .. | PALM BEACH ] . 04/30/2026 .. ...0]. .318,000,000
3420001100 +oeeiviiiiieiiiiiiiii e WEST ORANGE ....veeeeeiisteiieeiiiiietee i ittt e ettt e et e e e et eeeessiieeeeesins | eeeeeiiiiieeeeeiinnes S TP PP P PPPPPPPT FPPPPPPPOORS 04/14/2026 L0 N 3,075,000
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3420001148 ...
3420001200 ...
2000272491 ...
3420001205 ...
72003% ...
7200434 ...
3420001079 ...
3420001080
3420001089
3420001127
3420001081 ...
3420001054 ...
3420000872 ...
19358 ...
7200445 .

WEST NEW YORK
ENSLEY BIRMINGHAM ...
MADISON ...
NEW HAVEN ..
LOS ANGELES ..

NEW HAVEN ..
NEW HAVEN ..
UNION CITY
WESTFIELD .
NEW HAVEN ..
BLOOMFIELD ...

FULSHEAR

LONDON ...

. 04/24/2026 ..
. 05/20/2026 ..
. 05/15/2026 ..
. 05/20/2026 ..
. 09/15/2020 ..
. 03/12/2021 ..
.01/16/2026 ..
.01/16/2026 ..
.01/29/2026 ..
. 03/06/2026 ..
.01/16/2026 ..
.01/16/2026 ..
. 02/11/2026 ..
. 08/19/2025 ..
. 05/19/2021 ..

....2,100,000
.461,000,000
.650,000,000

.2,775,000
. 406,495,837
. 459,100,000

0599999. Mortgages in good standing - commercial mortgages-all other

3,899,940 19,495,989,777
0899999. Total mortgages in good standing 451,825,430 7,780,014 20,023,306, 291
1699999. Total - restructured mortgages 0 0 0
100059702 ..evvvniiiiiiiiiee e BATON ROUGE .....oeeeeeiiiiiiiiie et e e s e e e e e e e eaes 06/01/2021 277,835
100061586 ... RIVERSIDE AREA . . .07/01/2021 .. ... 575,544
100063585 ... .. | DES MOINES . 07/01/2021 .. .. 143,327
1899999. Mortgages with overdue interest over 90 days-residential mortgages-insured or guaranteed 996,706
100048564 RICHMOND 11/20/2020 395,000
100048581 ... MIAME ... . 11/20/2020 .. ... 675,000
100049572 ... JUPITER . . 11/20/2020 .. ... 304,000
100046115 ... SHERMAN ... . 11/25/2020 .. ... 175,000
100045331 ... .. |ELKHART .... . 11/25/2020 .. ... 130,000
1999999. Mortgages with overdue interest over 90 days-residential mortgages-all other 1,679,000
2499999. Total - mortgages with overdue interest over 90 days 2,675,706
100069383 .... RANDALLSTOWN . .09/01/2021 .. ... 299,808
100070035 ... .. | LARGO . 09/01/2021 .. .. 377,225
2699999. Mortgages in process of foreclosure-residential mortgages-insured or guaranteed 677,033
100045663 E LIV [N L ) F 11/25/2020 186,550 |.vvveeiiiiiiiie e 227,500
100046374 ... . 11/25/2020 .. 41,134 (.. .... 80,000
100046370 ... . 11/25/2020 .. 71,591 |.. .. 131,850
100047018 ... . 11/20/2020 .. 49,118 |..
100045184 ... BARNWELL ... . 11/25/2020 .. .39,100 |.. .... 80,000
100044730 ... SAINT LOUIS .. . 11/19/2020 .. .98,400 |.. .. 120,000
100046268 ... MEMPHI'S . 11/25/2020 .. .28,700 |..
100048836 SAINT LOUIS ... ieeeienneeeeiien s e e eerenssseeernnasseernnnsaseernnnnaseennnnnnaseeennnnanaseennes 11/20/2020 .eeeeeeee Jvnneeneeennnnnneeeennnn 40000 [ ereeeeeees O e 53,318
2799999. Mortgages in process of foreclosure-residential mortgages-all other 0 567,911 833,250
3299999. Total - mortgages in the process of foreclosure 0 567,972 1,510,283
3399999 - Totals 451,825,430 8,390,584 20,027,492, 280
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1506501 ... BROOK PARK .. 06/30/2016 ... 06/17/2026 ... L0 L0 L0 .0
1603501 ... GROVE CITY .. 06/06/2016 ....06/25/2026 L0 I L0 ...0
1603601 ... GROVE CITY .. 06/06/2016 ....06/25/2026 L0 L0 L0 .0
1842701 . . | GUILFORD .. ... 10/01/2018 .. .04/15/2026 0 .0 0 0
18J4901 . .. | WATERFORD ... ... 10/01/2018 .. 06/01/2026 ..11,523,829 |. 0 L0f ..11,523,829 |. 0 0
1845201 . .| FORT COLLINS .. 10/01/2018 .. .05/27/2026 ..23,359,493 |. 0 .0 ..23,403,341 |. 0 0
18J5601 ... GARDENA 10/01/2018 ....05/20/2026 ...3,613,814 ... L0 ..0].......... 3,623,410 |. L0 .0
2100101 ... DALY CITY ... 11/15/2023 ....06/29/2026 23,000,000 |.... L0 [ FE 23,000,000 |. L0 ...0
2200901 .... LEWISVILLE .. 11/15/2023 ....04/29/2026 ..... 51,299,990 |.... L0 L E 51,299,990 |. L0 .0
2201001 ... BELTSVILLE 11/15/2023 ....05/27/2026 10,954,183 |.... L0 U SO 10,954,183 |. L0 ...0
2201602 . FERNANDINA BEACH ... 11/15/2023 ....04/02/2026 ..... 21,598,903 |.... L0 0 21,598,903 |. L0 .0
RL 9900167757 . NORTHRIDGE .. 09/19/2025 ....05/15/2026 ...1,016,173 |.... L0 0]l 1,028,417 | . L0 ...0
RL_9900167769 .. WILMETTE ... 09/19/2025 ....04/20/2026 921,612 |.... L0 L0 935,193 |. ....935,193 ... L0 .0
RL_9900168286 .. 10/06/2025 ....04/20/2026 ..... .. 619,605 |.... L0 I .. 617,054 |. ... 617,054 |... L0 ...0
RL_9900173407 .. .. | PINELLAS PARK . 1271972025 .. .05/15/2026 361,299 |. 0 L0f 360,392 |. .360,392 0 0
RL_9900174550 .. .. | SCOTTSDALE ... 01/16/2026 .. .05/15/2026 940,598 |. 0 .0 .934,548 0 0
RL_9900170338 . | HENDERSON .. ... 1171872025 .. .05/20/2026 14,021 ). 0 L0f .. 14,021 0 0
100062558 CANAL WINCHESTER ... 07/01/2021 ....06/20/2026 .... .. 185,485 ... L0 I ... 183,746 |... L0 ...0
100062565 .... MCLENDON CHISHOLM .. 07/0172021 ....06/20/2026 ... .. 165,496 |.... L0 L0 .. 163,125 (... L0 .0
100063247 ... PHILADELPHIA 07/01/2021 ....04/30/2026 ....98,599 [.... L0 I L0 ...0
100066030 ... COLORADO SPRINGS ... 08/02/2021 ....06/20/2026 ... ...99,015 ... L0 L0 L0 .0
100069144 ... WOOLW1CH 09/01/2021 ....04/30/2026 L0 I . . L0 ...0
100076521 ... STATEN ISLAND . 12/30/2021 ....06/09/202%6 ... L0 L0 474,289 ... L0 .0
3310037178 ... BOSTON 06/29/2022 ....05/28/2026 L0 I L0 ...0
3310052260 ... PHILADELPHIA 05/11/2023 ....04/29/2026 L0 L0 L0 .0
3310052869 .. | NEW ROCHELLE .06/29/2023 .. .06/24/2026 0 .0 0 0
3310054154 .. | BOSTON . .06/29/2023 .. .04/29/2026 0 0. L0f 0 0
100044745 . .. |HEMET .. .11/19/2020 .. 06/07/2026 0 (9,013)f.. .0 0 0
100044775 . .. |HUNTSVILLE 1171972020 .. 06/07/2026 0 . (17,158)f.. L0f 0 0
100045684 . .. | SAN JOSE ... 11/25/2020 .. .04/07/2026 0 . (22,080)f.. .0 0 0
100045693 .... . | BREAUX BRIDGE . 11/25/2020 ....05/07/202%6 ... L0 L0 L0 .0
100045773 ... MADISONVILLE .. 11/25/2020 ....05/07/2026 ... L0 I L0 ...0
3310082963 ... 09/26/2024 ....05/28/2026 L0 L0 L0 .0
3310083035 ... ROSEDALE .. 09/26/2024 ....06/24/2026 L0 I . . L0 ...0
3310083037 ... ROSEDALE .. 09/26/2024 ....06/24/2026 . L0 L0 116,730 |. ... 116,730 |... L0 .0
3310083083 ... PARKER ... 10/23/2024 ....04/29/2026 214,276 |.... L0 I .. 214,276 |... L0 ...0
3310083103 .. | CHICAGO ... .09/18/2024 .. .06/24/2026 .. 101,138 |. 0 L0f 101,138 0 0
3310083222 .. | SACRAMENTO .10/31/2024 .. .04/29/2026 .. 387,195 |. 0 .0 387,195 0 0
3310083256 L[ MIAMT L .09/10/2024 .. .06/24/2026 .. 213,517 |. 0 L0f 273,517 0 0
3310083395 .. | DEERFIELD BEACH . .10/10/2024 .. .04/29/2026 .. 238,630 |. 0 .0 238,630 0 0
3310083881 .| CAPE CORAL .. .10/03/2024 .. .04/29/2026 .. 143,775 |. 0 L0f . 143,775 0 0
3310083887 ... CAPE CORAL .. 10/03/2024 ....05/28/2026 137,906 |.... L0 I 137,906 |. ... 137,906 |... L0 ...0
3310084445 ... KINGSTON .. 09/26/2024 ....04/29/2026 115,038 |.... L0 L0 115,038 |. ... 115,088 |... L0 .0
3310084658 ... BROOKLYN .. 11/14/2024 ....06/24/2026 580,021 |.... L0 I 580,021 |. .. 580,021 |... L0 ...0
3310084984 ... PITTSBURGH .. 12/05/2024 ....06/24/2026 L0 L0 ...54,907 [. L0 .0
100046568 ... 11/25/2020 ....05/07/2026 ... L0 (9,95 I L0 ...0
3310090942 ... MORICHES 12/12/2024 ....04/29/2026 L0 L0 L0 .0
3310091052 ... NEWFOUNDLAND .. 12/05/2024 ....06/24/2026 L0 I L0 ...0
3310091150 ... MILWAUKEE ... 12/30/2024 ....06/24/2026 L0 L0 L0 .0
3310091245 . | BRENTWOOD .12/19/2024 .. .04/29/2026 0 .0 0 0
3310091409 ... ROMEOVILLE .. 12/19/2024 ...06/24/2026 ... 0. 0. 0. .0
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3310091682 ... KENNER 12/05/2024 ....06/24/2026 ....49,967 |.... L0 L0 ....49,967 |. L0 .0
3310092316 ... CLEVELAND ... 01/16/2025 ....06/24/2026 ....62,370 |.... L0 I ....62,370 | L0 ...0
100044373 ... .. [DALLAS .... 11/19/2020 ....04/07/202%6 .... 12,735 L0 L0 ....67,851 . L0 .0
100044443 . . | STOCKTON .11/19/2020 .. .04/07/2026 .66,096 |. 0 .0 64,121 0 0
100044895 . 1171972020 .. .04/07/2026 .81,694 |. 0 L0f 0 0
100044924 . .11/19/2020 .. 06/07/2026 125,884 |. 0 .0 0 0
100045813 ... 11/25/2020 . 04/07/2026 ..o 1,998 [.... L0 L0 L0 .0
100046846 ... 11/20/2020 ....05/07/2026 .... ... 14,657 |.... L0 I L0 ...0
100047882 ... 11/20/2020 ... 06/07/2026 ... ...82,084 |.... L0 L0 L0 .0
100049639 .... . 11/20/2020 ....04/07/2026 .... L0 I . . L0 ...0
100063480 ... . | BROKEN ARROW ..eeveeieeviinieeeeceeniees foveeennineen O e e o 07/0172021 ....05/31/2026 L0 L0 . ... 168,646 |... L0 .0
100063580 ... MOORHEAD ....eeeeeeeeeeeemeeeeeeemn Jeemmeeeeeeeee BN e s 07/01/2021 ....06/20/2026 .... L0 I 143,102 |. ... 143,102 |... L0 ...0
100069226 ... POMPTON LAKES . 09/01/2021 ....05/20/2026 L0 L0 116,554 |. .. 116,554 |... L0 .0
100069400 ... . 09/01/2021 ....05/20/2026 L0 I L0 ...0
100069454 . .. | FORT WAYNE .09/0172021 .. .06/20/2026 0 L0f 0 0
3300004631 .. | DEMAREST . .10/10/2023 .. .06/30/2026 0 .0 0 0
3300004731 . | ORADELL ... .02/16/2024 .. .05/19/2026 0 L0f 0 0
3300004759 ... PANAMA CITY BEACH ..eevveeeeeeeneieeeee Jemmneeeeeene Pl e s et 12/28/2023 ....06/30/2026 .... . . L0 I . ... 167,637 |... L0 ...0
3300005156 ... GARDEN CITY ©vviiviiniieciiiineeecevnnens Jeevneneeeeeeen N e [ e e 08/01/2024 ....04/30/2026 676,362 |.... L0 L0 676,362 |. ... 676,362 |... L0 .0
3300005191 ... WAINSCOTT e eeeemees Jeemmeeeeeeeee NY s e s e 08/01/2024 ....05/19/2026 1,367,647 |.... L0 I 1,367,647 |. 1,367,647 |... L0 ...0
3300005192 ... WAINSCOTT .eevviviieeeceviieeeeeeniinns Jevvneneeeeeeen N e o e e 08/01/2024 ....05/19/2026 ,332,908 |.... L0 L0 ,332,908 |. 1,332,908 |... L0 .0
3310037425 ... HEMPSTEAD ...eeeeeeeeeeemneeeeeennes Jeemmeeeeeeeee N e e s e 07/07/2022 ....06/24/2026 172,484 |.... L0 I 172,484 |. . 172,484 (... L0 ...0
3310037593 ... PEMBERTON ....evvvvenieerinnnineeeevininns Jevvvnnneeeeene Ndeccns e e el 07/14/2022 ....05/28/2026 24,552 . L0 L0 ... 24,552 L0 .0
3310038131 ... CENTRAL VALLEY .eeeeeeeeeeieeeeeenn Jeemmeeeeeeenen NY e e s el 09/28/2022 ....05/28/2026 .. 151,665 |.... L0 I .. 151,665 |. L0 ...0
3310059436 ... SCRANTON ..vvveeeiiinnieeeeenniineeeeenes Jevnneneeeeeeen PAe e s 10/31/2023 ....06/24/2026 ....36,872 ... L0 L0 L0 .0
3310059768 . [MIAME .. .09/15/2023 .. .04/29/2026 296,471 |. 0 .0 0 0
3310062055 .. | DAYTON . .02/15/2024 .. .06/24/2026 .19,551 . 0 0. L0f 0 0
100044549 . . | BUFFALO .11/19/2020 .. .05/07/2026 .61,907 | 0 (5,222)|.. .0 0 0
100045933 . 11/725/2020 .. 06/07/2026 103,606 |. 0 . (17,474)f.. L0f 0 0
100047141 . .11/20/2020 .. .05/07/2026 .83,192 ). 0 . (13,853)f.. .0 0 0
100047162 ... 11/20/2020 ....04/07/202%6 .... L0 L0 L0 .0
100048057 ........cevvuueeeeennnnn [ RANCHO CUCAMONGA ....eeeeeeeeeieeeeeeninn feeeeeeeenee e A [ e e 11/20/2020 ....05/07/2026 ... L0 I L0 ...0
100049157 vvvveieeeinineeeeeennn [JACKSON Lo feeeneeeceiin GAe e o 11/20/2020 ....04/07/202%6 .... L0 L0 L0 .0
100049185 ......eeeeeenieeeeeennn [DENVER e feeeeeeeeeeiee e 0 [ e e 11/20/2020 ....05/07/2026 ... L0 I L0 ...0
100049283 ... CMEMPHIS o e TN [ e e 11/20/2020 ... 06/07/2026 ... L0 L0 L0 .0
100069856 ... FLORISSANT .. 09/01/2021 ....05/20/2026 L0 I L0 ...0
3300005535 .. | PARAMUS ... .01/03/2025 .. .06/30/2026 0 L0f 0 0
3300005570 .. | RIDGEWOOD .01/03/2025 .. .06/30/2026 0 .0 0 0
3300005637 .. | NEW LONDON .. .01/03/2025 .. .04/30/2026 0 L0f 0 0
3300005679 .. | WEST NEW YORK . .01/29/2025 .. .04/30/2026 0 .0 0 0
3300005684 .| NEW WINDSOR . .03/05/2025 .. .06/30/2026 0 L0f .159,546 0 0
3300005692 ... WASHINGTON .. 01/29/2025 ....04/30/2026 L0 I ....159,504 |... L0 ...0
3300005757 ... EAST HAMPTON .. 03/05/2025 ....04/30/2026 L0 L0 ... 389,150 |... L0 .0
3300005785 ... ENGLEWOOD 03/05/2025 ....06/30/2026 .... L0 I ...343,656 |... L ...0
3310039662 ... PHILADELPHIA .. 09/21/2022 ....04/29/2026 L0 L0 P .0
3310041653 ... 10/12/2022 ....05/28/2026 L0 I L ...0
3310063947 ... 12/07/2023 ....04/29/2026 L0 L0 P .0
3310065557 ... HOUSTON ... 07/29/2024 ....06/24/2026 . . L0 I . L ...0
3310066999 ... EAST SETAUKET . 01/23/2024 ....04/29/2026 169,686 |.... L0 L0 169,686 |. .. 169,686 |... P .0
3310076703 . | HOUSTON ......... .10/03/2024 .. .06/24/2026 .. 182,853 |. 0 .0 .. 182,853 |. 182,853 0 0
3310077482 ... WEST PALM BEACH ... 08/19/2024 ...05/28/2026 ... 120,859 |.... 0. 0. 120,859 |. .. 120,859 |... 0., .0
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3310077485 ... WEST PALM BEACH . 08/19/2024 ....05/28/2026 L0 L0 ... 120,859 |... L0 .0
3310078094 ... 08/26/2024 ....04/29/2026 L0 I .. 214,216 |... L0 ...0
3310078593 ... PITTSBURGH .. 07/29/2024 ....06/24/2026 L0 L0 L0 .0
3310078649 .. | CAPE CORAL .. .07/29/2024 .. .04/29/2026 0 .0 0 0
3310078655 .. | CAPE CORAL .. .07/29/2024 .. .04/29/2026 0 L0f 0 0
3310079011 .| BALTIMORE ... .09/18/2024 .. .06/24/2026 0 .0 0 0
3310079137 ... PHILADELPHIA .. 08/26/2024 ....04/29/2026 L0 L0 L0 .0
3310079251 ... CHICAGO ... 10/03/2024 ....05/28/2026 L0 I L0 ...0
3310079515 ... BOERNE ... 08/19/2024 ....06/24/2026 L0 L0 L0 .0
3310079646 ... MIAMI GARDENS . 08/19/2024 ....05/28/2026 L0 I L0 ...0
3310079953 ... CAPE CORAL 08/19/2024 ....05/28/2026 L0 L0 L0 .0
3310087670 ... HEMPSTEAD ... 11/14/2024 ....04/30/2026 L0 I L0 ...0
3310087752 ... OYSTER BAY .. 01/16/2025 ....04/29/2026 L0 L0 L0 .0
3310087796 ... DETROIT ... 10/31/2024 ....05/28/2026 L0 I L0 ...0
3310087799 .. | ORLANDO .03/07/2025 .. .06/24/2026 0 L0f 0 0
3310088159 .. |EDISON . 11/14/2024 .. .04/29/2026 0 .0 0 0
3310088163 .| HEATH .. .12/19/2024 .. .06/24/2026 0 L0f 0 0
3310088172 ... CENTEREACH .. 12/12/2024 ....06/24/2026 . . L0 I 121,176 . L 121176 . L0 ...0
3310088274 ... MONROE 12/12/2024 ....05/28/2026 194,040 |.... L0 L0 194,040 |. ... 194,040 |... L0 .0
3310088834 ... BAY SHORE ... 12/19/2024 ....06/24/2026 100,576 |.... L0 I 100,576 |. .. 100,576 |... L0 ...0
3310088897 ... PALM BAY .... 12/19/2024 ....05/28/2026 ...91,359 ... L0 L0 ....91,359 [ L0 .0
3310088987 ... BALTIMORE ... 01/08/2025 ....04/29/2026 ...95,634 |.... L0 I ....95,634 [ L0 ...0
3310089020 ... PITTSBURGH .. 12/30/2024 ....04/29/2026 L0 L0 ....40,005 |. L0 .0
3310089087 ... ISELIN 11/21/2024 ....06/24/2026 L0 I ...235,759 |. L0 ...0
3310089122 ... DETROIT 12/05/2024 ....06/24/2026 L0 L0 ..19,339 [ L0 .0
3310089405 .. | CHARLOTTE .01/16/2025 .. .06/24/2026 0 .0 0 0
3310094429 . | PALM BAY . .02/06/2025 .. .04/29/2026 0 L0f 0 0
3310094972 .08/07/2025 .. .06/24/2026 0 .0 0 0
3310095040 .03/07/2025 .. .04/29/2026 0 L0f 0 0
3310095105 .02/20/2025 .. .06/24/2026 0 .0 0 0
3310095187 ... 02/13/2025 ....05/28/2026 L0 L0 L0 .0
3310095237 ... 03/07/2025 ....06/24/2026 L0 I L0 ...0
3310095312 ... 03/07/2025 ....05/28/2026 L0 L0 L0 .0
3310097002 ... 03/07/2025 ....06/24/2026 L0 I L0 ...0
100045601 ... SCHUYLKILL HAVEN ... 11/25/2020 ... 06/07/2026 ... L0 L0 L0 .0
100046444 ... .. | CONCORD 11/25/2020 ....05/07/2026 .... L0 I L0 ...0
100047388 . .. | GREENVILLE 1172072020 .. .05/07/2026 ..(5,037) 0 L0f 0 0
100048237 . .. | WOODBURY .. .11/20/2020 .. .05/07/2026 (19,526) 0 .0 0 0
100048683 . .. | PALMETTO . 1172072020 .. .05/07/2026 ..(7,336) 0 L0f 0 0
100049345 . .. |MYRTLE BEACH .11/20/2020 .. 06/07/2026 0 .0 0 0
100070104 . . |PEORIA ... .09/0172021 .. .06/20/2026 0 L0f . 0 0
3310022752 ... PATERSON .. 11/18/2021 ....06/24/2026 L0 I 100 643 |... L0 ...0
3310026523 ... PLAINFIELD .. 12/16/2021 ....04/29/2026 L0 L0 ...214,236 (... L0 .0
3310030111 ... OAK PARK .... 01/31/2022 ....04/29/2026 L0 I . 341,471 ... L0 ...0
3310048561 ... 04/19/2023 ....06/30/2026 ... L0 L0 L0 .0
3310051480 ... 05/25/2023 ....04/29/2026 L0 I . . L0 ...0
3310069239 ... 09/18/2024 ....06/24/2026 L0 L0 ....309,375 |... L0 .0
3310070123 ... PHILADELPHIA .. 10/23/2024 ....06/24/2026 L0 I ... 198,000 |... L0 ...0
3310070258 ... QUEENS 02/15/2024 ....06/24/2026 L0 L0 ... 149,688 |... L0 .0
3310073302 . | CORSICANA .07/29/2024 .. .05/28/2026 0 .0 ..53,084 0 0
3310073521 ... MONROE ... 09/18/2024 ...05/28/2026 ... 0. 0. ...442,846 |... 0. .0
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3310074351 ... COMMERCIAL .. 07/19/2024 ....06/24/2026 ....46,629 [.... 0. L0 L0 L0 L0 .0
3310074950 ... SANTA ROSA .. 08/19/2024 ....06/24/2026 ...354,006 |.... 0. L0 L0 I L0 ...0
3310075576 ... WELLESLEY 08/26/2024 ....04/29/2026 ,053,564 |.... 0. L0 L0 L0 L0 .0
3310075682 .. | WINSTON-SALEM . .08/26/2024 .. .04/29/2026 .81,220 | 0 0 .0 .0 0 0
3310085101 .. |DETROIT .10/23/2024 .. .04/29/2026 19,947 |. 0 0 .0 L0f 0 0
3310085210 .| NEWARK ... .12/05/2024 .. .04/29/2026 126,382 |. 0 0 .0 .0 0 0
3310085646 ... CAPE CORAL .. 10/31/2024 ....04/29/2026 151,677 |.... 0. L0 L0 L0 161,677 |. L0 .0
3310085908 ... INDIANAPOLIS .. 10/10/2024 ....06/24/2026 ....57,020 |.... 0. L0 L0 I ....57,020 . L0 ...0
3310085917 ... 10/31/2024 ....05/28/2026 ....85,338 [.... 0. L0 L0 L0 ....85,338 [ L0 .0
3310085918 ... 10/31/2024 ....06/24/2026 ....85,338 [.... 0. L0 L0 I ....85,338 |. . L0 ...0
3310085958 ... OAK PARK . 10/10/2024 ....05/28/2026 ..... .. 109,787 |.... 0. L0 L0 L0 .. 109,787 |. ... 109,787 |... L0 .0
3310086413 ... HOUSTON ... 10/23/2024 ....04/29/2026 612,620 |.... 0. L0 L0 I 612,620 |. ... 612,620 |... L0 ...0
3310086750 ... SUSSEX ... 11/21/2024 ....05/28/2026 127,752 |.... 0. L0 L0 L0 127,752 |. 127,752 .. L0 .0
3310086969 ... HEMPSTEAD ... 10/23/2024 ....06/24/2026 156,816 |.... 0. L0 L0 I 156,816 |. .. 156,816 |... L0 ...0
3310087343 .. | BELLPORT . 1172172024 .. .05/28/2026 0 0 .0 L0f 140,530 0 0
3310087490 .. |HAVELOCK . .12/12/2024 .. .06/24/2026 0 0 .0 .0 ..54,722 0 0
3310092924 . | WESLACO ... .01/16/2025 .. .05/28/2026 0 0 .0 L0f ..39,813 0 0
3310093096 ... LITTLE ROCK 02/06/2025 ....04/29/2026 0. L0 L0 I L0 ...0
3310093203 ... BELLWOOD . 02/06/2025 ....04/29/2026 0. L0 L0 L0 L0 .0
3310093463 ... ATLANTA ... 02/13/2025 ....06/24/2026 0. L0 L0 I L0 ...0
3310093631 ... CLEVELAND ... 02/13/2025 ....05/28/2026 0. L0 L0 L0 L0 .0
3310093677 ... 02/13/2025 ....04/29/2026 0. L0 L0 I L0 ...0
331009369 ... 03/07/2025 ....05/28/2026 0. L0 L0 L0 L0 .0
3310093977 ... NEW LONDON .. 02/06/2025 ....04/29/2026 0. L0 L0 I L0 ...0
3310093997 ... HOUSTON 02/13/2025 ....04/29/2026 0. L0 L0 L0 L0 .0
3310094165 .. | PEMBROKE PINES .02/13/2025 .. .06/24/2026 0 0 .0 .0 0 0
3310094222 .. |LINWOOD ... .02/06/2025 .. .05/28/2026 0 0 .0 L0f 0 0
3310080029 .. | BALTIMORE .08/19/2024 .. .06/24/2026 0 0 .0 .0 0 0
3310080429 | MIAMT L .10/03/2024 .. .04/29/2026 0 0 .0 L0f 0 0
3310080493 . | OCEAN ISLE BEACH .09/10/2024 .. .04/29/2026 . 0 0 .0 .0 . 0 0
3310080643 ... LOS ANGELES 09/26/2024 ....05/28/2026 1,114,043 ... 0. L0 L0 L R 1,114,943 (... L0 .0
3310081742 ... SOMERVILLE .. 08/26/2024 ....04/29/2026 ...218,295 |.... 0. L0 L0 I ...218,295 |... L0 ...0
3310081849 ... HAMILTON ... 09/03/2024 ....06/24/2026 ....36,214 ... 0. L0 L0 L0 L0 .0
3310082265 ... NEW CANAAN 11/21/2024 ....04/29/2026 12,434 0. L0 L0 I L0 ...0
3310082365 ... PANAMA CITY BEACH . 09/26/2024 ....06/24/2026 ...234,486 |.... 0. L0 L0 L0 L0 .0
3310089614 ... MINERAL WELLS . 12/05/2024 ....05/28/2026 ....85,289 [.... 0. L0 L0 I L0 ...0
3310089680 .. | PHILADELPHIA 1172172024 .. .04/29/2026 152,084 |. 0 0 .0 L0f 0 0
3310089690 .. | SACRAMENTO .. .12/12/2024 .. .05/28/2026 427,558 |. 0 0 .0 .0 0 0
3310089756 .. | FAYETTEVILLE .. .02/13/2025 .. .05/28/2026 99,725 |. 0 0 .0 L0f 0 0
3310089786 .. | CROTON-ON-HUDSON .12/19/2024 .. .04/29/2026 0 0 .0 .0 0 0
3310090253 . |EDISON ... .12/19/2024 .. .06/24/2026 0 0 .0 L0f 0 0
3310090415 ... FINDLAY ... 12/19/2024 ....04/29/2026 0. L0 L0 I L0 ...0
3310090452 ... FINDLAY 12/19/2024 ....06/24/2026 0. L0 L0 L0 L0 .0
3310090472 ... PORT CHESTER .. 12/12/2024 ....05/28/2026 0. L0 L0 I L0 ...0
3420001096 ... COLUMBIA . 01/26/2026 ....04/30/2026 0. L0 L0 L0 L0 .0
3420001108 ... PALMER ... 01/29/2026 ....06/23/2026 0. L0 L0 I L0 ...0
4020241028 ... DETROIT ... 03/12/2021 ....05/19/2026 0. L0 L0 L0 L0 .0
3420001123 ... 02/11/2026 ....05/22/2026 0. L0 L0 I L0 ...0
3420001144 ... ENFIELD ... 03/24/2026 ....05/22/2026 0. L0 L0 L0 L0 .0
3420001088 . | MILWAUKEE .03/06/2026 .. .06/23/2026 0 0 .0 .0 0 0
0. 0. 0. 0. 0. .0

2017088 ....

NASHVILLE ...

06/01/2020

...04/08/2026 ....

.9,000,000 ...
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3300005649 .. NEWARK 01/29/2025 ....06/30/2026 ... ...1,507,183 |.... L0l ...1,507,183 [.
3300005576 ... JERSEY CITY ... 01/29/2025 ...04/30/2026

...06/30/2026 ...

6'c03

0. 0. . ..0.. 0. .0

0. ..0f. ..0f. 0. 0. .0
3300005651 ... 01/29/2025 . 0. 0. 0. ..0.. 0. .0
3310039962 .. | WATERBURY .09/28/2022 .. .06/24/2026 0 0 .0 .0 0 0
3420001176 .. |MERIDEN ... .04/14/2026 .. .06/23/2026 0 0 .0 .0 0 0
3420001193 . | SHORT HILLS . .04/30/2026 .. .06/23/2026 0 0 .0 .0 0 0
3410001105 ... BRENTWOOD ... v | 04/06/2026 ....05/31/2026 0. 0. 0. 0. 0. .0
3420001150 ....vvvvevneniniinnnnnnns NEW HAVEN .ovvvveiiiiiiiiiiiiiiiiiiiiinees 05/20/202%6 .....|...... 06/23/2026 0 [0 N 0 0 0
0199999. Mortgages closed by repayment 221,286,140 0 (162,018)| 221,124,122 221,124,135
0506201 .... BERLIN e 12/18/2023 .. 128,130 |.... L0f.. .. 128,130 |. .. 128,130 |...

JT FECTT ORI R 12/01/2024
JURT RPN R 11/22/2011
R IR TU R 11/01/2024

[ PP R 11/25/2022

0606001 ...
1105001 ...
1202001 ...

SPRINGFIELD .
OVERLAND PARK .

... 103,069 |...
... 117,708 |...
... 185,737 |...
.. 120,007 |...

103,069 |....
117,708 |....
185,737 |....

103,069 |.
117,708 |

1203801 ...

1209601 ... MACOMB  TOWNSHIP . JUUUR P R 12/20/2012 .
1210601 ... CHARLOTTE ... J PPN R 07/11/2013 ....223,657 |...
1301401 ... GRAND BLANC . 11/25/2022 ....325,125 |...
1301902 ... BENTONVILLE ... 05/31/2013 ... 708,358 |...
1302701 . . |EDINA ... 1170172024 .. ..43,430
1304201 . . | WARRENTON 1073172013 .. ..87,307
1304601 . EDISON . 11/07/2013 .. .229,222

1304701 ...
13047A1 ...
1304801 ...

SEATTLE ...
SEATTLE
GAITHERSBURG ..

09/11/2013
09/20/2019
08/27/2013

.. 217,081 ...

1305301 ... BURIEN . 10/24/2013
1305502 ... MESA ... JUUT IO R 08/01/2013
13055A1 ... LAKELAND ... JUUUR P R 12/02/2013
1305802 ... BURLINGTON .. [ PPN R 11/25/2022

1308601 ... ZIONSVILLE .. 11/01/2024

1400501 . HILLIARD .... .04/08/2014 ..

1401401 . STERLING HEIGHTS 1170172024 ..

1401501 . BEVERLY HILLS . .09/02/2014 ..

1401701 . OGDEN . .05/30/2014 ..

1401801 . MIDLOTHIAN ..VA. .10/20/2014 .. 418,281

1403101 ... SEATTLE 07/31/2014

...250,132 ...
J PPN R 06/18/2014

.. 116,285 |...

1403201 ... SOUTH OGDEN . .

1407501 ... WAUKESHA ... Wi. POV T R 06/01/2015 .. 200,397 |...
1500101 ... SUNNYVALE ... [ PPN R 07/30/2015

1500301 ... PAPILLION ... 05/27/2015

1500701 ... FERNANDINA BEACH ... 07/16/2015

1500901 . SHERMAN QAKS .. .09/01/2015 ..

1501101 .
1503501 .
1503601 .
1503801 .

. | KEY WEST .
. [ SAN RAFAEL
DEL VAR ...
SEATTLE

.08/31/2015 ..
1172572022 ..
... 11/18/2015 ..

1170172024 ..
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1504101 ... PORTLAND .. 12/04/2015

1504201 ... PORTLAND ... 12/04/2015 ....155,519 |...

1504301 ... SAN MARCOS .. 10/08/2015 .. 370,130 |...

1505501 ... CHESTERFIELD 11/01/2024

1505901 ... ALTAMONTE SPRINGS . 03/01/2016

1506301 oo GRANDV [EW_HEIGHTS 05/18/2016 0 [ o 0 0
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1600101 .... DALLAS .... 11/01/2024 0. L0 L0 L0 ...48,735 . L0 .0
1600301 ... HOUSTON ... 11/01/2016 0. L0 L0 I L0 ...0
1600601 ... ROYERSFORD .. 08/19/2016 0. L0 L0 L0 L0 .0
1600701 . ERLANGER ... ... 08/01/2016 .. 0 0 .0 .0 0 0
1600901 . NEWBURY PARK 1170172024 .. 0 0 .0 L0f 0 0
1601101 . GARLAND ...... .. 08/12/2016 .. 0 0 .0 .0 0 0
1601502 ... PRAIRIE VILLAGE . 09/01/2016 0. L0 L0 L0 L0 .0
1601701 .... PLYMOUTH ... 03/31/2016 0. L0 L0 I L0 ...0
1601801 .... BEAVERTON ... 04/28/2016 0. L0 L0 L0 L0 .0
1601901 ... CALABASAS ... 10/03/2016 0. L0 L0 I . L0 ...0
1602101 ... CHARLOTTE ... 08/25/2016 . . 0. L0 L0 L0 . ....283,042 |... L0 .0
16021A1 ... CHARLOTTE 09/28/2018 157,526 |.... 0. L0 L0 I 157,526 |. ... 157,526 |... L0 ...0
1602701 ... STATE COLLEGE . 10/31/2016 159,109 |.... 0. L0 L0 L0 159,109 |. ... 159,100 |... L0 .0
1603301 ... WASHINGTON 06/13/2016 ...124,509 |.... 0. L0 L0 I ...124,509 |... L0 ...0
1604101 . SANTA MARIA 1172572022 .. 0 0 .0 L0f 0 0
1604401 . SAN CARLOS .. .09/28/2018 .. 0 0 .0 .0 0 0
1604602 . SAN DIEGO ... .. 11/03/2016 .. 0 0 .0 L0f 0 0
1604942 ... WEST CHESTER .. 08/31/2016 0. L0 L0 I L0 ...0
1604981 ... DALLAS 08/31/2016 0. L0 L0 L0 L0 .0
1605301 ... LONG BEACH .. 09/28/2018 0. L0 L0 I L0 ...0
1605401 ... BURTONSVILLE 09/28/2018 0. L0 L0 L0 L0 .0
1605901 ... COLLEGE STATION .... 09/28/2018 . . 0. L0 L0 I . . . L0 ...0
1606001 ... CHARLESTON .. 12/01/2016 149,961 |.... 0. L0 L0 L0 149,961 |. ... 149,961 |... L0 .0
1606101 .... WARREN 09/28/2018 116,419 |.... 0. L0 L0 I .. 116,419 (... L0 ...0
1606302 ... MUKILTEO .... 11/07/2016 0. L0 L0 L0 ...663,3% [... L0 .0
1606401 . NEW CASTLE ....09/28/2018 .. 0 0 .0 .0 148,694 0 0
1607902 . SCOTTSDALE ... 06/28/2017 .. 0 0 .0 L0f .359,223 0 0
1700201 . AUSTIN ... .09/28/2018 .. 0 0 .0 .0 108,055 0 0
1700402 . GREENWOOD .06/03/2017 .. 0 0 .0 L0f .382,592 0 0
1700501 . ANN ARBOR .05/30/2017 .. 0 0 .0 .0 .219,835 0 0
1701101 ... PHOENI X 11/01/2024 0. L0 L0 L0 .. 147,148 (... L0 .0
1701201 ... WHITE PLAINS .. 05/25/2017 0. L0 L0 I ... 286,822 ... L0 ...0
1702301 ... NEW BERLIN W, e e 10/02/2017 0. L0 L0 L0 .. 144,907 |... L0 .0
1702701 ... MINNETONKA .. 09/01/2017 0. L0 L0 I L0 ...0
1702801 ... 06/30/2017 0. L0 L0 L0 L0 .0
1703001 ... 08/04/2017 0. L0 L0 I L0 ...0
1703101 . ... 08/03/2017 .. 0 0 .0 L0f 109,557 0 0
1704201 . SAN DIEGO 11/25/2022 .. 0 0 .0 .0 162,819 0 0
1704601 . CONCORD ... ... 08/07/2017 .. 0 0 .0 L0f 0 0
1704701 . ST. LOUIS ... 09/08/2017 .. 0 0 .0 .0 0 0
1704801 . WARSON 1/00DS .. 09/08/2017 .. 0 0 .0 L0f 0 0
1704901 ... CREVE COELR ... 09/08/2017 0. L0 L0 I L0 ...0
1705201 ... SACRAMENTO 09/28/2017 0. L0 L0 L0 L0 .0
1705501 ... LOS ANGELES ... 03/29/2018 0. L0 L0 I L0 ...0
1706001 ... GILBERTS .... 08/31/2017 0. L0 L0 L0 L0 .0
1706201 ... SAN DIEGO ... 09/06/2017 . . 0. L0 L0 I . . . L0 ...0
1706901 ... LAKE WORTH .. 12/18/2017 192,286 |.... 0. L0 L0 L0 192,286 |. .. 192,286 |... L0 .0
1707301 ... VANCOUVER ... 11/03/2017 0. L0 L0 I L0 ...0
1707401 ... ELKRIDGE .... 11/15/2017 0. L0 L0 L0 L0 .0
1707501 . MELVILLE . .09/28/2018 .. 0 0 .0 .0 0 0
0. 0. 0. 0. 0. .0

1707702 ...

ST. LOUIS ...

02/28/2018

...532,008 ...
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1707801 ... THOUSAND OAKS . 09/28/2018 ....88,230 [.... 0. L0 L0 L0 L0 .0
1708502 ... 03/09/2018 ...354,507 |.... 0. L0 L0 I L0 ...0
1800101 ... 04/30/2018 41,207 | 0. L0 L0 L0 L0 .0
1800201 . .04/13/2018 .. 0 0 .0 .0 0 0
1800301 . .06/03/2018 .. 0 0 .0 L0f 0 0
1800401 . GRANDVIEW HEIGHTS . .09/13/2018 .. 0 0 .0 .0 0 0
1800901 ... WARRINGTON 09/14/2018 0. L0 L0 L0 ....249,859 |... L0 .0
1801001 .... TUSCALOOSA ..eeeeeeeeenneeeeemnnneeeeennn Jeemmmmeeeeemmnes Al e s 08/31/2018 0. L0 L0 I ...649,449 |... L0 ...0
1801101 ... SANTA FE SPRINGS .......cevvunvvvrernnnnns Jovvnnnnneeennenn CAiceniis e e s 11/01/2024 0. L0 L0 L0 L0 .0
18012A1 ... CHARLOTTE ...eeeeeieeeeeemnieeeeeemnnes Jeemmeeeeemnnee N e i s 11/28/2018 0. L0 L0 I L0 ...0
1801281 ... CHARLOTTE ...vivvvvieieceviiineeeenininns Jevvnnnneeeeennne NOe s e e s 11/23/2020 0. L0 L0 L0 L0 .0
1801301 e [ROY e e U [ e 11/01/2024 0. L0 L0 I L0 ...0
1801501 ... AGOURA HILLS ...oevivviiiiiiiiiineneeennn Jevvneneeeeeenen CAeci e e [ 10/15/2018 0. L0 L0 L0 L0 .0
1801701 ... WESTFORD ... 11/01/2024 0. L0 L0 I L0 ...0
18018A2 . LANCASTER .12/13/2018 .. 0 0 .0 L0f 0 0
1801882 . COATESVILLE .12/13/2018 .. 0 0 .0 .0 0 0
18018C1 . MECHANICSBURG . .12/13/2018 .. 0 0 .0 L0f 0 0
1801901 ... CITY OF INDUSTRY 11/01/2018 0. L0 L0 I L0 ...0
1802401 ... PISCATAWAY 11/25/2022 0. L0 L0 L0 ... 115,564 |... L0 .0
1802701 ... FARMERS BRANCH 10/23/2018 0. L0 L0 I ....194,444 |... L0 ...0
1803202 .... ST LOUIS weviiiiiececiiinececcenies v MO e s 01/07/2019 0. L0 L0 L0 ....932,371 |... L0 .0
1803301 ... RENSSELAER ....eeeeeeeeeeeemnneeeeemnnes Jemmeeeeeene N e e s 11/14/2018 0. L0 L0 I ...195,625 |... L0 ...0
1803401 ... 11/25/2022 0. L0 L0 L0 L0 .0
1803801 ... CITRUS HEIGHTS .. 11/25/2022 0. L0 L0 I L0 ...0
1804101 ... ... |WYOMING ... 11/01/2024 0. L0 L0 L0 ... 134,708 |... L0 .0
1804202 . . | ALBANY . .04/04/2019 .. 0 0 .0 .0 .242,632 0 0
18J0601 . BALT IMORE ... 10/01/2018 .. 0 0 .0 L0f .133,824 0 0
18J0801 . LAS VEGAS ... 10/01/2018 .. 0 0 .0 .0 109,860 0 0
18J1001 . ELKTON . ... 10/01/2018 .. 0 0 .0 L0f ..32,667 0 0
18J1301 . FORT LAUDERDALE . .. 10/01/2018 .. 0 0 .0 .0 .109,443 0 0
18J1401 ... BELLEVILLE 10/01/2018 128,167 |.... 0. L0 L0 L0 ... 102,887 |... L0 .0
1841501 ... ROCKVILLE 10/01/2018 ...212,363 |.... 0. L0 L0 I . 177,818 ... L0 ...0
18J1601 ... BEL AIR ... 10/01/2018 ... 76,204 |.... 0. L0 L0 L0 L0 .0
1841701 ... FALLS CHURCH .. 10/01/2018 .. 280,285 (... 0. L0 L0 I L0 ...0
18J2101 ... 10/01/2018 ...254,986 |.... 0. L0 L0 L0 . . L0 .0
18J2201 ... 10/01/2018 112,710 |.... 0. L0 L0 I 100,217 |. .. 100,217 |... L0 ...0
18J2501 . . | CATONSVILLE ... 10/01/2018 .. 0 0 .0 L0f 141,400 |. 141,400 0 0
18J2601 . PHILADELPHIA ... 10/01/2018 .. 0 0 .0 .0 191,432 ..91,432 0 0
18J3301 . ELGIN ..... ... 10/01/2018 .. 0 0 .0 L0f .. 47,345 0 0
18J34A1 . .. | TOWSON ... 10/01/2018 .. 0 0 .0 .0 168,532 0 0
18J34B1 . .| TOWSON . .. 1070172018 .. 0 0 .0 L0f ..27,079 0 0
1843501 ... NEW YORK . 10/01/2018 0. L0 L0 I ... 127,999 ... L0 ...0
18J37A1 ... WASHINGTON .. 10/01/2018 0. L0 L0 L0 .. 145,662 |... L0 .0
18J37B1 ... WASHINGTON .. 10/01/2018 0. L0 L0 I L0 ...0
18J3801 ... CHARLESTON 10/01/2018 0. L0 L0 L0 L0 .0
18J38AT ... CHARLESTON 09/20/2019 0. L0 L0 I L0 ...0
18J3901 ... CAPITOLA .... 10/01/2018 0. L0 L0 L0 L0 .0
18J39A1 ... CAPITOLA .... 10/01/2020 0. L0 L0 I L0 ...0
18J4201 ... WASHINGTON .. 10/01/2018 0. L0 L0 L0 . 197,472 (... L0 .0
1844401 . .| COLUMBIA . .. 10/01/2018 .. 0 0 .0 .0 0 0
18J4601 ... MADISON ... 10/01/2018 0. 0. 0. 0. 0. .0
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18J4702 ... LOS ANGELES ... 10/01/2018 0. ... 107,193 |...
18J4801 ... RIVERSIDE 10/01/2018 ...249,545 |...
18J5001 ... ... | SPRINGFIELD . 10/01/2018
18J5301 . .. | DUARTE ... ... 10/01/2018 ..
18J5401 . .. |BAYSIDE ... ... 10/01/2018 ..
18J5501 . . | BELL GARDENS .. 10/01/2018 ..
18J5701 ... NENPORT BEACH .... 10/01/2018
1900601 ... JURUPA VALLEY . 07/01/2019
1900701 ... FAIRFIELD 04/01/2019
1900901 ... LATHAM ... 05/30/2019
1901002 ... LATHROP ... 09/04/2019 . .
1901201 ... SAN JOSE ... 06/21/2019 ... 147,379 |...
1901301 ... WOODSTOCK ... 08/28/2019 ...149,959 |...
1901501 ... GREENSBORO .. 07/25/2019
1901601 . SANTA CRUZ .. 10/01/2019 ..
1901801 . SAN DIEGO .07/31/2019 ..
1901901 . DEL MAR ... .07/3172019 .. .
1902201 ... WEST WHITELAND THNSP ... R OO R 07/18/2019 162,569 |.... ... 162,569 |...
1902601 ... RALE IGH B U R 09/04/2019 . 113,205 (... .. 113,206 |...
1902701 ... LITHIA SPRINGS .. 11/25/2022 ...203,465 |.... ....203,465 |...
1903001 ... SAN ANTONIO ... 10/30/2019 193,027 |.... ... 193,027 |...
1903201 ... SANTA CLARA ... 05/19/2020 308,014 |.... ... 308,014 |...
1903401 ... HERMITAGE 10/01/2019 ...216,424 |... ....216,424 |...
1903501 ... SUMMERVILLE ... 10/01/2019 ...144,008 |.... ... 144,008 |...
1903601 ... CAMBRIDGE ... 10/10/2019 ...199,194 |...

1904401 .
1904501 .
1904601 .
1905001 .
1905101 .
1905301 ...
1905401 ...
1905501 ...
1905701 ...
19058A2 ...
1905881 ...
19058C1 .
1906002 .
1906102 .
1906201 .
2000101 .
2000201 ...
2000602 ...
2000701 ...
2000801 ...
2001101 ...
2001301 ...
20AB102 ...
2100201 ...
2102101 .
2102401 ...

.. | ALPHARETTA ..
. [ SOUTH JORDAN

. | STATE COLLEGE .

.12/04/2019 ..
.01/30/2020 ..
1172172019 ..
... 11/18/2019 ..
....01/13/2020 ..
JUT IR TUI R 01/10/2020
JUR RPN R 03/09/2020
oo e e [ 03/02/2020
JUT RO R 03/23/2020

e 03/18/2020
03/18/2020
.03/18/2020 ..
.04/02/2020 ..
.03/19/2020 ..
.03/09/2020 ..
.05/11/2020 ..
04/01/2020

e e 04/06/2020

ALEXANDRIA
PORTLAND ..
SALT LAKE CITY
RICHMOND
MINNEAPOLIS .

272,508 |....
146,171 |....
128,847 |....

GREER
OMAHA
EAGAN
FORT MITCHELL .
WESTFORD

COLUMBUS

THOUSAND OAKS ... JUR RPN R 06/15/2020

WILMINGTON .. [T P R 10/09/2020
J PPN R 10/08/2020

EDWARDSVILLE .. 12/04/2020

LAKEVILLE 11/01/2025
MANCHESTER 06/04/2021
MECHANICSBURG . .03/10/2022 ..
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0 0O 0O 0000 0000000000000 O0O0O0O0O0O0DO0O0DO0DOODO0OOODO0OODODOODOOOO OO O OO O O

SEDONA ... 03/22/2022

146,171 |.

..87,167
155,814
122,213
..59,891
601,376

... 272,508 |...
.. 146,171 ..
... 128,847 |...
....315,159 |...
....313,985 |...
.. 119,830 |...

...122,330 ...

0 0O 0O 0O 0000000000000 O0O0O0O0O0O0O0O0ODO0O0DO0DO0OODO0OOODODO0OODOOOOOO OO0 O OO O O O
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2200401 ... PALM SPRINGS .. 06/01/2022 ....85,013 [.... 0. L0 L0 L0 L0 .0
2200501 ... 04/29/2022 .. 160,018 |.... 0. L0 L0 I L0 ...0
2200601 .... NASHVILLE ... 06/09/2022 ...304,696 [.... 0. L0 L0 L0 L0 .0
2201101 . . | GREENBELT .06/22/2022 .. 0 0 .0 .0 0 0
2201301 . . | PEEKSKILL ... 1170172024 .. 0 0 .0 L0f 0 0
2201701 . ST. PETERSBURG .11/01/2024 .. 0 0 .0 .0 144,154 0 0
2201801 ... AUSTIN 11/01/2024 0. L0 L0 L0 .. 134,808 |... L0 .0
2201901 ... SAN DIEGO ... 11/01/2024 0. L0 L0 I L0 ...0
2202101 ... ROCKVILLE ... 09/14/2022 0. L0 L0 L0 L0 .0
2203202 ... LANCASTER ... 12/16/2022 0. L0 L0 I L0 ...0
2203601 .... ANNANDALE ... 11/01/2024 0. L0 L0 L0 L0 .0
2203801 ... ATHENS 12/01/2024 0. L0 L0 I L0 ...0
2204002 ... GREENSBORO .. 02/01/2023 0. L0 L0 L0 ... 176,037 |... L0 .0
2204101 ... FOSTER CITY ... 05/31/2023 0. L0 L0 I ... 127,548 |... L0 ...0
2204302 . . | EDEN PRAIRIE .03/15/2023 .. 0 0 .0 L0f . 2,522,735 0 0
2300101 . EDWARDSVILLE .03/02/2023 .. 0 0 .0 .0 117,385 0 0
2300601 . BURKE ..... .06/01/2023 .. 0 0 .0 L0f 0 0
2301101 ... ORLANDO ... 12/01/2024 0. L0 L0 I L0 ...0
23011A1 ... ORLANDO 12/01/2024 0. L0 L0 L0 L0 .0
2301201 ... MARIETTA .... 12/01/2024 0. L0 L0 I L0 ...0
2301801 ... SUCCASUNNA .. 10/10/2023 0. L0 L0 L0 L0 .0
2302301 ... COLUMBLS ... 01/30/2024 0. L0 L0 I L0 ...0
2302401 ... 12/01/2024 0. L0 L0 L0 L0 .0
2400101 ... RICHARDSON .. 08/29/2024 0. L0 L0 I L0 ...0
2400301 ... ROSEMONT .. 06/06/2024 0. L0 L0 L0 L0 .0
2401801 . .| REDMOND .08/29/2024 .. 0 0 .0 .0 0 0
2402101 . . | SEATTLE 11/13/2024 .. 0 0 .0 L0f 0 0
2500801 . . | MASHPEE .03/26/2025 .. 0 0 .0 .0 0 0
2502201 . .. |ONTARIO .10/06/2025 .. 0 0 .0 L0f 0 0
RL_9900167753 . | JERSEY CITY .09/19/2025 .. 0 0 .0 .0 0 0
RL_9900168274 .. BUELLTON 10/06/2025 0. L0 L0 L0 L0 .0
RL_9900168318 .. NASHVILLE ... 10/06/2025 0. L0 L0 I L0 ...0
RL_9900168335 .. NEW YORK .... 10/06/2025 0. L0 L0 L0 L0 .0
RL_9900168355 .. SEATTLE ... 10/06/2025 0. L0 L0 I L0 ...0
RL_9900168367 .. BUFFALO ... 10/06/2025 0. L0 L0 L0 L0 .0
RL_9900168929 .. FORT LAUDERDALE . 10/24/2025 0. L0 L0 I L0 ...0
RL_9900168956 .. .. | FRESH MEADOWS . .10/24/2025 .. 0 0 .0 L0f 0 0
RL_9900169039 .. .. | ALBERTSON .10/24/2025 .. 0 0 .0 .0 0 0
RL_9900169551 .. .. | HAMPTON ... 171772025 .. 0 0 .0 L0f 0 0
RL_9900169581 .. .. | CLEVELAND A1/17/2025 .. 0 0 .0 .0 0 0
RL_9900169585 .. .| CHATTANOOGA . 171772025 .. 0 0 .0 L0f 0 0
RL_9900169631 .. PARKER 11/17/2025 0. L0 L0 I L0 ...0
RL_9900169641 .. HAMILTON ... 11/17/2025 0. L0 L0 L0 L0 .0
RL_9900169654 .. CINCINNATI .. 11/17/2025 0. L0 L0 I L0 ...0
RL_9900169700 .. COLUMBUS ... 11/17/2025 0. L0 L0 L0 L0 .0
RL_9900169718 .. CAPE CORAL .. 11/17/2025 0. L0 L0 I L0 ...0
RL_9900169743 .. VERO BEACH .. 11/17/2025 0. L0 L0 L0 L0 .0
RL_9900169760 .. COVINGTON ... 11/17/2025 0. L0 L0 I L0 ...0
RL_9900169761 .. ALEXANDRIA .. 11/17/2025 0. L0 L0 L0 L0 .0
RL_9900170346 .. . | BRADENTON ... 11/18/2025 .. 0 0 .0 .0 0 0
RL_9900170352 HOLMES BEACH 11/18/2025 0. 0. 0. 0. 0. .0
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RL_9900170359 .. JERSEY CITY ... 11/18/2025 0.
RL_9900170367 .. REYNOLDSBURG .. 11/18/2025
RL_9900170375 .. LELAND .... 11/18/2025

RL_9900170377 ..
RL_9900170384 ..
RL_9900170393 ..
RL_9900170427 ..
RL_9900170969 ..
RL_9900171272 ..
RL_9900171273 ..
RL_9900171274 ..
RL_9900171279 ..
RL_9900171315 ..
RL_9900171318 ..
RL_9900171330 ..
RL_9900171335 ..
RL_9900171341 ..
RL_9900171342 ..
RL_9900171344
RL_9900171349
RL_9900171773 ..
RL_9900171775 ..
RL_9900171782 ..
RL_9900171811 ..
RL_9900171827 ..
RL_9900171833 ..
RL_9900171883 ..
RL_9900172064 ..
RL_9900173320 ..
RL_9900173336 ..
RL_9900173346
RL_9900173368 ..
RL_9900173371 ..
RL_9900173377 ..
RL_9900173398 ..
RL_9900173534
RL_9900173537 ..
RL_9900173766 ..
RL_9900173807 ..
RL_9900174516 ..
RL_9900174530 ..
RL_9900174572
RL_9900174589 ..
RL_9900174609 ..
RL_9900174616 ..
RL_9900174618 ..
RL_9900174623
RL_9900174624
RL_9900174627 ..
RL_9900174631 ..
RL_9900174635

.. | EASTPORT ..
. | MYRTLE BEACH

SENECA ...

.. |LONG BOAT KEY .
.. [WORTH ...
. |LOS ANGELES

GREENNICH ... 12/12/2025
PIKESVILLE .. 12/12/2025
WHEELING .... 12/12/2025
SPRINGF IELD 12/12/2025
.. |HILTON HEAD ISLAND 12/12/2025 ..
.. | STARK .. 12/12/2025 ..
.| CLE ELUM . 12/12/2025 ..

. [LOS ANGELES

CYPRESS ...

HOUSTON ... 12/19/2025

SARASOTA .. 12/19/2025

OCEANSIDE ... 12/22/2025
.. | NORTHPORT 12/22/2025 ..
.. | SAN DIMAS 12/22/2025 ..
.. | OLD TAPPAN 12/22/2025 ..
.| STAMFORD .. .. 01/16/2026 ..

. [HILLSBOROUGH

. | PLAINFIELD

11/18/2025 ..
1171872025 ..
11/18/2025 ..
11/18/2025
11/21/2025
11/20/2025
11/20/2025
11/20/2025
11/20/2025
11/20/2025
11/20/2025
.11/20/2025 ..
.11/20/2025 ..
.11/20/2025 ..
11/20/2025
11/20/2025
11/20/2025
12/12/2025

L0S ANGELES ...

PFLUGERVILLE ..
STANTON
AGUA DULCE ..

MODESTO
SUNRISE ...
LAMONT ...

.12/18/2025 ..
.12/19/2025 ..
12/19/2025
12/19/2025
12/19/2025

SUMMERFIELD ...
LOS ANGELES ...

.. 01/16/2026 ..
01/16/2026
01/16/2026
01/16/2026
01/16/2026
01/16/2026
01/16/2026
01/16/2026
01/16/2026
.. 01/16/2026 ..
01/16/2026

ESCONDIDO
SOUTH 0ZONE PARK
EDGEWATER
BROOKSHIRE ..

DALY CITY
DENVER
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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

RL_9900174637 .. COLORADO SPRINGS 01/16/2026 .....|oeeeeennnes eeeeeees | 1,374 |.... 0. L0 L0 L0 ..1,351 . ...1,351 ... L0 .0
RL_9900174641 .. 01/16/2026 0. L0 L0 I ..1,058 |. ...1,088 |... L0 ...0
RL_9900174646 .. HADDON TOWNSHIP ... 01/16/2026 0. L0 L0 L0 2,723 ). 2,728 ... L0 .0
RL_9900174647 .. .. | PIEDMONT .. .01/22/2026 .. 0 0 .0 .0 0 0
RL_9900174654 .. .. | OXNARD . .01/22/2026 .. 0 0 .0 L0f 0 0
RL_9900174659 .. . | CHICAGO ... .01/22/2026 .. 0 0 .0 .0 0 0
RL_9900174664 .. OKLAHOMA CITY . 01/22/2026 0. L0 L0 L0 L0 .0
RL_9900174672 .. ROSEMEAD ....eeeeeeeeeeeemnneeeeeemnnees Jeemnmeeeeeeenns CAeccc [ s e 01/22/2026 0. L0 L0 I L0 ...0
RL_9900174687 .. L O AV AR R 01/22/2026 0. L0 L0 L0 L0 .0
RL_9900174691 .. STOCKTON e eeeee e e eeene e eeeemee Jeemmmeeeeeeeees CAecccc [ s e 01/22/2026 0. L0 L0 I L0 ...0
RL_9900174692 .. L O AV AR R 01/22/2026 0. L0 L0 L0 L0 .0
RL_9900174716 .. LOS ANGELES ....eevveeeeeeeennieeeeeemmns Jemmmneeeeeenes CAecccc o s e 01/22/2026 0. L0 L0 I L0 ...0
RL_9900174723 .. WOODLAND HILLS evvviiviiniiieciiienees Jevvnenneeeeenenn CAeccinn [ e e 01/22/2026 0. L0 L0 L0 L0 .0
RL_9900174724 .. 01/22/2026 0. L0 L0 I L0 ...0
RL_9900174727 .. .. | ESCONDIDO .01/22/2026 .. 0 0 .0 L0f 0 0
RL_9900174729 .. .. | PEARLAND .. .01/22/2026 .. 0 0 .0 .0 0 0
RL_9900174735 .. . | DALLAS .... .01/22/2026 .. 0 0 .0 L0f 0 0
RL_9900174736 .. YUCCA VALLEY .eeeeeeeeeeneeeeeemnees Jeemmeeeeeeenn CAeccc e s e 01/22/2026 0. L0 L0 I L0 ...0
RL_9900174740 .. SACRAMENTO ....oovevvvineeeeriiineeecennnn Jevvnenneeeeenns CAicis e e e 01/22/2026 0. L0 L0 L0 L0 .0
RL_9900174744 .. BAKERSFIELD ..evvveeeeeeeenneeeeemmnees Jeemmmneeeeeenns CAeccc e s e 01/22/2026 0. L0 L0 I L0 ...0
RL_9900174749 .. AMARILLO .vvviieieiiiieneeecennieeeees feevnieeeeeenes T foeeeeees e ol 01/22/2026 0. L0 L0 L0 L0 .0
RL_9900175370 .. SANTA ANA <. eeeeenneeee Jeemmeeeeeeenen CAe s [ s [ 01/26/2026 0. L0 L0 I L0 ...0
RL_9900175377 .....ovvvnvvvevvnnnns [ALHAMBRA oovvieiiiiiiiiiiiiiinineeecenes [ A o s 01/26/2026 0. L0 L0 L0 L0 .0
RL_9900175396 .. PORTER RANCH ....eeeeeeeeeeeeieeeeemmnnees Jeemmmneeeeeenes CAe e o s e 01/26/2026 0. L0 L0 I L0 ...0
RL_9900175408 .. HAGERSTOWN .. 01/26/2026 0. L0 L0 L0 L0 .0
RL_9900175412 .. .. | WEST HAVEN .01/26/2026 .. 0 0 .0 .0 0 0
RL_9900175485 .. .. | NEW YORK .01/26/2026 .. 0 0 .0 L0f 0 0
RL_9900176146 .. .. |KYLE ... .01/27/2026 .. 0 0 .0 .0 0 0
RL_9900176153 .. .. | MEMPHIS .01/27/2026 .. 0 0 .0 L0f 0 0
RL_9900176161 .| INDIANAPOLIS .01/27/2026 .. 0 0 .0 .0 0 0
RL_9900176166 .. SAN JOSE 01/27/2026 0. L0 L0 L0 L0 .0
RL_9900176170 .. FLORENCE ....eeeeeeeeeeeeemeneeeeemnnnees Jemmnneeeeeene A e s e 01/27/2026 0. L0 L0 I L0 ...0
RL_9900176175 ....evvnvvvvennnnes [ALVIN Lo [ T [ s 01/27/2026 0. L0 L0 L0 L0 .0
RL_9900176176 .......ceevuveneeeeee [SAN DIMAS e eeceeeeee feeeeeeeeeeee e O [ e s 01/27/2026 0. L0 L0 I L0 ...0
RL_9900176180 .. MIAME GARDENS ...evvveeeeeivniineeecevnnn Jevvnenneeeennes Fleni e e 01/27/2026 0. L0 L0 L0 L0 .0
RL_9900176194 .. COLUMBUS .. 01/27/2026 0. L0 L0 I L0 ...0
RL_9900176195 .. .. | COLUMBUS .01/27/2026 .. 0 0 .0 L0f 0 0
RL_9900176196 .. .. | GARDENA .01/27/2026 .. 0 0 .0 .0 0 0
RL_9900176197 .. .. | FRESNO . .01/27/2026 .. 0 0 .0 L0f 0 0
RL_9900176203 .. .. | CYPRESS .01/27/2026 .. 0 0 .0 .0 0 0
RL_9900176206 .. . | GREENSBORO .. .01/27/2026 .. 0 0 .0 L0f 0 0
RL_9900176213 .. LAKE HAVASU CITY eeeeeeeeeeeeneieeeeeene Jeemnneeeeeeenee A [ s e 01/27/2026 0. L0 L0 I L0 ...0
RL_9900176217 ..evvvnvvvvvnnnnnes [KATY e [ T [ s 01/27/2026 0. L0 L0 L0 L0 .0
RL_9900176225 .. SOUTH EL MONTE ....eeeieeeeeeeemeieeeee Jeemmmeeeeeeenes CAeccc [ s e 01/27/2026 0. L0 L0 I L0 ...0
RL_9900176226 .. FULLERTON ..vvvviiieeeceviiieeeeceiiinns Jeevnnnneneeeenens CAicniciis o e e 01/27/2026 0. L0 L0 L0 L0 .0
RL_9900176233 .. SOUTH CHESTERFIELD .eeeeeeeeeeeeeeeeeen Jeemmeeeeeeee VA [ s e 01/27/2026 0. L0 L0 I L0 ...0
RL_9900176277 .. KNOXVILLE 01/27/2026 0. L0 L0 L0 L0 .0
RL_9900176283 .. FOUNTAIN VALLEY . 01/27/2026 0. L0 L0 I L0 ...0
RL_9900176289 .. CHATTANOOGA . 01/27/2026 0. L0 L0 L0 L0 .0
RL_9900176291 .. . | CHICAGO ... .01/27/2026 .. 0 0 .0 .0 0 0
RL_9900176296 .. NORFOLK ... 01/27/2026 0. 0. 0. 0. 0. .0
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RL_9900176302 .. WEST COVINA ... 01/27/2026 0. L0 L0 L0 L0 .0
RL_9900176305 .. SAN LORENZO ... 01/27/2026 0. L0 L0 I L0 ...0
RL_9900176308 .. 01/27/2026 0. L0 L0 L0 L0 .0
RL_9900176328 .. .. | MELBOURNE BEACH . .01/26/2026 .. 0 0 .0 .0 0 0
RL_9900176329 .. .. | WORCESTER ... .01/26/2026 .. 0 0 .0 L0f 0 0
RL_9900176366 .. . |NORTH RICHLAND HILLS . .01/26/2026 .. 0 0 .0 .0 0 0
RL_9900176382 .. SPRINGDALE 01/26/2026 0. L0 L0 L0 L0 .0
RL_9900176390 .. CALUMET CITY .. 01/26/2026 0. L0 L0 I L0 ...0
RL_9900176395 .. NORTH ADANS ... 01/26/2026 0. L0 L0 L0 L0 .0
RL_9900176410 .. SANTA MARIA 01/26/2026 0. L0 L0 I L0 ...0
RL_9900176432 .. 01/26/2026 0. L0 L0 L0 L0 .0
RL_9900176454 .. SACRAMENTO .. 01/26/2026 0. L0 L0 I L0 ...0
RL_9900176478 .. MEMPHI'S 01/26/2026 0. L0 L0 L0 L0 .0
RL_9900176481 .. GAINESVILLE ... 01/26/2026 0. L0 L0 I L0 ...0
RL_9900176483 .. .. |MESA ... .01/26/2026 .. 0 0 .0 L0f 0 0
RL_9900176493 .. .. | ALTON .. .01/26/2026 .. 0 0 .0 .0 0 0
RL_9900176504 .. . | ATLANTIC BEACH .01/26/2026 .. 0 0 .0 L0f 0 0
RL_9900176506 .. PEYTON 01/26/2026 0. L0 L0 I L0 ...0
RL_9900176523 .. 01/26/2026 0. L0 L0 L0 L0 .0
RL_9900177901 .. 02/24/2026 0. L0 L0 I L0 ...0
RL_9900177905 .. 02/24/2026 0. L0 L0 L0 L0 .0
RL_9900177921 .. PALM HARBOR . 02/24/2026 0. L0 L0 I L0 ...0
RL_9900177928 .. MOUNT CLEMENS . 02/24/2026 0. L0 L0 L0 L0 .0
RL_9900177929 .. LAS VEGAS 02/24/2026 0. L0 L0 I L0 ...0
RL_9900177930 .. MORENO VALLEY . 02/24/2026 0. L0 L0 L0 L0 .0
RL_9900177938 .. .. |[MISSION VIEJO . .02/24/2026 .. 0 0 .0 .0 0 0
RL_9900177942 .. .. | ANNANDALE ... .02/24/2026 .. 0 0 .0 L0f 0 0
RL_9900177953 .. .. | SICKLERVILLE .02/24/2026 .. 0 0 .0 .0 0 0
RL_9900177959 .. .. | STOCKTON . .02/24/2026 .. 0 0 .0 L0f 0 0
RL_9900177960 .. . |DALLAS .... .02/24/2026 .. 0 0 .0 .0 0 0
RL_9900177962 .. SOUTH BELOIT .. 02/24/2026 0. L0 L0 L0 L0 .0
RL_9900177963 .. GARDEN GROVE .. 02/24/2026 0. L0 L0 I L0 ...0
RL_9900177969 .. LIVINGSTON 02/24/2026 0. L0 L0 L0 L0 .0
RL_9900177985 .. ANAHEIM ... 02/24/2026 0. L0 L0 I L0 ...0
RL_9900177989 .. ORLANDO ... 02/24/2026 0. L0 L0 L0 L0 .0
100048268 ... PARLIN ... 11/20/2020 0. L0 L0 I L0 ...0
100048269 . .. | JACKSON ... 1172072020 .. 0 0 .0 L0f 0 0
100048272 . .. | SAN JACINTO . .11/20/2020 .. 0 0 .0 .0 0 0
100048273 . .. | FORT MYERS .. 1172072020 .. 0 0 .0 L0f 0 0
100048274 . .. | PALM SPRINGS .11/20/2020 .. 0 0 .0 .0 0 0
100048275 . . | CRESTWOOD ... 1172072020 .. 0 0 .0 L0f 0 0
100048281 ... FRANKLIN ... 11/20/2020 0. L0 L0 I L0 ...0
100048282 ... WINTER SPRINGS .. 11/20/2020 0. L0 L0 L0 L0 .0
100048284 ... 11/20/2020 0. L0 L0 I L0 ...0
100048286 ... 11/20/2020 0. L0 L0 L0 L0 .0
100048287 ... CROTON ON HUDSON ... 11/20/2020 0. L0 L0 I L0 ...0
100048295 ... .. [MINNEAPOLIS . 11/20/2020 0. L0 L0 L0 L0 .0
100048298 ... . | WOODBRIDGE .. 11/20/2020 0. L0 L0 I L0 ...0
100048306 ... MIAMI 11/20/2020 0. L0 L0 L0 L0 .0
100048320 . .. |PINON HILLS . .11/20/2020 .. 0 0 .0 .0 0 0
100048323 ... . | FONTANA ... 11/20/2020 0. 0. 0. 0. 0. .0
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100048324 ... . | CENTRAL ISLIP . 11/20/2020 oooufoeeeeiiiies e 1,313 [.... 0. L0 L0 L0 1,313 L0 .0
100048327 ... . 11/20/2020 oo foeeiiiiiis s e 2,165 |.... 0. L0 L0 I ...2,165 ... L0 ...0
100048328 ... ALBUQUERQE ... 11/20/2020 0. L0 L0 L0 L0 .0
100048340 . .. | SAN ANTONIO . .11/20/2020 .. 0 0 .0 .0 0 0
100048351 . .. | VICTORVILLE 1172072020 .. 0 0 .0 L0f 0 0
100048354 . . | CHESAPEAKE .11/20/2020 .. 0 0 .0 .0 0 0
100048361 ... 11/20/2020 0. L0 L0 L0 L0 .0
100048364 ... 11/20/2020 0. L0 L0 I L0 ...0
100048365 ... LEXINGTON ... 11/20/2020 0. L0 L0 L0 L0 .0
100048373 ... SCOTTSDALE .. 11/20/2020 0. L0 L0 I L0 ...0
100048375 ... 11/20/2020 0. L0 L0 L0 L0 .0
100048377 ... NAPLES ... 11/20/2020 0. L0 L0 I L0 ...0
100048378 ... MARENGO ... 11/20/2020 0. L0 L0 L0 L0 .0
100048380 ... PURCELLVILLE .. 11/20/2020 0. L0 L0 I L0 ...0
100048388 . .. | JOHNSTOWN 1172072020 .. 0 0 .0 L0f 0 0
100048403 . .. |EL MONTE .... .11/20/2020 .. 0 0 .0 .0 0 0
100048404 . . | HUNTINGTON PARK . 1172072020 .. 0 0 .0 L0f 0 0
100048405 .... PLEASANT GROVE 11/20/2020 0. L0 L0 I L0 ...0
100048418 ... METHUEN 11/20/2020 0. L0 L0 L0 L0 .0
100048419 ... HANOVER PARK .. 11/20/2020 0. L0 L0 I L0 ...0
100048421 ... . 11/20/2020 0. L0 L0 L0 L0 .0
100048425 .... .. [ JACKSONVILLE .. 11/20/2020 0. L0 L0 I L0 ...0
100048429 .... .. |EAST ELMHURST . 11/20/2020 0. L0 L0 L0 L0 .0
100048430 ... .. | FENTON 11/20/2020 0. L0 L0 I L0 ...0
100048443 ... .. [ATLANTA ... 11/20/2020 0. L0 L0 L0 L0 .0
100048446 . .. | LUNENBURG .11/20/2020 .. 0 0 .0 .0 0 0
100048447 . .. | OLD SAYBROOK 1172072020 .. 0 0 .0 L0f 0 0
100048805 . .. | COOLIDGE .... .11/20/2020 .. 0 0 .0 .0 0 0
100048806 . .. | BUENA PARK 1172072020 .. 0 0 .0 L0f 0 0
100048816 . . | FAIR LAUN .11/20/2020 .. 0 0 .0 .0 0 0
100048817 ... PATCHOGUE ... 11/20/2020 0. L0 L0 L0 L0 .0
100048820 ... NORTH HOLLYW0OD . 11/20/2020 0. L0 L0 I L0 ...0
100048827 ... RONKONKOMA 11/20/2020 0. L0 L0 L0 L0 .0
100048835 ... WASHINGTON .. 11/20/2020 0. L0 L0 I L0 ...0
100048850 ... 11/20/2020 0. L0 L0 L0 L0 .0
100048862 ... 11/20/2020 0. L0 L0 I L0 ...0
100048865 . . | BAKERSF IELD 1172072020 .. 0 0 .0 L0f 0 0
100048866 . .. | IRVINGTON .11/20/2020 .. 0 0 .0 .0 0 0
100048867 . .. | CINCINNATI 1172072020 .. 0 0 .0 L0f 0 0
100048870 . .. |GARY ... .11/20/2020 .. 0 0 .0 .0 0 0
100048871 . . | FENTON . 1172072020 .. 0 0 .0 L0f 0 0
100048872 ... GUNTERSVILLE .. 11/20/2020 0. L0 L0 I L0 ...0
100048875 ... BELVIDERE ... 11/20/2020 0. L0 L0 L0 L0 .0
100048876 ... ALBUQUERQUE . 11/20/2020 0. L0 L0 I L0 ...0
100048878 ... 11/20/2020 0. L0 L0 L0 L0 .0
100048880 ... 11/20/2020 0. L0 L0 I L0 ...0
1000488% ... 11/20/2020 0. L0 L0 L0 L0 .0
100048897 ... SAINT CLOUD . 11/20/2020 0. L0 L0 I L0 ...0
100048904 ... MATTAPAN . 11/20/2020 0. L0 L0 L0 L0 .0
100048909 . . | PEYTON ... .11/20/2020 .. 0 0 .0 .0 0 0
100048910 ... SAFETY HARBOR ... 11/20/2020 0. 0. 0. 0. 0. .0
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100048912 ... .. | MIAMI 11/20/2020 oooufoeeeeiiiies e 1,328 |.... 0. L0 L0 L0 ...1,3281... L0 .0
100048922 .... .. |LANCASTER ... 11/20/2020 oo foeeiiiiiis s e 2,709 |.... 0. L0 L0 I L..2,709 |... L0 ...0
100048923 .... .. | POMPANO BEACH ... 11/20/2020 0. L0 L0 L0 L0 .0
100048925 . .. | SAN DIEGO ...... .11/20/2020 .. 0 0 .0 .0 0 0
100048928 . .. |HAWATTAN GARDENS 1172072020 .. 0 0 .0 L0f 0 0
100048929 . . | GAINESVILLE .11/20/2020 .. 0 0 .0 .0 0 0
100048931 ... 11/20/2020 0. L0 L0 L0 L0 .0
100048935 ... . 11/20/2020 0. L0 L0 I L0 ...0
100048942 ... .. [ SPRINGFIELD . 11/20/2020 0. L0 L0 L0 L0 .0
100048945 ... . | SANTA MARIA ... 11/20/2020 0. L0 L0 I L0 ...0
100048946 ... . 11/20/2020 0. L0 L0 L0 L0 .0
100048948 ... DULUTH ... 11/20/2020 0. L0 L0 I L0 ...0
100048950 ... PHOENIX ... 11/20/2020 0. L0 L0 L0 L0 .0
100048954 .... .. | SACRAMENTO 11/20/2020 0. L0 L0 I L0 ...0
100048964 . .. | FORT LAUDERDALE . 1172072020 .. 0 0 .0 L0f 0 0
100048967 . .. | STATEN ISLAND . .11/20/2020 .. 0 0 .0 .0 0 0
100048971 . . | SOUTH GATE .. 1172072020 .. 0 0 .0 L0f 0 0
100048975 ... ANCHORAGE ... 11/20/2020 0. L0 L0 I L0 ...0
100048982 ... MONTROSE .. 11/20/2020 0. L0 L0 L0 L0 .0
100048988 ... PHOENIX ... 11/20/2020 0. L0 L0 I L0 ...0
100048995 ... . | GLENDALE . 11/20/2020 0. L0 L0 L0 L0 .0
100048997 ... 11/20/2020 0. L0 L0 I L0 ...0
100049448 ... . 11/20/2020 0. L0 L0 L0 L0 .0
100049449 .... .. |OSSINING .. 11/20/2020 0. L0 L0 I L0 ...0
100049456 .... .. | FONTANA 11/20/2020 0. L0 L0 L0 L0 .0
100049459 . .. |EAST ORANGE .11/20/2020 .. 0 0 .0 .0 0 0
100049460 . .. | FORT MYERS .. 1172072020 .. 0 0 .0 L0f 0 0
100049464 . .. [LITTLEROCK .. .11/20/2020 .. 0 0 .0 .0 0 0
100049465 . .. [SAINT CLOUD . 1172072020 .. 0 0 .0 L0f 0 0
100049469 . .. |ZIRCONIA ... .11/20/2020 .. 0 0 .0 .0 0 0
100049471 ... .. |NORTH TONAWANDA .... 11/20/2020 0. L0 L0 L0 L0 .0
100049478 ... . | SCHENECTADY . 11/20/2020 0. L0 L0 I L0 ...0
100049482 ... 11/20/2020 0. L0 L0 L0 L0 .0
100049483 ... 11/20/2020 0. L0 L0 I L0 ...0
100049486 ... 11/20/2020 0. L0 L0 L0 L0 .0
100049494 .... . 11/20/2020 0. L0 L0 I L0 ...0
100049497 . .. |BROWNSVILLE 1172072020 .. 0 0 .0 L0f 0 0
100049502 . .. | FOREST GROVE .11/20/2020 .. 0 0 .0 .0 0 0
100049504 . .. | WARRENTON ... 1172072020 .. 0 0 .0 L0f 0 0
100049506 . . | BATON ROUGE . .11/20/2020 .. 0 0 .0 .0 0 0
100049511 . .. | JOLIET ....... 1172072020 .. 0 0 .0 L0f 0 0
100049520 .... .. |BURTONSVILLE .. 11/20/2020 0. L0 L0 I L0 ...0
100049524 .... .. |BRENTWOOD ... 11/20/2020 0. L0 L0 L0 L0 .0
100049528 .... .. | GREENSBORO .. 11/20/2020 0. L0 L0 I L0 ...0
100049529 .... .. | ACCOKEEK . 11/20/2020 0. L0 L0 L0 L0 .0
100049541 ... .. [HANOVER ... 11/20/2020 0. L0 L0 I L0 ...0
100049545 ... .. | OCEANSIDE ... 11/20/2020 0. L0 L0 L0 L0 .0
100049549 ... .. [ WASHINGTON .. 11/20/2020 0. L0 L0 I L0 ...0
100049554 .... .. |BLUFFTON 11/20/2020 0. L0 L0 L0 L0 .0
100049559 . .. |MORENO VALLEY . .11/20/2020 .. 0 0 .0 .0 0 0
100049563 ... . | CITRUS HEIGHTS .. 11/20/2020 0. 0. 0. 0. 0. .0
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100049564 .... . [HILLSBORO ... 11/20/2020 oooufoeeeeiiiies e 2,562 |.... 0. L0 L0 L0 ..2,562|. ...2,562 ... L0 .0
100049567 ... . 11/20/2020 oo foeeiiiiiis s e 1,217 ... 0. L0 L0 I 217 ). 1,217 .. L0 ...0
100049580 ... HUNTINGTON PARK . 11/20/2020 0. L0 L0 L0 L0 .0
100049587 . . [MIAME ... .11/20/2020 .. 0 0 .0 .0 0 0
100049589 . .. | COACHELLA ... 1172072020 .. 0 0 .0 L0f 0 0
100049591 . .. | GROSSE POINTE . .11/20/2020 .. 0 0 .0 .0 0 0
100049592 .... .. | LYNCHBURG 11/20/2020 0. L0 L0 L0 L0 .0
100049596 ... .. | GALLOWAY 11/20/2020 0. L0 L0 I L0 ...0
100049613 ... . |LOS ANGELES ... 11/20/2020 0. L0 L0 L0 L0 .0
100049615 ... BAKERSF [ELD 11/20/2020 0. L0 L0 I L0 ...0
100049617 ... MARYSVILLE .. 11/20/2020 0. L0 L0 L0 L0 .0
100049618 ... BUENA PARK .. 11/20/2020 0. L0 L0 I L0 ...0
100049619 ... WOODBLRY ... 11/20/2020 0. L0 L0 L0 L0 .0
100049626 ... EASTON ... 11/20/2020 0. L0 L0 I L0 ...0
100049628 . .. |EL MONTE . 1172072020 .. 0 0 .0 L0f 0 0
100049629 . .. |BUDD LAKE ... .11/20/2020 .. 0 0 .0 .0 0 0
100049631 . . | CENTRAL POINT . 1172072020 .. 0 0 .0 L0f 0 0
100050163 ... NEWARK 11/20/2020 0. L0 L0 I L0 ...0
100050167 ... 11/20/2020 0. L0 L0 L0 L0 .0
100050168 .... HAMILTON . 11/20/2020 0. L0 L0 I L0 ...0
100050170 ... CLEVELAND ... 11/20/2020 0. L0 L0 L0 L0 .0
100050173 ... 11/20/2020 0. L0 L0 I L0 ...0
100050174 ... 11/20/2020 0. L0 L0 L0 L0 .0
100050179 ... 11/20/2020 0. L0 L0 I L0 ...0
100050182 ... 11/20/2020 0. L0 L0 L0 L0 .0
100050185 . . .11/20/2020 .. 0 0 .0 .0 0 0
100050199 . .. | HOLLYWooD 1172072020 .. 0 0 .0 L0f 0 0
100050205 . .. | CALDMELL . .11/20/2020 .. 0 0 .0 .0 0 0
100050208 . .. | BROOKLYN .. 1172072020 .. 0 0 .0 L0f 0 0
100050213 . .| COTTONWOOD .11/20/2020 .. 0 0 .0 .0 0 0
100050215 ... 11/20/2020 0. L0 L0 L0 L0 .0
100050217 ... . | PENDLETON ... 11/20/2020 0. L0 L0 I L0 ...0
100050222 .... . 11/20/2020 0. L0 L0 L0 L0 .0
100050225 .... .. |BELVIDERE 11/20/2020 0. L0 L0 I L0 ...0
100050231 ... .. |HIALEAH ... 11/20/2020 0. L0 L0 L0 L0 .0
100050232 .... .. [MOUNT VERNON .. 11/20/2020 0. L0 L0 I L0 ...0
100050238 . .. | GRAHAM ... 1172072020 .. 0 0 .0 L0f 0 0
100050243 . .. | MODESTO .11/20/2020 .. 0 0 .0 .0 0 0
100050244 . .. [ANTIOCH ... 1172072020 .. 0 0 .0 L0f 0 0
100050245 . .. | WILLOW GROVE .11/20/2020 .. 0 0 .0 .0 0 0
100050248 . . | DENVER ... 1172072020 .. 0 0 .0 L0f 0 0
100050250 ... ADAIRVILLE .. 11/20/2020 0. L0 L0 I L0 ...0
100050259 .... .. [NEWARK ... 11/20/2020 0. L0 L0 L0 L0 .0
100050264 .... . | OAKLAND ... 11/20/2020 0. L0 L0 I L0 ...0
100050267 ... AURORA ... 11/20/2020 0. L0 L0 L0 L0 .0
100050275 ... CONYERS ... 11/20/2020 0. L0 L0 I L0 ...0
100050279 ... ALBUQUERQUE . 11/20/2020 0. L0 L0 L0 L0 .0
100050281 ... LONG BEACH .. 11/20/2020 0. L0 L0 I L0 ...0
100050289 ... POMPANO BEACH ... 11/20/2020 0. L0 L0 L0 L0 .0
100050297 . .. | PARAMOUNT .11/20/2020 .. 0 0 .0 .0 0 0
100050299 ... . | SPOKANE ... 11/20/2020 0. 0. 0. 0. 0. .0
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100050300 ... BILLERICA ... 11/20/2020 0. L0 L0 L0 1,322 . . 1,822... L0 .0
100050301 ... 11/20/2020 0. L0 L0 I L0 ...0
100050303 .... HOLLYWOOD 11/20/2020 0. L0 L0 L0 L0 .0
100050315 . .. | TEMPLE HILLS .11/20/2020 .. 0 0 .0 .0 0 0
100050316 . .. |NEW ORLEANS . 1172072020 .. 0 0 .0 L0f 0 0
100050317 . . | KURTISTOIN .. .11/20/2020 .. 0 0 .0 .0 0 0
100050318 ... WOODRIDGE ... 11/20/2020 0. L0 L0 L0 L0 .0
100050319 ... .. | TAMPA .. 11/20/2020 0. L0 L0 I L0 ...0
100050322 .... .. | TEMPE .. 11/20/2020 0. L0 L0 L0 L0 .0
100050324 .... . | FORT WALTON BEACH . 11/20/2020 0. L0 L0 I L0 ...0
100050326 .... 11/20/2020 0. L0 L0 L0 L0 .0
100050328 .... . 11/20/2020 0. L0 L0 I L0 ...0
100062522 .... . | PORT SAINT LUCIE ... 07/01/2021 0. L0 L0 L0 L0 .0
100062546 ... MARION ... 07/01/2021 0. L0 L0 I L0 ...0
100062550 . .. | NORCROSS .. ... 07/01/2021 .. 0 0 .0 L0f 0 0
100062561 . .. | NEW BEDFORD . ... 07/01/2021 .. 0 0 .0 .0 0 0
100062564 . . | DOUGLASVILLE .. 07/0172021 .. 0 0 .0 L0f 0 0
100062566 ... PHOENIX 07/01/2021 0. L0 L0 I L0 ...0
100062598 ... TAYLORSVILLE 07/0172021 0. L0 L0 L0 L0 .0
100062626 ... PHILADELPHIA 07/01/2021 0. L0 L0 I L0 ...0
100062655 .... BALT IMORE 07/01/2021 0. L0 L0 L0 L0 .0
100062657 ... SWARTZ CREEK .. 07/01/2021 0. L0 L0 I L0 ...0
100062667 .... MONTGOMERY 07/0172021 0. L0 L0 L0 L0 .0
100062670 ... DOUGLASVILLE .. 07/01/2021 0. L0 L0 I L0 ...0
100062676 ... REDLANDS 07/01/2021 0. L0 L0 L0 L0 .0
100062690 . .. | PHILADELPHIA ... 07/01/2021 .. 0 0 .0 .0 0 0
100062714 . .. | BROWNSVILLE ... 07/01/2021 .. 0 0 .0 L0f 0 0
100062720 . .. | BRUSLY ... ... 07/01/2021 .. 0 0 .0 .0 0 0
100062731 . .. | MCMINNVILLE ... 07/01/2021 .. 0 0 .0 L0f 0 0
100062734 . . |LITHONIA . .. 07/01/2021 .. 0 0 .0 .0 0 0
100062746 ... LAKE WORTH .. 07/0172021 0. L0 L0 L0 L0 .0
100062758 ... TOMS RIVER .. 07/01/2021 0. L0 L0 I L0 ...0
100062784 ... FORT WORTH .. 07/0172021 0. L0 L0 L0 L0 .0
100062807 ... SAINT LOUIS . 07/01/2021 0. L0 L0 I L0 ...0
100062874 ... 07/01/2021 0. L0 L0 L0 L0 .0
100062907 ... TOMS RIVER .. 07/01/2021 0. L0 L0 I L0 ...0
100062974 . .. | THIBODAUX ... 07/01/2021 .. 0 0 .0 L0f 0 0
100063011 . .. | BALTIMORE ... 07/01/2021 .. 0 0 .0 .0 0 0
100063065 . .. | GEORGETOIN ... 07/01/2021 .. 0 0 .0 L0f 0 0
100063081 . .. | CEDARVILLE ... 07/01/2021 .. 0 0 .0 .0 0 0
100063084 . . |MANTUA ... .. 07/0172021 .. 0 0 .0 L0f 0 0
100063093 .... TRINIDAD .. 07/01/2021 0. L0 L0 I L0 ...0
100063110 .... CLINTON 07/01/2021 0. L0 L0 L0 L0 .0
100063142 ... BALTIMORE ... 07/01/2021 0. L0 L0 I L0 ...0
100063202 ... HARTFORD .. 07/01/2021 0. L0 L0 L0 L0 .0
100063208 ... LINCOLN ... 07/01/2021 0. L0 L0 I L0 ...0
100063216 ... GAINESVILLE 07/0172021 0. L0 L0 L0 L0 .0
100063220 ... COMMERCE TOWNSHIP .. 07/01/2021 0. L0 L0 I L0 ...0
100063281 ... DOLGEVILLE .. 07/0172021 0. L0 L0 L0 L0 .0
100063340 . . | SPRINGFIELD . .. 07/01/2021 .. 0 0 .0 .0 0 0
100063400 ... WILL [ AMSBURG 07/01/2021 0. 0. 0. 0. 0. .0
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100063433 ... .. [ TACOMA .... 07/0172021 0. L0 L0 L0 L0 .0
100064365 ... . | DELHI 07/01/2021 0. L0 L0 I L0 ...0
100064371 ... ELKHART ... 07/01/2021 0. L0 L0 L0 L0 .0
100064372 . .. |LA VERGNE ... 07/01/2021 .. 0 0 .0 .0 0 0
100064377 . . |WICHITA ... ... 07/01/2021 .. 0 0 .0 L0f 0 0
100064401 . .. | APPLE VALLEY .. 07/01/2021 .. 0 0 .0 .0 0 0
100064424 ... .. | TONAWANDA 07/0172021 0. L0 L0 L0 L0 .0
100064431 ... .. | COUNCIL BLUFFS .. 07/01/2021 0. L0 L0 I L0 ...0
100064439 .... .. [MIDDLE RIVER 07/0172021 0. L0 L0 L0 L0 .0
100064440 ... .. | WASHINGTON .. 07/01/2021 0. L0 L0 I L0 ...0
100064442 ... . [ COLUMBUS ... 07/0172021 0. L0 L0 L0 L0 .0
100064508 ... .. | INDIANAPOLIS .. 07/01/2021 0. L0 L0 I L0 ...0
100064522 .... .. |BALTIMORE 07/01/2021 0. L0 L0 L0 L0 .0
100064528 ... .. |PHENIX CITY ... 07/01/2021 0. L0 L0 I L0 ...0
100064534 . .. | GIBSONTON ... 07/01/2021 .. 0 0 .0 L0f 0 0
100064569 . .. | PAVILLON . ... 07/01/2021 .. 0 0 .0 .0 0 0
100064587 . . | AMARILLO . .. 07/0172021 .. 0 0 .0 L0f 0 0
100064635 .... VERO BEACH .. 07/01/2021 0. L0 L0 I L0 ...0
100064642 ... VALLEY STREAM . 07/0172021 0. L0 L0 L0 L0 .0
100064647 ... LOS ANGELES ... 07/01/2021 0. L0 L0 I L0 ...0
100064652 ... WATERVLIET .... 07/01/2021 0. L0 L0 L0 L0 .0
100064667 ... LAND O LAKES .. 07/01/2021 . 0. L0 L0 I L0 ...0
100064669 ... SUMMERVILLE ... 07/0172021 ,610|.... 0. L0 L0 L0 L0 .0
100065987 ... KENNER 08/02/2021 0. L0 L0 I L0 ...0
100066022 ... EL PASO ... 08/02/2021 0. L0 L0 L0 L0 .0
100066034 . .. | SARTELL ... .08/02/2021 .. 0 0 .0 .0 0 0
100066039 . .. | COATESVILLE .08/02/2021 .. 0 0 .0 L0f 0 0
100066051 . .. | PORT WENTWORTH .08/02/2021 .. 0 0 .0 .0 0 0
100066059 . .. | SAVANNAH .. .08/02/2021 .. 0 0 .0 L0f 0 0
100066069 . . |CoLUMBIA . .08/02/2021 .. 0 0 .0 .0 0 0
100066071 .... BAKERSFIELD ... 08/02/2021 0. L0 L0 L0 L0 .0
100066078 .... FAIRFIELD 08/02/2021 0. L0 L0 I L0 ...0
100066082 .... CLIFTON HEIGHTS . 08/02/2021 0. L0 L0 L0 L0 .0
100066094 ... CARVEL .... 08/02/2021 0. L0 L0 I L0 ...0
100066105 ... GREECE .... 08/02/2021 0. L0 L0 L0 L0 .0
100066113 .... GAITHERSBURG 08/02/2021 0. L0 L0 I L0 ...0
100066116 . .. |CLIFTON SPRINGS . .08/02/2021 .. 0 0 .0 L0f 0 0
100066150 . .. | STATEN ISLAND . .08/02/2021 .. 0 0 .0 .0 0 0
100066160 . L[ MIAMT L .08/02/2021 .. 0 0 .0 L0f 0 0
100066165 . .. | LAFAYETTE .08/02/2021 .. 0 0 .0 .0 0 0
100066181 . . [ SAN ANTONIO . .08/02/2021 .. 0 0 .0 L0f 0 0
100066186 ... ALSTEAD 08/02/2021 0. L0 L0 I L0 ...0
100066193 ... RUSKIN ... 08/02/2021 0. L0 L0 L0 L0 .0
100066201 .... 08/02/2021 0. L0 L0 I L0 ...0
100066202 ... PORT SAINT LUCIE ... 08/02/2021 0. L0 L0 L0 L0 .0
100066219 ... CENTER POINT 08/02/2021 0. L0 L0 I L0 ...0
100067373 ... SAN JOSE DEL CABO ... 08/13/2021 0. L0 L0 L0 L0 .0
100067379 ... SAN JOSE DEL CABO ... 08/13/2021 0. L0 L0 I L0 ...0
100067381 ... CABO SAN LUCAS .. 08/13/2021 0. L0 L0 L0 L0 .0
100067386 . . | CABO SAN LUCAS .08/13/2021 .. 0 0 .0 .0 0 0
100068751 ... MONCKS CORNER ... 09/01/2021 0. 0. 0. 0. 0. .0
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100068780 ... GULFPORT .. 09/01/2021 L910 ... 0. L0 L0 L0 .910 ). 910 ... L0 .0
100068787 .... MOBILE ... 09/01/2021 0. L0 L0 I L0 ...0
100068803 .... 09/01/2021 0. L0 L0 L0 L0 .0
100068805 . .. | BLOOMINGTON . .09/01/2021 .. 0 0 .0 .0 0 0
100068836 . .. | DETROIT .09/0172021 .. 0 0 .0 L0f 0 0
100068843 . . |MOBILE . .09/01/2021 .. 0 0 .0 .0 0 0
100068851 ... ORLANDO ... 09/01/2021 0. L0 L0 L0 L0 .0
100068871 .... 09/01/2021 0. L0 L0 I L0 ...0
100068877 .... LEAVENWORTH 09/01/2021 0. L0 L0 L0 L0 .0
100068885 ... VANCOUVER 09/01/2021 0. L0 L0 I L0 ...0
100068892 ... 09/01/2021 0. L0 L0 L0 L0 .0
10006889 ... 09/01/2021 0. L0 L0 I L0 ...0
100068897 ... SACRAMENTO .. 09/01/2021 0. L0 L0 L0 L0 .0
100068900 ... LAWTON ... 09/01/2021 0. L0 L0 I L0 ...0
100068904 . .. | BENSALEM . .09/0172021 .. 0 0 .0 L0f 0 0
100068936 . .. | WINTER PARK .09/01/2021 .. 0 0 .0 .0 0 0
100068937 . .| MIDDLETOIN .. .09/0172021 .. 0 0 .0 L0f 0 0
100068950 ... PISCATAWAY .. 09/01/2021 0. L0 L0 I L0 ...0
100068954 ... ORCHARD PARK .. 09/01/2021 0. L0 L0 L0 L0 .0
100068974 ... LAWRENCEVILLE . 09/01/2021 0. L0 L0 I L0 ...0
100068992 .... CONRCE ... 09/01/2021 0. L0 L0 L0 L0 .0
100069001 ... DELRAN ... 09/01/2021 0. L0 L0 I L0 ...0
100069019 ... 09/01/2021 0. L0 L0 L0 L0 .0
100069034 .... FALL RIVER .. 09/01/2021 0. L0 L0 I L0 ...0
100069044 ... WOODLAND PARK . 09/01/2021 0. L0 L0 L0 L0 .0
100069052 . .. |HOUSTON ...... .09/01/2021 .. 0 0 .0 .0 0 0
100069060 . .. | BROWNSVILLE .09/0172021 .. 0 0 .0 L0f 0 0
100069063 . .. | RIVERVIEW .09/01/2021 .. 0 0 .0 .0 0 0
100069066 . .. | ANTIOCH ... .09/0172021 .. 0 0 .0 L0f 0 0
100069074 . . |ERIE ... .09/01/2021 .. 0 0 .0 .0 0 0
100069085 ... KILLINGWORTH .. 09/01/2021 0. L0 L0 L0 L0 .0
100069103 ... HOOSICK FALLS . 09/01/2021 0. L0 L0 I L0 ...0
100069107 .... 09/01/2021 0. L0 L0 L0 L0 .0
100069113 ... 09/01/2021 0. L0 L0 I L0 ...0
100069114 ... 09/01/2021 0. L0 L0 L0 L0 .0
100069147 ... MADISON ... 09/01/2021 0. L0 L0 I L0 ...0
100069173 . .. | HAMILTON . .09/0172021 .. 0 0 .0 L0f 0 0
100073499 . .. | PLEASANT GROVE ... 11/01/2021 .. 0 0 .0 .0 0 0
100073509 . .. | PHILADELPHIA ... 1170172021 .. 0 0 .0 L0f 0 0
100073525 . .. [HOLLAND ... ... 11/01/2021 .. 0 0 .0 .0 0 0
100074060 . . | LOS CABOS ... 1170572021 .. 0 0 .0 L0f 0 0
100074061 .... SAN JOSE DEL CABO . 11/05/2021 0. L0 L0 I L0 ...0
100074064 ... CABO SAN LUCAS .. 11/05/2021 0. L0 L0 L0 L0 .0
100074065 ... 11/05/2021 0. L0 L0 I L0 ...0
100074066 .... SAN MIGUEL DE ALLENDE .. 11/05/2021 0. L0 L0 L0 L0 .0
100074070 ... SAN JOSE DEL CABO 11/05/2021 0. L0 L0 I L0 ...0
100074074 ... CABO SAN LUCAS 11/05/2021 0. L0 L0 L0 L0 .0
100074075 ... PLAYAS DE ROSARITO ... 11/05/2021 0. L0 L0 I L0 ...0
100074077 ... SAN JOSE DEL CABO . 11/05/2021 0. L0 L0 L0 L0 .0
100076516 . .| TAMPA L....... 1273072021 .. 0 0 .0 .0 0 0
100076517 ... TOMS RIVER .. 12/30/2021 0. 0. 0. 0. 0. .0
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100076520 ... STAMFORD 12/3072021 oo oo e 2,723 ).... 0. L0 L0 L0 2,723 2,728 ... L0 .0
100076523 .... POUGHKEEPSIE .. 12/30/2021 0. L0 L0 I ..1,310 | ..1,310 |... L0 ...0
100076524 ... 12/30/2021 0. L0 L0 L0 L0 .0
100076525 . . 1273072021 .. 0 0 .0 .0 0 0
100076526 . .. | BLOOMFIELD 1273072021 .. 0 0 .0 L0f 0 0
100076527 . . | QUEENS ... 1273072021 .. 0 0 .0 .0 0 0
100076529 .... BALDWIN ... 12/30/2021 0. L0 L0 L0 L0 .0
100076853 ... 12/21/2021 0. L0 L0 I L0 ...0
100076854 ... OCEANPORT ... 12/21/2021 0. L0 L0 L0 L0 .0
100076855 ... LONG BRANCH 12/21/2021 0. L0 L0 I L0 ...0
100076856 ... WEST LONG BRANCH ... 12/21/2021 0. L0 L0 L0 L0 .0
100076858 .... LONG BRANCH 12/21/2021 0. L0 L0 I L0 ...0
100083281 ... SAN JOSE DEL CABO . 05/12/2022 0. L0 L0 L0 L0 .0
100083285 .... .. | SAN JOSE DEL CABO . 05/12/2022 0. L0 L0 I L0 ...0
100044732 . .. | CENTEREACH .. 1171972020 .. 0 0 .0 L0f 0 0
100044735 . .. | FORT WAYNE .11/19/2020 .. 0 0 .0 .0 0 0
100044738 . . | DURHAM ... 1171972020 .. 0 0 .0 L0f 0 0
100044740 ... CINCINNATI .. 11/19/2020 0. L0 L0 I L0 ...0
100044741 ... . |NEW ROCHELLE .. 11/19/2020 0. L0 L0 L0 L0 .0
100044743 ... . 11/19/2020 0. L0 L0 I L0 ...0
100044744 ... .. [LOS ANGELES ... 11/19/2020 0. L0 L0 L0 L0 .0
100044746 ... . | JOHNS ISLAND .. 11/19/2020 0. L0 L0 I L0 ...0
100044747 ... HOPEWELL JUNCTION .. 11/19/2020 0. L0 L0 L0 L0 .0
100044750 ... RANCHO CUCAMONGA ... 11/19/2020 0. L0 L0 I L0 ...0
100044757 ... .. | HOMESTEAD 11/19/2020 0. L0 L0 L0 L0 .0
100044759 . .. |CITRUS SPRINGS .11/19/2020 .. 0 0 .0 .0 0 0
100044762 . .. |LAUREL .... 1171972020 .. 0 0 .0 L0f 0 0
100044767 . .. |LOS ANGELES ... .11/19/2020 .. 0 0 .0 .0 0 0
100044769 . .. | SOUTH LAKE TAHOE 1171972020 .. 0 0 .0 L0f 0 0
100044773 . . | EAST ALTON .. .11/19/2020 .. 0 0 .0 .0 0 0
100044776 ... KANSAS CITY 11/19/2020 0. L0 L0 L0 L0 .0
100044779 ... 11/19/2020 0. L0 L0 I L0 ...0
100044780 ... LAWRENCEVILLE . 11/19/2020 0. L0 L0 L0 L0 .0
100044781 ... RIVERDALE ... 11/19/2020 0. L0 L0 I L0 ...0
100044786 ... CARTERET ... 11/19/2020 0. L0 L0 L0 L0 .0
100044787 ... DEPTFORD ... 11/19/2020 0. L0 L0 I L0 ...0
100044791 . .. | IRVINGTON 1171972020 .. 0 0 .0 L0f 0 0
100044793 . .. | ORMOND BEACH .11/19/2020 .. 0 0 .0 .0 0 0
100044805 . .. | TRUSSVILLE .. 1171972020 .. 0 0 .0 L0f 0 0
100044806 . .. | TOPEKA ... .11/19/2020 .. 0 0 .0 .0 0 0
100044809 . . | COLUMBIA . 1171972020 .. 0 0 .0 L0f 0 0
100044811 ... CARVEL .... 11/19/2020 0. L0 L0 I L0 ...0
100044812 ... DELTONA 11/19/2020 0. L0 L0 L0 L0 .0
100044814 ... NORTH HIGHLANDS . 11/19/2020 0. L0 L0 I L0 ...0
100044819 ... EL PASO ... 11/19/2020 0. L0 L0 L0 L0 .0
100044831 ... CORONA ... 11/19/2020 0. L0 L0 I L0 ...0
100044832 ... o [KENOSHA o [ W [ 11/19/2020 0. L0 L0 L0 L0 .0
100044833 ... .. |DAPH\E ... 11/19/2020 0. L0 L0 I L0 ...0
100044834 ... .. [Novi 11/19/2020 0. L0 L0 L0 L0 .0
100044835 . . | FORT LAUDERDALE . .11/19/2020 .. 0 0 .0 .0 0 0
100044836 ... KANSAS CITY ... 11/19/2020 0. 0. 0. 0. 0. .0
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100044839 .... .. |BLAINE 11/19/2020 0. L0 L0 L0 L0 .0
100045190 ... . | CHARLOTTE ... 11/25/2020 0. L0 L0 I L0 ...0
100045192 ... 11/25/2020 0. L0 L0 L0 L0 .0
100045194 . 11/25/2020 .. 0 0 .0 .0 0 0
100045196 . 11/725/2020 .. 0 0 .0 L0f 0 0
100045197 . . 11/25/2020 .. 0 0 .0 .0 0 0
100045199 .... . | CHESTERTONN . 11/25/2020 0. L0 L0 L0 L0 .0
100045200 ... MORGANTON ... 11/25/2020 0. L0 L0 I L0 ...0
100045201 ... PENNS GROVE . 11/25/2020 0. L0 L0 L0 L0 .0
100045202 .... . | SAINT LOUIS . 11/25/2020 0. L0 L0 I L0 ...0
100045210 ... . 11/25/2020 0. L0 L0 L0 L0 .0
100045211 ... .. | BESSENER . 11/25/2020 0. L0 L0 I L0 ...0
100045212 ... . |ONTARIO ... 11/25/2020 0. L0 L0 L0 L0 .0
100045216 ... EL CAJON .... 11/25/2020 0. L0 L0 I L0 ...0
100045218 . .. | BEECH CREEK 11/725/2020 .. 0 0 .0 L0f 0 0
100045219 . .. | ORLANDO 11/25/2020 .. 0 0 .0 .0 0 0
100045223 . .. [LINCOLN ... 11/725/2020 .. 0 0 .0 L0f 0 0
100045226 ... .. | WOODBRIDGE .. 11/25/2020 0. L0 L0 I L0 ...0
100045228 .... .. MARSHALLTOWN .. 11/25/2020 0. L0 L0 L0 L0 .0
100045232 .... .. [ WAUCHULA 11/25/2020 0. L0 L0 I L0 ...0
100045234 .... .. |BERWYN .... 11/25/2020 0. L0 L0 L0 L0 .0
100045238 .... .. |VICTORIA . 11/25/2020 0. L0 L0 I L0 ...0
100045239 ... .. [ JACKSONVILLE .. 11/25/2020 0. L0 L0 L0 L0 .0
100045241 ... .. | HICKORY 11/25/2020 0. L0 L0 I L0 ...0
100045247 ... .. |LANCASTER ... 11/25/2020 0. L0 L0 L0 L0 .0
100045251 . .. | SURPRISE .. 11/25/2020 .. 0 0 .0 .0 0 0
100045254 . .. [CLINTON 11/725/2020 .. 0 0 .0 L0f 0 0
100045255 . . | STANHOPE 11/25/2020 .. 0 0 .0 .0 0 0
100045258 . 11/725/2020 .. 0 0 .0 L0f 0 0
100045260 . 11/25/2020 .. 0 0 .0 .0 0 0
100045261 ... 11/25/2020 0. L0 L0 L0 L0 .0
100045269 ... 11/25/2020 0. L0 L0 I L0 ...0
100045270 ... 11/25/2020 0. L0 L0 L0 L0 .0
100045271 ... . 11/25/2020 0. L0 L0 I L0 ...0
100045273 ... .. |NEW CASTLE .. 11/25/2020 0. L0 L0 L0 L0 .0
100045274 ... .. [CHICAGO ... 11/25/2020 0. L0 L0 I L0 ...0
100045277 . .. | ARCHER . 11/725/2020 .. 0 0 .0 L0f 0 0
100045279 . .. [DETROIT ... 11/25/2020 .. 0 0 .0 .0 0 0
100045280 . .. | WARM SPRINGS 11/725/2020 .. 0 0 .0 L0f 0 0
100045281 . .. | SAINT LOUIS . 11/25/2020 .. 0 0 .0 .0 0 0
100045679 . . | OCEAN CITY 11/725/2020 .. 0 0 .0 L0f 0 0
100045680 ... CHICAGO 11/25/2020 0. L0 L0 I L0 ...0
100045682 ... PATERSON .. 11/25/2020 0. L0 L0 L0 L0 .0
100045686 ... BUTLER .... 11/25/2020 0. L0 L0 I L0 ...0
100045687 ... SOUTH JORDAN .. 11/25/2020 0. L0 L0 L0 L0 .0
100045691 ... 11/25/2020 0. L0 L0 I L0 ...0
100045694 .... . 11/25/2020 0. L0 L0 L0 L0 .0
100045697 ... . |RALEIGH ... 11/25/2020 0. L0 L0 I L0 ...0
100045701 ... IRONTON ... 11/25/2020 0. L0 L0 L0 L0 .0
100045702 . . | PATERSON .. 11/25/2020 .. 0 0 .0 .0 0 0
100045706 ... BURL INGAME .. 11/25/2020 0. 0. 0. 0. 0. .0
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100045708 ... CHICAGO 11/25/2020 0. L0 L0 L0 L0 .0
100045709 ... NEW CASTLE .. 11/25/2020 0. L0 L0 I L0 ...0
100045710 ... NEWARK ... 11/25/2020 0. L0 L0 L0 L0 .0
100045711 . .. | MEMPHIS 11/25/2020 .. 0 0 .0 .0 0 0
100045712 . .. | CHESTER 11/725/2020 .. 0 0 .0 L0f 0 0
100045714 . .. |WYOMING ... 11/25/2020 .. 0 0 .0 .0 0 0
100045722 ... . [HUNTINGTON BEACH ... 11/25/2020 0. L0 L0 L0 L0 .0
100045727 ... L INCOLNTON .. 11/25/2020 0. L0 L0 I L0 ...0
100045728 ... MANSFIELD ... 11/25/2020 0. L0 L0 L0 L0 .0
100045730 ... . |HACIENDA HEIGHTS 11/25/2020 0. L0 L0 I L0 ...0
100045734 ... 11/25/2020 0. L0 L0 L0 L0 .0
100045735 ... . 11/25/2020 0. L0 L0 I L0 ...0
100045737 ... .. | GREAT FALLS ... 11/25/2020 0. L0 L0 L0 L0 .0
100045738 ... .. | SYKESVILLE .. 11/25/2020 0. L0 L0 I L0 ...0
100045739 . .. | WARESHOALS .. 11/725/2020 .. 0 0 .0 L0f 0 0
100045747 . .. | PENN VALLEY 11/25/2020 .. 0 0 .0 .0 0 0
100045748 . .. | EFFINGHAM ... 11/725/2020 .. 0 0 .0 L0f 0 0
100045752 .... .. | RANCHO CORDOVA 11/25/2020 0. L0 L0 I L0 ...0
100045755 ... .. [MEMPHIS ... 11/25/2020 0. L0 L0 L0 L0 .0
100045760 ... .| SLIDELL ... 11/25/2020 0. L0 L0 I L0 ...0
100045763 ... GREENBRIER 11/25/2020 0. L0 L0 L0 L0 .0
100045764 ... RIDGEFIELD PARK . 11/25/2020 0. L0 L0 I L0 ...0
100045770 ... MIDDLETOWN .. 11/25/2020 0. L0 L0 L0 L0 .0
100045777 ... PIKE RD 11/25/2020 0. L0 L0 I L0 ...0
100046091 ... WALLA WALLA ... 11/25/2020 0. L0 L0 L0 L0 .0
100046102 . . |LIHE ... 11/25/2020 .. 0 0 .0 .0 0 0
100046103 . .. |HAVERHILL ... 11/725/2020 .. 0 0 .0 L0f 0 0
100046109 . .. | LYNDONVILLE 11/25/2020 .. 0 0 .0 .0 0 0
100046110 . .. | GREENVILLE .. 11/725/2020 .. 0 0 .0 L0f 0 0
100046111 . . | HARRISBURG .. 11/25/2020 .. 0 0 .0 .0 0 0
100046112 ... NOBLESVILLE ... 11/25/2020 0. L0 L0 L0 L0 .0
100046113 ... RIDGWAY 11/25/2020 0. L0 L0 I L0 ...0
100046114 ... SILVER SPRING . 11/25/2020 0. L0 L0 L0 L0 .0
100046116 .... GREENWICH ... 11/25/2020 0. L0 L0 I L0 ...0
100046117 ... FLORISSANT .. 11/25/2020 0. L0 L0 L0 L0 .0
100046123 ... HOMEWOOD .. 11/25/2020 0. L0 L0 I L0 ...0
100046125 . .. |PISGAH . 11/725/2020 .. 0 0 .0 L0f 0 0
100046126 . .. | BERKELEY . 11/25/2020 .. 0 0 .0 .0 0 0
100046127 . .. | SAINT LOUIS . 11/725/2020 .. 0 0 .0 L0f 0 0
100046128 . .. | BURNHAM ... 11/25/2020 .. 0 0 .0 .0 0 0
100046131 . . | ADAMSVILLE 11/725/2020 .. 0 0 .0 L0f 0 0
100046134 ... NEW FLORENCE .. 11/25/2020 0. L0 L0 I L0 ...0
100046135 ... MIAMI 11/25/2020 0. L0 L0 L0 L0 .0
100046141 ... CLAYTON ... 11/25/2020 0. L0 L0 I L0 ...0
100046144 ... TOCCOA ... 11/25/2020 0. L0 L0 L0 L0 .0
100046148 ... NEWTON ... 11/25/2020 0. L0 L0 I L0 ...0
100046150 ... WORCESTER ... 11/25/2020 0. L0 L0 L0 L0 .0
100046156 ... MEMPHI'S 11/25/2020 0. L0 L0 I L0 ...0
100046165 ... HOPENELL 11/25/2020 0. L0 L0 L0 L0 .0
100046172 . . | KANSAS CITY 11/25/2020 .. 0 0 .0 .0 0 0
100046175 ... OGDEN ... 11/25/2020 0. 0. 0. 0. 0. .0
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100046176 .... PHILADELPHIA .. 11/25/2020 0. L0 L0 L0 L0 .0
100046177 ... 11/25/2020 0. L0 L0 I L0 ...0
100046178 ... BUCKHANNON .. 11/25/2020 0. L0 L0 L0 L0 .0
100046191 . .. | BEAVERTON 11/25/2020 .. 0 0 .0 .0 0 0
100046192 . .. | FREDERICK ... 11/725/2020 .. 0 0 .0 L0f 0 0
100046193 . . | EAST STROUDSBURG 11/25/2020 .. 0 0 .0 .0 0 0
100046197 ... RIVERVIEW 11/25/2020 0. L0 L0 L0 L0 .0
100046198 ... BAKERSF [ELD 11/25/2020 0. L0 L0 I L0 ...0
100046201 ... {1 P A RN 11/25/2020 0. L0 L0 L0 L0 .0
100046203 .... 11/25/2020 0. L0 L0 I L0 ...0
100046213 ... HIGDEN .... 11/25/2020 0. L0 L0 L0 L0 .0
100046519 ... DECATAR ... 11/25/2020 0. L0 L0 I L0 ...0
100046520 .... BENICIA ... 11/25/2020 0. L0 L0 L0 L0 .0
100046526 ... JACKSBORO ... 11/25/2020 0. L0 L0 I L0 ...0
100046528 . .. | BURLINGTON 11/725/2020 .. 0 0 .0 L0f 0 0
100046529 . .. |LATHROP 11/25/2020 .. 0 0 .0 .0 0 0
100046530 . .. | SAN JOSE 11/725/2020 .. 0 0 .0 L0f 0 0
100046542 .... . |LAUREL .... 11/25/2020 0. L0 L0 I L0 ...0
100046544 ... . 11/25/2020 0. L0 L0 L0 L0 .0
100046546 ... .. | COLUMBIA . 11/25/2020 0. L0 L0 I L0 ...0
100046547 ... . | BECHTELSVILLE . 11/25/2020 0. L0 L0 L0 L0 .0
100046554 .... . 11/25/2020 0. L0 L0 I L0 ...0
100046555 .... .. |CHESTER ... 11/25/2020 0. L0 L0 L0 L0 .0
100046556 ... . | CAMBRIA ... 11/25/2020 0. L0 L0 I L0 ...0
100046557 ... ANTIOCH ... 11/25/2020 0. L0 L0 L0 L0 .0
100046558 . .. | TRENTON 11/25/2020 .. 0 0 .0 .0 0 0
100046559 . .. [CHICAGO . 11/725/2020 .. 0 0 .0 L0f 0 0
100046561 . . BHOWNSBUHG 11/25/2020 .. 0 0 .0 .0 0 0
100046563 . .. | DETROIT ... 11/725/2020 .. 0 0 .0 L0f 0 0
100046565 . . |NIAGARA FALLS . 11/25/2020 .. 0 0 .0 .0 0 0
100046569 .... SUN CITY 11/25/2020 0. L0 L0 L0 L0 .0
100046570 ... BESSEMER ... 11/25/2020 0. L0 L0 I L0 ...0
100046574 ... DES MOINES .. 11/25/2020 0. L0 L0 L0 L0 .0
100046575 ... TUCSON ... 11/25/2020 0. L0 L0 I L0 ...0
100046576 ... AUSTIN ... 11/25/2020 0. L0 L0 L0 L0 .0
100046580 ... KAPOLE| 11/25/2020 0. L0 L0 I L0 ...0
100046583 . .. | MIDLOTHIAN 11/725/2020 .. 0 0 .0 L0f 0 0
100046591 . .. |NORTH EAST 11/25/2020 .. 0 0 .0 .0 0 0
100046592 . .. |LORTON ... 11/725/2020 .. 0 0 .0 L0f 0 0
100046597 . .. |HOMER GLEN 11/25/2020 .. 0 0 .0 .0 0 0
100046599 . .. |HOWARD BEACH 11/725/2020 .. 0 0 .0 L0f 0 0
100046600 ... . | MIDLOTHIAN 11/25/2020 0. L0 L0 I L0 ...0
100046601 .... PALM BEACH GARDENS ... 11/25/2020 0. L0 L0 L0 L0 .0
100046603 ... STURGEON BAY 11/25/2020 0. L0 L0 I L0 ...0
100046607 ... LAREDO .... 11/25/2020 0. L0 L0 L0 L0 .0
100047501 ... CHICAGO ... 11/20/2020 0. L0 L0 I L0 ...0
100047514 ... 11/20/2020 0. L0 L0 L0 L0 .0
100047521 ... ROUND LAKE .. 11/20/2020 0. L0 L0 I L0 ...0
100047525 ... .. |WADSWORTH ... 11/20/2020 0. L0 L0 L0 L0 .0
100047530 . . | HOUSTON ... .11/20/2020 .. 0 0 .0 .0 0 0
100047531 ... LOMBARD ... 11/20/2020 0. 0. 0. 0. 0. .0
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100047536 ... .. | CICERO 11/20/2020 0. L0 L0 L0 L0 .0
100047539 ... .. |DOYLESTOWN .. 11/20/2020 0. L0 L0 I L0 ...0
100047555 ... .. | GRAND RAPIDS .. 11/20/2020 0. L0 L0 L0 L0 .0
100047568 . .. | BONDURANT ... .11/20/2020 .. 0 0 .0 .0 0 0
100047575 . . | MARKSVILLE 1172072020 .. 0 0 .0 L0f 0 0
100047580 . .| TAWPA ..... .11/20/2020 .. 0 0 .0 .0 0 0
100047585 ... MOUNT HOLLY . 11/20/2020 0. L0 L0 L0 L0 .0
100047595 ... . | STERLING HEIGHTS 11/20/2020 0. L0 L0 I L0 ...0
100047598 ... . 11/20/2020 0. L0 L0 L0 L0 .0
100047599 ... .. |MOORESVILLE ... 11/20/2020 0. L0 L0 I L0 ...0
100047605 ... .| BRADENTON 11/20/2020 0. L0 L0 L0 L0 .0
100047606 ... TINLEY PARK ... 11/20/2020 0. L0 L0 I L0 ...0
100047608 .... PORT RICHEY ... 11/20/2020 0. L0 L0 L0 L0 .0
100047611 ... CENTRAL ISLIP . 11/20/2020 0. L0 L0 I L0 ...0
100047613 . .. | MARATHON .. 1172072020 .. 0 0 .0 L0f 0 0
100047626 . .. | PALM BAY . .11/20/2020 .. 0 0 .0 .0 0 0
100047631 . . | WAYNESVILLE 1172072020 .. 0 0 .0 L0f 0 0
100047633 ... HOLL ISTON 11/20/2020 0. L0 L0 I L0 ...0
100047635 ... BENNETT 11/20/2020 0. L0 L0 L0 L0 .0
100047639 ... WILL INGBORO 11/20/2020 0. L0 L0 I L0 ...0
100047645 ... DOUGLASVILLE .. 11/20/2020 0. L0 L0 L0 L0 .0
100047646 ... TEMECULA 11/20/2020 0. L0 L0 I L0 ...0
100047648 ... 11/20/2020 0. L0 L0 L0 L0 .0
100047656 ... MOUNT CLEMENS . 11/20/2020 0. L0 L0 I L0 ...0
100047664 ... MURRIETA 11/20/2020 0. L0 L0 L0 L0 .0
100047668 . .. | HAZEL CREST .11/20/2020 .. 0 0 .0 .0 0 0
100047672 . .. | ORLANDO 1172072020 .. 0 0 .0 L0f 0 0
100047673 . .. | SELDEN ... .11/20/2020 .. 0 0 .0 .0 0 0
100047674 . .. | SACRAMENTO 1172072020 .. 0 0 .0 L0f 0 0
100047681 . . | ATLANTA .11/20/2020 .. 0 0 .0 .0 0 0
10004769 ... MIAMI 11/20/2020 0. L0 L0 L0 L0 .0
100047700 ... FORT LAUDERDALE . 11/20/2020 0. L0 L0 I L0 ...0
100047708 .... 11/20/2020 0. L0 L0 L0 L0 .0
100047721 ... 11/20/2020 0. L0 L0 I L0 ...0
100047735 ... TEMECULA . 11/20/2020 0. L0 L0 L0 L0 .0
100047736 ... CLOVIS ... 11/20/2020 0. L0 L0 I L0 ...0
100047740 . L |MIAMIE .. 1172072020 .. 0 0 .0 L0f 0 0
100047758 . .. | WARREN . .11/20/2020 .. 0 0 .0 .0 0 0
100047761 . .. | WORCESTER 1172072020 .. 0 0 .0 L0f 0 0
100047767 . . |LYW ... .11/20/2020 .. 0 0 .0 .0 0 0
100044357 . .. | BROWNSTOIN 1171972020 .. 0 0 .0 L0f 0 0
100044360 ... .. | SPRINGFIELD ... 11/19/2020 0. L0 L0 I L0 ...0
100044362 .... o [MIAMT .. 11/19/2020 0. L0 L0 L0 L0 .0
100044363 ... .. | MAGNA .. 11/19/2020 0. L0 L0 I L0 ...0
100044365 ... .. [SAN JUAN ... 11/19/2020 0. L0 L0 L0 L0 .0
100044369 ... . | CINCINNATI .. 11/19/2020 0. L0 L0 I L0 ...0
100044380 ... . 11/19/2020 0. L0 L0 L0 L0 .0
100044383 ... .. [HIGHLAND LAKES .. 11/19/2020 0. L0 L0 I L0 ...0
100044388 ... .. | YUBA CITY ... 11/19/2020 0. L0 L0 L0 L0 .0
100044391 . . [NEW CITY . .11/19/2020 .. 0 0 .0 .0 0 0
0. 0. 0. 0. 0. .0

100044392 ...

. |KENT ....

11/19/2020
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100044394 .... . | CORAL SPRINGS .... 1171972020 oovufoeeeiiiis e 1,306 |.... 0. L0 L0 L0 ..1,305 . ...1,305 ... L0 .0
100044399 ... . 1/19/2020 oo fooeiiiiiies s e 1,745 (... 0. L0 L0 I 1,745 1,745 ... L0 ...0
100044404 ... .. [LITTLE ROCK ... 11/19/2020 0. L0 L0 L0 L0 .0
100044414 . .. |PETERSBURG .. .11/19/2020 .. 0 0 .0 .0 0 0
100044422 . .. |FAYETTEVILLE .. 1171972020 .. 0 0 .0 L0f 0 0
100044423 . .. | SAN FRANCISCO . .11/19/2020 .. 0 0 .0 .0 0 0
100044424 ... .. [ JACKSONVILLE 11/19/2020 0. L0 L0 L0 L0 .0
100044425 ... .. [CHULA VISTA ... 11/19/2020 0. L0 L0 I L0 ...0
100044428 ... .. | SAHUARITA 11/19/2020 0. L0 L0 L0 L0 .0
100044429 .... .. |DES MOINES .. 11/19/2020 0. L0 L0 I L0 ...0
100044434 .... .. [MIAMI 11/19/2020 0. L0 L0 L0 L0 .0
100044435 ... .. [COVINA .... 11/19/2020 0. L0 L0 I L0 ...0
100044440 ... .. |OXNARD ... 11/19/2020 0. L0 L0 L0 L0 .0
100044441 ... .. |READING ... 11/19/2020 0. L0 L0 I L0 ...0
100044444 . .. | OCOEE ... 1171972020 .. 0 0 .0 L0f 0 0
100044446 . .. | FREMONT ... .11/19/2020 .. 0 0 .0 .0 0 0
100044452 . .. | LAKE WORTH 1171972020 .. 0 0 .0 L0f 0 0
100044453 .... . | CHICAGO 11/19/2020 0. L0 L0 I L0 ...0
100044457 ... . 11/19/2020 0. L0 L0 L0 L0 .0
100044462 .... .. | ORLANDO ... 11/19/2020 0. L0 L0 I L0 ...0
100044463 ... .. [STATEN ISLAND . 11/19/2020 0. L0 L0 L0 L0 .0
100044466 ... . | FORT WORTH 11/19/2020 0. L0 L0 I L0 ...0
100044470 ... 11/19/2020 0. L0 L0 L0 L0 .0
100044471 ... FORT PAYNE .. 11/19/2020 0. L0 L0 I L0 ...0
100044473 ... .. [SAINT LOUIS ... 11/19/2020 0. L0 L0 L0 L0 .0
100044476 . .. | SIMI' VALLEY .11/19/2020 .. 0 0 .0 .0 0 0
100044477 . .. | LONG BEACH .. 1171972020 .. 0 0 .0 L0f 0 0
100044478 . .. | SOUTH SETAUKET .11/19/2020 .. 0 0 .0 .0 0 0
100044841 . .. | PHOENIX ... 1171972020 .. 0 0 .0 L0f 0 0
100044845 . o [MIAMT .. .11/19/2020 .. 0 0 .0 .0 0 0
100044850 ... .. | LEEDS .. 11/19/2020 0. L0 L0 L0 L0 .0
100044854 .... .. |HAYWARD 11/19/2020 0. L0 L0 I L0 ...0
100044855 .... .. [MIDDLESEX ... 11/19/2020 0. L0 L0 L0 L0 .0
100044859 ... .. |PARLIER ... 11/19/2020 0. L0 L0 I L0 ...0
100044860 ... . | BROOKLYN .. 11/19/2020 0. L0 L0 L0 L0 .0
100044862 .... SARATOGA SPRINGS 11/19/2020 0. L0 L0 I L0 ...0
100044864 . .. |EASTON ... 1171972020 .. 0 0 .0 L0f 0 0
100044865 . .. |LITHONIA . .11/19/2020 .. 0 0 .0 .0 0 0
100044869 . .. |LODI ....... 1171972020 .. 0 0 .0 L0f 0 0
100044871 . . | STATEN ISLAND . .11/19/2020 .. 0 0 .0 .0 0 0
100044873 . . | FOLEY ..... 1171972020 .. 0 0 .0 L0f 0 0
100044878 ... SHELTON ... 11/19/2020 0. L0 L0 I L0 ...0
100044879 ... CLOVIS eeiiiiieiecciieeccceiineeees Jevvnineeeeeenen A e e s 11/19/2020 0. L0 L0 L0 L0 .0
100044882 ... PICO RIVERA ...eeeeeieeeeeeeeemnneeeeemnnn Jemmmeeeeeeens CAeccc e s s 11/19/2020 0. L0 L0 I L0 ...0
100044886 ... .. | PARK ROW .. 11/19/2020 0. L0 L0 L0 L0 .0
100044893 .... . |OLATHE .... 11/19/2020 0. L0 L0 I L0 ...0
100044897 ... 11/19/2020 0. L0 L0 L0 L0 .0
100044898 ... OPA LOCKA ... 11/19/2020 0. L0 L0 I L0 ...0
100044908 ... PELL CITY ... 11/19/2020 0. L0 L0 L0 L0 .0
100044910 . .. | ANTIOCH ... .11/19/2020 .. 0 0 .0 .0 0 0
100044913 ... . |LILBURN ... 11/19/2020 0. 0. 0. 0. 0. .0
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100044914 ... .. |LAUDERHILL .. 11/19/2020 0. L0 L0 L0 L0 .0
100044916 ... .. | TRACY 11/19/2020 0. L0 L0 I L0 ...0
100044917 ... .. | WINTERSET ... 11/19/2020 0. L0 L0 L0 L0 .0
100044919 . .. | MONRCE ... .11/19/2020 .. 0 0 .0 .0 0 0
100044929 . .. [SAINT LOUIS . 1171972020 .. 0 0 .0 L0f 0 0
100044933 . .. |DESOTO ... .11/19/2020 .. 0 0 .0 .0 0 0
100044934 .... .. | WAUKEE .... 11/19/2020 0. L0 L0 L0 L0 .0
100044935 ... .. |RIVERDALE 11/19/2020 0. L0 L0 I L0 ...0
100044940 ... .. [GEISMAR ... 11/19/2020 0. L0 L0 L0 L0 .0
100044946 ... .. [LITHONIA .... 11/19/2020 0. L0 L0 I L0 ...0
100044949 ... .. [ SCHAUMBURG .. 11/19/2020 0. L0 L0 L0 L0 .0
100044951 ... .. |HOLLYWO0D 11/19/2020 0. L0 L0 I L0 ...0
100044952 .... .. [ OKLAHOMA CITY . 11/19/2020 0. L0 L0 L0 L0 .0
100044955 ... .. |KENNESAW .... 11/19/2020 0. L0 L0 I L0 ...0
100044960 . .. | SILER CITY 1171972020 .. 0 0 .0 L0f 0 0
100044962 . .. | LANCASTER .11/19/2020 .. 0 0 .0 .0 0 0
100044972 . .. [BALTIMORE ... 1171972020 .. 0 0 .0 L0f 0 0
100044973 ... . [NATIONAL CITY . 11/19/2020 0. L0 L0 I L0 ...0
100045285 ... 11/25/2020 0. L0 L0 L0 L0 .0
100045286 ... . 11/25/2020 0. L0 L0 I L0 ...0
100045290 ... .. [CHIEFLAND ... 11/25/2020 0. L0 L0 L0 L0 .0
100045291 ... .. [ MONUMENT ... 11/25/2020 0. L0 L0 I L0 ...0
100045293 .... .. [PHILADELPHIA .. 11/25/2020 0. L0 L0 L0 L0 .0
100045294 .... .. | CHINQUAPIN 11/25/2020 0. L0 L0 I L0 ...0
100045297 ... .. |BATTLE GROUND . 11/25/2020 0. L0 L0 L0 L0 .0
100045306 . .. | KEYPORT ... 11/25/2020 .. 0 0 .0 .0 0 0
100045321 . .. [AKRON ... 11/725/2020 .. 0 0 .0 L0f 0 0
100045323 . .. | BALTIMORE 11/25/2020 .. 0 0 .0 .0 0 0
100045327 . .. [ MOUNT MORRIS 11/725/2020 .. 0 0 .0 L0f 0 0
100045332 . .. [DETROIT ... 11/25/2020 .. 0 0 .0 .0 0 0
100045333 .... .. [ SPRINGFIELD . 11/25/2020 0. L0 L0 L0 L0 .0
100045335 ... .. [ WINLOCK 11/25/2020 0. L0 L0 I L0 ...0
100045343 ... .. | YPSILANTI ... 11/25/2020 0. L0 L0 L0 L0 .0
100045346 ... .. |COLLIERVILLE .. 11/25/2020 0. L0 L0 I L0 ...0
100045348 ... .. [ CHATSWORTH 11/25/2020 0. L0 L0 L0 L0 .0
100045352 .... . | MYRTLE BEACH .. 11/25/2020 0. L0 L0 I L0 ...0
100045353 . 11/725/2020 .. 0 0 .0 L0f 0 0
100045354 . 11/25/2020 .. 0 0 .0 .0 0 0
100045355 . 11/725/2020 .. 0 0 .0 L0f 0 0
100045357 . 11/25/2020 .. 0 0 .0 .0 0 0
100045361 . . 11/725/2020 .. 0 0 .0 L0f 0 0
100045364 .... .. |WINSTON SALEM . 11/25/2020 0. L0 L0 I L0 ...0
100045374 ... .. [LOS ANGELES ... 11/25/2020 0. L0 L0 L0 L0 .0
100045387 ... . | JACKSONVILLE .. 11/25/2020 0. L0 L0 I L0 ...0
100045388 ... . 11/25/2020 0. L0 L0 L0 L0 .0
100045393 .... .. [LOS ALAMITOS .. 11/25/2020 0. L0 L0 I L0 ...0
100045396 ... .. [LONG ISLAND CITY 11/25/2020 0. L0 L0 L0 L0 .0
100045407 ... .. | HARVEY 11/25/2020 0. L0 L0 I L0 ...0
100045410 ... .. | CASSELBERRY . 11/25/2020 0. L0 L0 L0 L0 .0
100045413 . . [ MOUNT AIRY .. 11/25/2020 .. 0 0 .0 .0 0 0
0. 0. 0. 0. 0. .0

100045415 ...

- | JOHNSON CITY

11/25/2020
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100045419 ... 11/25/2020 0. L0 L0 L0 L0 .0
100045420 .... 11/25/2020 0. L0 L0 I L0 ...0
100045778 ... 11/25/2020 0. L0 L0 L0 L0 .0
100045780 . ... | MIDDLETOIN 11/25/2020 .. 0 0 .0 .0 0 0
100045783 . .. | HARRISBURG 11/725/2020 .. 0 0 .0 L0f 0 0
100045785 . . | SPRING . 11/25/2020 .. 0 0 .0 .0 0 0
100045786 ... RUBY ... 11/25/2020 0. L0 L0 L0 L0 .0
100045791 ... LAKESIDE . 11/25/2020 0. L0 L0 I L0 ...0
100045798 ... ATLANTA ... 11/25/2020 0. L0 L0 L0 L0 .0
100045799 ... .. |BOCA RATON 11/25/2020 0. L0 L0 I L0 ...0
100045804 ... . |LEWIS CENTER .. 11/25/2020 0. L0 L0 L0 L0 .0
100045805 .... EASTOVER . 11/25/2020 0. L0 L0 I L0 ...0
100045807 ... TAUNTON ... 11/25/2020 0. L0 L0 L0 L0 .0
100045810 ... CHICAGO ... 11/25/2020 0. L0 L0 I L0 ...0
100045812 . .. | MONROE . 11/725/2020 .. 0 0 .0 L0f 0 0
100045816 . .. | ATLANTA ... 11/25/2020 .. 0 0 .0 .0 0 0
100045821 . .. |MERRILLVILLE 11/725/2020 .. 0 0 .0 L0f 0 0
100045824 .... . [ MCKINNEY 11/25/2020 0. L0 L0 I L0 ...0
100045825 ... 11/25/2020 0. L0 L0 L0 L0 .0
100045827 ... 11/25/2020 0. L0 L0 I L0 ...0
100045836 ... . 11/25/2020 0. L0 L0 L0 L0 .0
100045842 .... .. | PALM COAST .. 11/25/2020 0. L0 L0 I L0 ...0
100045844 ... .. |FORT MYERS .. 11/25/2020 0. L0 L0 L0 L0 .0
100045845 .... . | BAY SHORE ... 11/25/2020 0. L0 L0 I L0 ...0
100045847 ... LEVITTONN ... 11/25/2020 0. L0 L0 L0 L0 .0
100045848 . .. | FAIRFIELD 11/25/2020 .. 0 0 .0 .0 0 0
100045849 . .. |PONTIAC 11/725/2020 .. 0 0 .0 L0f 0 0
100045851 . .. | BAYTOUN ... 11/25/2020 .. 0 0 .0 .0 0 0
100045853 . .. [ST. LOUIS 11/725/2020 .. 0 0 .0 L0f 0 0
100045854 . .. |DERRY ... 11/25/2020 .. 0 0 .0 .0 0 0
100045856 ... . | WAYZATA 11/25/2020 0. L0 L0 L0 L0 .0
100045860 ... MAPLE HEIGHTS . 11/25/2020 0. L0 L0 I L0 ...0
100045861 ... PHILADELPHIA .. 11/25/2020 0. L0 L0 L0 L0 .0
100045863 ... 11/25/2020 0. L0 L0 I L0 ...0
100045864 ... SUMTER ... 11/25/2020 0. L0 L0 L0 L0 .0
100045866 ... PHILADELPHIA .. 11/25/2020 0. L0 L0 I L0 ...0
100045871 . .. | FONTANA ... 11/725/2020 .. 0 0 .0 L0f 0 0
100045875 . .. | PENSACOLA ... 11/25/2020 .. 0 0 .0 .0 0 0
100045877 . .. | SAINT MATTHEWS 11/725/2020 .. 0 0 .0 L0f 0 0
100045878 . .. | GREENVILLE .. 11/25/2020 .. 0 0 .0 .0 0 0
100045881 . . | MONTICELLO 11/725/2020 .. 0 0 .0 L0f 0 0
100046216 ... SEABROCK ... 11/25/2020 0. L0 L0 I L0 ...0
100046218 ... .. | OREGON ... 11/25/2020 0. L0 L0 L0 L0 .0
100046222 .... .. |SPRING ... 11/25/2020 0. L0 L0 I L0 ...0
100046223 .... .. [MISSION VIEJO . 11/25/2020 0. L0 L0 L0 L0 .0
100046227 ... .. |ROSEVILLE 11/25/2020 0. L0 L0 I L0 ...0
100046229 .... .. [ SPRINGFIELD . 11/25/2020 0. L0 L0 L0 L0 .0
100046230 ... . | WATERTOIN ... 11/25/2020 0. L0 L0 I L0 ...0
100046237 ... MYRTLE BEACH .. 11/25/2020 0. L0 L0 L0 L0 .0
100046238 . . | HOLLYWOOD ... 11/25/2020 .. 0 0 .0 .0 0 0
100046240 ... ORLAND PARK ... 11/25/2020 0. 0. 0. 0. 0. .0
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100046242 ... . | SPRING LAKE ... 11/25/2020 0. L0 L0 L0 L0 .0
100046243 ... . 11/25/2020 0. L0 L0 I L0 ...0
100046245 ... .. |LOUISVILLE 11/25/2020 0. L0 L0 L0 L0 .0
100046247 . .. | STATEN ISLAND . 11/25/2020 .. 0 0 .0 .0 0 0
100046249 . .. [ SHOREWOOD . 11/725/2020 .. 0 0 .0 L0f 0 0
100046250 . .. | PARLIN . 11/25/2020 .. 0 0 .0 .0 0 0
100046253 .... . [EUSTIS ... 11/25/2020 0. L0 L0 L0 L0 .0
100046256 ... GREER .. 11/25/2020 0. L0 L0 I L0 ...0
100046258 ... NORTH ... 11/25/2020 0. L0 L0 L0 L0 .0
100046259 .... .. | COATESVILLE ... 11/25/2020 0. L0 L0 I L0 ...0
100046261 ... .| ALBUQUERQUE ... 11/25/2020 0. L0 L0 L0 L0 .0
100046262 .... PHILADELPHIA .. 11/25/2020 0. L0 L0 I L0 ...0
100046263 ... ELSBERRY 11/25/2020 0. L0 L0 L0 L0 .0
100046267 ... ALBUQUERQUE 11/25/2020 0. L0 L0 I L0 ...0
100046273 . .. | EAST PETERSBURG . 11/725/2020 .. 0 0 .0 L0f 0 0
100046274 . .. | BATTLE CREEK 11/25/2020 .. 0 0 .0 .0 0 0
100046276 . . | BIRMINGHAM .. 11/725/2020 .. 0 0 .0 L0f 0 0
100046277 ... GARRETTSVILLE . 11/25/2020 0. L0 L0 I L0 ...0
100046278 ... FORT WORTH 11/25/2020 0. L0 L0 L0 L0 .0
100046280 ... SOUTH 0ZONE PARK 11/25/2020 0. L0 L0 I L0 ...0
100046284 ... BELOIT . {1 P A RN 11/25/2020 0. L0 L0 L0 L0 .0
100046285 .... PLAND ...eieineeeeeeeemeneeeeemnmeeeeeen feemmneeeeeenes T foeeeeees veeeeens o 11/25/2020 0. L0 L0 I L0 ...0
100046286 ... 11/25/2020 0. L0 L0 L0 L0 .0
100046287 ... FORT WAYNE .. 11/25/2020 0. L0 L0 I L0 ...0
100046289 ... .. | SARASOTA ... 11/25/2020 0. L0 L0 L0 L0 .0
100046292 . .. | PENNSAUKEN 11/25/2020 .. 0 0 .0 .0 0 0
100046293 . .. [LITHONIA . 11/725/2020 .. 0 0 .0 L0f 0 0
100046294 . .. |OLATHE .... 11/25/2020 .. 0 0 .0 .0 0 0
100046296 . . |LAS VEGAS 11/725/2020 .. 0 0 .0 L0f 0 0
100046615 . L|ERIN ....... 11/25/2020 .. 0 0 .0 .0 0 0
100046617 .... WILMINGTON 11/25/2020 0. L0 L0 L0 L0 .0
100046625 .... THREE RIVERS .. 11/25/2020 0. L0 L0 I L0 ...0
100046626 ... COATESVILLE ... 11/25/2020 0. L0 L0 L0 L0 .0
100046627 ... SUNBLRY ... 11/25/2020 0. L0 L0 I L0 ...0
100046628 ... DECATIR ... 11/25/2020 0. L0 L0 L0 L0 .0
100046629 .... ATLANTA ... 11/25/2020 0. L0 L0 I L0 ...0
100046631 . .. |MERRICK ... 11/725/2020 .. 0 0 .0 L0f 0 0
100046632 . .. | CLEVELAND 11/25/2020 .. 0 0 .0 .0 0 0
100046633 . .. |NORFOLK ... 11/725/2020 .. 0 0 .0 L0f 0 0
100046639 . .. | SAN MATEO 11/25/2020 .. 0 0 .0 .0 0 0
100046640 . . | BALTIMORE 11/725/2020 .. 0 0 .0 L0f 0 0
100046641 ... DALLAS 11/25/2020 0. L0 L0 I L0 ...0
100046643 ... STONEWALL ... 11/25/2020 0. L0 L0 L0 L0 .0
100046646 ... 11/25/2020 0. L0 L0 I L0 ...0
100046647 ... 11/25/2020 0. L0 L0 L0 L0 .0
100046650 ... 11/25/2020 0. L0 L0 I L0 ...0
100046651 ... VALENCIA . 11/25/2020 0. L0 L0 L0 L0 .0
100046652 .... BOKOSHE ... 11/25/2020 0. L0 L0 I L0 ...0
100046654 ... HAWTHORNE 11/25/2020 0. L0 L0 L0 L0 .0
100046657 . . | BAKERSF IELD 11/25/2020 .. 0 0 .0 .0 0 0
100046661 ... JACKSONVILLE 11/25/2020 0. 0. 0. 0. 0. .0
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100046664 ... MC CLOWD ... 11/25/2020 0. L0 L0 L0 L0 .0
100046665 ... MONTGOMERY .. 11/25/2020 0. L0 L0 I L0 ...0
100046666 .... COLUMBUS .. 11/25/2020 0. L0 L0 L0 L0 .0
100046669 . .. | RICHMOND .. 11/25/2020 .. 0 0 .0 .0 0 0
100046672 . .. | ALGONQUIN 11/725/2020 .. 0 0 .0 L0f 0 0
100046675 . . |KINGMAN ... 11/25/2020 .. 0 0 .0 .0 0 0
100046681 .... FLORENCE .. 11/25/2020 0. L0 L0 L0 L0 .0
100046684 ... BAY CITY ... 11/25/2020 0. L0 L0 I L0 ...0
100046687 .... HOWARD CITY . 11/25/2020 0. L0 L0 L0 L0 .0
100046689 ... WINSTON SALEM . 11/25/2020 0. L0 L0 I L0 ...0
100046690 ... FORT WORTH 11/25/2020 0. L0 L0 L0 L0 .0
100046691 ... CASCADE ... 11/25/2020 0. L0 L0 I L0 ...0
100046708 .... HARTFORD .. 11/20/2020 0. L0 L0 L0 L0 .0
100046862 ... INDIANAPOLIS .. 11/20/2020 0. L0 L0 I L0 ...0
100046901 . .. |MILFORD ...... 1172072020 .. 0 0 .0 L0f 0 0
100046963 . .. | GARDEN CITY .11/20/2020 .. 0 0 .0 .0 0 0
100046969 . . |LOCUST GROVE 1172072020 .. 0 0 .0 L0f 0 0
100046986 ... ELWOOD 11/20/2020 0. L0 L0 I L0 ...0
100047000 ... BRUNSIICK ... 11/20/2020 0. L0 L0 L0 L0 .0
100047005 ... PITTSBURGH .. 11/20/2020 0. L0 L0 I L0 ...0
100047775 ... ARLINGTON ... 11/20/2020 0. L0 L0 L0 L0 .0
100047777 ... STAFFORD ... 11/20/2020 0. L0 L0 I L0 ...0
100047778 ... PALATINE . 11/20/2020 0. L0 L0 L0 L0 .0
100047785 ... HARRISON .. 11/20/2020 0. L0 L0 I L0 ...0
100047787 ... CARMICHAEL .. 11/20/2020 0. L0 L0 L0 L0 .0
100047792 . .. | HOLLYWooD .11/20/2020 .. 0 0 .0 .0 0 0
100047793 . . | AVON PARK 1172072020 .. 0 0 .0 L0f 0 0
100047803 . .. | CHICAGO ...... .11/20/2020 .. 0 0 .0 .0 0 0
100047805 . .. | MOUNT PLEASANT 1172072020 .. 0 0 .0 L0f 0 0
100047813 . . |MATHER ... .11/20/2020 .. 0 0 .0 .0 0 0
100047822 ... AMELIA ... 11/20/2020 0. L0 L0 L0 L0 .0
100047824 ... CORONA ... 11/20/2020 0. L0 L0 I L0 ...0
100047825 ... CHICAGO ... 11/20/2020 0. L0 L0 L0 L0 .0
100047838 ... EAST HAMPTON .. 11/20/2020 0. L0 L0 I L0 ...0
100047839 ... 11/20/2020 0. L0 L0 L0 L0 .0
100047843 ... LAS VEGAS ... 11/20/2020 0. L0 L0 I L0 ...0
100047855 . .. | SAINT LOUIS . 1172072020 .. 0 0 .0 L0f 0 0
100047856 . .. | FORT MYERS .11/20/2020 .. 0 0 .0 .0 0 0
100047858 . .. |LA MESA ... 1172072020 .. 0 0 .0 L0f 0 0
100047861 . .. | SAN DIEGO .11/20/2020 .. 0 0 .0 .0 0 0
100047862 . . | PLEASANT VALLEY . 1172072020 .. 0 0 .0 L0f 0 0
100047864 ... TEMECULA 11/20/2020 0. L0 L0 I L0 ...0
100047865 ... OLMSTED FALLS . 11/20/2020 0. L0 L0 L0 L0 .0
100047872 ... HOMESTEAD 11/20/2020 0. L0 L0 I L0 ...0
100047878 ... OLNEY .. 11/20/2020 0. L0 L0 L0 L0 .0
100047884 ... CARY ... 11/20/2020 0. L0 L0 I L0 ...0
100047885 ... LAS VEGAS ... 11/20/2020 0. L0 L0 L0 L0 .0
100047887 ... APPLETON ... 11/20/2020 0. L0 L0 I L0 ...0
100047893 ... SHAKOPEE ... 11/20/2020 0. L0 L0 L0 L0 .0
100047894 . . | HAGERSTOIN .. .11/20/2020 .. 0 0 .0 .0 0 0
1000478% ... PANORAMA CITY ... 11/20/2020 0. 0. 0. 0. 0. .0
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100047906 ... SAUGUS ... 11/20/2020 oooufoeeeeiiiies e 1,208 |.... 0. L0 L0 L0 1,293 ..1,203 ... L0 .0
100047915 ... DARIEN ... 11/20/2020 0. L0 L0 I ..2,504 |. ...2,504 |... L0 ...0
100047916 ... RALEIGH ... 11/20/2020 0. L0 L0 L0 ..1,308 |. ..1,308 |... L0 .0
100047919 . .. | BROOKLYN .. .11/20/2020 .. 0 0 .0 .0 0 0
100047924 . .. |FOWLERVILLE ... 1172072020 .. 0 0 .0 L0f 0 0
100047926 . . | POMPANO BEACH . .11/20/2020 .. 0 0 .0 .0 0 0
100047931 ... BURL INGTON 11/20/2020 0. L0 L0 L0 L0 .0
100047935 ... . |LAWRENCEVILLE . 11/20/2020 0. L0 L0 I L0 ...0
100047938 ... 11/20/2020 0. L0 L0 L0 L0 .0
100047939 .... . 11/20/2020 0. L0 L0 I L0 ...0
100047944 ... . |LAS VEGAS ... 11/20/2020 0. L0 L0 L0 L0 .0
100047947 ... HILLSBOROUGH 11/20/2020 0. L0 L0 I L0 ...0
100048998 ... VIRGINIA BEACH .. 11/20/2020 0. L0 L0 L0 L0 .0
100049002 .... DELRAY BEACH .. 11/20/2020 0. L0 L0 I L0 ...0
100049007 . .. | VANCOUVER ... 1172072020 .. 0 0 .0 L0f 0 0
100049009 . .. | WOODBRIDGE .. .11/20/2020 .. 0 0 .0 .0 0 0
100049014 . . | HUNTINGTON PARK . 1172072020 .. 0 0 .0 L0f 0 0
100049015 ... TITUSVILLE 11/20/2020 0. L0 L0 I L0 ...0
100049024 .... .. |ONTARIO ... 11/20/2020 0. L0 L0 L0 L0 .0
100049025 .... . | CHICAGO ... 11/20/2020 0. L0 L0 I L0 ...0
100049027 ... OKEECHOBEE .. 11/20/2020 0. L0 L0 L0 L0 .0
100049031 ... 11/20/2020 0. L0 L0 I L0 ...0
100049033 .... .. [CHICAGO ... 11/20/2020 0. L0 L0 L0 L0 .0
100049038 ... .. | PHOENIX ... 11/20/2020 0. L0 L0 I L0 ...0
100049039 .... L [MIAMI 11/20/2020 0. L0 L0 L0 L0 .0
100049045 . .. | SANTA ANA ... .11/20/2020 .. 0 0 .0 .0 0 0
100049047 . .. | CAPITOL HEIGHTS . 1172072020 .. 0 0 .0 L0f 0 0
100049051 . .. | JOHNSON CITY .. .11/20/2020 .. 0 0 .0 .0 0 0
100049054 . .. |KANSAS CITY 1172072020 .. 0 0 .0 L0f 0 0
100049058 . . |LODI ....... .11/20/2020 .. 0 0 .0 .0 0 0
100049062 ... FOREST HILLS .. 11/20/2020 0. L0 L0 L0 L0 .0
100049064 .... LAKE WORTH 11/20/2020 0. L0 L0 I L0 ...0
100049066 ... BALDWIN PARK .. 11/20/2020 0. L0 L0 L0 L0 .0
100049074 ... HESPERIA ... 11/20/2020 0. L0 L0 I L0 ...0
100049077 ... NORTHFIELD .. 11/20/2020 0. L0 L0 L0 L0 .0
100049084 ... 11/20/2020 0. L0 L0 I L0 ...0
100049088 . .. | SAN TAN VALLEY 1172072020 .. 0 0 .0 L0f 0 0
100049089 . .. | EDGEWATER .11/20/2020 .. 0 0 .0 .0 0 0
100049090 . .. |LA MIRADA 1172072020 .. 0 0 .0 L0f 0 0
100049094 . .. | SACRAMENTO .. .11/20/2020 .. 0 0 .0 .0 0 0
100049095 . o [MIAMT ... 1172072020 .. 0 0 .0 L0f 0 0
100049102 ... . | COOLBAUGH ... 11/20/2020 0. L0 L0 I L0 ...0
100049103 ... ROCK HILL ... 11/20/2020 0. L0 L0 L0 L0 .0
100049104 ... 11/20/2020 0. L0 L0 I L0 ...0
100049105 ... VAN NUYS ... 11/20/2020 0. L0 L0 L0 L0 .0
100049106 ... 11/20/2020 0. L0 L0 I L0 ...0
100049112 ... 11/20/2020 0. L0 L0 L0 L0 .0
100049115 ... VALLEY SPRINGS .. 11/20/2020 0. L0 L0 I L0 ...0
100049116 ... HILLSBORO 11/20/2020 0. L0 L0 L0 L0 .0
100049119 . . | STATEN ISLAND . .11/20/2020 .. 0 0 .0 .0 0 0
100049121 ... MIAMI ..... 11/20/2020 0. 0. 0. 0. 0. .0
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100049122 ... .. | DURANGO ... 11/20/2020 oooufoeeeeiiiies e 1,139 |.... 0. L0 L0 L0 1,139 ... L0 .0
100049125 ... . |FRESNO ... 11/20/2020 0. L0 L0 I L0 ...0
100049127 ... WOLCOTT ... 11/20/2020 0. L0 L0 L0 L0 .0
100049131 . .. | HAYWARD .11/20/2020 .. 0 0 .0 .0 0 0
100049137 . .. | CANTON ... 1172072020 .. 0 0 .0 L0f 0 0
100049145 . .. |CENTRAL ISLIP . .11/20/2020 .. 0 0 .0 .0 0 0
100049147 ... .. | GLENDALE 11/20/2020 0. L0 L0 L0 L0 .0
100049635 .... .. [WINFIELD . 11/20/2020 0. L0 L0 I L0 ...0
100049638 ... .. | CHICAGO ... 11/20/2020 0. L0 L0 L0 L0 .0
100049642 .... . | ALLEN PARK .. 11/20/2020 0. L0 L0 I L0 ...0
100049652 .... . 11/20/2020 0. L0 L0 L0 L0 .0
100049654 .... .. | SAN ANTONIO . 11/20/2020 0. L0 L0 I L0 ...0
100049656 ... .. | BROOKLYN ... 11/20/2020 0. L0 L0 L0 L0 .0
100049659 ... .. |FISHERS ... 11/20/2020 0. L0 L0 I L0 ...0
100049661 . .. | TAWPA .. 1172072020 .. 0 0 .0 L0f 0 0
100049665 . .. |HARVEY . .11/20/2020 .. 0 0 .0 .0 0 0
100049667 . . | AUGUSTA 1172072020 .. 0 0 .0 L0f 0 0
100049668 ... SUTTER ... 11/20/2020 0. L0 L0 I L0 ...0
100049669 .... 11/20/2020 0. L0 L0 L0 L0 .0
100049673 ... 11/20/2020 0. L0 L0 I L0 ...0
100049674 ... SHANNON ... 11/20/2020 0. L0 L0 L0 L0 .0
100049686 ... MAKAWAO ... 11/20/2020 0. L0 L0 I L0 ...0
100049687 ... GRAHAM ... 11/20/2020 0. L0 L0 L0 L0 .0
100049688 ... CLINTON ... 11/20/2020 0. L0 L0 I L0 ...0
100049691 ... .. |RIALTO 11/20/2020 0. L0 L0 L0 L0 .0
100049692 . .. |MORENO VALLEY . .11/20/2020 .. 0 0 .0 .0 0 0
100049693 . .. [LOS ANGELES 1172072020 .. 0 0 .0 L0f 0 0
100049705 . .. | BROOKLYN .. .11/20/2020 .. 0 0 .0 .0 0 0
100049711 . .. | CHARLOTTE 1172072020 .. 0 0 .0 L0f 0 0
100049716 . . | GARDEN GROVE .11/20/2020 .. 0 0 .0 .0 0 0
100049717 ... PARKER 11/20/2020 0. L0 L0 L0 L0 .0
100049719 ... .. | CHICAGO ... 11/20/2020 0. L0 L0 I L0 ...0
100049725 ... .. | HENDERSON 11/20/2020 0. L0 L0 L0 L0 .0
100049741 ... . |LOS ANGELES 11/20/2020 0. L0 L0 I L0 ...0
100049749 ... 11/20/2020 0. L0 L0 L0 L0 .0
100049750 ... 11/20/2020 0. L0 L0 I L0 ...0
100049751 . .. |NASHUA . 1172072020 .. 0 0 .0 L0f 0 0
100049756 . .. | SACRAMENTO .11/20/2020 .. 0 0 .0 .0 0 0
100049757 . . | POMONA ... 1172072020 .. 0 0 .0 L0f 0 0
100049759 . .. | INGLEWOOD .11/20/2020 .. 0 0 .0 .0 0 0
100049760 . . | DEERFIELD BEACH . 1172072020 .. 0 0 .0 L0f 0 0
100049762 ... RICHMOND 11/20/2020 0. L0 L0 I L0 ...0
100049763 ... TACOMA 11/20/2020 0. L0 L0 L0 L0 .0
100049764 ... WATSONVILLE ... 11/20/2020 0. L0 L0 I L0 ...0
100049765 ... MINNEAPOLIS . 11/20/2020 0. L0 L0 L0 L0 .0
100049769 ... WHITTIER .... 11/20/2020 0. L0 L0 I L0 ...0
100049774 ... STATEN ISLAND .... 11/20/2020 0. L0 L0 L0 L0 .0
100049780 ... SILVER SPRING ... 11/20/2020 0. L0 L0 I L0 ...0
100049781 ... .. | CHICAGO 11/20/2020 0. L0 L0 L0 L0 .0
100049793 . . |LAS VEGAS .11/20/2020 .. 0 0 .0 .0 0 0
100049802 ... CUTLER BAY .. 11/20/2020 0. 0. 0. 0. 0. .0




ge'eod

STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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

100050335 .... 11/20/2020 0. L0 L0 L0 L0 .0
100050341 ... 11/20/2020 0. L0 L0 I L0 ...0
100050345 ... . 11/20/2020 0. L0 L0 L0 L0 .0
100050347 . .. | SICKLERVILLE .11/20/2020 .. 0 0 .0 .0 0 0
100050348 . .. | WASHINGTON .. 1172072020 .. 0 0 .0 L0f 0 0
100050354 . .. | OVERLAND PARK . .11/20/2020 .. 0 0 .0 .0 0 0
100050356 ... .. |NORTH CHARLESTON 11/20/2020 0. L0 L0 L0 L0 .0
100050357 ... . |ELIZABETH ... 11/20/2020 0. L0 L0 I L0 ...0
100050359 .... INGLEWOOD ... 11/20/2020 0. L0 L0 L0 L0 .0
100050360 ... 11/20/2020 0. L0 L0 I L0 ...0
100050362 .... BAY SHORE ... 11/20/2020 0. L0 L0 L0 L0 .0
100050376 ... RANDALLSTOIN .. 11/20/2020 0. L0 L0 I L0 ...0
100050379 ... LEAGUE CITY ... 11/20/2020 0. L0 L0 L0 L0 .0
100057178 .... 04/29/2021 0. L0 L0 I L0 ...0
100057179 . .. | HUNTINGTON BEACH .04/20/2021 .. 0 0 .0 L0f 0 0
100057180 . .. | ORLANDO ... .04/29/2021 .. 0 0 .0 .0 0 0
100057182 . . | ALTAVISTA .04/20/2021 .. 0 0 .0 L0f 0 0
100057186 ... GALVESTON ... 04/29/2021 0. L0 L0 I L0 ...0
100057188 .... KISSIMMEE ... 04/29/2021 0. L0 L0 L0 L0 .0
100057189 ... HEBER CITY .. 04/29/2021 0. L0 L0 I L0 ...0
100057192 ... WINTER GARDEN . 04/29/2021 0. L0 L0 L0 L0 .0
100057203 .... POWAY 04/29/2021 0. L0 L0 I L0 ...0
100057204 ... NORTHBROOK 04/29/2021 0. L0 L0 L0 L0 .0
100057206 ... PHILADELPHIA .. 04/29/2021 0. L0 L0 I L0 ...0
100057207 ... PHILADELPHIA .. 04/29/2021 0. L0 L0 L0 L0 .0
100057208 . .. |HIALEAH ... .04/29/2021 .. 0 0 .0 .0 0 0
100058407 . .. | BAKER .. ... 06/01/2021 .. 0 0 .0 L0f 0 0
100058608 . .. | COVINGTON ... 06/01/2021 .. 0 0 .0 .0 0 0
100059355 . .. [ ANNISTON .. ... 06/01/2021 .. 0 0 .0 L0f 0 0
100059931 . .. | BALTIMORE .. 06/01/2021 .. 0 0 .0 .0 0 0
100061557 ... . | EUGENE 07/0172021 0. L0 L0 L0 L0 .0
100061559 .... JACKSONVILLE .. 07/01/2021 0. L0 L0 I L0 ...0
100061562 ... 07/0172021 0. L0 L0 L0 L0 .0
100061584 ... 07/01/2021 0. L0 L0 I L0 ...0
100061586 ... RIVERSIDE AREA .. 07/01/2021 0. L0 L0 L0 L0 .0
100061611 .... VERO BEACH .. 07/01/2021 0. L0 L0 I L0 ...0
100061618 . .. | CRESTLINE ... 07/01/2021 .. 0 0 .0 L0f 0 0
100061620 . .. | LAKEVIEW . ... 07/01/2021 .. 0 0 .0 .0 0 0
100061638 . .. | FREMONT ... ... 07/01/2021 .. 0 0 .0 L0f 0 0
100063481 . .. | CENTRALIA ... 07/01/2021 .. 0 0 .0 .0 0 0
100063496 . . | POSEN ... .. 07/0172021 .. 0 0 .0 L0f 0 0
100063501 ... ROSWELL ... 07/01/2021 0. L0 L0 I L0 ...0
100063553 .... .. [CIRCLEVILLE ... 07/01/2021 0. L0 L0 L0 L0 .0
100063564 .... . | KISSINMEE 07/01/2021 0. L0 L0 I L0 ...0
100063572 ... PHILADELPHIA .. 07/01/2021 0. L0 L0 L0 L0 .0
100063603 ... 07/01/2021 0. L0 L0 I L0 ...0
100063606 ... 07/0172021 0. L0 L0 L0 L0 .0
100063608 ... ALBANY ... 07/01/2021 0. L0 L0 I L0 ...0
100063616 ... 07/0172021 0. L0 L0 L0 L0 .0
100063622 . . | CENTREVILLE .. 07/01/2021 .. 0 0 .0 .0 0 0
100063627 ... WOLCOTT ... 07/01/2021 0. 0. 0. 0. 0. .0
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100063647 ... HYATTSVILLE 07/0172021 . 1,573 ... 0. L0 L0 L0 1, 573 ... L0 .0
100063656 ... 07/01/2021 0. L0 L0 I L0 ...0
100063665 ... LOUISVILLE .. 07/01/2021 0. L0 L0 L0 L0 .0
100063674 . .. | RIVERSIDE ... 07/01/2021 .. 0 0 .0 .0 0 0
100063688 . .. | LOUISVILLE ... 07/01/2021 .. 0 0 .0 L0f 0 0
100063694 . . | GREENVILLE .. .. 07/01/2021 .. 0 0 .0 .0 0 0
100063700 ... HOGANSV ILLE 07/0172021 0. L0 L0 L0 L0 .0
100063703 ... JOHNSTONN 07/01/2021 0. L0 L0 I L0 ...0
100063705 ... HAZEL CREST ... 07/0172021 0. L0 L0 L0 L0 .0
100063710 ... MORGANTOWN .. 07/01/2021 0. L0 L0 I L0 ...0
100063711 ... MERIDIAN ... 07/0172021 0. L0 L0 L0 L0 .0
100063718 ... HUDSON ... 07/01/2021 0. L0 L0 I L0 ...0
100063723 ... FLORENCE .. 07/01/2021 0. L0 L0 L0 L0 .0
100063724 ... 07/01/2021 0. L0 L0 I L0 ...0
100063727 . .. | MIDDLETOIN .. ... 07/01/2021 .. 0 0 .0 L0f 0 0
100063731 . .. | PHILADELPHIA ... 07/01/2021 .. 0 0 .0 .0 0 0
100063735 . . | HOMESTEAD .. 07/0172021 .. 0 0 .0 L0f 0 0
100063738 ... DENTON 07/01/2021 0. L0 L0 I L0 ...0
100063740 ... MARSHALL . 07/0172021 0. L0 L0 L0 L0 .0
100063744 ... ARGYLE ... 07/01/2021 0. L0 L0 I L0 ...0
100063745 ... CORPUS CHRISTI ..vvvvvveiivciiniieneins Jevvnineeeeeenes v foeeeeeee e [ 07/01/2021 0. L0 L0 L0 L0 .0
100063750 ... HARRISBURG .....eeeeeeenieeeeemnnineeeennn Jeemmeeeeeenee PAec o [t 07/01/2021 0. L0 L0 I L0 ...0
100063756 ... BOWLING GREEN .....evvvnvvvvvnnnnnerernnnnn Jevvnenneneennnen Floven e s 07/0172021 0. L0 L0 L0 L0 .0
100063773 ... TOPEKA -.eeeeeeeeeeeemeneeeeemnneeeeennn Jeemmeneeeeenen KSue e [t 07/01/2021 0. L0 L0 I L0 ...0
100063779 ... CLINTON 07/01/2021 0. L0 L0 L0 L0 .0
100063780 . .. | BALTIMORE ... 07/01/2021 .. 0 0 .0 .0 0 0
100063792 . .. | JERSEY CITY ... ... 07/01/2021 .. 0 0 .0 L0f 0 0
100066234 . .. | CLINTON TOMNNSHIP .08/02/2021 .. 0 0 .0 .0 0 0
100066246 . .. | VANCOUVER ... .08/02/2021 .. 0 0 .0 L0f 0 0
100066250 . . | CANDO ... .08/02/2021 .. 0 0 .0 .0 0 0
100066262 ... KAPOLE 08/02/2021 0. L0 L0 L0 L0 .0
100066265 ... NORTH PORT .. 08/02/2021 0. L0 L0 I L0 ...0
100066285 ... 08/02/2021 0. L0 L0 L0 L0 .0
100066288 .... FORT DODGE .. 08/02/2021 0. L0 L0 I L0 ...0
100066299 .... LONG BEACH .. 08/02/2021 0. L0 L0 L0 L0 .0
100066307 ... COUNCIL BLUFFS .. 08/02/2021 0. L0 L0 I L0 ...0
100066319 . .. | BEACHIOOD ... .08/02/2021 .. 0 0 .0 L0f 0 0
100066329 . .. | PHILADELPHIA .. .08/02/2021 .. 0 0 .0 .0 0 0
100066337 . .. | FORT OGLETHORPE . .08/02/2021 .. 0 0 .0 L0f 0 0
100066350 . .. | WINDSOR MILL .. .08/02/2021 .. 0 0 .0 .0 0 0
100066362 . . | BUCKEYE ... .08/02/2021 .. 0 0 .0 L0f 0 0
100066380 ... RIVERDALE 08/02/2021 0. L0 L0 I L0 ...0
100066397 ... WARRIORS MARK ... 08/02/2021 0. L0 L0 L0 L0 .0
100066408 ... LAKE CHARLES 08/02/2021 0. L0 L0 I L0 ...0
100066414 ... 08/02/2021 0. L0 L0 L0 L0 .0
100066419 ... BALTIMORE ... 08/02/2021 0. L0 L0 I L0 ...0
100066426 ... SPARKS ... 08/02/2021 0. L0 L0 L0 L0 .0
100066428 ... LONGVIEW . 08/02/2021 0. L0 L0 I L0 ...0
100066430 ... WICHITA 08/02/2021 0. L0 L0 L0 L0 .0
100066458 . . | SAN JACINTO . .08/02/2021 .. 0 0 .0 .0 0 0
100066469 ... RICHMOND .. 08/02/2021 0. 0. 0. 0. 0. .0
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100066478 .... MOSHEIM ... 08/02/2021 L916 ... 0. L0 L0 L0 L0 .0
100066510 ... GREELEY ... 08/02/2021 0. L0 L0 I L0 ...0
100066515 ... 08/02/2021 0. L0 L0 L0 L0 .0
100066534 . .. | PHENIX CITY .08/02/2021 .. 0 0 .0 .0 0 0
100066540 . .. | CINCINNATI .08/02/2021 .. 0 0 .0 L0f 0 0
100066565 . . | DENDRON ... .08/02/2021 .. 0 0 .0 .0 0 0
100066589 ... FLORENCE .. 08/02/2021 0. L0 L0 L0 L0 .0
100066599 ... CORTLAND .. 08/02/2021 0. L0 L0 I L0 ...0
100066602 ... DESTIN ... 08/02/2021 0. L0 L0 L0 L0 .0
100066615 ... 08/02/2021 0. L0 L0 I L0 ...0
100066618 .... BALTIMORE ... 08/02/2021 0. L0 L0 L0 L0 .0
100066620 ... WILLINGBORO ... 08/02/2021 0. L0 L0 I L0 ...0
100066625 ... HARRODSBURG ... 08/02/2021 0. L0 L0 L0 L0 .0
100066634 ... MAPLESVILLE ... 08/02/2021 0. L0 L0 I L0 ...0
100066650 . .. | EAST LEROY .08/02/2021 .. 0 0 .0 L0f 0 0
100066655 . . | HAMBURG ... .08/02/2021 .. 0 0 .0 .0 0 0
100066657 . .08/02/2021 .. 0 0 .0 L0f 0 0
100069175 ... 09/01/2021 0. L0 L0 I L0 ...0
100069193 ... 09/01/2021 0. L0 L0 L0 L0 .0
100069199 .... 09/01/2021 0. L0 L0 I L0 ...0
100069200 ... PRATTSBURGH ... 09/01/2021 0. L0 L0 L0 L0 .0
100069201 ... FOREST HILL ... 09/01/2021 0. L0 L0 I L0 ...0
100069225 .... .. | INDEPENDENCE .. 09/01/2021 0. L0 L0 L0 L0 .0
100069238 ... . | MILFORD 09/01/2021 0. L0 L0 I L0 ...0
100069248 ... SCHENECTADY 09/01/2021 0. L0 L0 L0 L0 .0
100069279 . . | GREEN COVE SPRINGS .09/01/2021 .. 0 0 .0 .0 0 0
100069285 . .09/0172021 .. 0 0 .0 L0f 0 0
100069287 . . .09/01/2021 .. 0 0 .0 .0 0 0
100069309 . .. | MONTGOMERY .. .09/0172021 .. 0 0 .0 L0f 0 0
100069324 . .. | SARANAC ... .09/01/2021 .. 0 0 .0 .0 0 0
100069325 .... .. [LOUISVILLE .. 09/01/2021 0. L0 L0 L0 L0 .0
100069347 ... .. | FLORRISANT .. 09/01/2021 0. L0 L0 I L0 ...0
100069353 .... . |LAS VEGAS ... 09/01/2021 0. L0 L0 L0 L0 .0
100069361 ... WINNSBORO ... 09/01/2021 0. L0 L0 I L0 ...0
100069376 ... 09/01/2021 0. L0 L0 L0 L0 .0
100069379 ... CHARLEROI ... 09/01/2021 0. L0 L0 I L0 ...0
100069382 . .. | COCOA ... .09/0172021 .. 0 0 .0 L0f 0 0
100069394 . .. | ODESSA . .09/01/2021 .. 0 0 .0 .0 0 0
100069399 . .. [CLAYTON .09/0172021 .. 0 0 .0 L0f 0 0
100069401 . .. | GRAYLING . .09/01/2021 .. 0 0 .0 .0 0 0
100069436 . . | PHILADELPHIA .09/0172021 .. 0 0 .0 L0f 0 0
100069441 ... ELYRIA 09/01/2021 0. L0 L0 I L0 ...0
100069450 .... .. | TEMECULA 09/01/2021 0. L0 L0 L0 L0 .0
100069452 .... . [LAND O LAKES .. 09/01/2021 0. L0 L0 I L0 ...0
100069463 ... LEABURG ... 09/01/2021 0. L0 L0 L0 L0 .0
100069469 ... KNOXVILLE 09/01/2021 0. L0 L0 I L0 ...0
100069480 ... MCCORDSVILLE .. 09/01/2021 0. L0 L0 L0 L0 .0
100069490 ... BURL INGTON 09/01/2021 0. L0 L0 I L0 ...0
100069536 .... HATTIEVILLE ... 09/01/2021 0. L0 L0 L0 L0 .0
100069538 . . | JACKSONVILLE .. .09/01/2021 .. 0 0 .0 .0 0 0
0. 0. 0. 0. 0. .0

. | SAKK VILLAGE

09/01/2021
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100069551 ... TULARE 09/01/2021 0. L0 L0 L0 L0 .0
100069563 .... EAST STROUDSBURG 09/01/2021 0. L0 L0 I L0 ...0
100069570 ... CANAL WINCHESTER ... 09/01/2021 0. L0 L0 L0 L0 .0
100069575 . .. |HILLSIDE .......... .09/01/2021 .. 0 0 .0 .0 0 0
100083286 . .. | SAN JOSE DEL CABO . .05/12/2022 .. 0 0 .0 L0f 0 0
100083287 . .| SAYULITA ....... .05/27/2022 .. 0 0 .0 .0 0 0
100083288 ... TODOS SANTOS .. 05/27/2022 0. L0 L0 L0 L0 .0
100083289 .. SAN MIGUEL DE ALLENDE .. 05/27/2022 0. L0 L0 I L0 ...0
3300004377 . BALT IMORE 03/08/2023 0. L0 L0 L0 L0 .0
3300004379 ... MIAMI 02/27/2023 0. L0 L0 I L0 ...0
100044480 ... SAN ANTONIO . 11/19/2020 0. L0 L0 L0 L0 .0
100044487 ... .. | CYPRESS ... 11/19/2020 0. L0 L0 I L0 ...0
100044489 ... .. |PASADENA .. 11/19/2020 0. L0 L0 L0 L0 .0
100044494 .... .. [ SAINT ALBANS 11/19/2020 0. L0 L0 I L0 ...0
100044497 . .. [BLUE SPRINGS 1171972020 .. 0 0 .0 L0f 0 0
100044505 . .. | FORT WORTH .11/19/2020 .. 0 0 .0 .0 0 0
100044507 . .| ST CLOWD .. 1171972020 .. 0 0 .0 L0f 0 0
100044510 ... SANTA ROSA .. 11/19/2020 0. L0 L0 I L0 ...0
100044516 ... SHOAL CREEK . 11/19/2020 0. L0 L0 L0 L0 .0
100044518 ... SAN DIEGO ... 11/19/2020 0. L0 L0 I L0 ...0
100044525 ... .. [ SOUTH SAN FRANCISCO .. 11/19/2020 0. L0 L0 L0 L0 .0
100044529 ... .. | MOORESTOIIN 11/19/2020 0. L0 L0 I L0 ...0
100044530 ... .. |PICO RIVERA . 11/19/2020 0. L0 L0 L0 L0 .0
100044536 ... .. [SAN JOSE ... 11/19/2020 0. L0 L0 I L0 ...0
100044538 .... .. |WAKEFIELD ... 11/19/2020 0. L0 L0 L0 L0 .0
100044539 . .. [SAN JOSE ... .11/19/2020 .. 0 0 .0 .0 0 0
100044542 . .. [SOUTH SAN FRANCISCO 1171972020 .. 0 0 .0 L0f 0 0
100044551 . .. | SAN LEANDRO . .11/19/2020 .. 0 0 .0 .0 0 0
100044554 . .. [ANTIOCH ... 1171972020 .. 0 0 .0 L0f 0 0
100044555 . .. | CARSON ... .11/19/2020 .. 0 0 .0 .0 0 0
100044557 ... .. |UPPER MARLBORO ... 11/19/2020 0. L0 L0 L0 L0 .0
100044559 .... . | SAN FRANCISCO . 11/19/2020 0. L0 L0 I L0 ...0
100044563 .... 11/19/2020 0. L0 L0 L0 L0 .0
100044567 ... 11/19/2020 0. L0 L0 I L0 ...0
100044570 ... LEVITTONN 11/19/2020 0. L0 L0 L0 L0 .0
100044571 ... .. |ELK GROVE ... 11/19/2020 0. L0 L0 I L0 ...0
100044573 . .. [PITTSBURG ... 1171972020 .. 0 0 .0 L0f 0 0
100044574 . .. | BOROUGH OF FAIR LAWN .11/19/2020 .. 0 0 .0 .0 0 0
100044575 . .. [DANVILLE .... 1171972020 .. 0 0 .0 L0f 0 0
100044577 . .. | TEWKSBURY .11/19/2020 .. 0 0 .0 .0 0 0
100044578 . . | BROOKLYN .. 1171972020 .. 0 0 .0 L0f 0 0
100044580 ... LATHROP ... 11/19/2020 0. L0 L0 I L0 ...0
100044584 ... .. [ANTIOCH ... 11/19/2020 0. L0 L0 L0 L0 .0
100044586 ... . | SAN JOSE .. 11/19/2020 0. L0 L0 I L0 ...0
100044587 ... NORRISTONN .. 11/19/2020 0. L0 L0 L0 L0 .0
100044588 ... 11/19/2020 0. L0 L0 I L0 ...0
100044589 ... .. |NORTHVALE ... 11/19/2020 0. L0 L0 L0 L0 .0
100044593 .... .. | POLAND 11/19/2020 0. L0 L0 I L0 ...0
100044597 ... .. |WESTLAKE VILLAGE AREA .. 11/19/2020 0. L0 L0 L0 L0 .0
100044600 . . |ONTARIO ... .11/19/2020 .. 0 0 .0 .0 0 0
100044602 ... CARSON ... 11/19/2020 0. 0. 0. 0. 0. .0
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100044609 .... .. | SAN MARCOS .. 11/19/2020 0. L0 L0 L0 1,851 (. ..1,8511... L0 .0
100044974 ... L [MIAMI 11/19/2020 0. L0 L0 I L0 ...0
100044975 ... .. [JANESVILLE .. 11/19/2020 0. L0 L0 L0 L0 .0
100044976 . .. | FLAT ROCK .11/19/2020 .. 0 0 .0 .0 0 0
100044980 . .. | GREENFIELD 1171972020 .. 0 0 .0 L0f 0 0
100044982 . .. [ JOELTON ... .11/19/2020 .. 0 0 .0 .0 0 0
100044984 ... .. [ TULARE .... 11/19/2020 0. L0 L0 L0 L0 .0
100044985 .... - [MIAME .. 11/19/2020 0. L0 L0 I L0 ...0
100044992 .... I0NE ... 11/19/2020 0. L0 L0 L0 L0 .0
100044993 .... . 11/19/2020 0. L0 L0 I L0 ...0
100044994 .... .. |LAWRENCEVILLE . 11/19/2020 0. L0 L0 L0 L0 .0
100044997 .... . [MIDLOTHIAN .. 11/19/2020 0. L0 L0 I L0 ...0
100044998 .... 11/19/2020 0. L0 L0 L0 L0 .0
100045001 ... 11/19/2020 0. L0 L0 I L0 ...0
100045004 . .| JAMUL ... 1171972020 .. 0 0 .0 L0f 0 0
100045005 . .. | WILMINGTON .11/19/2020 .. 0 0 .0 .0 0 0
100045009 . . | MONRCE .... 1171972020 .. 0 0 .0 L0f 0 0
100045014 ... CAPE CORAL .. 11/19/2020 0. L0 L0 I L0 ...0
100045020 ... LITHIA SPRINGS .. 11/19/2020 0. L0 L0 L0 L0 .0
100045021 ... PAULS VALLEY 11/19/2020 0. L0 L0 I L0 ...0
100045022 .... . | THEODORE .. 11/19/2020 0. L0 L0 L0 L0 .0
100045023 .... . 11/19/2020 0. L0 L0 I L0 ...0
100045024 ... .. |LAMBERTVILLE 11/19/2020 ,961 |.... 0. L0 L0 L0 L0 .0
100045027 ... . |PORT SAINT LUCIE 11/19/2020 0. L0 L0 I L0 ...0
100045028 ... BRUNSI I CK 11/19/2020 0. L0 L0 L0 L0 .0
100045031 . .. | FREDERICKSBURG .11/19/2020 .. 0 0 .0 .0 0 0
100045039 . .. |HOUSTON ... 1171972020 .. 0 0 .0 L0f 0 0
100045040 . .. | ALBUQUERQUE . .11/19/2020 .. 0 0 .0 .0 0 0
100045041 . .. | BETHLEHEM 1171972020 .. 0 0 .0 L0f 0 0
100045042 . . | FARMINGTON HILLS .11/19/2020 .. 0 0 .0 .0 0 0
100045043 ... 11/19/2020 0. L0 L0 L0 L0 .0
100045044 ... . 11/19/2020 0. L0 L0 I L0 ...0
100045046 ... .. |LOUISVILLE .. 11/19/2020 0. L0 L0 L0 L0 .0
100045048 ... . | RANDALLSTOIN .. 11/19/2020 0. L0 L0 I L0 ...0
100045054 .... . 11/19/2020 0. L0 L0 L0 L0 .0
100045057 ... .. | GOSHEN ... 11/19/2020 0. L0 L0 I L0 ...0
100045059 . .. |REEDLEY ... 1171972020 .. 0 0 .0 L0f 0 0
100045060 . .. | LAKE ELSINORE . .11/19/2020 .. 0 0 .0 .0 0 0
100045423 . .. [KAHULUI ......... 11/725/2020 .. 0 0 .0 L0f 0 0
100045425 . .. | THENTYNINE PALMS 11/25/2020 .. 0 0 .0 .0 0 0
100045426 . .. |BATON ROUGE ... 11/725/2020 .. 0 0 .0 L0f 0 0
100045435 ... .. | HARRISBURG 11/25/2020 0. L0 L0 I L0 ...0
100045436 ... .. | MALDEN 11/25/2020 0. L0 L0 L0 L0 .0
100045445 .... . | GREENSBORO .. 11/25/2020 0. L0 L0 I L0 ...0
100045448 ... . 11/25/2020 0. L0 L0 L0 L0 .0
100045449 ... .. |BIRDSBORO ... 11/25/2020 0. L0 L0 I L0 ...0
100045450 ... .. | MOUNT RAINIER . 11/25/2020 0. L0 L0 L0 L0 .0
100045453 .... .. | ORANGEBURG 11/25/2020 0. L0 L0 I L0 ...0
100045454 .... .. [DUBLIN 11/25/2020 0. L0 L0 L0 L0 .0
100045455 . .. | BIRMINGHAM 11/25/2020 .. 0 0 .0 .0 0 0
100045457 ... . | AKRON ... 11/25/2020 0. 0. 0. 0. 0. .0
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100045463 ... . [PHILADELPHIA .. 11/25/2020 0. L0 L0 L0 L0 .0
100045468 ... 11/25/2020 0. L0 L0 I L0 ...0
100045472 ... . 11/25/2020 0. L0 L0 L0 L0 .0
100045476 . .. | WILLINGBORO TOWNSHIP 11/25/2020 .. 0 0 .0 .0 0 0
100045480 . .. | MOUNT PROSPECT 11/725/2020 .. 0 0 .0 L0f 0 0
100045484 . .. |BAYVILLE .... 11/25/2020 .. 0 0 .0 .0 0 0
100045488 ... .. |WENTZVILLE .. 11/25/2020 0. L0 L0 L0 L0 .0
100045492 .... . |LAS VEGAS ... 11/25/2020 0. L0 L0 I L0 ...0
100045496 ... 11/25/2020 0. L0 L0 L0 L0 .0
100045499 .... . 11/25/2020 0. L0 L0 I L0 ...0
100045501 ... .. | PURCELLVILLE .. 11/25/2020 0. L0 L0 L0 L0 .0
100045505 ... .. [CHICAGO ... 11/25/2020 0. L0 L0 I L0 ...0
100045508 ... .. | WOODRUFF .. 11/25/2020 0. L0 L0 L0 L0 .0
100045509 ... .. [ ST JOSEPH 11/25/2020 0. L0 L0 I L0 ...0
100045511 . .. | ATLANTA ... 11/725/2020 .. 0 0 .0 L0f 0 0
100045513 . .. | BOUND BROOK . 11/25/2020 .. 0 0 .0 .0 0 0
100045515 . .. [ALABASTER ... 11/725/2020 .. 0 0 .0 L0f 0 0
100045516 ... .. | CINCINNATI .. 11/25/2020 0. L0 L0 I L0 ...0
100045520 ... .. [CHICAGO 11/25/2020 0. L0 L0 L0 L0 .0
100045525 ... .. |HOPE MILLS .. 11/25/2020 0. L0 L0 I . L2 L0 ...0
100045527 ... .. [DISTRICT HEIGHTS 11/25/2020 0. L0 L0 L0 .1, ...1,126 |.. L0 .0
100045533 .... .. | SNELLVILLE 11/25/2020 0. L0 L0 I .1, .. 1,182 L0 ...0
100045534 .... . | CHARDON ... 11/25/2020 0. L0 L0 L0 1, ...1,920 |.. L0 .0
100045550 ... . 11/25/2020 0. L0 L0 I .1, LT L0 ...0
100045886 ... .. | CHICAGO ... 11/25/2020 0. L0 L0 L0 1, ..1,809 |.. L0 .0
100045894 . .. |RALEIGH 11/25/2020 .. 0 0 .0 .0 0 0
100045895 . .. |PRYOR 11/725/2020 .. 0 0 .0 L0f 0 0
100045897 . .. | TOLEDO . 11/25/2020 .. 0 0 .0 .0 0 0
100045898 . .. | CINCINNATI 11/725/2020 .. 0 0 .0 L0f 0 0
100045899 . .. |DANSVILLE ... 11/25/2020 .. 0 0 .0 .0 0 0
100045900 ... .. | NEW LONDON .. 11/25/2020 0. L0 L0 L0 L0 .0
100045902 .... .. | CHARLOTTE ... 11/25/2020 0. L0 L0 I L0 ...0
100045905 .... .. [BALTIMORE ... 11/25/2020 0. L0 L0 L0 L0 .0
100045908 ... .. | KANSAS CITY ... 11/25/2020 0. L0 L0 I L0 ...0
100045909 .... . | WINCHESTER 11/25/2020 0. L0 L0 L0 L0 .0
100045910 ... BOLINGBROCK ... 11/25/2020 0. L0 L0 I L0 ...0
100045916 . .. | FAYETTEVILLE 11/725/2020 .. 0 0 .0 L0f 0 0
100045918 . .. | MONTGOMERY 11/25/2020 .. 0 0 .0 .0 0 0
100045919 . .. |OMAHA .. 11/725/2020 .. 0 0 .0 L0f 0 0
100045922 . .. | BROOKLYN .. 11/25/2020 .. 0 0 .0 .0 0 0
100045926 . .. [MILACA . 11/725/2020 .. 0 0 .0 L0f 0 0
100045927 ... .. |BERLIN .... 11/25/2020 0. L0 L0 I L0 ...0
100045928 .... .. | PORT ORCHARD 11/25/2020 0. L0 L0 L0 L0 .0
100045931 ... .. |HUNTINGTON STATION ... 11/25/2020 0. L0 L0 I L0 ...0
100045932 ... .. | FLORENCE .. 11/25/2020 0. L0 L0 L0 L0 .0
100045934 .... .. [DENVER .... 11/25/2020 0. L0 L0 I L0 ...0
100045935 ... . [ CHICAGO ... 11/25/2020 0. L0 L0 L0 L0 .0
100045938 .... 11/25/2020 0. L0 L0 I L0 ...0
100045943 ... . 11/25/2020 0. L0 L0 L0 L0 .0
100045945 . .. | ROCKFORD .. 11/25/2020 .. 0 0 .0 .0 0 0
100045946 ... . | SAINT LOUIS ... 11/25/2020 0. 0. 0. 0. 0. .0
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100045951 ... . | TOWNSHIP OF MONTCLAIR .. 11/25/2020 0. L0 L0 L0 1, 1,427 ... L0 .0
100045954 .... 11/25/2020 0. L0 L0 I L0 ...0
100045985 ... . 11/25/2020 0. L0 L0 L0 L0 .0
100045960 . .. |WHITEVILLE 11/25/2020 .. 0 0 .0 .0 0 0
100045962 . .. |COFFEYVILLE ... 11/725/2020 .. 0 0 .0 L0f 0 0
100045964 . .. | HENDERSONV ILLE 11/25/2020 .. 0 0 .0 .0 0 0
100045968 ... .. | WORCESTER 11/25/2020 0. L0 L0 L0 L0 .0
100045969 ... .. | ROLLINSFORD . 11/25/2020 0. L0 L0 I L0 ...0
100045970 ... . | MARLBORO ... 11/25/2020 0. L0 L0 L0 L0 .0
100046300 ... HAM LAKE ... 11/25/2020 0. L0 L0 I L0 ...0
100046306 ... LUMBERTON ... 11/25/2020 0. L0 L0 L0 L0 .0
100046307 ... HIGGINS LAKE .. 11/25/2020 0. L0 L0 I L0 ...0
100046311 ... HAGERSTOWN 11/25/2020 0. L0 L0 L0 L0 .0
100046320 ... . |DEWITT ... 11/25/2020 0. L0 L0 I L0 ...0
100046329 . .. [SUMTER . 11/725/2020 .. 0 0 .0 L0f 0 0
100046330 . .. | WAUKESHA . 11/25/2020 .. 0 0 .0 .0 0 0
100046332 . .. [PHILADELPHIA 11/725/2020 .. 0 0 .0 L0f 0 0
100046333 .... .. | MONTGOMERY 11/25/2020 0. L0 L0 I L0 ...0
100046341 ... .. |MAYVILLE . 11/25/2020 0. L0 L0 L0 L0 .0
100046342 .... .. [PHOENIX ... 11/25/2020 0. L0 L0 I L0 ...0
100046344 ... . |RIVERSIDE ... 11/25/2020 0. L0 L0 L0 L0 .0
100046348 ... . 11/25/2020 0. L0 L0 I L0 ...0
100046352 .... .. |FORESTVILLE ... {1 P A RN 11/25/2020 0. L0 L0 L0 L0 .0
100046354 .... .. |MOORESVILLE ... 11/25/2020 0. L0 L0 I L0 ...0
100046355 ... .. [SINCITY ... 11/25/2020 0. L0 L0 L0 L0 .0
100046364 . .. | SAN ANTONIO . 11/25/2020 .. 0 0 .0 .0 0 0
100046372 . .. |HANLEY . 11/725/2020 .. 0 0 .0 L0f 0 0
100046375 . .. |QUINTON ... 11/25/2020 .. 0 0 .0 .0 0 0
100046376 . .. | WEATHERLY 11/725/2020 .. 0 0 .0 L0f 0 0
100046379 . . | LAUDERHILL .. 11/25/2020 .. 0 0 .0 .0 0 0
100046380 ... PITTSBURGH .. 11/25/2020 0. L0 L0 L0 L0 .0
100046383 .... GARDEN GROVE .. 11/25/2020 0. L0 L0 I L0 ...0
100046386 ... 11/25/2020 0. L0 L0 L0 L0 .0
100046389 ... 11/25/2020 0. L0 L0 I L0 ...0
100046394 .... . 11/25/2020 0. L0 L0 L0 L0 .0
100046400 ... WAYNESBORO .. 11/25/2020 0. L0 L0 I L0 ...0
100046401 . .. |MEMPHIS ...... 11/725/2020 .. 0 0 .0 L0f 0 0
100046402 . .. | CASTRO VALLEY . 11/25/2020 .. 0 0 .0 .0 0 0
100046403 . .. | COLLEGE PARK 11/725/2020 .. 0 0 .0 L0f 0 0
100046405 . .. | ARCADIA ... 11/25/2020 .. 0 0 .0 .0 0 0
100046409 . . | GLADWIN 11/725/2020 .. 0 0 .0 L0f 0 0
100046411 ... 11/25/2020 0. L0 L0 I L0 ...0
100046413 ... 11/25/2020 0. L0 L0 L0 L0 .0
100046414 ... 11/25/2020 0. L0 L0 I L0 ...0
100047009 ... BRANDON 11/20/2020 0. L0 L0 L0 L0 .0
100047015 ... ERIE .... 11/20/2020 0. L0 L0 I L0 ...0
100047016 .... BLYTHEWOOD 11/20/2020 0. L0 L0 L0 L0 .0
100047019 ... FLAGLER BEACH . 11/20/2020 0. L0 L0 I L0 ...0
100047023 ... AURORA 11/20/2020 0. L0 L0 L0 L0 .0
100047037 . . | FARMINGTON HILLS .11/20/2020 .. 0 0 .0 .0 0 0
100047042 ... SAINT JOSEPH ..... 11/20/2020 0. 0. 0. 0. 0. .0
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100047070 ... DEARBORN HEIGHTS 11/20/2020 0. L0 L0 L0 L0 .0
100047073 ... WARREN 11/20/2020 0. L0 L0 I L0 ...0
100047076 .... ROSEVILLE 11/20/2020 0. L0 L0 L0 L0 .0
100047082 . .. | EDEN PRAIRIE .11/20/2020 .. 0 0 .0 .0 0 0
100047088 . .. | GRAYSON ... 1172072020 .. 0 0 .0 L0f 0 0
100047091 . . | KANSAS CITY .11/20/2020 .. 0 0 .0 .0 0 0
100047094 ... DAWSON 11/20/2020 0. L0 L0 L0 L0 .0
10004709 ... BYRON ... 11/20/2020 0. L0 L0 I L0 ...0
100047100 ... ENFIELD 11/20/2020 0. L0 L0 L0 L0 .0
100047102 ... CORPUS CHRISTI ... 11/20/2020 0. L0 L0 I L0 ...0
100047107 ... LAWRENCEVILLE .... 11/20/2020 0. L0 L0 L0 L0 .0
100047117 ... BIXBY 11/20/2020 0. L0 L0 I L0 ...0
100047119 ... PALMETTO . 11/20/2020 0. L0 L0 L0 L0 .0
100047121 ... 11/20/2020 0. L0 L0 I L0 ...0
100047123 . .. | BALL GROUND . 1172072020 .. 0 0 .0 L0f 0 0
100047124 . .. | RIVERDALE .11/20/2020 .. 0 0 .0 .0 0 0
100047139 . . | FRIENDSIOOD . 1172072020 .. 0 0 .0 L0f 0 0
100047148 ... LOUISVILLE .. 11/20/2020 0. L0 L0 I L0 ...0
100047149 ... NORCROSS 11/20/2020 0. L0 L0 L0 L0 .0
100047159 ... TABOR CITY .. 11/20/2020 0. L0 L0 I L0 ...0
100047169 ... NEW HYDE PARK . 11/20/2020 0. L0 L0 L0 L0 .0
100047170 ... GREENSBORO 11/20/2020 0. L0 L0 I L0 ...0
100047175 ... ASHEBORO .. 11/20/2020 0. L0 L0 L0 L0 .0
100047177 ... GRETNA .... 11/20/2020 0. L0 L0 I L0 ...0
100047178 ... ELLENWOOD ... 11/20/2020 0. L0 L0 L0 L0 .0
100047181 . .. | CHICAGO ... .11/20/2020 .. 0 0 .0 .0 0 0
100047189 . .. | COLD SPRING . 1172072020 .. 0 0 .0 L0f 0 0
100047192 . .. | JONESBORO .11/20/2020 .. 0 0 .0 .0 0 0
100047196 . .. | CORYDON ... 1172072020 .. 0 0 .0 L0f 0 0
100047202 . . |WEST NEW YORK . .11/20/2020 .. 0 0 .0 .0 0 0
100047204 ... TRENTON 11/20/2020 0. L0 L0 L0 L0 .0
100047225 ... .. | CALIENTE 11/20/2020 0. L0 L0 I L0 ...0
100047226 ... .. | GAINESVILLE ... 11/20/2020 0. L0 L0 L0 L0 .0
100047245 ... .| SILvIS ... 11/20/2020 0. L0 L0 I L0 ...0
100047248 ... . 11/20/2020 0. L0 L0 L0 L0 .0
100047948 ... .. | SCOTTSDALE .. 11/20/2020 0. L0 L0 I L0 ...0
100047954 . .. | EASTABOGA 1172072020 .. 0 0 .0 L0f 0 0
100047956 . .. |LORAIN . .11/20/2020 .. 0 0 .0 .0 0 0
100047961 . .. | RANDOLPH .. 1172072020 .. 0 0 .0 L0f 0 0
100047963 . . | SOUTH OZONE PARK .11/20/2020 .. 0 0 .0 .0 0 0
100047972 . . | DERWOOD ...... 1172072020 .. 0 0 .0 L0f 0 0
100047980 ... VERSAILLES .. 11/20/2020 0. L0 L0 I L0 ...0
100047981 ... GLENDALE HEIGHTS ... 11/20/2020 0. L0 L0 L0 L0 .0
100047986 ... COLL INGSWOOD 11/20/2020 0. L0 L0 I L0 ...0
100047989 ... CHARLOTTE ... 11/20/2020 0. L0 L0 L0 L0 .0
100047991 ... THOMPSON 11/20/2020 0. L0 L0 I L0 ...0
100047995 .... .. |CICERO .... 11/20/2020 0. L0 L0 L0 L0 .0
100047997 ... . | MIAMI 11/20/2020 0. L0 L0 I L0 ...0
100047998 ... APOPKA 11/20/2020 0. L0 L0 L0 L0 .0
100048003 . .| PATCHOGUE .11/20/2020 .. 0 0 .0 .0 0 0
100048007 ... SACRAMENTO .. 11/20/2020 0. 0. 0. 0. 0. .0
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100048015 ... FOLSOM 11/20/2020 0. L0 L0 L0 1,160 |. ..1,160 |... L0 .0
100048021 ... MINNEAPOLIS . 11/20/2020 0. L0 L0 I L0 ...0
100048023 ... 11/20/2020 0. L0 L0 L0 L0 .0
100048025 . .. | SNELLVILLE .11/20/2020 .. 0 0 .0 .0 0 0
100048028 . .. | HEMET .. 1172072020 .. 0 0 .0 L0f 0 0
100048031 . . |LA GRANGE .11/20/2020 .. 0 0 .0 .0 0 0
100048034 ... DENVER 11/20/2020 0. L0 L0 L0 L0 .0
100048035 ... EL CAJON .... 11/20/2020 0. L0 L0 I L0 ...0
100048038 ... LIVINGSTON .. 11/20/2020 0. L0 L0 L0 L0 .0
100048049 ... UPPER MARLBORO ... 11/20/2020 0. L0 L0 I L0 ...0
100048053 .... NORTH KINGSTOWN . 11/20/2020 0. L0 L0 L0 L0 .0
100048054 ... RANDLEMAN ... 11/20/2020 0. L0 L0 I L0 ...0
100048059 .... OXFORD 11/20/2020 0. L0 L0 L0 L0 .0
100048060 ... LAS VEGAS 11/20/2020 0. L0 L0 I L0 ...0
100048061 . .. | BONITA SPRINGS 1172072020 .. 0 0 .0 L0f 0 0
100048062 . .. | KISSINMEE .11/20/2020 .. 0 0 .0 .0 0 0
100048066 . . | MINNEAPOLIS . 1172072020 .. 0 0 .0 L0f 0 0
100048068 .... DELANO 11/20/2020 0. L0 L0 I L0 ...0
100048069 ... MIAMI 11/20/2020 0. L0 L0 L0 L0 .0
100048073 ... HENDERSON ... 11/20/2020 0. L0 L0 I L0 ...0
100048074 ... HOMESTEAD ... 11/20/2020 0. L0 L0 L0 L0 .0
100048075 ... GOFFSTONN ... 11/20/2020 0. L0 L0 I L0 ...0
100048081 ... 11/20/2020 0. L0 L0 L0 L0 .0
100048084 ... BOYNTON BEACH . 11/20/2020 0. L0 L0 I L0 ...0
100048085 ... MILWAUKEE ... {1 P A RN 11/20/2020 0. L0 L0 L0 L0 .0
100048088 . .. | CLEVELAND .11/20/2020 .. 0 0 .0 .0 0 0
100048090 . .. | DEDHAM . 1172072020 .. 0 0 .0 L0f 0 0
100048091 . .. | BUCKEYE .11/20/2020 .. 0 0 .0 .0 0 0
100048098 . .. | BEAUMONT . 1172072020 .. 0 0 .0 L0f 0 0
100048452 . o [MIAMT . .11/20/2020 .. 0 0 .0 .0 0 0
100048454 ... .. |DEER PARK ... 11/20/2020 0. L0 L0 L0 L0 .0
100048457 ... .. | WILLARD ... 11/20/2020 0. L0 L0 I L0 ...0
100048459 .... . |HEPHZIBAH 11/20/2020 0. L0 L0 L0 L0 .0
100048469 ... FORT LAUDERDALE .... 11/20/2020 0. L0 L0 I L0 ...0
100048471 ... 11/20/2020 0. L0 L0 L0 L0 .0
100048473 ... SYLMAR ... 11/20/2020 0. L0 L0 I L0 ...0
100048477 . .. |HIALEAH 1172072020 .. 0 0 .0 L0f 0 0
100048484 . .. | BRONX ... .11/20/2020 .. 0 0 .0 .0 0 0
100048488 . .. | CARLE PLACE 1172072020 .. 0 0 .0 L0f 0 0
100048499 . . |LAS VEGAS ... .11/20/2020 .. 0 0 .0 .0 0 0
100048502 . . |CHICO ..... 1172072020 .. 0 0 .0 L0f 0 0
100048503 ... FLOSSMOOR ... 11/20/2020 0. L0 L0 I L0 ...0
100048510 ... PARKER 11/20/2020 0. L0 L0 L0 L0 .0
100048513 ... FRANKLIN PARK . 11/20/2020 0. L0 L0 I L0 ...0
100048525 .... . 11/20/2020 0. L0 L0 L0 L0 .0
100048528 ... .. | BECHTELSVILLE . 11/20/2020 0. L0 L0 I L0 ...0
100048532 .... .. [WHITE PLAINS .. 11/20/2020 0. L0 L0 L0 L0 .0
100048535 ... .. [MINNEAPOLIS ... 11/20/2020 0. L0 L0 I L0 ...0
100048539 .... .. [STONY POINT ... 11/20/2020 0. L0 L0 L0 L0 .0
100048543 . .. [MINNEAPOLIS . .11/20/2020 .. 0 0 .0 .0 0 0
100048544 ... . | SAINT PAUL .. 11/20/2020 0. 0. 0. 0. 0. .0
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100048552 .... .. |BROOKLYN ... 11/20/2020 oooufoeeeeiiiies e 2,170 |.... 0. L0 L0 L0 ..2,170 | ...2,170 ). L0 .0
100048553 .... .. | WORCESTER ... 11/20/2020 0. L0 L0 I ,005 |. L0 ...0
100048554 .... .. [MARLBORO .. 11/20/2020 0. L0 L0 L0 L0 .0
100048556 . .. | NORWALK .11/20/2020 .. 0 0 .0 .0 0 0
100048564 . .. | RICHMOND .. 1172072020 .. 0 0 .0 L0f 0 0
100048566 . .| WARMINSTER .11/20/2020 .. 0 0 .0 .0 0 0
100048567 ... 11/20/2020 0. L0 L0 L0 L0 .0
100048568 ... 11/20/2020 0. L0 L0 I L0 ...0
100048570 ... PORT SAINT LUCIE 11/20/2020 0. L0 L0 L0 L0 .0
100048579 ... LAKE ARROWHEAD .. 11/20/2020 0. L0 L0 I L0 ...0
100048581 ... MIAMI 11/20/2020 0. L0 L0 L0 L0 .0
100048587 ... NORTHAMPTON . 11/20/2020 0. L0 L0 I L0 ...0
100048591 ... LOGANVILLE .. 11/20/2020 0. L0 L0 L0 L0 .0
100048592 .... .. |BRIGHTON .. 11/20/2020 0. L0 L0 I L0 ...0
100048593 . .. [ YUCAIPA 1172072020 .. 0 0 .0 L0f 0 0
100048595 . o [MIAMT .. .11/20/2020 .. 0 0 .0 .0 0 0
100048598 . . | TEMPLETON ... 1172072020 .. 0 0 .0 L0f 0 0
100048602 ... MORENO VALLEY . 11/20/2020 0. L0 L0 I L0 ...0
100048603 ... LONG BEACH .. 11/20/2020 0. L0 L0 L0 L0 .0
100048609 ... 11/20/2020 0. L0 L0 I L0 ...0
100048610 ... GILBERT ... 11/20/2020 0. L0 L0 L0 L0 .0
100048612 ... 11/20/2020 0. L0 L0 I L0 ...0
100048613 ... CRESTWOOD ... 11/20/2020 0. L0 L0 L0 L0 .0
100048614 ... SYLMAR 11/20/2020 0. L0 L0 I L0 ...0
100048617 ... ORLANDO 11/20/2020 0. L0 L0 L0 L0 .0
100049150 . .. | JACKSONVILLE .11/20/2020 .. 0 0 .0 .0 0 0
100049164 . .. | GILBERT 1172072020 .. 0 0 .0 L0f 0 0
100049167 . .. | TAMPA .. .11/20/2020 .. 0 0 .0 .0 0 0
100049168 . .. | SYRACUSE 1172072020 .. 0 0 .0 L0f 0 0
100049174 . . | BROCKTON .. .11/20/2020 .. 0 0 .0 .0 0 0
100049177 ... COLUMBIA HEIGHTS ... 11/20/2020 0. L0 L0 L0 L0 .0
100049186 ... GREENSBURG .. 11/20/2020 0. L0 L0 I L0 ...0
100049189 ... 11/20/2020 0. L0 L0 L0 L0 .0
100049194 ... .. | ARLINGTON 11/20/2020 0. L0 L0 I L0 ...0
100049198 ... .. | MAKAWAO ... 11/20/2020 0. L0 L0 L0 L0 .0
100049200 ... .. |WENTZVILLE .. 11/20/2020 0. L0 L0 I L0 ...0
100049205 . .. [LA MIRADA ... 1172072020 .. 0 0 .0 L0f 0 0
100049207 . .. | PEMBROKE PINES .11/20/2020 .. 0 0 .0 .0 0 0
100049208 . .. |ROSEVILLE ...... 1172072020 .. 0 0 .0 L0f 0 0
100049212 . .. |CENTRAL ISLIP . .11/20/2020 .. 0 0 .0 .0 0 0
100049215 . .. |NEW ORLEANS . 1172072020 .. 0 0 .0 L0f 0 0
100049217 ... .. | COMPTON 11/20/2020 0. L0 L0 I L0 ...0
100049218 ... .. | CASA GRANDE 11/20/2020 0. L0 L0 L0 L0 .0
100049219 ... .. | CUYAHOGA FALLS .. 11/20/2020 0. L0 L0 I L0 ...0
100049221 ... .. | PORT HURON 11/20/2020 0. L0 L0 L0 L0 .0
100049224 .... .. |EAST MEADOW ... 11/20/2020 0. L0 L0 I L0 ...0
100049226 .... .. [LONG BEACH .. 11/20/2020 0. L0 L0 L0 L0 .0
100049228 .... .. [MILFORD 11/20/2020 0. L0 L0 I L0 ...0
100049231 ... .. [LAS VEGAS ... 11/20/2020 0. L0 L0 L0 L0 .0
100049236 . . |PUEBLO .... .11/20/2020 .. 0 0 .0 .0 0 0
0. 0. 0. 0. 0. .0

100049237 ...

. | REDLANDS .

11/20/2020
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100049239 .... .. | CHAMBERSBURG .. 11/20/2020 oooufoeeeeiiiies e 1,467 |.... 0. L0 L0 L0 .. 1,467 |. ... 1,467 |... L0 .0
100049242 .... L [MIAMI 11/20/2020 0. L0 L0 I ..1,186 |. ..1,186 |... L0 ...0
100049247 ... .. |GRIFFITH . 11/20/2020 0. L0 L0 L0 L0 .0
100049248 . .. | NORCROSS .11/20/2020 .. 0 0 .0 .0 0 0
100049253 . L [MIAMT .. 1172072020 .. 0 0 .0 L0f 0 0
100049255 . .. [WINTON . .11/20/2020 .. 0 0 .0 .0 0 0
100049260 ... .. | OVERGAARD ... 11/20/2020 0. L0 L0 L0 L0 .0
100049265 ... .. |LAS VEGAS ... 11/20/2020 0. L0 L0 I L0 ...0
100049266 ... .. |LAS VEGAS ... 11/20/2020 0. L0 L0 L0 L0 .0
100049272 ... . | TRENTON ... 11/20/2020 0. L0 L0 I L0 ...0
100049274 ... 11/20/2020 0. L0 L0 L0 L0 .0
100049281 ... 11/20/2020 0. L0 L0 I L0 ...0
100049288 ... FORT LAUDERDALE .... 11/20/2020 0. L0 L0 L0 L0 .0
100049293 .... .. | STATEN ISLAND . 11/20/2020 0. L0 L0 I L0 ...0
100049297 . .. |LAWRENCEVILLE . 1172072020 .. 0 0 .0 L0f 0 0
100049803 . .. | WATERBURY .11/20/2020 .. 0 0 .0 .0 0 0
100049806 . . | BROOKLYN ... 1172072020 .. 0 0 .0 L0f 0 0
100049807 ... STATEN ISLAND . 11/20/2020 0. L0 L0 I L0 ...0
100049827 ... . 11/20/2020 0. L0 L0 L0 L0 .0
100049832 .... . |PHILADELPHIA .. 11/20/2020 0. L0 L0 I L0 ...0
100049837 ... EDMONDS ... 11/20/2020 0. L0 L0 L0 L0 .0
100049840 ... OAKLAND ... 11/20/2020 0. L0 L0 I L0 ...0
100049843 ... .. [LYNWOOD ... 11/20/2020 0. L0 L0 L0 L0 .0
100049846 ... .. | SALINAS ... 11/20/2020 0. L0 L0 I L0 ...0
100049855 .... .. | OCEANSIDE ... 11/20/2020 0. L0 L0 L0 L0 .0
100049857 . .. |LA HABRA . .11/20/2020 .. 0 0 .0 .0 0 0
100049859 . . | SPRINGVILLE 1172072020 .. 0 0 .0 L0f 0 0
100049861 . . |MESA ....... .11/20/2020 .. 0 0 .0 .0 0 0
100049864 . .. | GLEN BURNIE 1172072020 .. 0 0 .0 L0f 0 0
100049866 . .| LYNNIOOD .. .11/20/2020 .. 0 0 .0 .0 0 0
100049869 ... WAIPAHU ... 11/20/2020 0. L0 L0 L0 L0 .0
100049873 ... LOS ANGELES ... 11/20/2020 0. L0 L0 I L0 ...0
100049874 ... 11/20/2020 0. L0 L0 L0 L0 .0
100049876 ... 11/20/2020 0. L0 L0 I L0 ...0
100049881 ... PALM COAST .. 11/20/2020 0. L0 L0 L0 L0 .0
100049882 .... LEVITTONN ... 11/20/2020 0. L0 L0 I L0 ...0
100049885 . . | NORTHVALE 1172072020 .. 0 0 .0 L0f 0 0
100049886 . .. | INGLEWOOD .11/20/2020 .. 0 0 .0 .0 0 0
100049889 . .. | PACOIMA ... 1172072020 .. 0 0 .0 L0f 0 0
100049890 . .. | PORTLAND .11/20/2020 .. 0 0 .0 .0 0 0
100049895 . . |DES PLAINES . 1172072020 .. 0 0 .0 L0f 0 0
100049901 ... . 11/20/2020 0. L0 L0 I L0 ...0
100049905 .... .. [ CROSSVILLE 11/20/2020 0. L0 L0 L0 L0 .0
100049908 ... .. | FORKED RIVER .. 11/20/2020 0. L0 L0 I L0 ...0
100049909 .... .. MARENGO ... 11/20/2020 0. L0 L0 L0 L0 .0
100049916 ... .. | CHICAGO ... 11/20/2020 0. L0 L0 I L0 ...0
100049919 .... .. | POMPANO BEACH 11/20/2020 0. L0 L0 L0 L0 .0
100049921 ... .. | SPRINGFIELD GARDENS .. 11/20/2020 0. L0 L0 I L0 ...0
100049923 .... .. [KATHLEEN .... 11/20/2020 0. L0 L0 L0 L0 .0
100049926 . .. [ SMITHTOWN .11/20/2020 .. 0 0 .0 .0 0 0
100049927 ... . | RESEDA ... 11/20/2020 0. 0. 0. 0. 0. .0
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100049930 .... .. [AKRON ... 11/20/2020 0. L0 L0 L0 L0 .0
100049934 .... .. | MANTECA 11/20/2020 0. L0 L0 I L0 ...0
100049937 ... .. |RIVERSIDE 11/20/2020 0. L0 L0 L0 L0 .0
100049938 . .. |FAYETTEVILLE .11/20/2020 .. 0 0 .0 .0 0 0
100049939 . .. [MARIETTA . 1172072020 .. 0 0 .0 L0f 0 0
100049940 . .. | GLEN BURNIE .11/20/2020 .. 0 0 .0 .0 0 0
100049945 ... . |BOWIE 11/20/2020 0. L0 L0 L0 L0 .0
100061641 .... GOOSE CREEK . 07/01/2021 0. L0 L0 I L0 ...0
100061650 ... 07/0172021 0. L0 L0 L0 L0 .0
100061658 ... 07/01/2021 0. L0 L0 I L0 ...0
100061659 ... 07/0172021 0. L0 L0 L0 L0 .0
100061664 .... 07/01/2021 0. L0 L0 I L0 ...0
100061672 .... VALLEY SPRINGS .. 07/01/2021 0. L0 L0 L0 L0 .0
100061681 .... BIRMINGHAM .. 07/01/2021 0. L0 L0 I L0 ...0
100061684 . .. | CHARLOTTE ... 07/01/2021 .. 0 0 .0 L0f 0 0
100061687 . .. | SARASOTA .. ... 07/01/2021 .. 0 0 .0 .0 0 0
100061688 . . | COON RAPIDS . .. 07/0172021 .. 0 0 .0 L0f 0 0
100061690 ... MERRILLVILLE .. 07/01/2021 0. L0 L0 I L0 ...0
100061694 ... BOERNE 07/0172021 0. L0 L0 L0 L0 .0
100061697 .... SAINT CLOUD . 07/01/2021 0. L0 L0 I L0 ...0
100061701 .... GLENAIRE . 07/01/2021 0. L0 L0 L0 L0 .0
100061703 .... 07/01/2021 0. L0 L0 I L0 ...0
100061704 .... LOS ANGELES 07/0172021 0. L0 L0 L0 L0 .0
100061710 .... COLUMBLS ... 07/01/2021 0. L0 L0 I L0 ...0
100061714 .... CHICAGO ... 07/01/2021 0. L0 L0 L0 L0 .0
100061716 . .. | WILSON . ... 07/01/2021 .. 0 0 .0 .0 0 0
100061720 . .. | ATLANTA ... ... 07/01/2021 .. 0 0 .0 L0f 0 0
100061722 . .. | PHILADELPHIA ... 07/01/2021 .. 0 0 .0 .0 0 0
100061729 . .. | HAMBURG ... ... 07/01/2021 .. 0 0 .0 L0f 0 0
100061733 . . | SCOTTSBLUFF . .. 07/01/2021 .. 0 0 .0 .0 0 0
100061736 ... LOUISVILLE .. 07/0172021 0. L0 L0 L0 L0 .0
100061739 ... BAKERSFIELD ... 07/01/2021 0. L0 L0 I L0 ...0
100061748 .... 07/0172021 0. L0 L0 L0 L0 .0
100061753 ... 07/01/2021 0. L0 L0 I L0 ...0
100061773 .... UPPER MARLBORO 07/01/2021 0. L0 L0 L0 L0 .0
100061780 .... CAROL STREAM .. 07/01/2021 0. L0 L0 I L0 ...0
100061789 . . |REX ...l ... 07/01/2021 .. 0 0 .0 L0f 0 0
100061794 . .. |LAS VEGAS ... 07/01/2021 .. 0 0 .0 .0 0 0
100061801 . .. | CONOMoWOC .. ... 07/01/2021 .. 0 0 .0 L0f 0 0
100061802 . .. | JACKSONVILLE ... 07/01/2021 .. 0 0 .0 .0 0 0
100061803 . . | SOUTH HOLLAND . .. 07/0172021 .. 0 0 .0 L0f 0 0
100061858 .... SHREVEPORT 07/01/2021 0. L0 L0 I L0 ...0
100061942 ... JOHNSTOMN .. 07/01/2021 0. L0 L0 L0 L0 .0
100061946 ... REELSVILLE .. 07/01/2021 0. L0 L0 I L0 ...0
100061949 ... MISHAWAKA 07/01/2021 0. L0 L0 L0 L0 .0
100061951 ... STEWARTVILLE .. 07/01/2021 0. L0 L0 I L0 ...0
100061960 ... NAUGATUCK ... 07/0172021 0. L0 L0 L0 L0 .0
100061978 .... PHOENIX 07/01/2021 0. L0 L0 I L0 ...0
100061979 ... TUCSON 07/0172021 0. L0 L0 L0 L0 .0
100061981 . . | KLAMATH FALLS . .. 07/01/2021 .. 0 0 .0 .0 0 0
100063794 ... MIAMI ..... 07/01/2021 0. 0. 0. 0. 0. .0
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100063798 ... ANCHORAGE ... 07/0172021 0. L0 L0 L0 L0 .0
100063802 ... SAN ANTONIO . 07/01/2021 0. L0 L0 I L0 ...0
100063810 ... CANAL WINCHESTER 07/01/2021 0. L0 L0 L0 L0 .0
100063816 . .. | PLAINFIELD ..... ... 07/01/2021 .. 0 0 .0 .0 0 0
100063821 . .. | PORT ST LUCIE . ... 07/01/2021 .. 0 0 .0 L0f 0 0
100063827 . . |LOUISVILLE ..... .. 07/01/2021 .. 0 0 .0 .0 0 0
100063830 ... BROOKLYN CENTER . 07/0172021 0. L0 L0 L0 L0 .0
100063838 ... 07/01/2021 916 |.... 0. L0 L0 I L0 ...0
100063844 ... STREETSBORO . 07/0172021 0. L0 L0 L0 L0 .0
100063848 ... WILMINGTON .. 07/01/2021 0. L0 L0 I L0 ...0
100063853 ... NORTH PORT .. 07/0172021 0. L0 L0 L0 L0 .0
100063857 ... ROCHESTER 07/01/2021 0. L0 L0 I L0 ...0
100063862 ... NORTH LAS VEGAS .... 07/01/2021 0. L0 L0 L0 L0 .0
100063866 ... 07/01/2021 0. L0 L0 I L0 ...0
100063873 . .. | RICHTON PARK ... 07/01/2021 .. 0 0 .0 L0f 0 0
100063884 . .. | WALHALLA . ... 07/01/2021 .. 0 0 .0 .0 0 0
100063892 . . | CHAPEL HILL .. 07/0172021 .. 0 0 .0 L0f 0 0
1000638% ... 07/01/2021 0. L0 L0 I L0 ...0
100063902 .... 07/0172021 0. L0 L0 L0 L0 .0
100063905 ... 07/01/2021 0. L0 L0 I L0 ...0
100063911 ... SAINT LOUIS . 07/01/2021 0. L0 L0 L0 L0 .0
100063914 ... WESTFIELD ... 07/01/2021 . 0. L0 L0 I . L0 ...0
100063916 ... .. | WEST PALM BEACH . 07/0172021 571 ... 0. L0 L0 L0 1,571 L0 .0
100063924 .... . | HOMESTEAD 07/01/2021 418 ... 0. L0 L0 I ,418 |... L0 ...0
100063926 .... COLUMBIA . 07/01/2021 0. L0 L0 L0 L0 .0
100063930 . .. |HURST ... ... 07/01/2021 .. 0 0 .0 .0 0 0
100063934 . .. [DAYTON . ... 07/01/2021 .. 0 0 .0 L0f 0 0
100063935 . .. [DINUBA .... ... 07/01/2021 .. 0 0 .0 .0 0 0
100063942 . .. | MURFREESBORO ... 07/01/2021 .. 0 0 .0 L0f 0 0
100063943 . .. |ELBA ... .. 07/01/2021 .. 0 0 .0 .0 0 0
100063945 ... .. [CLINTON 07/0172021 0. L0 L0 L0 L0 .0
100063947 ... .. | COLUMBUS 07/01/2021 0. L0 L0 I L0 ...0
100063953 .... . [PHILADELPHIA .. 07/0172021 0. L0 L0 L0 L0 .0
100063956 ... TORRINGTON .. 07/01/2021 0. L0 L0 I L0 ...0
100063962 .... CAMPOBELLO .. 07/01/2021 0. L0 L0 L0 L0 .0
100063972 ... COLUMBIA 07/01/2021 0. L0 L0 I L0 ...0
100063976 . .. |LINTHICUM HEIGHTS . ... 07/01/2021 .. 0 0 .0 L0f 0 0
100063977 . .. | SULPHUR ... 07/01/2021 .. 0 0 .0 .0 0 0
100063978 . .. |CLINT .. ... 07/01/2021 .. 0 0 .0 L0f 0 0
100063979 . .. | VIDALIA ... 07/01/2021 .. 0 0 .0 .0 0 0
100063981 . . | MANHATTAN .. 07/0172021 .. 0 0 .0 L0f 0 0
100063986 ... SAN ANTONIO . 07/01/2021 0. L0 L0 I L0 ...0
100066690 ... HARL INGEN ... 08/02/2021 0. L0 L0 L0 L0 .0
100066712 .... 08/02/2021 0. L0 L0 I L0 ...0
100066732 ... GIBSONTON 08/02/2021 0. L0 L0 L0 L0 .0
100066739 ... ELIZABETH CITY .. 08/02/2021 0. L0 L0 I L0 ...0
100066772 .... OWENSBORO ... 08/02/2021 0. L0 L0 L0 L0 .0
100066803 ... COLONA 08/02/2021 0. L0 L0 I L0 ...0
100066807 .... OKLAHOMA CITY . 08/02/2021 0. L0 L0 L0 L0 .0
100066847 . . | WEST HAVEN .. .08/02/2021 .. 0 0 .0 .0 0 0
100066853 ... BALTIMORE ... 08/02/2021 0. 0. 0. 0. 0. .0
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100066885 ... GREENBETT ... 08/02/2021 0. L0 L0 L0 L0 .0
100066886 ... CLARKSBURG .. 08/02/2021 0. L0 L0 I L0 ...0
100066893 ... HIDALGO ... 08/02/2021 0. L0 L0 L0 L0 .0
100066920 . .. | LAREDO ... .08/02/2021 .. 0 0 .0 .0 0 0
100066924 . .. | PRINCETON .08/02/2021 .. 0 0 .0 L0f 0 0
100066935 . . | MUSCATINE .08/02/2021 .. 0 0 .0 .0 0 0
100066938 ... TUSCALOOSA .. 08/02/2021 0. L0 L0 L0 L0 .0
100066945 .... KINDER ... 08/02/2021 0. L0 L0 I L0 ...0
100066956 ... PORTER ... 08/02/2021 0. L0 L0 L0 L0 .0
100066968 ... TUCSON ... 08/02/2021 0. L0 L0 I L0 ...0
100066970 ... BRANDON ... 08/02/2021 0. L0 L0 L0 L0 .0
100066972 ... LAREDO 08/02/2021 0. L0 L0 I L0 ...0
100066997 ... SUISUN CITY . 08/02/2021 0. L0 L0 L0 L0 .0
100066998 ... PITTSBURGH .. 08/02/2021 0. L0 L0 I L0 ...0
100067026 . .. | DALLAS .... .08/02/2021 .. 0 0 .0 L0f 0 0
100067080 . .. | MONTGOMERY .08/02/2021 .. 0 0 .0 .0 0 0
100067084 . . | PEARLAND .. .08/02/2021 .. 0 0 .0 L0f 0 0
100067089 .... PORT ORANGE . 08/02/2021 0. L0 L0 I L0 ...0
100067100 ... BROWNSVILLE 08/02/2021 0. L0 L0 L0 L0 .0
100067125 ... UPPER MARLBORO ... 08/02/2021 0. L0 L0 I L0 ...0
100067132 ... HOMESTEAD ... 08/02/2021 0. L0 L0 L0 L0 .0
100067166 ... PALM BAY ... 08/02/2021 0. L0 L0 I L0 ...0
100067173 ... PALMDALE . 08/02/2021 0. L0 L0 L0 L0 .0
100067180 ... ORLANDO ... 08/02/2021 0. L0 L0 I L0 ...0
100067221 ... OXON HILL ... 08/02/2021 0. L0 L0 L0 L0 .0
100067244 . .. | BRANDYWINE .. .08/02/2021 .. 0 0 .0 .0 0 0
100067256 . .. | WEST MONROE . .08/02/2021 .. 0 0 .0 L0f 0 0
100067273 . .. | RIVERVIEW .08/02/2021 .. 0 0 .0 .0 0 0
100067274 . .. | CRANSTON .. .08/02/2021 .. 0 0 .0 L0f 0 0
100067276 . . | PORT ST LUCIE . .08/02/2021 .. 0 0 .0 .0 0 0
100067285 ... PHILADELPHIA 08/02/2021 0. L0 L0 L0 L0 .0
100067302 ... GERRARDSTONN .. 08/02/2021 0. L0 L0 I L0 ...0
100067304 ... 08/02/2021 0. L0 L0 L0 L0 .0
100067326 ... 08/02/2021 0. L0 L0 I L0 ...0
100067337 ... OAK POINT ... 08/02/2021 0. L0 L0 L0 L0 .0
100067360 ... .. | HOUSTON 08/02/2021 0. L0 L0 I L0 ...0
100069599 . .. [HUDSONVILLE . .09/0172021 .. 0 0 .0 L0f 0 0
100069610 . .. | TULARE . .09/01/2021 .. 0 0 .0 .0 0 0
100069630 . .. |NILES .. .09/0172021 .. 0 0 .0 L0f 0 0
100069646 . .. | FORT WAYNE .09/01/2021 .. 0 0 .0 .0 0 0
100069656 . . |RIO RICO .09/0172021 .. 0 0 .0 L0f 0 0
100069660 ... 09/01/2021 0. L0 L0 I L0 ...0
100069679 ... 09/01/2021 0. L0 L0 L0 L0 .0
100069702 ... 09/01/2021 0. L0 L0 I L0 ...0
100069705 ... 09/01/2021 0. L0 L0 L0 L0 .0
100069715 ... BIRMINGHAM .. 09/01/2021 0. L0 L0 I L0 ...0
100069718 .... S HEIDELBERG .. 09/01/2021 0. L0 L0 L0 L0 .0
100069720 ... JERSEY CITY ... 09/01/2021 0. L0 L0 I L0 ...0
100069727 ... PORTLAND .. 09/01/2021 0. L0 L0 L0 L0 .0
100069737 . . |HELPER ... .09/01/2021 .. 0 0 .0 .0 0 0
100069741 ... RIVERVIEW ... 09/01/2021 0. 0. 0. 0. 0. .0
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100069742 ... RUSKIN ... 09/01/2021 ool e [ 1,440 |.... 0. L0 L0 L0 ..1,440 | ... 1,440 |... L0 .0
100069746 ... BECKER ... 09/01/2021 .ooifoiiiiiinn cevviies foeeeeeeis 2,154 ... 0. L0 L0 I ..2,154 . ...2,154 ... L0 ...0
100069752 ... PAULS VALLEY .. 09/01/2021 0. L0 L0 L0 L0 .0
100069753 . .. | LANSFORD .. .09/01/2021 .. 0 0 .0 .0 0 0
100069755 . .. | NEWARK . .09/0172021 .. 0 0 .0 L0f 0 0
100069756 . . | EDGEWATER .09/01/2021 .. 0 0 .0 .0 0 0
100069758 ... BRADENTON ... 09/01/2021 0. L0 L0 L0 L0 .0
100069775 ... 09/01/2021 0. L0 L0 I L0 ...0
100069784 ... ALBUQUERQUE . 09/01/2021 0. L0 L0 L0 L0 .0
100069786 ... HAZLETON 09/01/2021 0. L0 L0 I L0 ...0
100069807 ... PHILADELPHIA .. 09/01/2021 0. L0 L0 L0 L0 .0
100069813 ... ELMONT 09/01/2021 0. L0 L0 I L0 ...0
100069814 ... SACRAMENTO .. 09/01/2021 0. L0 L0 L0 L0 .0
100069815 ... MARGATE ... 09/01/2021 0. L0 L0 I L0 ...0
100069818 . .. | HERKIMER . .09/0172021 .. 0 0 .0 L0f 0 0
100069820 . .. | BALTIMORE .09/01/2021 .. 0 0 .0 .0 0 0
100069843 . . | KENTON . .09/0172021 .. 0 0 .0 L0f 0 0
100069849 .... JOLIET ... 09/01/2021 0. L0 L0 I L0 ...0
100069863 ... 09/01/2021 0. L0 L0 L0 L0 .0
100069880 ... 09/01/2021 0. L0 L0 I L0 ...0
100069913 ... 09/01/2021 0. L0 L0 L0 L0 .0
100069916 ... MILLSBORO ... 09/01/2021 0. L0 L0 I L0 ...0
100069921 ... .. | SAN ANTONIO . 09/01/2021 0. L0 L0 L0 L0 .0
100069925 .... .. | HOUSTON 09/01/2021 0. L0 L0 I L0 ...0
100069929 .... .. [LAKE CITY ... 09/01/2021 0. L0 L0 L0 L0 .0
100069930 . .. |LONGVIEW .... .09/01/2021 .. 0 0 .0 .0 0 0
100069931 . .. | FREDERICKSBURG .. .09/0172021 .. 0 0 .0 L0f 0 0
100069932 . .. | FORT WASHINGTON . .09/01/2021 .. 0 0 .0 .0 0 0
100069945 . .. [MOORE ... .09/0172021 .. 0 0 .0 L0f 0 0
100044614 . . | BALTIMORE .11/19/2020 .. 0 0 .0 .0 0 0
100044615 ... TUTTLE 11/19/2020 0. L0 L0 L0 L0 .0
100044617 ... .. | DIAMOND BAR . 11/19/2020 0. L0 L0 I L0 ...0
100044622 .... .. [LOS BANOS ... 11/19/2020 0. L0 L0 L0 L0 .0
100044624 ... .. | SAN DIEGO 11/19/2020 0. L0 L0 I L0 ...0
100044626 ... .. |MISSION VIEJO . 11/19/2020 0. L0 L0 L0 L0 .0
100044627 ... .. | MONCKS CORNER . 11/19/2020 0. L0 L0 I L0 ...0
100044629 . .. |PACOIMA ...... 1171972020 .. 0 0 .0 L0f 0 0
100044632 . .. [HIGH POINT .. .11/19/2020 .. 0 0 .0 .0 0 0
100044645 . .. [ COTTONWOOD .. 1171972020 .. 0 0 .0 L0f 0 0
100044646 . .. | CIRCLE PINES .11/19/2020 .. 0 0 .0 .0 0 0
100044647 . . | SANTA MARIA 1171972020 .. 0 0 .0 L0f 0 0
100044650 ... SAN JOSE ... 11/19/2020 0. L0 L0 I L0 ...0
100044652 .... 11/19/2020 0. L0 L0 L0 L0 .0
100044654 .... 11/19/2020 0. L0 L0 I L0 ...0
100044655 .... . 11/19/2020 0. L0 L0 L0 L0 .0
100044656 ... . | GLENDALE . 11/19/2020 0. L0 L0 I L0 ...0
100044664 ... OKLAHOMA CITY . 11/19/2020 0. L0 L0 L0 L0 .0
100044665 ... COOPER CITY ... 11/19/2020 0. L0 L0 I L0 ...0
100044668 ... WOODBRIDGE .. 11/19/2020 0. L0 L0 L0 L0 .0
100044669 . .| COLUMBUS ... .11/19/2020 .. 0 0 .0 .0 0 0
100044670 ... SADDLE BROOK 11/19/2020 0. 0. 0. 0. 0. .0
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100044673 ... LAS VEGAS 1171972020 oovufoeeeiiiis e 1,004 |.... 0. L0 L0 L0 ..1,004 |. ...1,004 |... L0 .0
100044676 ... PROSPECT HEIGHTS 11/19/2020 0. L0 L0 I 1,911 1,911 L0 ...0
100044678 ... BRIDGEWATER 11/19/2020 0. L0 L0 L0 L0 .0
100044681 . .. | RANDOLPH T/0 RANDOLPH .11/19/2020 .. 0 0 .0 .0 0 0
100044682 . L [MIAMIE ... 1171972020 .. 0 0 .0 L0f 0 0
100044688 . . | GREEN COVE SPRINGS .11/19/2020 .. 0 0 .0 .0 0 0
100044689 ... ORRVILLE 11/19/2020 0. L0 L0 L0 L0 .0
100044692 .... L [MIAMI 11/19/2020 0. L0 L0 I L0 ...0
100044694 ... . |WEST ORANGE ... 11/19/2020 0. L0 L0 L0 L0 .0
100044695 ... . 11/19/2020 0. L0 L0 I L0 ...0
100044697 ... . | CATHEDRAL CITY .. 11/19/2020 0. L0 L0 L0 L0 .0
100044700 ... FLORAL PARK 11/19/2020 0. L0 L0 I L0 ...0
100044705 ... CHANDLER ... 11/19/2020 0. L0 L0 L0 L0 .0
100044709 ... OAK PARK .... 11/19/2020 0. L0 L0 I L0 ...0
100044711 . .. | WOODSTOCK 1171972020 .. 0 0 .0 L0f 0 0
100044714 . .. | MERCED . .11/19/2020 .. 0 0 .0 .0 0 0
100044715 . . |SUN CITY 1171972020 .. 0 0 .0 L0f 0 0
100044720 ... JAMAICA ... 11/19/2020 0. L0 L0 I L0 ...0
100044722 ... .. NEW PHILADELPHIA 11/19/2020 0. L0 L0 L0 L0 .0
100045064 .... . | STATEN ISLAND .... 11/19/2020 0. L0 L0 I L0 ...0
100045066 ... WHITE PLAINS .. 11/19/2020 0. L0 L0 L0 L0 .0
100045067 ... MILWAUKEE 11/19/2020 0. L0 L0 I L0 ...0
100045068 ... 11/19/2020 0. L0 L0 L0 L0 .0
100045071 ... WOODSTOCK ... 11/19/2020 0. L0 L0 I L0 ...0
100045072 ... HOLLYWOOD ... 11/19/2020 0. L0 L0 L0 L0 .0
100045073 . .. | TUCKER ....... .11/19/2020 .. 0 0 .0 .0 0 0
100045075 . .. | STEVENS POINT . 1171972020 .. 0 0 .0 L0f 0 0
100045078 . .. | CHULA VISTA .11/19/2020 .. 0 0 .0 .0 0 0
100045079 . .. |CRAIG .. 1171972020 .. 0 0 .0 L0f 0 0
100045090 . . | ORLAND PARK . .11/19/2020 .. 0 0 .0 .0 0 0
100045092 .... . 11/19/2020 0. L0 L0 L0 L0 .0
100045099 ... .. | PALM BEACH GARDENS ....evveeeeeeennenees fremeeeeemmnee Pl [ i e 11/19/2020 0. L0 L0 I L0 ...0
100045105 ... CJLAS VEGAS ..o e W e e | 11/19/2020 0. L0 L0 L0 L0 .0
100045108 ... MIDDLETON ..eeeeeeeeeeeemmeeeeemmnies Jeemmmeeeeeemne Do o s et 11/19/2020 0. L0 L0 I L0 ...0
100045110 ... SOUTHAMPTON .evvveivviviieeieveeniineees Jeevneneeeeeeen PAe e s 11/19/2020 0. L0 L0 L0 L0 .0
100045114 ... SAINT LOUIS . 11/19/2020 0. L0 L0 I L0 ...0
100045117 . .. | AKRON ... 1171972020 .. 0 0 .0 L0f 0 0
100045119 . .. | TUCSON . 11/25/2020 .. 0 0 .0 .0 0 0
100045125 . .. [LINDEN . 11/725/2020 .. 0 0 .0 L0f 0 0
100045130 . .. | WATERTOIN 11/25/2020 .. 0 0 .0 .0 0 0
100045135 . .. | DAVENPORT ... 11/725/2020 .. 0 0 .0 L0f 0 0
100045149 ... .. |KANSAS CITY ... 11/25/2020 0. L0 L0 I L0 ...0
100045153 ... .. [ELM CITY 11/25/2020 0. L0 L0 L0 L0 .0
100045155 ... . |PINEY FLATS ... 11/25/2020 0. L0 L0 I L0 ...0
100045157 ... BIRMINGHAM .. 11/25/2020 0. L0 L0 L0 L0 .0
100045160 ... WILMINGTON .. 11/25/2020 0. L0 L0 I L0 ...0
100045162 ... CENTRALIA ... 11/25/2020 0. L0 L0 L0 L0 .0
100045164 ... TOLEDO 11/25/2020 0. L0 L0 I L0 ...0
100045165 ... ROSSVILLE 11/25/2020 0. L0 L0 L0 L0 .0
100045169 . . | JACKSONVILLE 11/25/2020 .. 0 0 .0 .0 0 0
100045171 ... UPPER MARLBORO .. 11/25/2020 0. 0. 0. 0. 0. .0
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100045174 ... CALUWET CITY 11/25/2020 0. L0 L0 L0 L0 .0
100045177 ... PHILADELPHIA 11/25/2020 0. L0 L0 I L0 ...0
100045178 ... .. | WASHINGTON .. 11/25/2020 0. L0 L0 L0 L0 .0
100045556 . .. [MoosIC ... 11/25/2020 .. 0 0 .0 .0 0 0
100045558 . .. [ SAN JOSE . 11/725/2020 .. 0 0 .0 L0f 0 0
100045560 . . | PITTSBURG 11/25/2020 .. 0 0 .0 .0 0 0
100045561 ... BALTIMORE ... 11/25/2020 0. L0 L0 L0 L0 .0
100045564 .... .. [MEMPHIS ... 11/25/2020 0. L0 L0 I L0 ...0
100045567 ... .. | OAK VIEW . 11/25/2020 0. L0 L0 L0 L0 .0
100045569 ... .. | BREMERTON ... 11/25/2020 0. L0 L0 I L0 ...0
100045570 ... .. | COARSEGOLD .. 11/25/2020 0. L0 L0 L0 L0 .0
100045573 ... .. | BIRMINGHAM 11/25/2020 0. L0 L0 I L0 ...0
100045574 ... .. |ATWATER ... 11/25/2020 0. L0 L0 L0 L0 .0
100045575 ... .. | BLOOMSBURG .. 11/25/2020 0. L0 L0 I L0 ...0
100045576 . .. | SAN ANTONIO . 11/725/2020 .. 0 0 .0 L0f 0 0
100045577 . .. |EL PASO ... 11/25/2020 .. 0 0 .0 .0 0 0
100045586 . . | EAST ORANGE 11/725/2020 .. 0 0 .0 L0f 0 0
100045588 ... LANCASTER 11/25/2020 0. L0 L0 I L0 ...0
100045594 .... .. | CHELSEA 11/25/2020 0. L0 L0 L0 L0 .0
100045598 .... .. |PLAINFIELD .. 11/25/2020 0. L0 L0 I L0 ...0
100045599 ... . | WEST PALM BEACH . 11/25/2020 0. L0 L0 L0 L0 .0
100045606 ... . 11/25/2020 0. L0 L0 I L0 ...0
100045608 ... WELL INGTON .. 11/25/2020 0. L0 L0 L0 L0 .0
100045620 ... LOS ANGELES 11/25/2020 0. L0 L0 I L0 ...0
100045622 .... .. |PERRIS ... 11/25/2020 0. L0 L0 L0 L0 .0
100045629 . .. | DAWSON . 11/25/2020 .. 0 0 .0 .0 0 0
100045630 . .. | STRATFORD 11/725/2020 .. 0 0 .0 L0f 0 0
100045632 . .. | CARTERET . 11/25/2020 .. 0 0 .0 .0 0 0
100045638 . .. | SHERIDAN 11/725/2020 .. 0 0 .0 L0f 0 0
100045640 . .. | BROOMALL . 11/25/2020 .. 0 0 .0 .0 0 0
100045644 .... . | CARLSTADT ... 11/25/2020 0. L0 L0 L0 L0 .0
100045650 .... . 11/25/2020 0. L0 L0 I L0 ...0
100045652 .... . | CALWET CITY .. 11/25/2020 0. L0 L0 L0 L0 .0
100045662 .... CLAYTON ... 11/25/2020 0. L0 L0 I L0 ...0
100045666 ... 11/25/2020 0. L0 L0 L0 L0 .0
100045673 ... 11/25/2020 0. L0 L0 I L0 ...0
100045674 . .. | CEDAR BLUFF 11/725/2020 .. 0 0 .0 L0f 0 0
100045675 . .. | SPRING . 11/25/2020 .. 0 0 .0 .0 0 0
100045971 . .. | JONESBORO 11/725/2020 .. 0 0 .0 L0f 0 0
100045972 . .. | NAPLES . 11/25/2020 .. 0 0 .0 .0 0 0
100045974 . .. | WATERBURY 11/725/2020 .. 0 0 .0 L0f 0 0
100045975 ... . |WEST CHESTER .. 11/25/2020 0. L0 L0 I L0 ...0
100045976 ... SARASOTA .. 11/25/2020 0. L0 L0 L0 L0 .0
100045977 ... POWHATAN .. 11/25/2020 0. L0 L0 I L0 ...0
100045978 ... 11/25/2020 0. L0 L0 L0 L0 .0
100045988 ... ATTLEBORO ... 11/25/2020 0. L0 L0 I L0 ...0
100045996 .... .. [ MCDONOUGH ... 11/25/2020 0. L0 L0 L0 L0 .0
100045997 .... . [ NASHVILLE ... 11/25/2020 0. L0 L0 I L0 ...0
100046004 ... DUNELLEN ... 11/25/2020 0. L0 L0 L0 L0 .0
100046006 . . | NORRISTONN 11/25/2020 .. 0 0 .0 .0 0 0
100046008 ... ABINGDON .. 11/25/2020 0. 0. 0. 0. 0. .0
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100046014 ... LOS ANGELES ... 11/25/2020 0. L0 L0 L0 ...2,226 |... L0 .0
100046015 ... 11/25/2020 0. L0 L0 I L0 ...0
100046016 .... FREDER | CKSBURG 11/25/2020 0. L0 L0 L0 L0 .0
100046017 . .. | BLUE RIDGE .. 11/25/2020 .. 0 0 .0 .0 0 0
100046032 . .. | DETROIT 11/725/2020 .. 0 0 .0 L0f 0 0
100046034 . . | HOUSTON 11/25/2020 .. 0 0 .0 .0 0 0
100046035 .... TOLEDO .... 11/25/2020 0. L0 L0 L0 L0 .0
100046042 ... BRIDGETON 11/25/2020 0. L0 L0 I L0 ...0
100046048 ... PHILADELPHIA .. 11/25/2020 0. L0 L0 L0 L0 .0
100046050 ... PORTLAND .. 11/25/2020 0. L0 L0 I L0 ...0
100046051 ... CHICAGO ... 11/25/2020 0. L0 L0 L0 L0 .0
100046052 .... JACKSONVILLE .. 11/25/2020 0. L0 L0 I L0 ...0
100046054 ... WORCESTER 11/25/2020 0. L0 L0 L0 L0 .0
100046058 ... FLORISSANT .. 11/25/2020 0. L0 L0 I L0 ...0
100046061 . .. |PONTIAC ... 11/725/2020 .. 0 0 .0 L0f 0 0
100046063 . .. | CHICAGO ... 11/25/2020 .. 0 0 .0 .0 0 0
100046064 . . | PITTSBURGH 11/725/2020 .. 0 0 .0 L0f 0 0
100046065 ... RICHMOND 11/25/2020 0. L0 L0 I L0 ...0
100046068 .... ANNAPOLIS ... 11/25/2020 0. L0 L0 L0 L0 .0
100046070 ... LA VERNIA ... 11/25/2020 0. L0 L0 I L0 ...0
100046083 ... TAMARAC ... 11/25/2020 0. L0 L0 L0 L0 .0
100046084 ... TEXAS CITY 11/25/2020 0. L0 L0 I L0 ...0
100046085 ... KEITHVILLE .. 11/25/2020 0. L0 L0 L0 L0 .0
100046087 ... SALINA 11/25/2020 0. L0 L0 I L0 ...0
100046089 ... GREENWOOD ... 11/25/2020 0. L0 L0 L0 L0 .0
100046416 . .. |QUINCY ... 11/25/2020 .. 0 0 .0 .0 0 0
100046418 . .. | DETROIT 11/725/2020 .. 0 0 .0 L0f 0 0
100046419 . .. | LAKEWOOD . 11/25/2020 .. 0 0 .0 .0 0 0
100046422 . .. | STREAMWOOD 11/725/2020 .. 0 0 .0 L0f 0 0
100046423 . .. |RIO RANCHO .. 11/25/2020 .. 0 0 .0 .0 0 0
100046426 ... . |REIDSVILLE .. 11/25/2020 0. L0 L0 L0 L0 .0
100046428 ... . 11/25/2020 0. L0 L0 I L0 ...0
100046435 ... .. [PITTSBURGH .. 11/25/2020 0. L0 L0 L0 L0 .0
100046438 ... .. | OAKLAND ... 11/25/2020 0. L0 L0 I L0 ...0
100046442 ... .. [ SNOHOMISH 11/25/2020 0. L0 L0 L0 L0 .0
100046443 ... .. [DUNKIRK ... 11/25/2020 0. L0 L0 I L0 ...0
100046445 . .. |GARRETT ... 11/725/2020 .. 0 0 .0 L0f 0 0
100046446 . .. | MINNEAPOLIS . 11/25/2020 .. 0 0 .0 .0 0 0
100046447 . .. | GRAND BAY ... 11/725/2020 .. 0 0 .0 L0f 0 0
100046448 . .. | SI0UX CITY .. 11/25/2020 .. 0 0 .0 .0 0 0
100046449 . .. | NEW LONDON 11/725/2020 .. 0 0 .0 L0f 0 0
100046451 ... .. | HERSEY 11/25/2020 0. L0 L0 I L0 ...0
100046452 .... .. [ JOHNSTOIN ... 11/25/2020 0. L0 L0 L0 L0 .0
100046458 ... . |PITTSFIELD .. 11/25/2020 0. L0 L0 I L0 ...0
100046460 ... GALVESTON ... 11/25/2020 0. L0 L0 L0 L0 .0
100046461 ... PALM HARBOR . 11/25/2020 0. L0 L0 I L0 ...0
100046465 ... COLUMBIA . 11/25/2020 0. L0 L0 L0 L0 .0
100046466 ... TOLEDO .... 11/25/2020 0. L0 L0 I L0 ...0
100046469 ... PHOENIX ... 11/25/2020 0. L0 L0 L0 L0 .0
100046472 . . | ROCKMART .. 11/25/2020 .. 0 0 .0 .0 0 0
100046476 ... THOUSAND OAKS ... 11/25/2020 0. 0. 0. 0. 0. .0
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100046478 ... SAN DIEGO ... 11/25/2020 0. L0 L0 L0 1,451 (. ..1,451 ... L0 .0
100046482 ... 11/25/2020 0. L0 L0 I L0 ...0
100046486 ... 11/25/2020 0. L0 L0 L0 L0 .0
100046487 . . 11/25/2020 .. 0 0 .0 .0 0 0
100046488 . .. | PORTLAND . 11/725/2020 .. 0 0 .0 L0f 0 0
100046490 . .. | WEST HAMPSTEAD 11/25/2020 .. 0 0 .0 .0 0 0
100046493 .... . | SCRANTON 11/25/2020 0. L0 L0 L0 L0 .0
100046500 ... MOBILE ... 11/25/2020 0. L0 L0 I L0 ...0
100046504 ... MIRAMAR ... 11/25/2020 0. L0 L0 L0 L0 .0
100046505 .... SACRAMENTO .. 11/25/2020 0. L0 L0 I L0 ...0
100046510 ... SIO0UX CITY .. 11/25/2020 0. L0 L0 L0 L0 .0
100046512 ... BIRMINGHAM .. 11/25/2020 0. L0 L0 I L0 ...0
100046517 ... 11/25/2020 0. L0 L0 L0 L0 .0
100046518 ... FORT WAYNE . 11/25/2020 0. L0 L0 I L0 ...0
100047256 . . SUMMERVILLE 1172072020 .. 0 0 .0 L0f 0 0
100047259 . .. |CERES ... .11/20/2020 .. 0 0 .0 .0 0 0
100047265 . . | MOUNT MORRIS 1172072020 .. 0 0 .0 L0f 0 0
100047266 ... LAKELAND 11/20/2020 0. L0 L0 I L0 ...0
100047274 ... WYANDOTTE ... 11/20/2020 0. L0 L0 L0 L0 .0
100047280 ... SOUTHFIELD .. 11/20/2020 0. L0 L0 I L0 ...0
100047282 ... NEW BERLIN .. 11/20/2020 0. L0 L0 L0 L0 .0
100047302 ... YOUNGSV ILLE 11/20/2020 0. L0 L0 I L0 ...0
100047303 ... QUAKERTOWN .. 11/20/2020 0. L0 L0 L0 L0 .0
100047313 ... WESTLAND ... 11/20/2020 0. L0 L0 I L0 ...0
100047316 ... WILDOMAR .... 11/20/2020 0. L0 L0 L0 L0 .0
100047317 . .. | ALLENTOIN .11/20/2020 .. 0 0 .0 .0 0 0
100047325 . .. |BROOKLYN .. 1172072020 .. 0 0 .0 L0f 0 0
100047330 . .. | EGG HARBOR CITY . .11/20/2020 .. 0 0 .0 .0 0 0
100047333 . .. [DETROIT ... 1172072020 .. 0 0 .0 L0f 0 0
100047338 . .. | RIVERSIDE .11/20/2020 .. 0 0 .0 .0 0 0
100047342 ... .. |MAPLE GROVE ... 11/20/2020 0. L0 L0 L0 L0 .0
100047343 ... .. [LINCOLN ... 11/20/2020 0. L0 L0 I L0 ...0
100047354 ... . | OAK PARK . 11/20/2020 0. L0 L0 L0 L0 .0
100047357 ... MENOMONEE FALLS ... 11/20/2020 0. L0 L0 I L0 ...0
100047362 ... POTTSTOIN 11/20/2020 0. L0 L0 L0 L0 .0
100047364 ... BELVIDERE ... 11/20/2020 0. L0 L0 I L0 ...0
100047368 . .. | HOUSTON ... 1172072020 .. 0 0 .0 L0f 0 0
100047376 . .. | SAINT PAUL .. .11/20/2020 .. 0 0 .0 .0 0 0
100047377 . .. | SOUTHFIELD 1172072020 .. 0 0 .0 L0f 0 0
100047380 . .. | YONKERS ... .11/20/2020 .. 0 0 .0 .0 0 0
100047387 . .. | BROKEN ARROW 1172072020 .. 0 0 .0 L0f 0 0
100047399 ... . | WATERFORD 11/20/2020 0. L0 L0 I L0 ...0
100047406 ... SAINT PAUL .. 11/20/2020 0. L0 L0 L0 L0 .0
100047407 ... BAY SHORE ... 11/20/2020 0. L0 L0 I L0 ...0
100047413 ... HYATTSVILLE 11/20/2020 0. L0 L0 L0 L0 .0
100047419 ... SAINT CLAIR SHORES ... 11/20/2020 0. L0 L0 I L0 ...0
100047431 ... 11/20/2020 0. L0 L0 L0 L0 .0
100047440 ... DANIELSVILLE .. 11/20/2020 0. L0 L0 I L0 ...0
100047442 ... .. | NEWPORT ... 11/20/2020 0. L0 L0 L0 L0 .0
100047445 . .| TROY ... .11/20/2020 .. 0 0 .0 .0 0 0
100047451 ... GIBSONTON ... 11/20/2020 0. 0. 0. 0. 0. .0
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100047458 ... 11/20/2020 0. L0 L0 L0 2,902 |. ...2,902 |... L0 .0
100047470 ... MONTGOMERY .. 11/20/2020 0. L0 L0 I L0 ...0
100047482 ... .. | CICERO .... 11/20/2020 0. L0 L0 L0 L0 .0
100047494 . .. [NUTLEY . .11/20/2020 .. 0 0 .0 .0 0 0
100047495 . .. | SHAKOPEE 1172072020 .. 0 0 .0 L0f 0 0
100047499 . .. | OAKHURST .. .11/20/2020 .. 0 0 .0 .0 0 0
100048100 ... . [ SAINT LOUIS . 11/20/2020 0. L0 L0 L0 L0 .0
100048101 .... GROVELAND ... 11/20/2020 0. L0 L0 I L0 ...0
100048102 ... 11/20/2020 0. L0 L0 L0 L0 .0
100048110 ... MOSES LAKE .. 11/20/2020 0. L0 L0 I L0 ...0
100048111 ... HOLLYWOOD ... 11/20/2020 0. L0 L0 L0 L0 .0
100048115 ... PALOS HEIGHTS ... 11/20/2020 0. L0 L0 I L0 ...0
100048125 ... VIRGINIA BEACH .. 11/20/2020 0. L0 L0 L0 L0 .0
100048133 ... BRADENTON ... 11/20/2020 0. L0 L0 I L0 ...0
100048134 . .. | GRAYSLAKE ... 1172072020 .. 0 0 .0 L0f 0 0
100048138 . .. | BAKERSFIELD .11/20/2020 .. 0 0 .0 .0 0 0
100048142 . .| GERMANTOIIN 1172072020 .. 0 0 .0 L0f 0 0
100048147 ... TUCSON 11/20/2020 0. L0 L0 I L0 ...0
100048150 ... CHICAGO 11/20/2020 0. L0 L0 L0 L0 .0
100048159 ... NORTH BALDWIN . 11/20/2020 0. L0 L0 I L0 ...0
100048165 ... MUKILTEO .... 11/20/2020 0. L0 L0 L0 L0 .0
100048166 ... NORTHBRIDGE . 11/20/2020 0. L0 L0 I L0 ...0
100048169 ... HOLLYWOOD ... 11/20/2020 0. L0 L0 L0 L0 .0
100048171 ... CHANHASSEN .. 11/20/2020 0. L0 L0 I L0 ...0
100048174 ... NORTH PORT 11/20/2020 0. L0 L0 L0 L0 .0
100048176 . .. | STERLING HEIGHTS .11/20/2020 .. 0 0 .0 .0 0 0
100048178 . .. | BALTIMORE 1172072020 .. 0 0 .0 L0f 0 0
100048179 . .. | LAUDERHILL .11/20/2020 .. 0 0 .0 .0 0 0
100048181 . .. | BRONX ... 1172072020 .. 0 0 .0 L0f 0 0
100048183 . . |RIVERSIDE ... .11/20/2020 .. 0 0 .0 .0 0 0
100048184 ... VIRGINIA BEACH .. 11/20/2020 0. L0 L0 L0 L0 .0
100048185 ... MARLBOROUGH ... 11/20/2020 0. L0 L0 I L0 ...0
100048190 ... RICHMOND HILL . 11/20/2020 0. L0 L0 L0 L0 .0
100048192 ... ADDISON ... 11/20/2020 0. L0 L0 I L0 ...0
100048199 ... PORTLAND .. 11/20/2020 0. L0 L0 L0 L0 .0
100048206 ... FRESNO ... 11/20/2020 0. L0 L0 I L0 ...0
100048209 . .. | MODESTO 1172072020 .. 0 0 .0 L0f 0 0
100048212 . .. | CYPRESS .11/20/2020 .. 0 0 .0 .0 0 0
100048215 . L |MIAMI .. 1172072020 .. 0 0 .0 L0f 0 0
100048219 . .. | FAIRFIELD .11/20/2020 .. 0 0 .0 .0 0 0
100048222 . .. [CHICAGO ... 1172072020 .. 0 0 .0 L0f 0 0
100048224 ... . | BAKERSF IELD 11/20/2020 0. L0 L0 I L0 ...0
100048226 ... FRESNO ... 11/20/2020 0. L0 L0 L0 L0 .0
100048230 ... GILBERT ... 11/20/2020 0. L0 L0 I L0 ...0
100048241 ... .. | ORLANDO ... 11/20/2020 0. L0 L0 L0 L0 .0
100048243 ... . | ORLAND ... 11/20/2020 0. L0 L0 I L0 ...0
100048251 ... . 11/20/2020 0. L0 L0 L0 L0 .0
100048252 .... .. |FORT LAUDERDALE .... 11/20/2020 0. L0 L0 I L0 ...0
100048253 .... .. |MARCUS HOOK . 11/20/2020 0. L0 L0 L0 L0 .0
100048255 . . | BROCKTON ... .11/20/2020 .. 0 0 .0 .0 0 0
100048260 ... GRAND RAP1DS 11/20/2020 0. 0. 0. 0. 0. .0
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100048267 ... LAS VEGAS ... 11/20/2020 0. L0 L0 L0 L0 .0
100048623 .... SANTA ANA ... 11/20/2020 0. L0 L0 I L0 ...0
100048625 .... FONTANA ... 11/20/2020 0. L0 L0 L0 L0 .0
100048628 . . |FLORIEN .11/20/2020 .. 0 0 .0 .0 0 0
100048632 . 1172072020 .. 0 0 .0 L0f 0 0
100048637 . .11/20/2020 .. 0 0 .0 .0 0 0
100048639 ... 11/20/2020 0. L0 L0 L0 L0 .0
100048640 ... ROCKVILLE ... 11/20/2020 0. L0 L0 I L0 ...0
100048645 ... CALVERTON ... 11/20/2020 0. L0 L0 L0 L0 .0
100048646 ... LUNENBURG ... 11/20/2020 0. L0 L0 I L0 ...0
100048648 ... 11/20/2020 0. L0 L0 L0 L0 .0
100048656 ... ROCKVILLE ... 11/20/2020 0. L0 L0 I L0 ...0
100048659 .... CHARLOTTE .. 11/20/2020 0. L0 L0 L0 L0 .0
100048660 ... SAINT PAUL . 11/20/2020 0. L0 L0 I L0 ...0
100048669 . .. | MACUNGIE . 1172072020 .. 0 0 .0 L0f 0 0
100048670 . .. | GLENDALE . .11/20/2020 .. 0 0 .0 .0 0 0
100048671 . . | LEHIGH ACRES 1172072020 .. 0 0 .0 L0f 0 0
100048672 ... HIALEAH 11/20/2020 0. L0 L0 I L0 ...0
100048673 ... MUSKEGON 11/20/2020 0. L0 L0 L0 L0 .0
100048678 .... PLEASANTVILLE . 11/20/2020 0. L0 L0 I L0 ...0
100048679 ... SYLMAR ... 11/20/2020 0. L0 L0 L0 L0 .0
100048681 ... HOUSTON ... 11/20/2020 0. L0 L0 I L0 ...0
100048682 ... ADELANTO ... 11/20/2020 0. L0 L0 L0 L0 .0
100048685 ... RIVERSIDE ... 11/20/2020 0. L0 L0 I L0 ...0
100048692 ... FAIRBURN .. 11/20/2020 0. L0 L0 L0 L0 .0
100048698 . .. | GOODYEAR .. .11/20/2020 .. 0 0 .0 .0 0 0
100048707 . .. | COLVILLE . 1172072020 .. 0 0 .0 L0f 0 0
100048711 . .. | LAKE ELSINORE . .11/20/2020 .. 0 0 .0 .0 0 0
100048714 . .. | HOLLYWOOD ... 1172072020 .. 0 0 .0 L0f 0 0
100048716 . . |RICHVOND .. .11/20/2020 .. 0 0 .0 .0 0 0
100048729 ... HOLBROOK .. 11/20/2020 0. L0 L0 L0 L0 .0
100048730 ... LANHAM ... 11/20/2020 0. L0 L0 I L0 ...0
100048732 ... OWATONNA .. 11/20/2020 0. L0 L0 L0 L0 .0
100048734 ... 11/20/2020 0. L0 L0 I L0 ...0
100048736 ... CLEVELAND ... 11/20/2020 0. L0 L0 L0 L0 .0
100048737 ... RANDOLPH .. 11/20/2020 0. L0 L0 I L0 ...0
100048740 . .. | FAIRFAX 1172072020 .. 0 0 .0 L0f 0 0
100048741 . . | NORTHPORT .11/20/2020 .. 0 0 .0 .0 0 0
100048755 . .. |FRESNO ....... 1172072020 .. 0 0 .0 L0f 0 0
100048758 . .. | UPPER MARLBORO .11/20/2020 .. 0 0 .0 .0 0 0
100048772 . . | MINNEAPOLIS . 1172072020 .. 0 0 .0 L0f 0 0
100048781 ... HOLLYWOOD ... 11/20/2020 0. L0 L0 I L0 ...0
100048787 ... GERMANTOUN .. 11/20/2020 0. L0 L0 L0 L0 .0
100048791 ... 11/20/2020 0. L0 L0 I L0 ...0
100048795 ... LOS ANGELES ... 11/20/2020 0. L0 L0 L0 L0 .0
100048803 ... MIAMI 11/20/2020 0. L0 L0 I L0 ...0
100049298 .... .. [HYATTSVILLE ... 11/20/2020 0. L0 L0 L0 L0 .0
100049301 ... .. | SANTA CLARITA . 11/20/2020 0. L0 L0 I L0 ...0
100049305 .... .. |FAYETTEVILLE .. 11/20/2020 0. L0 L0 L0 L0 .0
100049306 . . | CONRCE ... .11/20/2020 .. 0 0 .0 .0 0 0
0. 0. 0. 0. 0. .0

100049309 ...

. | PHOENIX ...

11/20/2020
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100049316 ... HENRICO ... 11/20/2020 0. L0 L0 L0 L0 .0
100049318 ... CICERO ... 11/20/2020 0. L0 L0 I L0 ...0
100049322 .... .. |GLEN BURNIE ... 11/20/2020 0. L0 L0 L0 L0 .0
100049323 . .. |LOS ANGELES .11/20/2020 .. 0 0 .0 .0 0 0
100049327 . .. [LONG BEACH .. 1172072020 .. 0 0 .0 L0f 0 0
100049333 . .. [ WASHINGTON .. .11/20/2020 .. 0 0 .0 .0 0 0
100049337 ... . | FORT BRAGG .. 11/20/2020 0. L0 L0 L0 L0 .0
100049339 ... . 11/20/2020 0. L0 L0 I L0 ...0
100049342 .... .. [ SAN MARCOS .. 11/20/2020 0. L0 L0 L0 L0 .0
100049343 .... .. | MASSAPEQUA PARK . 11/20/2020 0. L0 L0 I L0 ...0
100049348 ... .. | PANORAMA CITY .... 11/20/2020 0. L0 L0 L0 L0 .0
100049353 ... .. | SPRINGPORT .. 11/20/2020 0. L0 L0 I L0 ...0
100049354 .... .. |RIVERSIDE ... 11/20/2020 0. L0 L0 L0 L0 .0
100049362 .... .. |LOS ANGELES 11/20/2020 0. L0 L0 I L0 ...0
100049364 . .. [SUN VALLEY .. 1172072020 .. 0 0 .0 L0f 0 0
100049365 . . |HIDDEN VALLEY LAKE .11/20/2020 .. 0 0 .0 .0 0 0
100049368 . 1172072020 .. 0 0 .0 L0f 0 0
100049371 ... 11/20/2020 0. L0 L0 I L0 ...0
100049373 ... 11/20/2020 0. L0 L0 L0 L0 .0
100049375 ... 11/20/2020 0. L0 L0 I L0 ...0
100049377 ... 11/20/2020 0. L0 L0 L0 L0 .0
100049384 .... 11/20/2020 0. L0 L0 I L0 ...0
100049389 .... . 11/20/2020 0. L0 L0 L0 L0 .0
100049390 ... .. | NORTH BERGEN .. 11/20/2020 0. L0 L0 I L0 ...0
100049396 ... .. |LITHIA SPRINGS 11/20/2020 0. L0 L0 L0 L0 .0
100049399 . .. [PHOENIX ... .11/20/2020 .. 0 0 .0 .0 0 0
100049400 . .. | ATLANTA ... 1172072020 .. 0 0 .0 L0f 0 0
100049402 . .. |BLOOMINGTON . .11/20/2020 .. 0 0 .0 .0 0 0
100049406 . .. |READING ... 1172072020 .. 0 0 .0 L0f 0 0
100049413 . .. |WEST COVINA .11/20/2020 .. 0 0 .0 .0 0 0
100049415 ... .. [ LEXINGTON 11/20/2020 0. L0 L0 L0 L0 .0
100049420 ... .. |MENIFEE ... 11/20/2020 0. L0 L0 I L0 ...0
100049428 ... .. [GALLATIN . 11/20/2020 0. L0 L0 L0 L0 .0
100049431 ... L [MIAMI 11/20/2020 0. L0 L0 I L0 ...0
100049441 ... .. | SAN BERNARDINO ... 11/20/2020 0. L0 L0 L0 L0 .0
100049442 .... .. | NOOKSACK 11/20/2020 0. L0 L0 I L0 ...0
100049444 . .. |VIRGINIA BEACH 1172072020 .. 0 0 .0 L0f 0 0
100049447 . .. [KISSIMMEE ... .11/20/2020 .. 0 0 .0 .0 0 0
100049948 . .. |HARWOOD HEIGHTS . 1172072020 .. 0 0 .0 L0f 0 0
100049955 . .. |GAITHERSBURG .. .11/20/2020 .. 0 0 .0 .0 0 0
100049956 . o [MIAMT L 1172072020 .. 0 0 .0 L0f 0 0
100049970 ... .. | GRAND JUNCTION ... 11/20/2020 0. L0 L0 I L0 ...0
100049971 ... .. |LAKE WALES .. 11/20/2020 0. L0 L0 L0 L0 .0
100049973 ... .. [MC CONNELLS . 11/20/2020 0. L0 L0 I L0 ...0
100049975 ... . | CORTLANDT MANOR ... 11/20/2020 0. L0 L0 L0 L0 .0
100049984 .... . 11/20/2020 0. L0 L0 I L0 ...0
100049986 ... BROADVIEW ... 11/20/2020 0. L0 L0 L0 L0 .0
100049988 ... BERWYN 11/20/2020 0. L0 L0 I L0 ...0
100050004 ... 11/20/2020 0. L0 L0 L0 L0 .0
100050007 . . .11/20/2020 .. 0 0 .0 .0 0 0
100050015 ... BUFFALO GROVE . 11/20/2020 0. 0. 0. 0. 0. .0
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100050018 ... 11/20/2020 0. L0 L0 L0 L0 .0
100050020 ... QUEENS VILLAGE .. 11/20/2020 0. L0 L0 I L0 ...0
100050021 ... NEW YORK 11/20/2020 0. L0 L0 L0 L0 .0
100050024 . .. | GRAND TERRACE . .11/20/2020 .. 0 0 .0 .0 0 0
100050030 . .. | VERNON ... 1172072020 .. 0 0 .0 L0f 0 0
100050042 . .| MINNEAPOLIS . .11/20/2020 .. 0 0 .0 .0 0 0
100050047 ... MOUNT MORRIS .. 11/20/2020 0. L0 L0 L0 L0 .0
100050050 ... WASHINGTON .. 11/20/2020 0. L0 L0 I L0 ...0
100050052 .... PERRYSBURG .. 11/20/2020 0. L0 L0 L0 L0 .0
100050063 ... 11/20/2020 0. L0 L0 I L0 ...0
100050066 ... TEMPLE HILLS .. 11/20/2020 0. L0 L0 L0 L0 .0
100050082 ... OZARK .. 11/20/2020 0. L0 L0 I L0 ...0
100050083 ... ORGAN ... 11/20/2020 0. L0 L0 L0 L0 .0
100050097 ... CROFTON ... 11/20/2020 0. L0 L0 I L0 ...0
100050102 . .. | TRENTON 1172072020 .. 0 0 .0 L0f 0 0
100050112 . .. |NILES .. .11/20/2020 .. 0 0 .0 .0 0 0
100050119 . . | SCOTTSDALE 1172072020 .. 0 0 .0 L0f 0 0
100050125 ... JOLIET 11/20/2020 0. L0 L0 I L0 ...0
100050126 ... 11/20/2020 0. L0 L0 L0 L0 .0
100050128 ... ZEBULON ... 11/20/2020 0. L0 L0 I L0 ...0
100050133 ... STILWELL .... 11/20/2020 0. L0 L0 L0 L0 .0
100050134 ... LAS VEGAS ... 11/20/2020 0. L0 L0 I L0 ...0
100050136 ... GEORGETOUN .. 11/20/2020 0. L0 L0 L0 L0 .0
100050140 ... KEWAUNEE .... 11/20/2020 0. L0 L0 I L0 ...0
100050147 ... BELLA VISTA ... 11/20/2020 0. L0 L0 L0 L0 .0
100050149 . .. | MATTESON ... .11/20/2020 .. 0 0 .0 .0 0 0
100050150 . . | GREENCASTLE 1172072020 .. 0 0 .0 L0f 0 0
100050154 . .. | MACON ... .11/20/2020 .. 0 0 .0 .0 0 0
100050157 . .. | HOLLYWoOD 1172072020 .. 0 0 .0 L0f 0 0
100050159 . .| SAN ANTONIO . .11/20/2020 .. 0 0 .0 .0 0 0
100062029 .... CAMERON 07/0172021 0. L0 L0 L0 L0 .0
100062033 .... EUHARLEE 07/01/2021 0. L0 L0 I L0 ...0
100062101 .... MERRILLVILLE .. 07/0172021 0. L0 L0 L0 L0 .0
100062150 ... NORTH CHARLESTON ... 07/01/2021 0. L0 L0 I L0 ...0
100062155 ... ANDERSON 07/01/2021 0. L0 L0 L0 L0 .0
100062201 ... MONRCE ... 07/01/2021 0. L0 L0 I L0 ...0
100062208 . .. | KAMUELA ... ... 07/01/2021 .. 0 0 .0 L0f 0 0
100062239 . .. | SAN ANTONIO . ... 07/01/2021 .. 0 0 .0 .0 0 0
100062241 . .. | DAVENPORT ... 07/01/2021 .. 0 0 .0 L0f 0 0
100062256 . .. | WILMINGTON ... 07/01/2021 .. 0 0 .0 .0 0 0
100062264 . . | HOUSTON ... .. 07/0172021 .. 0 0 .0 L0f 0 0
100062298 ... CATLETTSBURG .. 07/01/2021 0. L0 L0 I L0 ...0
100062323 .... .. |RICHVIOND 07/01/2021 0. L0 L0 L0 L0 .0
100062340 ... . | KINGSPORT ... 07/01/2021 0. L0 L0 I L0 ...0
100062341 ... 07/01/2021 0. L0 L0 L0 L0 .0
100062360 ... DENHAM SPRINGS ... 07/01/2021 0. L0 L0 I L0 ...0
100062361 ... FREDERICK ... 07/0172021 0. L0 L0 L0 L0 .0
100062365 ... CHARLOTTE ... 07/01/2021 0. L0 L0 I L0 ...0
100062367 ... MILLTOWN . 07/0172021 0. L0 L0 L0 L0 .0
100062371 . .| PHOENIX .. 07/01/2021 .. 0 0 .0 .0 0 0
100062376 ... DECATIR ... 07/01/2021 0. 0. 0. 0. 0. .0
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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

100062381 ... EMPORIA ... 07/0172021 0. L0 L0 L0 ..822). L0 .0
100062382 .... MEEKER ... 07/01/2021 0. L0 L0 I 1,921 . L0 ...0
100062389 .... SPRINGVILLE ... 07/01/2021 0. L0 L0 L0 ..1,0291. L0 .0
100062390 . .. | ARLINGTON ... 07/01/2021 .. 0 0 .0 .0 1,212 . 0 0
100062395 . .. [LINDALE ... ... 07/01/2021 .. 0 0 .0 L0f 1,556 |. 0 0
100062405 . . |LOS ANGELES .. 07/01/2021 .. 0 0 .0 .0 1, 0 0
100062407 ... SPRINGBORO 07/0172021 0. L0 L0 L0 L0 .0
100062408 ... BLAINE .... 07/01/2021 0. L0 L0 I L0 ...0
100062409 ... BAYTOWN ... 07/0172021 0. L0 L0 L0 L0 .0
100062410 ... FLORISSANT .. 07/01/2021 0. L0 L0 I L0 ...0
100062417 ... BIRMINGHAM .. 07/0172021 0. L0 L0 L0 L0 .0
100062420 .... cLovis 07/01/2021 0. L0 L0 I L0 ...0
100062421 ... EAST MEADOW ... 07/01/2021 0. L0 L0 L0 L0 .0
100062422 .... . | SHEPHERDSVILLE .. 07/01/2021 0. L0 L0 I L0 ...0
100062430 . .. |OPELIKA ...... ... 07/01/2021 .. 0 0 .0 L0f 0 0
100062440 . .. |NEW ATHENS .. ... 07/01/2021 .. 0 0 .0 .0 0 0
100062471 . . | JEFFERSON .. 07/0172021 .. 0 0 .0 L0f 0 0
100062483 ... SAVANNAH ... 07/01/2021 0. L0 L0 I L0 ...0
100062491 ... .. | SNELLVILLE .. 07/0172021 0. L0 L0 L0 L0 .0
100062493 .... . | CRISFIELD ... 07/01/2021 0. L0 L0 I L0 ...0
100062497 ... LOGANVILLE .. 07/01/2021 0. L0 L0 L0 L0 .0
100062519 ... 07/01/2021 0. L0 L0 I L0 ...0
100063989 ... .. | CLEVELAND 07/0172021 0. L0 L0 L0 L0 .0
100063992 .... .. | SOUTH KINGSTONN . 07/01/2021 0. L0 L0 I L0 ...0
100063994 .... .. [PHILADELPHIA .. 07/01/2021 0. L0 L0 L0 L0 .0
100063998 . .. | STAFFORD .. ... 07/01/2021 .. 0 0 .0 .0 0 0
100064001 . .. | COLUMBUS .. ... 07/01/2021 .. 0 0 .0 L0f 0 0
100064002 . .. | BRADENTON ... 07/01/2021 .. 0 0 .0 .0 0 0
100064005 . .. | LAKE WORTH ... 07/01/2021 .. 0 0 .0 L0f 0 0
100064010 . . |LAREDO .... .. 07/01/2021 .. 0 0 .0 .0 0 0
100064014 ... SUGARLOAF ... 07/0172021 0. L0 L0 L0 L0 .0
100064020 ... 07/01/2021 0. L0 L0 I L0 ...0
100064024 ... SUN CITY CENTER . 07/0172021 0. L0 L0 L0 L0 .0
100064028 ... INDIANAPOLIS .. 07/01/2021 0. L0 L0 I L0 ...0
100064055 .... 07/01/2021 0. L0 L0 L0 L0 .0
100064076 .... CLEVELAND ... 07/01/2021 0. L0 L0 I L0 ...0
100064084 . .. | EDGEFIELD ... 07/01/2021 .. 0 0 .0 L0f 0 0
100064085 . .. |LOUISVILLE .. ... 07/01/2021 .. 0 0 .0 .0 0 0
100064086 . .. | SIOUX FALLS ... 07/01/2021 .. 0 0 .0 L0f 0 0
100064094 . .. | SLOANSVILLE ... 07/01/2021 .. 0 0 .0 .0 0 0
100064105 . . | STATEN ISLAND . .. 07/0172021 .. 0 0 .0 L0f 0 0
100064122 ... ELKINS PARK ... 07/01/2021 0. L0 L0 I L0 ...0
100064129 ... BERKELEY TWP .. 07/01/2021 0. L0 L0 L0 L0 .0
100064146 ... 07/01/2021 0. L0 L0 I L0 ...0
100064155 ... 07/01/2021 0. L0 L0 L0 L0 .0
100064161 ... 07/01/2021 0. L0 L0 I L0 ...0
100064200 ... 07/0172021 0. L0 L0 L0 L0 .0
100064311 ... VERO BEACH .. 07/01/2021 0. L0 L0 I L0 ...0
100064314 ... SANFORD 07/0172021 0. L0 L0 L0 L0 .0
100064316 . . | DES MOINES .. 07/01/2021 .. 0 0 .0 .0 0 0
100064341 ... LOUISVILLE .. 07/01/2021 0. 0. 0. 0. 0. .0
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100073495 ...

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
100064342 ... .. [ SPRINGFIELD . 07/0172021 0. L0 L0 L0 L0 .0
100064348 ... .. | WASHINGTON .. 07/01/2021 0. L0 L0 I L0 ...0
100064350 .... .. | GRAND MARSH ... 07/01/2021 0. L0 L0 L0 L0 .0
100064353 . .. | HARRISBURG ... 07/01/2021 .. 0 0 .0 .0 0 0
100064354 . .. [PALM BAY . ... 07/01/2021 .. 0 0 .0 L0f 0 0
100064359 . .. | SPRING HILL . .. 07/01/2021 .. 0 0 .0 .0 0 0
100064364 ... .. | DOUGLASVILLE .. 07/0172021 0. L0 L0 L0 L0 .0
100069959 ... .. | GLENN DALE 09/01/2021 0. L0 L0 I L0 ...0
100069960 ... . | SILVER SPRING . 09/01/2021 0. L0 L0 L0 L0 .0
100069962 .... 09/01/2021 0. L0 L0 I L0 ...0
100069968 ... ROCHELLE PARK . 09/01/2021 0. L0 L0 L0 L0 .0
100069983 .... .. | HENDERSON ... 09/01/2021 0. L0 L0 I L0 ...0
100069993 .... .. | LAUREL 09/01/2021 0. L0 L0 L0 L0 .0
100069999 .... .. [HAMILTON .... 09/01/2021 0. L0 L0 I L0 ...0
100070007 . .. | FORT WORTH .09/0172021 .. 0 0 .0 L0f 0 0
100070008 . .. | FRESNO . .09/01/2021 .. 0 0 .0 .0 0 0
100070010 . . |BURIEN . .09/0172021 .. 0 0 .0 L0f 0 0
100070013 .... DELANO ... 09/01/2021 0. L0 L0 I L0 ...0
100070027 ... AVE MARIA ... 09/01/2021 0. L0 L0 L0 L0 .0
100070030 ... ANDREWS 09/01/2021 0. L0 L0 I L0 ...0
100070034 ... LONG BRANCH . 09/01/2021 0. L0 L0 L0 L0 .0
100070036 ... RIO RICO ... 09/01/2021 0. L0 L0 I L0 ...0
100070037 .... SNELLVILLE .. 09/01/2021 0. L0 L0 L0 L0 .0
100070040 ... BULLS GAP ... 09/01/2021 0. L0 L0 I L0 ...0
100070062 .... PHILADELPHIA .. 09/01/2021 0. L0 L0 L0 L0 .0
100070087 . .. |FAIRFIELD ... .09/01/2021 .. 0 0 .0 .0 0 0
100070091 . .. | SWEET HOME .. .09/0172021 .. 0 0 .0 L0f 0 0
100070105 . .. | RICHTON PARK .09/01/2021 .. 0 0 .0 .0 0 0
100070109 . .. | SYKESVILLE .. .09/0172021 .. 0 0 .0 L0f 0 0
100070117 . . | SAYLORSBURG . .09/01/2021 .. 0 0 .0 .0 0 0
100070145 ... SACRAMENTO .. 09/01/2021 0. L0 L0 L0 L0 .0
100070164 .... 09/01/2021 0. L0 L0 I L0 ...0
100070166 .... OXON HILL ... 09/01/2021 0. L0 L0 L0 L0 .0
100070175 ... WEST PALM BEACH . 09/01/2021 0. L0 L0 I L0 ...0
100070189 ... L INDENWOLD 09/01/2021 0. L0 L0 L0 L0 .0
100070194 ... EDGEWOOD .. 09/01/2021 0. L0 L0 I L0 ...0
100070204 . .. | WOODRUFF .. .09/0172021 .. 0 0 .0 L0f 0 0
100070210 . .. | SPRINGFIELD . .09/01/2021 .. 0 0 .0 .0 0 0
100073433 . .. [EL RENO ... ... 1170172021 .. 0 0 .0 L0f 0 0
100073443 . .. [MENTOR . ... 11/01/2021 .. 0 0 .0 .0 0 0
100073454 . .. | AMHERST ... .. 1170172021 .. 0 0 .0 L0f 0 0
100073464 ... .| SAN ANTONIO . 11/01/2021 0. L0 L0 I L0 ...0
100073479 ... LAREDO 11/01/2021 0. L0 L0 L0 L0 .0
100073480 ... CORPUS CHRISTI 11/01/2021 0. L0 L0 I L0 ...0
100073482 ... PRAIRIEVILLE .. 11/01/2021 0. L0 L0 L0 L0 .0
100073483 ... MYERSTOWN 11/01/2021 0. L0 L0 I L0 ...0
100073486 ... WARREN ... 11/01/2021 0. L0 L0 L0 L0 .0
100073488 ... MEMPHIS ... 11/01/2021 0. L0 L0 I L0 ...0
100073492 .... .. |ROUND LAKE .. 11/01/2021 0. L0 L0 L0 L0 .0
100073494 . . [ALBANY ... .. 1170172021 .. 0 0 .0 .0 0 0
0. 0. 0. 0. 0. .0

- JLITHONIA ....

11/01/2021
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

3310024781 ... JACKSONVILLE .. 01/11/2022 0. L0 L0 L0

3310030325 ... UPPER DARBY ... 01/31/2022 0. L0 L0 I

3310033288 ... 04/01/2022 0. L0 L0 L0

3310049255 .. | BALTIMORE ... .05/25/2023 .. 0 0 .0 .0

3310080845 .. | SEASIDE HEIGHTS . .10/10/2024 .. 0 0 .0 L0f

3310081554 . | NEW PALTZ .09/26/2024 .. 0 0 .0 .0

3420001109 ... RALEIGH ... 01/26/2026 0. L0 L0 L0

4010014970 ... NEWARK ... 02/10/2021 0. L0 L0 I

4020234984 ... SUWANEE ... 03/12/2021 0. L0 L0 L0

4020241370 ... BALTIMORE ... 03/12/2021 0. L0 L0 I

3420001119 ... HO HO KUS ... 02/20/2026 0. L0 L0 L0 . . .

2014069 .... ELKTON <eeeeeeeeeeeeeeeieeeeemeeeeeeeeen Jeemmeeeeeenees Pl e [ 06/01/2020 769,557 |.... 0. L0 L0 I 769,557 |. ... 769,557 |...

2017039 .... MOORESTONN ..veevvvivviiiivciinineeeenns Jevvneneeeeeenen N e s 06/01/2020 172,988 |.... 0. L0 L0 L0 172,988 |. ... 172,988 |...

2017057 ... ALEXANDRIA .. 06/01/2020 ...495,835 [.... 0. L0 L0 I ...495,835 |...

2017061 . ARLINGTON ... ... 06/01/2020 .. .. 221,886 |. 0 0 .0 L0f 221,886

2017066 . LOS ANGELES ... 06/01/2020 .. .. 161,010 |. 0 0 .0 .0 161,010

2016043 . | IRVINE ....... .. 06/01/2020 .. .. 216,450 |. 0 0 .0 L0f 216,450

2017080 ... SAN FRANCISCO evveeeeeeeeenieeeeeemniees Jeemmieeeeeennes A e e s 06/01/2020 146,264 |.... 0. L0 L0 I .. 146,264 |...

7100013 ... MONTGOMERY ....ovvvvvnneiiiinniieeevennnnns Jeevnenneeeenns Al e e e 01/13/2021 ...89,916 [.... 0. L0 L0 L0

2017087 ... LAGUNA NIGUEL ..eeveeeeeeeeieeeeeeni Jeemmeeeeeemnes CAececccce e e s 06/01/2020 0. L0 L0 I

2016056 .... ALBUQUERQUE .....eevveevieenieenieeniees fooneenneenneed M e i s 06/01/2020 0. L0 L0 L0

7200441 ... BURLINGANE ....ceeeeeeeeeeeeeeeeeemieees Jeemmmeeeeeeenes CAe s [ s e 04/01/2021 0. L0 L0 I

2018008 ... PLEASANT PRAIRIE ... L1 N A RN 06/01/2020 0. L0 L0 L0 . .

2018025 ... CRANBURY TONNSHIP .eeveeeeeeeeeeeee Jeemmeeeeeeeee N e e s 06/01/2020 0. L0 L0 I ... 287,272 ...

2018026 .... ... | CRANBURY 06/01/2020 0. L0 L0 L0 ...254,751 . ....254,751 |...

2012120 . .| WALNUT CREEK ... 06/01/2020 .. 0 0 .0 .0 .88,041 |. ..88,041

7100020 . . | VARIOUS .04/08/2021 .. 0 0 .0 L0f .5,373,815

2018039 . .. | ATLANTA ... ... 06/01/2020 .. 0 0 .0 .0

2019033 . .. | WEST JORDAN . ... 06/01/2020 .. 0 0 .0 L0f

2019045 . .| PASADENA .. .. 06/01/2020 .. 0 0 .0 .0

2019037 ... HERNDON ... 06/01/2020 0. L0 L0 L0

2014001 eeeeeeeeeeeeneieeeeeeeens [VENTURA e Jemeeeeeeeee CAecc e s 06/01/2020 0. L0 L0 I

2016071 ... SAN RAMON ..eivvivniiieceeniineeevnnnnn Jevvneneeeeeenen CAeceis e [ 06/01/2020 0. L0 L0 L0

2016073 ... BURBANK -..eeeeeeeeeeemenieeeeeemnieeeeee Jeemmeeeeeennes CAececcc o e s 06/01/2020 0. L0 L0 I .

2016075 .... CHANDLER ...eviiviiiiiieiecviiineeeceviinns fevvnneeecvnnen A e foeeeeee e [ 06/01/2020 0. L0 L0 L0 ....239,122 (...

2017008 ... ... | WASHINGTON .. 06/01/2020 0. L0 L0 I ....453,375 |...

2014048 . ..|STUDIO CITY . ... 06/01/2020 .. 0 0 .0 L0f .339,466

2014051 . . | FAIRFAX ... 06/01/2020 .. 0 0 .0 .0 .231,346

19357 . KUNA ... .08/07/2025 .. 0 0 .0 L0f 127,596

19362 . MULTIPLE . .09/30/2025 .. 0 0 .0 .0 1,726,823

3420001185 . | LIVINGSTON .04/30/2026 .. 0 0 .0 L0f

100075844 ... WAKEFTELD e eeeemeeeeeeeee Jeemmmeeeeeeenns GBRec e s 11/24/2021 0. L0 L0 I

100082066 ... TWICKENHAM .. fevviieeeeeenns GBRuc e [ [ 03/30/2022 0. L0 L0 L0

100082067 ... TWICKENHAM e eeeeeeeee Jeemmeeeeeeeen GBRec e e s [l 03/30/2022 0. L0 L0 I

100082068 .... TWICKENHAM .. fevviieeeeeenns GBRuc e [ [ 03/30/2022 0. L0 L0 L0

100082081 ... BIRMINGHAM e e Jeemmieeeeeeeens GBRec e e e [ 03/30/2022 0. L0 L0 I

100082086 ... 03/30/2022 0. L0 L0 L0

100082716 .... NOTTINGHAM .. 04/26/2022 0. L0 L0 I

100082717 ... NOTTINGHAM .. 04/26/2022 0. L0 L0 L0

100082718 . . | CHESTER ...... .04/26/2022 .. 0 0 .0 .0

100050715 ... GREATER LONDON .. 03/02/2021 0. 0. 0. 0.
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2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change |Total Foreign| Excluding Exchange Realized Total
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100050733 ... GREATER LONDON .. 03/02/2021 0] 0

100050734 ... GREATER LONDON .. 03/02/2021 0] 0

100050738 ... .. | SOUTH EAST .. 03/02/2021 0] 0

100083445 . .. | DONCASTER .05/27/2022 .. 0 0

100083450 . .. | BIRMINGHAM .05/27/2022 .. 0 0

100084354 . .. | DERBY ... .06/30/2022 .. 0 0

100084358 ... . | MANCHESTER .. 06/30/2022 0] 0

100084363 ... PRESTON ... 06/30/2022 0] O .

100086357 ... 08/30/2022 0] L0 [

100087720 .... BRIGHTON ... 09/29/2022 0] 0

100101705 ... CHELMSFORD .. 03/30/2023 0] 0

100110777 ... DARTFORD 06/28/2023 0] 0

100173538 ... UNITED KINGDOM .. 10/29/2024 0] 0

7200420 . PARIS . 12/15/2020 0] 0

7200445 . LONDON 05/19/2021 0. 0 .

0299999 Mortgages W|th partial repayments 59,429, 336 0 0 0 59,238, 161 59,215,680
3310037376 ..o ARDSLEY .t [oerienienieniens NV [ e o 07/07/2022 o feccccs i [ 175,824 | (1] (1] FUTRR 0 (L) U 175,824 oo 175,824
100044797 ... BELLEVILLE .... 11/19/2020 0] 0] .. 302,410 |. ... 302,410 |...
3310059244 .. | PALMETTO BAY .08/31/2023 .. 0 0l .344,520
100046321 . L [FLINT .11/25/2020 .. 0 0l ..38,050
3310039628 . [ SUN-CITY CENTER . .08/16/2022 .. 0 0l ..98,010
3310039660 ... PHILADELPHI A 11/01/2022 0] 0] .. 107,494 |...
3310039876 ... 08/08/2022 0] 0]

3310041458 ... SUN CITY CENTER ... 09/08/2022 0] 0]

3310041711 ... INDIAN HARBOUR BEACH .....vvuvveenveneene fooneenienieiene Fliiiiiiiies o e o 04/27/2023 0] 0]

3310062713 ... FATRBANKS .veveeeeeeeeeeeneeneenennenneen fernemneenenene A o e o 02/15/2024 0] 0]

3310062715 ... HOMOSASSA v sreneenienne [eenrenienienene Flisiciiin fereees e o 10/31/2023 0] 0]

3310064335 ... POINCIANA «veeeeeeeeeeeeeneeeeeneeneeneene fernmnenenene Floicecee o e o 02/15/2024 0] 0]

3310064677 ... BELLEVILLE .voeveeeeenerneeneenienienienees foenrenenenens i foreeis e o 02/15/2024 0] 0]

3310088974 .. | ATLANTA ... .12/12/2024 .. 0 0l

3310094595 .. | coTTONWOOD SHORES .02/20/2025 .. 0 0l

3310094597 .. | COTTONIOOD SHORES .02/20/2025 .. 0 0l

100045995 . .. |LOUISVILLE .. .11/25/2020 .. 0 0l

100049409 . .. | ATLANTA ... .11/20/2020 .. 0 0l

3310031312 .. INEIYORK e e WY e 04/08/2022 504,900 |.... 0] 0] 504,900 |. ... 504,900 [...
3310042264 ... PANAMA CITY BEACH ..veveeeeeeeaeeaieenes ferneneneneeed Flicecee foreiis e o 10/19/2022 ...220,044 |.... 0] 0] ...220,044 |. 102.220,044 |...
3310042369 ... PANAMA CITY BEACH ...vvvevenveneeneeniens foonrenienenene Fliiiciiiin foreees e o 10/19/2022 .. 210,627 |.... 0] 0] .. 210,627 |...
3310081055 ... AMARILLO . veeeeeeeeeeieeeeeieemeemeemees fornemneneneee T o v o 09/03/2024 ...52,301 ... 0] 0] .
3300003235 ... CHICAGD vevvveeeeeeeneeseeseennennenees foenrenieneenens i foreees e o 09/13/2021 .. 241,766 |.... 0] 0] ... 241,766 |...
100045663 ... ST LOUIS weveeeeeeeeeeeeeneeeeeeeeneeneeneen ferneeneeneneeee M0 o e o 11/25/2020 .. 186,550 |.... 0] 0] .. 186,550 |...
100046374 . .. |sT Louts . .11/25/2020 .. 41,134 | 0 0l

100046370 . .. | SHREVEPORT .11/25/2020 .. 71,501 |. 0 0l

100047018 . .. | AKRON .. .11/20/2020 .. .49,118 |. 0 0l

100045184 . .. | BARNWELL . .11/25/2020 .. .39,100 |. 0 0l

100044730 . . | SAINT LOUIS . .11/19/2020 .. .98,400 |. 0 0l

100046268 .... MENPHIS ..eeeeeeeeeeeeeeeeeeeeeieemeenees feenemnenenene TN o e o 11/25/2020 vee foeeeeeeenn 28,700 ... 0. 0] 0.

100048836 ....civrrerieriiiiiiiines SAINT LOUIS vvveerernernennnnnnnnnnns foonrenenenienee M0ieseiiiinies forsnis o o 11/20/2020 oo |oveieiiie e | 53,318 |.eererrriiinnins [\ TP (L] PR 0 0

0499999. Mortgages transferred 3,708,728 0 75,433 0 0 3,784,161 3,784,161 0 0
0599999 - Totals 284,424,204 0 (86,585), 0 0 (86,585)| 0 284,146,444 284,123,976 (22,481)) (22,481
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36275V-AG8 ......... GGP 2026-SSP HRR .......eeeiiiiiiiiiiei i ChICAgO .eeeeeiiiiiiieeiiiiiiiee e | IL.......... DIRECT ..t e s siiee oaaeees 2B ........ ....06/01/2026 ... |.coooiiiiiii o, 3,000,000 |..cooiiiiiieiiiiiieee (O OO 0 foeeieiiiiiiiiieiii [ R 0.000
0799999. Debt securities that do not qualify as bonds - debt securities that lack substantive credit enhancement - NAIC Designation not assigned by the SVO - unaffiliated 3,000,000 0 0 0 XXX
000000-00-0 Apollo Investment Fund IX ... | Purchase ..|Apollo Capital Management IX Inc. . U TP eeveeeenn|....05/24/2023 ... 1... .0 . a0 .. 3,314,256 |... 0.080
000000-00-0 . ..|Arlington Capital Partners V Chevy Chase Arlington Capital Partners L.P. . ..09/02/2023 . A 30,746 |.. 0 | 1,093,439 0.660
000000-00-0 Arlington Capital Partners VI .... Chevy Chase .. ..|Arlington Capital Partners L.P. . ceeeeeeenn 2220971272024 ...l 1 19,884 a0 1,064,330 |... ...0.340
000000-00-0 Arsenal Capital Partners Growth . New York ... .|Arsenal Capital Management L.P. . P ceeveeeenn |120.09/12/2024 L. 1 0] 1,678,145 |... ..0.290
000000-00-0 . ..|Arsenal Capital Partners V .. New York Arsenal Capital Management L.P ..09/05/2023 . A .0 | 1,000, 166 1.290
000000-00-0 . ..|Arsenal Capital Partners VI . New York ... Arsenal Capital Management L.P ..02/27/2013 . A 0 | 4,293,407 0.270
000000-00-0 Aurora Equity Partners V .... Los Angeles .. ..|Aurora Capital Group LLC . |....10/12/2023 ... 1 a0 ...900,107 |... ... 1.590
000000-00-0 Birch Hill Equity Partners VI . Toronto ..|Birch Hill Equity Partners Management In . ....11/13/2023 ... 1 - 0] .. 1,832,043 |... ... 1.090
000000-00-0 . ..|Calera Capital Partners VI .. San Francisco Calera Capital Investors VI L.P. .. ..01/03/2023 . 1 120,407 |.. .0 3,938,617 2.680
000000-00-0 . ..|Clairvest Equity Partners VI-A Toronto .. Clairvest Equity Partners ........ ..12/22/2025 . A 52,292 |.. 0 | 2,863,295 6.030
000000-00-0 . ..|Clairvest Equity Partners VII-A . Toronto .. Clairvest General Partners IV L.P. ..12/16/2024 . A . 1,625,000 |.. 0 7,030,000 3.720
000000-00-0 . ..|Clayton Dubilier & Rice Fund X New York CD&R Associates X L.P. ... ..04/17/2025 . A .. 35,069 [. 0 ... 736,255 0.110
000000-00-0 . ..|Clear lake Capital Partners VII Santa Monica . Clearlake Capital Partners ..03/02/2022 . 1 .333,260 |.. .0 1,328,769 0.600
000000-00-0 . ..| Graham Partners IV .... Newtown Square . Graham Partners Inc. ... ..05/20/2022 . A .. 14,708 |.. 0 | ... 388,656 1.630
000000-00-0 . ..| Graham Partners V .. Newtown Square . Graham Partners Inc. ..03/26/2018 . 1 500,987 |.. .0 ... 958,752 2.430
000000-00-0 . ..| Graham Partners VI . Newtown Square . Graham Partners Inc. ... ..04/25/2022 . A . 1,448,504 |.. 0 | 3,882,753 0.900
000000-00-0 . ..|Harvest Partners IX .. New York ... Harvest Associates IX LLC .. ..08/31/2022 . A ..3,144,539 |.. 0 .. 10,169,200 1.960
000000-00-0 . ..[Harvest Partners VIII . |New York Harvest Association VIII LLC . ..08/24/2021 . | .. 19,424 |.. 0| 1,209,648 1.260
000000-00-0 . ..|Haveli VC Gaming Fund | ... WiImington . Haveli VC Gaming Fund | GP LLC .. ..11/14/2018 . A 4,771,582 |.. 0 .. 16,060,727 0.140
000000-00-0 . ..| Insight Partners XII Buyout Annex Fund . New York Insight Associates XII Buyout Annex LP ..05/04/2022 . A .. 24,000 |.. 0 | ...100,000 0.070
000000-00-0 . ..| Insight Partners XI11 .....cccovniieiiiinis New York Insight Associates XII1 LP ............... ..09/07/2021 . A .321,629 |.. 0 4,531,616 0.080
000000-00-0 . ..| Insight Partners XI11 Growth Buyout Fund . New York Insight Associates XII1 Growth Buyout LP ..11/19/2020 . A . 0 | 2,447,314 0.290
000000-00-0 . ..| JFL Equity Investors VI New York JFL Equity Investors VI L.P. ... ..02/20/2018 . A 0 3,745,018 0.700
000000-00-0 K4 Private Investors .... El Segundo .... ..|K1 Investment Management LLC .|....07/26/2021 ... 1 0] 1,801,525 |... ...0.530
000000-00-0 KKR North America Fund X111 . New York ... .|Kohlberg Kravis Roberts & Co L.P. . ....05/21/2018 ... 1 .0 . ... 312,506 |... ...0.030
000000-00-0 . Leeds Equity Partners VII New York Leeds Equity Associates VII L.P. ..12/28/2018 . A 0 | ... 368,466 1.180
000000-00-0 . Littledohn Fund V .............. .. |Greenwich Littlejohn & Co LLC ............. ..07/19/2018 . A 0 1,242,918 0.490
000000-00-0 Madison Dearborn Cap Partners VIII ... Chicago ..|Madison Dearborn Partners LLC ... ... 12/23/2021 ... 1 0] 2,693,319 |[... ...0.790
000000-00-0 Marlin Equity V .... . |Hermosa Beach ... .[Marlin Management Company LLC . ....05/23/2018 ... 1 a0 . ...0.170
000000-00-0 . ..|Marlin Heritage Il . . |Hermosa Beach Marlin Management Company LLC . ..11/12/2020 . A 0 | 0.130
000000-00-0 . ..|Marlin Heritage Il .. Hermosa Beach Marlin Management Company LLC . ..07/15/2021 . A . .0 | 0.330
000000-00-0 . ..|Mason Wells Lev. Buyout Fund V Mi lwaukee .. Mason Wells Partners V LLC . ..04/30/2021 . A ,412,286 |.. 0 | 1,893,902 2.070
000000-00-0 . ..|MidOcean Partners V .. New York MidOcean Partners L.P. . ..04/14/2020 . A 1,869 |.. 0 ...982,779 1.250
000000-00-0 . ..|Motive Capital Fund I1-A Wilmington . Motive Capital Fund Il GP LP ..07/01/2022 . A .993,012 |.. 0 .. 24,590,756 ..21.500
000000-00-0 . ..|North Castle Partners VI .. Greenwich .. NCP GP VI LLC ... ..07/01/2021 . A .109,106 |.. 0 . 31,194 2.070
000000-00-0 . ..|North Castle Partners VII Greenwich .. NCP GP VII LLC .. ..12/26/2020 . A ..60,261 [. 0 .81,720 1.900
000000-00-0 . ..|NOVA Infrastructure GP 11 WiImington . NOVA LP General Partner LLC ... ..07/02/2020 . A .. 23,151 |.. 0 ... 340,375 0.034
000000-00-0 . ..|Novacap TMT VI ....cevnennnns Longueui | Novacap International TMT VI L.P. ..09/27/2021 . A . 1,158,378 |.. 0 | 1,626,528 0.380
000000-00-0 . ..|Revelstoke Capital Partners Il Denver ... Revelstoke Capital Partners LLC . ..03/14/2019 . 1 .573,328 |.. .0 ...509,390 2.090
000000-00-0 . ..|Revelstoke Capital Partners Il . Denver RCP Fund [11 GP LLC ..... ..08/23/2019 . A . 463,576 |.. 0 2,197,352 0.670
000000-00-0 . ..|Riverside Fund V ... Boston Riverside Partners LLC . ..07/16/2019 . A 5,159 |.. 0 ...207,992 1.300
000000-00-0 . ..|Seidler Equity Partners . Marina Del Rey . Seidler Equity Managemen . ..06/09/2016 . A .. 26,208 |.. 0 | 378,560 2.430
000000-00-0 . ..|Seidler Equity Partners VII . Marina Del Rey . Seidler Equity Management VII LLC . ..11/02/2022 . A .365,000 |.. 0 ...400,000 5.000
000000-00-0 . ..|Seidler Equity Partners VIII Marina Del Rey . Seidler Equity Management VIII LLC ..04/20/2016 . A ,272,000 |.. 0 | 3,868,000 1.600
000000-00-0 SkyKnight Capital Fund IV . | San Francisco ... ..|Skynight Capital Partners .|....11/05/2019 ... 1 a0 ...897,831 |... ..0.240
000000-00-0 Sterling Investment Partners IV .... Westport ... .|Sterling Investment Partners Management .. ....11/26/2019 ... 1 0] .. 2,391,602 |...
000000-00-0 . ..| Thoma Bravo Discover Fund IV .. Chicago .. Thoma Bravo LLC .... ..07/22/2014 . 1 .. .0 4,754,470
000000-00-0 . ..| Thoma Bravo XI11 ... Chicago .. Thoma Bravo LLC . ..10/23/2017 . A ..83,716 |.. 0 ...690,789
000000-00-0 Thoma Bravo XIV Chicago .. ..| Thoma Bravo LLC ... oo 12/28/2022 ... 1 . 1,064,085 .0 4,207,142 |...
000000-00-0 Thoma Bravo XVI .. Chicago .| Thoma Bravo LLC ....03/29/2016 ... 1 . 3,129,428 .0 ..23,321,764 |... ..0.420
000000-00-0 . R RECE: I San Francisco TSG8 Management LLC ..01/07/2019 . A . 0 1,958,647
000000-00-0 . |TSG 9 ... San Francisco TSG9 Management LLC ..12/07/2022 . A .0 |
000000-00-0 Veritas Capital Fund IX ... New York .|Veritas Capital ceeeeeeenn |-22.02/13/2019 L.l 1 . PP T .
000000-00-0 ......... Veritas Capital Fund VII ..ocoooviiiiiiniiiiiiiiiiiiiiiii i New York Veritas Capital ....coocovriiiiiiiniiiiiiiiiiiiiiiiiiiieiiciii |oviiiiine s ceeeeans ....09/06/2019 ...1...... T 0 s . [ o 617,071 [ovveeeiiinnnes 0.440
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000000-00-0 Veritas Capital Fund VIII .. [New York . ..|Veritas Capital ....09/05/2019 ... e 53,553 e 0 | 1,802,913 |. ...0.340
000000-00-0 .. .|Veritas Capital Vantage Fund . .. |New York . Veritas Capital ...... ...04/04/2022 .. .29,918 |. 1,683,046 |. 0.340
000000-00-0 .. .[Wind Point Partners IX-A ... . |Chicago ... Wind Point Investors L.P. ...08/06/2021 . 88,731 | 1,354,422 |. 1.080
000000-00-0 Wind Point Partners X-A .... Chicago Wind Point Investors L.P. ... 12/23/2024 ... ... 1,178,872 0 | 1,218,694 |. ... 1.130
1999999. Interests in joint ventures, partnerships or limited liability companles (including non-registered private funds) - common stocks - unaffllated 29,318,537 0 194,513,218
000000-00-0 ......... [PPH Strategic 0pp FUN | +.vivverereerereeieiieeieeieeieeieeieeresieeneanas [Chicago ..ovveirieieiiiiieciecieiieieane [...... [T [ PP Strategic Opp Capital Partners | LLC ..ooovvevreveanenne. | [...06/30/2025 .. ooo e el 0 oo 1,464,020 [ooooiiiiiiiiiiies 0 oo 4,961,398 [oooiiennne. 22.232
2099999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - affiliated 0 1,464,020 0 4,961,393 XXX
000000-00-0 ......... [ NNN_AGP Oppor tunities FUNd 11 .oovooveoreeeereereireseseeesiesneeieinenns [WiTmington woviiiiiiiicicicicieienas [...... DE..ocvnas [ NNNAGP Oppor tunities GP LLC ..vevvevvevreereereereireeieireinaes | [...05/2772021 o oo e ol 0 oo [ R [ P 0
2199999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - real estate - unaffiliated 0 5,400,930 0 0
64952G-AE8 ......... R A R Moo, R = [ 1D FE oo ]0ar1372006 o [ 3,701,885 |ooveeersieseseeeieneas [ [ 0
2799999. Surplus notes - unaffiliated 3,701,845 0 0 0
000000-00-0 Core Senior Lending Fund Il Feeder ... .. [New York . ...|HPS Inv‘estmenl Partners LLC ... . ‘ |....12/23/2021 . 0. 0 e 2,396,898 |.
000000-00-0 .........[Panther Investments | ..........ccciiiiinniivinnnnnnnees ... |New York . ..|TPG Twin Brook Panther GP ............cceiieemrininnieeinnnnnnnes IEPTTRTTDRTTOTT 05/04/2026 .. 3,281,250 |.. . 18,593,750 |.
5599999. Residual tranches or interests with underlying assets having characteristics of bonds - unaffiliated 3,281,250 728 102 0 20,990,648
7899999. Total - unaffiliated 9,983,095 35,447,569 0 215,503, 866
7999999. Total - affiliated 0 1,464,020 0 4,961,393 XXX
8099999 - Totals 9,983,095 36,911,589 0 220,465,259 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
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Carrying Current Other Change in| Foreign | Carrying
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Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
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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
97263C-AA-9 ..... WILTON RE .eeeeieieeieeie e e e e e e ceenias NOrwalk .ovevveeneiiieinninneeens Joerennnns CTeenes BARCLAYS CAPITAL ..ivvveeiiiiiiniineeeennnas ....10/15/2020 ...J....06/02/2026 ...|..... 1,721,115 |........ 78,885 [....ceiiiinnnns [ R [ R [V 78,885 [....eeieinnnnns 0 |.... 1,800,000 |.... 1,728,000 |........cc..... 0f...... (72,000)f....... (72,000)f........ 66,300
1099999. Debt securities that do not qualify as bonds - debt securities that do not qualify as bonds solely to a lack of meaningful cash flows - NAIC
Designation assigned by the SVO - affiliated 1,721,115 78,885 0 1,800,000 1,728,000 0 (72,000) (72,000) 66,300
31359U-VL-6 ..... FNW 1998-W6 B1 ..01/08/1999 06/01/2026 . ....926 |... .. 1,108 |......... 1,108 |... JR VY 6
337355-AA-9 ..... ‘FUCRA 1997-1 B1 ..10/30/1997 ...‘....06/01/2026 ...21,630 |[... (4,099) L 18,411 ... 18,411 |... [V 138
1599999. Interests in joint ventures, partnershlps or limited liability companies (|nc|ud|ng non-registered private funds) - NAIC Designation not assigned
by the SVO - bonds - unaffiliated 22,556 532 (4,601) 0 0 (4,069) 0 19,519 19,519 0 0 0 144
PRI Loan Hanagenent Conpany 2 Retention | ‘ ‘ S ‘
000000-00-0 ..... SEries B wevvuueiererunieneeeenniaeeerennnaaaees Chicago w.veeevievrvenianieeiiinans Jovrennnns || Capital Distribution ......cccooeeevvvennnnns fonns 12/21/2023 ...J.... 04/30/2026 ...]........ 300,009 |.eevvunnnnnnnns [ R [ R [ R [ R [ R 0f.....t 300,009 |....... 300,009 [-..euieeennnn [ R [ R [ TR 0
1699999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - NAIC Designation not assigned
by the SVO - bonds - affiliated 300,009 0 0 300,009 300,009
000000-00-0 ..... Apollo Investment Fund IX Purchase coe fereeens .|Capital Distribution oo |-...03/14/2019 ...]....06/29/2026 ... . . el 0 el 0 0 0 e 232,418 |....... 232,418 |...
000000-00-0 ..... Apollo Natural Resources Partn |1 New York .. .|Capital Distribution . ...09/28/2016 . .05/20/2026 ... s 0 . 452,187 |....... 452,187
000000-00-0 ..... Arsenal Capital Partners V New York .| Capital Distribution ...07/16/2019 ...|....04/06/2026 ... .. 476,718 |... L0 0 e O 0 0 476,718 |....... 476,718 |...
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000000-00-0 ..... Arsenal Capital Partners VI ... .. |New York ... ....|Capital Distribution ...05/20/2022 ...|....04/06/2026 ...|..... 1,230,893 N .. 1,230,893 |.... 1,230,893 |...
000000-00-0 ..... Catterton Partners X Greenwich .|Capital Distribution .. .06/29/2026 .. ..393,697 |..
000000-00-0 ..... Frazier Healthcare Growth Buyout Fund X Seattle ..... N . .| Capital Distribution .. .06/04/2026 .. ..551,788 |..

000000-00-0 ..... Graham Partners IV .
000000-00-0 ..... Graham Partners V ..
000000-00-0 ..... Green Equity Investors IX
000000-00-0 ..... Green Equity Investors VII .

.05/19/2026 ..
.06/02/2026 ..
.06/30/2026 ..
.05/22/2026 ..

Newtown Square
Newtown Square
Los Angeles ..
Los Angeles

.|Capital Distribution ..
.|Capital Distribution ..
.|Capital Distribution ..
.|Capital Distribution ..

coocooooboocoooooo

000000-00-0 ..... Yorktown Energy Partners IX New York . .|Capital Distribution .. .06/09/2026 .. ..408,399 |..
000000-00-0 ..... Yorktown Energy Partners X .. New York . .|Capital Distribution .. .05/14/2026 .. ..329,456 |..
000000-00-0 ..... Yorktown Energy Partners XI New York . .|Capital Distribution .. .06/09/2026 .. ..196,976 |..
000000-00-0 ..... Birch Hill Equity Partners VI Toronto .. Capital Distribution .. .04/21/2026 .. .. 15,547 |..

0. 0 ....0

0 0 .0

0 0 .0

0 0 .0

0 0 .0

0 0 .0

0 0 .0

000000-00-0 ..... Green Equity Investors VIII Los Angeles .|Capital Distribution .. .06/29/2026 .. 0 0 .0
000000-00-0 ..... Harvest Partners IX ..... New York . .|Capital Distribution .. .05/08/2026 .. ..648, . 0 0 .0
000000-00-0 ..... Harvest Partners VIII New York . .|Capital Distribution .. .06/10/2026 .. . 206,786 |.. 0 0 .0
000000-00-0 ..... Jade Equity Investors .. Los Angeles .|Capital Distribution .. .06/26/2026 .. 90,367 |.. 0 0 .0
000000-00-0 ..... Jade Equity Investors |1 . Marina Del Rey .|Capital Distribution .. .05/11/2026 .. 12,181 |.. 0 0 .0
000000-00-0 ..... JFL Equity Investors V . New York ... .|Capital Distribution .. .06/30/2026 .. 24,302 |.. 0 0 .0
000000-00-0 ..... JFL Equity Investors VI .. New York . .|Capital Distribution .. .06/11/2026 .. 22,850 |.. 0 0 .0
000000-00-0 ..... Leeds Equity Partners VII ... New York . .|Capital Distribution .. . .05/29/2026 .. . 378,601 |.. 0 0 , .0
000000-00-0 ..... Levine Leichtman Capital Part VI . [Beverly Hills ... ....|Capital Distribution ....05/30/2017 ...|....04/30/2026 ...[..... 1,014,409 0. .0 ... 1,014,409 ....0
000000-00-0 ..... Littledohn Fund V Greenuich ....|Capital Distribution ...07/22/2014 ...|....05/11/2026 ...|.........17,038 0. 0 17,038 |.... ....0
000000-00-0 ..... Marlin Heritage Il . Hermosa Beach .|Capital Distribution .. .05/22/2026 .. 0 0 11,078 |. .0
000000-00-0 ..... MidOcean Partners V .. New York ... .|Capital Distribution .. . .05/08/2026 .. , 0 0 R , .0
000000-00-0 ..... Motive Capital Fund I1-A . .. |Wilmington . ....|Capital Distribution ....08/06/2021 ...|....04/21/2026 ...|. 6 255 008 0. 0. ... 6,255,008 |... ....0
000000-00-0 ..... North Castle Partners VI .... . |Greenwich ....|Capital Distribution ...03/29/2016 ...|....04/14/2026 ...|........249,130 0. 0 249,130 |... ....0
000000-00-0 ..... NOVA Infrastructure GP | . Wilmington . .|Capital Distribution .. .04/21/2026 .. ....189 |.. 0 0 .. 189 .0
000000-00-0 ..... NOVA Infrastructure GP II ... Wilmington . .|Capital Distribution .. .04/03/2026 .. 2,170 |.. 0 0 .0
000000-00-0 ..... NOVA Infrastructure Holdings Wilmington . .|Capital Distribution .. .06/02/2026 .. ..379,449 |.. 0 0 .0
000000-00-0 ..... Riverside Fund V ... Boston ... .|Capital Distribution .. .04/13/2026 .. ..146,540 |.. 0 0 .0
000000-00-0 ..... Seidler Equity Partners IV .. Marina Del Rey .|Capital Distribution .. .06/17/2026 .. ..115,960 |.. 0 0 .0
000000-00-0 ..... Seidler Equity Partners VII Marina Del Rey .|Capital Distribution .. .04/20/2026 .. .8,250 |.. 0 0 .0
000000-00-0 ..... Seidler Equity Partners VIII .. Marina Del Rey .|Capital Distribution .. .06/25/2026 .. ..536,653 |.. 0 0 .0
000000-00-0 ..... Sterling Investment Partners IV . Westport . .|Capital Distribution .04/21/2026 .. 96,566 |.. 0 0 .0
000000-00-0 ..... TSG 6 ...... San Francisco .|Dissolution ........... .06/24/2026 .. U 0 0 .0
000000-00-0 ..... TSG 7-A . [San Francisco .|Capital Distribution .04/28/2026 .. . 4,849 |.. 0 0 .0
000000-00-0 ..... TG 9 ...... San Francisco .|Capital Distribution .. .06/04/2026 .. 7,53 |.. 0 0 .0
0 0 .0

0 0 .0

0 0 .0

0 0 .0

0. 0 .0

000000-00-0 ..... Clairvest Equity Partners VI-A .. ... [Toronto .. wee |oeeeeeee CAN........ | Capital Distribution ....07/02/2020 ...[....04/09/2026 ...]..... 1,000,004
000000-00-0 ..... Novacap TMT V. oivuiiiiiiiieiieecie e Longueuil ovvveveiviiiiiiiiieens Capital Distribution ....10/05/2017 ...]....06/02/2026 ...|......... 53,679 0 0 0
1999999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - unaffiliated 16,836, 158 0 0 0 0 0 0| 16,836,158 | 16,860,577 39,966 0 39,966 0
000000-00-0 ... [PoDS (US one), LG v | | [ |....10/0172007 ...]....06/30/2026 ..|.....2.134.228 ... (713,580))-.0ccuvennene (o PP (o PP 0)...... (713,580) v 0. 1,420,648 |.... 2,134,228 |....ccovennene (o P 713,580 [....... 713,580
2099999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - affiliated 2,134,228 (713,580) 0 0 0 (713,580) 0 1,420,648 2,134,228 0 713,580 713,580
000000-00-0 ..... [ NNN_AGP Oppor tunities Fund 11 ..ocovevenen.. TWilmington .oovovviviiiiiiiinens | DE......... [Capital Distribution ...ccoovevierieiennans [....11/22/2021 ...]....06/30/2026 ...].........82,500 [.eoveeeieeieniO oo 0 [ 0 [ O e 00 [ 82,500 [ 82,500 |oovoviieieeia0 [ [l O 0
2199999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - real estate - unaffiliated 0 0 82,500 0 0
000000-00-0 ..... Square Mile Credit Partners |1 .. | New York . NY .[Capital Distribution .. ..02/27/2019 .06/24/2026 .. 0 0 89,253 L0 0
000000-00-0 ..... Principal RE Debt Fund I11 . Chicago .. IL.........| Capital Distribution ..05/27/2020 .06/30/2026 .. 0 . .0 114,537 L0 .0
000000-00-0 ... llal ton Street RE Debt Fund . . [Chicago .. .o IL.........| Dissolution ....03/11/2016 ...|....06/10/2026 ...|. 0. . 0 | (119,823)].eceveeneenn | foeneee 127,250 127,249 |....... 127,249 |...
2399999. Interests in joint ventures, partnershlps or limited liability companles (|nclud|ng non-registered private funds) - mortgage loans - unaffllated 323 614 (119,823) 0 0 0 (119,823) 203,791 331,040 127,249 127,249
256141-AB-8 ..... [DOCTORS €O INTERINSURANCE ....vereeerecaeens | T | [T JATHENE ANNUITY & LIFE .ooveoverencaiencanns ....01/12/2018 ...]....06/15/2026 ...|....15,000,000 |........cee... [ O [ O [ O [ O [ O 0 ]...15,000,000 |... 13,839,974 |............... 0 ]... (1,160,027)|... (1,160,027)[....... 275,625
2799999. Surplus notes - unaffiliated 15,000,000 0 0 0 0 0 0] 15,000,000 [ 13,839,974 0] (1,160,027)[ (1,160,027) 275,625
000000-00-0 ... [PPMA Line of Credit .oooverrrecrericnriainneas [Chicago weoereniieniiciiianenes | [T IN/A i ]....09/09/2008 ..]....04/30/2026 ...|.....5,000,000 |....ccoovenen [ O [ P [ O [ PR [ O 0 ].... 5,000,000 [.... 5,000,000 |...ccoevnene [ PR [ PR [ O 0
3499999. Collateral loans - reported by collateral that secures the loan - backed by investments in joint ventures, partnerships or limited liability

companies - affiliated 5,000,000 0 0 0 0 0 0] 5,000,000 [ 5,000,000 0 0 0 0

000000-00-0 ..... [Core Senior Lending Fund Il Feeder .......... TNew YOrk ooveeeeosnsncsssaeees | NY......... [Capital Distribution ...cocooeovoeorecreeee. [....12/23/2021 ...]....05/29/20%6 ...]........ 183,306 |......eeeee. 0 e, 0 e, 0 i, 0 e 0 e 0f...... 183,306 |....... 183,306 |............... 0 e, 0 i 0 e, 0
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5599999. Residual tranches or interests with underlying assets having characteristics of bonds - unaffiliated 183,306 0 0 0 0 0 0 183,306 183,306 0 0 0 0
PPM Loan Management Company 2 Retention
000000-00-0 ..... SEries 1 covmeieieieeiie e e e e Chicago weveueveeerneieeeeeeiiiees Joeeennnns | [ DissolUution «eveeveeeiieeieie e ...03/11/2022 ...|....05/04/2026 ...|............... L PO [V IR [V IR [V IR [V PR [V IR [V IR | L [V PR [V IR [V IR 0
PPM Loan Management Company 2 Retention
000000-00-0 ..... SEries 3 ooviieeiieeeeeeeee e e Chicago weveueveeereeiieeeeeeiiiiees Joeeennans | [ Capital Distribution ......ccccoeevvveennnns |one .03/11/2022 ...|....04/30/2026 ...|........737,989 |..covvuieeeenn0 [0 el el 0 o0 [0 e 737,989 |....... 737,989 e [V PR [V IR [V IR 0
PPM Loan Management Company 2 Retention
000000-00-0 ..... SEries 4 oovereeiieeeeeiee e Chicago weveueveeereeiieeeeeeiiiiees Joeeennans | [ Capital Distribution ......ccccoeevvvernnnnns |onn .03/11/2022 ...|....04/30/2026 ...|........206,356 |....eeuueeeeennO fooeeeeiinnnnn ool o0 o0 [0 e 206,356 |....... 206,356 [...eoeeeeennnnn [V PR [V IR [V IR 0
PPM Loan Management Company 2 Retention
000000-00-0 ..... SEries 5 oovereeiieeieeeene e e Chicago weveueveeeereiieeeeeeiiiiees Joeeennnns | [ Capital Distribution ......ccccoeevvvernnnnns |onn .03/11/2022 ...|....04/30/2026 ...|........663,318 |.......coeeeees0 feeeeeiinnini0 ool o0 o0 [0 e 663,318 |....... 663,318 [....coeeeen [V PR [V IR [V IR 0
PPM Loan Management Company 2 Retention
000000-00-0 ..... Series 7 ... |Chicago ... Capital Distribution ....08/20/2024 ...|....04/30/2026 ... 616,953 |.neeeeeeee 0 o0 0 0 0 0 e 616,953 |....... 616,953 |... 0 0
693978-AE-8 ..... PPMC 2024-7A SUB . .. |Chicago ... T Capital Distribution ...05/28/2024 ...|....04/30/2026 ... ..303, .. .0, i IV 303,335 |....... 303,335 |... .. .. 0 0
5699999. Residual tranches or interests with underlying assets having characteristics of bonds - affiliated 2,527,952 0 0 0 0 0 0 2,527,952 2,527,952 0 0 0 0
7899999. Total - unaffiliated 32,448,134 (119,291) (4,601) 0 0 (123,892) 0 32,325,274 [ 31,316,916 39,966 (1,082,778) (992,812) 275,769
7999999. Total - affiliated 11,683,304 (634,695) 0 0 0 (634,695) 0| 11,048,609 | 11,690,189 0 641,580 641,580 66,300
8099999 - Totals 44,131,438 (753,986) (4,601) 0 0 (758,587) 0] 43,373,883 | 43,007,105 39,966 (391,198) (351,232) 342,069
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912810-TK-4 ......... US TREASURY NOTES ... .eeeeeeeieeeeeeeeee e e e eeeeie e e e e eeeee e e e e ennne e s e eennnneeeeennnnaneeeennnnnnneeeennnnnnes |eennnd 04/02/2026 ..... WELLS FARGO . eeeteeeeeeeeete e e e e eeeee e e e e e e s e e e emeee e e e e eemnaa e e e e emmnnaeeeeennnnaeeeennnnnaseennnnnnaseennn [seeernnnnaneeeennnnneeeeennnnnannes |oerennnnnereeennnnnnnee 1,208,014 |oiiiiiiis 1,500,000 |... ...6,992 [1.A ... .
912810-UD-8 . ..|US TREASURY NOTES .. 05/07/2026 Various . 1.A
912810-UR-7 . ..|US TREASURY NOTES .. 05/13/2026 . Various . 1.A
912820-FV-8 . ..|US TREASURY NOTES .. 05/29/2026 . WELLS FARGO . 1.A
91282C-G0-8 . .. | US TREASURY NOTES .. 06/03/2026 .....|JP MORGAN .... 1.A
91282C-HK-0 . .|US TREASURY NOTES .. 06/09/2026 .....|DEUTSCHE BANK 1.A
91282C-HT-1 .. | US TREASURY NOTES .. 04/15/2026 . Various ... N 1.A
912820-JZ-5 ......... LU T ORI RPN 04/28/2026 ..... Various ... 4,000,000 |... 1.A ...
91282C-KC-4 US TREASURY NOTES ... .eeeeeeee e eeeenee e e eeenee e e e e eeene e e e eennne e s e eennnneeeeemnnnnaaeeennnnnnneeeennnnnnes |eennnd 05/13/2026 ..... Various ... 8,800,000 |... 1.A ...
912820-KD-2 . .. | US TREASURY NOTES .. 06/05/2026 Various . 1.A
91282C-PJ-4 ......... | US TREASURY NOTES .. 05/15/2026 . Various . N 1.A
912820-0E-4 . oo [US TREASURY NOTES ....eiiiiiiiiiiiiiiiiiie ettt s s sernaa s s s rnann s e s s nnan s e s s nnnnnnnes [oanans 04/22/202%6 ..... 2,975,283 [..ooeivviiiiiiiinnnnns 3,000,000 |... 1A ...
912820-0S-3 ......... US TREASURY NOTES ... ...eiiieinnnuneseennnnnueseennnnssseeenennsaseeennnnnssseennnnnnssaennnnnnnssenennnnnsseennnnnns |oeces 06/18/2026 ... [ P MORGAN ... iireuuiieeinnnn s eernnnu e s eeenennaseeeenensseennnnssseeennnnseseennnnnsaseennnnnnsssennnnnnnssesnnnns |ornnssseennnnnnnsseennnnnnsseernnnn fonnasseernnnnnsseeennes 2,989,580 |..evvuiiiiiiiiiiies 3,000,000 1.
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 54,981,876 55,800,000
455780-EJ-1 .........|REPUBLIC OF INDONESIA .. ..05/19/2026 ..... ... 11,773,164 |. ....11,782,000 |...
857524-AK-8 .........[POLAND REPUBLIC OF .... B L 1o S P P PPPPT 1,804,857 [..oovivveniiiiiinnnnns 1,809,000 |...
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 13,578,021 13,591,000
36140%-AA-3 ......... GA CONCORD INVESTCO LLC 06/08/2026 ..... MITSUBISHI ....20,000,000 [. ....20,000,000 ... 2BZ ..
37270%-AC-9 . ..| GEORGETOIN ENERGY PARTNERS LLC .. 06/18/2026 .....|KEYBANC ... .23,700,000 |. .23,700,000 |. 1.G FE
42331*-AA-0 . ..|HELIX NETWORKS FINANCING IV 05/15/2026 . MITSUBISHI . 12,537,389 |. . 12,537,389 |. 2.AZ
44813D-AA-4 . . [HUT 8 DC LLC eeeeeeeee 04/27/2026 . JP MORGAN . .22,615,000 |. .22,615,000 |. 2.C FE
58990C-AA-1 . ..|MERIDIAN ARC HOLDCO LLC 04/29/2026 . CITICORP .. 1,496,250 |. 1,500,000 |. 3.BFE ..
69393L-AA-1 . ..| PR RNO PROPERTY OWNER 1 ... 04/28/2026 . JP MORGAN . .. 1,363,230 | .. 1,377,000 |. 3.BFE ..
72925*-AA-9 . .. |PLUM POINT ENERGY ASSOCIATES L 05/28/2026 . BMO ......... .30,000,000 |. .30,000,000 |. 2.CFE ..
73349A-AA-2 . .. |PORT ARTHUR LNG LLC ..... 04/01/2026 .....|RBC CAPITAL . . 15,000,000 |. .15,000,000 |. 2.BPL
75017@-AA-9 . ..|RSW FUEL COMPANY LLC . 04/01/2026 .| US BANCORP 3,285,714 2B ...
BBEOZU-P1-6 . .|BIG SKY FUNDING LLC .. 06/04/2026 .....|BLACKSTONE 3,750,000 1.G FE
50230*-AA-5 .........[LRE FINANCING | LLC .. oo |......06/30/2026 ..... DIRECT 2.CPL .. .
0069999999. Subtotal - issuer credit obligations - project finance bonds issued by operating entities (unaffiliated) XXX
00109L-AB-9 .........[ADT ... R R 06/23/2026 ..... MSDW CFE.
00130H-CN-3 . .. | AES ..... 06/11/2026 .....| JP MORGAN . 1,094,000 CFE.
00130H-CP-8 . ..| AES .. 06/11/2026 .....| JP MORGAN . 516,000 CFE.
00206R-NP-3 . . |AT&T ... 04/23/2026 . JP MORGAN ... N 2,085,000 |. B FE .
02079K-AX-5 . .| ALPHABET .. 04/13/2026 . JANE STREET ES .. 1,996,640 |. .. 2,000,000 |. .CFE .
02343U-AJ-4 ......... [ AMCOR FINANCE USA 04/13/2026 . JANE STREET ES .10,333,700 |. .10,000,000 |. B FE .
025816-DF-3 . ..| AMERICAN EXPRESS ... 04/13/2026 . JANE STREET ES 3,529,855 |. .. 3,500,000 |. .FFE .
025816-EK-1 . ..| AMERICAN EXPRESS BANK FSB 06/03/2026 .....|GOLDMAN SACHS . 19,956,000 |. .20,000,000 |. .FFE .
026650-GX-3 . .| AMERICAN HONDA ... 04/08/2026 .| DEUTSCHE BANK 1,045,000 .G FE .
026650-GY-1 . ..| AMERICAN HONDA ... 04/08/2026 .....|Various ...... 9,546,000 |. .G FE .
048303-CJ-8 . .. |ATLANTIC CITY ELECTRIC . 06/29/2026 ..... | GOLDMAN SACHS .10,000,000 |. .FFE .
06051G-NA-3 . ..| BANK OF AMERICA .... 04/16/2026 .....|BOA ... ,980, N 2,980,000 |. EFE.
06051G-NC-9 . ..| BANK OF AMERICA .... 04/16/2026 .....|BOA ... . 25,402,000 |. . 25,402,000 |. GFE.
06406R-BR-7 . .| BANK OF NEW YORK MELLON 06/03/2026 .....|GOLDMAN SACHS .. .29,979,300 |. .30,000,000 |. DFE ..
090572-A0-1 . .| BI0-RAD LABORATORIES ... 04/13/2026 . JANE STREET ES 9,333,300 |. .10,000,000 |. FE ..
092914-AA-8 BLACKSTONE HOLDINGS FINANCE CO 04/13/2026 ..... JANE STREET ES ... 3,965,440 [...ceevvennieiiiinnnnns 4,000,000 |... FE
12602L-AA-8 CHPE LLC 06/01/2026 ..... SG AMERICAS .... 1,979,980 [oveviiiviininnininns 1,980,000 ... FE
12602L-AC-4 . ..| CHPE LLC .. .. 06/01/2026 .....|SG AMERICAS . . 14,837,620 |. . 14,855,000 |. FE ..
126117-AY-6 . .| CNA FINANCIAL . 04/13/2026 .....| JANE STREET ES .. 9,941,300 |. .10,000,000 |. FE ..
14116#-AF-5 CARBONCOUNT HOLDINGS 1 LLC -.eeeeeieeeeeenieeeeeeeee e e e eeeeee e e e eennna e e e eemnna e e e eemnnneeeeennnnnneeeennnn |eannnd 04/16/2026 ..... MSDW ....31,000,000 [. ....31,000,000 ... PL
14116#-AG-3 CARBONCOUNT HOLDINGS 1 LLC ..vvvvvriiiiiiiriieiisiiriie e ceeeis s e eesi s e ensiis s s snnens s s snnnna e sannns [eonand 04/16/2026 MSDW .. .... 13,000,000 [. .... 13,000,000 ... PL
164110-AX-9 . ..| CHENIERE ENERGY BOA ... . 17,996,564 |. . 18,085,000 |. FE ..
172967-PA-3 . .| CITIGROUP ... GOLDMAN SACHS 5,351,100 |. 5,000,000 |. FE ..
17325F-BT-4 CITIBANK NA e ettt e e e e e e e e e e nee e e e e e ennns e e e e ennnna e e eeennnn s eeennnnnnanaens |eeees 06/11/2026 ..... CITICORP . e et e et e e e e e e e e e e e e e e e e ee e e e e e eana e e e e eennnn e e e eennnaseeeennnnnaeeennnnnnaaenns |reennnnnnseeeemnnnnseeeennnnnnnnees Joernnnnanreemnnnnnnnees 1,266,000 [..oeevvvnnneeeeeennnnns 1,266,000 |... FE
233758-AC-1 ......... DH MASI FINANCE INC .. 05/21/202%6 ..... GOLDMAN SACHS .. ...50,676,000 |. ...50,676,000 |... Z..
25746U-EC-9 . .| DOMINION ENERGY .. .. 06/08/2026 .....|WELLS FARGO . 1,000,000 |. 1,000,000 |. FE
25746U-ED-7 DOMINTON ENERGY ... iiiiisusnisiiiutsi i ssiessi s s s esaai s s s sssesi e sesseassnsesssssnnsssesssnsnnsssssnnnnnnssaaee oeees 06/08/2026 ..... WELLS FARGO .... 691,000 . 691,000 |... FE
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277432-AY-6 EASTMAN CHEMICAL .. e e e e e e e e e e e e e e e e e e e e e e e mnn e e e e eennnnnneeeennnnns |eenund 04/13/2026 JANE STREET ES ... .... 10,208,500 |. ....10,000,000 |... 2.BFE .
278865-BW-9 . ..|ECOLAB .......cennnn 06/29/2026 . Various ... 11,634,125 | . 11,446,000 |. 1.6 FE
283677-H#-2 . ..| EL PASO ELECTRIC 04/15/2026 . KEYBANC ... 4,000,000 |. .. 4,000,000 |. 2B1Z
293641-BA-5 . .. |ENTERGY LOUISIANA .. 06/29/2026 . GOLDMAN SACHS 9,493,900 |. .10,000,000 |. 1.F FE
293658-AJ-5 . .. |ENTERGY NEW ORLEANS .. 04/01/2026 .10,000,000 |. .10,000,000 |. 2B1Z
29379V-BN-2 . .. | ENTERPRISE PRODUCTS OPERATING . 05/12/2026 . ATHENE ANNUITY & LIFE . 17,960,753 |. .17,970,000 |. 2.BFE
30303M-AJ-1 . .|META PLATFORMS INC ... 04/30/2026 . CITICORP .. 1,845,742 |. 1,846,000 |. 1.DFE ..
3030311-AK-8 o 5 I 03 PPPNPPP RN 04/30/2026 ..... MSDW 1,068,534 [oeeiiiiiiiiiiiiine 1,070,000 |... 1.0 FE
315020-AA-4 FERHOLDING USA INC .. eeeee e e e e e e e e e e e e e e e e e e e e mnn s e e e e e nnan e e e e e nnnnneeeennnnnnes |eenand 04/01/2026 ..... ....20,000,000 [. ....20,000,000 ... 2.AZ ...
33830G-AA-9 . ..|FIVE CORNERS FND TR 111 04/13/2026 . JANE STREET ES . 10,417,500 |. .10,000,000 |. 1.6 FE
33834Y-AC-2 . .|FIVE POINT OPERATING CO 06/22/2026 . JP MORGAN . 2,500,000 |. 4.AFE ..
34354P-AG-0 FLOWSERVE CORPORATION ..vvvueiiiiiiiiiiiiiiiii st ecesi e e rrai e s e rana s e nnann s s s nnnnnnseeens [eonand L0 I R RO (o (11 1 F Y 7,119,000 |... 2.CFE
34964C-AF-3 FORTUNE BRANDS HOME ......eeeeeeete e e e ceet e e e e e e e e e e e e e e e e e e e e e e nnn e e e ee e e e e e ennnnneeeennnnns |ennnd 04/13/2026 ..... JANE STREET ES ... ..10,000,000 |... 2.BFE
37045X-FQ-4 . .. | GENERAL MOTORS FINANCIAL . 04/01/2026 BARCLAYS .. .. 750,000 2.BFE ..
3733IN-Al-1 . ..| GEORGIA-PACIFIC ....... 04/30/2026 . BOA ......... 2,960,000 1.G FE ..
38141G-F4-1 . ..| GOLDMAN SACHS GROUP .. 05/27/2026 . GOLDMAN SACHS 1,124,000 1.F FE ..
387328-AG-2 . ..| GRANITE CONSTRUCTION INC ......05/18/2026 .....|BOA ... . 123,000 4.AFE ..
431318-BE-3 . ..|HILCORP ENERGY ......... .. 06/10/2026 .....|JP MORGAN . 1,250,000 3.BFE ..
440929-AA-5 . .. | HORSESHOE FUND TRST 05/05/2026 .....|GOLDMAN SACHS ,667, N 5,667,000 |. 2.BFE
44331#-AB-0 . ..|HSRE CORE HOLDINGS . 04/01/2026 JP MORGAN ... .10,000,000 |. .10,000,000 |. 2.AZ
446150-BD-5 .. |HINTINGTON BANCSHARES 04/13/2026 . JANE STREET ES .10,306,600 |. .10,000,000 |. 2.AFE ..
44891A-DD-6 . .. [HYUNDAI CAPITAL .. 04/13/2026 . JANE STREET ES .10,230,100 |. .10,000,000 |. 1.G FE ..
459200-KN-0 . S IBM s 06/29/2026 . GOLDMAN SACHS .. .. 8,991,200 |. .10,000,000 |. 1.G FE ..
50212Y-AN-6 . .| LPL HOLDINGS 04/13/2026 . JANE STREET ES . 12,535,750 |. .12,500,000 |. 2.CFE ..
532457-0M-7 .. |ELI LILLY 05/06/2026 .| DEUTSCHE BANK . ..605,891 |. ..606,000 |. 1.DFE ..
532457-0P-0 . |ELTLILLY ... 05/06/2026 ..... .. 1,954,630 |. .. 1,960,000 |. 1.DFE ..
5526 1F-AT-1 . .| M&T BANK CORPORATION . 04/13/2026 . JANE STREET ES . 10,544,500 |. .10,000,000 |. 2.AFE ..
571748-BR-2 . .| MARSH & MCLENNAN ... 06/29/2026 . GOLDMAN SACHS . 10,506,900 |. .10,000,000 |. 1.G FE ..
576360-BL-7 MASTERCARD INC ... eeeeee e e e e et e e e e e e e e e e e e e e e e e e s e e e e enn e e e e eennnneeeeennnnneeeennnn |eennnd 06/04/2026 ..... P MORGAN . ettt et e e et e e et e e e e e et e e e nnn e e e e ennn e e eennnnneeeeennnnaaeens |eernnnnaeeeeennnaaeeeennnnnaaeees Joernnnianreennas 1,010,191 [oooeeeiiiieeieeinnes 1,011,000 |... 1.EFE
58506D-AC-2 L= 0 PP RN 06/26/2026 7,500,225 |ovvvenniiiiiiininns 7,500,000 |... 2.CFE
61747Y-FE-0 . .| MORGAN STANLEY ......... JANE STREET ES 10,119,200 |. .10,000,000 |. 1.EFE ..
61778E-UR-0 . .| MORGAN STANLEY BANK NA . MSDW ........... 1,064,000 |. .. 1,064,000 |. 1.DFE ..
637432-Nii-1 NATIONAL RURAL UTILITIES ..eeeeeeieeeeeennneeeeeeeena e e e eeeeeeeeeeennnaeeeeennnnaseeennnnneeeennnnnnseeeeenen |ee2..06/20/2026 ..... GOLDMAN SACHS ... ettt e e e ettt e e e e e e e e e e e e e e ee e e e e e e e nnn e e e eeennnaaeeeeennnnaeeeeennnnaeeeennnnn |seeennnnnseeeemnnnaneeeennnnnnenees Joernnnnaereemnnninnnees 8,642,600 |. ....10,000,000 |... 1.EFE
637432-NX-9 NATIONAL RURAL UTIL COOP .. 04/13/2026 ..... JANE STREET ES ... 1,737,960 [.ooevvvvenniiiiinnnnns 2,000,000 |... 1.EFE
65339K-EF-3 . .. |NEXTERA ENERGY CAPITAL . .. 06/16/2026 .....|JP MORGAN .... 2.BFE ..
67066G-AP-9 . .|NVIDIA CORP .... 06/15/2026 .....|GOLDMAN SACHS 1.CFE ..
67066G-AU-8 NVIDIA CORP .. e e e e e e e e e e e e e e e e e e e e e e e e e nna e e e e e mnna e e e e ennnaneeeeennnnnaeeeennnnnees |eennnd 06/15/2026 ..... GOLDMAN SACHS ... ettt e e e ettt e e e e e e e e e e e e e e ee e e e e e e e nnn e e e eeennnaaeeeeennnnaeeeeennnnaeeeennnnn |seeennnnnseeeemnnnaneeeennnnnnenees Joernnnnaereemnnninnnees 1,614,006 [....cevvnnneeeeennnnnns 1,620,000 ... 1.C FE
67066G-AV-6 L PPN RN 06/15/2026 GOLDMAN SACHS .. 1,952,160 |. 1,953,000 |... 1.C FE
68233J-DL-5 . .. | ONCOR ELECTRIC DELIVERY 06/29/2026 . GOLDMAN SACHS 9,930,400 |. .10,000,000 |. 1.F FE ..
68389X-DP-7 . L ORACLE e 06/23/2026 . BOA ......... ..530,634 |. ..600,000 |. 2.BFE ..
693475-BJ-3 . .. |PNC FINANCIAL SERVICES GROUP 06/03/2026 .....|BARCLAYS .26,321,250 |. .25,000,000 |. 1.G FE ..
69362B-BE-1 . ..| PSEG PONER ..... 06/26/2026 .....|Various ... . 15,298,079 |. . 15,000,000 |. 2.BFE ..
70470B-AA-7 . ..| PEACHTREE FUND 04/13/2026 . JANE STREET . 12,429,720 | . 12,000,000 |. 2.AFE ..
718172-DB-2 . .| PHILIP MORRIS INTERNATIONAL . 04/13/2026 . JANE STREET ES .. 3,616,060 |. .. 3,500,000 |. 1.F FE ..
718172-DE-6 . ..|PHILIP MORRIS INTERNATIONAL . 06/29/2026 . GOLDMAN SACHS .. . 10,447,500 |. .10,000,000 |. 1.F FE ..
74340X-CE-9 . ..|PROLOGIS ..... 06/29/2026 . GOLDMAN SACHS .. 9,952,400 |. .10,000,000 |. 1.F FE ..
760129-AA-4 . .| RENTOKIL TERM 06/22/2026 . Various ...... 10,577,114 |. .10,807,000 |. 2.BFE ..
760130-AB-0 . ..| RENTOKIL TERMINIX LLC .. 04/13/2026 . JANE STREET ES .10,172,900 |. .10,000,000 |. 2.BFE ..
76026A-AB-3 . ..| REPSOL E&P CAP MARKETS . 04/13/2026 . JANE STREET ES 10,132,300 | .10,000,000 |. 2.AFE ..
76711A-AB-3 . ..|RIO GRANDE LNG LLC . 06/25/2026 . JP MORGAN ... 9,991,800 |. .10,000,000 |. 2.CFE ..
76711A-AC-1 . ..|RIO GRANDE LNG LLC . 06/26/2026 Various ... .. 8,960,652 |. .. 8,962,000 |. 2.CFE ..
76711A-AD-9 . ..|RIO GRANDE LNG LLC . 06/25/2026 . JP MORGAN . .15,000,000 |. .15,000,000 |. 2.CFE ..
76711A-AE-T7 . ..|RIO GRANDE LNG LLC . 06/25/2026 . JP MORGAN ... 1,273,000 |. 1,273,000 |. 2.CFE ..
T73110-AE-1 ...l =0 I TR RN 06/09/2026 ..... GOLDMAN SACHS .. 1,425,000 |... 3AFE et
77311\-AF-8 ROCKET COS INC e eeeeeeeee e e eeeee e e e e e e e e e eeee e e e e ee e e e e emnne e e e emnnnnaeeeernnnnaeeeennnnnneeenns  |eennad 06/09/2026 ..... GOLDMAN SACHS .. ..423,000 |... 3.AFE
T7583A-AA-8 . .| QX0 BUILDING PRODUCTS 06/03/2026 ..... 136,000 |. 4BFE ..
78442P-GG-5 ES PP PPPPRTPPPPIN FPTTR 05/06/2026 ..... JP_MORGAN . ..789,000 |... 3.A FE
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81762P-AH-5 SERVICENOW INC ... e et e e e e e e e e e e e e e e e e e e enn s e e e e nnnan e e e eennnnneeeennnn |eenand 05/12/2026 BARCLAYS 1,257,539 |oeeeeeiieeeeeiees 1,268,000 |... 1.F
828807-DT-1 . ..| SIMON PROPERTY GROUP . 06/29/2026 . GOLDMAN SACHS .. .. 8,971,300 |. .10,000,000 |. 1.6
833794-AD-2 . .. [SODEXO INC .....ccvnens 04/13/2026 . JANE STREET ES . 10,252,300 | .10,000,000 |. 2.AFE ..
842434-DE-9 ......... [ SOUTHERN CALIFORNIA GAS 05/11/2026 .....|WELLS FARGO . 1,433,318 1,440,000 |. 1.DFE ..
846150-AA-1 . ..| SPACE EXPLORATION TECH . 06/23/2026 . JP MORGAN ... 2,473,945 |. .. 2,476,000 |. 2.AFE ..
883556-DD-1 . ..| THERMO FISHER SCIENTIFIC .. 06/29/2026 . .. 9,881,100 |. .10,000,000 |. 1.G FE ..
89788M-AM-4 . .| TRUIST FINANCIAL CORP ... ......06/03/2026 . 29,956,200 |. .30,000,000 |. 1.G FE ..
89788M-AY-8 TRUIST FINANCIAL CORP ...euviiiiiiineeeiiiiie e s cerii e s e eeii e s e e ssenna s e e e enna s e s ennnnn e s eennnn |oonand 04/20/2026 ....25,000,000 [. .... 25,000,000 ... 1.6 FE
90363@-AE-0 USTA NATIONAL TENNIS CENTER .....eeeeeenieeeeinnne e e eeeenne e e eeeren s e e eeennneseeemnnnaeeeeennnneeeeennnnnnes |eennnd 05/21/2026 ....20,000,000 [. ....20,000,000 ... 1.FZ ...
91159H-JL-5 . .. | US BANCORP .. 04/13/2026 . .. 3,484,530 |. .. 3,500,000 |. 1.F FE
91159H-IN-1 .| US BANCORP .. ......06/03/2026 .20,826,600 |. .20,000,000 |. 1.F FE ..
91324P-EV-0 UNITEDHEALTH GROUP ....eiciiiiie ettt seana e s s esnna e s seannnnnes [oanand 06/29/2026 ..... GOLDMAN SACHS 7,363,575 |ovevvnniiiiiiinins 7,500,000 |... 1.F FE
92328M-AF-0 .........[ VENTURE GLOBAL CALCASIEU ....eeeeeeeeeeie e e eeeee e e e e e et e e e e e e e e e e rnne e e e e e ennne e e e eennne e e eeennnnneee [eneeas 04/20/2026 ..... SANTANDER .. .. et et e e e ettt e e e e e et e e e e e e e e e e een e e e e e e mnn e e e e e enn e e e e rnnn e e eeennnneeeeennnnaaeees |eernnnnaeeeernnnnaaeeeennnnnaeeees Joernnnaaneeennnaaas 4,251,000 |eevenniieeinnnins 4,251,000 |... 3.AFE
92343V-HN-7 ......... [ VERIZON COMMUNICATIONS . 05/11/2026 WELLS FARGO . . 15,098,000 |. . 15,098,000 |. 2.BFE ..
931142-FS-7 . o [ WAL-MART oot 04/27/2026 . CITICORP ..... 1,498,860 .. 1,500,000 |. 0 [1.CFE ..
286181-AR-3 . .| ELEMENT FLEET MANAGEMENT . 04/13/2026 . JANE STREET ES 9,925,100 .10,000,000 |. 2.AFE ..
67077M-BH-0 . ..|NUTRIEN ... 05/26/2026 . JP MORGAN ... 10,592,715 .10,596,000 |. 2.BFE ..
78017D-AT-5 . ..|ROYAL BANK OF CANADA . 04/14/2026 . RBS SECURITIES ... 2,955,000 2,955,000 1.EFE
89117F-8Z-5 . ..| TORONTO-DOMINION BANK 06/29/2026 . ATHENE ANNUITY & LIFE 9,331,646 9,000,000 |. 2B ...
929381I-AG-8 . ..| WSP GLOBAL INC ...... 04/13/2026 . JANE STREET ES ... 9,943,900 .10,000,000 |. 2.BFE
00830Y-AD-3 . ..| AFRICA FINANCE CORP .. 06/26/2026 .....|DEUTSCHE BANK .. 9,625,000 .10,000,000 |. 1.G FE ..
034863-BH-2 . ..[ANGLO AMERICAN CAPITAL . 04/13/2026 . JANE STREET ES 9,942,400 .10,000,000 |. 2.BFE ..
06738E-BR-5 . ..| BARCLAYS ..... 04/13/2026 . JANE STREET ES 9,035,600 |. .10,000,000 |. 2.AFE ..
096591-3G-7 . ..| BNP PARIBAS . 06/25/2026 . BNP PARIBAS . .10,000,000 |. .10,000,000 |. 1.G FE ..
151290-CD-3 . .. | CEMEX SAB DE CV . 06/02/2026 .....|BOA ... . 10,473,979 |. .10,519,000 |. 2.CFE ..
225350-AT-4 . .. | CREDIT AGRICOLE 04/13/2026 . JANE STI ..9,911,700 |. .10,000,000 |. 1.G FE ..
2253501-AV-9 . .. |CREDIT AGRICOLE .. 06/22/2026 . Credit Agricol . 14,998,950 |. .15,000,000 |. 1.G FE ..
25160P-AS-6 . .| DEUTSCHE BANK NY ... ......04/13/2026 . Various . 9,696,700 |. 9,684,000 |. 2.AFE ..
29642E-AB-8 ESENTIA ENERGY DEV SAB .... P AP 05/07/2026 ..... 3,597,144 [..ooeiieiiiiieiins 3,654,000 |... 2.C FE
298785-KT-2 EUROPEAN  INVESTMENT BANK .....ievriiniiiiiiiii et c e sennna s eennnn [anand 06/09/2026 ..... L0 RO RO, 1,576,368 [...ccvvvnnniiiiiinnnnns 1,581,000 |... 1.AFE
39321L-AA-1 . ..| GREEN PALM BIDCO SARL .. ..| CITICORP 11,972,000 |. 11,972,000 |. 1.EFE ..
39321L-AC-7 . .| GREEN PALM BIDCO SARL . ..|HSBC .. 6,208,000 |. 6,208,000 |. 1.EFE ..
400131-AH-1 GRUMA SAB DE GV -..eeeeeeeeeeeeeee e e e e eeee e s e e e e e s e e e ene e e e e e ennna e e e eennnna e e e eennnneeeeernnnnneeeennnnnnes |oennad 06/26/2026 ..... HSBC .. 2,996,250 [...eeevrnnnaeieeinnnnns 3,000,000 |... 2.AFE
46115H-CL-9 INTESA SANPAOLO ..vueiiiiiiii e e it eei st e et e e rai s s s en s s s s esaan s e s ennannnnsees [oeeees 06/22/202%6 ..... JP MORGAN . 9,985,200 |. ....10,000,000 ... 2.BFE
606822-Dil-1 . .. |MITSUBISHI UFJ ... 1.G FE ..
60687Y-DV-8 . .|MIZUHO FINANCIAL GROUP . . 1.G FE ..
60687Y-Dli-6 MIZUHO FINANCIAL GROUP ... JUT A 06/29/2026 ... | MIZUHO ..o eeeee et e et e e e e e e e e e e e e e e e e e e e e nna e e e e enna e e e eennnneeeeennnnns [eernnniaeeeeennnaeeeeennnnaneeees Joernnineeeenn s 2,500,000 [eeeeeeemnnnaeeeeens 2,500,000 |... 1.G FE
65535H-CL-1 ......... NOMURA N - 06/23/2026 ..... NOMURA ..10,000,000 |. ....10,000,000 ... 2.AFE
T4450A-AA-5 . ..| DANANTARA INVESTMENT . 06/30/2026 .....| STANDARD CHARTERED . 9,992,735 .10,000,000 |. 2.BFE ..
78486L-AB-8 . ..| SURA ASSET MANAGEMENT .. 06/26/2026 .....|BBVA .. 5,250,000 5,000,000 2.BFE ..
833636-AN-3 . ..|SOCIEDAD QUIMICA Y MINER .. 06/26/2026 .....[HSBC .. 3,206,250 3,000,000 2.AFE ..
83363U-AA-8 . ..| SOCIEDAD TRANSMISORA MET 05/18/2026 .....|Various ... 9,856,250 9,800,000 2.BFE ..
91087B-BT-6 . ..|UNITED MEXICAN STATES 06/22/2026 .....|DEUTSCHE BAI .. 1,078,535 |. .. 1,089,000 |. 2.C FE
BBEOZS-VY-2 . ..| BEACON FINCO SARL ..... 06/03/2026 .....|SANTANDER .... . 25,543,600 |. . 25,543,600 |. 0282
BBEOZT-BQ-9 . ..| BROOKFIELD UTILITIES UK 06/03/2026 .....|NAB SECURITIES . 26,854,000 |. . 26,854,000 |. 0282
DM2003-90-1 . ..| BANK LEUMI LE-ISRAEL . 06/22/2026 . GOLDMAN SACHS .. 7,000,000 |. .. 7,000,000 |. .0 |2.AFE
F4596*-AB-2 . ..| GROUPE PETIT FORESTIER . 04/30/2026 . BNP PARIBAS .... .25,000,000 |. .25,000,000 |. 0282
G2242#-AJ-2 . .. | COATS GROUP FINANCE COMPANY . 04/24/2026 . STANDARD CHARTERED . .. 6,000,000 |. ..6,000,000 |. 0ol2cz.
M53213-AA-8 . .| ICL GROUP LIMITED .......... 06/09/2026 .....|CITICORP ........ . 15,814,000 |. . 15,814,000 |. 0 |2.CFE
PO738#-AA-7 . VENTOS DC 1 SUBHOLDING SA 04/02/2026 . BNP_PARIBAS . . 13,000,000 |. . 13,000,000 |. 0 |1.DPL

0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 1,167,890,985 1,168,872,600 6,372,767 XXX
02379V-AA-8 ..o, [ AVERICAN AIRLINES ...v.vvireereneseneetesesesesseseseseneesenseseneasenessenessesessesessesensesensesesesenessenes Joenend 04/27/2026 GOLDMAN SACHS .....30,000,000 [. ....30,000,000 [... 1.G FE ..
126650-BP-4 .........|CVS ... 06/29/2026 .....| ATHENE ANNUITY & LIFE .. 1,907,505 |. .. 1,893,882 |. 2.BFE ..
189771-2F-6 . .| CNO GLOBAL FUNDING . 04/13/2026 .....| JANE STREET ES ... .10,090,800 |. .10,000,000 |. 1.6 FE ..
66815L-25-7 ......... | NORTHIESTERN MUT ......04/13/2026 .....| JANE STREET ES 3,503,170 |. 3,500,000 |. 1.8 FE ..
76200P-AF0 ......... RGA GLOBAL FUNDING .. .vutertsestseeeesseecstenc st enesientsientstentaneneseen e snensssensssanessenessenesnanensas [oeneas 04/13/2026 ... JANE STREET ES ... 3,772,425 |oooviiiiiiicnes 3,750,000 |... 1.E FE
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0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 49,363,900 49,143,882 189,718 XXX
09261H-BR-7 ......... BLACKSTONE PRIVATE FINANCE ....cevvuiniiiiiiiiiii it enan e s ensna e e eennn [anand 05/26/2026 ..... ATHENE ANNUITY & LIFE 30,396,713 |.oeevriiiiiiiiinnnns 30,460,000 [oveeniiviinnnniiiiinnnnns 251,295 [2.C FE ..........
26884A-B0-5 ......... ERP OPERATING ....eeeeeeeeeeeeenie e e e e eese e e e e e e s e e e e e e e e e e e e e e e e e e nmn e e e e ennnaneeeeennnnnneeeennnnns |eenuad 06/29/2026 ..... GOLDMAN SACHS .... 10,093,500 |. ....10,000,000 |... . 20,625 [1.G FE
20717P-BA-4 . ..| ESSEX PORTFOLIO .. 04/13/2026 . JANE STREET ES . 12,243,600 |. . 12,000,000 |. . 23,833 [2.A FE ..
30225V-AG-2 . .. |EXTRA SPACE STORAGE LP . 04/13/2026 . JANE STREET ES 8,695,200 .10,000,000 |. . 18,931 [2.B FE ..
59523U-AY-3 ......... [MID-AMERICA APARTMENTS . 06/29/2026 . GOLDMAN SACHS .. .. 9,875,400 |. .10,000,000 |. 297,083 | 1.G FE ..
63633D-AG-9 . .. |NATIONAL HEALTH INVESTOR . 04/13/2026 . JANE STREET ES . 11,983,440 |. . 12,000,000 |. 130,183 [2.C FE ..
71845J-AD-0 . ..| PHILLIPS EDISON GROCERY 04/13/2026 . JANE STREET ES .10,139,600 |. .10,000,000 |. . 86,042 [2.B FE ..
75884R-BF-9 . ..| REGENCY CENTERS .. 06/29/2026 . GOLDMAN SACHS .. 9,771,600 .10,000,000 |. 158,750 [1.G FE ..
862121-AC-4 . ..| STORE CAPITAL . 06/22/2026 . GOLDMAN SACHS .. 9,009,600 |. .10,000,000 |. .26,736 |2.B FE ..
862123-AB-2 . .| STORE CAPITAL . 04/13/2026 . JANE STREET ES . 10,124,400 |. .10,000,000 |. 2.BFE ..
L0724#-AA-6 . .| BARINGS EURO FUND . 04/01/2026 ING .... 49,476,000 [. .... 49,476,000 |... 1.G FE
0169999999 Subtotal issuer credit obligations - bonds issued by funds representing operatlng entltles (unaffllated) 171,809,053 173,936,000
25472Y-AB-T7 ......... TWARNER MEDIA . .vtvtetieseestesteseeseesseseeseessessesseseesseseeseessessessessesseseeseessesseneessesseseerearsennenes Joosens 05/28/2026 ..... JUP MORGAN .ttt ettt ettt et eteeteeseeseeseesseseeseeseeneeseesseseessessesseseessessessessessessesnessesnenes Joosersesossesersessessesnesuesnes |oosesserserseseoeanes 79,002,000 fo.euiiiiiinnnniiinnns 79,200,000 2.CFE
0209999999. Subtotal - issuer credit obligations - bank loans - acquired (unaffiliated) 79,002,000 79,200,000 0
0489999999. Total - issuer credit obligations (unaffiliated) 1,670,392,240 1,674,327,407 8,252,812
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999997. Total - issuer credit obligations - Part 3 1,670,392, 240 1,674,327,407 8,252,812
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX
0509999999. Total - issuer credit obligations 1,670,392, 240 1,674,327,407 8,252,812
361790-Y9-3 ......... TGINNIE MAE 11 POOL MA7936 ......eereeesessessessensessessessensesseseesseseessessaseeseasneseaseesnaseeseeseaneaneans ... 06/22/2026 ..... I N R T 2,092,923 [...oiiiiiiiiieiiinnnns 2,475,000 |.eeenniiiiiiiiia e 3,609 | 1.A
1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self- I|qU|dat|ng agency residential mortgage-backed securities - guaranteed (exempt from RBC) 2,092,923 2,475,000 3,609
01F052-66-4 . ..| UMBS 30YR TBA REG A .05/19/2026 ..... MIZUHo . 17,133,791 . ....17,170,000 |... .26,232 [1.A ...
01F052-67-2 . ..| UMBS 30YR TBA REG A .. . 06/05/2026 .. | MIZUHO . 17,140,489 |. .17,170,000 |. . 31,478 | 1.A
01F060-67-5 . ..| UMBS 30YR TBA REG A .. .. 06/18/2026 .....|MSDW 3,001,097 2,940,000 ..5,880 [1.A
01F060-68-3 . ..|UMBS 30YR TBA REG A .. ......06/29/202%6 ..... 2,999,948 2,940,000 .. 5,880 [1.A
21H022-67-1 . ..| GNMA2 30YR TBA REG C 2.5 7/21 . .. 06/18/2026 2,999,063 3,500,000 1.A
21H050-65-6 . ..| GNVA2 30YR TBA REG C . 04/13/2026 ..... 3,231,817 3,245,000 1.A
3140BY-5D-2 . .. |FNMA 30YR UMBS . 06/30/2026 5,583,825 5,520,000 1.A
3140W6-5X-6 . .| FNMA 30YR UMBS SUP 06/30/2026 5,590,920 |. 5,545,000 |. 1.A
3142J6-DY-6 .........[FREDDIE MAC POOL RQO118 PP PP 174t {0 . R |1 AV 5 P AT PPN 1,070,129 [..ooiiiiiiiiieiiannnns 1,075,000 |... 1.A ...
1039999999 Subtotal asset-backed securities - financial asset-backed securities - self- I|qU|dat|ng agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 58,751,079 59,105,000
46661H-AE-5 .... JPUNMT . 06/24/2026 .....|JP MORGAN 1,465,996 |...eiieeennieeeeenes 1,466,000 |...
89053J-AB-3 . .. | TRK 2025-RRTL1 A1 ATHENE ANNUITY & LIFE 1 ouuueniiiiinnnniiiiiuei s s siiutt s s s siessi s ssstsaansssssesnnssssssnsnnsssssrnnnnnssssenns [oeersssnnssessnnnnnssessrnssnssnees |oeressnassssrennnnnenns 3,010,871 [ooiiiiiiiiiniiiins 3,000,000 |...
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self—liquidatlng non-agency residential mortgage-backed securities (unaffiliated) 4,476,867 4,466,000
05612E-AE-8 . ..| BX 2024-MF C T R 05/05/2026 ..... BOA
09661X-AG-3 . ..| BMO 2024-5C8 B 04/01/2026 .| ATHENE ANNUITY & LIFE ,166,
12433H-AG-9 . .. |BX 2025-BCAT D 04/17/2026 .....|BOA ... 4,743,782 |.
36275V-AE-3 . ..| GGP 2026-SSP C ... 05/21/2026 . DIRECT . .. 7,000,000 |.
46590R-AJ-8 . .. [ JPMCC 2016-JP3 AS ATHENE ANNUITY & LIFE
624944-AA-2 . . [MTN 2026-LPFX A . WELLS FARGO ...cevnnnnnnn ,000, N ,000, N
78419C-AK-0 B 0 PR RN 06/29/2026 ..... ATHENE ANNUITY & LIFE 3,993,586 [.....ccvvnniiiiinnnnns 4,000,000 |...
865592-AJ-8 SUMMT 2022-BVUE D ....eeeeeeeieeeeeeene e e eeeeee s e e e eeeee e e e eemene e s e eemnnneeeeemnnnnaeeeennnnnaeeeennnnnneeeens  |onnnd 04/23/2026 ..... PERFORM TRUST 9,045,625 |. .... 10,250,000 |... s
95000F-AZ-9 . .| WFCM 2016-C35 C .. 06/29/2026 . ATHENE ANNUITY & LIFE .11,731,379 | .11,750,000 |. )
95000G-BA-1 WFCM 2016-BNK1 AS ATHENE ANNUITY & LIFE . eeiieiienneseeiinneeeeaernnnaeseenneniasseennnnnaseennnnnnsseennnnnnsseernnnnnssennnns |seennsnnnsseennnnnnsseeennnnnnneeee |oernnnnnsseennnnnnseees 3,757,180 [oeiiiiiiiiianiaeees 3,765,000 |... .8,
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self—liquidatlng non-agency commercial mortgage-backed securities (unaffiliated) 59,533,014 60,587,263 142 055
12594)-BG-2 ......... | COMM 2016-COR1 AM . U 05/26/2026 ATHENE ANNUITY & LIFE ... 14,295,030 |. ... 14,441,000 |... 1.A
15915A-AB-5 . ..| GOCAP 2026-1A A2 05/13/2026 . WELLS FARGO .... .10,627,847 |. . 10,629,000 |. 1.A
15915A-AC-3 . .. | GOCAP 2026-1A B .. 05/13/2026 . WELLS FARGO . 3,499,910 |. 3,500,000 |. 1.C
69867L-AA-8 . ..| PANTHER INVESTMENT: 04/24/2026 . BNY MELLON .. 10,781,250 |. 10,781,250 |. 1.E
69867L-AB-6 . ..|PANTHER INVESTMENTS | LP B1 04/24/2026 . BNY MELLON 2.A
69867L-AC-4 . ..| PANTHER INVESTMENTS | LP C1 04/24/2026 . BNY MELLON .. 3.A
00112A-AP-7 ......... ABPCI 2024-17AR ATR ... ieieuuuieieeenenuanearnenueasaarrnnneassaennnnnsseennnnnnaseennnnnnsssenrnnnnssseennnnnsseene |eennnd 06/30/2026 ..... GREENSLEDGE CAPITAL .. 1.0
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252550-AS6 ......... [ DCLO 2022-3A CR ......eeeiereeeeeeemnnn e e e einne e e e erenn e e e e emnn e e e eemnnn e e e e ennnn e e e e ennnn e e eeennnneeeeennn [enees 05/05/2026 ATHENE ANNUITY & LIFE e eeeeeeee e e e e et e e e e e e e e e emee e e e e eenne e e e eemnna e e e eennnnnaeeeennnnnnnseenns [seeernnnnaneeeennnnnneeeennnnnnaees [oeeennnnneeeennnnnnnees 1,199,669 |ooiiiiiiiiiiiiis 7,200,000 |... . 25,692
48256R-AJ-9 . .. | KKR 2024-53A D1 05/05/2026 . ATHENE ANNUITY & LIFE 4,200,000 |. . 15,921
48275E-AG-1 . .| KREF 2022-FL3 C 05/05/2026 . ATHENE ANNUITY & LIFE ,493, N 2,500,000 |. .. 7,460
BCC3TH-HT-4 . . |BAYFRT 8A A . 04/29/2026 . SOCIETE GENERALE . .10,000,000 |. .10,000,000 |. .0

70,792,447 70,938,750

1099999999. Subtotal asset-backed securities - financial asset-backed securities - self—llqwdatlng non-agency - CLOs/CBOs/CDOs (unaff liated)

004495-AB-3 ........ | ACHM TRUST ATHENE ANNUITY 8 LIFE +.vtuverieereeeeseneeseneeuenesseneesesessesessesensesensasensesenessenessesessesessesensesenses |eesesesseseesesensesensesensesenees |oesseseseeeneeenennes 2,034,776 [ovevreireiirieeenns 1,991,177 |... 1.F FE ..
091954-AD-9 ......... |BZTC 2026-1A A -.06/22/2026 .....| GUGGENHEIN . 29,999,262 |. .30,000,000 |. 1.02Z
20607C-AA-6 .........| CARD 2026-1A A 06/29/2026 .....|Various . .62,240,288 |. .62,254,000 |. 1.2
20607C-AB~4 .........| CARD 2026-1A B 06/29/2026 .....|Various ... 7,768,558 7,770,000 1.F2Z
20607C-AC-2 ......... | CARD 2026-1A C 06/23/2026 .....| GOLDMAN SACHS 3,032,929 3,033,000 |. 2812
43083J-AC-0 ........ HGVT 2024-24 C 04/17/2026 2,597,430 .. 2,534,271 |. 2.BFE ..
43084K-AC-6 ......... |HGVT 2026-1A C ......04/08/2026 9,999,748 .10,000,000 |. 2.CFE ..
43085M-AB-3 ......... | HGVT 2026-2A B ..... 06/01/2026 9,999,256 .10,000,000 |. 1.6 FE ..
43285M-AC-1 .. |HGVT 2026-24 € .. 06/01/2026 ..... 7,399,415 .. 7,400,000 |. 2.CFE ..
884919-AA-9 .........| THOR 2026-A A . ......04/17/2026 .....|WELLS FARGO . .10,499,711 |. .10,500,000 |. 1.6 FE ..
892725-BB-7 .........| TRFIG 2026-1A A ..... 06/01/2026 .....|SG AMERICAS . . 19,997,742 |. .20,000,000 |. 1.A FE ..
94978%-CL-3 ......... | GCAT 2025-33 VEZZ .. ..... 06/11/2026 .....|DIRECT .. ..789,338 |. ..789,338 |. 2BPL ..
94978*-Cl-1 . .| GCAT 2025-34 MEZZ .. ..... 06/11/2026 .....|DIRECT .. . 12,610,406 |. . 12,610,406 |. 2BPL ..
625304-AA-2 CORE SENIOR LENDING v.vvuvvesveseseeseseesesseseseesesessenessesessessssesessesessesessesessesessssensssensssessssesns [resens 04/01/2026 ..... DIRECT , 2APL e
(625304-AB-0 CORE SENIOR LENDING v.vvuveveevseseeseseeseseeseseeeeseesenessesessesessenesseseseeseseeseeesenessenessenesnenennenes [oeens 04/01/2026 ..... 312,588 |. 2.0PL ..
000000-00-0 .........|Lendmark 2021-A C .. 06/29/2026 . ..393,370 |. 1.F2Z
000000-00-0 Lendmark 2021-A D .. DIRECT . i feene 308,145 |. 2812
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self- Ilqwdatlng other financial asset backed securities - self-liquidating (unaffiliated) 180,608, 137

000380-AA6 .........| AASET 2024-2A A . I 04/17/2026 ..... BOA .

02090E-AA-4 .........| ALTOE 2026-1A A . ..|BoA ... ,999,955 |. ,000,000 |.

148550-AA-8 .........| CLAST 2026-2A A .| DEUTSCHE BANK . . 14,999,817 |. .15,000,000 |.

758976-AA-2 .........| RCER 2026-1A A ... BREAN CAPITAL . .. 15,899,548 |. .. 15,900,000 |...

1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical expedient - lease-backed securities - practical expedient (unaffiliated) 40,435,133 40,339,734
232920-AA-9 ....uuutt | DEC 2026-2-A1 L.eviiiiiiiiiiiiiiiii s [eaeee 06/24/2026 CARLYLE GLOBAL ... ....25,000,000 |. ...25,000,000 ...
.| DEC 2026-2-A2 . .15,000,000 |.

232920-AB-T7 ........ 06/24/2026 ... | CARLYLE GLOBAL ... 15,000,000 |.

28261#-AA-9 . .| EJHUGOTON 2026-1: A1 . ......04/20/2026 . CANTOR FITZGERALD 2,500,000 |. 2,500,000 |.

472188-AA-5 L PP PPPPN FPPPIN 04/20/2026 ..... CANTOR FITZGERALD F T 5,000,000 fo.oiiiiiiinnniiiiinnns 5,000,000 |...

1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practlcal expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 47,500,000 47,500,000

19240J-AC-2 . B 0 R RN 04/17/2026 ..... BOA . TA78,555 |ovvveiiiiiiiiiis 7,000,000 |...

238020-A04 ......... COLO 2026-TA A2 .ottt [eeead 04/17/2026 ... BOA ... 7,329,580 [-vvvececeeerereenns 7,250,000 |...

464338-AB-8 ......... CLDHQ 2026-1A A22 . GUGGENHE IM .. 5,000,000 |. .. 5,000,000 |...

74690F-BM-7 .........[QTSI| 2026-6A A23 . TD SECLRITIES I 897,993 |. 898,000 |...

1719999999. Subtotal asset- backed securities - non-financial asset-backed securities - full anaIyS|s lease-backed securities - full analysis (unaffiliated) 20,406,128 20,148,000

209031-AA-1 .........| CONSOL IDATED COMMUNICATION 2025-1A A2 . ...04/17/2026 ... S S IS .Y 073 IS 5,000,000 |...

82321A-AA-5 .........[SHENTL 2025-1A A2 ...04/17/2026 ..... BOA . e e 5,594,831 | 5,500,000 |...

1739999999. Subtotal asset-backed securities - non-financial asset-backed securities - full anaIyS|s other non- flnanC|aI asset-backed securities - full analysis (unaffiliated) 10 699,023 10,500,000

1889999999. Total - asset-backed securities (unaffiliated) 495,294,751 496,581,335 433,856 XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 XXX
1909999997. Total - asset-backed securities - Part 3 495,294,751 496,581,335 433,856 XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX
1909999999. Total - asset-backed securities 495,294,751 496,581,335 433,856 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 2,165,686,991 2,170,908,742 8,686,668 XXX
4509999997. Total - preferred stocks - Part 3 0

4509999998. Total - preferred stocks - Part 5 XXX

4509999999. Total - preferred stocks 0

75134P-60-0 .........|RAMACO RESOURCES .........ccevvnnnn ...06/09/2026 ..... DIRECT o) ... 11,792.000 |.... 174,522 |.

76665T-10-2 . RILEY EXPLORATION PERMIAN INC . 05/28/2026 . Various . . 14,902.000 |. .. 585,208 |.
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5019999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) publicly traded 759,730 XXX 0
31339%-10-7 ......... |FHLB| Lo PPy | ...... 06/30/2026 ..... |D|RECT .......................................................................................................................................... 22,332.000 |..eevvnniiiiiiinnnnnnns 2,233,200 [..oiiiiiiiiiiiiiiiii o, 0
5029999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) other 2,233,200 XXX 0
5989999997. Total - common stocks - Part 3 2,992,930 XXX 0
5989999998. Total - common stocks - Part 5 XXX XXX XXX
5989999999. Total - common stocks 2,992,930 XXX 0
5999999999. Total - preferred and common stocks 2,992,930 XXX 0 XXX
6009999999 - Totals 2,168,679, 921 XXX 8,686,668 XXX
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..912810-UR-7 |US TREASURY NOTES ... . |- 06/18/2026 . [Various ........oooeeviiiiiinnnnns fooniiinn 005,362,732 il 5,500,000 |........ 5,349,585 |.... 0 e 2 o0 [ 5,349,587 |.. ....72,365 |. 02/15/2056 . |1
..91282C-Eli-7 |US TREASURY NOTES . 05/18/2026 . | Various ..9,500,000 ..9,330,071 |. .9,411,561 0 . .9,430,261 102,177 |. 06/30/2027 . (1.
..91282C-GP-0 | US TREASURY NOTES . 06/15/2026 . | Various ..3,500,000 .. 3,469,443 |. 3,477,793 |. 0 .3,481,991 107,609 |. 02/29/2028 . (1.
..91282C-HT-1 |US TREASURY NOTES . 06/16/2026 . | Various ..5,500,000 .. 5,454,362 |. .5,454,717 |. 0 .5,457,017 177,961 |. 08/15/2033 . (1.
..91282C-KC-4 | US TREASURY NOTES . 06/24/2026 . | JP MORGAN . . 1,805,338 ..1,800,000 ..1,767,171 |. .1,774,423 |. 0 .1,776,536 , K .62,572 |. 02/28/2031 . (1.
..91282C-NP-2 | US TREASURY NOTES . 06/09/2026 . |Various ... 21,977,688 .22,000,000 .22,089,148 |. 17,062,725 |. 0 . 22,063,684 . (85,9%) |. . 700,069 |. 07/31/2027 . [1.
..91282C-PJ-4 | US TREASURY NOTES ... . 06/29/2026 . | DEUTSCHE BANK . I T 4,660,164 |........ 4,800,000 |........ 4,725,953 |.... PO (I PP 1Y (VN R | B RO 4,727,363 |.. . (67,199) |....... (67,199) .. 116,185 |. 11/15/2035 . [1.
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 52,077,168 52,600,000 52,185,733 37,181,219 7,078 0 52,286,439 (209,271) (209,271) 1,338,938 XXX
..448814-CS-0 | HYDRO-QUEBEC .. |- 04/15/2026 . [Maturity .....ooooviniiiiiiiiiiiis o | 24,983,000 |....... 24,983,000 |....... 32,299,915 |.......25,300,102 |...............0 |...... (317,102) | R PO <1 /4% (1) ISR | B R 24,983,000 |.. . ,030,549 |. 04/15/2026 . (1.
..857524-AK-8 | POLAND REPUBLIC OF . . 04/23/2026 . | Various ......coceeeeiiiiiiiiiiiiiins fovvrrrrnnriniinniins foenns 1,840,771 |........ 1,809,000 |........ 1,804,857 |.... e 0 s (24) |. 0. (20 TN | I RO 1,804,833 |...............0 |.........35,938 |.........35,938 |............. 2,565 |. 04/14/2036 . |1.
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 26,823,771 26,792,000 34,104,772 25,300,102 0 (317,126) 0 (317,126) 26,787,833 35,938 1,033,114 XXX
..64966H-TX-8 |NEW YORK N Y .. |- 05/11/2026 . |Various .. 4,663,408 ..5,512,966 |........5,159,238 |.... .. (22,425) | .0 . (22,425) |... 5,136,813 | 0 [l (473,406) |...... (473,406) . 12/01/2036 . (1.
..79771T-GE-1 | SAN FRANCISCO CALIFCITY&CNTY U ... . |- 06/15/2026 . | Call ..eeee.... 765,000 |.......... 861,719 |...........798,713 |.... .eeeee...(5,375) | 0 e (5,379) ... oo 793,338 ). (28,338) . 06/15/2030 . (1.
..79771T-GE-1 | SAN FRANCISCO CALIFCITYSCNTY U ..ooeveeeeennnn . 06/15/2026 . | Various ........cooeeeeiiiiiiiiiiiinn fovvvnninnnniniiinns fonnn.... 766,072 |.......... 766,072 |........... 867,022 |.......... 801,310 |....ooeeeennnn 0 fns (35,239) [c0vvvnnnnnnnns (U (35,239) [ovvvvvnnnnnnnn 0 o 766,072 |....oovveeeen 0 Jovveviiiiinnnn 0 i, . 06/15/2030 . [1.
0049999999. Subtotal - issuer credit obligations - municipal bonds - general obligations (direct and
guaranteed) 6,345,574 6,194,480 7,241,707 6,759,261 0 (63,039) 0 (63,039) 6,696,223 (501,744) (501,744) 319,044 XXX XXX
..235036-6Z-8 | DALLAS FORT WORTH TEX INTL ARP ... . |- 06/24/2026 . [BOAML .....oovvvvvviiiiiiiiiiiiiieeees [ o 20,960,675 |....... 25,990,000 |....... 26,207,582 |....... 26,100,375 |.... .0 . [V : ) PN | B N 26,089,986 |.. ... (5,129,311)|... (5,129,311) ...521,840 |. 11/01/2040 . [1.E FE .
..57421C-AV-6 | MARYLAND HEALTH AND HIGHER ED .. . 06/24/2026 . | BOAML ... 18,294,221 .23,650,000 .23,656,663 |. 23,655,161 0 ... (147) . 23,655,014 .. (5,360,793) |... (5,360,793) |.. 709,768 |. 07/01/2040 . |1.F FE .
..57604T-AC-0 | MASSACHUSETTS ST TRANSN FUND R . . 06/01/2026 . | Various ...........eeeeeeveeennnnnnns forveeeenmmmnnnnienns foenen 1,476,181 |........ 1,476,181 |........ 1,663,993 |........ 1,531,341 |.... .0 . (55,161) [... 0 e 1,476,181 . . 06/01/2030 . [1.A FE .
..64972F-H2-5 |NEW YORK CITY . |- 04/07/2026 . |Various ... 5,539,000 . . .6,507,133 |.... 0 e (12,239) ... 0 e . 06/15/2041 . (1.B FE .
..664845-DG-6 | NORTHERN CALIF PWR AGY REV . 06/01/2026 . |Various ... .. 285,000 ..306,747 |. 0 (21,747) 0| . 06/01/2035 . [1.C FE .
..664845-D0-4 | NORTHERN CALIF PWR AGY REV . 06/01/2026 . | Redemption 100.0000 . ... 47,190 ...56,408 |. 0 . (8,218) 0| . . 06/01/2040 . (1.F FE .
..69314*-AA-4 | PORT AUTHORITY . |- 06/15/2026 . | Various ...... 4,008,947 ........3,997,678 |.... 0 e 11,270 . .0 |........4,008,947 |.. . 06/15/2082 . (1.D ........
.. 79741T-AR-5 | SAN DIEGO CNTY CALIF WTR AUTH ........cevvveees . 05/01/2026 . | Redemption 100.0000 ....oew fooeiiiiiiiiiiiiiiins foeeenn 140,000 |.......... 140,000 |...........178,403 |........... 169,207 0 fns (29,207) |.oeeeeeeennn 0 Joeeeeennn 140,000 . 05/01/2049 . [1.B FE .
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 50,751,214 62,323,050 0 (125,838) 0 62,197,212 (11,445,998) [ (11,445,998) XXX
..04016%-AA-2 | ARGLASS YAMAMURA SE LLC . . 06/30/2026 . | Redemption 100.0000 .. 140,451 0 .0 0| 0| . 06/30/2035 .
..12514@-AA-0 | CED CALIFORNIA HOLDINGS . . 06/30/2026 . |Various ... .. 418,054 0 .0 0| . 06/30/2037 .
..14888@-AA-4 | SIDNEY A MURRAY HYDRO ... . 06/30/2026 . |Various ... , 142,399 0 .0 0| . 11/30/2029 .
..24938*-AA-5 |DENVER ISSUER HOLDCO CORP ... . 06/30/2026 . | Redemption 100.0000 . .. 103,542 .0 0 .0 0| . 12/31/2041 .
..37270%-AA-3 | GEORGETOWN ENERGY PARTNERS LLC . 06/30/2026 . | Redemption 100.0000 . 18,781 .0 0 .0 0| . 06/30/2051 .
..30234#-AB-8 | GREATER SANDHILL | LLC SER B . 06/30/2026 . | Redemption 100.0000 . .. 434,879 ..453, .. (18,589) |. 0 0| .434, . 12/30/2030 .
..30234#-AC-6 | GREATER SANDHILL | LLC SER B . 06/30/2026 . | Redemption 100.0000 . .. 409,671 ..434,750 |. .. (25,079) | 0 0| .409,671 . 09/30/2030 .
..46661#-AA-7 | JFK FUEL INFRASTRUCTURE . . 04/13/2026 . | Redemption 100.0000 . .. 141,79% 141, 141, K ..141,7% |. ...0 ] 0 0| 141,7% . 04/13/2027 .
..46661#-AA-7 | JFK FUEL INFRASTRUCTURE . . |- 06/13/2026 . | Redemption 100.0000 ....... 284,813 284,813 |.... .0 . 0 . . 04/13/2027 .
..46661#-AB-5 | JFK FUEL INFRASTRUCTURE . . |- 04/13/2026 . |Various ... .. 152, 152,544 152,544 |...........152, .0 . 0 .152, . 04/13/2027 .
..46661#-AB-5 | JFK FUEL INFRASTRUCTURE . . 06/13/2026 . | Various .. 306,122 ..306,122 |. 0 0| .306,122 . 04/13/2027 .
..50197#-AA-2 | LGAFUEL .... . 04/05/2026 . | Various .. 122,368 122, 122, K ..122,368 |. 0 0| 122,368 . 12/30/2050 .
..50197#-AA-2 | LGAFUEL .... . |- 06/05/2026 . [Various ... 245,753 245,753 |.... .0 . 0 . . 12/30/2050 .
..52110@-AA-4 | LAXFUEL CORP . 06/28/2026 . | Various ... %8, ...98,464 ...98,464 |............98, .0 . 0 .98, . 12/28/2051 .
..55306#-AA-0 | MANKATO ENERGY CENTER ... . 06/30/2026 . | Redemption 100.0000 . ..413,811 ..413,811 413,811 | 413,811 | 0 0| 413,811 . 05/31/2039 .
..65034@-AA-9 | NEWARK |1 PF TRAINING INVESTOR . 06/15/2026 . | Redemption 100.0000 . 16,352 16,352 16,352 |. 16,352 |. 0 0| 16,352 . 12/15/2039 .
..650346-AC-5 |NEWARK 11 PF TRAINING INVESTOR . 06/15/2026 . | Redemption 100.0000 . 16,474 16,474 16,474 |. 16,474 |. 0 0| 16,474 . 12/15/2039 .
..65034@-AE-1 |NEWARK |1 PF TRAINING INVESTOR . 06/15/2026 . | Redemption 100.0000 . 15,694 15,694 15,694 |. 15,694 |. 0 0| 15,694 . 12/15/2039 .
..65412V-AA-4 |NIGHTHAWK ................... . 06/30/2026 . | Redemption 100.0000 . ..531,783 ..531,783 ..531,783 |. ..531,783 |. 0 0| .531,783 . 09/30/2044 .
..68651%-AB-5 | ORLANDO FUEL FACILITIES . . 05/01/2026 . | Redemption 100.0000 . .. 204,131 ..204,131 . ..204,131 0 0| .204,131 . 12/01/2038 .
..68651%-AB-5 | ORLANDO FUEL FACILITIES . . 06/01/2026 . | Redemption 100.0000 . .. 102,544 102,544 ..102,544 |. 0 0| 102,544 . 12/01/2038 .
..69432*-AA-1 |PDX FUEL ... . 06/26/2026 . | Redemption 100.0000 . .. 101,095 ..101,095 ..101, K ..101,095 |. 0 0| .101,095 . 06/26/2052 .
..73657*-AB-0 | WISCONSIN ELI . 06/15/2026 . | Redemption 100.0000 . .. 209,267 ..209,267 ..216,150 |. ..215,121 0 0| .209,267 . 06/15/2033 .
..79773#-AB-1 | SAN FUEL COMPANY LLC .. . 06/15/2026 . | Redemption 100.0000 . 78,867 78,867 78,867 |. 78,867 0 0| 78,867 . 05/15/2050 .
..79773#-AC-9 | SAN FUEL COMPANY LLC . 06/15/2026 . | Redemption 100.0000 . 41,311 41,311 41,311 |. 41,311 |. 0 0| 41,311 . 05/15/2050 .
..83301#-AC-2 | SNAFUEL .... . 05/01/2026 . | Redemption 100.0000 . .. 130,505 ..130,505 ..130,505 |. ..130,505 |. 0 0| .130,505 . 09/01/2042 .
..83301#-AC-2 | SNAFUEL .... . 06/01/2026 . | Redemption 100.0000 . ... 47,548 0 0| 47,548 . 09/01/2042 .
..834161I-AA-1 | SOLAR STAR FUNDING . . 06/30/2026 . | Redemption 100.0000 .. 207,717 .0 .. .0 .. 207,717 .. . 06/30/2035 .
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..83416W-AB-9 | SOLAR STAR FUNDING ... . |- 06/30/2026 . [Redemption 100.0000 .. 47,038 ...47,038 ...45,560 |.... 1,478 | .0 . . 06/30/2035 . 2.B FE .
..84920X-AA-7 | ACED FINANCE 3 LLC . . 06/30/2026 . | Redemption 100.0000 . 85,765 85,765 85,765 |. 0 . 06/30/2048 . |2.CPL ....
..85236#-AA-1 | SUNNOVA RAYS 1 ISSUER . . 04/30/2026 . | Redemption 100.0000 . 75,195 75,19 75,19 |. 0 , . 04/30/2031 . [1.F PL ....
..89307#-AA-7 | TRANS BAY CABLE .. . 06/30/2026 . |Various ... .. 150,000 . 150,000 . 150,000 |. 0 150,000 . 06/30/2047 . (1.E PL ....
..G2964#-AA-7 | AP GRANGE HOLDINGS LI . 04/10/2026 . |DIRECT .. ,000,000 |. 0 ,000,000 . 03/20/2045 . [2.A PL ...
..62983P-AA-3 | NAKILAT ...oovvvninnnnnnnnnns . 06/30/2026 . | Redemption 100.0000 . ..348,200 |. 0 . 12/31/2033 . (1.D FE ....
..03974*-AB-4 | QC LNG COMMON FACILITIES .. . 06/30/2026 . | Redemption 100.0000 . . 879,876 |. 0 . 12/31/2034 . (2.B PL ....
..05463¢-AA-7 | LATROBE VALLEY POWER FINANCE ... . 06/30/2026 . | Redemption 100.0000 .2,021,164 |.... .0 . . 03/31/2032 . (2.B PL ...
..113569*-AA-0 | NORDIQUS HOLDING NEWCO AB ...........ccceeeeennnns . 04/03/2026 . | Redemption 100.0000 ....... foeceeeeennennnnnnn |f.one..... 106,624 |...........106,624 |............92,797 |........... 109,210 0 . 10/03/2034 . [2.A PL ...
0069999999. Subtotal - issuer credit obligations - project finance bonds issued by operating entities
(unaffiliated) 29,876,104 29,876,104 29,946,673 29,906,632 0 ,348,910 XXX
..00108W-AM-2 | AEP TEXAS . . |- 06/24/2026 . [BOAML .......eevvvvvvvernrririiieenens foeeeeeeeieieeeeennns |+ 9,085,100 ... 10,000,000 .9,980,798 |.... .0 . 0 . 206,500 |. 07/01/2030 .
..00206R-DR-0 | AT&T ........ . 05/13/2026 . | SUSQUEHANNA INTL . ..444,000 . 408,818 |. 0 0| s s s .16,382 |. 03/01/2037 .
..002824-BS-8 | ABBOTT LABORATORIES . 04/14/2026 . | CITADEL ... ..1,500,000 L0 0 0| A, 497 816 . (13,041) |. (13,041) |.. . 03/15/2031 .
..002824-BI\-9 | ABBOTT LABORATORIES . 06/10/2026 . | Various ..1,600,000 0| 0 0| .1,598,014 . (22,280) |. (22,280) |.. . 03/15/2056 .
..00287Y-EG-0 |ABBVIE .............. . 06/10/2026 . | BOAML ... , ..543,000 , K 0 0 0| .542,489 . (14,905) |. (14,905) . 03/15/2036 .
..00440E-AV-9 | CHUBB INA HOLDINGS . . 05/03/2026 . | Various .8 500,000 ..8,500,000 . 8 579 510 |. .8,500,582 |. 0 0| .8,500,000 K .. , . 05/03/2026 .
..00724P-AD-1 | ADOBE INC . |- 0672472026 . |BOAML ..o [ [ 16,132,019 |....... 17,478,000 |....... 17,425,391 17,454,856 |.... .0 . 0 e 17,457,439 |.. ... (1,325,420) ... (1,325,420) ...361,795 |. 02/01/2030 .
..02079K-AN-7 | ALPHABET ... . 05/22/2026 . | JP MORGAN .... .. 304,869 334,000 ..328.,872 |.... .0 . 0 .328,903 |.. veee.. (24,035) |....... (24,035) 9,392 |. 05/15/2065 .
..02079K-BA-4 | ALPHABET . 04/01/2026 . | JP MORGAN . .. 350,330 . 360,000 ..363,675 |. 0 0| .363,669 . (13,338) |. (13,338) |.. 7,957 |. 11/15/2085 .
..02079K-BL-0 | ALPHABET . 06/10/2026 . | TRUMID .. .. 487,795 . 500,000 0 0| 500,000 . (12,205) |. 7,211 |. 02/15/2083 .
..023135-DH-6 | AMAZON . |- 04/13/2026 . [Various ... . 1,002,340 .0 . 0 .994,326 |.. ....8,014 [.... 4,028 |. 03/13/2056 .
..023135-DJ-2 | AMAZON . |- 05/26/2026 . |Various ... .. 803,336 , .0 . e |eveiennnnn 797,505 .. ..5,831 [.... . 03/13/2066 .
..02343U-AG-0 | AMCOR FINANCE USA . 04/28/2026 . |Maturity 11,713,000 .11,713,000 0 0| ,713,000 .0 . 04/28/2026 .
..026651-GX-3 | AMERICAN HONDA . . 05/11/2026 . | TRUMID ..... .. 644,665 ..645,000 .0 0 0| .643,721 . 943 |. . 04/10/2031 .
..026651-GY-1 | AMERICAN HONDA . . 04/15/2026 . |MITSUBISHI .. .. 591,028 . 588,000 0| 0 0| .587,213 4,715 |. . 04/08/2033 .
..036752-AG-8 | ANTHEM . 05/29/2026 . | ATHENE ANNUITY & LIFE .. 795,540 . 800,000 L0 0 0| .796,843 (1,303) |. . 03/01/2028 .
..037833-BX-7 | APPLE . . 04/15/2026 . | SUSQUEHANNA INTL . .. 549,324 . 600,000 ..563,340 |. 0 0| .563,646 . (14,322) |. . 02/23/2046 .
..037833-FB-1 | APPLE .... . 04/15/2026 . | JP MORGAN .... ..511,695 . 500,000 ..496,838 |. 0 0| .496,927 14,768 |. . 05/12/2035 .
..06051G-KK-4 | BANK OF AMERICA .. . 04/07/2026 . | JP MORGAN . . 2,713,650 ..3,000,000 .2,636,943 |. 0 0| . 2,648,485 65,165 |. . 02/04/2033 .
..06406F-AC-7 |BANK OF NEW YORK MELLON . . 05/04/2026 . |Maturity . 2,000,000 ..2,000,000 .1,999,637 |. 0 0| .2,000,000 0 . 05/04/2026 .
..06406R-BM-8 |BANK OF NEW YORK MELLON . . 04/07/2026 . | BOAML ... . 881,000 .19, 916,689 0 0| 6,853 |. . 10/25/2033 .
..002113-AT-6 |BLACK HILLS ............. . 06/24/2026 . | BOAML . 300,000 301 181 |. ..300,646 |. 0 0| , . (26,691) |. . 06/15/2030 .
..103730-BL-3 |BP CAP MARKETS AMERICA . 06/24/2026 . | BOAML ,935, ..2,000,000 ..2,322,460 |. 2,143,613 |. 0 0| .2, 126 841 (191,401) | . 04/06/2030 .
..103730-BM-1 |BP CAP MARKETS AMERICA .. . 06/24/2026 . | BOAML . 8,760,514 ..9,800,000 ..9,772,420 |. .9,785,955 |. 0 0| .9,787,368 .. (1,026,854) |. . 08/10/2030 .
..11133T-AC-7 | BROADRIDGE FINANCIAL SERV . 06/27/2026 . |Various ... . 6,115,000 ..6,115,000 ..6,001,512 |. .6,113,523 |. 0 0| .6,115,000 . .. . 06/27/2026 .
..11133T-AE-3 | BROADRIDGE FINANCIAL SERVICES . 06/15/2026 . | ATHENE ANNUITY & LIFE 13,413,048 .15,000,000 .14,388,6% |. 14,625,040 |. 0 0| 14,654,741 (1,241,693) |. . 05/01/2031 .
.. 11134L-AR-0 | BROADCOM ... . 05/27/2026 . | Various ............... 13,846, 140 .14,000,000 .12,884,520 |. 13,723,999 |. 0 0| 13,776,906 .69,234 |. . 01/15/2028 .
.. 11135F-BV-2 | BROADCOM ... . 06/18/2026 . | Call L 147,802 ) 150,000 ... 152,126 |.... .0 . 0 ...152,059 |.. . 05/15/2037 .
..11135F-BX-8 | BROADCOM . 06/15/2026 . | DIRECT .2 528,000 ..2,528,000 .2,525,531 |.... .0 . 0 2,236 |2, . 07/12/2029 .
..12189L-BK-6 | BURLINGTON NORTHERN SANTA FE . 04/16/2026 . | GOLDMAN SACHS . . 500,000 ..499,666 |. 0 . 0| . (33,286) |. (33 286) |.. . 04/15/2054 .
..12189T-AX-2 | BURLINGTON NORTHERN SANTA FE . 04/20/2026 . | ATHENE ANNUITY & LIFE . 410,000 0 (1 038) 0| E . (6,742) |.. . 08/15/2036 .
.. 1248EP-CN-1 | CCO HOLDINGS . 06/22/2026 . | Various 0 eeeennnl (9,986) ... o0 e 4,047,868 |...ooeeeeennnnn 0 fonnnl. (561,452) .. (561,452) . 05/01/2032 .
..12519*-AA-7 | CED ALAMO . . |- 06/30/2026 . |Various ... , .0 . 0 . 12/31/2040 .
.. 125523-CZ-1 |CIGNA ... . 06/05/2026 . | BOAML ...... . 700,000 0 0| , . (1,001) .. . 01/15/2036 .
..125896-BU-3 | CMS ENERGY . 06/02/2026 . | ATHENE ANNUITY & LIFE ..5,000,000 0 0| .5, 291 765 (367,211) |.. . 06/01/2050 .
..125896-BV-1 | CMS ENERGY ... . |- 06/15/2026 . | ATHENE ANNUITY & LIFE .0 . ....0 |...........630,631 |.. . 12/01/2050 .
..12610@-AA-3 | CED CALIFORNIA HOLDINGS IV ... . 06/30/2026 . | Various .. 322, .0 . 0 .322,604 |.. . 12/30/2038 .
.. 126408-HK-2 | CSX ....eveneee . 05/05/2026 . | ATHENE ANNUITY & LIFE .. 257,487 0 0| .265,163 (7,676) |. . 03/01/2048 .
.. 133434-AD-2 | CAMERON LNG . 05/05/2026 . | ATHENE ANNUITY & LIFE .. 244,900 0 0 0| .249,314 .(4,414) |. . 01/15/2039 .
..141781-CG-7 | CARGILL ....... . 06/22/2026 . | WELLS FARGO . .. 498,869 , , K ..522,721 |. 0 0| 522,731 . (23,862) |. , . 10/23/2085 .
..14313%-AB-9 | CARMAX AUTO SUPERSTORES . . 04/27/2026 . |Maturity ..... .9 000,000 . 9 000 000 . 9 000 000 |. .9,000,000 |. 0 0| .9,000,000 0 187,650 |. 04/27/2026 .
..15135B-AV-3 | CENTENE .... . 06/02/2026 . | ATHENE ANNUIT . 1,302,711 ..1,500,000 ..1,500,000 |. .1,500,000 |. 0 0| .1,500,000 .40,359 |. 02/15/2030 .
..166764-BL-3 | CHEVRON ... . 05/16/2026 . |Maturity .....occoeoeviiiiiiiiiiiiins foereiiiiiiiiiiinins founnns 3,000,000 |........ 3,000,000 |........ 3,000,000 |........3,000,000 |.... 0. 0 s 3,000,000 .. .44,310 |. 05/16/2026 .
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..171265-C#-6 | CHUGACH ELECTRIC ASSOCIATION ... . |- 04/30/2026 . | Redemption 100.0000 ...oeee founneiniiiiiiiiiin foeed 6,667 |............. 6,667 |......ooee.. 6,667 |.............6,667 |[.... .0 . 0 ...6,667 |.. ....97 |. 10/30/2050 . (1.
..171265-08-8 | CHUGACH ELECTRIC ASSOCIATION . 04/30/2026 . | Redemption 100.0000 . .. 118,182 . 118,182 . 118,182 |. . 118,182 |. 0 0| 118,182 1,406 |. 10/30/2039 . [1
..18551P-AC-3 | CLECO CORPORATE HOLDINGS ... . 05/01/2026 . |Maturity ........... 10,000,000 10,000,000 10,000,000 |. 10,000,000 |. 0 0| 10,000,000 187,150 |. 05/01/2026 . |2
..20030N-CH-2 | COMCAST ... . 06/05/2026 . | Call 98.8280 . 9,882,800 10,000,000 ..9,624,400 |. .9,89,359 |. 0 0| .9,914,699 . 05/01/2028 . (1
..20030N-CT-6 | COMCAST . . 06/05/2026 . |Various ... 20,965,616 .21,011,000 .21,000,495 |. 21,006,621 0 0| 21,007,296 L0 . 10/15/2028 . (1
..20030N-DH-1 | COMCAST ... . 04/27/2026 . | BARCLAYS .. ..410,085 . 500,000 ..560,625 |. 0 0| .559,442 (149,367) | . 04/01/2040 . (1
..20826F-AF-3 | CONOCOPHILLIPS . . 05/05/2026 . | ATHENE ANNUITY & LIFE .. 132,349 . 140,000 ..135, K 0 0| .135,265 (2,917) |. . 11/15/2034 . (1
..210385-AE-0 | CONSTELLATION EN GEN LLC .. . |- 04717/2026 . | US BANCORP 478 808 |.... .0 . 0 478,793 |.. .. 41,056 |.... . 10/01/2083 . |2
..22064*-AC-2 | CSOLAR . |- 06/30/2026 . |Various ... , 597,788 .0 . ....0 |...........597,788 |.. . 03/31/2041 . |2
.. 24422E-TH-2 | JOHN DEERE CAPITAL . . 06/10/2026 . |Various ... 3 000,000 ..2,908,530 |. 0 0| .3,000,000 . 06/10/2026 . (1
..25461L-AA-0 | DIRECTV HOLDINGS/FING . 05/27/2026 . | Call 97.3200 . .. 254,978 ..262,000 |. 0 0| . 08/15/2027 . (4
..254945-AA-6 | DIRECTV HOLDINGS/F INANCE .. . |- 05/18/2026 . | JEFFERIES & COMPANY .. . 1,015,000 .. 970,000 |.... .0 . 0 . 02/01/2030 . (4
..26860#-AA-8 |PI0 PICO ... . 06/30/2026 . | Redemption 100.0000 . .. 94,736 , , .94, .0 . 0 , .. . 12/31/2041 . (1
..26884L-AF-6 |EQT ......... . 04/01/2026 . | Call 96.4160 4,134,318 .. 4,288,000 .. 4,216,727 |. .4 262,009 |. 0 0| . 4,265,626 .0 . 10/01/2027 . |2
..20278N-AD-5 |ENERGY TRANSFER PARTNERS . 05/18/2026 . | DEUTSCHE BANK . . 800,000 ..913,656 |. ..885,647 |. 0 0| .883,553 . (78,769) |. . 06/15/2038 . (2
..20364G-AS-2 | ENTERGY ... . 04/20/2026 . |Various ......... . 500,000 . 500,000 |. . 500,000 |. 0 0| 500,000 ..2,503 |. . 06/15/2056 . (2
..302491-AT-2 |FMC ... . 06/26/2026 . |Call 100.0000 ... ..4,000,000 .. 3,995,960 |. . 3,999,401 |. 0 0| . 3,099,578 422 | . 10/01/2026 . (3
..30288*-AE-0 | FLNG LIQUEFACTION . 06/30/2026 . | Redemption 100.0000 . 406,000 . 406,000 . 406,000 |. . 406,000 |. 0 0| 406,000 .0 .0 . . 12/31/2038 . (2
..30303M-AJ-1 | META PLATFORMS INC . . 06/02/2026 . |Various ......... 1 844,229 .. 1,846,000 1,845,742 |. 0 0| . 1,845,646 (1,418) |. . (1,418) .. . 05/15/2046 . (1
..31620M-CD-6 | FIDELITY NATIONAL .. . 06/22/2026 . | WELLS FARGO .... 2,685,693 ..2,714,000 ..2,710,608 |. 0 0| .2,710,740 . (25,047) |. (25,047) |.. . 03/10/2029 . |2
..341009-CN-7 | DUKE ENERGY FLORIDA . 05/05/2026 . | ATHENE ANNUITY & LIFE .. 187,700 . 185,000 ..192,707 |. 0 0| .192,593 .(4,8%4) |. (4,8%4) |.. . 04/01/2040 . (1
.. 34950J-AG-3 |FORTIVE ........eevvnee . 06/15/2026 . |Maturity ............. 7 500,000 .. 7,500,000 .. 7,473,300 |. 0 0| .7,500,000 .0 .0 . . 06/15/2026 . (2
..35008M-AD-2 | FRONTIER COMMUNICATIONS . . 05/15/2026 . | Call 102.1880 816,482 ..799,000 ..799,000 |. 0 0| .799,000 I . 05/15/2030 . (2
..36257@-AA-0 | GSW ARENA HOLDINGS . . 06/12/2026 . | ATHENE ANNUITY & LIFE 7,565,920 ..8,000,000 ..8,000,000 |. 0 0| .8,000,000 (434,080) |.. . 06/30/2030 . (2
..36828A-AB-7 | GE VERNOVA INC . . 04/01/2026 . | GOLDMAN SACHS ... .. 396,740 . 400,000 0 0| .398,307 . (1,567) |.. . 02/04/2036 . (2
..37045V-BA-7 | GENERAL MOTORS . . 05/11/2026 . |MSDW .... ..412,088 . 400,000 0 0| .399,800 . 12,288 |.. . 04/15/2030 . (2
..37045X-FQ-4 | GENERAL MOTORS FINANCIAL . 05/04/2026 . |MSDW . .. 749,625 . 750,000 0 0| 749,767 . (142)].. . 04/06/2029 . (2.
..373334-KE-0 | GEORGIA POWER .............. . 04/01/2026 . |Various ... . 3,000,000 ..3,000,000 0 0| .3,000,000 .0 . . 04/01/2026 . (1
..387328-AG-2 | GRANITE CONSTRUCTION INC . |- 06/16/2026 . [ JANE STREET ES ... .. 126,002 .0 . 0 ...123,000 |.. . 06/15/2034 . (4
..404119-BT-5 |HCA ... . | 05/27/2026 . |Call 100.0000 ... . 3,000,000 .3,000,000 |.... .0 . 0 . 06/15/2026 . (2
..404119-DC-0 |HCA . . 04/14/2026 . |BOAML ... .. 763,851 ..746,799 |. 0 0| , . 03/01/2055 . (2
..404121-AH-8 | HCA . . 05/27/2026 . | Call . 2,450,000 . 2,451,104 |. 0 0| .2, 450 000 . 09/01/2026 . |2
..404121-AK-1 | HCA ... . |- 04/14/2026 . | MSDW oo 214,258 )L , , .0 . .0 |..........208,738 |.. o5, . 09/15/2034 . (2
..404280-FL-8 |HSBC HOLDINGS o[- 05/13/2026 . | CITADEL ...evvvvvvvvvvvnniininnnnnnns feveeeennnnieninnnnns fornnns 2,108,132 |........ 2,138,000 |........ 2,138,000 |.... .0 . 0 e 2,138,000 f........ceeee0 |...... (29,868) |....... (29,868) . 03/10/2032 . (1
..42824C-AX-7 |HEWLETT PACKARD ENTERPRISE . 04/28/2026 . | GOLDMAN SACHS . . 1,926,162 ..1,800,000 1,798,956 |. 01,799,144 |. 0 0| 1,799,311 126,851 . 10/15/2035 . |2
..438127-AF-9 | AMERICAN HONDA ......... . 04/15/2026 . |US BANCORP ..... ..301,350 . 300,000 . 300,000 |. . 300,000 |. 0 0| 300,000 1,350 |.. . 07/08/2035 . (1
..446150-AS-3 | HUNTINGTON BANCSHARES . . |- 06/02/2026 . | ATHENE ANNUITY & LIFE .. ...... 9,262,067 |...... 10,000,000 |........9,959,700 |........9,982,123 |.... .0 . .0 [.......9,983,795 |.. (721 728) |......(721,728) . 02/04/2030 . (2
..454889-Ali-6 | INDIANA MICHIGAN POWER .. . 04/02/2026 . |Various .......cceeevunnnnnnnnnnnnns foverenninnnninniins foonn 1,134,818 |[........ 1,167,000 |........ 1,161,550 |.... .0 . . (78))... 0 e 1,161,472 |.. . (26,654) |.... . 03/15/2056 . (1
..450200-J2-5 | IBM ......ccennn . 05/15/2026 . |Maturity 15,000,000 .15,000,000 .15,110,550 |. 15,005,825 |. 0 ..(5,825) 0| 15,000,000 0 . 05/15/2026 . (1
..46647P-DX-1 | JPMORGAN CHASE . . 06/15/2026 . | BOAML ... .. 206,628 . 200,000 . 200,000 |. . 200,000 |. 0 .0 0| 200,000 . 10/23/2029 . (1
..46647P-FC-5 | JPMORGAN CHASE ... . 04/13/2026 . | BARCLAYS . 1,044,868 ..1,026,000 ..1,026,000 |. .1,026,000 |. 0 0| .1,026,000 18,868 |. . 07/23/2036 . (1
..469814-AA-5 | JACOBS ENGINEERING GROUP . 06/26/2026 . |MSDW . 15,489,750 .15,000,000 .14,984,850 |. 14,987,327 |. 0 0| 14,987,968 .501,782 |. . 03/01/2033 . (2
..48259%-AA-5 |KDP LICENSING ........ . 06/15/2026 . | Redemption ... 20,035 ...20,035 ...20,035 |. ...20,035 |. 0 0| ..20,035 . 12/31/2035 . |2
..50247@-AA-4 | LV STADIUM EVENTS . 06/30/2026 . | Various ............... .. 449,018 ..449,018 ..449,018 |. ..449,018 |. 0 0| .449,018 . 06/30/2045 . (2
..517834-AE-7 |LAS VEGAS SANDS . 06/23/2026 . | Call 100.0000 . 9,000,000 ..9,000,000 ..8,894,340 |. . 8,933,565 |. 0 0| . 8,982,902 . 08/18/2026 . (2
..52678@-AA-8 | LERADO .. . 06/30/2026 . | Redemption 100.0000 . .. 527,356 ..527,356 ..527,356 ..527,356 |. 0 0| .527,356 . 03/31/2036 . (2
..532457-DM-7 |ELI LILLY . . 06/03/2026 . | WELLS FARGO ............ ..602,788 . 606,000 ..605,891 L0 0 0| 605,880 . 05/20/2033 . (1
..55336V-AT-7 |MPLX .. . 04/20/2026 . | ATHENE ANNUITY & LIFE . 1,843,089 ..2,000,000 ..1,840,761 |. 0 0 0| . 1,841,607 . 02/15/2049 . |2
..55336V-B0-2 |MPLX .. . 06/03/2026 . | ATHENE ANNUITY & LIFE .. 3,228,614 ..3,500,000 .. 3,496,955 |. . 3,498,432 |. 0 0| . 3,498,546 . 08/15/2030 . (2
..571676-AD-7 |MARS .. . 04/20/2026 . | ATHENE ANNUITY & LIFE .. .. 265,049 . 300,000 ..264,413 L0 0 0| .264,964 . 04/01/2039 . (1
..571676-AH-8 | MARS . . 05/05/2026 . | ATHENE ANNUITY & LIFE .. 315,849 . 410,000 .321,311 L0 0 0| .321,624 , K . 04/01/2059 . (1
..58933Y-BY-0 MEHCK . . 05/13/2026 . | BARCLAYS .. ..678,713 . 689,000 ..688,428 |. ..688,412 |. 0 0| .688,443 .(9,729) |. . 12/04/2032 . (1
..60040#-AA-0 MILLENNIUM PIPELINE . 06/30/2026 . |Various ... . 1,072,557 1,072,557 ..1,108,813 |. .1,080,697 |. 0 0| . 1,072,557 L0 . 06/30/2027 . (1
..617446-8U-6 | MORGAN STANLEY . 06/02/2026 . | ATHENE ANNUITY & LIFE .. . 1,043,419 |........ 1,200,000 |........ 1,075,745 |........ 1,119,625 |.... .0 . 0 e, 1,124,676 |.. . (81,257) |.... . 02/13/2032 . [1
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..61747Y-FV-2 | MORGAN STANLEY . . |- 06/30/2026 . [BNP PARIBAS .... , .... 500,000 .... 500,000 |.......... 500,000 |.... .0 . ....0 |.oeeeee... 500,000 |.. (13,790) . 11/19/2055 . [1.E FE .
..61747Y-FZ-3 | MORGAN STANLEY . . 06/26/2026 . | DEUTSCHE BANK . 1,519,365 ..1,500,000 ..1,500,000 |. .1,500,000 |. 0 0| .1,500,000 19,365 |.. . 04/17/2031 . (1.E FE ....
..61747Y-GC-3 | MORGAN STANLEY . . 05/19/2026 . |Various ...... . 1,505,075 ..1,500,000 ..1,500,000 |....coevverinnnns 0 0| .1,500,000 .5, K 5,075 |.. . 03/13/2047 . (1.E FE ....
..61748U-AF-9 | MORGAN STANLEY . . 05/18/2026 . | GOLDMAN SACHS . .. 710,745 . 700,000 ..702,226 |. 702,147 |. 0 0| .702,039 ..8,706 |. 8,706 |.. . 01/18/2036 . [1.E FE ....
..61748U-AT-9 | MORGAN STANLEY . . 04/23/2026 . | SUSQUEHANNA INTI .. 296,139 . 300,000 .300,000 |eevvriiiiiiinnnns 0| 0 0| 300,000 (3,861) |. . (3,861) .. . 01/30/2087 . (1.E FE ....
..61776N-VE-0 | MORGAN STANLEY . . 06/29/2026 . | JANE STREET ES 999,490 ..1,000,000 ..1,000,000 |. .1,000,000 |. 0 0| .1,000,000 ... (510) |. .. (510) |.. . 07/06/2028 . (1.D FE ....
..61776N-ZU-0 | MORGAN STANLEY . . 06/29/2026 . | JP MORGAN . 1,293,968 ..1,300,000 ..1,300,000 |. .1,300,000 |. 0 0| .1,300,000 . (6 032) |.. . 11/17/2028 . (1.D FE ....
..61778E-UR-0 | MORGAN STANLEY BANK NA .. . 05/27/2026 . | MSDW . 1,086,075 |........ 1,064,000 |........ 1,064,000 |.... .0 . 0 e 1,064,000 |.. . 05/10/2030 . (1.D FE ....
..61945C-AJ-2 | MOSAIC .. . |- 06/18/2026 . [ BOAML . 1,189,704 ..1,200,000 1,199,178 |.... .0 . .0 |eeeee.. 1,199,400 .. . 01/15/2029 . 2.B FE ....
..62877V-AA-9 . 05/14/2026 . |Maturity ..200,000 . 200,000 K ..199,932 |. 0 0| 200,000 . 05/14/2026 . 3.A FE ....
..62912X-AF-1 . 06/11/2026 . |Various ... 14,115,000 .14,115,000 .14 580 680 |. 14,162,923 |. 0 0| 14,136, 183 . 08/15/2027 . [2.C FE ....
..620274-AS-5 | NATIONAL FOOTBALL LEAGUE G-4 . 04/15/2026 . | Redemption 100.0000 ....ovn founnnnniniiiiiiin oo 1,003,074 |........ 1,003,074 |........ 1,003,074 |.... .0 . 0 e 1,003,074 |.. . 04/15/2035 . [1.E FE .
..62027#-AT-3 |NATIONAL FOOTBALL LEAGUE G-4 . 04/15/2026 . | Redemption 100.0000 . L2242 | 122,242 .. 122,242 |.... .0 . 0 ...122,242 .. . 04/15/2045 . [1.E FE .
..632525-AS-0 | NATIONAL AUSTRALIA BANK ...... . 04/20/2026 . | ATHENE ANNUITY & LIFE .. 18,033,313 .18,509,000 .20,258,974 |. 0 0| 19 192,635 . 08/02/2034 . [1.G FE .
..63861U-AA-7 | NATIONWIDE CHILDREN'S HOSPITAL . 04/20/2026 . | ATHENE ANNUITY & LIFE ..1,000,000 ..865,261 |. K 0 0| . 11/01/2052 . [1.C FE ..
..641423-CG-1 |NEVADA POWER ......... . 04/16/2026 . | JANE STREET ES ... ..459,000 ..458,233 |. ..458,208 |. 0 0| . 03/15/2054 . [1.F FE ..
..65163L-AR-0 | NEWCREST FINANCE .... . 05/13/2026 . | CITICORP .. .. 1,974,000 ..1,967,762 |. .1,968,518 |. 0 0| A, 968 726 . 03/15/2034 . [1.G FE ...
..65339K-CL-2 | NEXTERA ENERGY CAPITAL . 06/17/2026 . | SMBC Nikko ..2,321,000 ..2,328,334 |. .2,326,719 |. 0 0| .2,325,121 . 09/01/2027 . 2.A FE ..
..65343H-AA-9 | NEXSTAR ESCROW . . 04/02/2026 . | Call , . 500,000 ..465,775 |. ..488,208 |. 0 0| .490,011 , K . 07/15/2027 . [4.B FE ..
..654106-AK-9 |NIKE ........... . 05/05/2026 . | Various ............... 10 366,145 .10,988,000 10,971,848 |. 10,980,311 0 0| 10,980,973 (614 828) | . 03/27/2030 . [1.F FE ..
..681919-B0-8 | OMNICOM GROUP . 05/11/2026 . | ATHENE ANNUITY & LIFE 66,499,204 .66,215,000 .66,977,850 |. 66,963,650 |. 0 0| 66,902,568 (403,274) | . 03/30/2030 . [2.A FE ..
..68389X-DB-8 | ORACLE .. . 04/02/2026 . | GOLDMAN SACHS . .. 253,158 . 300,000 ..203,982 |. ..204,001 |. 0 0| .294,010 . (40,852) |. . 08/03/2085 . (2.B FE ..
..68389X-DP-7 | ORACLE . 05/26/2026 . | BARCLAYS .. ..572,215 . 650,000 . 611,065 |. ..611,155 |. 0 0| .611,569 . (39,354) |. (39,354) |.. . 09/26/2045 . 2.B FE ..
..68389X-DT-9 | ORACLE . 05/18/2026 . | Various ... .. 464,358 .546,656 ..546,598 |. 0 0| .546,630 . (82,272) |. (82,272) |.. . 09/26/2065 . 2.B FE ..
..68389X-DX-0 | ORACLE . 05/12/2026 . | GOLDMAN SACHS . .. 921,679 .938,440 L0 0 0| .938,445 . (16,765) |. (16,765) [.. . 02/04/2031 . 2.B FE ..
..68389X-DZ-5 | ORACLE .. . 05/07/2026 . |Various ... . 1,849,708 1,900,639 0 0 0| ,900,516 . (50,809) |. (50,809) [.. . 02/04/2036 . 2.B FE ..
..690470-AB-8 | OVINTIV INC .. . 04/20/2026 . | DIRECT .. 250,000 249,933 ..249,943 |. 0 0| . 05/15/2028 . [2.C FE ..
..694308-LB-1 |PACIFIC GAS & ELECTRIC . 04/13/2026 . | BOAML . 427,336 0 0 0| . 05/01/2056 . [2.A FE ...
..695114-CL-0 | PACIFICORP . |- 06/26/2026 . [HSBC .... 13 653,003 .0 . 0 13 264,434 |.. . 01/15/2039 . [2.A FE ...
..695114-DQ-8 | PACIFICORP ... . |- 04/01/2026 . | CITADEL ..640,169 .0 . 0 .. 632,243 .. . 04/15/2036 . [1.G FE ..
..717081-EW-9 |PFIZER ..... . 05/05/2026 . | ATHENE ANNUITY & LIFE 15,196,728 .16,237,000 16,180,171 16,210,687 |. 0 0| 16,212,820 (1,016,093) |. . 04/01/2030 . 1.F FE ..
..718546-All-4 | PHILLIPS 66 .. . 06/24/2026 . |BOAML ........ceeeennnnnn . 3,208,609 ..3,570,000 .. 3,499,271 |. .3,531,010 |. 0 0| . 3,534,619 (326,010) | . 12/15/2030 . [2.A FE ...
..73557%-AA-2 | WISCONSIN ELECTRIC POWER .. . |- 06/15/2026 . | Redemption 100.0000 . 127,023 127,023 |.... .0 . 0 e 127,028 .. . 07/15/2030 . [1.F ........
..740816-AG-8 | HARVARD PRES&FEL . |- 05/05/2026 . | ATHENE ANNUITY & LIFE .... 400,000 .0 . v e 459,179 .. . 01/15/2039 . [1.A FE ..
..74348D-AA-5 | PROMIGAS SA ESP GASES . 06/02/2026 . | ATHENE ANNUITY & LIFE .. 3,895,000 0 0| 3 913,034 (264 414) |. . 10/16/2029 . [2.C FE ...
..76120H-AA-5 | RESORTS WORLD/RWLV CAP .. . 06/23/2026 . | BARCLAYS .. . 500,000 0 0| . (25,697) |. . 04/16/2029 . [3.A FE ...
.. 785592-AS-5 | SABINE PASS LIQUEFACTION .. . |- 06/25/2026 . | DIRECT . 1 000,000 .0 . 0 . 03/15/2027 . [2.A FE ...
..79466L-AT-1 | SALESFORCE ... . |- 05/18/2026 . |Various ... 2,977,821 .0 . 0 . 03/15/2033 . [1.F FE ..
..79466L-AU-8 | SALESFORCE ... . 04/08/2026 . |MSDW ....... . 1,002,504 , , K L0 0 0| , . 03/15/2036 . 1.F FE ..
..79588T-AD-2 | SAMMONS FINANCIAL GROUP INC . . 06/03/2026 . | ATHENE ANNUITY & LIFE 13,758,894 .15 000 000 .14 965 800 |. 14,979,973 |. , K 0 0| 14, 981 512 . 04/16/2031 . [2.A FE ...
..797440-BH-6 | SAN DIEGO GAS & ELECTRIC .. . 06/01/2026 . |Maturity .. . 2,072,000 ..2,072,000 ..2,297,872 |. .2,086,118 |. (14 118) | 0 0| .2,072,000 . 06/01/2026 . [1.F FE ..
..81211K-AY-6 | SEALED AIR . 04/09/2026 . | DIRECT .. . 5,143,000 ..5,143,000 ..5,119,331 |. .5,119,473 |. 3,134 | 0 0| .5,122,607 . 12/01/2027 . [3.B FE ...
..81211K-BA-7 | SEALED AIR ... . 04/15/2026 . | Call . 1,518,750 ..1,500,000 ..1,500,000 |. .1,500,000 |. 0 0| .1,500,000 . 04/15/2029 . [3.B FE ...
..816851-BT-5 | SEMPRA ENERGY .. . 05/19/2026 . | BOAML ...... 1,344,398 .. 1,350,000 ..1,307,813 |. .1,308,137 |. 0 0| . 1,308,366 . 10/01/2054 . 2.C FE ..
..826418-BM-6 | SIERRA PACIFIC POWER . 05/01/2026 . |Maturity . 6,660,000 ..6,660,000 ..6,578,548 |. . 6,655,399 |. 0 0| .6,660,000 |....oooeeeeeenn 0 feveiiiiiiiinnn 0 v .. . 05/01/2026 . [1.G FE ..
..842434-CU-4 | SOUTHERN CALIFORNIA GAS . . 06/24/2026 . | BOAML 4,872,327 ..5,214,000 ..5,202,008 |. .5,208,724 |. 0 0| .5,209,305 (336,978) |.. . 02/01/2030 . [1.D FE ...
..846150-AA-1 | SPACE EXPLORATION TECH .. . 06/29/2026 . | Various . 1,277,187 ..1,276,000 1,274,941 [ 0| 0 0| . 1,274,937 2,249 |.. . 07/15/2031 . [2.A FE ...
..85234#-AB-1 | STADIUM FUNDING TRUST . 04/01/2026 . | Redemption 100.0000 . 1,062,259 .. 1,062,259 .. 1,056,404 |. .1,058,070 |. 0 0| . 1,062,259 . 04/01/2039 . |2.CPL ..
..857477-AW-3 | STATE STREET ... . 05/19/2026 . |Maturity ......ccceeeeeee . 3,565,000 .. 3,565,000 ..3,427,070 |. . 3,558,333 |. 0 0| . 3,565,000 . 05/19/2026 . 1.F FE ..
..868119-BM-1 | STEEL DYNAMICS . . 06/02/2026 . | ATHENE ANNUITY & LIFE 18,780,238 .20,000,000 .20,434,000 |. 20,219,219 |. 0 0| 20,201,000 . 01/15/2031 . [2.B FE ..
..86275#-AA-1 | STRATEGIC CREDIT . 04/01/2026 . |Maturity ..... 21,000,000 .21,000,000 .21,000,000 |. 21,000,000 |. 0 0| 21,000,000 . 04/01/2026 . [2.B ........
..87264A-BU-8 | T-MOBILE USA ... . 04/15/2026 . |Maturity . 1,273,000 ..1,273,000 ..1,273,000 |. .1,273,000 |. 0 0| .1,273,000 . 04/15/2026 . 2.A FE ..
..87264A-DC-6 | T-MOBILE USA . 04/23/2026 . |MSDW .... . 500,000 ..499,350 |. 0 0| . 01/15/2034 . [2.A FE ..
..87612E-AK-2 | TARGET . 04/28/2026 . | JP MORGAN . .. 1,415,000 . 1,450,639 |.... .0 . .0 . . 11/01/2032 . [1.F FE ..
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..87612E-BE-5 | TARGET . |- 04/15/2026 . [Maturity . 7,000,000 .6,986,308 |.... ...13,692 |. 0. o0 |- o0 ) ...0 . 04/15/2026 . |1.F FE .
..88105#-AA-3 | TERRAFORM PHOENIX | . 06/30/2026 . | Redemption 121,115 121,115 | .0 0 0| 0] 0 . 12/31/2043 . |2.CPL ....
..89236T-PS-8 | TOYOTA MOTOR CREDIT . 04/15/2026 . |BNP PARIBAS ............. . 2,052,878 2 065 000 2 061 221 | N 0 0| .2, 061 182 (8,304) | . (8,304) [.. . 03/11/2033 . |1.E FE ....
..89788K-AA-4 [ TRUIST BANK . . 06/15/2026 . | ATHENE ANNUITY & LIFE 13,496,738 .14,776,000 14,727,044 |. 14,750,660 |. 0 0| 14,753,193 .. (1,256,455) |... (1,256,455) |.. . 03/11/2030 . [1.G FE ....
..91324P-BE-1 | UNITEDHEALTH G . 04/20/2026 . | ATHENE ANNUITY & LIFE .. 291,689 . 260,000 0. 0 0| .293,345 (1,657) | . (1,657) |.. . 11/15/2037 . |1.F FE ....
..92328M-AF-0 | VENTURE GLOBAL CALCASIEU . 06/25/2026 . | SCOTIA CAPITAL ...... .. 558,862 L0 0 0| .553,000 ..5,862 |. .5,862 |.. . 05/01/2036 . |3.A FE ....
..92332Y-AA-9 | VENTURE GLOBAL LNG INC ..... . 06/11/2026 . |Call 102.0310 .. 656,059 s ..643,000 |. 0 0| .643,000 T . 06/01/2028 . |3.B FE ....
..92783#-AA-4 | VIRGINIA INTERNATIONAL GATEWAY ... . |- 06/22/2026 . | Various 16,654,963 |.......17,363,752 |....... 17 363 752 17,363,752 |.... .0 0 17,363,752 |.. (708,788) |.... . 06/30/2030 . [1.F PL ....
..92838@-AA-1 | VISTA RIDGE . 06/30/2026 . | Redemption 100.0000 . ...67,288 |.... 0. o0 |- ..67,288 |.. 0| . 10/14/2049 . |1.F PL ...
..92984*-AA-5 [WEC ENERGY GROUP . . 06/18/2026 . | ATHENE ANNUITY & LIFE .. .5,110,904 |. 0 0| .5,110,904 . 12/31/2032 . |2.B PL ....
..92984*-AA-5 [WEC ENERGY GROUP . . 06/30/2026 . |Redemption 100.0000 . 0 0| . 12/31/2032 . |2.B PL ....
..92993*-AA-4 [WEC ENERGY GROUP .... . |- 06/30/2026 . |Redemption 100.0000 .0 w0 ] . 12/31/2039 . |2.B PL ....
..93333B-A*-9 | WALTON BUILDER CONTRACT-BACKED . |- 06/25/2026 . |Redemption 100.0000 . .. 592, s 0. o0 |- .592, .. . 12/25/2028 . |1.G ........
..95000U-3G-6 |WELLS FARGO .. . 06/15/2026 . | BARCLAYS ..... .. 207,376 . 200,000 0 0| 200,000 . 10/23/2029 . |[1.E FE .
..95000U-4F-7 |WELLS FARGO .. . 05/13/2026 . | JP MORGAN . .. 475,875 . 500,000 N 0 0| .489,307 . 01/23/2047 . |1.E FE .
..95081Q-AP-9 | WESCO DISTRIBUTION . . 06/15/2026 . | Call 100.0000 ..617,000 . 617,000 ..615,243 |. 0 0| .615,573 . 06/15/2028 . |3.B FE .
..973148-AA-3 | WIND ENERGY TRANSMISSION TEXAS . 06/30/2026 . | Redemption 100.0000 . .. 144,444 .. 144 444 . 140,860 |. 0 0| 144,444 . 12/18/2034 . |1.F PL .
..97654M-AA-4 [WIPRO IT SERVICE ....... . 06/23/2026 . |Maturity ............. . 1,250,000 .. 1,250,000 . 1,249,554 |. 0 0| . 1,250,000 . 06/23/2026 . |1.G FE .
..98310I/-AS-7 [ WYNDHAM DEST INAT IONS . 05/22/2026 . |Call 100.0000 . 1,904,000 .. 1,904,000 1,909,934 |. 0 0| .1,904,000 T 0. s . 07/31/2026 . |3.C FE .
..008474-F*-4 | AGNICO EAGLE MINES ... . 06/18/2026 . | ATHENE ANNUITY & LIFE 18,282,800 .20,000,000 20,000,000 |. . N 0 0| 20,000,000 (1,717,200) ... (1,717,200) |.. 417,000 |. 04/07/2030 . |1.G FE .
.. 13645R-BS-2 | CANADIAN PACIFIC RAILROAD . . 04/16/2026 . |CITICORP ..... . 1,068,734 .. 1,105,000 L0 . (57) N 0 0| . 1,094,026 . (25,292) |. (25,292) |.. 6,922 |. 03/15/2056 . |2.A FE .
..29250N-BC-8 [ENBRIDGE ........ . 04/20/2026 . | ATHENE ANNUIT .. 832,423 ..825,000 N 498 N ... (168) | 0 0| .932,330 . (99,907) |. (99,907) |.. .36,237 |. 07/15/2080 . [2.C FE .
..T1644E-AE-2 [ SUNCOR ENERGY . 06/15/2026 . |Various ... .9,000,000 ..9,000,000 .10 491 210 |. 9 095,749 |. .. (95,749) |. 0 0| .9,000,000 T 0. 354,375 |. 06/15/2026 . [2.A FE .
..72605X-AK-1 [BARRICK GOLD ... . 06/03/2026 . |Maturity 12,100,000 .12,100,000 12,740,995 |. 12,145,064 |. .. (45,064) |. 0 0| 12,100,000 .0 .0 . 787,730 |. 06/03/2026 .
..78017D-AT-5 |ROYAL BANK OF CANADA . 05/19/2026 . |Various . 2,928,523 .. 2,955,000 ..2,955,000 |. 0 0 0| . 2,955,000 . (26,477) |. (26,477) |.. .11,218 |. 04/17/2030 .
..878742-BG-9 | TECK RESOURCES .... . 06/03/2026 . | ATHENE ANNU 5,699,803 .26,500,000 .29,108,106 |. 0 0| 27,731,477 2,031,673) | ,031,673) |.. 912,925 |. 07/15/2030 .
..87952V-AP-1 | TELESAT CANADA . . 06/25/2026 . |MSDW . ..650,160 . 756,000 0 0| .638,235 11,925 | 11,925 |.. 20,987 |. 06/01/2027 .
..87952V-AR-7 | TELESAT CANADA . . 06/25/2026 . |RBS ... .. 241,190 . 271,000 0 0| .247,654 (6,464) |. . (6,464) |.. 8,680 |. 12/06/2026 .
..006521-AE-2 | ADANI PORTS AND SPECIAL ECONOM . 06/02/2026 . | ATHENE ANNUITY & LIFE .. .. ..879,004 .... 900,000 |... ....(3,551) . 0. 0] .927,502 |.. . (48,499)|.... . 07/03/2029 .
..00654U-AA-0 [ ADANI INTERNATIONAL CONTAINER .. . 06/02/2026 . | ATHENE ANNUITY & LIFE .ooovvviin |ovnnnniiiiiiiiinnes fonns 1,292,628 |........ 1,387,000 |........ 1, 368 969 |.... L. 756 | 0 | 796 il 0 1,377,727 |.. . (85,09)|.... . 02/16/2031 .
..009280-AS-0 |AIRCASTLE ...........ceeets . 05/13/2026 . | Call 100.0000 15,000,000 .15,000,000 . 14,927,250 |. 0 14,997,920 . . 06/15/2026 .
..034863-BH-2 | ANGLO AMERICAN CAPITAL . 04/09/2026 . | CITADEL .........ceuenn . 1,304,128 .. 1,312,000 1,308,549 |. 0 . 1,308,531 . 03/21/2033 .
..03718N-AD-8 | ANTOFAGASTA PLC . 05/01/2026 . | JEFFERIES & COMPANY .. eeeenn.. 995,601 982,000 |... 978,740 |.... 0. eeeen.....978,820 |.. eeeennn 16, s . 09/09/2035 .
..04365X-AA-6 [ ASCOT GROUP .. . |- 05/05/2026 . | ATHENE ANNUITY & LIFE ..ooovvviin Jovnnnnniiiiiiines foennn 8,457,723 |........ 9,000,000 |........ 9,000,000 |.... N .0 a0 9,000,000 |.....eeeeeennnn0 o (542 277) ... (542 217) . 12/15/2030 .
..054536-AA-5 |AXA SA ........ . 06/15/2026 . |DIRECT ..eeveneeevennnnns 11,050,000 .11,050,000 14,078,828 |. . (119,289) |. 0 . (119,289) 0| 12,406,483 (1,356,483) |... (1,356,483) |.. . 12/15/2030 .
..05533U-AG-3 |BBVA BANCOMER .. . 04/20/2026 . | ATHENE ANNUITY & LIFE . 7,417,004 .. 7,400,000 .. 7,457,064 |. N .(2,839) | 0 ..(2,839) 0| . 7,454,225 L (37,131) |. (37,131) |.. . 09/13/2034 . |3.
..05964H-AX-3 |BANCO SANTANDER SA . . |- 06/18/2026 . [ JANE STREET ES .....n2,015,220 |........ 2,000,000 |........ 2,000,000 |........2,000,000 |.... N 0. DUV IO 2,000,000 |.. ...15,220 |.........15,220 . 11/07/2027 . |1.
..05971U-2D-8 |BANCO DE CREDITO DEL PER .. . |- 06/02/2026 . | ATHENE ANNUITY & LIFE .ooovenvees e s 5,161,931 [........ 5,200,000 |........ 5,195,580 |........5,197,225 |.... .0 0 e 5,197,416 |.. . (35, 485) ....... (35,485) . . 09/30/2031 . (3.
..09951*-AJ-9 [BORAL FINANCE PT .......... . 04/16/2026 . |Maturity .. .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. 0 0 0| .5,000,000 . 0. 101,250 . 04/16/2026 . |2.
..210314-AB-6 | CONSORCIO TRANSMANTARO SA . . 06/15/2026 . |Various ... 18,745,629 .19,300,000 .21,319,034 |. 20,715,755 |. .. (67,250) | 0 (67,250) 0| 20,648,505 (1,902, 877) ... (1,902,877) |.. 602,214 . 04/16/2034 . ]2.C FE ..
..21987B-BM-9 | CODELCO ....... . 05/01/2026 . | JEFFERIES & COMPANY . 330, ..309,000 ..331,572 |. ..331,531 |. ... (128) | 0 ....(128) 0| .331,402 .. (673) |- . (673) .. 16,935 |. 01/13/2055 . |2.B FE ..
..279158-AN-9 | ECOPETROL SA . . 06/15/2026 . | ATHENE ANNUITY & LIFE 3,971,526 ..3,900,000 ..4,721,250 |. . 4,298,073 |. .. (41,218) | 0 (41,218) 0| . 4,256,855 (285 320) |. (285 329) |.. 168,323 |. 04/29/2030 . |3.B FE ..
..29249B-AA-3 |ENA MASTER TRU! . 05/19/2026 . | Various . 141,694 ..145,221 |. .. 144,788 |. .(3,004) | 0 ..(3,004) 0| 41,69 0 e 0| .. 2,834 |. 05/19/2048 . |2.C FE ..
..40049J-BA-4 | GRUPO TELEVISA SAB . . 06/26/2026 . | HSBC .. . 1 390,118 ..2,306,898 |. .2,260,683 |. (4,773) | 0 . (4,773) 0| . 2,255,910 (865,793) |. . 62,558 |. 05/13/2045 . |3.A FE ..
..40053X-AA-7 |EMPRESA DE ENERGIA DE BOGOTA . 06/02/2026 . | Various 21,895,648 .22,358,000 24,752,645 |. 23,543,122 |. . (112,560) |. 0 .(112,560) 0| 23,430,563 (1,534,915) |... (1,534,915) |.. 596,446 |. 05/15/2030 . |2.C FE ..
..486670-A0-8 | KAZMUNAYGAS NATIONAL CO JSC . . 06/02/2026 . | ATHENE ANNUITY & LIFE .. . 600,000 . 711,000 |. ..654,230 |. .(4,955) |. 0 ..(4,955) 0| .649,275 . (41,246) |. (41,246) |.. .19,529 |. 04/24/2030 . [2.B FE ..
..532522-AA-7 |LIMA METRO LINE 2 FINANCE . . 06/02/2026 . | ATHENE ANNUITY & LIFE .. .. 3,893,979 ..4,570,710 |. .4,329,213 |. .. (17,897) |. 0 (17,897) 0| 4,311,316 150,608 |. 07/05/2034 . |2.C FE ...
..532522-AA-7 |LIMA METRO LINE 2 FINANCE . . 04/05/2026 . | Redemption 100.0000 . 91,207 ..91,207 . 107,058 |. . 101,401 |. .. (10,194) |. 0 (10,194) 0| ..91,207 2,679 |. 07/05/2034 . |2.C FE ...
..53944Y-AS-2 [LLOYDS BANKING . . 06/17/2026 . | GOLDMAN SACHS . .. 417,014 .419,000 415,501 [ 0 0 0| .415,869 3,928 |. 03/18/2028 . [1.G FE ..
..53044Y-BA-0 [ LLOYDS BANKING . . 04/07/2026 . | BARCLAYS .. .. 586,398 . 568,000 . 568,000 |. . 568,000 |. 0 0| 568,000 .11,103 |. 06/05/2030 . |1.G FE ..
..566007-AC-4 | MARB BONDCO PLC . 06/03/2026 . | ATHENE ANNUIT' 2,858,243 . 3,200,000 ..3,027,463 |. .3,101,652 |. 0 .0 | .3,108,919 106,738 |. 01/29/2031 . |3.A FE ...
..606822-DH-4 [MITSUBISHI UFJ . . 05/28/2026 . |Various ... .. 1,300,000 ..1,300,000 |. 1 300,000 |. 0 0| 1 300,000 .60,602 |. 01/16/2036 . |1.G FE ..
..606822-Dii-1 [MITSUBISHI UFJ .... . 04/13/2026 . | JP MORGAN . s .. 1,438,000 .. 1,438,000 |. 0 0 .0 | 01,438,000 |...ooeeeennnnn O [ 1,841 [ 184 [ 0 |. 04/21/2032 . |1.G FE ..
..822582-BT-8 [SHELL INTERNATIONAL FINANCE BV ... . 05/10/2026 . |Various .......ccceeeniiiiiinniininns Joveinnieiiiniiinenes foeens 11,000,000 |...... 11,000,000 |....... 11,088,374 |.......11,006,933 |.... .0 .. 0] 11,000,000 |.. . 05/10/2026 . |1.D FE ..
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..86564C-AC-4 | SUMITOMO LIFE INSUR ... . 06/15/2026 . | ATHENE ANNUITY & LIFE .ooovvmees Jorneeeeeeeniieeeee foees 32,025,186 |....... 35,000,000 |....... 34,912,225 |.......34,914,106 |.... 0. POV IO 34,914,426 |.. .. (2,889,240 |... (2,889,240) .. 787,500 |. 04/15/2081 . |1.G FE .
..869641I-AJ-1 | SUZANO AUSTRIA GMBH ... . 06/03/2026 . | ATHENE ANNUITY & LIFE . 2,808,503 ..3,000,000 .. 3,083,655 |. .3,043,348 |. 0 0| . 3,039,685 (231,183) |. (231,183) |.. .99,375 |. 01/15/2031 . [2.C FE ....
..87124V-AF-6 | SYDNEY AIRPORT FINANCE . 04/28/2026 . |Maturity ..... . 1,000,000 ..1,000,000 ..999,907 |. 0 0| .1,000,000 T 18,125 |. 04/28/2026 . [2.A FE ....
..902613-BB-3 |UBS GROUP . . 04/17/2026 . |Maturity .. ..700,000 . 700,000 ..699,295 |. 0 0| 700,000 .0 15,837 |. 04/17/2026 . [1.F FE ....
..90351D-AF-4 | UBS GROUP F . 04/15/2026 . |Maturity ..... 2,000,000 .32,000,000 .32,816, N ,025,506 |. 0 0| ,000,000 T 660,000 |. 04/15/2026 . [1.F FE ....
..92769X-AP-0 [VIRGIN MEDIA SECURED F INANCE . 04/20/2026 . | ATHENE ANNUITY & LIFE 1,946,592 ..2,000,000 1,975,284 | 0 0 0| .1,976,703 (30, 111) [ . 05/15/2029 . |3.C FE ....
..948760-AA-4 [WEIR GROUP PLC (THE) .. . 05/13/2026 . |Maturity ......cccceennt . 6,617,000 ..6,617,000 ..6,602,046 |. .6,615,685 |. 0 0| .6,617,000 0| . 05/13/2026 . |2.C FE ....
..961214-EF-6 | WESTPAC BANKING . 04/20/2026 . | ATHENE ANNUITY & LIFE .oooovviis Jovnnnneiiiniinnees s 22,974,776 |....... 23,381,000 |....... 25,201,323 |.......24,687,179 |.... .0 RV N 24,646,498 |.. ... (1,671,721)|... . 07/24/2034 . |1.G FE ....
..980236-A0-6 | WOODSIDE F INANCE . 04/20/2026 . | ATHENE ANNUITY & LIFE .oooommniis Joeneeeeeeeniieeee fens 4,006,062 |........ 4,000,000 |........ 3,996,742 |.... 0. DUV IO 3,996,710 |.. 9,352 )L . 03/04/2029 . |2.A FE ....
..984851-AD-7 | YARA INTERNATIONAL ASA . 06/06/2026 . |Various ........cceeeennn. 15,236,000 .15,236,000 .14,902,064 |. 15,213,815 |. 0 0| 15,236,000 . 06/06/2026 . |2.B FE ....
..B02478-98-6 |BHARTI AIRTEL LTD .. . 06/02/2026 . | ATHENE ANNUITY & LIFE . 3,750,047 ..4,000,000 ..4,026,49 |. 4,015,937 |. (1,079) |. 0 . (1,079) 0| .4,014,858 . 06/03/2031 . |2.C FE ....
..G03698-Al-6 | ANGLIAN WATER |- 0472772026 . [Maturity ..ooooveviiniiiiniinnniiinns [ | 20,100,000 |....... 20,100,000 |....... 20,226,600 |.......20,104,673 |.... .. (4,673) . 0 e (4,673) ... RV 20,100,000 |.. . 04/27/2026 . |2.B FE ....
..G1746#-AA-4 | CADENT FINANCE .... . |- 06/16/2026 . |Various 33,091,800 |....... 35,000,000 |....... 35,000,000 |.......35,000,000 |.... . 0. . o0 |- . 03/19/2031 . |1.
..66764#-AA-0 |ROLLS ROYCE PLC . 04/12/2026 . |Redemption 100.0000 . ..263,158 0 0| . 10/12/2026 . |2.
..02464#-AB-9 [CIVIC NEXUS ..... . 06/01/2026 . |Various ... s s s A 977,124 |. 0 0| s . 09/01/2032 . |1.
..Q9194@-AG-2 | TRANSPOWER NEW ZEALAND . 06/28/2026 . |Maturity 4 000,000 4 000 000 4 000 000 |. 4 000,000 |. 0 0| .4, 000 000 . 06/28/2026 . |1.
..205578-60-9 [ADANI TRANSMISSION LTD ..... . 05/21/2026 . |Various ... teeeen.2 390,150 | ..390, 150 ..401,953 |...........400,375 |.... .0 |.o.... (10,225) ... 0 .. .390,150 |.. .. . 05/21/2036 . |2.
0089999999. Subtotal - issuer credit obl|gat|ons - corporate bonds (unaffiliated) 977,411,256 1 003,761,812 1 020,509,519 953,056,458 0 (633,359) 0 1 011,218,175 0 | (33,639,558)| (33,639,558) 26,873,793 XXX
..001828-AA-6 | AMAZON . 06/30/2026 . | Various 0 0 [ PO (VI IO 4,896 |. 10/31/2038 . |1.
..00184*-AA-6 | AMAZON .. . |- 06/30/2026 . |Various .0 w0 ] w0 ] 4,076 |. 03/31/2039 . |1.
..001848-AA-4 [ AMAZON . 06/30/2026 . | Redemption 100.0000 . 0 0| 0| 1,431 |. 06/30/2039 . [1.
..00191#-AA-3 [ AMAZON . 06/30/2026 . | Redemption 100.0000 . 0 0| 0| 1,579 |. 08/31/2039 . [1.
..00225#-AA-3 | AMAZON .. . |- 06/30/2026 . |Redemption 100.0000 0. o0 |- o0 ] 1,476 |. 09/30/2039 . [1.
..009098-A*-5 [ AMAZON .. . |- 06/10/2026 . [Various ... .0 w0 ] w0 ] 1,222 |. 11/10/2039 . |1.
..00910G-A*-4 [ AMAZON . 06/10/2026 . | Various 0 0| .0 | 915 |. 03/10/2041 . |1.
..00910G-A*-4 [ AMAZON .. . 04/10/2026 . |Various ... 0 0| 0| 0. 331 |. 03/10/2041 . |1.
..05590#-AA-9 [BP NORTH AMERICA .... . |- 06/15/2026 . |Redemption 100.0000 . 0. o0 |- o0 ). ...0 2,056 |. 11/15/2032 . |1.
..088818-AA-3 | ABBOTT LABORATORIES ... . |- 04/15/2026 . |Redemption 100.0000 .0 w0 ] w0 ] ...893 |. 06/15/2032 . |1.
..088818-AA-3 | ABBOTT LABORATORIES . 05/15/2026 . |Redemption 100.0000 . 0 0| 0| 0. 1,120 |. 06/15/2032 . |1.
..088818-AA-3 | ABBOTT LABORATORIES . 06/15/2026 . | Redemption 100.0000 . 0 0| 0| 0. 1,350 |. 06/15/2032 . [1.
..09751#-AA-6 | NEBRASKA MEDICINE . 05/15/2026 . |Redemption 100.0000 . 0 0| 0| 0. 550 |. 12/15/2041 . |1.
..09751#-AA-6 | NEBRASKA MEDICINE . . 06/15/2026 . | Redemption 100.0000 . 0 0| 0| 0. 368 |. 12/15/2041 . |1.
..11042C-AA-8 [BRITISH AIR 21-1 A P . 06/15/2026 . |Redemption 100.0000 . 0 0| 0| 0. 242 |. 03/15/2035 . [1.
..11043X-AA-1 [BRITISH AIR 19-1 AA PTT . 06/15/2026 . | Redemption 100.0000 . N N 0 0| 0| 0. 789 |. 12/15/2032 . |1.
..12558@-AA-7 [GSA ... . 06/10/2026 . |Various ........cccceenes .. 376,760 . 376,760 . 376,760 |. . 376,760 |. 0 0| 376,760 0| 0. 5,662 |. 09/10/2035 . |1.
..126650-BP-4 | CVS . . 06/10/2026 . | Redemption 100.0000 . .. 156,841 .. 156,841 ..156,841 |. ..156,841 |. 0 0| .156,841 0| 0. 3,947 |. 12/10/2028 . |2.
..12665V-AA-0 |CVS . . 06/10/2026 . |Redemption 100.0000 . 67,832 67,832 68,212 |. 68,049 |. 0 0| 67,832 0| 0. 1,177 |. 08/11/2036 . |2.
..12695%-AA-3 [CVS ... . 06/10/2026 . |Various ... .. 211,252 ..211,252 ..211,252 |. ..211,252 |. 0 0| .211,252 0| 0. 3,008 |. 10/10/2038 . |2.
..12708@-AA-6 | COLORADO SCHOOL OF MINES . 06/15/2026 . | Various .. 229,935 ..229,935 ..229,935 |. ..229,935 |. 0 0| .229,935 0| 0. 4,227 |. 07/15/2050 . |1.
..127226-AA-8 | DUKE ENERGY .. . 06/10/2026 . |Various . 27,012 27,012 27,012 |. 27,012 |. 0 0| 0| 0. 413 |. 12/31/2052 . |2.
..12735#-AA-1 | CGA CAPITAL CRI . 06/15/2026 . |Redemption 24,551 24,551 24,551 |. 24,551 |. 0 0| s 0| 0. 406 |. 09/30/2041 . |2.
..12795%-AA-2 | DALLAS COUNTY .. . 06/10/2026 . |Various ........ccceeennn. ,000,526 .. 1,000,526 ..933,330 |. ..951,746 |. 0 0| ,000,526 0| 0. 10,371 |. 03/10/2031 . [1.
..12815@-AA-6 |FISERV CTL ... . 05/07/2026 . |Redemption 100.0000 . 0 0| .3,717 0| 0. .55 1. 01/07/2046 . |2.
..12815@-AA-6 |FISERV CTL ... . |- 06/07/2026 . | Redemption 100.0000 ....... .0 w0 ] .1,908 |.. w0 ] . 01/07/2046 . |2.
..15722#-AA-9 | NATIONAL OILWELL VARCO .. . 06/10/2026 . |Redemption 100.0000 . 0. o0 |- o0 ] . 01/10/2041 . |2.
..15725#-AA-6 |BP NORTH AMERICA .......... . 06/10/2026 . |Various ........ccceeennn. 0 0| 0| . 12/10/2031 . |1.
..17858#-AA-1 [PF TRAINING INVESTORS LLC . . 06/15/2026 . |Redemption s N 0 0| 0| . 09/15/2043 . |2.
..22161@-AA-5 | COSTCO WHOLESALE . 06/15/2026 . | Various .. 104,718 ... 0 0] 0] . 12/15/2041 . |1.
..22162*-AA-6 | COSTCO WHOLESALE .... . 06/25/2026 . | Various . 138, ..138,963 |...........138, 0. 0] o0 ). . 07/25/2045 . |1.
..22162*-AB-4 [ COSTCO WHOLESALE . . 06/25/2026 . |Redemption 100.0000 . 86,495 86,495 |. 86,495 |. 0 0| 0| . 08/25/2044 . |1.
..221638-AA-3 [ COSTCO WHOLESALE . . 05/15/2026 . |Redemption 100.0000 . .. 109,821 ..109,821 |. ..109,821 |. 0 .0 | .0 | . 06/15/2041 . |1.
..221638-AA-3 [ COSTCO WHOLESALE . . 06/15/2026 . | Redemption 100.0000 . 55,090 55,090 |. 55,090 |. 0 0| 0| . 06/15/2041 . |1.
..22164*-AA-4 | COSTCO WHOLESALE COHP CTL - PA . 06/20/2026 . | Redemption 100.0000 . 81,461 0 0| 0| . 08/20/2045 . |1.
..22357@-AA-9 [ COX_ COMMUNICATIONS . 06/01/2026 . | Various .. 152,148 .0 .. .0 .. .0 .. . 01/02/2040 . |2.
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..22536#-AA-1 | KINDER MORGAN ENERGY PARTNERS . 06/10/2026 . |Various ... .. 348,583 348,583 348,583 |...........348,583 |.... .0 . 0 .348,583 |.. 0 . ..5,764 |. 12/10/2035 .
..22546@-AA-1 | ASCENSION HEALTH .........eeveee . 06/10/2026 . |Various ... ..117,076 . 117,076 . 117,076 |. . 117,076 |. 0 0| 117,076 0| 1,455 |. 12/10/2029 .
..25161@-AA-8 | DEVELOPING FUND BOND BACKED PT . 04/01/2026 . | Redemption 100.0000 . .. 132,840 . . ..132,840 |. 0 0| .132,840 0| 3,282 |. 07/01/2033 .
..28655#-AA-3 |ELI LILLY .... . 04/15/2026 . | Redemption 100.0000 . 0 0| 0| . 06/15/2026 .
..28655#-AA-3 |ELI LILLY .... . 05/15/2026 . | Redemption 100.0000 . . 0 0| 0| . 06/15/2026 .
..204460-28-8 | EQUITABLE FINANCIAL LIFE .. . 06/24/2026 . | CITADEL ......ovvvvnnnnnnn .1, 0 0| 2 |. . 06/09/2030 .
..31953*-AL-6 | BURLINGTON NORTHERN SANTA FE . 05/15/2026 . | Redemption 100.0000 . 0 0| 0| . 10/15/2027 .
..31963%-AM-4 | BURLINGTON NORTHERN SANTA FE ... . |- 05/15/2026 . | Redemption 100.0000 .0 . 0 0 . 10/15/2027 .
..31953*-AN-2 | BURLINGTON NORTHERN SANTA FE ... . |- 05/15/2026 . | Redemption 100.0000 .0 . 0 0 . 10/15/2027 .
..31963%-AP-7 | BURLINGTON NORTHERN SANTA FE . 05/15/2026 . | Redemption 100.0000 . 0 0| 0| . 10/15/2027 .
..31953*-A0-5 | BURLINGTON NORTHERN SANTA FE . 05/15/2026 . | Redemption 100.0000 . 0 0| 0| . 10/15/2027 .
..31953*-AR-3 | BURLINGTON NORTHERN SANTA FE ... . |- 05/15/2026 . | Redemption 100.0000 . . .0 . 0 0 . 10/15/2027 .
..33840%-AA-3 | INTL FLAVORS & FRAGRANCES .... . 06/15/2026 . | Various 342,286 342,286 |.... .0 . 0 0 . 11/15/2030 .
..34524#-AA-0 | FORD MOTOR COMPANY .... . 06/15/2026 . | Redemption . ..117,385 .. 117,385 | . 0 0| . 0l . 06/15/2042 .
..40139L-BN-2 | GUARDIAN LIFE INSUR . 06/24/2026 . . 1,968,660 ..2,000,000 ..2,000,000 |. .2,000,000 |. 0 0| .2,000,000 0) | . 10/06/2030 .
..43457@-AA-4 | WALGREENS ....... . 06/15/2026 . | Redemption 100.0000 . ... 37,958 ...37,958 ...37,958 |. ...37,958 |. 0 0| ..37,958 0l . 06/15/2030 .
..46671%-AA-9 | ORLANDO HEALTH . . 06/15/2026 . | Redemption 100.0000 . .. 139,758 ..139,758 ..143,318 |. .. 142,416 |. 0 0| .139,758 0| . 04/15/2043 .
..46671@-AA-7 | JRD HOLDINGS .... . 06/15/2026 . | Redemption 100.0000 . 42,102 42,102 42,102 42,102 |. 0 0| 42,102 0| . 01/15/2041 .
..48262*-AA-0 | KEURIG DR PEPPER . . 06/15/2026 . | Various ...........ccee... .. 294,403 204,403 ..204,403 |. ..204,403 |. 0 0| .204,403 0| . 12/31/2034 .
..482620-AA-8 | KEURIG DR PEPPER . . 06/15/2026 . | Redemption 100.0000 . ..108,703 108,703 . 108,703 |. . 108,703 |. 0 0| 108,703 0| . 01/30/2037 .
..49727@-AB-3 | KIRBY .... . 06/15/2026 . | Redemption 100.0000 . .. 101,794 101,794 80,867 |. 82,823 |. 0 0| 101,794 0| . 03/15/2042 .
..52465#-BC-8 | HOME DEPO . 06/15/2026 . | Redemption 100.0000 . .. 112,964 112,964 ..126,885 |. . 116,657 |. 0 0| 112,964 0| . 01/15/2032 .
..52465#-BD-6 | HOME DEPOT . 06/15/2026 . | Redemption 100.0000 . .. 113,917 113,917 121,453 .. 115,956 |. 0 0| 113,917 0| . 12/15/2031 .
..524676-BR-5 |LOWES .... . 06/25/2026 . | Redemption 100.0000 . .. 364,742 354,742 .372,242 ..357,657 |. 0 0| .354,742 0| . 06/25/2029 .
..524676-BV-6 | TARGET . 06/15/2026 . | Redemption 100.0000 . ..216,819 .216,819 .226,198 ..220,299 |. 0 0| .216,819 0| . 11/15/2034 .
..54143\1-AA-4 | LOGISTICS 1 . 06/10/2026 . | Redemption 100.0000 . .. 256,136 ..256,136 ..252,545 |. ..253,251 0 0| .256,136 0| . 10/10/2042 .
..54864@-AA-8 | LOWES ... . 06/15/2026 . | Redemption 100.0000 . ..518,600 . 518,600 ..531,177 |. ..520,503 |. 0 0| 518,600 0| . 05/15/2029 .
..54868#-AA-2 | LOWES .... . 06/15/2026 . | Redemption 100.0000 . 98,223 98,223 99,198 |. 98,884 |. 0 0| 98,223 0| . 06/15/2042 .
..55056%-AA-5 | LUTHER VILLAGE . . 05/15/2026 . | Various ... 43,397 ... 43,397 43,397 | 43,307 |l .0 . 0 0 . 11/15/2049 .
..55056%-AA-5 | LUTHER VILLAGE ... . 06/15/2026 . |Various ... ... 21,828 ...21,823 ...21,823 |............21,823 |.... .0 . 0 0 . 11/15/2049 .
..55056%-AB-3 | LUTHER VILLAGE . . 05/15/2026 . | Various 0 0| 0| . 11/15/2049 .
..55056%-AB-3 | LUTHER VILLAGE ... . 06/15/2026 . |Various ... 0 0| 0| . 11/15/2049 .
..625440-AA-9 | MULTICARE HEALTH SYSTEM . . |- 06/10/2026 . | Redemption 100.0000 . .0 . 0 0 . 04/10/2041 .
..62930@-AA-1 |NJ AMA FEE 2021 . 06/25/2026 . | Redemption 100.0000 . .0 . 0 0 . 11/25/2036 .
..63967@-AA-5 | NEBRASKA MEDICINE . 06/15/2026 . | Various ...........cceee.. 0 0| 0| . 01/15/2049 .
..63968@-AA-4 | NEBRASKA MEDICINE ... . 06/15/2026 . | Redemption 100.0000 . 0 0| 0| 0 |. . 03/15/2062 .
..65605%-AC-6 | BURLINGTON NORTHERN SANTA FE ... . |- 06/30/2026 . | Redemption 100.0000 ....... .0 . 0 0 .0 . 12/31/2028 .
..67097@-AA-9 | OCHSNER ... . |- 06/15/2026 . | Various .0 . 0 0 . 09/30/2045 .
..67100@-AA-4 | OCHSNER ... . 06/15/2026 . | Redemption 100.0000 . K 0 .0 0| 0| 0. . 04/30/2043 .
..68278A-AA-7 | ONESKY LOAN TRU .. . 06/15/2026 . | Redemption 100.0000 . .. 124,004 ..125,295 |. 0 . (391) 0| . 124,904 0| 0 |. . 07/15/2029 .
..82085@-AA-2 | SHAWS/SAINSBURY MANCHESTER NH . 06/15/2026 . | Redemption 100.0000 . .. 285,472 ..291,680 |. 0 . (6,208) 0| .285,472 0| 0. . 02/15/2029 .
..82817@-AA-7 | GSA ... . 06/05/2026 . | Redemption 100.0000 . .. 139,282 . . K ..139,282 |. 0 .0 0| .139,282 0| 0 |. . 01/05/2029 .
..85208N-AE-0 | SPRINT . 06/20/2026 . |Paydoun .............oceeens ..100,000 . 100,000 . 100,500 |. . 100,386 |. 0 . (386) 0| 100,000 0| 0. . 09/20/2029 .
..87285#-AA-7 | COSTCO WHOLESALE .......... . 06/15/2026 . | Redemption 100.0000 . .. 174,313 ..174,313 ..179,623 |. 174,744 | 0 . (431) 0| 174,313 0| 0 |. . 06/15/2027 .
..887367-AA-8 | TIMES SQUARE HOTEL TRUST . 06/01/2026 . | Redemption 100.0000 . .. 146,432 .. 146,432 ..162,845 |. ..147,698 |. 0 . (1,266) 0| . 146,432 0| 0. . 08/01/2026 .
..89265#-AA-9 | VANDERBILT UNIVERSITY . 06/01/2026 . |Various . 0 .0 0| 41,733 0| 0 |. . 07/01/2048 .
..00273@-AA-7 |UNIVERSITY OF I0WA . . 06/15/2026 . |Various ... . . K 0 .0 0| .157,509 0| 0. . 03/15/2036 .
..907825-AA-1 | UNION PACIFIC RR . . 05/14/2026 . | Redemption 100.0000 . .. 7,054,571 ..6,833,718 |. 0 14,659 0| . 7,054,571 0| 0 |. . 05/14/2026 .
..00783X-AA-9 | UNION PACIFIC RR ... . 04/22/2026 . | Redemption 100.0000 . 403,344 ..403,344 ..440,222 |. .. (31,617) | 0 (31,617) 0| . 0| 0. . 01/02/2031 .
..90931G-AA-7 |UNITED AIRLINES 2020-1 A . 04/15/2026 . | Redemption 100.0000 . 17,053 17,053 17,107 |. . (41)). 0 .. (41) 0| 0| 0 |. . 10/15/2027 .
..90032P-AA-6 |UNITED AIR 2014-1 ..... . 04/11/2026 . | Redemption 100.0000 . 369,714 ..2,369,714 ..2,287,886 |. ..5,009 |. 0 5,009 0| , 0| 0 |. . 04/11/2026 .
..91845#-AA-2 | VERIZON COMMUNICATIONS .. . 06/15/2026 . | Redemption 100.0000 . ..120,016 . 120,016 . 120,016 |. . 0 .0 0| 120,016 0| 0 |. . 05/15/2035 .
..91854*-AA-4 | VERIZON HIDDEN RIDGE TEXAS . 06/15/2026 . | Redemption 100.0000 . .. 141,236 .. 141,236 .. 141,236 |. .. 141,236 |. 0 0 0| 141,236 0| 0 |. . 08/15/2036 .
..92968#-AA-1 | WIAL-MART . 06/15/2026 . | Redemption 100.0000 ....... .. 163,939 163,939 165,568 |...........164,949 |.... .0 . .0 . .163,939 .. .0 . . 07/15/2037 .
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..93141#-AA-9 | WALGREENS . . |- 06/15/2026 . | Redemption 100.0000 . ... 42,374 ... 42,374 L A2,374 ). 82,374 . .0 . ..42,374 |.. .. 1,115 |. 09/15/2027 .
..93267*-AA-1 | WAL-MART . 06/15/2026 . | Various ..........cccune. .. 321,218 ..321,218 ..321,218 | ..321,218 | 0 .321,218 4,445 |. 07/16/2035 .
..96928*-AB-3 | WALGREENS . . 06/15/2026 . | Redemption 100.0000 . .. 215,530 ..215,530 ..215,530 |. ..215,530 |. 0 .215,530 5,709 |. 11/15/2029 .
..96928*-DC-8 | GSA ... . 05/15/2026 . | Redemption 100.0000 . 111,195 111,195 .. 112,3% |. .. 111,588 |. 0 111,19 2,219 |. 09/15/2031 .
..96928*-DC-8 | GSA . . 06/15/2026 . Redemptlon 100.0000 . 55,967 ...55,967 ...56,572 |. ...56,150 |. 0 ..55,967 1,489 |. 09/15/2031 .
..96928*-FB-8 | FEDEX . . 06/26/2026 . |Various ... ,948,805 4,112,182 4,112,182 | 4,112,177 | 0 4,112,182 .80,633 |. 07/15/2030 .
..96928*-FB-8 | FEDEX . . 06/15/2026 . | Various .. 207,048 0 3,366 |. 07/15/2030 .
..96928*-FE-2 | CUMMINS . . |- 06/15/2026 . | Various ... ... 11,691 .0 . ... 185 |. 12/15/2030 .
..96928*-FT-9 | WAL-MART ... . 06/15/2026 . |Various ... .. 96,643 ...96, ...97, e 97, .0 . 1,563 |. 06/15/2035 .
..96928*-FU-6 | WAL-MART . 06/15/2026 . |Various ... 31,208 31,208 31 59 |. 31,447 |. 0 . 03/15/2035 .
..96928*-FZ-5 | CUMMINS . . 06/15/2026 . Redemptlon 100.0000 . .. 147,707 . 147,707 |. . 147,707 |. 0 . 12/15/2030 .
..97750*-AA-6 | WAL-MART ... . 06/25/2026 . | Redemption 100.0000 184,837 |...........184,837 |.... .0 . . 11/25/2031 .
..009088-AA-3 | AIR CANADA 2015-2AA . 06/15/2026 . | Redemption 100.0000 , , L M7,715 | 119,707 | .0 . . 12/15/2027 .
..00909D-AA-1 | AIR CANADA 2020-2A PTT . 04/01/2026 . | Redemption 100.0000 . ..5,549 . 5,549 ....5,549 |. 5,549 |. 0 . 04/01/2029 .
..05523#-AA-1 |BAE SYSTEMS HOLDINGS . 06/15/2026 . | Redemption 100.0000 . . 184 007 . 184,007 . 184,007 |. . 184,007 |. 0 184,007 . 07/30/2042 .
..127620-AA-9 | VOLKSIAGEN . 06/15/2026 . | Redemption 100.0000 . ... 85,744 ...85,744 ...85,744 |. 85,744 |. .0 ] 0 ..85,744 . 03/15/2044 .
..92838%-AA-3 | VISTAJET . . 04/05/2026 . | Redemption 100.0000 . . 3,430,010 ..3,430,010 ..3,514,080 |. L0 .. (84,070) |. 0 0| .3,430,010 117,478 |. 10/05/2030 .
..G1981*-AA-2 | CAYMAN UNIVEHSE HOLDINGS .. . 06/30/2026 . |Paydown ........ooeeeiiiiiiiiiiiiiies Joiiiiiiiiiiiiiiiins founns 1,027,779 |........ 1,027,779 |........ 1,018,082 |........1,022,867 |.........eeeeen0 fovvennenes 4,911 0. . 0 s 1,027,779 |.. .... 19,544 |. 09/30/2045 .
0129999999. Subtotal - issuer credit obllgatlons - single entity backed obligations (unafflllated) 35,818,244 36,011,945 35,842,203 32,540,336 0 (49,736) 0 (49 736) 0 36,010,358 837,973 XXX
..22822V-AC-5 | CROWN CASTLE INTERNATIONAL . . 06/15/2026 . |Maturity [ A 8,000,000 |........ 8,000,000 |........ 7,975,600 |........7,998,491 |...............0 |t 1,509 |. .0 . 1,509 [oovvvvveeennnnn 0 fennenns 8,000,000 |.. .. 148,000 |. 06/15/2026 .
..22822V-AR-2 | CROWN CASTLE INTERNATIONAL . 05/05/2026 . | ATHENE ANNUITY & LIFE . 9,407,360 10,000,000 ..9,917,900 |. .9,960,267 |. ..2,5% | 0 .9,962,802 278,667 |. 07/01/2030 .
..38152B-AH-4 | GOLDMAN SACHS PRIVATE CR . 05/08/2026 . |Various ... . 1,012,000 11,981 0 X 1,021,421 . 01/31/2031 .
..38179R-AD-7 |GOLUB CAPITAL . |- 05/18/2026 . | CITADEL ...ovvvvvvvvnnnnnnnnnnnnnnnns feevvevenniniiiiinnns founeee 1,108,698 JR Y PO | N ISR | B R 1,116,779 |.. . 05/01/2030 .
..38179R-AG-0 | GOLUB CAPITAL CAP FND . |- 05/11/2026 . [ GOLDMAN SACHS . ..512,717 .0 . ....524,200 |.. . 04/15/2031 .
..49427R-C*-1 |KILROY REALTY .. . 06/18/2026 . |Various ... 12,097,800 .13,000,000 .13,000,000 |. 13,000,000 |. 0 13,000,000 (902,200) .. . 01/31/2031 .
..74264%-AB-2 |PRISA LHC ....... . 04/15/2026 . |Maturity . 9,000,000 ..9,000,000 ..9,000,000 |. .9,000,000 |. 0 X .9,000,000 .0 . . 04/15/2026 .
..L0724#-AA-6 | BARINGS EURO FUND . . 06/01/2026 . | ING FINANCIAL MARKETS . 54,146,400 |....... 54,146,400 |....... 54,146,400 |.... PO (I PP | N (SRR | B RO 54,146,400 |.. . 05/05/2029 .
0169999999. Subtotal - issuer credit obllgatlons bonds issued by funds representlng operatlng
entities (unaffiliated) 95,284,975 96,829,400 96,687,173 41,074,606 0 17,181 0 17,181 0 96,771,602 0 (1,486,627) |  (1,486,627) 1,089,370 XXX XXX
0489999999. Total - issuer credit obligations (unaffiliated) 1,274,388, 306 1,313,202,059 1,330,372,683 | 1,188,141,664 14,048 (1,206,829) 0 (1,192,781) (16,414) | 1,321,843,946 13,828 | (47,430,375)| (47,425,547) 37,356,399 XXX XXX
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
0509999997. Total - issuer credit obligations - Part 4 1,274,388, 306 1,313,202,059 1,330,372,683 | 1,188,141,664 14,048 (1,206,829) 0 (1,192,781) (16,414) | 1,321,843,946 13,828 | (47,430,375)| (47,425,547) 37,356,399 XXX XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 1,274,388, 306 1,313,202,059 1,330,372,683 | 1,188,141,664 14,048 (1,206,829) 0 (1,192,781) (16,414) | 1,321,843,946 13,828 | (47,430,375)| (47,425,547) 37,356,399 XXX XXX
..361798-5L-7 |GINNIE MAE Il POOL MA4451 . 06/01/2026 . |Paydoun .......coooeeiiiiiiiiiiiiiins foiiiiiiiiiiiiieiies feeiiiiinn 6,582 |oeeoeeinnns 6,582 |............ 7,063 |...ocoeenns 7,063 0 [V 6,582 0 . 05/20/2047 . [1.A ........
..361798-5L-7 |GINNIE MAE |1 POOL MA4451 .... . 05/01/2026 . | Paydoun ... ...16,709 |............ 16,709 |.... .0 . 0 .. 14,639 |.. 0 . 05/20/2047 . (1.A ........
..36179S-NU-7 | GINNIE MAE 11 POOL MA4003 . . 06/01/2026 . | Paydoun . 1,175 . 1,175 . 0 0| .1,113 0| . 10/20/2046 . [1.A .
..361798-NU-7 | GINNIE MAE 11 POOL MA4003 . . 05/01/2026 . | Paydoun . .2,182 | .2,182 | 0 0| . 2,065 0| . 10/20/2046 . [1.A .
..36179S-Qli-0 | GINNIE MAE 11 POOL MA4069 .... . 06/01/2026 . | Paydoun ... ..303 |.... ....303 |.... .0 . 0 .81 .. 0 . 11/20/2046 . [1.A ........
..36179S-Qli-0 | GINNIE MAE |1 POOL MA4069 .... . 05/01/2026 . | Paydoun ... ... 7186 ... ... 786 |.... .0 . 0 729 .. 0 . 11/20/2046 . [1.A ........
..36179S-YS-0 |GINNIE MAE |1 POOL MA4321 . . 06/01/2026 . | Paydoun . .3 086 |. .3,086 |. 0 0| . 2,867 0| . 03/20/2047 . (1.A .
..36179S-YS-0 | GINNIE MAE |1 POOL MA4321 . . 05/01/2026 . | Paydoun . 5,443 |. 5,443 |. 0 0| . 5,056 0| . 03/20/2047 . [1.A .
..36179T-4P-7 | GINNIE MAE |1 POOL MA5330 . . 06/01/2026 . | Paydoun . 1,088 |. 1,088 |. 0 0| .982 0| . 07/20/2048 . [1.A .
..36179T-4P-7 | GINNIE MAE 11 POOL MAS330 . . 05/01/2026 . | Paydoun . .2,069 |. .2,069 |. 0 0| .1,921 0| . 07/20/2048 . [1.A .
..36179T-ON-8 | GINNIE MAE |1 POOL MA4961 . . 06/01/2026 . | Paydoun . .2,849 |. .2,849 |. 0 0| .2,702 0| . 01/20/2048 . [1.A .
..36179T-ON-8 | GINNIE MAE |1 POOL MA4961 . . 05/01/2026 . | Paydoun . 7,349 | .7,349 | 0 0| .6,970 0| . 01/20/2048 . [1.A .
..36170U-D9-0 | GINNIE MAE |1 POOL MAS5528 . . 06/01/2026 . | Paydoun . .1,017 | .1,017 | 0 0| .949 0| . 10/20/2048 . [1.A .
..36179U-D9-0 | GINNIE MAE |1 POOL MAS528 . . 05/01/2026 . | Paydoun . . 2,405 |. . 2,405 |. 0 0| .2,243 0| . 10/20/2048 . [1.A .
..36179U-GC-0 | GINNIE MAE |1 POOL MA5595 . . 06/01/2026 . | Paydoun . .1,383 |. .1,383 |. 0 0| 1,284 0| . 11/20/2048 . [1.A .
..36179U-GC-0 | GINNIE MAE |1 POOL MA5595 . . 05/01/2026 . | Paydoun . .2,589 |. . 2,589 |. 0 0| . 2,404 0| . 11/20/2048 . [1.A .
..36179U-UK-6 | GINNIE MAE 11 POOL MA5986 . . 06/01/2026 . | Paydoun . .2,522 | .2,522 | 0 0| . 2,432 0| . 06/20/2049 . [1.A .
..36179U-UK-6 | GINNIE MAE |1 POOL MA5986 . . 05/01/2026 . | Paydoun . .2,888 |. .2,888 |.. 0 0 .2,785 0 . 06/20/2049 . [1.A .
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..36179U-A-6 | GINNIE MAE 11 POOL MA6041 . . 06/01/2026 . | Paydown ... ... 1,568 e 1,647 |l .. (79)) 0. . o0 |- .1,568 |.. o0 ) ...0 . 07/20/2049 . |1.A ........
..36179U-A-6 | GINNIE MAE 11 POOL MAG041 . . 05/01/2026 . | Paydoun . . 3,463 . 3,637 |. (175) |. 0 0| . 3,463 0| . 07/20/2049 . |1.A .
..36179V-DN-7 | GINNIE MAE 11 POOL MA6409 . . 06/01/2026 . | Paydoun . .2,832 .2,966 | (134) |. 0 0| . 2,832 0| . 01/20/2050 . |1.A .
..36179V-DN-7 | GINNIE MAE 11 POOL MAG409 . . 05/01/2026 . | Paydoun . . 5,464 .5,724 | (259) |. 0 0| . 5,464 0| . 01/20/2050 . |1.A .
..36179V-FR-6 |GINNIE MAE 11 POOL MA6476 . . 06/01/2026 . | Paydoun . . 2,951 .3,139 | (188) | 0 0| . 2,951 0| . 02/20/2050 . |1.A .
..36179V-FR-6 |GINNIE MAE 11 POOL MAG476 . . 05/01/2026 . | Paydoun . . 5,937 .6,316 |. (379) |. 0 0| .5,937 0| . 02/20/2050 . |1.A .
..36179V-HT-0 |GINNIE MAE 11 POOL MA6542 . . 06/01/2026 . |Paydoun . .8,964 9,455 |. (491) |. 0 0| . 8,964 0| . 03/20/2050 . |1.A .
..36179V-HT-0 |GINNIE MAE 11 POOL MAG542 .... . 05/01/2026 . | Paydown ... ...18,071 ...19,061 |.... ... (990) | .0 . w0 ] ..18,071 |.. w0 ] . 03/20/2050 . |1.A ........
..36179V-N4-8 | GINNIE MAE 11 POOL MA6711 . . 06/01/2026 . | Paydown ... .... 5,054 ... 5,847 |.... .. (292) ). 0. o0 |- 5,054 |.. o0 ). ...0 . 06/20/2050 . |1.A ........
..36179V-N4-8 |GINNIE MAE 11 POOL MA6711 . . 05/01/2026 . | Paydoun . .9,7%4 10,361 |. (566) |. 0 0| .9,79% 0| 128 . 06/20/2050 . |1.A .
..36179V-8G-6 |GINNIE MAE 11 POOL MA6819 . . 06/01/2026 . | Paydoun . .9,811 10,327 | (516) | 0 0| 9,811 0| .. 123 |. 08/20/2050 . |1.A .
..36179V-8G-6 | GINNIE MAE 11 POOL MA6819 . . 05/01/2026 . | Paydown ... .. 17,517 ...18,438 |.... .0 w0 ] L A7,517 .. w0 ] .0 ...165 |. 08/20/2050 . |1.A ........
..36179W-2U-1 |GINNIE MAE 11 POOL MA7987 . . 06/01/2026 . |Paydown ... ... 4,814 4730 o 0. o0 |- .4,814 |.. o0 ] . 04/20/2052 . |1.A ........
..36179W-2U-1 | GINNIE MAE 11 POOL MA7987 . . 05/01/2026 . | Paydoun . .8,348 .8,202 | 0 0| . 8,348 0| .79 |. 04/20/2052 . |1.A .
..36179W-5C-8 |GINNIE MAE 11 POOL MA8043 . . 06/01/2026 . |Paydoun . .1,690 . 1,542 ). 0 0| .1,690 0| .25 |. 05/20/2052 . |1.A .
..36179W-5C-8 |GINNIE MAE 11 POOL MA8043 . . 05/01/2026 . | Paydoun . . 3,506 .3,199 | 0 0| . 3,506 0| .40 |. 05/20/2052 . |1.A .
..36179-BX-5 | GINNIE MAE 11 POOL MA7254 . . 06/01/2026 . |Paydoun . 7,578 L7,739 ). 0 0| 7,578 .0 | .76 |. 03/20/2051 . |1.A .
..36179W-BX-5 | GINNIE MAE 11 POOL MA7254 . . 05/01/2026 . | Paydoun . 15,263 |. 0 0| 14,945 0| 112 |. 03/20/2051 . |1.A .
..361791-BY-3 | GINNIE MAE 11 POOL MA7255 . . 06/01/2026 . | Paydoun . .5,471 | 0 0| .5,301 0| .66 |. 03/20/2051 . |1.A .
..361791-BY-3 | GINNIE MAE 11 POOL MA7255 . . 05/01/2026 . | Paydoun . 11,074 |. 0 0| 10,730 0| 101 . 03/20/2051 . [1.A .
..361791-BZ-0 | GINNIE MAE 11 POOL MA7256 . . 06/01/2026 . | Paydoun . .3,819 | 0 0| . 3,666 0| .55 |. 03/20/2051 . |1.A .
..361790-BZ-0 | GINNIE MAE 11 POOL MA7256 . . 05/01/2026 . | Paydoun . 6,499 |. 0 0| . 6,239 0| .71 |. 03/20/2051 . |1.A .
..36179W-DR-6 | GINNIE MAE 11 POOL MA7312 . . 06/01/2026 . | Paydoun . 10,802 |. 0 0| 10,949 0| 137 |. 04/20/2051 . |1.A .
..36179W-DR-6 | GINNIE MAE 11 POOL MA7312 . . 05/01/2026 . | Paydoun . 23,179 |. 0 0| 23,49 0| 221 |. 04/20/2051 . |1.A .
..361790-DS-4 | GINNIE MAE 11 POOL MA7313 . . 06/01/2026 . |Paydoun . 5,637 | 0 0| . 5,435 0| .82 |. 04/20/2051 . |1.A .
..361790-DS-4 | GINNIE MAE 11 POOL MA7313 . . 05/01/2026 . | Paydoun . 10,964 |. 0 0| 10,571 0| 119 |. 04/20/2051 . |1.A .
..36179W-JR-0 | GINNIE MAE 11 POOL MA7472 . . 06/01/2026 . | Paydoun . . 4,666 |. 0 0| . 4,510 0| .56 |. 07/20/2051 . |1.A .
..36179W-JR-0 | GINNIE MAE 11 POOL MA7472 . . 05/01/2026 . | Paydoun . .9,263 | 0 0| . 8,954 0| .84 1.07/20/2051 . |1.A .
..36179W-JS-8 | GINNIE MAE 11 POOL MA7473 .... . 06/01/2026 . |Paydown ... 03,999 [ 0. o0 |- .3,857 |.. o0 ] . 07/20/2051 . |1.A ........
..36179W-JS-8 | GINNIE MAE 11 POOL MA7473 .... . 05/01/2026 . | Paydown ... .l 7,868 ... .0 w0 ] 7,589 |.. w0 ] . 07/20/2051 . |1.A ........
..36179W-LQ-9 | GINNIE MAE 11 POOL MA7535 . . 06/01/2026 . | Paydoun . .4,254 ). 0 0| 4,172 0| . 08/20/2051 . |1.A .
..36179W-LQ-9 | GINNIE MAE 11 POOL MA7535 . . 05/01/2026 . | Paydoun . .8,641 | 0 0| . 8,475 0| . 08/20/2051 . |1.A .
..36179W-NE-4 | GINNIE MAE 11 POOL MA7589 .... . 06/01/2026 . |Paydown ... ...10,066 |.... 0. o0 |- ..19,229 |.. o0 ] . 09/20/2051 . |1.A ........
..36179W-NE-4 | GINNIE MAE 11 POOL MA7589 . . 05/01/2026 . | Paydown ... ...18,959 [.... .0 w0 ] ..36,216 |.. w0 ] . 09/20/2051 . |1.A ........
..36179W-P9-3 | GINNIE MAE 11 POOL MA7648 . . 06/01/2026 . | Paydoun . .6,362 | 0 0| . 6,299 0| . 10/20/2051 . |1.A .
..361790-P9-3 | GINNIE MAE 11 POOL MA7648 . . 05/01/2026 . | Paydoun . 13,302 |. 0 0| 13,170 0| . 10/20/2051 . |1.A .
..36179W-0A-9 | GINNIE MAE 11 POOL MA7649 . . 06/01/2026 . |Paydown ... 05,367 |.... 0. o0 |- ...6,013 |.. o0 ] . 10/20/2051 . |1.A ........
..36179W-QA-9 | GINNIE MAE 11 POOL MA7649 . . 05/01/2026 . | Paydown ... ...10,233 |.... .0 w0 ] 11,464 .. w0 ] . 10/20/2051 . |1.A ........
..361790-TY-4 |GINNIE MAE 11 POOL MA7767 . . 06/01/2026 . | Paydoun . 4,881 | 0 0| . 5,488 0| . 12/20/2051 . |1.A .
..361790-TY-4 | GINNIE MAE 11 POOL MA7767 . . 05/01/2026 . | Paydoun . .9,708 | 0 0| 10,916 0| . 12/20/2051 . |1.A .
..361790-VT-2 | GINNIE MAE 11 POOL MA7826 . . 06/01/2026 . |Paydoun . .3,990 | 0 0| . 3,959 0| . 01/20/2052 . |1.A .
..36179W-VT-2 | GINNIE MAE 11 POOL MA7826 . . 05/01/2026 . | Paydoun . .8,183 |. 0 0| . 8,090 0| . 01/20/2052 . |1.A .
..361790-VW-5 | GINNIE MAE 11 POOL MA7829 . . 06/01/2026 . | Paydoun . .5,538 | 0 0| . 5,666 0| . 01/20/2052 . |1.A .
..36179W-VW-5 | GINNIE MAE 11 POOL MA7829 . . 05/01/2026 . | Paydoun . .9,026 | 0 0| .9,234 0| . 01/20/2052 . |1.A .
..36179X-2J-4 |GINNIE MAE 11 POOL MA8877 . . 06/01/2026 . |Paydoun . .7,370 ). 0 0| .7,521 0| . 05/20/2053 . |1.A .
..36179X-2J-4 | GINNIE MAE 11 POOL MA8877 . . 05/01/2026 . | Paydoun . 16,318 |. 0 0| 16,653 0| . 05/20/2063 . |1.A .
..36179X-FH-4 | GINNIE MAE 11 POOL MA8268 . . 06/01/2026 . |Paydoun . L7795 . 0 0| . 7,954 0| . 09/20/2052 . |1.A .
..36179X-FH-4 | GINNIE MAE 11 POOL MA8268 . . 05/01/2026 . | Paydoun . 15,411 0 0| 15,725 0| . 09/20/2052 . |1.A .
..36179X-HX-7 | GINNIE MAE 11 POOL MA8346 . . 06/01/2026 . |Paydoun . .4,272 | 0 0| . 4,519 0| . 10/20/2052 . |1.A .
..36179X-HX-7 | GINNIE MAE 11 POOL MA8346 . . 05/01/2026 . | Paydoun . .8,140 | 0 0| .8,611 0| . 10/20/2052 . |1.A .
..36179X-HY-5 | GINNIE MAE 11 POOL MA8347 . . 06/01/2026 . |Paydoun . 16,952 |. 0 .0 | 17,646 0| . 10/20/2052 . |1.A .
..36179X-HY-5 | GINNIE MAE 11 POOL MA8347 . . 05/01/2026 . | Paydoun . 31,2717 |. 0 0| 32,559 0| . 10/20/2052 . |1.A .
..36179X-LH-7 | GINNIE MAE 11 POOL MA8428 . . 06/01/2026 . |Paydoun . .5,891 | 0 .0 | . 5,857 0| . 11/20/2052 . |1.A .
..36179X-LH-7 | GINNIE MAE 11 POOL MA8428 .... . 05/01/2026 . | Paydown ... ..12,523 |.... .0 .. .0 .. .. 12,451 .0 .. . 11/20/2052 . |1.A ........
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..36179X-NC-6 | GINNIE MAE |1 POOL MAB8487 . . 06/01/2026 . | Paydoun ... ... 3,048 ....3,630 |.... ... 318 | .0 . 0 .3,948 |.. .0 ....69 |. 12/20/2082 . (1
..36179X-NC-6 | GINNIE MAE |1 POOL MA8487 . . 05/01/2026 . | Paydoun . .6,517 .5,991 | .526 | 0 0| .6,517 . 0| .. .86 | 12/20/2052 . (1.
..36179Y-AR-5 | GINNIE MAE |1 POOL MA9016 . . 06/01/2026 . | Paydoun . .6,770 .6,639 |. 131 0 0| .6,770 . 0| .. 169 . 07/20/2053 . |1.
..36179Y-AR-5 | GINNIE MAE |1 POOL MA9016 . . 05/01/2026 . | Paydoun . 19,389 19,015 |. 375 | 0 0| 19,389 . 0| .. 365 |. 07/20/2083 . (1.
..36179Y-YU-2 | GINNIE MAE |1 POOL MA9723 . . 06/01/2026 . | Paydoun . 10,099 .9,646 |. . 453 | 0 0| 10,099 . 0| .. 227 |. 06/20/2054 . (1.
..36179Y-YU-2 | GINNIE MAE |1 POOL MA9723 . . 05/01/2026 . | Paydoun . 17,363 16,584 |. L7179 ). 0 0| 17,363 . 0| .. 285 |. 06/20/2054 . (1.
..3618N5-EU-9 | GINNIE MAE 11 POOL MBO146 . . 06/01/2026 . | Paydoun . 25,624 25,171 |. 0 0| 25,624 . 0| .. 641 |. 01/20/2055 . (1.
..3618N6-EU-9 | GINNIE MAE 11 POOL MBO146 . . 05/01/2026 . | Paydoun ... ...83,027 ...81,560 |.... .0 . 0 ..83,027 |.. ,510 |. 01/20/2055 . |1.
..3618N5-GL-7 | GINNIE MAE |1 POOL MB0202 .... . 06/01/2026 . | Paydoun ... .. 12,562 ...11,751 .0 . 0 .. 12,562 |.. ...251 |. 02/20/2055 . (1.
..3618N5-GL-7 | GINNIE MAE |1 POOL MB0202 . . 05/01/2026 . | Paydoun . 16,644 15,571 0 0| 16,644 . 0| .. 252 |. 02/20/2055 . |1.
..3618N5-GP-8 | GINNIE MAE |1 POOL MB0205 . . 06/01/2026 . | Paydoun . 30,109 |. 0 0| 30,420 837 |. 02/20/2055 . (1.
..3618N5-GP-8 | GINNIE MAE |1 POOL MBO205 ... . 05/01/2026 . | Paydoun ... .0 . 0 . 02/20/2055 . (1.
..36202D-MR-9 | GINNIE MAE |1 POOL 3068 ... . |- 06/01/2026 . | Paydoun ... .0 . 0 . 04/20/2031 . (1.
..36202D-MR-9 | GINNIE MAE |1 POOL 3068 . 05/01/2026 . | Paydoun . 0 0| . 04/20/2031 . [1.A .
..36202D-T6-8 | GINNIE MAE |1 POOL 3273 . . 06/01/2026 . | Paydoun . 0 0| . 08/20/2032 . [1.A .
..36202D-T6-8 | GINNIE MAE |1 POOL 3273 . . 05/01/2026 . | Paydoun . 0 0| . 08/20/2032 . 1.A .
..36202D-ZE-4 |GINNIE MAE |1 POOL 3441 . . 06/01/2026 . | Paydoun . 0 0| . 09/20/2033 . 1.A .
..36202D-ZE-4 | GINNIE MAE |1 POOL 3441 . . 05/01/2026 . | Paydoun . 0 0| . 09/20/2033 . 1.A .
..36202X-B7-1 | GINNIE MAE | POOL 612162 . 06/01/2026 . | Paydoun . 0 0| . 05/15/2033 . [1.A .
..36202X-B7-1 | GINNIE MAE | POOL 612162 .. . 05/01/2026 . | Paydoun . 0 0| . 05/15/2033 . [1.A .
..36290R-QM-8 | GINNIE MAE | POOL 615260 .. . 06/01/2026 . | Paydoun . 0 0| . 06/15/2033 . [1.A .
..36290R-QM-8 | GINNIE MAE | POOL 615260 .. . 05/01/2026 . | Paydoun . 0 0| . 06/15/2033 . [1.A .
.. 36295D-NC-9 | GINNIE MAE | POOL 667387 .. . 06/01/2026 . | Paydoun . 0 0| . 05/15/2039 . [1.A .
.. 36295D-NC-9 | GINNIE MAE | POOL 667387 . 05/01/2026 . | Paydoun ... K 0 0| . 05/15/2039 . [1.A .
..38375L-U0-1 |GINNIE MAE 2007-57 Z . . 06/03/2026 . | ATHENE ANNUITY & LIFE 1,427,588 |. s N 0 0| . 10/20/2037 . [1.A .
..38375L-U0-1 | GINNIE MAE 2007-57 Z . . 06/01/2026 . | Paydown .................. e .. ...66,857 |.... ... (5,487)]. 0. 0. . 10/20/2037 . [1.A
1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - guaranteed (exempt from RBC) 2,329,150 2,314,646 2,510,098 2,407,271 1,428 0 0 2,428,718 (99,568) (99,568) XXX
..38378B-BF-5 | GINNIE MAE 2012-9 C 10 .. . 04/20/2026 . | ATHENE ANNUITY & LIFE .. | . 6,672,112 . . .7,059,525 |.... ....671 .0 . o0 |eeeeen.. 7,060,197 .. (388,085) |...... (388,085) . 11/16/2052 . [1.A .
..38378B-BF-5 | GINNIE MAE 2012-9 C 10 . 04/01/2026 . | Paydoun ... ... 33,851 ...33,704 |. 0 0| ..33,851 .0 .0 . . 11/16/2052 . [1.A .
..38378B-SU-4 | GINNIE MAE 2012-46 C .. . 05/01/2026 . | Paydoun . . 1,114,258 .1,114,258 | 0 0| 1,114,258 0| . 05/16/2050 . [1.A .
..38378B-UY-3 | GINNIE MAE 2012-58 C .. . 06/01/2026 . | Paydoun . 41,181 41,162 |. 0 0| 0| . 02/16/2063 . [1.A .
..38378B-UY-3 | GINNIE MAE 2012-58 C .. . 05/01/2026 . | Paydoun ... .. ... 82,006 ...81,968 |.... .0 .. .0 .. 0 . 02/16/2053 . [1.A
1029999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency commercial mortgage-backed securities - guaranteed (exempt from RBC) 7,943,408 8,361,630 8,321,955 8,330,617 0 0 8,331,493 (388,085) XXX
..01F052-66-4 |UMBS 30YR TBA REG A ... .. |- 06/05/2026 . |MIZUHO F T A 17,170,000 |...... 17,170,000 |....... 17,133,791 |.... 0. .0 . 0 e 17,133,791 ...36,209 |.... . 01/01/2056 . [1.A .
..01F052-67-2 | UMBS 30YR TBA REG A . 06/30/2026 . | Various 11,173,477 .11,130,000 11,110,870 |. 0| 0 0| 11,110,870 62,606 |. . 01/01/2056 . [1.A .
..01F060-67-5 |UMBS 30YR TBA REG A . 06/29/2026 . |MSDW .... . 3,009, 136 ..2,940,000 ..3,001,097 |. 0| 0 0| .3,001,097 ..8,039 |. . 07/01/2056 . [1.A .
..21H050-64-9 | GNMA2 30YR TBA REG C .. . 04/13/2026 . | CITICORP 3,237,39% .. 3,245,000 ..3,237,3% |. 0| 0 0| . 3,237,3% . 01/01/2056 . [1.A .
..21H050-65-6 | GNMA2 30YR TBA REG C .. . 05/06/2026 . | CITICORP .. 3,245,000 ..3,231,817 |. 0 0 0| .3,231,817 . 01/01/2056 . [1.A .
..3128M4-74-8 | FREDDIE MAC GOLD POOL G03163 . 06/01/2026 . | Paydoun . . 3,404 .3,345 |. .3,349 |. 0 0| . 3,404 . 08/01/2037 . [1.A .
..3128M4-24-8 | FREDDIE MAC GOLD POOL G03163 . 05/01/2026 . | Paydoun . .1,913 | 0 0| . 1,945 . 08/01/2037 . [1.A .
..31287-GY-6 | FREDDIE MAC GOLD POOL G05315 . 06/01/2026 . | Paydoun . .654 |. 0 0| .621 . 03/01/2035 . [1.A .
..31287-GY-6 | FREDDIE MAC GOLD POOL G05315 . 05/01/2026 . | Paydoun . .1,492 | 0 0| 1,415 . 03/01/2035 . [1.A .
..3128M7-MV-5 | FREDDIE MAC GOLD POOL G05472 . 06/01/2026 . | Paydoun . 2,442 | 0 0| 2,41 . 06/01/2039 . [1.A .
..3128M7-MV-5 | FREDDIE MAC GOLD POOL G05472 . 05/01/2026 . | Paydoun . 1,580 | 0 0| . 1,566 . 06/01/2039 . [1.A .
..3128MF-S4-1 |FREDDIE MAC GOLD POOL G16639 . 06/01/2026 . | Paydoun . .6,340 |. 0 0| . 6,194 . 09/01/2033 . [1.A .
..3128MF-S4-1 | FREDDIE MAC GOLD POOL G16639 . 05/01/2026 . | Paydoun . 13,703 |. 0 0| 13,388 . 09/01/2033 . [1.A .
..3128MJ-MB-3 | FREDDIE MAC GOLD POOL GO8353 ... . |- 06/01/2026 . | Paydoun ... .0 . 0 ...2,009 |.. . 07/01/2039 . [1.A ........
..3128MJ-MB-3 | FREDDIE MAC GOLD POOL GO8353 ... . |- 05/01/2026 . | Paydoun ... .2,900 |.... .0 . 0 .2,878 |.. . 07/01/2039 . [1.A ........
..3128MM-NH-2 | FREDDIE MAC GOLD POOL G18391 . 06/01/2026 . | Paydoun . 186 |. 0 0| .186 . 06/01/2026 . [1.A .
..3128MM-NH-2 | FREDDIE MAC GOLD POOL G18391 . 05/01/2026 . | Paydoun . 926 |. 0 0| .925 . 06/01/2026 . [1.A .
..3128PX-FD-3 | FREDDIE MAC GOLD POOL J17364 ... . 06/01/2026 . | Paydoun ... .2,640 |.... .0 .. .0 .. .2,638 |.. . 12/01/2026 . [1.A ........
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..3128PX-FD-3 |FREDDIE MAC GOLD POOL J17364 ... . |- 05/01/2026 . |Paydown ... 0. . o0 |- 0] ...0 .53 |. 12/01/2026 . |1
..312926-WU-8 | FREDDIE MAC GOLD POOL A80659 . 06/01/2026 . | Paydoun . 0 0| 0| .. 2 |.02/01/2037 . |1.
..312926-U-8 | FREDDIE MAC GOLD POOL A80659 . 05/01/2026 . | Paydoun . 0 0| 0| .33 |. 02/01/2037 . |1.
..31292L-3W-3 |FREDDIE MAC GOLD POOL C04413 . 06/01/2026 . | Paydoun . 0 0| 0| .30 |. 11/01/2042 . |1.
..31292L-3W-3 |FREDDIE MAC GOLD POOL C04413 . 05/01/2026 . |Paydoun . 0 0| 0| .43 1. 11/01/2042 . |1.
..312939-YU-9 |FREDDIE MAC GOLD POOL A91623 . 06/01/2026 . | Paydoun . 0 0| 0| .10 |. 04/01/2040 . |1.
..312939-YU-9 |FREDDIE MAC GOLD POOL A91623 . 05/01/2026 . |Paydoun . 0 0| 0| .32 |. 04/01/2040 . |1.
..312941-UZ-8 |FREDDIE MAC GOLD POOL A93300 ... . |- 06/01/2026 . | Paydown ... .0 w0 ] w0 ] .. 9 |.08/01/2040 . |1.
..312941-UZ-8 |FREDDIE MAC GOLD POOL A93300 ... . |- 05/01/2026 . |Paydown ... 0. o0 |- o0 ). ...0 ....69 |. 08/01/2040 . |1.
..312944-TX-9 | FREDDIE MAC GOLD POOL A95966 . 06/01/2026 . | Paydoun . 0 0| 0| .44 1.12/01/2040 . |1.
..312944-TX-9 | FREDDIE MAC GOLD POOL A95966 . 05/01/2026 . |Paydoun . 0 0| 0| .. .66 |. 12/01/2040 . |1.
..312946-KE-5 |FREDDIE MAC GOLD POOL A97493 ... . |- 06/01/2026 . | Paydown ... .0 w0 ] w0 ] .0 ... 39 |. 03/01/2041 . |1.
..312946-KE-5 |FREDDIE MAC GOLD POOL A97493 ... . |- 05/01/2026 . |Paydown ... 0. o0 |- o0 ] ....58 |. 03/01/2041 . |1.
..3131Y0-MF-6 |FREDDIE MAC POOL ZM5758 . . 06/01/2026 . | Paydoun . 0 0| 0| 0. .33 |. 03/01/2048 . |1.A .
..3131Y0-MF-6 |FREDDIE MAC POOL ZM5758 . . 05/01/2026 . |Paydoun . 0 0| 0| 0. .51 1. 03/01/2048 . |1.A .
..3131YB-FP-8 [FREDDIE MAC POOL ZN4674 . . 06/01/2026 . | Paydoun . 0 0| 0| 0. 134 | 12/01/2048 . |1.A .
..3131YB-FP-8 |FREDDIE MAC POOL ZN4674 . . 05/01/2026 . | Paydoun . 0 0| .0 | 0. 162 |. 12/01/2048 . |1.A .
.. 31329P-JW-4 |FREDDIE MAC POOL ZAS677 . . 06/01/2026 . | Paydoun . 0 0| 0| 0. .21 1. 09/01/2048 . |1.A .
..31329P-J-4 |FREDDIE MAC POOL ZA5677 . . 05/01/2026 . |Paydoun . 0 0| 0| 0. 429 (. 09/01/2048 . [1.A .
..3132AC-GC-8 |FREDDIE MAC POOL ZT0195 . . 06/01/2026 . | Paydoun . 0 0| 0| 0. .41 1. 09/01/2046 . |1.A .
..3132AC-GC-8 |FREDDIE MAC POOL ZT0195 . . 05/01/2026 . |Paydoun . 0 0| 0| 0. .45 1. 09/01/2046 . |1.A .
..3132AC-M8-0 |FREDDIE MAC POOL ZT0383 . . 06/01/2026 . | Paydoun . 0 0| 0| 0. .50 |. 03/01/2048 . |1.A .
..3132AC-M8-0 |FREDDIE MAC POOL ZT0383 . . 05/01/2026 . |Paydoun . 0 0| 0| 0. .59 |. 03/01/2048 . |1.A .
..3132AE-KT-2 [FREDDIE MAC POOL ZT2106 . . 06/01/2026 . | Paydoun . 0 0| 0| 0. .51 1. 03/01/2049 . |1.A .
..3132AE-KT-2 |FREDDIE MAC POOL ZT2106 . . 05/01/2026 . | Paydoun . 0 0| 0| 0. 237 |. 03/01/2049 . |1.A .
..3132CW-ZP-2 |FREDDIE MAC POOL SBO750 . . 06/01/2026 . | Paydoun . 0 0| 0| 0. .60 |. 10/01/2037 . |1.A .
..3132CW-ZP-2 |FREDDIE MAC POOL SBO750 . . 05/01/2026 . |Paydoun . 0 0| 0| 0. .82 1. 10/01/2037 . |1.A .
..3132D6-AQ-3 |FREDDIE MAC POOL SB8115 . . 06/01/2026 . | Paydoun . 0 0| 0| 0. .12 1. 08/01/2036 . |1.A .
..3132D6-AQ-3 |FREDDIE MAC POOL SB8115 . . |- 05/01/2026 . |Paydown ... 0. o0 |- o0 ] ....19 |. 08/01/2036 . |1.A ........
..3132D6-CF-5 |FREDDIE MAC POOL SB8170 ... . |- 06/01/2026 . |Paydown ... .0 w0 ] w0 ] .0 ...184 |. 08/01/2037 . |1.A ........
..3132D6-CF-5 |FREDDIE MAC POOL SB8170 . . 05/01/2026 . |Paydoun . 0 0| 0| 0 171 . 08/01/2037 . [1.A .
..313206-CU-2 |FREDDIE MAC POOL SB8183 . . 06/01/2026 . | Paydoun . 0 0| 0| 149 |. 10/01/2037 . |1.A .
..313206-CU-2 |FREDDIE MAC POOL SB8183 . . |- 05/01/2026 . |Paydown ... 0. o0 |- o0 ] ...218 |. 10/01/2037 . |1.A ........
..3132D6-CY-4 |FREDDIE MAC POOL SB8187 ... . |- 06/01/2026 . |Paydown ... .0 w0 ] w0 ] ....40 | 11/01/2087 . |1.A ........
..313206-CY-4 |FREDDIE MAC POOL SB8187 . . 05/01/2026 . |Paydoun . 0 0| 0| .58 |. 11/01/2087 . |1.A .
..313206-JF-8 |FREDDIE MAC POOL SB8362 . . 06/01/2026 . | Paydoun . 0 0| 0| 0. 403 |. 02/01/2040 . |1.A .
..313206-JF-8 |FREDDIE MAC POOL SB8362 . . |- 05/01/2026 . |Paydown ... 0. o0 |- o0 ] ...0 ... 775 |. 02/01/2040 . |1.A ........
..3132DN-NA-7 | FREDDIE MAC POOL SD1285 ... . 06/01/2026 . | Paydown ... .0 w0 ] w0 ] ... 35 | 06/01/2052 . |1.A ........
..3132DN-NA-7 |FREDDIE MAC POOL SD1285 . . 05/01/2026 . |Paydoun . 0 0| 0| 0. .54 |. 06/01/2052 . |1.A .
..3132DN-YF-4 [FREDDIE MAC POOL SD1610 . . 06/01/2026 . | Paydoun . 0 0| 0| 0. .65 |. 09/01/2052 . |1.A .
..3132DN-YF-4 |FREDDIE MAC POOL SD1610 . . 05/01/2026 . |Paydoun . 0 0| 0| 0. .60 |. 09/01/2052 . |1.A .
..3132D0-N7-7 |FREDDIE MAC POOL SD3114 . . 06/01/2026 . | Paydoun . 0 0| 0| 0. 172 | 12/01/2061 . |1.A .
..3132D0-N7-7 |FREDDIE MAC POOL SD3114 . . 05/01/2026 . |Paydoun . 0 0| 0| 0. 415 |. 12/01/2051 . |1.A .
..3132DV-3V-5 |FREDDIE MAC POOL SD8012 . . 06/01/2026 . | Paydoun . 0 0| 0| 0. .37 |. 09/01/2049 . |1.A .
..3132DV-3V-5 |FREDDIE MAC POOL SD8012 . . 05/01/2026 . |Paydoun . 0 0| 0| 0. 215 |. 09/01/2049 . |1.A .
..3132DW-BR-3 |FREDDIE MAC POOL SD8148 . . 06/01/2026 . | Paydoun . 0 0| 0| 0. 251 |. 05/01/2051 . |1.A .
..3132DW-BR-3 |FREDDIE MAC POOL SD8148 . . 05/01/2026 . |Paydoun . 0 0| 0| 0. 144 ). 05/01/2051 . |1.A .
..3132DI-DF-7 |FREDDIE MAC POOL SD8202 . . 06/01/2026 . | Paydoun . 0 0| 0| 0. .81 |. 03/01/2052 . |1.A .
..31320II-DF-7 |FREDDIE MAC POOL SD8202 . . 05/01/2026 . |Paydoun . 0 0| 0| 0. 137 |. 03/01/2052 . |1.A .
..31320I-DK-6 | FREDDIE MAC POOL SD8206 . . 06/01/2026 . | Paydoun . 0 0| 0| 0. 129 |. 04/01/2062 . |1.A .
..3132DII-DK-6 | FREDDIE MAC POOL SD8206 . . 05/01/2026 . |Paydoun . 0 .0 | 0| 0. 185 |. 04/01/2052 . |1.A .
..3132DI-EB-5 |FREDDIE MAC POOL SD8230 . . 06/01/2026 . | Paydoun . 0 0| 0| 0. 107 |. 06/01/2052 . [1.A .
..3132DI-EB-5 |FREDDIE MAC POOL SD8230 . . 05/01/2026 . |Paydoun . 0 .0 | 0| 0. 128 |. 06/01/2052 . |1.A .
..3132DI-EJ-8 |FREDDIE MAC POOL SD8237 ... . 06/01/2026 . | Paydown ... .0 .. .0 .. .0 .. ...104 |. 08/01/2052 . |1.A ........
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..3132DI-EJ-8 |FREDDIE MAC POOL SD8237 ... . 05/01/2026 . |Paydown ... ....8,061 e 7,939 [ L1220 .0 122 .0 .8,061 |.. 0] ...0 . 08/01/2052 . |1
..3132DI-EK-5 | FREDDIE MAC POOL SD8238 . . 06/01/2026 . | Paydoun . . 3,539 .3,558 |. L (19)]. 0 0| . 3,539 0| . 08/01/2052 . |1.
..31320DI-EK-5 | FREDDIE MAC POOL SD8238 . . 05/01/2026 . | Paydoun . .6,965 7,008 | L (37)]. 0 0| . 6,965 0| . 08/01/2052 . |1.
..3132DW-FP-3 |FREDDIE MAC POOL SD8274 . . 06/01/2026 . | Paydoun . . 4,431 L4132 ). L300 |. 0 0| . 4,431 0| . 12/01/2062 . |1.
..3132DW-FP-3 |FREDDIE MAC POOL SD8274 . . 05/01/2026 . |Paydoun . .8,313 L7,751 ). . 562 |. 0 0| .8,313 0| . 12/01/2052 . |1.
.. 3132DW-JS-3 |FREDDIE MAC POOL SD8373 . . 06/01/2026 . | Paydoun . 11,934 11,710 |. . 223 |. 0 0| 11,934 0| . 11/01/2053 . |1.
..3132DW-JS-3 |FREDDIE MAC POOL SD8373 . . 05/01/2026 . |Paydoun . 44,499 43,666 |. . 833 |. 0 0| 44,499 0| . 11/01/2053 . |1.
..31320li-MK-6 | FREDDIE MAC POOL SD8462 ... . 06/01/2026 . | Paydown ... ... 408 |. .0 w0 ] w0 ] . 09/01/2054 . |1.
..31320i-MK-6 | FREDDIE MAC POOL SD8462 .... . 05/01/2026 . |Paydown ... . I JURTRRRRRIRY | I FOTR, 2,09 |. 0. o0 |- . o0 ). . 09/01/2054 . |1.
..31320li-MX-8 |FREDDIE MAC POOL SD8474 . . 06/01/2026 . | Paydoun . 37,126 |. 37,148 |. ..1,100 |. 0 0| 38,248 0| . 11/01/2054 . |1.
..31320li-MX-8 | FREDDIE MAC POOL SD8474 .... . 05/01/2026 . |Paydoun . ..126,466 ..122,756 |. ..122,828 |. ..3,638 | 0 0| .126,466 0| . 11/01/2054 . |1.
..3132GD-M8-2 |FREDDIE MAC GOLD POOL Q00383 . |- 06/01/2026 . | Paydown ... ... 3,814 .0 3,982 [............. 3,982 |.... ... (168) |. .0 w0 ] ...3,814 |.. w0 ] . 04/01/2041 . |1.
..3132GD-M8-2 |FREDDIE MAC GOLD POOL Q00383 ... . |- 05/01/2026 . |Paydown ... e 1,429 PP B 7 ISR B LY A I .. (328) ). 0. o0 |- .7,429 |.. o0 ] . 04/01/2041 . |1.
..31335B-2M-7 |FREDDIE MAC GOLD POOL G61680 . 06/01/2026 . | Paydoun . . 8,944 .9,285 | .9,285 | (310) |. 0 0| . 8,944 0| . 04/01/2047 . |1.A .
..31335B-2M-7 |FREDDIE MAC GOLD POOL G61680 . 05/01/2026 . |Paydoun . 17,107 |. (574) |. 0 0| 16,534 0| . 04/01/2047 . |1.A .
..3133A0-EE-0 |FREDDIE MAC POOL QAS533 ... . 06/01/2026 . | Paydoun . .1,201 | . (43)]. 0 0| 1,158 0| . 12/01/2049 . |1.A .
..3133A0-EE-0 |FREDDIE MAC POOL QA5533 . . 05/01/2026 . | Paydoun . .1,898 | . (68)]. 0 0| 01,829 .0 | . 12/01/2049 . |1.A .
..3133AP-VS-5 |FREDDIE MAC POOL QC5125 . . 06/01/2026 . | Paydoun . .6,001 |. 0 0| 5,941 0| . 08/01/2051 . |1.A .
..3133AP-VS-5 |FREDDIE MAC POOL QC5125 . . 05/01/2026 . |Paydoun . 16,813 |. 0 0| 16,644 0| . 08/01/2051 . |1.A .
..3133AR-SC-0 |FREDDIE MAC POOL QC6815 . . 06/01/2026 . | Paydoun . 11,393 | 0 0| 11,422 0| . 09/01/2051 . |1.A .
..3133AR-SC-0 |FREDDIE MAC POOL QC6815 . . 05/01/2026 . |Paydoun . 10,757 |. 0 0| 10,784 0| . 09/01/2051 . |1.A .
..3133AU-TC-2 |FREDDIE MAC POOL QC9547 . . 06/01/2026 . | Paydoun . .9,908 | 0 0| . 9,692 0| . 10/01/2051 . |1.A .
..3133AU-TC-2 |FREDDIE MAC POOL QC9547 . . 05/01/2026 . |Paydoun . 25,169 |. 0 0| 24,631 0| . 10/01/2051 . |1.A .
..3133AX-TV-4 |FREDDIE MAC POOL QD1464 . . 06/01/2026 . | Paydoun . .1,575 ). 0 0| . 1,536 0| . 11/01/2061 . |1.A .
..3133AX-TV-4 |FREDDIE MAC POOL QD1464 . . 05/01/2026 . | Paydoun . .3,060 | 0 0| .2,983 0| . 11/01/2051 . |1.A .
..313383-CE-5 |FREDDIE MAC POOL QD5469 . . 06/01/2026 . | Paydoun . .1,935 ). 0 0| . 2,002 0| . 01/01/2052 . |1.A .
..313383-CE-5 |FREDDIE MAC POOL QD5469 . . 05/01/2026 . |Paydoun . 19,112 |. 0 0| 19,776 0| . 01/01/2052 . |1.A .
..3133GG-2J-1 |FREDDIE MAC POOL QN9777 . . 06/01/2026 . | Paydoun . 22,761 0 0| 24,824 0| . 03/01/2037 . |1.A .
..3133GG-2J-1 |FREDDIE MAC POOL QN9777 . . |- 05/01/2026 . |Paydown ... ...33,638 |[.... 0. o0 |- ..36,687 |.. o0 ] . 03/01/2037 . |1.A ........
..3133KK-D4-8 |FREDDIE MAC POOL RA3723 ... . 06/01/2026 . | Paydown ... ... 6,711 .0 w0 ] ...6,634 |.. w0 ] . 10/01/2050 . |1.A ........
..3133KK-D4-8 |FREDDIE MAC POOL RA3723 . . 05/01/2026 . |Paydoun . 12,831 | 0 0| 12,683 0| . 10/01/2050 . |1.A .
..3133KL-RF-6 |FREDDIE MAC POOL RA4986 . . 06/01/2026 . | Paydoun . 14,625 |. 0 0| 14,548 0| . 04/01/2051 . |1.A .
..3133KL-RF-6 |FREDDIE MAC POOL RA4986 . . |- 05/01/2026 . |Paydown ... ....5,602 [.... 0. o0 |- ...5,573 |.. o0 ] . 04/01/2051 . |1.A ........
..3133KN-KS-1 [FREDDIE MAC POOL RA6605 . . |- 06/01/2026 . |Paydown ... ... 6,327 |.... .0 w0 ] .6,706 |.. w0 ] . 01/01/2052 . |1.A ........
..3133KN-KS-1 |FREDDIE MAC POOL RA6605 . . 05/01/2026 . |Paydoun . .8,067 | 0 0| . 8,551 0| . 01/01/2052 . |1.A .
..3133KP-P3-6 |FREDDIE MAC POOL RA7642 . . 06/01/2026 . | Paydoun . 7,557 | 0 0| . 7,508 0| . 08/01/2052 . |1.A .
..3133KP-P3-6 |FREDDIE MAC POOL RA7642 . . |- 05/01/2026 . |Paydown ... 14,424 0. o0 |- .. 14,330 |.. o0 ] . 08/01/2052 . |1.A ........
..3133KP-WS-3 |FREDDIE MAC POOL RA7857 . . |- 06/01/2026 . |Paydown ... 1,247 .0 w0 ] .1,29 |.. w0 ] . 08/01/2052 . |1.A ........
..3133KP-WS-3 |FREDDIE MAC POOL RA7857 . . 05/01/2026 . |Paydoun . L7197 ). 0 0| . 7,480 0| 104 |. 08/01/2052 . |1.A .
..3133K0-T6-3 |FREDDIE MAC POOL RA8673 . . 06/01/2026 . | Paydoun . 4,456 | 0 0| . 4,675 0| 129 |. 05/01/2083 . |1.A .
..3133K0-T6-3 |FREDDIE MAC POOL RA8673 . . 05/01/2026 . |Paydoun . .7,290 | 0 0| .7,648 0| 158 |. 05/01/2053 . |1.A .
..31346Y-5R-0 | FREDDIE MAC POOL QAS5356 . . 06/01/2026 . | Paydoun . L4772 | 0 0| . 4,510 0| .68 |. 12/01/2049 . |1.A .
..31346Y-5R-0 |FREDDIE MAC POOL QA5356 . . 05/01/2026 . |Paydoun . 24,368 |. 0 0| 23,027 0| 240 |. 12/01/2049 . |1.A .
..3137FQ-5B-5 [FREDDIE MAC REMICS 4935 KP . 05/01/2026 . | Paydoun . 25,150 |. 0 0| 24,740 0| 230 |. 12/25/2049 . |1.A
..3137FQ-5B-5 |FREDDIE MAC REMICS 4935 KP . 06/01/2026 . |Paydoun . 11,972 | 0 0| 1,777 0| 147 | 12/25/2049 . |1.A .
..3138WG-R9-7 |FANNIE MAE POOL AS6811 .. . 06/01/2026 . | Paydoun . .3,964 | 0 0| . 3,832 0| .57 |. 03/01/2046 . |1.A .
..3138IG-R9-7 |FANNIE MAE POOL AS6811 .. . 05/01/2026 . |Paydoun . 8,577 | 0 0| . 8,292 0| .93 |. 03/01/2046 . |1.A .
..31395X-WR-2 [FREDDIE MAC REMICS 019 ZP . . 06/01/2026 . | Paydoun . 29,209 |. 0 0| 0| 741 |. 03/15/2035 . |1.A .
..31395X-WR-2 [FREDDIE MAC REMICS 019 ZP . . 05/01/2026 . |Paydoun . 36,109 |. 0 0| 0| 669 |. 03/15/2035 . |1.A .
..31396A-RF-3 [FREDDIE MAC REMICS 037 NE . . 06/01/2026 . | Paydoun . .2,028 | 0 0| 0| .52 |. 09/15/2035 . |1.A .
..31396A-RF-3 [FREDDIE MAC REMICS 037 NE . . 05/01/2026 . |Paydoun . .6,346 | 0 .0 | 0| 117 . 09/15/2035 . [1.A .
..314000-TN-3 | FANNIE MAE POOL 694557 .. . 06/01/2026 . | Paydoun . 281 |. 0 0| 0| .. 8 |. 04/01/2033 . |1.A .
..314000-TN-3 |FANNIE MAE POOL 694557 .. . 05/01/2026 . |Paydoun . 21,165 | 0 .0 | 0| .22 |. 04/01/2033 . |1.A .
.. 31402C-4H-2 |FANNIE MAE POOL 725424 . 06/01/2026 . | Paydown ... .0 .. .0 .. .0 .. . 04/01/2034 . |1.A ........
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..31402C-4H-2 |FANNIE MAE POOL 725424 .. . 05/01/2026 . |Paydown ... .2,922 |.... 0. o0 |- .2,716 |.. o0 ) ...0 . 04/01/2034 . |1
..31402G-UP-6 | FANNIE MAE POOL 728790 .. . 06/01/2026 . | Paydoun . 572 . 0 0| .567 0| . 08/01/2033 . |1.
..31402G-UP-6 | FANNIE MAE POOL 728790 .. . 05/01/2026 . | Paydoun . 1,135 ). 0 0| .1,126 0| . 08/01/2033 . |1.
..31407N-QM-8 | FANNIE MAE POOL 835760 .. . 06/01/2026 . | Paydoun . 451 . 0 0| 479 0| . 09/01/2035 . |1.
..31407N-QM-8 | FANNIE MAE POOL 835760 .. . 05/01/2026 . |Paydoun . 01,090 | 0 0| .1,160 0| . 09/01/2035 . |1.
..3140GS-RX-2 |FANNIE MAE POOL BH4101 .. . 06/01/2026 . | Paydoun . 4,607 | 0 0| . 4,345 0| . 10/01/2047 . |1.
..3140GS-RX-2 |FANNIE MAE POOL BH4101 .. . 05/01/2026 . |Paydoun . .7,842 | 0 0| . 7,395 0| . 10/01/2047 . |1.
..3140HJ-HS-3 | FANNIE MAE POOL BK4740 .. . 06/01/2026 . | Paydown ... 11,414 .0 w0 ] ..10,838 |.. w0 ] . 08/01/2048 . |1.
..3140HJ-HS-3 | FANNIE MAE POOL BK4740 .. . 05/01/2026 . |Paydown ... ...13,081 |.... 0. o0 |- 12,421 o0 ). ...0 ...184 . 08/01/2048 . |1.
..3140K4-SS-0 | FANNIE MAE POOL B08628 .. . 06/01/2026 . | Paydoun . .1,378 | 0 0| .1,309 0| . 02/01/2050 . |1.
..3140K4-SS-0 | FANNIE MAE POOL B08628 .. . 05/01/2026 . |Paydoun . .4,647 | 0 0| 4,414 0| . 02/01/2050 . |1.
..3140K4-UB-4 |FANNIE MAE POOL B08677 .. . 06/01/2026 . |Paydown ... 453 ). .0 w0 ] 427 w0 ] . 03/01/2050 . |1.
..3140K4-UB-4 |FANNIE MAE POOL B08677 .. . 05/01/2026 . |Paydown ... ... 5,093 [.... 0. o0 |- 4,806 |.. o0 ] . 03/01/2050 . |1.
..3140KA-BJ-4 | FANNIE MAE POOL BP2740 .. . 06/01/2026 . | Paydoun . .2,991 | 0 0| .2,872 0| . 05/01/2050 . |1.A .
..3140KA-BJ-4 |FANNIE MAE POOL BP2740 .. . 05/01/2026 . |Paydoun . .5,7% |. 0 0| . 5,565 0| . 05/01/2050 . |1.A .
..3140KA-DP-8 | FANNIE MAE POOL BP2809 .. . 06/01/2026 . | Paydoun . .2,072 | 0 0| .1,988 0| . 05/01/2050 . |1.A .
..3140KA-DP-8 | FANNIE MAE POOL BP2809 .. . 05/01/2026 . | Paydoun . 11,116 |. 0 0| 10,668 .0 | . 05/01/2050 . |1.A .
..3140KK-KY-9 [ FANNIE MAE POOL BQ0310 .. . 06/01/2026 . | Paydoun . .6,980 | 0 0| .6,756 0| . 07/01/2035 . |1.A .
..3140KK-KY-9 [ FANNIE MAE POOL BQO310 .. . 05/01/2026 . |Paydoun . 17,290 | 0 0| 16,734 0| . 07/01/2035 . |1.A .
..3140KV-GN-4 | FANNIE MAE POOL BQ9204 .. . 06/01/2026 . | Paydoun . ....501 | 0 0| .485 0| . 01/01/2051 . |1.A .
..3140KV-GN-4 | FANNIE MAE POOL BQ9204 .. . 05/01/2026 . |Paydoun . .1,984 | 0 0| .1,919 0| . 01/01/2051 . |1.A .
..3140KY-CT-9 [ FANNIE MAE POOL BRO98T .. . 06/01/2026 . | Paydoun . .2,644 | 0 0| . 2,561 0| . 05/01/2051 . |1.A .
..3140KY-CT-9 | FANNIE MAE POOL BR0981 .. . 05/01/2026 . |Paydoun . .3,584 | 0 0| . 3,472 0| . 05/01/2051 . |1.A .
..3140LN-HS-9 [ FANNIE MAE POOL BT0240 .. . 06/01/2026 . | Paydoun . .3,124 ). 0 0| . 3,253 0| . 09/01/2051 . |1.A .
..3140LN-HS-9 [ FANNIE MAE POOL BT0240 .. . 05/01/2026 . | Paydoun . .8,69% | 0 0| . 9,052 0| . 09/01/2051 . |1.A .
..3140LN-PA-9 [FANNIE MAE POOL BT0416 .. . 06/01/2026 . | Paydoun . L 2,455 | 0 0| . 2,438 0| . 06/01/2051 . |1.A .
..3140LN-PA-9 [ FANNIE MAE POOL BT0416 .. . 05/01/2026 . |Paydoun . 11,788 |. 0 0| 11,710 0| . 06/01/2051 . |1.A .
..3140M8-3\-9 [ FANNIE MAE POOL BU7103 .. . 06/01/2026 . | Paydoun . .5,733 | 0 0| . 6,544 0| . 12/01/2051 . |1.A .
..3140M8-3\1-9 | FANNIE MAE POOL BU7103 .. . 05/01/2026 . |Paydown ... e 1,420 ... 0. o0 |- .8,470 |.. o0 ] . 12/01/2051 . |1.A ........
..3140MW-XQ-4 | FANNIE MAE POOL BI5186 .. . 06/01/2026 . | Paydown ... ... 1,034 [.... .0 w0 ] 01,033 .. w0 ] . 1170172052 . |1.A ........
..3140MW-XQ-4 |FANNIE MAE POOL BI5186 .. . 05/01/2026 . |Paydoun . .1,974 ). 0 0| .1,972 0| . 11/01/2052 . |1.A
..3140N3-AS-8 |FANNIE MAE POOL BI9916 .. . 06/01/2026 . | Paydoun . .2,843 | 0 0| . 2,836 0| . 10/01/2052 . |1.
..3140N3-AS-8 |FANNIE MAE POOL BI9916 .. . 05/01/2026 . |Paydown ... ... 14,637 |.... 0. o0 |- ..14,601 |.. o0 ] . 10/01/2052 . |1.
..31400B-06-8 |FANNIE MAE POOL CA4076 .. . 06/01/2026 . | Paydown ... 3,658 ... .0 w0 ] 3,464 |.. w0 ] . 08/01/2049 . |1.
..31400B-06-8 |FANNIE MAE POOL CA4076 .. . 05/01/2026 . |Paydoun . .2,159 | 0 0| . 2,044 0| . 08/01/2049 . |1.
..31400E-Z0-8 |FANNIE MAE POOL CA7050 .. . 05/01/2026 . | Paydoun . 6,777 | 0 0| .6,648 0| . 09/01/2050 . |1.
..31400E-Z0-8 |FANNIE MAE POOL CA7050 .. . 06/01/2026 . |Paydown ... ....961 0. o0 |- L0942 o0 ] . 09/01/2050 . |1.
..31400F-AX-7 [FANNIE MAE POOL CA7221 . 06/01/2026 . | Paydown ... 6,721 .0 w0 ] ...6,656 |.. w0 ] . 10/01/2050 . |1.
..31400F-AX-7 |FANNIE MAE POOL CA7221 .. . 05/01/2026 . |Paydoun . 23,566 |. 0 0| 23,338 0| . 10/01/2050 . |1.
..31400K-LF-3 |FANNIE MAE POOL CB0325 .. . 06/01/2026 . | Paydoun . 3,403 | 0 0| . 3,364 0| . 04/01/2061 . |1.
..31400K-LF-3 |FANNIE MAE POOL CB0325 .. . 05/01/2026 . |Paydoun . 12,370 | 0 0| 12,230 0| . 04/01/2051 . |1.
..31400N-0B-1 | FANNIE MAE POOL CB3149 .. . 06/01/2026 . | Paydoun . 09,408 | 0 0| . 9,930 0| . 03/01/2062 . |1.
..31400N-0B-1 |FANNIE MAE POOL CB3149 .. . 05/01/2026 . |Paydoun . 18,422 |. 0 0| 19,454 0| . 03/01/2052 . |1.
..314000-QM-0 | FANNIE MAE POOL CB4959 .. . 06/01/2026 . | Paydoun . .3,110 | 0 0| .3,234 0| . 10/01/2052 . |1.
..314000-QM-0 | FANNIE MAE POOL CB4959 .. . 05/01/2026 . |Paydoun . .9,678 | 0 0| 10,063 0| . 10/01/2052 . |1.
..314008-30-2 |FANNIE MAE POOL CB7106 .. . 06/01/2026 . | Paydoun . .2,006 |. 0 0| . 2,005 0| . 09/01/2063 . |1.
..31400S-30-2 |FANNIE MAE POOL CB7106 .. . 05/01/2026 . |Paydoun . .9,084 | 0 0| . 9,490 0| . 09/01/2053 . |1.
..314008-FII-6 | FANNIE MAE POOL CB6480 .. . 06/01/2026 . | Paydoun . 0 0| 17,037 0| . 06/01/2053 . |1.
..31400S-FII-6 | FANNIE MAE POOL CB6480 .. . 05/01/2026 . |Paydoun . 0 0| 21,437 0| . 06/01/2053 . |1.
..3140X4-EZ-5 |FANNIE MAE POOL FM1051 .. . 06/01/2026 . | Paydoun . 0 0| 11,681 0| . 05/01/2049 . |1.
..3140X4-EZ-5 |FANNIE MAE POOL FM1051 .. . 05/01/2026 . |Paydoun . 0 .0 | 19,271 0| . 05/01/2049 . |1.
..3140X4-RK-4 | FANNIE MAE POOL FM1389 .. . 06/01/2026 . | Paydoun . 0 0| . 3,425 0| . 06/01/2049 . |1.
..3140X4-RK-4 |FANNIE MAE POOL FM1389 .. . 05/01/2026 . |Paydoun . 0 .0 | . 8,800 0| . 06/01/2049 . |1.
..3140X5-KH-5 |[FANNIE MAE POOL FM2095 .. . 06/01/2026 . | Paydown ... .0 .. .0 .. 4,707 |.. .0 .. . 01/01/2050 . |1.
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..3140X5-KH-5 |FANNIE MAE POOL FM2095 .. . 05/01/2026 . |Paydown ... ....9,064 n 9,259 ... ... (195) | 0 e (195) | o0 |- .9,064 |.. o0 ) ...0 ...102 |. 01/01/2050 . |1
..3140X7-B9-9 | FANNIE MAE POOL FM3663 .. . 06/01/2026 . | Paydoun . . 9,240 .9,624 |. (384) |. 0 . (384) 0| .9,240 0| 185 |. 03/01/2050 . |1.
..3140X7-B9-9 | FANNIE MAE POOL FM3663 .. . 05/01/2026 . | Paydoun . 15,231 15,864 |. (633) |. 0 0| 15,231 0| 230 |. 03/01/2050 . |1.
..3140X8-L5-4 |FANNIE MAE POOL FM4847 .. . 06/01/2026 . | Paydoun . . 3,473 . 3,49 |. L (23)]. 0 0| . 3,473 0| .35 |. 11/01/2050 . |1.
..3140X8-L5-4 |FANNIE MAE POOL FM4847 .. . 05/01/2026 . |Paydoun . 16,563 16,670 |. (107) | 0 0| 16,563 0| 133 |. 11/01/2050 . |1.
..3140X8-MU-8 |FANNIE MAE POOL FM4870 .. . 06/01/2026 . | Paydoun . . 2,474 .1,880 | . 594 | 0 0| . 2,474 0| .25 |. 11/01/2050 . |1.
..3140X8-MU-8 |FANNIE MAE POOL FM4870 .. . 05/01/2026 . |Paydoun . . 4,260 .3,237 | ..1,023 | 0 0| . 4,260 0| .31 |. 11/01/2050 . |1.
..3140X9-KK-0 | FANNIE MAE POOL FM5697 .. . 06/01/2026 . | Paydown ... ... 4,083 e 4193 ... (110) ] .0 . w0 ] .4,083 |.. w0 ] ....411.01/01/2036 . |1.
..3140X9-KK-0 |FANNIE MAE POOL FM5697 .. . 05/01/2026 . |Paydown ... .. 13,832 .. 14,205 |.... ... (372) | 0. o0 |- ..13,832 |.. o0 ). ...0 ...104 |. 01/01/2036 . |1.
..3140XF-4R-9 | FANNIE MAE POOL FS0831 .. . 06/01/2026 . | Paydoun . 13,928 12,285 |. ..1,672 | 0 0| 13,928 0| 209 |. 03/01/2052 . |1.
..3140XF-4R-9 | FANNIE MAE POOL FS0831 .. . 05/01/2026 . |Paydoun . 12,436 10,942 |. 1,493 | 0 0| 12,436 0| .. 140 |. 03/01/2052 . |1.
..3140XG-X4-6 | FANNIE MAE POOL FS1598 .. . 06/01/2026 . |Paydown ... ... 1,670 L 1,443 ... 226 | .0 w0 ] ...1,670 |.. w0 ] .0 ... 17 |. 04/01/2052 . |1.
..3140XG-X4-6 | FANNIE MAE POOL FS1598 . 05/01/2026 . |Paydown ... ... 3,123 n 2,700 |.... L. 423 ). 0. o0 |- ...3,123 |.. o0 ] ....23 |. 04/01/2052 . |1.
..3140XJ-UB-7 |FANNIE MAE POOL FS3277 .. . 06/01/2026 . | Paydoun . 10,326 10,077 |. . 249 |, 0 0| 10,326 0| 0. 207 |. 12/01/2037 . |1.A .
..3140XJ-UB-7 |FANNIE MAE POOL FS3277 .. . 05/01/2026 . |Paydoun . 15,643 |. . 387 |. 0 0| 16,030 0| 0. 245 |. 12/01/2037 . [1.A .
..3140XK-7-1 | FANNIE MAE POOL FS4269 .. . 06/01/2026 . | Paydoun . .4,165 |. . 981 0 0| 5,145 0| 0. .51 |. 10/01/2051 . |1.A .
..3140XK-I7-1 | FANNIE MAE POOL FS4269 .. . 05/01/2026 . | Paydoun . L7,764 ). ..1,828 | 0 0| . 9,592 .0 | 0. .71 1. 10/01/2051 . |1.A .
..3140XN-Z3-1 |[FANNIE MAE POOL FS7061 .. . 06/01/2026 . | Paydoun . 01,381 | . 180 |. 0 0| .1,561 0| 0. .23 |. 04/01/2052 . |1.A .
..3140XN-Z3-1 [FANNIE MAE POOL FS7061 .. . 05/01/2026 . |Paydoun . 3,408 | L 443 | 0 0| .3,851 0| 0. .42 1. 04/01/2052 . |1.A .
..314110-VB-0 [ FANNIE MAE POOL 916910 .. . 06/01/2026 . | Paydoun . .6,784 | 0 0| .6,980 0| 0. 192 |. 05/01/2037 . |1.A .
..314110-VB-0 | FANNIE MAE POOL 916910 .. . 05/01/2026 . |Paydoun . 0 0| 0| 0. .12 1. 05/01/2037 . |1.A .
..31412Y-TT-9 |FANNIE MAE POOL 938962 .. . 06/01/2026 . | Paydoun . 0 0| 0| 0. ..1].08/01/2037 . |1.A .
..31412Y-TT-9 |FANNIE MAE POOL 938962 .. . 05/01/2026 . |Paydoun . 0 0| 0| 0. .. 2 |.08/01/2037 . |1.A .
..31416R-Ni-1 | FANNIE MAE POOL AA7595 .. . 06/01/2026 . | Paydoun . 0 0| 0| 0. .67 |. 07/01/2039 . |1.A .
..31416R-Ni-1 | FANNIE MAE POOL AA7595 .. . 05/01/2026 . | Paydoun . 0 0| 0| 0. .36 |. 07/01/2039 . |1.A .
..31417D-TE-3 |FANNIE MAE POOL AB6848 .. . 06/01/2026 . | Paydoun . 0 0| 0| 0. .16 |. 11/01/2042 . |1.A .
..31417D-TE-3 |FANNIE MAE POOL AB6848 .. . 05/01/2026 . |Paydoun . 0 0| 0| 0. .39 |. 11/01/2042 . |1.A .
..31418C-41-1 | FANNIE MAE POOL MA3536 .. . 06/01/2026 . | Paydoun . 0 0| 0| 0. 116 . 12/01/2048 . [1.A .
..31418C-41I-1 | FANNIE MAE POOL MA3536 . 05/01/2026 . |Paydown ... 0. o0 |- o0 ] . 175 | 12/01/2048 L |1.A .......
..31418D-25-0 |FANNIE MAE POOL MA4384 . 06/01/2026 . | Paydown ... .0 w0 ] w0 ] .0 ....59 |.07/01/2036 . |1.A ........
..31418D-25-0 |FANNIE MAE POOL MA4384 .. . 05/01/2026 . |Paydoun . 0 0| 0| 0 116 . 07/01/2036 . [1.A .
..31418D-TN-2 |FANNIE MAE POOL MA4156 .. . 06/01/2026 . | Paydoun . 0 0| 0| 147 |. 10/01/2035 . |1.A .
..31418D-TN-2 |FANNIE MAE POOL MA4156 .. . 05/01/2026 . |Paydown ... 0. o0 |- o0 ] ...174 1. 10/01/2035 . |1.A ........
..31418E-AT-7 |FANNIE MAE POOL MA4517 .. . 06/01/2026 . | Paydown ... .0 w0 ] w0 ] ....85 |.01/01/2037 . |1.A ........
..31418E-AT-7 |FANNIE MAE POOL MA4517 .. . 05/01/2026 . |Paydoun . 0 0| 0| 125 |. 01/01/2037 . |1.A .
..31418E-CU-2 |FANNIE MAE POOL MA4582 .. . 06/01/2026 . | Paydoun . 0 0| 0| 0. .78 |. 04/01/2037 . |1.A .
..31418E-CU-2 |FANNIE MAE POOL MA4582 . 05/01/2026 . |Paydown ... 0. o0 |- o0 ] ...0 ...112 |. 04/01/2037 . |1.A ........
..31418E-FG-0 |FANNIE MAE POOL MA4666 .. . 06/01/2026 . | Paydown ... .0 w0 ] w0 ] ....67 |.07/01/2037 . |1.A ........
..31418E-FG-0 |FANNIE MAE POOL MA4666 .. . 05/01/2026 . |Paydoun . 0 0| 0| 0. .91 1. 07/01/2087 . |1.A .
..31418E-HK-9 | FANNIE MAE POOL MA4733 .. . 06/01/2026 . | Paydoun . 0 0| 0| 0. .97 |. 09/01/2052 . |1.A .
..31418E-HK-9 | FANNIE MAE POOL MA4733 .. . 05/01/2026 . |Paydoun . 0 0| 0| 0. 136 |. 09/01/2052 . |1.A .
..31418E-JF-8 |FANNIE MAE POOL MA4761 .. . 06/01/2026 . | Paydoun . 0 0| 0| 0. .85 |. 09/01/2052 . |1.A .
..31418E-JF-8 |FANNIE MAE POOL MA4761 .. . 05/01/2026 . |Paydoun . 0 0| 0| 0. 139 |. 09/01/2052 . |1.A .
..31418E-MT-4 |[FANNIE MAE POOL MA4869 .. . 06/01/2026 . | Paydoun . 0 0| 0| 0. 301 |. 01/01/2083 . |1.A .
..31418E-MT-4 |[FANNIE MAE POOL MA4869 .. . 05/01/2026 . |Paydoun . 0 0| 0| 0. 601 |. 01/01/2053 . |1.A .
..31418E-PB-0 |FANNIE MAE POOL MA4917 .. . 06/01/2026 . | Paydoun . 0 0| 0| 0. 122 |. 02/01/2083 . |1.A .
..31418E-PB-0 |FANNIE MAE POOL MA4917 .. . 05/01/2026 . |Paydoun . 0 0| 0| 0. 433 . 02/01/2053 . [1.A .
..31418E-RQ-5 |FANNIE MAE POOL MA4994 .. . 06/01/2026 . | Paydoun . 0 0| 0| 0. .65 |. 04/01/2038 . |1.A .
..31418E-RQ-5 |FANNIE MAE POOL MA4994 .. . 05/01/2026 . |Paydoun . 0 0| 0| 0. 105 |. 04/01/2038 . |1.A .
..31418E-U7-3 |FANNIE MAE POOL MA5105 .. . 06/01/2026 . | Paydoun . 0 0| 0| 0. 282 |. 08/01/2053 . |1.A .
..31418E-U7-3 |FANNIE MAE POOL MA5105 .. . 05/01/2026 . |Paydoun . 0 .0 | 0| 0. 385 |. 08/01/2053 . |1.A .
..31418F-AV-9 | FANNIE MAE POOL MA5419 .. . 06/01/2026 . | Paydoun . 0 0| 0| 0. ,094 (. 07/01/2054 . [1.A .
..31418F-AV-9 | FANNIE MAE POOL MA5419 .. . 05/01/2026 . |Paydoun . 0 .0 | 0| 0. ,311 [. 07/01/2054 . [1.A .
..31418F-EX-1 | FANNIE MAE POOL MA5549 . 06/01/2026 . | Paydown ... .0 .. .0 .. .0 .. ...309 |. 12/01/2054 . |1.A ........
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..31418F-EX-1 | FANNIE MAE POOL MA5549 . 05/01/2026 . | Paydoun ... ...21,212 ...21,212 , L. 24,724 ... .0 . 0 .21,212 |.. ...376 |. 12/01/2054 . [1.A ........
..31418N-ES-5 | FANNIE MAE POOL AD1044 .. . 06/01/2026 . | Paydoun . 21,642 21,642 21,657 21,642 |. 0 0| 21,642 487 |. 02/01/2040 . (1.A .
..31418N-ES-5 |FANNIE MAE POOL AD1044 .. . 05/01/2026 . | Paydoun . 39,632 39,632 39,632 |. 0 0| 39,632 668 |[. 02/01/2040 . |1.A .
..31419A-4N-4 | FANNIE MAE POOL AE0828 .. . 06/01/2026 . | Paydoun . ..2,529 .2,529 .2,614 |. 0 0| . 2,529 .44 1. 02/01/2041 . [1.A .
..31419A-4N-4 | FANNIE MAE POOL AE0828 .. . 05/01/2026 . | Paydoun . .5,376 |. 0 0| .5,201 .68 |. 02/01/2041 . [1.A .
..31419F-Fli-1 | FANNIE MAE POOL AE4680 .. . 06/01/2026 . | Paydoun . .1,013 | 0 0| 978 . 1170172040 . (1.A .
..31419F-Fli-1 | FANNIE MAE POOL AE4680 .. . 05/01/2026 . | Paydoun . 0 0| . 1,506 . 1170172040 . [1.A .
..3142J6-DY-6 | FREDDIE MAC POOL ROO118 . . |- 06/01/2026 . | Paydoun ... .0 . 0 .8,348 |.. . 05/01/2056 . [1.A ........
..3142J6-DY-6 | FREDDIE MAC POOL RQO118 . . 05/01/2026 . | Paydown L0 .0 . 0 L ATT6 . . 05/01/2056 . [1.A ........
..36564K-B3-2 | FREDDIE MAC REMICS ....... . 04/20/2026 . | ATHENE ANNUITY & LIFE 0 0 0| 1,141,910 . 07/25/2042 . (1.A .
..35564K-KY-4 | FREDDIE MAC REMICS 2021-DNAG M2 . 06/25/2026 . | Paydoun . ..348,071 |. 0 0| . . 10/25/2041 . [1.A .
..01F050-64-3 |UMBS 30YR TBA REG A ................. .. |. 04/01/2026 . | DIRECT .. P o .1,070,129 |.... 0. 0. . 01/01/2056 . [1.A ........
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 42,823,519 42,703,099 42,691,026 3,826,010 0 28,772 0 28,772 0 42,725,108 0 98,410 98,410 129,547 XXX XXX
..854941-AA-9 JSTAR POINT ....oviuioeeieeiseecsserenssnensenesennas [. 05/28/2026 . [Paydonn ..vovevveveeiciiiscinenes Joeeesneesnaninens freenes 1,012,604 |........ 1,012,604 |........ 1,013,870 |...oooeeeeeen.ns [ 0 ooeenns (1,266) [............... [V P (1,266) [............... [ 1,012,604 |............... 0 fooeiinnnnnees [ PP [ 16,885 |. 04/25/2045 . |1.F FE ....
1049999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency commercial mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 1,012,604 1,012,604 1,013,870 0 0 (1,266) 0 (1,266) 0 1,012,604 XXX
..000021-AB-5 | ADMT . 06/01/2026 . | Paydoun ... . ...97,521 ...99,208 |.... .. (1,827) ] .0 . 0 97,521 . 09/25/2068 .
..000780-PR-1 | AMAC 2003-13 A7 . 06/01/2026 . | Paydoun . .1,576 1,489 |. ...80 .0 0| . 01/25/2034 .
..00442J-AD-6 | ACE 2007-ASP1 A2C . 06/25/2026 . | Paydoun . L7122 .2,83% | 4,321 66 0| . 03/25/2037 .
..02147Y-AJ-4 | CWALT 2006-27CB A9 . . 06/01/2026 . | Paydoun . 11,740 .9,274 |. .0 0| . 11/25/2036 .
..02147Y-AK-1 | CWALT 2006-27CB A10 . 06/01/2026 . | Paydoun . 27,904 22,054 0 0| . 11/25/2036 .
..058933-A0-5 |BAFC 2006-D 5A3 .. . 06/01/2026 . | Paydoun . 10,245 9,075 0 0| . 05/20/2036 .
..05948K-R4-3 | BOAA 2005-10 1CB5 . 06/01/2026 . | Paydoun . 22,313 19,793 0 0| . 11/25/2035 .
..05949C-MV-5 | BOAMS 2005-K 4A1 . . 06/01/2026 . | Paydoun . 16,948 15,537 0 0| . 12/25/2035 .
..05950A-A0-9 | BOAA 2006-4 3CB3 . . 06/01/2026 . | Paydoun . 29,078 10,990 0 0| . 05/25/2046 .
..05950L-AE-2 | BOAMS 2006-3 1A5 . . 06/01/2026 . | Paydoun . 0 0| . 10/25/2036 .
..05950M-AH-3 | BAFC 2006-G 3A2 . 06/01/2026 . | Paydoun ... .0 . 0 . 07/20/2036 .
..059522-BC-5 |BAFC 2007-C 4A1 . 06/01/2026 . | Paydoun ... .0 . 0 . 05/20/2036 .
..06051G-BU-2 | BANK OF AMERICA 2004-2 3A1 . 06/01/2026 . | Paydoun . 0 0| . 09/20/2034 .
..07384Y-NA-0 | BSABS 2003-AC5 A5 ... . 06/01/2026 . | Paydoun . 0 0| . 10/25/2033 .
..07387A-AV-7 | BSARM 2005-3 1A1 .... . |- 06/01/2026 . |Paydown ... .0 . 0 . 06/25/2035 .
..073914-WC-3 | BSMSI 1997-6 3A .. . 05/01/2026 . | Paydoun ... K .0 . 0 . 06/25/2030 .
..10567M-AB-1 |BRAVO ... . 06/01/2026 . | Paydoun . ..215,785 ..215,785 ..217,943 |. ..218,213 |. .(2,429) | 0 ..(2,429) 0| .215,785 . 10/25/2063 .
.. 10569H-AC-8 |BRAVO . . 06/01/2026 . | Paydoun . .. 129,841 ..129,841 . 131,788 |. ..131,963 |. [(2,122) | 0 ..(2,122) 0| 129,841 . 09/25/2063 .
..10569K-AC-1 |BRAVO . . 06/01/2026 . | Paydoun . 84,051 84,051 85,049 |. 85,049 |. ... (998) | 0 0| . 02/25/2064 .
.. 1248\B-AL-9 | CBASS 2007-CB2 AZE . . 06/01/2026 . | Paydoun . 17,269 |. .29,845 | 0 0| . 02/25/2037 .
.. 12498N-AC-7 | CBASS 2006-CB2 AF3 . . 06/01/2026 . | Paydoun . 4,873 | 0 |. 0 0| . 12/25/2036 .
.. 12564E-AA-0 | OMW 2020-OMW C . . 06/01/2026 . | Paydoun . 21,458 |. 0 0| . 04/25/2051 .
..12665L-AC-8 | COLT 2024-2 A3 . . 06/01/2026 . | Paydoun . . 0 0| . 04/25/2069 .
..12667F-HII-8 | CWALT 2004-9T1 A13 . . 06/01/2026 . | Paydoun . 0 0| . 07/25/2034 .
..12667G-5G-4 | CWALT 2005-40CB A1 . . 06/01/2026 . | Paydoun . 0 0| . 10/25/2035 .
..12667G-MY-6 | CWALT 2005-23CB A15 . 06/01/2026 . | Paydoun . 0 0| . 07/25/2035 .
..126694-3Y-2 | CWHL 2006-HYB3 2A1A . 06/01/2026 . | Paydoun . 0 0| . 05/20/2036 .
.. 12669A-TQ-7 | CWALT 1998-4 B1 .. . 06/01/2026 . | Paydoun . 0 0| . 08/25/2028 .
.. 12669A-TR-5 | CWALT 1998-4 B2 .. . 06/01/2026 . | Paydoun . 0 0| . 08/25/2028 .
.. 12669F-VZ-3 | CWHL 2004-5 245 .. . 06/01/2026 . | Paydoun . 0 0| . 05/25/2034 .
..12669F-ZL-0 | CWHL 2004-8 1A4 . 06/01/2026 . | Paydoun . 0 0| . 07/25/2034 .
.. 12669F-72-9 | CWHL 2004-8 M . |- 06/01/2026 . | Paydoun ... . .0 . 0 . 07/25/2034 .
..12669G-BA-8 | CWHL 2004-HYB6 A2 ... . |- 06703/2026 . | ATHENE ANNUITY & LIFE .. .. 121,770 .0 . 0 (2,14 . 11/20/2034 .
..12669G-BA-8 | CWHL 2004-HYB6 A2 . 06/01/2026 . | Paydoun ... .5,151 0 0| ....0 . 11/20/2034 .
..16159G-AC-3 | CHASE 2019-ATR2 A3 . . 06/01/2026 . | Paydoun ... 37,655 0 0| . 07/25/2049 .
..161630-CH-9 | CHASE 2007-A1 13M2 .... . 06/03/2026 . | ATHENE ANNUITY & LIFE .. .. 151,668 .0 .. .0 .. . 03/25/2037 .
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..161630-CH-9 | CHASE 2007-A1 1342 . . 06/01/2026 . | Paydoun s ..18,291 . 17,514 ... 0. L T76 ... o0 |- ..18,291 ...283 |. 03/25/2037 .
..172973-XA-2 [ CMSI 2004-3 A6 . . 06/03/2026 . | ATHENE ANNUITY & LIFE s 54,993 53,489 |. 0 .62 0| 53,551 1,460 |. 05/25/2034 .
..172973-XA-2 [CMSI 2004-3 A6 . . 06/01/2026 . |Paydown ... 1, . 1,987 .1,884 | 0 .53 0| 01,937 .42 |. 05/25/2034 .
..17328P-CB-7 | CMLTI 2020-EXP2 B3W . 06/01/2026 . | Paydoun . 17,911 17,911 17,911 0 .0 0| 17,911 300 |. 08/25/2050 .
..19688V-AC-4 |COLT ..... . 06/01/2026 . |Paydown ... .211,686 . 211,686 14,817 |. 0 ,131 0| 11,686 ,974 |. 06/25/2069 .
..19688X-AC-0 |COLT .. . 04/20/2026 . | ATHENE ANNUITY & LIFE 7 091,275 ..7,053,882 L0 [ PR 0 0| .7,106,786 124,878 |. 11/25/2069 .
..19688X-AC-0 |COLT .. . 04/01/2026 . |Paydown ... .. 258,867 0. 0 ..(1,942) 0| .258,867 . 11/25/2069 .
..225418-23-5 |CSFB 2004-8 CB1 .. . 06/01/2026 . |Paydomn .....ouunviviiiiniiiiniiiinns foriineeeriniieees [ 6,524 .3,138 |.... o0 ]l .3,386 ... w0 ] . 12/25/2034 .
..227919-AC-1 |CROSS ... . 04/20/2026 . | ATHENE ANNUITY & LIFE .. . 6,450,747 0. .53 ... o0 |- . 09/25/2069 .
..227919-AC-1 | CROSS ... . 04/01/2026 . |Paydoun .. 0 0| . 09/25/2069 .
..24381Y-AC-8 |DEEPHAVEN RESIDENTIAL MORTGAGE . 06/01/2026 . | Paydoun . 0 0| . 07/25/2067 .
.. 31359V-HB-2 |FNW 1999-W1 M . |- 06/01/2026 . | Paydoun ... .0 w0 ] . 02/25/2029 .
..31359V-HC-0 [FNW 1999-W1 B1 . . |- 06/01/2026 . [Paydown ... 0. o0 |- . 02/25/2029 .
..31359V-ML-4 |FNW 1999-W3 M .. . 06/01/2026 . | Paydoun . 0 0| . 03/25/2029 .
..31359V-MM-2 [FNW 1999-W3 B . . 06/01/2026 . |Paydoun . -1, N 0 0| . 03/25/2029 .
..32051G-WU-5 | FHAMS 2005-6 1A5 . . 06/01/2026 . | Paydoun . 15,288 |. 0 0| . 11/25/2035 .
..32051G-YJ-8 |FHAMS 2005-FA8 1A4 . . 06/01/2026 . |Paydoun . 10,201 |. 0 0| . 11/25/2035 .
..36169H-AB-9 [GCAT .......ccevvnnn . 06/01/2026 . | Paydoun . ... (766) | 0 0| . 01/25/2059 .
..36185M-EV-0 | GMACM 2006-AR2 2A1 . . 05/01/2026 . | ATHENE ANNUITY & LIFE .. (31,648) s ..(73,273) |. ..(73,273) |. (6,681) |. 0 0| .(79,955) . 05/19/2036 .
..36185M-EV-0 | GMACM 2006-AR2 2A1 . . 04/01/2026 . |Paydown ........eceeennnnn .. 104,671 . 104,671 ... 13,273 |. 73,273 |. .31,397 | 0 0| 104,671 . 05/19/2036 .
..36831C-AE-2 |GCAT .. . 04/20/2026 . | ATHENE ANNUITY & LIFE . 9,689,081 ..9,425,000 ..9,737,208 |. 0. (2,170) |. 0 0| .9,735,033 . 06/25/2059 .
..39538l1-BE-7 | GPMF 2005~ . 06/25/2026 . |Paydown ...........cceunnn .. 141,449 .. 141,449 ..139,901 N 0 0| 141,449 . 07/25/2035 .
..403945-AE-8 | HOMES .... . 04/20/2026 . | ATHENE ANNUITY & LIFE . 4,060,820 ..4,050,371 ..4,063,662 |. L0 0 0| .4,063,662 . 08/25/2059 .
..403945-AE-8 | HOMES .... . 04/01/2026 . |Paydoun .. .. 177,984 .. 177,984 . 178,568 |. L0 0 0| 177,984 . 08/25/2059 .
..466247-ER-0 | JAMMT 2004-S1 1A7 . 06/01/2026 . |Paydoun . . 182 A74 . 4 0| 182 0 . 09/25/2034 .
..466247-LX-9 | JAMMT 2005-A1 5A2 . 06/01/2026 . | Paydoun . ,480 ,480 |. 0 0| ,480 0. . 02/25/2035 .
..466247-Ul-1 [ JPMMT 2005-S2 2A4 . 06/01/2026 . | Paydoun . 25,551 22,070 |. 0 0| 25,551 0. . 09/25/2035 .
..46629C-AM-9 | JPMMT 2006-A5 3A6 . 06/01/2026 . | Paydoun . 18,825 |. 0 0| 19,809 0 . 08/25/2036 .
..46630G-BB-0 | JPAMMT 2007-A1 7A1 .. . |- 06/03/2026 . [ ATHENE ANNUITY & LIFE .. ...66,273 |.... 0. o0 |- ..66,273 |.. . (3,181) . 07/25/2035 .
..46630G-BB-0 | JPAMMT 2007-A1 7A1 .. . |- 06/01/2026 . [Paydoun 03,228 |.... .0 w0 ] ...3,228 |.. 0 . 07/25/2035 .
..46630G-BD-6 | JAMMT 2007-A1 7A3 . 06/03/2026 . | ATHENE ANNUITY & LIFE 62,231 0 0| 62,231 . 07/25/2035 .
..46630G-BD-6 | JAMMT 2007-A1 7A3 . 06/01/2026 . |Paydown ........eeeeennnnn 3,031 ). 0 0| . 07/25/2035 .
..46630P-AE-5 | JPMMT 2007-A2 2A1 ... . |- 06/03/2026 . | ATHENE ANNUITY & LIFE .. . 160,680 |.... 0. o0 |- . 04/25/2037 .
..46630P-AE-5 | JPMMT 2007-A2 2A1 ... . |- 06/01/2026 . | Paydown ... 5,156 ..., .0 w0 ] . 04/25/2037 .
..46649Y-AC-9 | JPMMT 2018-9 A3 .. . 06/01/2026 . | Paydoun . 20,340 |. 0 0| . 02/25/2049 .
..46658C-AB-7 [ JP MORGAN CHASE & CO . 06/01/2026 . | Paydoun . ..257,801 0 0| . 06/25/2054 .
.. 52523K-AH-7 | LXS 2006-17 WF42 . |- 06/01/2026 . |Paydown ... ...31,093 |.... 0. o0 |- . 11/25/2036 .
..576434-YS-7 |MALT 2004-12 6A4 .... . |- 06/03/2026 . [ ATHENE ANNUITY & LIFE .. .0 w0 ] . 12/25/2034 .
..576434-YS-7 | MALT 2004-12 6A4 . . 06/01/2026 . |Paydoun .. 0 0| . 12/25/2034 .
..59020U-NZ-4 [MLCC 2004-G A1 . . 06/25/2026 . |Paydoun . 0 0| . 01/25/2030 .
..59020U-SM-8 [ MLCC 2005-A2 A5 . 06/01/2026 . |Paydoun . 0 0| . 02/25/2035 .
..59025G-AA-9 | MLMBS 2007-2 1A1 . . 06/01/2026 . | Paydoun . 0 0| . 08/25/2036 .
..595491-AC-7 [MDST 11 M2 ...... . 06/15/2026 . |Paydoun . 0 0| . 07/15/2038 .
..64352V-GW-5 |NCHET 2004-A Al19 . 06/01/2026 . | Paydoun . I N 0 0| . 08/25/2034 .
..64352V-MX-6 | NCHET .... . 06/25/2026 . |Paydoun . .. 240,130 240 130 ..287,729 |. ..238,132 |. 0 0| .240,130 . 09/25/2035 .
..64831P-AA-3 | NRMLT . 06/25/2026 . |Paydoun .. .. 972,417 ..972 417 ..979,285 |. ..976,569 |. 0 0| 972,417 . 03/25/2039 .
..64831P-AB-1 | NRMLT 2 . 06/03/2026 . | ATHENE ANNU . 2,008,337 ..2,000,000 ..2,016,386 |. 2,015,983 |. 0 0| .2,015,186 . 03/25/2039 .
..65536P-AM-2 | NOMURA 2006-AF1 3A1 . 06/03/2026 . | ATHENE ANNUITY & LIFE .. 185,204 ..257,686 225,465 ..225,465 |. 0 0| .225,465 . 06/25/2036 .
..65536P-AM-2 | NOMURA 2006-AF1 3A1 . 06/01/2026 . |Paydown ... .1,626 1,626 . 1,428 . 1,423 | 0 0| .1,626 . 06/25/2036 .
..67117X-AC-0 [OBX ... . 06/01/2026 . | Paydoun . 55,655 55,655 56,411 56,411 0 0| 55,655 . 04/25/2063 .
..67119C-AB-6 |OBX . . 06/01/2026 . |Paydown ... 74,898 74,898 75,940 |. 75,940 |. 0 .0 | 74,898 . 05/25/2064 .
..67119U-AC-2 | 0BX 2024-NQM10 A3 . 06/03/2026 . | ATHENE ANNUITY & LIFE .. 346,166 ..342,720 ..346,200 |. L0 N 0 0| .346,200 . 05/25/2064 .
..67119M-AC-2 | 0BX 2024-NaM10 A3 . 05/01/2026 . |Paydown ... 0. (380) A 0 .0 | .. 37,439 . 05/25/2064 .
..67119R-AA-5 [ NYNT . 06/25/2026 . | Paydown ... .2,444,545 |.... ...(5,952) |. .0 . .0 ]........ 2,438,593 |.. . 09/25/2039 .
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..67120T-AA-8 . 06/25/2026 . |Paydoun ........ooooeiiiiiiiiiiiiinn feniiiiiiiiiiieieins [ 10,900,000 |....... 10,900,000 |....... 11,000,386 |....... 10,998,023 [...eevvvvennnnn0 foenins (98,023) | 0 el (98,023) ... 0 e 10,900,000 |.. ...356,711 |. 05/25/2039 . (1.
..67120T-AB-6 |NYNT .. . 06/25/2026 . | Paydoun . 11,000,000 11,000,000 11,104,071 |. 11,101,528 |. .(101,528) |. 0 .(101,528) 0| 11,000,000 376,686 |. 05/25/2039 . |2.
..67124F-AF-3 | 0BX 2026-Nau4 A1 . . 06/01/2026 . | Paydoun . ... 54,828 ...54,828 ...54,827 |. . 0 . 0| . . . 02/25/2066 . (1.
..67126G-AC-6 | CMPDC 2025-NQM20 A1 . 06/01/2026 . | Paydoun . 98,068 98,068 98,066 |. 0 0| . 10/25/2065 . (1.
..693984-AB-2 |PRKCM .......covvvvenns . 06/01/2026 . | Paydoun . 211,725 ..211,725 ..273,763 |. 0 0| . 09/25/2058 . (1.
..761118-GV-4 |RALI 2005-QS13 1A4 . . 06/01/2026 . | Paydoun . 0 0| . 09/25/2035 . (1.
.. 79548K-H9-2 | SBM7 1999-2 B2 . . 06/01/2026 . | Paydoun . 0 0| . 02/25/2029 . (1.
..81744F-GY-7 | SEMT 2005-2 A1 . . |- 06/20/2026 . [Paydown ... .0 . 0 . 03/20/2035 . (2.
..81744L-AN-4 | SEMT 2007-2 2BA1 ... . |- 04/20/2026 . [ATHENE ANNUITY & LIFE .. .1,108,457 |.... .0 . 0 . 06/20/2037 . (1.
..81744L-AN-4 | SEMT 2007-2 2BA1 . . 04/01/2026 . | Paydoun ... 2,907 | 0 0| . 06/20/2037 . (1.
..81745D-AE-1 | SEMT 2013-9 A1 . . 06/01/2026 . | Paydoun . , ..123,954 |. 0 0| . 07/25/2043 . (1.
..81747W-AA-5 | SEMT 2018-7 A1 . . 06/01/2026 . | Paydoun ... , ... 1,467 ... .0 . 0 . 09/25/2048 . (1.
..81748R-AB-3 | SEMT 2020-4 A2 ... . |- 06/01/2026 . |Paydown .19, ... 19,212 ... .0 . 0 . . 11/25/2050 . (1.
..863579-FQ-6 | SARM 2004-18 1A1 . . 06/03/2026 . | ATHENE ANNUITY & LIFE .. 241,317 ..263,254 264,630 |. .. 264,477 |. 0 0| .264,409 . 12/25/2034 . (2.C
..863579-FQ-6 | SARM 2004-18 1A1 . . 06/01/2026 . |Paydoun .................. 15,933 ... 15,933 16,016 |. 16,007 |. 0 0| 15,933 . 12/25/2034 . (2.C
..863579-Y6-9 | SARM 2006-3 4A . . 06/03/2026 . | ATHENE ANNUITY & LIFE ..360,001 . 656,607 ..518,720 |. ..366,812 |. 0 0| .529,139 . 04/25/2036 . 1.A
..863579-Y6-9 | SARM 2006-3 4A . . 06/01/2026 . | Paydoun ... ..1,881 .1,881 1,486 |. .1,051 |. 0 0| .1,881 . 04/25/2036 . 1.A
..924925-AE-0 | VERUS 2024-7 A3 . 06/03/2026 . | ATHENE ANNUITY & LIFE ,998,413 ,993,135 ,904,693 |. 1,994,693 |. 0 0| .1,994,693 . 09/25/2069 . 1.A .
..924925-AE-0 | VERUS 2024-7 A3 . 05/01/2026 . | Paydoun ... .. 164,012 164,012 164,140 ..164,140 |. 0 0| .164,012 . 09/25/2069 . [1.A .
..92540E-AC-7 | VERUS .... . 06/01/2026 . | Paydoun . .. 104,712 104,712 105,497 ..105,497 |. 0 0| 104,712 . 01/25/2069 . [1.A .
..92540G-AC-2 | VERUS . . 06/01/2026 . | Paydoun . .. 262,828 .262,828 266,638 ..266,638 |. 0 0| .262,828 . 06/25/2069 . (1.B .
..92540H-AC-0 | VERUS . . 06/01/2026 . | Paydoun . .. 529,481 .529,481 537,438 ..537,438 |. 0 0| .529,481 . 06/25/2069 . (1.B .
..92540J-AC-6 | VERUS ... . 06/01/2026 . | Paydoun . .. 287,929 287,929 290,753 ..200,753 |. 0 0| .287,929 . 07/25/2069 . [1.A .
..92830H-AA-4 | VISTA POINT SECURITIZATION . 06/01/2026 . | Paydoun . .. 252,236 .252,235 .254,758 ..254,758 |. 0 0| .252,235 . 05/25/2054 . 1.A .
..92841Y-AA-3 | VISTA POINT SECURITIZATION . 06/01/2026 . | Paydoun . .. 659,841 .659,841 .657,315 ..657,437 |. 0 0| .659,841 . 10/25/2054 . [1.A .
..92842U-AA-0 | VISTA POINT SECURITIZATION . 06/01/2026 . | Paydoun . .. 478,995 |...........478,995 |...........481,839 |.................. 0 0| .478,9% . 08/25/2085 . [1.A FE ..
.. 929227-3N-4 | WAMU 2003-85 CB1 .... . 06/01/2026 . | Paydoun . .. 109,094 0 0| .109,094 . 06/25/2033 . [1.A FM ...
.. 92022F-GV-4 | WAMU 2003-S11 2A7 . 06/01/2026 . | Paydoun ... . 0 0| .9,679 . 11/25/2033 . [1.A FM ...
..92022F-10-8 | WAMU 2004-RS1 A5 .... . |- 06/03/2026 . | ATHENE ANNUITY & LIFE .. .0 . 0 101,911 |.. . 11/25/2033 . [1.A FM ...
..92022F-MQ-8 | WAMU 2004-RS1 A5 .... . |- 05/25/2026 . | Paydoun ... .0 . 0 ...2,480 |.. . 11/25/2033 . [1.A FM ...
..933638-AA-6 | WAMU 2006-AR19 1A . 06/01/2026 . | Paydoun ... 0 0| 18,632 . 01/25/2047 . [1.A FM ...
..930336-3P-6 | WMALT 2005-2 2A1 . . 04/20/2026 . | ATHENE ANNUITY & LIFE 0 0| . . 04/25/2035 . [1.A FM ...
..939336-3P-6 | WMALT 2005-2 2A1 ... . |- 04/01/2026 . |Paydown .0 . , 0 . 04/25/2035 . [1.A FM ...
..930336-5E-9 | WMALT 2005-3 2A1 ... . |- 06/01/2026 . |Paydown ... 0 e (1,189) . 0 . 05/25/2035 . [1.A FM ...
.. 93934F-CS-9 | WMALT 2005-8 20B5 . 06/01/2026 . | Paydoun . 0 . 17,386 0| . 10/25/2035 . [1.A FM ...
.. 93034F-EN-8 | WMALT 2005-9 4A1 . . 06/01/2026 . | Paydoun . 0 17,287 0| . 11/25/2035 . [1.A FM ...
.. 93934N-All-5 | IMALT 2006-5 2CB7 .. . |- 06/01/2026 . [Paydown ... 0 el (13,865) |... 0 . 07/25/2036 . [1.A FM ...
..93936H-AE-6 | WMALT 2007-2 1A5 ... . |- 04/01/2026 . | Paydoun ... ... 3,167 |.... 0 el (2,49) 0 . 04/25/2037 . [1.A FM ...
..93936H-AE-6 | WMALT 2007-2 1A5 . . 05/01/2026 . | Paydoun . , K .3,188 |. 0 0| . 04/25/2087 . [1.F FM ...
..93036H-AE-6 | WMALT 2007-2 1A5 . . 06/01/2026 . | Paydoun ... .9,8% | 11,528 |. 0 0| K . 04/25/2037 . [3.A FM ...
..93036M-AA-3 | IMALT 2007-0A4 A1A . . 06/03/2026 . | ATHENE ANNUITY & LIFE ..2,322,881 |. . 2,435,524 |. 0 0| . 2,435,524 )| . 04/25/2047 . [3.A FM ...
..93036M-AA-3 | IMALT 2007-0A4 A1A . . 06/01/2026 . | Paydoun . 21,864 | 22,924 |. 0 0| 21,508 K . 04/25/2047 . [3.A FM ...
..95001T-AA-3 | WIFMBS 2019-1 A1 .. . 06/01/2026 . | Paydoun . 1,074 |. 1,074 |. 0 0| .1,075 . 11/25/2048 . [1.A
..95002T-AA-2 | WIFMBS 2020-3 A1 . 06/01/2026 . | Paydoun . . 4,855 |. . 4,855 |. 0 0| 4,701 . 06/25/2050 . [1.A .
..378961-AF-3 | GMSL 2004-A B1 . . 06/01/2026 . | Paydoun . 9,445 |. 1,43 |. 0 0| . 6,209 . 11/25/2082 . [1.A
..46660H-AD-8 | AGL 2025-Nau4 A1 .... . 06/01/2026 . | Paydoun ... .. ... 72,530 |.... .. 72,530 |.... 0. 0. .. 72,530 |. . 03/25/2066 . [1.
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency residential mortgage-backed securities (unaffiliated) 69,902, 106 70,401,083 70,214,406 44,488,428 200, 146 70,743 0 0 69,822,106 80,002 1,757,423 XXX
..054930-AE-5 | BBCMS .. |- 04/20/2026 . [ATHENE ANNUITY & LIFE .. . 7,179,120 ..6,817,000 .0 ....(1,429) |. .0 . 0 ,181,554 |.. .70,437 |. 12/15/2056 .
..05593V-AG-8 |BX 2025-ROIC B . . 05/15/2026 . | Paydoun ... .. 137,616 . 137,616 ..137,305 |. .0 L3t 0 0| 137,616 2,931 . 03/15/2030 .
..05593V-AJ-2 |BX 2025-ROIC C . . 05/15/2026 . | Paydoun . .. 156,793 ..156,793 .. 155,591 .0 1,202 | 0 0| .156,793 .. 3,438 |. 03/15/2030 .
..05610H-AE-3 |BX 2022-LP2 C .. . 04/15/2026 . | Paydoun . 3,500,000 ..3,500,000 K .3,500,000 |. 0 .0 0 0| .3,500,000 .0 . .61,797 |. 02/15/2039 .
..08160B-AH-7 |BMARK 2018-B5 AS . . 05/04/2026 . | BNP PARIBAS .... 10,109,680 .10,362,417 .10,343,365 |. 10,267,617 |. 0 ..8,929 | 0 0| 10,276,546 ,865) |.. 192,777 |. 07/15/2051 .
..081927-AG-0 | BMARK . 04/20/2026 . | ATHENE ANNUITY & LIFE ...ooovvies Jovvevnnnniiniinniins founnns 4,264,684 |........ 4,200,000 |........ 4,319,005 |........ 4,318,930 |.... ... (1,566) . 0. 0 s 4,317,365 |.. (52,681) .. 108,148 |. 03/15/2057 .
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..09661X-AG-3 |BMO 2024-5C8 B . . |- 04/20/2026 . | ATHENE ANNUITY & LIFE . 10,330,207 .. (498) | .0 . . (498) ... 0 (1,713) |- (1,713) . 12/15/2057 . (1.
.. 12433H-AA-2 | BX 2025-BCAT A . . 06/15/2026 . | Paydoun .. ..757,164 |. .0 0 .0 0| .0 .0 . . 08/15/2042 . (1.
.. 12433H-AC-8 | BX 2025-BCAT B . . 06/15/2026 . | Paydoun . ..645,712 |. ...0 ] 0 .0 0| , . 08/15/2042 . (1.
.. 12433H-AG-9 | BX 2025-BCAT D . . 06/15/2026 . | Paydoun . 0 (7,589) |. 0 . (7,589) 0| 1, 214 318 . 08/15/2042 . (1.
.. 12593G-AK-8 | COMM ... . 06/01/2026 . | Paydoun . ,549 |. 0 .. 392 0| 15,942 . 07/10/2050 . (1.
..12626L-AY-8 | COMM .. . 06/01/2026 . | Paydoun . 61,531 0 0| 63,353 . 08/10/2050 . (1.
..12630D-BB-9 | COMM .. . 06/01/2026 . | Paydoun . , .6,416 |. 0 0| . 6,564 . 02/10/2047 . (1.
..17291E-BA-8 | CGCMT 2016-P6 C .. . 06/03/2026 . | ATHENE ANNUITY & LIFE . .1, 609 582 .1,719,693 |.... .0 . 0 e 1,723,518 .. . 12/10/2049 . (1.
..30227T-AC-4 |ESA 2025-ESH B .... . |- 04/15/2026 . | Paydoun .. 184,333 , , ........... 184,333 |.... .0 . 0 ... 184,333 .. . 10/15/2042 . (1.
..30338W-AL-3 |FSRIA 2024-FL9 A . . 05/28/2026 . | ATHENE ANNUITY & LIFE 20,862, 106 .20,826,000 .20,806,026 |. 20,805,053 |. 0 0| 20,806,434 . 10/19/2039 . (1.
..36251P-AC-8 | GSMS 2016-GS3 A3 . . 06/01/2026 . |Paydoun .................. . 2,200,676 ..2,200,676 ..2,141,317 |. .2,181,610 |. 0 0| .2,200,676 0 . 10/10/2049 . (1.
.. 36252A-AH-9 | GSMS . |- 04/20/2026 . [ATHENE ANNUITY & LIFE . .... 801,887 |.......... 801,887 |.... .0 . 0 ...806,531 |.. . (23,363) |.... . 11/10/2048 . (1.
.. 36252A-AH-9 | GSMS . |- 04/01/2026 . [Paydown .. , 192 [ 1,152 o 1,152 [, .0 . 0 1,192 . 0 e . 11/10/2048 . (1.
. 44421L-AA-0 | HY 2016-10HY A . . 06/01/2026 . | Paydoun . . 9,475,000 ..9,475,000 ..9,156,250 |. .9,381,927 |. 0 0| .9,475,000 134 308 . 08/10/2038 . (1.
.. 44421L-AE-2 |HY 2016-10HY B . . 06/01/2026 . | Paydoun . 10,500,000 .10,500,000 .10,137,305 |. 10,433,079 |. 0 0| 10,500,000 158,010 |. 08/10/2038 . (1.
..46590R-AE-9 | JPMCC 2016-JP3 2016-JP3 A5 ... . 06/01/2026 . | Paydoun . . 2,568,838 ..2,568,838 ..2,623,874 |. .2,565,926 |. 0 0| . 2,568,838 .36,522 |. 08/15/2049 . (1.
..46641J-BB-1 | JPMBB COMMERCIAL MORTGAGE SECU . 05/01/2026 . | Paydoun . 79,847 79,847 78,970 |. L0 0 0| 79,847 1,075 |. 02/15/2047 . |1.
..46646R-AJ-2 | JPMDB 2016-C4 A3 . . 06/01/2026 . | Paydoun . .. 823,904 ..823,004 ..808,383 |. ..812,392 |. 0 0| .823,994 . 12,942 | 12/15/2049 . (1.
..46657X-AA-4 | W 2024-MRCO A . . 05/15/2026 . | Paydoun . . 2,000,000 ..2,000,000 ..2,006,250 |. .2,000,589 |. 0 0| .2,000,000 .44,507 |. 06/15/2039 . (1.
..46657X-AC-0 | JW 2024-MRCO B . . 05/15/2026 . | Paydoun . 10,000,000 10,000,000 ..9,975,000 |. .9,975,000 |. 0 0| 10,000,000 . 06/15/2039 . (1.
..46657X-AE-6 | JI 2024-MRCO C . . 05/15/2026 . | Paydoun . 10,000,000 10,000,000 ..9,975,000 |. . 9,922,552 |. 0 0| 10,000,000 . 06/15/2039 . (1.
.. 92030F-AX-7 |WFRBS ............... . 06/01/2026 . | Paydoun . 0 0| . 08/15/2047 . (1.
..94989A-BA-2 | WELLS FARGO COMMERCIAL MORTGAG . . 06/01/2026 . | Paydoun .. .0 .. .0 .. . 12/15/2047 . [1.
1079999999. Subtotal - asset- backed securmes - financial asset- backed securities - self I|qU|dat|ng -
non-agency commercial mortgage-backed securities (unaffiliated) 110,026,467 109,653,232 109,577,193 91,197,414 0 110,331,787 (305,320) XXX XXX
..00043%-AB-5 | AA WAREHOUSE B ... ... |- 04/22/2026 . |Redemption 100.0000 ...oven founnnnnnniiiiinn oo 4,200,000 |........ 4,200,000 |........ 4,200,000 |........ 3,368,457 |.... 0 0 0 L 4,200,000 |.. . 08/08/2036 . |2.C PL ..
..00110D-AG-3 | AG CBO 2021-1 D . 05/04/2026 . | ATHENE ANNUITY & LIFE .. 10,379,238 .10,550,000 .10,482,069 |. 10,509,518 |. 0 10,513,180 (133,942) |. . 04/25/2038 . [1.F FE .
..03665L-AU-7 |ANTR .......eeeeee . 04/20/2026 . | ATHENE ANNUITY & LIFE 2,183,529 ..2,200,000 2,209,900 |oeevviiiiiiinnnnns 0| 0 .2,207,848 . (24,319) |. . 07/20/2036 . [2.C FE .
..07134F-AA-8 | BATLN 2024-25A A . . 04/02/2026 . |Paydoun .................. . 2,000,000 ..2,000,000 ..2,000,000 |. .2,000,000 |. 0 .2,000,000 K , . 03/13/2037 . [1.A FE .
.. 25255C-AG-7 |DCF 2020-3A D ..... . 04/20/2026 . | ATHENE ANNUITY & LIFE . 8,538,148 ..9,100,000 ..9,100,000 |. .9,100,000 |. 0 .9,100,000 271,610 |. 10/25/2038 . |2.C PL ..
.. 26252N-AU-3 | DRSLF 2019-72A DR . 04/20/2026 . | ATHENE ANNUITY & LIFE . 1,986,010 ..2,000,000 ..1,978,286 |. 1,078,344 |. 0 .1,983,730 .60,173 |. 05/15/2082 . [2.C FE .
..38178\-AA-5 | GCPAF 2019-1 AR .. . 04/16/2026 . |Various ... . 6,550,014 .. 7,261,998 .. 7,261,998 |. 7,261,998 |. 0 .7,261,998 107,982 |. 07/20/2030 . 1.F FE .
..381941-AA-1 | GCBSL 2024-72A A1 . 05/11/2026 . | Paydoun . . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. 0 .1,000,000 .28,889 |. 04/25/2037 . [1.A FE .
..39055T-AU-2 | GRTLK 2015-1A DR . . 04/16/2026 . | Paydoun . .. 394,017 ..304,017 ..394,650 |. ..304,017 | 0 .394,017 .15,827 |. 01/16/2030 . [1.A FE .
..46604K-AC-2 | IVYH 2024-22A B .. . 06/10/2026 . | Paydoun . . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. 0 .1,000,000 . 04/20/2036 . 1.C FE .
..50803H-AE-7 |MIDO 2025-19A B ..... . 06/26/2026 . | Paydoun . . 7,000,000 ..7,000,000 ..7,000,000 |. .7,000,000 |. 0 .7,000,000 . 07/20/2036 . [1.C FE .
..67591J-AU-6 | OCTAGON INVESTMENT PARTNERS 2016-1A A1R2 . 06/29/2026 . | Redemption 100.0000 . . 2,000,000 ..2,000,000 ..2,000,000 |. .2,000,000 |. 0 .2,000,000 I . 07/18/2087 . [1.A FE .
..894135-AG-7 | TRAP 2007-13A B .. . 04/20/2026 . | ATHENE ANNUITY & LIFE . 2,520,870 ..3,000,000 ..2,362,346 |. 0| 0 X . 2,367,027 K 153,843 |.. . 11/09/2042 . (1.E FE .
..BCC20W-7D-1 |BECLO 7A DR ....... . 04/02/2026 . |Paydown ........oooeieiiiiiiiiiiiinns feeiiiiiiiiiiiiiiies o 8,565,480 |........ 8,565,480 |........ 9,022,118 |........8,720,663 |.... 0 0.l 301,455 .. 8,565,480 |......(456,638)]...............0 |...... (456,638) . 10/15/2031 . [2.A FE .
1099999999. Subtotal - asset-backed securmes - financial asset-backed securities - self I|qU|dat|ng -
non-agency - CLOs/CBOs/CDOs (unaffiliated) 58,317,306 60,271,495 60,011,367 54,322,997 0 11,677 301,455 59,593,280 (1,732,612) 1,634,019 XXX XXX
..00436M-AA-3 | AALLC 2018-1 A ... . 06/02/2026 . | Paydoun ... . 167,726 . 167,683 |.......... 167,726 |.... .0 . 167,726 |.. 2,712 |. 12/02/2033 . [1.F FE .
..00436M-AB-1 | AALLC 2018-1B . . 06/02/2026 . | Paydoun . 55,910 55,898 |. 55,910 |. 0 55,910 1,053 |. 12/02/2033 . [2.B FE .
..00436M-AC-9 | AALLC 2018-1 C . . 06/02/2026 . | Paydoun ... 55,910 55,910 55,899 |. 55,910 |. 0 55,910 1,553 |. 12/02/2033 . |3.C FE .
..004495-AB-3 | ACHl TRUST ... . 05/01/2026 . | ATHENE ANNUITY & LIFE . 4,059,861 .. 3,073,637 ..4,060,645 |. .0 0 .4,060,645 . 22,953 |. 03/25/2055 . [1.F FE .
..004495-AB-3 | ACHl TRUST ... . 04/01/2026 . | Paydoun ... ... 47,687 ... 47,687 ...48,731 | 0 0 .. 47,687 . 03/25/2055 . [1.F FE .
..05588U-AA-0 |HGVGI 2019-A A . . 05/25/2026 . | Paydoun . ..616,652 ..616,652 ..616,4% |. ..616,579 |. 0 .616,652 . 09/26/2033 . 1.C FE .
..05588U-AB-8 |HGVGI 2019-A B ... . 05/25/2026 . | Paydoun . .. 432,622 ..432,614 |. 0 .432,622 . 09/26/2033 . 1.F FE .
..14313#-AA-7 | CARLYLE INFRASTRUCTURE .. . 06/10/2026 . | Redemption 100.0000 . ..341,605 |.... .0 . , . 08/25/2033 . [2.A PL .
..14313#-AB-5 | CARLYLE INFRASTRUCTURE .. . 06/10/2026 . | Redemption 100.0000 ....... 5,329,234 |.... .0 . , . 08/25/2033 . (3.B PL .
.. 148550-AA-4 | CLAKE 23-1-A ... . 06/15/2026 . | Redemption 100.0000 . K ..317,665 |. 0 .323,991 . 07/31/2036 . [1.F PL .
..28416T-AA-3 | EHGVT 2019-A A . . 05/25/2026 . | Paydoun ... .1 108,368 1 108 368 1 108 068 |. .1,108,308 |. 0 .1,108,368 . 01/25/2034 . [1.A FE .
..28416T-AB-1 | EHGVT 2019-A B ... . 05/25/2026 . | Paydoun ... .. 369,456 369, 456 369,39 |...........369,439 |.... .0 .. ...369,456 |.. . 01/25/2034 . [1.F FE .
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..28416V-AB-6 |EHGVT 2025-A B . . |- 06/25/2026 . [Paydown ... .. 130,587 130,587 130,564 |...........130,565 |.... 0. . o0 |- .130,587 |.. o0 ) ...0 .. 2,591 |. 01/25/2040 . [1.G FE .
..28416V-AC-4 [EHGVT 2025-A C . . 06/25/2026 . |Paydoun . .. 483,173 ..483,173 ..483,003 |. ..483,099 |. 0 0| .483,173 0| 0. 10,564 |. 01/25/2040 . [2.C FE
..20281L-AA-0 [ENFIN 2024-1A A . 06/20/2026 . |Paydoun . 64,593 64,593 64,139 |. 64,157 |. 0 0| 64,593 0| 0. 1,794 |. 02/20/2055 . |1.G FE .
..30330E-AB-4 |FHF 2024-3A A2 . . 06/15/2026 . | Paydoun . .. 543,209 ..543,209 ..541,682 |. ..541,682 |. 0 0| .543,209 0| 0. 11,142 | 11/15/2030 . [1.F FE .
..35042P-AA-8 [FFIN 2021-2A A . . 06/15/2026 . |Paydoun . .. 468,779 ..468,779 . 468,767 |. ..468,769 |. 0 0| .468,779 0| 0. 4,267 |. 01/15/2042 . |1.A FE ..
..38217D-AA-8 | GOODG 2023-1A A . 04/15/2026 . |Paydoun . .. 106,764 . 106,764 . 104,800 |. 0 0| 106,764 0| 0. 6,630 |. 01/17/2061 . |1.A PL ..
..38217D-AA-8 |GOODG 2023-1A A .. . 05/15/2026 . |Paydoun . .. 196,477 .. 196,477 ..192,861 0 0| 196,477 0| 0. . 01/17/2061 . |[1.A Z .....
..38217D-AA-8 | GOODG 2023-1A A . 06/15/2026 . | Paydoun . 213,632 .0 w0 ] w0 ] . 01/17/2061 . |[1.A PL ...
..38217K-AA-2 [ GOODG 2016-1A A . 06/15/2026 . | Redemption 100.0000 ....... 0. o0 |- o0 ). ...0 . 10/15/2052 . |1.A FE ..
..38217V-AA-8 [GOODG 2017-1A A . 06/15/2026 . | Redemption 100.0000 . 0 0| 0| . 10/15/2052 . |1.A FE ..
..38218D-AA-7 | GOODG 2019-1A .. . 06/15/2026 . |Paydown ... 0 0| 0| .. . 10/15/2054 . |1.C FE ..
..38218J-AA-4 | GOODG 2022-1A A .. . 06/15/2026 . | Paydown ... .0 w0 ] w0 ] .0 . 10/15/2056 . |1.A FE ..
..38237H-AA-5 | GOOD 2021-5CS A .. . 06/20/2026 . |Paydown ... s s 0. o0 |- .4, .. o0 ] . 10/20/2048 . |1.F FE ..
..404720-AB-3 [HINTT 2024-A B . . 06/15/2026 . | Paydoun . .. 184,033 N ..183,288 |. 0 0| .184,033 0| 0. . 03/15/2043 . |1.F FE ..
..404720-AC-1 [HINTT 2024-A C . . 06/15/2026 . |Paydoun . 49,075 49,075 49,064 |. 49,064 |. 0 0| 49,075 0| 0. . 03/15/2043 . |2.C FE ..
.. 41756N-AA-7 |HSLT 2024-1 A .. . 06/25/2026 . |Paydoun . .. 744,075 .. 744,075 .. 744,075 .. 744,075 |. 0 0| .744,075 0| 0. . 12/25/2051 . |1.G FE ..
..41757B-AA-2 |HSLT 2023-1 A .. . 06/25/2026 . |Paydoun . .. 176,021 . 176,021 . 176,021 |. . 176,021 |. 0 0| 176,021 .0 | 0. . 10/25/2050 . |1.G FE ..
..41757L-AA-0 |HSLT 2025-1 A .. . 06/25/2026 . |Paydoun . .. 782,376 ..782,376 ..782,376 |. ..782,376 |. 0 0| .782,376 0| 0. . 01/25/2052 . |1.G FE ..
..42770V-AA-9 [HERO 2016-1A A . . 06/20/2026 . |Paydoun . .7,3% 7,3%4 7,393 .7,39 | 0 0| .7,3% 0| 0. . 09/20/2041 . |1.A FE ..
..42770W-AA-7 [HERO 2016-2A A . . 06/20/2026 . |Paydoun . 15,209 15,209 15,204 15,209 |. 0 0| 15,209 0| 0. . 09/20/2041 . |1.A FE ..
..42770X-AA-5 |HERO 2016-3A A1 .. . 06/20/2026 . |Redemption 100.0000 . 10,984 10,984 10,948 10,960 |. 0 0| 10,984 0| 0. . 09/20/2042 . |1.A FE ..
..42771L-AB-8 |HERO 2017-2A A1 .. . 06/20/2026 . |Paydown ........coeereiinnnnn 18,523 18,523 18,520 18,521 0 0| 18,523 0| 0. . 09/20/2048 . |1.A FE ..
..42771X-AA-4 |HERO 2017-1A A1 . . 06/20/2026 . |Redemption 100.0000 . 15,517 15,517 15,510 | 15,511 | 0 0| 15,517 0| 0. . 09/20/2047 . |1.A FE ..
..43283D-AB-5 |HGVT 2025-3EXT B . 06/25/2026 . |Paydown ... ,073,173 ..1,073,173 ..1,073,050 |. 1,073,050 |. 0 0| 1,073,173 0| 0. . 10/25/2044 . |1.G FE ..
..43283D-AC-3 [HGVT 2025-3EXT C . . 06/25/2026 . |Paydoun . . 1,073,173 ..1,073,173 ..1,073,070 |. 1,073,070 |. 0 0| 1,073,173 0| 0. . 10/25/2044 . |2.C FE ...
..43283J-AC-0 [HGVT 2024-2A C . . 06/25/2026 . |Paydoun . ..213,829 [...........213,829 |[...........219,158 |........cccoeienn 0 0 0| .213,829 0| 0. . 03/25/2038 . |2.B FE ...
..43283Y-AA-1 [HGVT 2024-1B A . . 06/15/2026 . |Paydoun . .. 593,403 . 601,188 |. 0 0| .593,403 0| 0. . 09/15/2039 . |1.A FE ..
..43283Y-AC-7 [HGVT 2024-1B C . . 06/15/2026 . | Paydoun . .. 225,826 . . N ..225,768 |. 0 0| .225,826 0| 0. . 09/15/2039 . |2.B FE ...
.. 43284K-AC-6 |HGVT 2026-1A C . . |- 06/25/2026 . [Paydown ... . 1,085,767 .1,085,767 1,085,740 |.... 0. veer0 ).eeen... 1,085,767 |.. o0 ] . 02/25/2043 . |2.C FE ...
..43285H-AA-6 [HGVT 2020-AA A . . 06/25/2026 . |Paydown ... ... 15,151 ... 15,151 ... 14,502 |............ 14,871 |.... .0 w0 ] ..15,151 w0 ] .0 . 02/25/2039 . |1.A FE ..
..43285J-AB-0 [HGVT 2025-2A B . . 06/25/2026 . |Paydoun . .. 399,340 ..399,340 ..399,261 |. ..399,294 |. 0 0| .399,340 0| 0 . 05/25/2044 . |1.G FE ..
..43285J-AC-8 |HGVT 2025-2A C . . 06/25/2026 . |Paydoun . .. 279,538 ..279,538 ..279,469 |. ..279,4% |. 0 0| .279,538 0| . 05/25/2044 . |2.C FE ..
..433401-AB-2 [HINTT 2025-B B . . |- 06/15/2026 . [Paydown ... .... 810,670 810,513 |.... 0. o0 |- 810,670 |.. o0 ] . 05/15/2045 . |1.G FE ..
..433401-AC-0 [HINTT 2025-B C . . |- 06/15/2026 . | Paydown ... . .... 810,670 810,521 |..oveennnns .0 w0 ] 810,670 |.. w0 ] . 05/15/2045 . |2.C FE .
..433403-AB-8 [HINTT 2025-A B . . 06/15/2026 . |Paydoun . .. 952,382 ..952,382 ..952,279 |. ..952,273 |. 0 0| .952,382 0| . 03/15/2044 . |1.G FE .
..433403-AC-6 [HINTT 2025-A C . . 06/15/2026 . | Paydoun . .. 594,140 ..594,140 ..594,085 |. ..504,081 |. 0 0| .594, 140 0| 0. . 03/15/2044 . |2.C FE .
..46590U-AB-8 |HENDR 2018-2A . 06/15/2026 . |Paydown ... ... 76,242 ... 16,242 L 16,217 ...l 76,213 | 0. 0. .. 76,242 |.. o0 ] ...0 . 10/15/2077 . |2.A FE .
..465911I-AA-5 | HENDR 2020-A . 06/15/2026 . |Paydown ... , 147,062 |........ 1,147,062 |........ 1,124,479 |........ 1,127,432 |.... .0 PV IO 1,147,062 |.. w0 ] . 01/01/2070 . |1.F FE .
..465911I-AB-3 | HENDR 2020-A: . 06/15/2026 . |Paydoun . ,329, 157 1,329,157 1,382,323 |. ,374,840 |. 0 0| . 1,829,157 0| 0. . 12/15/2079 . |1.F FE .
..466159-AB-6 | HENDR 2010-2 . 06/15/2026 . | Paydoun . ..7,328 .7,328 7,326 .7,328 | 0 0| 7,328 0| 0. . 01/15/2050 . |[1.A FE .
..46616M-AB-6 |HENDR 2010-3 . 06/15/2026 . |Paydoun . 14,592 14,592 14,591 14,592 |. 0 0| 14,592 0| 0. . 12/15/2050 . |1.A FE .
..46616P-AA-1 | HENDR 2011-1 . 06/15/2026 . | Paydoun . 83,464 83,464 83,442 83,451 |. 0 0| 83,464 0| 0. . 10/15/2056 . |1.A FE .
..46616Y-AA-2 |HENDR 2012-2 . 06/15/2026 . |Paydoun . 48,334 48,334 48,317 48,322 |. 0 0| 48,334 0| 0. . 10/15/2059 . |1.A FE .
..46617F-AA-2 | HENDR 2013-1 . 06/15/2026 . | Paydoun . 70,038 70,038 69,989 69,989 |. 0 0| 70,038 0| 0. . 04/15/2067 . |1.A FE .
..46617J-AA-4 | HENDR 2013-2 . 06/15/2026 . |Paydoun . 50,103 50,103 50,103 50,103 |. 0 0| 50,103 0| 0. . 03/15/2062 . |1.A FE .
..46617L-AA-9 | HENDR 2013-3 . 06/15/2026 . | Paydoun . 48,713 48,713 48,689 48,711 0 0| 48,713 0| 0. . 01/17/2073 . |[1.A FE .
..46617T-AA-2 | HENDR 2014-1 . 06/15/2026 . |Paydoun . 41,226 41,226 41,203 41,226 0 0| 41,226 0| 0. . 03/15/2063 . |1.A FE ...
..46617T-AB-0 |HENDR 20141 . 06/15/2026 . | Paydoun . 26,598 26,598 26,577 26,598 0 0| 26,598 0| 0. . 03/16/2065 . |2.A FE ...
..46618A-AA-2 |HENDR 2014-2 . 06/15/2026 . |Paydoun . 25,237 25,237 25,221 25,221 0 0| 25,237 0| 0. . 01/17/2073 . |1.A FE ..
..46618A-AB-0 |HENDR 2014-2 . 06/15/2026 . | Paydoun . 21,384 21,384 21,374 21,375 0 0| 21,384 0| 0. . 01/15/2075 . |2.C FE ...
..46650X-AA-1 | HENDR 2019-1 . 06/15/2026 . |Paydoun . 68,218 68,218 68,170 |. 68,170 0 .0 | 68,218 0| 0. . 08/17/2071 . |1.A FE ..
..46650X-AB-9 | HENDR 20191 . 06/15/2026 . | Paydoun . 41,110 41,110 41,077 | 41,077 | 0 0| 41,110 0| 0. . 08/15/2073 . |2.A FE ...
..46655B-AA-4 |HENDR 2021-A . 06/15/2026 . |Paydoun . ..619,311 ..619,311 ..591,937 |. ..595,970 |. 0 .0 | .619,311 0| 0. . 02/15/2079 . |1.F FE ..
..46657N-AA-6 | HENDR 2020-F . 06/15/2026 . | Paydown ... .. 231,254 231,254 231,254 |...........231,254 |.... .0 .. .0 .. .231,254 |.. .0 .. . 12/15/2073 . |1.F FE ..
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..55389R-AB-1 [ MVIOT 2025-2A B . 06/20/2026 . |Paydown ... .. 422,146 422,146 422,048 |...........422,050 |.... 0. . o0 |- 422,146 |.. 0] .. 8,154 |. 10/20/2044 . [1.F FE .
.. 55389R-AC-9 [ MVIOT 2025-2A C .. . 06/20/2026 . | Paydoun . ..614,031 ..614,031 ..613,987 |. ..613,989 |. 0 0| .614,031 12,488 |. 10/20/2044 . [2.B FE ....
..55400U-AA-1 [ MVIOT 2022-1A A .. . 06/20/2026 . |Paydoun . .. 199,118 ..199,118 ..199,066 |. ..199,072 |. 0 0| 199,118 3,400 |. 11/21/2039 . |[1.A FE ....
..61945L-AA-1 [MSAIC 2019-2A A .. . 06/20/2026 . |Paydoun . 4,775 4,775 . 4,531 4,544 0 0| . 09/20/2040 . |1.A FE ....
..61945-AA-7 [MSAIC 2023-2A A .. . 06/20/2026 . |Paydoun .. .. 306,726 ..306,726 ..302,743 .303, 121 0 0| . 09/22/2053 . |1.F FE ....
..61946C-AA-0 [MSAIC 2019-1A A .. . 06/03/2026 . | ATHENE ANNUITY & LIFE . 2,876,377 0 0| . 12/21/2043 . |1.E FE ....
..61946C-AA-0 [MSAIC 2019-1A A .. . 06/20/2026 . |Paydoun .. 0 0| T . 12/21/2043 . |1.E FE ....
..61946E-AA-6 [MSAIC 2017-1A A . 06/20/2026 . |Paydown ... .0 w0 ] w0 ] . 06/20/2042 . |1.C FE ...
..61946F-AA-3 [MSAIC 2018-1A A . 06/20/2026 . |Paydown ... 0. o0 |- o0 ). . 06/22/2043 . |1.D FE ....
..61946G-AA-1 [MSAIC 2017-2A A .. . 06/20/2026 . | Paydoun . N 0 0| 0| . 06/22/2043 . |1.D FE ....
..61946L-AA-0 |MSAIC 2018-26GS A . . 06/20/2026 . |Paydoun . ..293,914 ..294,403 |. 0 0| 0| . 02/22/2044 . |1.G FE ....
..619460-AA-9 [MSAIC 2022-1A A . 06/20/2026 . |Paydown ... 366,079 352,547 |.... .0 w0 ] w0 ] . 01/20/2053 . |1.D FE ....
..61946R-AA-7 [MSAIC 2021-2A A . 06/20/2026 . |Paydown ... 0. o0 |- o0 ] . 04/22/2047 . |1.B FE ....
..61947B-AA-1 [MSAIC 2024-2A A .. . 06/20/2026 . |Paydoun . 0 0| 0| . 04/22/2052 . |1.G FE ....
..61947D-AA-7 [MSAIC 2021-1A A .. . 06/20/2026 . |Paydoun . .. 465,238 .. 465, ..387, N s N 0 0| .465, 0| . 12/20/2046 . |1.B FE ....
..682696-AA-7 [OMFIT 2020-2A A .. . 06/14/2026 . | Paydoun . ,719,652 ..2,719,652 ..2,719,420 |. .2 719,552 |. 0 0| . 2,719,652 0| . 09/14/2035 . |1.A FE ....
..69291IN-AA-0 [PK AIR 2025-2 A . 06/15/2026 . | Paydoun . .. 123,452 ..123,452 ..123,450 |. ..123,450 |. 0 0| .123,452 .0 | . 03/15/2043 . |1.A FE ....
..82650D-AA-0 [ SRFC 2024-2A A . 06/20/2026 . | Paydoun . ,289,359 ,289,359 ..1,300,288 |. 01,299,645 |. 0 0| .1,289,359 0| . 06/20/2041 . |1.A FE ....
..82650D-AC-6 [SRFC 2024-2A C . 06/20/2026 . |Paydoun . ..639,019 .639,019 638,971 ..638,986 |. 0 0| .639,019 0| . 06/20/2041 .|2.B FE ....
..82650F-AC-1 [SRFC 2025-3A C . 06/20/2026 . |Paydoun . .. 552,621 .552,621 ..552,556 |. ..552,557 |. 0 0| .552,621 0| . 08/22/2044 . |2.B FE ....
..826527-AB-1 | SRFC 2022-1A C . . 06/20/2026 . |Paydoun . .. 244,721 244,721 ..244.,709 |. ..244,718 |. 0 0| 244,721 0| . 10/20/2038 . |1.F FE ....
..82652T-AC-9 | SRFC 2022-1A C . . 06/20/2026 . |Paydoun . 70,934 70,934 ...70,922 |. ...70,930 |. 0 . 0| 70,934 0| . 10/20/2038 . |2.B FE ....
..826538-AA-1 [ SRFC 2024-3A A . 06/20/2026 . |Paydoun . .. 997,397 .997,397 ,001,449 |. .1,001,449 |. 0 ..(4,052) 0| .997,397 0| . 08/20/2041 . |1.A FE ....
..82653C-AC-5 [SRFC 2025-1A C . 06/20/2026 . | Paydoun . . 1,853,461 ,853,461 ,853,036 |. 1,852,020 |. 0 1,442 0| . 1,853,461 0| . 01/21/2042 . |2.B FE ....
..82653H-AB-6 | SRFC 2025-2A B . 06/20/2026 . |Paydoun . .. 461,797 461,797 . 461,717 |. ..461,722 |. 0 .75 0| 461,797 0| . 04/20/2044 . |1.F FE ....
..82653H-AC-4 [SRFC 2025-2A C . 06/20/2026 . | Paydoun . ..682,079 682,079 .681,932 ..681,939 |. 0 0| .682,079 0| . 04/20/2044 . |2.B FE ....
..86175E-AA-5 [ SSCRF 2015-1A A . 06/15/2026 . |Paydoun . .. 224,079 ..224,079 ..224,001 |. ..224,027 |. 0 .52 0| .224,079 0| . 12/15/2054 . |1.A FE ....
..86365L-AB-7 |SFS 2010-B B ... . 06/15/2026 . | Paydoun . .. 105,535 ..105,535 ..105,509 |. ..105,532 |. 0 0| .105,535 0| . 08/15/2036 . |1.A FE ....
..869504-AA-8 [ SPSS 2011-1A A . . 06/15/2026 . |Paydown ... ....35,259 ... 35,259 ..35,217 [.......lll.. 35,289 ... 0. o0 |- .. 35,259 |.. o0 ] . 11/15/2058 . |1.A FE ....
..869507-AA-1 [ SPSS 2017-1A A . . 06/15/2026 . |Paydown ... ... 70,403 ... 70,403 .0 w0 ] ..70,403 |.. w0 ] . 01/15/2071 . |1.A FE ....
..884919-AA-9 | THOR 2026-A A .. . 06/15/2026 . |Paydoun . .. 608,823 ..608,823 N 0 0| .608,823 0| . 04/15/2043 . |1.G FE ....
..885170-AA-1 | THOR 2024-A A .. . 06/15/2026 . | Paydoun . .. 481,967 ..481,967 ..481,930 |. 0 0| .481,967 0| . 08/15/2041 . |1.F FE ....
..88576P-AD-5 |HENDR 2004-A A2 .. . 06/15/2026 . |Paydown ... ... 92,278 ... 92,278 9,277 ... R I 0. o0 |- ..92,278 |.. o0 ] . 09/15/2045 . |1.A FE ....
..88576U-AA-0 [HENDR 2008-2A A .. . 06/15/2026 . |Paydown ... ... 75,471 s ... (2,176) | .0 . w0 ] w0 ] . 11/15/2037 . |[1.A FE .
..91534J-AB-8 |UMPT 2025-ST2 A .. . 06/15/2026 . |Paydoun . .. 424,936 .. 424,936 s N .(5,312) | 0 0| s 0| . 06/15/2032 . |2.C FE ..
..91684P-AA-4 | UPSTART SECURITIZATION TRUST 2025-1 A . 06/20/2026 . |Paydoun . 2 998,942 2 979,497 |. 0 0| 2 998,942 0| . 04/20/2035 . |1.G FE ..
..94978*-CL-3 | GCAT 2025-33 MEZZ . 04/25/2026 . |Paydown ... L 111,127 L1127 0. o0 |- 11127 | o0 ] . 02/16/2029 . |2.B Z .....
..94978*-CL-3 | GCAT 2025-33 MEZZ ... . 05/25/2026 . |Paydown ... .0 w0 ] w0 ] . 02/16/2029 . |2.B FE ...
..94978*-CM-1 | GCAT 2025-34 MEZZ . 05/02/2026 . |Paydoun . s s s N 0 0| 0| 0. . 03/19/2029 . |2.B FE ...
..959921-AB-3 [WESTR 2026-1A B . 06/01/2026 . | Paydoun . .. 362,207 ..352,207 ..352,150 |. 0 0| 0| 0. . 10/20/2039 . |1.G FE ...
..269330-AA-4 [E3 2019-1 A ..... . 06/20/2026 . |Redemption 100.0000 . 40,679 40,679 40,678 |. 0 0| 0| 0. . 09/20/2055 . |1.A FE ...
..38218G-AA-0 [ GOODG 2018-1A A .. . 06/15/2026 . | Paydoun . 31,649 31,646 |. 0 0| 0| 0. . 10/15/2063 . |1.A FE ...
..382180-AA-8 | GOODG 2017-2A A . 06/15/2026 . | Redemption 70,325 70,317 | 0 0| 0| 0. ,159 . 10/15/2053 . [1.A FE ...
..42772B-AA-1 [HERO 2020-1A A . . 06/20/2026 . | Paydoun 60,673 59,488 |. 0 0| 0| 0. ...798 |. 09/20/2057 . |1.A FE ...
..427726-AB-8 [HERO 2018-1A A2 . 06/20/2026 . |Redemption 100.0000 . 63,616 s 65,199 |. s N 0 0| s 0| 0. ,512 (. 09/20/2048 . [1.A FE ...
..59982V-AA-7 [MCSLT 2019-2GS A . . 06/20/2026 . |Paydoun . 122,127 122,127 ..122,119 |. ..122,369 |. 0 0| 122,127 0| 0. ,905 . 07/20/2043 . [1.D FE ...
..59982I-AA-5 [ MCSLT 2019-1A A . . 06/20/2026 . |Paydoun . .. 250,326 ..250,326 ..253,316 |. ..253,569 |. 0 0| .250,326 0| 0. ,566 |[. 03/20/2043 . [1.D FE ...
..75973L-AA-6 [RENEW 2017-1A A . . 06/20/2026 . | Redemption 100.0000 ....ooe foriiiiiiiiiiniiiiinn vt 9,411 ... 9,411 ....9,409 |............9,408 |.... .0 .. .0 .. ..9.411 .0 .. ... 173 |. 09/20/2052 . |1.A FE ...
1119999999. Subtotal - asset backed securltles - financial asset-backed securities - self I|qU|dat|ng -
other financial asset-backed securities - self- I|qU|dat|ng (unaffiliated) 52,832,053 52,949,285 52,913,353 46,227,533 0 96,803 0 96,803 0 53,035,392 0 (203,338) (203,338) 678,408 XXX XXX
..000380-AA-6 | AASET 2024-2A A .. |- 06/16/2026 . |Paydown ... ... 58,531 ...58,531 ...59,798 |.... 0. o0 ] ..58,531 0] . 09/16/2049 . |1.F FE ...
..00039N-AC-8 [AASET 2025-3A A .. . 06/16/2026 . | Paydoun . .. 154,422 .. 154,422 ..154,420 |. 0 0| . 154,422 . 02/16/2050 . |1.F FE ...
..02090E-AA-4 [ALTDE 2026-1A A .. . 06/15/2026 . |Paydoun . ... 63,266 ...63,266 ...63,265 |. N 0 0| ..63,266 . 04/15/2051 . |1.F FE ...
..02379*-AA-7 | AMERICAN AIRLINES ... . 06/15/2026 . |Various ... 15,375,000 15,375,000 15,375,000 |.......15,375,000 |.... .0 .. .0 .. 15,375,000 |.. . 06/15/2026 . |1.E PL ...
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.. 14576A-AD-4 | CAPITAL AUTOMOTIVE 2020-1A A4 . . |- 0671572026 . |Paydoun ....coooeiiiiiiiiiiiiiiiiin e [, 2,99 ... 2,969 2,967 |.... .0 . 0 ...2,909 |.. 0 e .0 . 12/15/2050 . 1.F FE .
.. 14855U-AA-8 | CLAST 2026-2A A .. . 06/15/2026 . | Paydoun . .. 356,687 ..366,687 ..356,682 |. 0 0| .356,687 0| . 04/15/2051 . [1.F FE ....
..14856C-AA-7 | CLAST 2018-1 A . . 06/15/2026 . | Paydoun . 39,841 39,841 39,741 |. 0 0| 39,841 0| . 06/15/2043 . [2.A FE ....
.. 148924-AA-1 | CLAST 2026-1A A . 06/15/2026 . | Paydoun . .. 223,33% ..223,33 ..223,333 |. 0 0| .223,33%5 0| . 03/15/2051 . [1.F FE ....
..224092-AA-4 | CPEF 2023-1A A . . 06/15/2026 . | Paydoun . .. 285,447 ..285,447 ..284,031 |. 0 0| .285,447 0| . 03/15/2082 . [1.C FE ....
..39154G-AH-9 | GALC 2025-1 A2 . . 06/15/2026 . | Paydoun . .. 337,040 ..337,040 ..337,030 |. 0 0| .337,040 0| . 10/15/2027 . [1.A FE .
..45886%-AA-2 |GSA .......eeeeeee . 06/15/2026 . | Redemption 100.0000 . .. 72,766 ... 72,766 ... 73,021 0 0| ..72,766 0| . 09/15/2042 . (1.E ........
..464338-AA-6 | ISKANDAR VENTURES . | 05/15/2026 . | Various 44 802,770 |....... 44,802,771 |....... 44,802,771 |.... .0 . 0 ,802,771 |.. 0 . 07/15/2040 . (1.E PL .
..55202R-AA-9 | MAPSL 2021-1A A . 06/15/2026 . | Paydoun ... .... 607,307 |.... .0 . 0 eeeenn...807,327 .. 0 . 06/15/2046 . [1.E FE .
..55292R-AB-7 | MAPSL 2021-1A B . 06/15/2026 . | Paydoun . ..2,192,452 |. 0 0| .2,192,4% 0| . 06/15/2046 . [1.G FE .
..758976-AA-2 | RCER 2026-1A A . . 06/15/2026 . | Paydoun . 0 0| . 1,185,936 0| . 01/31/2034 . [1.C FE ..
.. 78433X-AC-4 | SALTT 2021-1A B .. . 06/15/2026 . | Paydoun . .0 . 0 |eeenen...685,754 .. 0 . 02/28/2033 . 2.B FE .
..82817%-AA-9 . |- 06/05/2026 . | Redemption 100.0000 . . , , , .o 279, .0 . 0 .279,031 |.. 0 . 01/05/2029 . [1.A ........
..83438L-AA-9 | SOLRR 2021-1 A . . 06/15/2026 . | Paydoun ... 106 108 . 106,108 . 106,106 |. 106 107 |. 0 0| 106,108 0| . 10/15/2046 . (1.D FE .
..83438L-AA-9 | SOLRR 2021-1 A . . 04/15/2026 . | Paydoun . 52,873 52,873 52,872 |. 52,873 |. 0 0| 52,873 0| . 10/15/2046 . [1.E FE .
..83438L-AB-7 |SOLRR 2021-1B . . 06/15/2026 . | Paydoun . 68,256 68,256 68,255 |. 68,255 |. 0 0| 68,256 0| . 10/15/2046 . [1.G FE .
..83438L-AB-7 | SOLRR 2021-1B . . 04/15/2026 . | Paydoun . .. .. 33,970 ...33,970 ...33,969 |............ 33,969 |.... .0 .. .0 .. 33,970 .0 .. . 10/15/2046 . [2.B FE .
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securmes - practlcal
expedient - lease-backed securities - practical expedient (unaffiliated) 66,983,825 66,983,826 66,983,698 65,095,876 0 0 66,983,826 0 XXX XXX
..233046-AS-0 | DNKN 2021-1A A23 .... .. |- 05/20/2026 . | Paydoun ... .. 142,500 142,444 ... 142,500 ... .0 . 0 142,500 |.. 0 . 11/20/2051 . 2.B FE .
..233046-AU-5 |DNKN 2025-1A A2l .... . 05/20/2026 . | Paydoun . ...12,500 ...12,500 |. 12,500 |. 0 0| 12,500 0| . 08/20/2055 . (2.B FE .
..255123-A*-2 | DIVERSIFIED ABS PHASE VI LLC . 06/28/2026 . | Paydoun ... .... 667,881 .... 667,881 |.......... 667,881 [.... .0 . 0 667,881 |.. 0 . 05/31/2044 . [1.F FE .
..255123-A6-0 |DIVERSIFIED ABS PHASE VI LLC ... . 06/28/2026 . | Paydoun ... .12, ...12,000 ...12,000 |............12,000 |.... .0 . 0 ..12,000 |.. 0 . 05/31/2044 . 2.A FE .
..255126-AA-2 | DEC 2025-1A A1 ... . 06/28/2026 . | Paydoun . .. 495,040 ..495,040 ..495,040 |. ..495,040 |. 0 0| .495,040 .0 . 03/28/2045 . 1.G FE .
..25755T-AL-4 | DPABS 2019-1A A2 . . 04/20/2026 . | ATHENE ANNUITY & LIFE .. 926,162 . 960,000 ..1,018,938 |. ..989,924 |. 0 0| .987,694 ,533) | . 10/25/2049 . 2.A FE .
..40468@-AA-7 | HANNON ARMSTRONG . . 06/11/2026 . | Various ... .. 768,902 ..768,902 ..768,902 |. ..768,902 |. 0 0| .768,902 .0 . 05/11/2041 . [1.F PL .
..652460-AA-7 |NZES 2021-GNT1 A .... . 06/25/2026 . | Paydoun . .. 164,717 . 164,717 ..162,195 |. ..162,195 |. 0 0| 164,717 0| . 11/25/2026 . [2.C FE .
..693342-AA-5 | PG&E WILDFIRE RECOVERY . 06/01/2026 . | Redemption 100.0000 . 64,017 ...64,017 64,016 |. 64,015 |. 0 0| 64,017 0| . 06/01/2030 . [1.A FE .
..74628A-AA-2 | PUREN 2025-1 A1 ..... . 04/05/2026 . | Paydoun ... .. 255,296 ..255,296 ..255,296 |. ..255,296 |. 0 0| .255,29% 0| . 04/05/2040 . [1.G PL .
..74628A-AA-2 | PUREN 2025-1 A1 .. . 05/05/2026 . | Paydoun . .. 227,476 ..2217,476 ..2217,476 |. ..2217,476 |. 0 0| .227,476 0| . 04/05/2040 . (1.G FE .
..74628A-AA-2 | PUREN 2025-1 A1 .. . 06/05/2026 . | Paydoun . .. 235,937 ..235,937 ..235,937 |. ..235,937 |. 0 0| .235,937 0| . 04/05/2040 . [1.G PL .
..74628A-AB-0 | PUREI 2025-1 A2 .. . 06/05/2026 . | Paydoun . .. .. 10,929 .. 10,929 ..10,929 |.... ..10,929 |.... 0. 0. ..10,929 .. .0 . . 04/05/2040 . [2.B PL .
1539999999. Subtotal - asset-backed securities - non-financial asset-backed securltles - practlcal
expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 3,983,357 4,017,19% 4,073,554 4,044,595 0 0 4,044,889 0 (61,533) (61,533) 83,303 XXX XXX
.. 43730N-AA-4 | HPA 2022-1 A ... .. |- 06/01/2026 . |Paydoun . .. 738,959 738,959 734,792 |.... .0 . e e 738,959 .. . 04/17/2039 . [1.A FE .
..74690D-AA-9 | QTS 2025-1A A2 . . 04/28/2026 . | BOAML . 1,406,034 ..1,410,000 .1,400,044 |. 0 0| . 1,400,944 (3,910) | . (3,910) |.. . 05/25/2055 . [1.G FE .
..T4690F-BC-9 |QTSI| 2026-6A 2026-4A A2 . 04/22/2026 . | BOAML 1,992,992 .. 1,983,000 L0 0 0| . 1,082,940 10,053 |. . 10,053 |.. . 03/05/2056 . [1.G FE .
..86212X-AB-6 | STR 2019-1 A2 ........ . 06/20/2026 . | Paydoun . ..2,500 ....2,500 , K 2,536 |. 0 0| ...2,500 . 11/20/2049 . (1.A FE .
..88035K-AA-7 | TENET HEALTHCARE . . 04/20/2026 . | ATHENE ANNUITY & LIFE 2,396,897 .. 2,391,264 ..2,398,660 |. .0 0 0| . 2,398,653 . 10/20/2054 . [1.C FE .
..88035K-AA-7 | TENET HEALTHCARE . . 04/20/2026 . |Paydoun .................. . 485 ... 485 ...487 | 0 0 0| ... 485 . 10/20/2054 . [1.C FE .
..05593P-AA-4 |BG BETA | LTD . . 04/01/2026 . | Redempt ion 100.0000 ....... 125 000 |........... 125 000 [........... 125 000 |...........125,000 |.... .0 .. .0 .. 125 000 |. . 07/01/2054 . [1.F PL .
1719999999. Subtotal - asset backed securities - non-financial asset-backed securmes - fuII
analysis - lease-backed securities - full anaIyS|s (unaffiliated) 6,662,867 6,651,208 6,651,117 2,272,212 0 0 6,658,481 XXX XXX
..499876-AA-8 | BEATS 2024-1A A2 . 04/05/2026 . | Paydoun ... ..........216,318 |.... .0 . 0 el 211,069 .. . 04/07/2064 . [1.G FE ..
..84860%-AB-9 |NBA - SPIRITS OF ST LOUIS . . 06/12/2026 . |Various ... ..5,136,553 ..5,136,553 |. . 5,136,553 |. 0 0| .5,136,553 . 06/30/2036 . [2.B PL ..
..848609-AA-1 |NBA - SPIRITS OF ST LOUIS . . 06/30/2026 . | Redemption 100.0000 ..... 139,872 139,872 |...........139,872 |.... 0. 0. ...139,872 .. .. 3,707 |. 06/30/2036 . [2.B PL ..
1739999999. Subtotal - asset- backed securltles non-financial asset-backed securltles fuII
analysis - other non-financial asset-backed securities - full analysis (unaffiliated) 5,226,473 5,487,494 5,491,188 5,491,743 0 (4,249) 0 (4,249) 0 5,487,494 0 (260, 988) (260,988) 114,022 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 428,043,135 430,806,797 430,452,825 327,704,756 200, 146 526,263 170 726,239 301,455 430,455,178 (456,638) |  (2,412,007)| (2,868,645) 7,607,024 XXX XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
1909999997. Total - asset-backed securities - Part 4 428,043,135 430,806,797 430,452,825 327,704,756 200, 146 526,263 170 726,239 301,455 430,455,178 (456,638) |  (2,412,007)| (2,868,645) 7,607,024 XXX XXX
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1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - asset-backed securities 428,043,135 430,806,797 430,452,825 327,704,756 200, 146 526,263 170 726,239 301,455 430,465,178 (456,638) | (2,412,007)| (2,868,645) 7,607,024 XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 1,702,431,441 1,744,008, 856 1,769,825,508 1,515,846, 420 214,194 (680,566) 170 (466,542) 285,041 1,752,299, 124 (442,810) | (49,851,382) | (50,294,192) 44,962,423 XXX XXX
..808513-BJ-3 | CHARLES SCHIIAB PERP ... . 06/15/2026 . | ATHENE ANNUITY & LIFE .. ...5,000,000.000 |...... 4,689,005 0 5,000,000 |........4,674,079 |....... 325,921 .326,921 |0 [, 5,000,000 |.. (310,996) |...... (310,996) .. 107,778 |...
..808513-BK-0 | CHARLES SCHIIAB PERP ... . 06/01/2026 . | Call 100.0000 . 11,270,000.000 |..... 11,270,000 L0 ) 11,270,000 |.......11,204,888 |........ 65,112 ... 65112 |0 |, 11,270,000 |.. ...225,400 |...
4019999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliated) perpetual
preferred 15,959,005 XXX 16,270,000 15,878,967 391,033 0 0 391,033 0 16,270,000 0 (310,996) (310,996) 333,178 XXX XXX
4509999997. Total - preferred stocks - Part 4 15,959,005 XXX 16,270,000 15,878,967 391,033 0 0 391,033 0 16,270,000 0 (310,996) (310,996) 333,178 XXX XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - preferred stocks 15,959,005 XXX 16,270,000 15,878,967 391,033 0 0 391,033 0 16,270,000 0 (310,996) (310,996) 333,178 XXX XXX
..45174J-50-9 | IHEARTCOMM CLASS A ..evvvnniiiiiiiiiiiiiieiees . 06/04/2026 . |CITICORP ....ooovvveeiriiniiniiiinnns [ 2,328.000 [oooeeeennn,811 iy [ 25,048 | 9,684 |.........15,364 |...ooovniinnnnn0 ferniiiiiiinnnnn 0 [o15,364 il 0 25,088 |0 e (15,237)
..75134P-60-0 | RAMACO RESOURCES ... |- 06/24/2026 . | DIRECT JO 11,792.000 |.. L0 e . (27,909)
..76665T-10-2 | RILEY EXPLORATION PERMIAN . ... |. 06/11/2026 . | Various ... P R 14,902.000 |.. U .0 | .0 | .585, . (61,714)
5019999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) publicly traded XXX 784,778 9,684 0 15,364 0 784,778 0 (104,860)
..31339*-10-7 |FHLBI [ | 06/30/2026 . |DIRECT ............................... | ..... 336,000.000 |..... 33,600,000 |.eeeviiiiiiiiiiiins Joveeens 33,600,000 |....... 33,600,000 |............... [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees 0 fens 33,600,000 [..oceeeennnnns 0 fooeiinnnnnees 0
5029999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) other 33,600,000 XXX 33,600,000 33,600,000 0 0 0 0 0 33,600,000 0 0
..466498-36-0 | JNAM JNL/Morningstar PitchBook List ........... . 04/24/2026 . | DIRECT ...ovvvvvervnnnnnennnnnnnnnnnns founee 499,750.000 |...... 6,301,848 |.....cooviiiiiiiiins foveennns 4,997,500 |........ 7,076,460 |... (2,078,960) (2,078,960) |.....ceeennnnn [V R 4,997,500 |......ceeveennn0 o 1,304,348 |..... 1,304,348
..466498-37-8 | JNAM INL/Morningstar PitchBook List .. . |- 04/24/2026 . | DIRECT .. ....250.000 |.. .3,490 | . (990) |.. (990) |... .2,500 |.. . 605 |.... 605
..46649U-16-0 | JNAM WCM CHINA QUALITY GROWTH | . |- 04/724/2026 . | DIRECT .. veeeee... 100.000 .. ... 1,057 |.... . (57))... .1,000 |.. 102 . 102
..46649U-17-8 | JNAM WCM CHINA QUALITY GROWTH A . |- 04/24/2026 . | DIRECT .. .... 499,900.000 |.. . 5,228,954 .(229,954) |... .4,999,000 |.. . 449,910 |....... 449,910
..46649U-21-0 | JNAM AB SUSTAIN GLOBAL THEMATIC I .. . |- 04/24/2026 . [DIRECT .. 100.000 |.. e 1,228 . .0 0 e (228) | ...1,000 |.. e 224 | 224
.. 46649U-22-8 | JNAM AB SUSTAIN GLOBAL THEMATIC A ............. . 04/24/2026 . | DIRECT ...vvvvvvvvennvnnnnnnnnnnnnnnns founs 658,769.000 |...... 797,110 [ fonnnnn 6,587,694 |........ 7,997,460 |... (1,409,767)|......cccevnn.. [ 0 ]...(1,409,767) |.....ceen. 0 Joeeennn 6,587,694 [.........0 |..... 1,383,418 |..... 1,383,418
5329999999. Subtotal - common stocks - mutual funds - designations not assigned by the SVO 19,727,299 XXX 16,588,694 20,308,649 [ (3,719,956) 0 0 (3,719,956) 0 16,588,694 0 3,138,607 3,138,607
5989999997. Total - common stocks - Part 4 54,007,217 XXX 50,973,472 53,918,333 (3,704,592) 0 0 (3,704,592) 0 50,973,472 0 3,033,747 3,033,747 838,091 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 54,007,217 XXX 50,973,472 53,918,333 (3,704,592) 0 0 (3,704,592) 0 50,973,472 0 3,033,747 3,033,747 838,091 XXX XXX
5999999999. Total - preferred and common stocks 69,966,222 XXX 67,243,472 69,797,300 (3,313,559) 0 0 (3,313,559) 0 67,243,472 0 2,722,751 2,722,751 1,171,269 XXX XXX
6009999999 - Totals 1,772,397,663 XXX 1,837,068, 980 1,585,643,720 (3,099, 365) (680, 566) 170 (3,780, 101) 285,041 1,819,542,596 (442,810) | (47,128,631)| (47,571,441) 46,133,692 XXX XXX
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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
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0079999999. Subtotal - purchased options - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - purchased options - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
Goldman Sachs Intl
S&P 500 < 1 YEAR ..... VA/VAGLB/VAGDB HEDGE |Ex 5 .. Equi ty/Index ... W22LROWP2IHZNBB6K528  |. 05/20/2026 |. 08/26/2026 |......... 67,395 |..... 500,000,000 |..cvvuneeeee 7,790 foniiiiinnnenn 0 o 6,720,527 [.oevvvvnnenn 0 e 3,890,633 RPN R 3,890,633 (2,829,894)|. 0. veveenen.. [Note 0001 .....
S&P 500 < 1 YEAR ..... VA/VAGLB/VAGDB HEDGE |Ex 5 .. Equity/Index |Citigroup ... E570DZWZ7FF32TWEFA76 |. 05/26/2026 |.09/14/2026 |......... 66,563 |..... 500,000,000 |-...eeneeeee 7,887 feeeeeiiieee 0 e 7,834,813 [cccceeiiicee 0 e 3,715,696 R 3,715,696 (4,119, 117)|. 0. veeeenenn. [Note 0001 .....
S&P 500 < 1 VEAR ..... VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |Citigroup ........... E570DZWZ7FF32TWEFA76 ). 06/10/2026 |. 10/07/2026 |......... 67,915 ..... 500,000,000)............ 7,804 [.......ceeeeen 0. 7,996,749 |...ooeeeiennn. 0] 7,777,626 [*..oooveen |oenes 7,777,626 (219,124) Note 0001 .....
0159999999. Subtotal - purchased options - hedging other - call options and warrants 22,552,089 15,383,955 15,383,955 (7,168, 135) XXX
S&P 500 < 1 YEAR ..... VA/VAGLB/VAGDB HEDGE |Ex 5 .. Equi ty/Index BFMBT61CT2L1QCEMIKS0 | 02/17/2026 |.07/06/2026 |......... 72,946 |..... 500,000,000 |-....uneeeee 6,340 [eeeeiiieen 0 e 9,514,568 |... 25,212 . [Note 0001 .....
S&P 500 < VA/VAGLB/VAGDB HEDGE |Ex 5 ..|Equity/Index | TD Bank PT30B789TSUIDF371261 |. 02/20/2026 |. 07/24/2026 |. L 72,592 ... 500,000,000 16,543 / (5,510) .8,702,725 .253,388 Note 0001 .....
S&P 500 < VA/VAGLB/VAGDB HEDGE |Ex 5 ..|Equity/Index |BNP Paribas ROMUWSFPUBMPROBKSP83  |. 02/23/2026 |. 07/20/2026 |. L1315 ... 500,000,000 |.. ... 6,152 .8,836,836 131,077 Note 0001 .....
S&P 500 < VA/VAGLB/VAGDB HEDGE |Ex 5 .|Equity/Index |UBS ........ BFM8TE1CT2L1QCEMIKS0  |. 02/27/2026 |. 07/13/2026 |. L 12,844 1. 500,000,000 (6,521 / (5,491) . 8,239,501 ..66,907 Note 0001 .....

S&P 500 <
S&P 500 <

VA/VAGLB/VAGDB HEDGE [Ex 5
VA/VAGLB/VAGDB HEDGE [Ex 5

G5GSEF7VJP5I70UK5573 . 03/02/2026 |. 07/29/2026 |.
G5GSEF7VJPSI70UKS573 [ 03/03/2026 |. 08/10/2026 |.

Note 0001 .....
Note 0001 .....

.|Equity/Index |Barclays .

. ..72,837 |..... 500,000,000 | ....6,175
.|Equity/Index |Barclays .

. .8,943,511
..74,343 ... 500,000,000 (6,221 / (5,044)

...... 9,219,370
...... 8,970,440 |...

.261,647
.392,718

S&P 500 < VA/VAGLB/VAGDB HEDGE |[Ex 5 .. Equity/Index |Barclays .... .. G5GSEF7VJP5I70UK5573 . 03/04/2026 |. 08/03/2026 |......... 72,890 |..... 500,000,000 . reeeeeen feeee....342,877 ... |Note 0001 .....
S&P 500 < VA/VAGLB/VAGDB HEDGE [Ex 5 .. Equity/Index |Nomura .... . 549300B3CEAHYG7K8164 |. 03/09/2026 |. 08/14/2026 |........ 75,166 |..... 500,000,000 (5,987 / (4,656) [......eeveveeen O [ 8,874,090 |... , Meveeees oeee... 335,824 ... |Note 0001 .....
S&P 500 < VA/VAGLB/VAGDB HEDGE |[Ex 5 .. Equity/Index |TD Bank .. PT30B789TSUIDF371261 . 03/13/2026 |. 08/28/2026 |......... 75,132 |..... 500,000,0001/5,989 / (4,825) |......cceeeeenn 0 [ 8,553,084 |... 516,991 [~ ....516,991 ... |Note 0001 .....
S&P 500 < VA/VAGLB/VAGDB HEDGE [Ex 5 .. Equity/Index [Citi .. E570DZWZ7FF32TWEFA76 |.03/20/2026 |. 09/30/2026 |........ 76,371 1..... 500,000,000 e 8,056 | O, 4,979,470 |... 589,572 | " ...589,572 ... |Note 0001 .....
S&P 500 < VA/VAGLB/VAGDB HEDGE |[Ex 5 .. Equity/Index |Nomura .... ... 5A49300B3CEAHYG7K8164 |. 03/20/2026 |.07/01/2026 |......... 77,089 |..... 500,000,000 58 | 0 9,557,088 |... ... |Note 0001 .....
S&P 500 < VA/VAGLB/VAGDB HEDGE [Ex 5 .. Equity/Index |JP Morgan Chase ... 7HBGLXDRUGQFUS7RNES7 |. 03/23/2026 |.09/30/2026 |......... 75,426 |..... 500,000,000 (5,966 / (4,640) [.....everevenen O feeenne 9,319,008 |... 163,783 | M [ 1,153,783 . [Note 0001 .....
S&P 500 < VA/VAGLB/VAGDB HEDGE |[Ex 5 .. Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 . 03/25/2026 |. 08/17/2026 |......... 75,885 |..... 500,000,000 ............ 5,765 |c.eeeeeeeeennn 0 [ 8,917,439 |... 411,822 (M | 411,822 Note 0001 .....
S&P 500 < VA/VAGLB/VAGDB HEDGE [Ex 5 .. Equity/Index |JP Morgan Chase ... 7HBGLXDRUGQFUS7RNES7 |. 03/26/2026 |. 12/31/2026 |......... 76,153 |..... 500,000,000 .............5,909 [...oeeerrinnnnn O [ 5,375,525 |... ,096,488 |*.. R 1,096,488 Note 0001 .....
S&P 500 < VA/VAGLB/VAGDB HEDGE ..|Equity/Index |BNP Paribas ... ROMUNSFPUBMPROBKSP83 . 03/27/2026 |.07/17/2026 |. ..78,269 |..... 500,000,000 | .8,901,802 . .61,484 [~ ..61,484 Note 0001 .....
S&P 500 < VA/VAGLB/VAGDB HEDGE .|Equity/Index |BNP Paribas ROMUWSFPUBMPROBKSP83 [ 03/30/2026 |. 08/07/2026 |. ..78,323 |..... 500,000,000 ......8,910,804 .0 195,871 .195,871 Note 0001 .....
S&P 500 < VA/VAGLB/VAGDB HEDGE Equity/Index |BNP Paribas ROMUNSFPUBMPROBKSP83 . 03/31/2026 |. 09/30/2026 |........ 77,021 |..... 500,000,0001/5,843 / (4,706) |......ccceeeeenn O [ 9,350,869 |... 0. 941,705 ~ ...941,705 . [Note 0001 .....
Goldman Sachs Intl
S&P 500 < VA/VAGLB/VAGDB HEDGE Equi ty/Index . W22LROWP2IHZNBB6K528  |. 03/31/2026 |. 08/21/2026 |......... 76,899 |..... 500,000,000 e 5,689 | O 9,229,805 |... ....435,707 . [Note 0001 .....
S&P 500 < VA/VAGLB/VAGDB HEDGE ..|Equity/Index |BNP Paribas .. ROMUNSFPUBIPROBKSP83  |. 03/31/2026 |.07/10/2026 |. . 76,685 |..... 500,000,000 .. .5,868.14 .8,109,373 ..32,081 Note 0001 .....
S&P 500 < VA/VAGLB/VAGDB HEDGE ..|Equity/Index |JP Morgan Chase ... 7HBGLXDRUGQFUS7RNES7 |. 04/24/2026 |.09/28/2026 |. ..69,833 |..... 500,000,000 .. .6,443.95 .8,764,176 .2,560,721 Note 0001 .....
S&P 500 < VA/VAGLB/VAGDB HEDGE ..|Equi ty/Index BFMBT61CT2L1QCEMIK50  [. 05/06/2026 |. 09/09/2026 |. . 67,883 |..... 500,000,000|........ 6,813.16 .8,064,845 .3,007,054 Note 0001 .....
S&P 500 < VA/VAGLB/VAGDB HEDGE ..|Equity/Index |BNP Paribas .. ROMUNSFPUBIPROBKSP83  |. 05/07/2026 |. 09/18/2026 |. ..68,232|..... 500,000,000 (7,145 / (6,229) .9,065,548 .4,710,716 Note 0001 .....
S&P 500 < VA/VAGLB/VAGDB HEDGE .|Equity/Index |Bank of America ... BATYDEBGGKMZOO31MB27 |.05/07/2026 |.09/02/2026 |. ..68,152|..... 500,000,000(7,153 / (6,236) ......8,486,606 , . . 3,945,558 Note 0001 .....
S&P 500 < VA/VAGLB/VAGDB HEDGE Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 . 05/12/2026 |. 10/09/2026 |......... 67,998 |..... 500,000,0001/6,986 / (5,883) |......cceeeuenn 0 [ 8,529,099 |... VN 4,615,783 | Mot | 4,615,783 . [Note 0001 .....
S&P 500 < VA/VAGLB/VAGDB HEDGE Equity/Index |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 05/14/2026 |. 09/25/2026 |......... 66,649 |..... 500,000,000(7,314 / (6,377) |..evvveeeeennnn O [ 9,045,808 |.....ovveennnne 0]...... 6,833,469 ["......... [...... 6,833,469 Note 0001 .....
Morgan Stanley Intl
S&P 500 < VA/VAGLB/VAGDB HEDGE .|Equity/Index |.... 4PQUHN3JPFGFNF3BB653 . 05/15/2026 |. 10/19/2026 |. ..67,212|..... 500,000,000(7,067 / (5,951) ......8,602,051 5,644,026 (" . .5,644,0% |..... (2,958,025)|. Note 0001 .....
S&P 500 < VA/VAGLB/VAGDB HEDGE Equity/Index |TD Bank .. .. PT30B789TSUIDF371261 |. 05/18/2026 |. 10/02/2026 |........ 67,672 |..... 500,000,000 |......... 6,834.00 |-.evvveeeenenn 0 e 9,097,427 ..o 0 [ 4,526,763 |".. R 4,526,763 |..... (4,570,664)|. . [Note 0001 .....
Morgan Stanley Intl
S&P 500 < 1 YEAR ..... VA/VAGLB/VAGDB HEDGE Equity/Index |..coccoovriiiinnnnnnnne 4PQUHN3JPFGFNF3BB653 . 06/01/2026 |. 10/26/2026 |......... 65,783 |..... 500,000,000 |........ 7,030.67 [ceeeeiiiiennnn O [ 8,669,940 |......eeeeeeeen. 0 e 7,513,947 (M [t 7,513,947 |..... (1,155,993)|. ... |Note 0001 .....
S&P 500 < 1 YEAR ..... VA/VAGLB/VAGDB HEDGE Equity/Index |Bank of America ... BATYDEBBGKMZOO31MB27 |. 06/05/2026 |. 10/14/2026 |......... 67,043 |..... 500,000,000]......... 6,898.55|.....ceeeeen. 0 8,624,226 [..........cc0enn 0 [ 5,671,178 (.. R 5,671,178 |..... (2,953,049)]. . [Note 0001 .....
Morgan Stanley Intl
S&P 500 < 1 YEAR ..... VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index | .oovvereeeeriiieenanns 4PQUHN3JPFGFNF3BB653  [. 06/16/2026 |. 11/04/2026 |........ 66,316 |..... 500,000,000|......... 6,974.17 |.eceriieene 0]...... 8,191,389 |...cuvvneennne 0]...... 7,600,639 | Moot [onenes 7,600,639 |....... (590,750) Note 0001 .....
Goldman Sachs Intl
S&P 500 < 1 VA/VAGLB/VAGDB HEDGE .|Equity/Index |.... W22LROWP2 IHZNBB6KS28 [ 06/24/2026 |. 11/16/2026 |. . 67,600 |..... 500,000,000........ 6,656.81 ...... 7,567,050 5,827,842 [~ . .5,827,842 |..... (1,739,208). Note 0001 .....
S&P 500 < 1 VA/VAGLB/VAGDB HEDGE Equity/Index |Barclays . .. G5GSEF7VJP5I70UK5573 . 06/26/2026 |. 12/31/2026 |........ 67,807 |..... 500,000,00016,821 / (5,530) [...vvveeeeennnn O [ 8,158,775 |...evveeeeeee. 0 e 6,608,020 (*.. R 6,608,020 |..... (1,550, 754)|. . [Note 0001 .....
Morgan Stanley Intl
S&P 500 < 1 YEAR ..... VA/VAGLB/VAGDB HEDGE [Ex 5 .......... Equity/Index [..cocooviiiiiiinnnnnnnn. 4PQUHN3JPFGFNF3BB653 . 06/29/2026 |. 11/09/2026 |......... 67,253 |..... 500,000,000]........ 6,877.05.......uueee 0]..... 7,911,537 ... 0]..... 7,123,970 | M.t s 7,123,970 |....... (787,567)|................ (O PP [\ A [0 PP 0f oo Note 0001 .....
0169999999. Subtotal - purchased options - hedging other - put options 0| 281,283,785 0 83,434,840 | XXX 83,434,840 | (197,848,947 0 0 0 0 XXX XXX
0219999999. Subtotal - purchased options - hedging other 0] 303,835,874 0 98,818,795 [ XXX 98,818,795 | (205,017,082) 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
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0439999999. Total purchased options - call options and warrants 0 22,552,089 0 15,383,955 | XXX 15,383,955 (7,168, 135) 0 0 0 0] XXX XXX
0449999999. Total purchased options - put options 0 281,283,785 0 83,434,840 | XXX 83,434,840 | (197,848,947) 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 0] 303,835,874 0 98,818,795 | XXX 98,818,795 | (205,017,082), 0 0 0 0 XXX XXX
0569999999. Subtotal - written options - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - written options - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
0709999999. Subtotal - written options - hedging other 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
0779999999. Subtotal - written options - replications 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
0849999999. Subtotal - written options - income generation 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
0919999999. Subtotal - written options - other 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
0929999999. Total written options - call options and warrants 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
0939999999. Total written options - put options 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
0949999999. Total written options - caps 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
0959999999. Total written options - floors 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
0969999999. Total written options - collars 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
0979999999. Total written options - other 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
0989999999. Total written options 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
1049999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
1109999999. Subtotal - swaps - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 08/26/2025 |.08/26/2026 |............... [V 60,000,000 |.. (3.7892)/SOFR [V [QENVIRD [S7(V} [ 970 [V [V PO [V 118,553 [ .ovveennns Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 08/26/2025 |. 08/28/2028 |.... LV 100,000,000 |.. (3.3317)/SOFR |.. 0.l 198,336 |...... 1,346,304 [..ovnnneens [onnnns 1,346,304 0 0. . [Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 08/26/2025 |. 06/26/2031 IV 175,000,000 |.. (3.4342)/SOFR |.. 0 ]eee.... 254,615 ... 3,659,938 .... 3,659,938 UV 0. Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 08/26/2025 |. 07/25/2031 LV 250,000,000 |.. (3.4447)/SO0FR |.. ..0].........353,804 |...... 5,193,921 .... 5,193,921 0 JUR V) FOR | N R 2,814,925 Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE . |Duration. HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 08/26/2025 |. 08/28/2031 |...............0|..... 250,000,000 .. (3.4532)/S0FR 0 5,201,841 .5,201,841 L0 0 .2,840,660 Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE . |Duration. HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 09/02/2025 [. 09/03/2031 |...............0 |..... 105,000,000 |.. (3.4467)/SO0FR 0 2,223,941 . 2,223,941 ,920,838 |. L0 0 1,194,974 Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE . |Duration. HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 09/08/2025 |. 09/10/2031 55,000,000 |.. (3.2712)/SOFR 0 1,620,936 .1,620,936 ...960,375 |. L0 0 .627,096 Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 09/15/2025 |.09/17/2031 |...............0|.eeees 70,000,000 |.. (3.2842)/SOFR |.. 0.l 152,354 ... 2,028,167 [..euueeens [ 2,028,167 |...... 1,227,367 |. 0 V) PO | N I 799,593 ... |Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 09/22/2025 |. 09/25/2028 |.... 65,000,000 |.. (3.2832)/S0FR |.. 0. ...964,782 ... ....964,782|.........897,357 |. UV JUR V) PO | N I 486,534 ... |Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 09/22/2025 |. 09/24/2031 |...............0 [...... 35,000,000 .. (3.3772)/S0FR |.. 0. veee...864,755 | eeeen...864,755 |.........629,678 |. 0 e O e O 400,530 ... |Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... RBC - Cleared ...... ES7IP3USRHIGC71XBUT1  |. 09/29/2025 |. 10/01/2031 |......eeueeeeen O e 65,000,000 |.. (3.4487)/S0FR |.. 0 ]eennn... 85,747 ... 1,392,755 [cevveeeees s 1,392,755 |...... 1,192,419 |. UV JPR V) PO | N IR 745,203 ... |Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 10/06/2025 |. 10/08/2031 |...............0 |..... 100,000,000 |.. (3.4457)/SOFR |.. L0 131,014 2,165,225 | .ooevnnnnnn [ennnns 2,165,225 |...... 1,833,971 |. 0 JUR V) FOR | N R 1,148,555 ... |Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 10/06/2025 |. 10/08/2028 |.... 40,000,000 |.. (3.3322)/S0FR |.. . 0]eennn. 75,5921.........560,838 | ........... |.........560,838 |........ 568,208 |. UV JUR V) PO | IV 301,776 ... |Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... RBC - Cleared ...... ES7IP3USRHIGC71XBUT1  |. 10/14/2025 (. 10/16/2031 70,000,000 |.. (3.3327)/SOFR |.. ..0]......... 130,89 |...... 1,898,577 | ........... |...... 1,898,577 |...... 1,246,684 |. 0 e O i O 805,656 ... |Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... RBC - Cleared ...... ES7IP3USRHIGC71XBUT1  |. 10/20/2025 |. 10/22/2031 |.... 55,000,000 |.. (3.3012)/SO0FR |.. 0. ...971,501 |. UV e O e O e 633,997 . [Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE . |Duration. RBC - Cleared ...... ES7IP3USRHIGC71XBU11 |. 10/20/2025 |. 10/22/2028 |. 35,000,000 ... (3.1912)/S0FR 0 .604,947 478,729 |. L0 0 .266,269 Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE . |Duration. HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 10/27/2025 |. 10/29/2031 90,000,000 |.. (3.3682)/SOFR 0 . 2,305,100 ,619,667 |. L0 0 .1,039,319 Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE . |Duration. HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 11/03/2025 |. 11/05/2031 |. 50,000,000 |.. (3.4612)/S0FR 0 .1,062,292 922,746 |. L0 0 .578,437 Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 11/03/2025 |. 11/05/2028 |.... . 45,000,000 |.. (3.3547)/S0FR |.. 0. . veeer...057,519 . e O e 0. PO () PR 345,170 | .......... [Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 11/10/2025 |. 11/13/2031 |............... 0f.... 100,000,000 |. (3.34597)/SOFR 0fee.. 117,180 |...... 2,141,163 [ .oeeeneecs [ 2,141,163 |...... 1,846,060 |...covvnnnnnnnne [ [V R 0f..... 1,159,239 [ ....eeeens Note 0001 .....
Wells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 11/17/2025 |. 11/19/2028 |............... 0f..... 40,000,000 .. (3.3512)/S0FR [...uvevvrnnnnnn [ 0f.........68,202 |.........564,260 [........... |[......... 564,260 |......... 589,705 [cuvuniiiiinnnnnn [ [V R (U R 309,308 | .......... Note 0001 .....
Wells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE |[SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 11/17/2025 |. 11/19/2031 |.... 40,000,000 .. (3.4632)/S0FR |.. ....852,454 |... 0. 0. ... |Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE |[SA Ex 3 ...... Duration..... RBC - Cleared ...... ES7IP3USRHIGC71XBUT1  |. 11/24/2025 |. 11/27/2026 |.... 85,000,000 |.. (3.5237)/S0FR |.. 0. . e . eeeen.. 128,976 ... e 0] 0. veveenenn. [Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... RBC - Cleared ...... ES7IP3USRHIGC71XBUT1  |. 11/24/2025 (. 11/26/2031 90,000,000 |.. (3.3667)/S0FR [...uvvevvrnnnnns [ [V . 145,163 |...... 2,345,795 [ ..oeeeeeiis | 2,345,7% |...... 1,622,217 |.oovveiiinnns [ R [V PO 0f..... 1,046,766 | .......... Note 0001 .....
Wells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21 ). 12/01/2025 |. 12/03/2031 |............... 0]...... 55,000,000 .. (3.4332)/SO0FR |.....coevvnnnnn [ [ 69,511 ...... 1,261,137 oo s 1,261,137 ]...... 1,009,558 [....cvvvnnnnnnns [ [0 U] 640,823 | .......... Note 0001 .....
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Vel ls Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 12/08/2025 |. 12/10/2031 |............... 0f..... 45,000,000 |.. (3.5307)/S0FR 821,761 |........ 847,670 [..ccvvvvnnnnnnns [ [V R (U R 525,235 . [Note 0001 .....
Vel ls Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 12/08/2025 |. 12/10/2028 |.... 30,000,000 .. (3.3907)/S0FR |.. ....403,063 |... 0. 234,754 ... |Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... RBC - Cleared ...... ES7IP3USRHIGC71XBUT1  |. 12/15/2025 |. 12/17/2028 |.... 30,000,000 |.. (3.3542)/S0FR |.. ....430,816 |... 0. 235,672 . [Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 12/15/2025 |. 12/17/2031 80,000,000 .. (3.5297)/SOFR |.......evveeeeee O feveeeeeeennnnnn 0], 60,089 |...... 1,470,366 [....cccvvnn |oernee 1,470,366 PV 0. e O fes 935,392 ... |Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE . |Duration. RBC - Cleared ES7IP3USRHIGCT1XBUT1  |. 12/22/2025 |. 12/24/2031 35,000,000 |.. (3.5232)/S0FR ...656,805 |......... .656,805 L0 .. .409,951 [ ..........|Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... RBC - Cleared ...... ES7IP3USRHIGCT1XBUT1  |. 12/22/2025 |. 12/24/2028 |.... 20,000,000 |.. (3.3427)/S0FR |.. L..24,444 ... eeeen... 204,444 | PV 0. e O fes 157,724 | .......... Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 12/29/2025 |. 12/31/2031 |...cevveennneee 0f.... 120,000,000 |.. (3.4877)/SOFR [...eevvveueeeeee O feueieeeeinn 0 el 112,286 .. 2,469,731 | .covvvnns [ 2,469,731 |...... 2,238,081 [.....cceeeennnnn [V [V PO 0f..... 1,408,001 .......... Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 01/05/2026 |. 01/07/2082 |............... [V 35,000,000 |.. (3.5237)/S0FR [...eeeeeennnnnn (U [ . 24,318 |........ 660,888 [.....cevvnn |ennnnnn 660,888 |........ 660,888 [....cevvnnnnnnnn [V [V PO [V 411,381 ....oeeees Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 01/05/2026 |. 01/07/2029 |............... [V 45,000,000 |.. (3.3227)/S0FR |...ueeeeennnnnn [V [ . 74,983 |......... 690,575 [ evveneenes e 690,575 |......... 690,575 [cvuueeeeeeennnnn [V S [V PO [V 357,603 [ ..ovunnnns Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE |[SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 01/12/2026 |. 01/14/2032 |............... [V 20,000,000 |.. (3.5632)/SOFR [....eeeevnnnnnn [V [V 9,528 |.eueennns 339,904 | ..oevvninn fernns 339,904 |......... 339,904 |.cevviinee [V [V PO [V 235,483 | .......... Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 01/12/2026 |. 01/14/2029 |............... [V 20,000,000 |.. (3.3887)/S0FR [...ueeeeennnnnn (U [ . 25,712 ... 277,051 [ .eveeeeees o 277,051 |......... 277,051 [oeeeeeeeeennnns [V [V PO [V 159,537 | .oovvven Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 01/20/2026 |. 01/22/2029 |............... [V 15,000,000 |.. (3.4612)/SOFR |......ccvvnnnnnn (U [ . 13,423 |......... 182,350 [.vvenveeees foeeeennee 182,350 |......... 182,350 [-ooeeeeeennnnes [V [V PO [V . 120,167 | .ooeee Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 01/20/2026 |. 01/22/2032 |............... [V 75,000,000 |.. (3.6622)/SOFR [.....eeeevnnnnnn [V [V PO 533 | 911,160 | ..ovvvvnnn Joeeennnn 911,160 |........ 911,160 [..oeevvennnnnnes [V S [V PO [V 884,803 | .......... Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE |[SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 01/20/2026 |. 01/22/2027 |............... [V 40,000,000 |.. (3.5202)/SOFR [....ceeeevnnnnnn [V [ . 25,371 [ 94,072 | .oevvvvi feenens 94,072 |.......... 94,072 |.eeveeeaeee [V [V PO [V 150,251 [ ..oveennns Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 01/26/2026 |. 01/28/2032 |............... [V 35,000,000 |.. (3.6267)/SOFR |....eeeevnnnnnn (U [V 5,254 |......... 488,519 [.ovveneens o 488,519 |......... 488,519 [ [V [V PO [V LARTCI VN (R Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 01/26/2026 |. 01/28/2029 |............... [V 20,000,000 |.. (3.4497)/S0FR |....cveeeennnnnn (U [ . 18,047 |......... 249,881 [ ..oeeneeees [ 249,881 |......... 249,881 [...coeeeennnnnn [V [V PO [V 160,735 [ .ovveennns Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 02/02/2026 |. 02/04/2032 |............... [V 65,000,000 |.. (3.6342)/SOFR [....ceeeevnnnnnn (U [V 6,498 |........ 886,307 [..oeevevnnn Jeenennnn 886,307 |........ 886,307 [-oeeeeeennnnnns [V [V PO [V 769,278 | .......... Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE |[SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 02/02/2026 |. 02/04/2029 |............... [V 15,000,000 |.. (3.4327)/SOFR |.....ceevvnnnnnn (U [ . 13,757 |......... 194,542 | .covvne [ 194,542 |......... 194,542 | [V [V PO [V 120,998 [ .......... Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 02/09/2026 |. 02/11/2032 |............... [V 85,000,000 |.. (3.5467)/SOFR |....ceeeevnnnnnn (U [ . 36,203 |...... 1,536,216 |...coevvvns |oennee 1,536,216 |...... 1,536,216 |...ccevvnnnnnnne [V [V PO 0f..... 1,007,700 | .......... Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE |[SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 02/09/2026 |. 02/11/2029 |............... [V 20,000,000 |.. (3.3412)/SOFR |....eeeeennnnnn (U [ . 24,388 |......... 305,831 [.evveneeees o 305,831 |......... 305,831 [c.eeeeeeeeennnn [V [V PO [V 161,923 [ .......... Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 02/17/2026 |. 02/16/2032 |............... [V 70,000,000 |.. (3.4162)/SOFR |.......evnenn.e. (U [ . 60,323 |...... 1,729,935 [ .evveneens fonnens 1,729,935 |...... 1,729,935 [ceeeeeeeiiennns [V [V PO [V . 830,881 ..ovvnnene Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE |[SA Ex 3 ...... Duration..... Cleared .. VYVVCKR63DVZZN70PB21  |. 02/17/2026 |. 02/19/2027 |.... 45,000,000 |.. (3.4347)/S0FR |.. 149,176 ... ....149,176 |......... 149,176 |. 180, 154 . [Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 02/23/2026 |. 02/25/2032 |............... [V 55,000,000 |.. (3.3582)/SOFR [....eeeevnnnnnn (U [ . 55,775 |...... 1,524,072 [ .evveneeees fonnee 1,524,072 |...... 1,524,072 [ceeeeeeeennnnns [V [V PO [V 654,262 | .......... Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE |[SA Ex 3 ...... Duration..... Cleared .. VYVVCKR63DVZZN70PB21  |. 02/23/2026 |. 02/26/2029 |.... 20,000,000 |.. (3.2187)/S0FR |.. ...370,271 ... ....370,271.........370,271 |. 163,187 . [Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 03/02/2026 |. 03/04/2032 |............... 0f.... 100,000,000 |.. (3.3997)/SOFR |.....cvvvunnnnne (U [ . 80,591 |...... 2,571,888 [...eveeees [onnnne 2,571,888 |...... 2,571,888 |...ccoveeennnnnn [V [V PO 0f..... 1,191,867 | ...cceee Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... Cleared .. VYVVCKR63DVZZN70PB21  |. 03/02/2026 |. 03/04/2029 |.... 15,000,000 |.. (3.2717)/S0FR |.. ...259,093 | ... ....259,093 |.........259,093 |. 0. 122,768 . [Note 0001 .....
VWells Fargo
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE |[SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 03/09/2026 |. 03/11/2032 |............... [V 25,000,000 |.. (3.4742)/SOFR |...eeeeeeennnnnn (U [ . 12,971 |......... 550,567 [.evvuneeeen foereennnn 550,567 |......... 550,567 [..eeeeeeennnnnn [V [V PO [V 298,469 | .......... Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 03/09/2026 |. 03/11/2029 |............... [ 35,000,000 |.. (3.2627)/SOFR [...ueeeeennnnnn (U S [V . 30,192 ..ot 526,582 | ..ccvvnnnns fornns 526,582 |......... 526,582 |..cevuuaeaeene (U S [V O [V 287,481 .......... Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 03/16/2026 |. 03/18/2032 |............... [V 80,000,000 .. (3.5737)/SOFR |.....cevvnnnnnee [V S [V . 15,078 |...... 1,362,413 [.evvennenns fonnes 1,362,413 |...... 1,362,413 [ceeeeeeeinennns (U [V O [V R 956,707 | .evvvennns Note 0001 .....
Wells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21 ). 03/16/2026 |. 03/18/2029 |........eenn..t 0]..... 15,000,000 .. (3.4797)/SOFR [.....ccevvnnnnns [ [ 6,900 |........ 181,801 |.oovvvvvnnn Jovennnns 181,801 ........ 181,801 |.oeveeieieeees [ [V T [0 123,643 ) .......... Note 0001 .....
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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

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)
Vel ls Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 03/16/2026 |. 03/18/2027 |............... 0f..... 60,000,000 .. (3.6257)/SOFR |........euunnnnn [ [0 2,201 e 147,906 | ... 147,906 |......... 147,906 [....cvvvvnnnnnns [ [V R (U R 253,685 . [Note 0001 .....
Vel ls Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE |[SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 03/23/2026 |. 03/25/2029 |............... 0f..... 35,000,000 |.. (3.6367)/S0FR [...uvevvrnnnnns [ [V R 80 [........ 284,309 | .coevninnnn [ 284,309 |......... 284,309 |...ovvnnnnns [ [V R (U R 289,517 | coveeennns Note 0001 .....
Vel ls Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... Cleared .. VYVVCKR63DVZZN70PB21  |. 03/23/2026 |. 03/25/2032 |.... 65,000,000 .. (3.7147)/S0FR |.. ...642,644 ... ....642,644 |.........642,644 |. 778,626 . [Note 0001 .....
Vel ls Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 03/30/2026 |. 04/01/2032 |............... 0f..... 60,000,000 .. (3.6837)/SOFR [......cvvvnveeee O feuenineiinnnnn 0 Joveennnn (7,364)].. 690,719 [...oeoeeees [ 890,719 | 690,719 [ceeiiiiinnnnns [ [V R (U RN 719,932 | .......... Note 0001 .....
Vel ls Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... Cleared .. VYVVCKR63DVZZN70PB21  |. 03/30/2026 |. 04/01/2027 |.... 40,000,000 .. (3.7242)/S0FR |.. ....76,809 ... ....76,80 |. 173,600 . [Note 0001 .....
Vel ls Fargo
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 04/07/2026 |. 04/09/2032 |............... 0f.... 105,000,000 |.. (3.6707)/SOFR |.....evvvrrnnens [ [V . (9,576)...... 1,283,879 [.eeeeeenns | 1,283,879 |...... 1,283,879 [..oevvviinnnnnns [ [V R 0f..... 1,262,275 | wevveennns Note 0001 .....
Vel ls Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... Cleared .. .. VYVVCKRG3DVZZN70PB21 |. 04/07/2026 |. 04/09/2029 |.......eeveennOfneees 20,000,000 .. (3.5857)/S0FR |.. ...189,838 |........... ........189,838 [.........189,838 |. 166,676 | .......... Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE . |Duration. HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 04/13/2026 |. 04/15/2032 |. 70,000,000 |.. (3.6792)/SOFR .827,853 .. 842,713 ... |Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 04/13/2026 |. 04/15/2029 |...............0 |...... 15,000,000 .. (3.5917)/S0FR |.. 140,472 | 140,472 | O e O el O 125,376 . [Note 0001 .....
Vel ls Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 04/20/2026 |. 04/22/2032 |.........ceeee. 0 o 40,000,000 .. (3.6132)/S0FR |.. 0. ....611,199|... 0 e O O 482,346 ... |Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 04/27/2026 |. 04/29/2032 |...............0|..eees 50,000,000 |.. (3.6932)/S0FR |.. 0. ....559,114 |... UV JR V) PO | N IR 603,926 ... |Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 04/27/2026 |. 04/30/2029 |...............0 |...... 20,000,000 .. (3.5972)/S0FR |.. 0. ....185,373 |... 0 V) PO | N I 168,393 ... |Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 05/04/2026 |. 05/03/2032 |...............0 |...... 65,000,000 |.. (3.8477)/S0FR |.. 0. ... 207,168 |... UV JR V) PO | N IR 785,840 ... |Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 05/04/2026 |. 05/06/2029 |...............0 |...... 30,000,000 .. (3.7772)/S0FR |.. 0. ... 134,071 ... 0 V) PO | N I 253,320 . [Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 05/11/2026 |. 05/13/2032 |...............0|...... 20,000,000 |.. (3.8212)/S0FR |.. 0. UV JR V) PO | N IR 242,363 Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 05/18/2026 |. 05/20/2032 |...............0 |...... 30,000,000 .. (4.0227)/S0FR |.. 0. 0 V) PO | I 364,137 Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE . |Duration. HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 05/18/2026 |. 05/20/2029 |. 35,000,000 |.. (3.9402)/S0FR 0 L0 0 .297,521 Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE . |Duration. HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 05/26/2026 |. 05/28/2032 |. 65,000,000 |.. (3.9517)/S0FR 0 L0 0 .790,430 Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 05/26/2026 |. 05/28/2029 |...............0 |...... 15,000,000 |.. (3.8957)/S0FR |.. 0. 0. 0 O e 127,992 . [Note 0001 .....
VWells Fargo -
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... Cleared ............. VYVVCKR63DVZZN70PB21  |. 06/01/2026 |. 06/03/2032 |.........eeeeenO [oeeee 70,000,000 |.. (3.9437)/SOFR 0 0 (VN PO | IEUR 852,414 | .......... Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 06/08/2026 |. 06/10/2032 |...............0 |...... 35,000,000 .. (4.0167)/S0FR |.. 0. 0 e O O 426,895 ... |Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |.06/08/2026 |. 06/10/2029 |...............0[...... 25,000,000 |.. (3.9937)/S0FR |.. 0. UV JR V) PO | N IR 214,620 ... |Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 06/08/2026 |.06/10/2027 |...............0 |...... 45,000,000 .. (3.9252)/S0FR |.. 0. 0 e O O 218,749 ... |Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 06/15/2026 |.06/17/2082 |............ee.O|oeee 85,000,000 |.. (3.9362)/S0FR |.. 0. UV JU V) PO | N I 1,038,415 ... |Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... RBC - Cleared ...... ES7IP3USRHIGC71XBUT1  |. 06/23/2026 |. 06/25/2032 |...............0 [..... 100,000,000 |.. (3.9997)/SOFR |.. 0. 0 JUR V) FOR | N R 1,223,906 ... |Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE Duration..... RBC - Cleared ...... ES7IP3USRHIGC71XBUT1  |. 06/23/2026 |. 06/25/2029 |.... . 15,000,000 |.. (4.0112)/SOFR |.. 0. 0. 0. . [Note 0001 .....
INTEREST RATE SWAP .. |VA/VAGLB/VAGDB HEDGE [SA Ex 3 ...... Duration..... HSBC - Cleared .... 1IE8VN30JCEQV1H4R804 |. 06/29/2026 |.07/01/2032 |............... 0].... 130,000,000 .. (3.8667)/SOFR 0 [ [0 0f..... 1,503,258 | .......... Note 0001 .....
1119999999. Subtotal - swaps - hedging other - interest rate 0 0 3,980,333 70,287,017 [ XXX 70,287,017 62,500,022 0 0 0 49,826,8% | XXX XXX
....... 3.05% NOK
Deutsche Bank RATE/ (SOFR+26.. 1
CROSS CURRENCY SWAP .. |FA HEDGE ............... EX 7 et Currency..... Securities ......... 7LTWFZY1CNSX8D621K86 |. 01/12/2016 |. 01/15/2031 |............... 0f.... 145,985,401 (61 + 1.46%)  |oeeeeeenieeenns (U 0f.... (2,386,822)|... (31,246,795)|........... ... (31,246,795)|....... (362,069)|...... 2,047,340 |eeeeeeeeennnn [V PO 0f..... 1,556,636 | .......... Note 0002 .....
....... 2.72% NOK
Deutsche Bank RATE/ (SOFR+26.. 1
CROSS CURRENCY SWAP .. |FA HEDGE ............... Ex 7 s Currency..... Securities ......... TLTWFZY1CNSX8D621K86  |. 03/18/2016 |. 03/30/2028 |............... 0f.... 120,481,928 161 + 1.56%)  [...eevvennnnnne [ 0].... (2,088,531))... (26,230,979)... .. (26,230,979)......... 490,008 |...... 1,574,877 |.cevvnees [V R (U R 797,069 . [Note 0002 .....
....... 0.91% EUR
RATE/ (SOFR+26.. 1
CROSS CURRENCY SWAP .. |FA HEDGE ............... EX 7 et Currency..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 10/11/2016 |. 10/26/2026 |............... [V 55,300,000 61 + 1.25%)  |eeeeerrunnannns (U 0f.... (1,181,020)|...... 1,278,273 | |oeee 1,278,278 |......... 777,558 |..... (1,690,000)]-+cevvveneeees [V PO [V 157,213 ooeeeenens Note 0002 .....
....... 3.74% NOK
RATE/ (SOFR+26.. 1
CROSS CURRENCY SWAP .. |FA HEDGE ............... Ex 7 s Currency..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 06/29/2018 |. 07/09/2030 |............... 0f.... 122,511,485161 + .99%)  [ccoennnnnne [ 0].... (1,475,161)[... (31,649,821)........... ... (31,649,821)....... (453,078)...... 1,574,877 |.cevvnees [V R 0f..... 1,229,303 [ .oeveennns Note 0002 .....
...... 0.125% CHF
CROSS CURRENCY SWAP .. |FA HEDGE .... Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/06/2020 |. 07/14/2028 |...............0 [..... 309,182,967 [RATE/(2.4716%) |..evvvvvvvveenn 0 oo O [, (3,593,984)..... 72,790,568 [...oeeeee | 72,790,568 |...... 3,472,5% |..... (7,764,606)|.......00eeeeee O feunnniininnnn 0 s 2,208,601 . [Note 0002 .....
C5793#AK9, MCCAN |} ()} L 3.74%
CROSS CURRENCY SWAP .. |FOODS .........ccceunnnns Currency..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 10/23/2018 |. 10/23/2030 |............... 0]....... 8,036,001 |USD/(3.68% CAD) |.......ccevnnnns [ [ 20,741........ 679,811 [..cooeennnn v 679,811 1....... (117,620)]......... 255,328 |..oivvninnnns [0 T (V)] R 83,491] .......... Note 0002 .....
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Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
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G8056#AH2, SEVERN | ()} L 4.19%
CROSS CURRENCY SWAP .. | TRENT WATER ........... Sch D ........ Currency..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 11/07/2018 |. 11/07/2028 |............... 0f..... 15,530,400 [USD/(2.72% GBP) |..evvvvnrnnnnne [ [V - 11,709 |......... 151,154 | ... 161,154 |....... (240,526)|.......... 282,000 [.oeeeeiinnnnnns [V R (U R 119,264 . [Note 0002 .....
G6750*AE2, 1887 COLTO} (V0 4.4088%
CROSS CURRENCY SWAP .. | .eeeeeiriineeeeeiiiannnns Sch D ........ Currency..... Bank of America ... BATYDEB6GKMZOO31MB27 |.01/10/2019 [.01/10/2029 |............... 0f..... 26,420,000 |USD/(2.96% GBP) [.....cvvvuunnnne [ [V . 187,694 |......... 847,570 [.evveneeens o 847,570 |....... (406,819)f........ LY(VRVVVN [V R (U R 210,294 | .......... Note 0002 .....
(6655@AB2, NORTHERN .4.38%

. 7.% [c:1) 1) ORI [V F [\ A 164,300 |...... 1,410,760 | ..ovvnennnn |onenn 1,410,760 |....... (344,004)......... 423,000 |oeeeiiiiinenns [V S (V) F 253,162 | ..oeeeeee Note 0002 .....

CROSS CURRENCY SWAP .. | GAS NETWORKS .......... Sch D ........ Currency..... JP Morgan Chase ... 7HGGLXDRUGQFUS7RNES7 . 01/10/2019 |.01/10/2031 |............... 0f..... 23,778,000
756100A%5, REALTY ([ L L 3.948%

CROSS CURRENCY SWAP .. | INCOVE .................. SchD ........ Currency..... Citigroup ........... ES70DZWZ7FF32TWEFA76  [. 05/20/2019 |. 05/20/2034 |............... 0f..... 29,883,900 [USD/(2.73% GBP) |...cvvvveennnnn [V F [V E 180,565 |...... 2,307,880 | .ceeeeean [ 2,307,880 [....... (217,031)..cee 540,500 |...oooeereennns [V FO (V) FO 419,790 [ eveeeennn Note 0002 .....
T4726MA*0, QANTAS ..3.8275%

CROSS CURRENCY SUAP . | ATRUAYS +vvvveevvrrvnnen. S D e Currency..... |JP Norgan Chase ... 7HGGLYDRUGCFUSTRNES? |. 06/25/2019 |.06/25/2031 |..vveeeeeee.... 0 |..... 34,405,000 [USD/(3.64% AUD) evrvvveeennne ) ) 46,668 |......... 896,313 | coeereee oo 896,313 |....... (763,951).... (1,080,000)]....cccrrrrnnn. ) — 0 384,238 | oo Note 0002 ....
BUOTHCE, BRUSSELS | || [ 3.76%

CROSS CURRENCY SWAP . | AIRPORT vvvvvveevvvnnen. S D e Currency..... |JP Norgan Chase ... 7HGGLYDRUGFUSTRNES? |. 06/05/2019 |.06/05/2034 |............... 0/...... 11,160,000 [USD/ (1.64% EWR) |.c..orrrr.. ) 0 115,831 [oovvveees 349,338 | oo oo 349,38 |....... (277,78 ... .338,000 |- ) — 0 157,208 [ oo Note 0002 ....
NSteTsRA2, FERRARI NV | | |T T T T [ e e e 3.4875%

CROSS CURRENCY SWAP . [ coveveeeeeereesereeee S D e CUrTency..... |JP Norgan Chase ... 7HGGLXDRUGGFUSTRNES? |.08/01/2019 |, 08/01/2029 |.evevrrrneeee. 0/|...... 39,204,500 [USD/ (1.12% EWR) [-cooorrrr ) 0 463,613 |......... 324,287 | oo oo 304,297 |....... (721,285)......1,183,000 [.orvvoeooeennn ) — 0 45,300 | oo Note 0002 ....
G17376AE9, BROGKFIELD 300 USD/(2.2%

CROSS CURRENCY SWAP .. |UTILITIES worooonooe.o.. S D e Currency..... |JP Norgan Chase ... 7HGGLYDRUGFUSTRNES? |. 02/19/2020 |.02/19/2030 [.vvveeeeeee.... 0 40,073,400[68P) oo ) 0 135,706 [, (2,510,281 covvvveeees [ (2,510, 281)....... (519,330).........799,000 [oorrvvocoreennn. ) — 0 391,067 | vvvvveeees Note 0002 ....
e, NOCAIN | e 2.7%

CROSS CURRENCY SWAP . [FOODS ...rrrrrevveeees S D e Currency..... |JP Norgan Chase ... 7HGGLYDRUGFUSTRNES? |.01/17/2020 |.01/17/2028 |..oveeeeeee.... 0 | 15,226,176 USD/(3.08% CAD) | ovvvvveeernne L) — ) (10 730,904 | o [ 731,904 [ (70,736).rverv. 590,657 [orrrrrrrrrreeees ) — L) — YR Note 0002 ....

CROSS CURRENCY SWAP .. | J38914A0, ELI LILLY [Sch D ........ Currency..... |JP Norgan Chase ... 7HGGLYDRUGFUSTRNES? |. 11/25/2019 | 11/15/2029 |[..oveoeeene.... 0 ... 34,967,963 (USD/(0.42% JY) |oovrvvvveeernn. ) 0 459,008 |..... 11,004,894 | oo [ 11,004,814 [........ (406,997)......... 949,552 [orvvvvvvvveeeens ) — 0 321,478 | oo Note 0002 ....
..... ... 2.68%

CROSS CURRENCY SWAP .. | 743401847, PROLOGIS . [Sch D ........ Currency..... |JP Norgan Chase ... 7HGGLYDRUGFUSTRNES? |. 02/27/2020 |.02/27/2035 |....eee........ 0/|...... 45,080,000 [USD/ (1.89% GBP) |.......ooor... ) 0 175,130 [1e000. 2,251,118 [ oo [ 2,251,118 |...... (183,180)......... 822,500 |.vvvoeerrrrnnnnn ) — 0 663,630 | .......... Note 0002 ....
GR94AGAII DYSON 4. 1% USD/(2.62

CROSS CURRENCY SWAP . |FINANCE vvvvoevrrvvoonen. S D e CUTTENCYennr |BACIAYS wovrrrneeees GSGSEF7VUPS 1705573 |. 04/08/2020 |, 02/12/2030 |.cevroere. 01006202007 |, ) 01,128,584 |.....30, 132,783 | ccorrrcces. |- 30,132,783 |....... (735, 450)]...... 2,766,446 |.....ccorrrnnnn. ) — 0 958,038 | .vvoeeee. Note 0002 ....
B14014AG2, BRUSSELS 3.9% USD/ (2,434

CROSS CURRENCY SWAP . | AIRPORT vvvvvveevvonnen. S D e Currency..... |JP Morgan Chase ... 7HGGLYDRUGFUSTRNES? |. 12/08/2020 |, 12/08/2030 |............... O i 730,000 FR) oo ) ) 35,845 |........ TR PO N 160,915 [..v...... (75,690 ... 136,200 [orrvvvrvvvveeens ) — L) — ] Note 0002 ....
S e [ A R I 3.135%

CROSS CURRENCY SWAP .. | INVESTORS EURGPE ... [Sch D ........ CUrTency..... |Bank of America ... BATYDEBGGKNZOO3INBZ7 |.06/08/2021 |.06/08/2031 |...oerrrnnn.... 0|...... 23,267,400 [USD/ (1.48% EW) |.ccoorrr. ) (] 202,083 |.vvo. 1,744,778 | e [ 1,744,778 |....... (435, 723)0vvvevn. 642,200 |.vvveeerrrnnnnnn ) — 0 258,636 | ..vooe.e.. Note 0002 ....
GI267+AA7, BID CORP 3.205%

CROSS CURRENCY SWAP .. | FOODSERVICE ........... S D e Currency..... |JP Norgan Chase ... 7HGGLYDRUGFUSTRNES? |. 03/10/2022 |.03/10/2027 |...veeeoee..... 0 |...... 16,864,500 [USD/(1.65% ELR) |rvvvveeernne ) 0 136,672 [oororr. (260, 122)covvvvveoe e (260,122)........ (70,307 vervs 507,000 [orrerrrrvveeeees ) — L) — 70,208 oo, Note 0002 ....
GUEEAKS, BROGKFIELD | | T 5.862% USD/

CROSS CURRENCY SWAP .. |UTILITIES worooonoe..o. S D e CUTTENCYenne |Citigrotp weverrnnnn. ESTODZIZTFF32TIEFATE | 04/11/2023 |, 04/11/2043 oo 0. 18,109,500 |(4.77% GBP)  |ovovrevvveeernne ) ) 60,063 [1orrr. 1,206,164 [ covvvvveee. [ 1,246,154 |.vvvveens 465,000 |......... X ] ) — 0 571,004 oo Note 0002 ....
G6750%467, The 1887 ....5.6305% USD/

CROSS CURRENCY SWAP . | Conpany Linited ..... S D e Currency..... |JP Norgan Chase ... 7HGGLYDRUGFUSTRNES? |. 12/08/2022 |, 12/08/2032 |...veee........ 0|0 22,417,500 {(6.17% GB)  |orrerreen L) — 0 (230,400)...... (6,524, 103) .ovvoocvvo. [ (6,524, 103)........ 158,708 |......... 493,500 |.vvvveerrrnnnnn, ) — 0 284,501 | oo Note 0002 ....
G29568AV3, ASSOCIATED ...5.4745% USD/

CROSS CURRENCY SWAP .. | BRITISH PORTS ......... S D e CUrTency..... |Bank of America ... BATYDEBGGKNZOO3INBZ7 |.02/16/2023 |.08/16/2040 |.ooerrrnnenen. 0. 12,346,000((5.40% GBP)  |ovoorrrrrerree L) — 0 (22,087 s (473,255) v | (473,255 ] .vvve.e. 20,554 |......... 235,000 |.vvvoeerrrrnnnnn ) — 0 22,12 oo Note 0002 ....
GUOTHP2 Brussels | | 5.47% USD/

CROSS CURRENCY SWAP .. |Airport Company NV ... [Sch D ....... Currency..... |BIP Paribas ........ ROUUNSFPUBNPROGKSPE |- 02/28/2023 |, 02/28/2033 |..evooer.c. 0 [0rrrrrn 5,377,500 |(4.440% ER)  |oooovvvvveeennne ) ) 19,974 |....... (525,03)covvvveeenn oo (525,034)......... (71,782)........ 169,000 - ..oervvveeennn ) — L) — T Note 0002 ....
GiETHDY, BID CORP | | [ 5.6% USD/

CROSS CURRENCY SWAP .. | FOODSERVICE EUR LTD. |Sch D ........ CUrTency..... |Bank of America ... BATYDEBGGKNZOO3INBZ7 |.06/01/2023 |.06/01/2030 |.ovevrrnneeen. 0o 11,664,400 (4755 ER)  |ororrrrrerreen ) ) 24,685 [ (1,280,276) coooreeee. [ (4,280,276)......... (89,968)........ 371,800 [orrrrrrvvreeeens ) — 0 145,520 | oo Note 0002 ....
geseBR2, THERIO | | | [ [ 5. 6380/

CROSS CURRENCY SWAP .. | FISHER SCIENTIFIC ... |Sch D w....... Currency..... |JP Norgan Chase ... 7HGGLYDRUGFUSTRNES? |. 09/06/2023 |.(00/06/2035 |............... 0o 3717420 [(5.63PY) oo ) 0 286,784 |...... 3,750,084 | ccerrrrerc. oo 3,750,084 |......... 325,002 [..vvoeen. 497,196 e ) — 0 207,942 . Note 0002 .....
19046FAX0, COSTAL 5 8574USD)/ (5.85

CROSS CURRENCY SWAP .. | GASLINK PIPELINE ..... |Sch D ....... Currency..... |REC .. ES7IPAUGRHIGCT1XBUTT | 06/13/2024 |, 06/30/2049 [rrrrrovoo.. 21,915,407 [T4CAD) 65,891 |.o.0.0... 70,373 .. 70,373 ..., (385,790)].........765,985 |.... 525,701 . Note 0002 .....
113569%A40, NORDIQUS 6. 0454USD/ (4,45

CROSS CURRENCY SWAP .. | HOLDING .. S D e, Currency..... |Societe Generale .. ORNEBIBXPROTOBPUAT |. 08/27/2024 |. 10/03/2034 |.... 26,467,253 [{SEK) 130,836 |...v. (3,516,597 oo [ (3,596,507)....... (971,867)......1,673,096 |.... 380,470 | ovoveeee. Note 0002 ....
502688E#8, NETTLER - 5 685U/ (3.8%

CROSS CLRRENCY SIAP . [TOLDEO INTERNATIONAL | Sch D ........ Currency..... | P Norgan Chase ... 7HGGLYDRUGCFUSTRNEQ? |. 01/00/2025 |.07/09/2035 |...veee........ 0o 10,527,000 ER) oo ) — ) 82,383 ...... (627,435) covvvveeer oo (627,435)........ (206,545).........338,000 |-co-rrrrvveernn. ) ) — 158,969 | ©.ovvnenn. Note 0002 ...
G6992¢AA4,PD PORTS Deutsche Bank 5 606HUSD/ (5.94

CROSS CURRENCY SWAP .. [ACQUISITIONS .......... SchD..... Currency..... Securities ......... TLTWFZY1CNSX8D621K86 [ 12/10/2025 |. 12/11/2032 |............... 0f....... 9,166,500 [%GBP) [ O, [\ SO (20,889)....... (206,202)] ..eeeeeeee o (206,202).......... (6,821))......... 164,500 |....vvveeennnen [\ OO [ IO 116,443 [ .......... Note 0002 .....
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G6992#AB2,PD PORTS Deutsche Bank 5. 945%USD/ (6. 29%
CROSS CURRENCY SWAP .. | ACQUISITIONS .......... Sch D ........ Currency..... Securities ......... TLTWFZYICNSX8D621K86  |. 12/10/2025 |. 12/11/2035 |............... [V 3,928,500 16BP)  feeeeeeeeiieens [V [ . (9,309)|........ [CRL)) [ R (81,69%)|.......... 33,193 |.eeennnnnn 70,500 [-eeeeennneens [V PO (V)] 60,398 [ ..ooennnns Note 0002 .....
N2466*AA6, JUIBO CTL 5
CROSS CURRENCY SWAP .. | NETHERLANDS ............ Sch D ........ Currency..... Bank of America ... BATYDEBGGKMZOO31MB27 |.01/29/2026 [.05/01/2040 |............... 0f..... 65,133,600 384,413 |......... 556,374 | .oevenin [ 556,374 |....... (698,026)|...... 1,254,400 [....covvvnnnnnns [V R 0f..... 1,211,843 .......... Note 0002 .....
BBEOY11H2,BARINGS EURO 4. 744%USD/ (3.49%
CROSS CURRENCY SWAP .. |FUND .....cceevvuenaaens Sch D ........ Currency..... Citigroup ....ccee E570DZWZ7FF32TWEFA76  |. 05/05/2026 |. 05/05/2029 |............... [V 49,476,000 ER)  |eeeeeeeens [V [V 105,016 |...... 1,123,957 [.eveeeenes fonees 1,123,957 |....... (442,643)|....... 1,566,600 |..cevvennnnns [V PO [V LAVIR-TE N (R Note 0002 .....
B1401#AY3,BRUSSELS 5.037%USD/ (3.8%
CROSS CURRENCY SWAP .. |AIRPORT ..........eeunnns Sch D ........ Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 01/13/2027 |. 01/13/2034 |............... 0f..... 41,499,500 ER) |l [ [V PR 0f...... (420,415)] «eevevvnnnn funnnnn (420,415)|..... (1,995,415)|...... 1,575,000 |.ccevvennnnnnns [V R (U R 569,965 | .......... Note 0002 .....
883556D#6 , THERMO Deutsche Bank 5. 3745%U8D/ (1.7
CROSS CURRENCY SWAP .. |FISHER SCIENTIFIC .... |Sch D ........ Currency..... Securities ......... 7LTWFZY1CNSX8D621K86  |. 03/03/2026 |. 03/03/2036 |............... [V 24,494,800 |B%CHF)  [eeeeeeeeeeiennns [V [ . 296,057 |......... LR IAKT R R 591,713 |....... (423,107)|...... 1,014,820 |.ceevvnnnneens [V PO [V 381,093 ..ooeenns Note 0002 .....
G3663#AN1,FORTH PORTS Deutsche Bank 5.409%USD/ (5.72
CROSS CURRENCY SWAP .. | FINANCE PLC ............ Sch D ........ Currency..... Securities ......... TLTWFZY1CNSX8D621K86  |. 08/25/2026 |. 08/25/2036 |............... 0f..... 10,810,400 [¥GBP) |t [ [V PR Oferenes [5:51°)) PR IR (7,368)....... (227,368)|......... 220,000 [.oereiinnnnnnns [V R (U R 172,308 [ coveeennns Note 0002 .....
G8729*AE6 METER SERVE Deutsche Bank 5. 775%USD/ (6.06
CROSS CURRENCY SWAP .. |HOLDCO 2 LTD .......... Sch D ........ Currency..... Securities ......... TLTWFZYICNSX8D621K86  |. 03/26/2026 |. 12/30/2044 |............... [V 24,390,000 [9%GBP)  |eeeeiieiiieeens [V [ . (18,249)f......... FATI: T R R 714,837 |......... 153,237 |........ 561,600 [....cevvvnnnnnns [V PO [V 524,740 | .......... Note 0002 .....
Deutsche Bank 5.8545%USD/ (4.6
CROSS CURRENCY SWAP .. | BBEOZ7C45,FIL LTD .... |Sch D ........ Currency..... Securities ......... TLTWFZY1CNSX8D621K86  |. 10/29/2026 |. 10/29/2036 |............... 0f..... 17,560,500 [%EUR) |l [ [V PR 0 (386,538)|....... (836,538)f......... 450,000 [..ooevvvvnnnnnns [V R (U R 282,333 . [Note 0002 .....
23375@ACt,OHMAST 0} e
FINANCE INC 2.1% Due Deutsche Bank 5.876%USD/ (2. 1%
CROSS CURRENCY SWAP .. |6/3/2036 JD3 .......... Sch D ........ Currency..... Securities ......... 7LTWFZY1CNSX8D621K86  |. 06/03/2026 |. 06/03/2036 |.... 50,677,816 [CHF) .. 150,871 ........ 667,082 ... ... 667,082 |....... (577,380)...... 1,244,463 |.... 798,648 . [Note 0002 .....
BBEOZTBQ9, BROOKF [ELD 6.0175%USD/ (6.3
CROSS CURRENCY SWAP .. |UTILITIES K .. .. |Sch D ........ Currency..... Bank of America ... BATYDEB6GKMZO031MB27 |.03/10/2027 |.03/10/2037 |.... 26,854,000 [9%GBP) ... (68,177))..... (446,177)|........ 378,000 |.... 439,237 | ..ooeeen Note 0002 .....
BBEOZT2L0, BROOKF IELD Deutsche Bank 5.7134USD/ (6.02
CROSS CURRENCY SWAP .. |UTILITIES K .......... Sch D ........ Currency..... Securities ......... TLTWFZYICNSX8D621K86  |. 09/24/2026 |. 09/24/2033 |............... [V 13,428,000 [¥GBP)  |eeeeeiieieeens (U [V O [V (62,708).eevveeeens foeeeenne (62,708)|....... (252,708)........ 190,000 |-eeevvnenaees [V PO [V . 180,669 | .......... Note 0002 .....
BBEOZSVY2,BEACON FINCO Deutsche Bank 6.019%USD/ (6.4%
CROSS CURRENCY SWAP .. | SARL .....ccevvvunrirnnnns Currency..... Securities ......... TLTWFZY1CNSX8D621K86  |. 08/24/2026 |. 08/26/2038 |............... 0f..... 25,609,400 (6BP) |l [ [V PR 0f...... (117,690)] .o eeevvenn |evennn (117,690)....... (474,890)......... 357,200 |..vuuniiennnnnn [V R (U R 444 852 | .......... Note 0002 .....
CROSS CURRENCY SIIAP - SOCIETE GENERALE SA [ | | | .. 2.71% USD /
ath oo INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 02RNE8IBXP4ROTDBPU41  |. 03/18/2021 |. 03/19/2036 |............... 0f..... 12,140,000 (1.06% EIR)  [ooeeirerennnnns [ [V . 102,955 |...... 1,006,731 | oeveeennnns [eennns 1,006,731 ....... (267,989)......... 338,000 [.oeevevvnennnns [V R (U R 189,303 [ .ovvnnnnns Note 0002 .....
CROSS CURRENCY SIIAP - SOCIETE GENERALE SA [ | | | .. 2.73% USD /
ath oo INVESTED ASSETS ...... CUPTeNnCY..... |eeeeeereeemnnnnennennns 02RNE8IBXP4ROTDBPU41  |. 01/21/2021 |. 01/21/2031 |............... [V 3,675,300 [(1.24% ER)  |oeeeveeniinnnnnn [ [V . 28,936 |......... 245,202 | .oeeenin [ 245,202 |......... (61,384)f........ 101,400 |.oeevvnnnnnnnnns [V R Ofienns 39,260 | .......... Note 0002 .....
CROSS CURRENCY SWAP - | ~ senD/ZosenBf 2.83% USD /
ath oo INVESTED ASSETS ...... Currency..... BNP PARIBAS SA .... ROMUWSFPUBMPROBKSP83 |. 01/21/2021 |.01/21/2033 |............... [V I 3,676,140 (1.27% ER)  |oeeevrenrinnnnnn [ [V . 30,374 |......... 276,703 [.evveneeees o 276,708 |........ (80,856)........ 101,400 |.oeevvnnnnnnnnns [V R Ofienns 47,103 [ cevennnnns Note 0002 .....
CROSS CURRENCY SWAP - |~ senD/ZosenBf L 3.05% USD /
ath oo INVESTED ASSETS ...... Currency..... BNP PARIBAS SA .... ROMUWSFPUBMPROBKSP83 |. 01/21/2021 |.01/21/2036 |............... [V 3,675,300 (1.41% EUR)  |oeeevennrinnnnns [ [V . 31,968 |......... 334,464 | .ooeeen [ 334,464 |......... (87,49)|........ 101,400 |.oovvvnnnnnnnns [V R Ofienns 56,840 [ .......... Note 0002 .....
CROSS CURRENCY SWAP - MIZUHO CAPITAL 0 | 3.04% USD /
ath oo INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 10/28/2020 |. 10/29/2035 |............... [V 5,872,500 [(1.7% EUR)  |oeeerreiininnns [ [V . 40,389 |......... 174,864 [.eeeneeeenn oo 174,864 |....... (121,932)|........ 169,000 |.oevvvvennnnns [V R Ofienns 89,721 .eevennnns Note 0002 .....
CROSS CURRENCY SWAP - MIZUHO CAPITAL 0 | 3.42% USD /
ath ... INVESTED ASSETS ...... . | Currency..... MARKETS LLC ........ 0V6W8S60X2D1J857QP30 |. 10/28/2020 [. 10/29/2040 |.... 7,047,000 [(1.98% EUR) ...358,106 | ... ....358,106 |....... (132,756)|.........202,800 |.... 133,440 . [Note 0002 .....

CROSS CURRENCY SWAP -

..... 3.68% USD /
ath oo INVESTED ASSETS ...... Currency..... |BNP PARIBAS SA .... ROMUNSFPUBNPROBKSPS3 [ 01/21/2021 |.01/21/2036 |....euveeeee. 0]...... 13,070,300 [(2.93% ER)  |ovvorrerrranes ] O 1) A 02,03 ......... 865,569 [ rvvovene frrvrnene 865,569 |......... (17,744)......... 235,000 [..oovoiennn 1) ) 202,487 | overnene Note 0002 .....
CROSS CURRENCY SHAP - CREDIT AGRICLESA | | T T 2 775 USD /
ath e, INVESTED ASSETS ... | cvereesceenne CUPTENCY.vvv. | ceeeereeseeeeeeeeenne 254900BNBXS34XZDJ223 |, 01/13/2021 [, 01/31/2031 |.ovveveec.e. 01...... 14,036,400 [(1.37% ER)  |ovvorrerrrnnes ] O (1) N 101,728 |........ 290,969 [ evrvvecens |orrians 290,159 |....... (236,797 .vvnve 405,600 [...vovvneens 1) ) 160,389 | evuoeene Note 0002 .....
CROSS CURRENCY SHAP - Sch D / Sch B CREDIT AGRICLESA | [ | 3.07% USD /

ath e INVESTED ASSETS ...... - |Currency..... . 254900BN8XS34XzDJ223 |. 12/30/2020 |. 01/07/2031 |............... 0f..... 11,697,000 (1.62% EUR)  [...ooeeeennnns O, [\ OO 86,899 |......... 262,316 | ... 262,316 |....... (194,977)......... 338,000 f...eerieinnnnnes [\ OO 0feennes 124,424 - |Note 0002 .....
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
CROSS CURRENCY SIIAP - ShD/Shgl | L 3.16% USD /
ath oo INVESTED ASSETS ...... Currency..... BNP PARIBAS SA .... ROMUWSFPUBMPROBKSP83 |. 12/30/2020 [.01/07/2033 |............... 0f..... 11,698,000 (1.65% EUR)  [ooeereerinnnnns [ [V . 90,377 |ovuennnns 354,119 | eeeeeiie [ 354,119 |....... (250,265)|......... RCCH VIV R | FN (U R 149,450 | .......... Note 0002 .....
CROSS CURRENCY SIIAP - CREDIT AGRICOLE SA [ | | | .. 4.12% USD /
ath INVESTED ASSETS ...... . | Currency..... . 254900BNBXS34XZDJ223  |. 12/08/2020 |. 12/08/2035 |.... 13,120,200 |(2.55% EUR) ...666,824 | ... ....666,824 |....... (262,748)|.........375,180 |.... 201,627 . [Note 0002 .....
..... 2.72% USD /
CROSS CURRENCY SWAP - MIZUHO CAPITAL (3mo NZD BANK
ath e INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S60X2D1J857QP30  |. 03/23/2021 |. 03/23/2036 |............... [V 8,360,400 BILL) e (U [ . (45,414)|....... (416,469)( ...ovvnees fonnnnns (416,469)|......... (52,941)........ 109,200 |-oevevveeeeeen O [ [V 130,440 .......... Note 0002 .....
CROSS CURRENCY SIIAP - CREDIT AGRICOLE SA ....3.725% USD /
ath oo INVESTED ASSETS ...... [T 11T R N 254900BNBXS34XZDJ223  |. 04/15/2021 |. 04/15/2036 |............... [V 35,282,000 [(4.06% AUD)  [oeeeerrennnnnns [V [ . 42,98 |...... 4,193,952 [ ...ooeiennn |oenee 4,193,952 |....... (626,841)f....... (993,800)]-++- e eeeewennn O foeeeeiiiies [V 552,251 ooeeee Note 0002 .....
CROSS CURRENCY SWAP - SOCIETE GENERALE SA . 2.9275% USD /
ath oo INVESTED ASSETS ...... |.eeeiiiiveennnns CUPTENCY..oee |uveesiniinnnnnninnnnnns 02RNE8 IBXP4ROTDBPU41 ). 07/23/2021 |. 07/23/2031 |...cevvvennnees 0]..... 14,510,400 [(1.24% EUR)  |oeeeveuieeeennes [ [V 126,975 |......... 943,488 | ..oevvvenn [ 943,488 |....... (268,5%5)......... 405,600 [...ooovvvniee O e [l T 163,294 .......... Note 0002 .....
1139999999. Subtotal - swaps - hedging other - foreign exchange 0 0 (5,029,020 30,243,226 | XXX 30,243,226 |  (11,006,154) 21,456,930 0 20,899,307 [ XXX XXX
(SPTR)/FEDLO1 +
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/26/2022 |. 05/24/2028 |............... 0f.... 303,285,549157  |eeeeeeeeeinns (U 0 [... (28,450,662)......... 430,501 [.eveeneeees e 430,501 |...... 6,402,851 [...coeeeeennnnnn [ TR | IO 0f..... 2,091,005 | .......... Note 0001 .....
(SPTR)/FEDLO1 +
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 06/14/2022 |. 06/12/2028 |............... 0f.... 394,794,168[57  |eeeeeeiees (U 0 [... (15,022,210))... (12,866,411)........... ... (12,866,411)[... (14,866,585)|........ccee... [ TR | IO 0f..... 2,758,920 | .......... Note 0001 .....
(SPTR)/FEDLO1 +
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE Equity/Index |Citigroup ... . E570DZWZ7FF32TWEFA76 |. 06/15/2022 |.06/14/2027 |.......cccevn..O.eee 320,307,245 [52. .. .. (27,030,017)f...... 2,282,165 | .oevvvnnnns fennnnn 2,232,165 |...... 3,559,458 |...eevveieeeee O e O e O e 1,566,041 . [Note 0001 .....
(SPTR)/FEDLO1 +
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |Citigroup ........... E570DZWZ7FF32TWEFA76  |. 03/28/2023 |. 03/22/2030 |.........ee.... 0f.... 387,482,690[53 | [V 0 ... (17,364,812)..... (7,501,225)] .eevvnnnnns fennnn (7,501,225)|... (11,957 ,479).cevvemeeeeenn O [ O e O e 3,741,148 | .......... Note 0001 .....
(SPTR)/FEDLO1 +
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE Equity/Index |JP Morgan Chase ... 7HBGLXDRUGQFUS7RNES7 |. 03/30/2023 |. 03/28/2029 |.........c.....0|..... 391,804,607 [50 .. .. (23,090,401)f..... (3,141,734)| .covvvnnns fennnn (3,141,734)|..... (6,266, 185)[.....cevveeeeeee O e O e O s 3,245,839 . [Note 0001 .....
(SPTR)/FEDLO1 +
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 03/31/2023 |. 03/29/2030 |.....evvnnnnne. 0f.... 386,312,365[52.5  |eeeeeeiees (U 0....(22,682,522)|..... (3,089,989)]....cuunnns fennnn (3,089,989)|..... (6,177,634)[....ccvvnnnnnnes [ TR | IO 0f..... 3,739,428 | .......... Note 0001 .....
....... (FEDLOT +
TOTAL RETURN SWAPS ... | General Expense ...... Equity/Index |Goldman Sachs ...... KD3XUN7CBT 14HNAYLUO2  |. 08/21/2025 |. 08/21/2026 |.... 24,991,316 [78) /XNDX .. (565,840)|...... 7,892,235 | .eevvviinns fenennn 7,892,235 |...... 5,550,325 |. 0. . [Note 0001 .....
....... (FEDLOT +
TOTAL RETURN SWAPS ... | General Expense ...... Ex 2 oo Equity/Index |Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 08/21/2025 |. 08/21/2026 |............... [V 25,004,932 149) /RU20INTR  [...eeeeeennnnns (U [V (529,640)|...... 8,611,808 |......ccvvn |oevnee 8,611,808 |...... 6,189,886 |..cevvunraenes [ TR | IO (V)] 47,190 [ cevvennnns Note 0001 .....
....... (FEDLOT +
TOTAL RETURN SWAPS ... | General Expense ...... Ex 2 oo Equity/Index |UBS ......ccevvrnnnnns BFMBTE1CT2L1QCEMIKS0  |. 08/21/2025 |. 08/21/2026 |............... [V 44,998,952 (62.5)/SPTRMDCP  |..evvveennnennee (U [V (983,685)|..... 10,375,619 [...eveeeees |nnee 10,375,619 |...... 8,181,666 |...cvvunnnnennee [ TR | IO (V)] 84,923| .......... Note 0001 .....
....... (FEDLOT +
TOTAL RETURN SWAPS ... | General Expense ...... Ex 2 oo Equity/Index |UBS ......ccevvrnnnnns BFMBT61CT2L1QCEMIKS0  |. 08/21/2025 |. 08/21/2026 |............... [V 29,996,067 [83) /GDDUEAFE  |...eevvennnnnees (U [V (686,426)|...... 4,739,452 | .....ccovns |oenee 4,739,452 |...... 3,111,909 [ [ TR | IO (V)] 56,610  ..ooennnn. Note 0001 .....
. (DJITR)/FEDLO1
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |Societe Generale .. 02RNE8IBXP4ROTD8PU41 [. 09/16/2025 |.03/10/2027 |............... 0f.... 100,026,265+ 94  [enns (U [ 2,339,100 |... (15,783,349)]........... ... (15,783,349)[... (10,294,607)|.......ccevvunnn [ TR | IO [V 416,388 | .......... Note 0001 .....
(SPTRIDCP)/FEDL
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 09/16/2025 |.03/10/2027 |............... 0f..... 99,999,965 [01+71 e [ 0f..... 2,222,910 |... (19,023,462) ........... ... (19,023,462)[... (17,585,869)..........00uunn (0N R | FEN (U R 416,278 | .......... Note 0001 .....
(XNDK) /FEDLO1+8
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |Societe Generale .. 02RNE8IBXP4ROTD8PU41 [. 09/16/2025 |.03/10/2027 |............... [V 99,99,56218  [eeeeeeeeeeennns (U [ 2,308,240 |... (25,367,357)].....ccunnn |- . (25,367,357)|... (21,159,834)].......uuvveeeee [ TR | IO [V 416,264 | .......... Note 0001 .....
....... (FEDLOT +
TOTAL RETURN SWAPS ... | General Expense ...... Ex 2 oo Equity/Index |Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 10/10/2025 |. 08/21/2026 |............... [V 10,002,528 [82)/XNDX ~ |eeeeeiieeeeene (U [V (227,326)|...... 2,559,727 | .ovvvvn fenennn 2,559,727 |...... 2,120,349 |.coveene [ TR | IO (V)] 18,877 | woveeen Note 0001 .....
(RUNCINTR) /FEDL
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 02/13/2026 |. 08/13/2026 |............... 0f.... 100,011,084 01+34 [t [ 0f..... 1,488,421 [..... (9,093,301)] .eevvvnnnnn feunnn (9,093,301)[..... (9,093,301)).vuunieennnnns (0N R | FEN (U R 173,619 [ ........et Note 0001 .....
(SPTRSIICP)/SOFR.
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 03/09/2026 |. 09/10/2026 |............... [V 50,000,000 22 |eeeeeeeeeeeenns (U [V 606,120 |..... (9,390,248) ...cvvnnnns fennnn (9,390,248)|..... (9,390, 248)]....cceeennnnnn [ TR | IO [V 11,085 ..oeeenns Note 0001 .....
(SPTRSIICP)/SOFR.
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE Equity/Index |Goldman Sachs ...... KD3XUN7CBT 14HNAYLUO2  |. 03/10/2026 |. 09/10/2026 |...............0 [..... 100,000,000 (+22 | O e 0 1,201,376 |... (19,408,967 ... ... (19,408,967)f... (19,408,967)). 0. 222,070 . [Note 0001 .....
(RUNCINTR) /SOFR.
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE Equity/Index |Barclays .... . G5GSEF7VJP5170UK5573  |. 03/18/2026 |. 09/17/2026 |...............0 |..... 100,000,000 [+32 PPN | FERRRRRR | I 1,143,302 |... (13,574,083)| ... ... (13,574,083)... (13,574,083)). 0. 232,615 . [Note 0001 .....
(RU10GRTR) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE [Ex 5 .......... Equity/Index |Societe Generale .. 02RNE8IBXP4ROTD8PU41 [. 04/06/2026 |.01/06/2027 |............... 0f.... 249,999,630+ 54  |e... [ 0]..... 2,461,009 |... (38,258,240)[........... ... (38,258,240)[... (38,258,240)).......ccvvnnnnn [ OO | AP [l 901,861 ... Note 0001 .....
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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

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)
(RU1OVATR) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 04/06/2026 |.01/06/2027 |............... 0f.... 250,000,692+ 54 |l [ 0f..... 2,461,019 )... (30,962,205)... .. (30,962,205)(... (30,962,205)].......0uvuueeee [ [V R (U R 901,865 . [Note 0001 .....
(RUMCGRTR) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/06/2026 |. 10/06/2026 |............... 0f..... 99,999,556 [+ 35 | [ [V . 939,540 |... (13,030,128)| ........... ... (13,030, 128)... (13,030, 128)........cc0vnenn [ [V R (U R 259,080 | .......... Note 0001 .....
(RU10GRTR) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE Equity/Index |Bank of America ... B4TYDEBGGKMZOO31MB27 |. 04/07/2026 |.02/08/2027 |...............0 . ... 250,000,000 [+ 52 P | FO R | A 2,420,034 |... (37,977,625)| ... .. (37,977,625)(... (37,977,625)). 977,048 . [Note 0001 .....
(RU1OVATR) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |Bank of America ... B4TYDEBG6GKMZOO31MB27 [. 04/07/2026 |. 02/08/2027 |............... 0f.... 250,000,000 [+ 52 e [ 0f..... 2,420,034 |....(30,952,423) ........... ....(30,952,423)|....(30,952,423) 977,048 | .......... Note 0001 .....
(RUMCGRTR) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE Equity/Index |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/07/2026 |. 02/08/2027 |.... 99,998,592 [+ 40 .. ...940,000 |... (13,676,598 ... .. (13,676,598)(... (13,676,598)). 390,814 . [Note 0001 .....
(RU10GRTR) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |Citigroup ........... ES70DZWZ7FF32TWEFA76  |. 04/08/2026 |.07/08/2026 |............... 0f.... 250,000,002 [+ 48 oo [ 0f..... 2,368,018 |... (30,836,493 ........... ... (30,836,493)[... (30,836,493)[.......ccevnnnnn Ofiiiiiiiiiens 0 v 0f.0. 185,058 | ... Note 0001 .....
(RU1OVATR) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE Equity/Index |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/08/2026 |. 07/08/2026 |...............0 [..... 250,001,719 [+ 47 R | RN | 2,362,270 |... (24,253,187)]........... ... (24,253,187)f... (24,253,187)). 0 0 i Ol 185,060 | e Note 0001 .....
(RUMCGRTR) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |Citigroup ........... ES70DZWZ7FF32TWEFA76  |. 04/08/2026 |.07/08/2026 |............... 0f..... 99,999,997 [+ 40 | [ [V 928,763 |... (10,625,189)]........... ... (10,625,189)... (10,625,189)..........cuuen [ [V R Ofienns 74,023 | .......... Note 0001 .....
(RU10GRTR) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/09/2026 |. 10/09/2026 |............... 0f.... 250,000,517 [+ 47 e [ 0f..... 2,333,858 |....(29,426,969) ........... ....(29,426,969)|....(29,426,969)..........0uuunn [ [V R (U R 657,545 | .......... Note 0001 .....
(RU1OVATR) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/09/2026 |. 10/09/2026 |............... 0f.... 249,998,014+ 47 | [ 0f..... 2,333,835 |... (22,737,199)........... ... (22,737,199)... (22,737,199)).....vvvvnnnnns [ [V R (U R 657,538 [ .......... Note 0001 .....
(RU10GRTR) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/13/2026 |. 08/13/2026 |............... 0f..... 99,998,972+ 40 [ [ 0 873,050 |... (10,016,360)] ........... ... (10,016,360)... (10,016,360)[...........00u.. [ [V R (U R 173,598 [ .......eet Note 0001 .....
(RU1OVATR) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/13/2026 |. 08/13/2026 |............... 0f...... 99,999,235+ 39 | [ [V - 870,886 |..... (8,807,838)]..ccevvvnnn |onee (8,807,838)|..... (8,807,838)...cvvvnninnnn [ [V R (U R 173,899 | ... Note 0001 .....
(RUMCGRTR) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/13/2026 |. 08/13/2026 |............... 0f..... 50,001,691+ 30 | [ [V . 425,711 ... (5,128, 1) ceeeneeeccn | (5,123, 111)]..... (5,128, 111)[ceeiiinnnns [ [V R Ofienns 86,803 [ .......... Note 0001 .....
(SPTRSMCP) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 04/14/2026 |. 01/14/2027 |............... 0f..... 75,000,000+ 35 | [ 0fens 638,319 |..... (9,228,514)] .eevvvnnnnn fennnn (9,228,514)..... (9,228,514))c.uuvviiinnnnns [ [V R (U R 276,196 | .......... Note 0001 .....
(SPTRSMCP) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 05/06/2026 |. 02/04/2027 |............... 0f..... 60,000,000+ 35 [ [ [V . 363,028 |..... (4,251,666)(........... |..... (4,251,666)|..... (4,251,666)[........c0unn.n. [ [V R (U R 282,379 | woeeeenenn Note 0001 .....
(RUMCGRTR) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |Citigroup ........... ES70DZWZ7FF32TWEFA76  |. 05/18/2026 |. 09/17/2026 |............... [V I 49,999,993 [+ 36  |ceeeeiiiienn [ [V . 237,236 |..... (3,928,422)] ...oevvnnn o (3,928,422)..... (3,928,422)[......c0uuunnnne [ [V R Of....... 116,307 | .......... Note 0001 .....
(RUMCGRTR) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/18/2026 |. 11/18/2026 |............... 0f..... 50,000,673+ 38 | [ [V . 238,434 |..... (3,928,475)] .eevvvnnnnn fennnn (3,928,475)|...... (3,928,475))cuvuviiiinnnnns [ [V R (U R 155,385 | .......... Note 0001 .....
(RUMCGRTR) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |Citigroup ........... ES70DZWZ7FF32TWEFA76  |. 05/19/2026 |. 12/07/2026 |............... 0f..... 50,000,003+ 35 | [ [V . 231,29 |..... (4,362,647)] ..evvvnnnnn fennnn (4,362,647)|..... (4,362,647))...0uevevennnnns [ [V R (U R 165,521 [ .......... Note 0001 .....
(RUMCGRTR) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |Bank of America ... B4TYDEBG6GKMZOO31MB27 [. 05/19/2026 |.01/08/2027 |............... 0f..... 50,000,000 [+ 43 | [ [V . 235,8% |..... (4,362,646)] ...cvvnnnnn fonnnn (4,362,646)|..... (4,362,646).........c00nnns [ [V R (U R 181,319 .....eeeet Note 0001 .....
(RUMCGRTR) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |Bank of America ... B4TYDEBG6GKMZOO31MB27 [. 05/19/2026 |. 03/08/2027 |............... 0f..... 60,000,000+ 43 | [ [V . 283,075 |..... (5,235,176)] .eevvvnnnnn fennnn (5,235,176)|..... (5,235,176)).vuuveeeennnnns [ [V R (U R 248,778 | .......... Note 0001 .....
(RUMCINTR) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE |Ex 5 .......... Equity/Index |Bank of America ... B4TYDEB6GKMZOO31MB27 |.06/10/2026 |. 11/12/2026 |............... 0f..... 60,000,000+ 54 [ [ [V . 138,910 |..... (3,004,044)] ..ccvvnnnnn fennnn (3,004,044)|...... (3,004,044))....ccvvinnnnns [ [V R (U R 182,449 | .......... Note 0001 .....
(RUMCINTR) /SOFR
TOTAL RETURN SWAPS ... | VA/VAGLB/VAGDB HEDGE [Ex 5 .......... Equity/Index |Bank of America ... B4TYDEB6GKMZO031MB27 |. 06/10/2026 |. 01/14/2027 |............... 0]...... 75,000,000+ 62 | [ [ 176,971 ... (3,755,085)] .cevvunnnns fonnnn (3,755,055),..... (3,755,085)].cuuueiiinnnnns [ [0 T [l R 276,196 | .......... Note 0001 .....
1149999999. Subtotal - swaps - hedging other - total return 0 0] (98,642,947) (450,138,829) XXX (450,138,829) (453,398,558), 0 0 0 27,820,884 | XXX XXX
1169999999. Subtotal - swaps - hedging other 0 0 (99,691,634) (340,608,586) XXX (340,608,586) (401,904,690) 21,456,930 0 0 98,547,087 | XXX XXX
1229999999. Subtotal - swaps - replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - swaps - income generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - swaps - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1359999999. Total swaps - interest rate 0 0 3,080,333 | 70,287,017 | XXX 70,287,017 62,500,022 0 0 0| 49,826,896 | 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 (5,029,020) 39,243,226 | XXX 39,243,226 [ (11,006,154) 21,456,930 0 0 20,899,307 | XXX XXX
1389999999. Total swaps - total return 0 0 (98,642,947) (450,138,829) XXX (450,138,829)] (453,398,558 0 0 0 27,820,884 | XXX XXX
1399999999. Total swaps - other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total swaps 0 0 (99,691,634) (340,608,586) XXX (340,608,586) (401,904,690) 21,456,930 0 0 98,547,087 | XXX XXX
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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 TREASURY 912834LB2 | |NSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 01/07/2025 |. 07/09/2026 |............... 0f..... 11,085,442(........... 4382 [ [V PR Ofeeeees 462,050 [..evnneeens o 462,050 |......... (63,962)]..0uueeeinnnnns [ [V R [N R 9,066 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 01/07/2025 |. 07/09/2026 |.... 21,560,755 ...869,997 | ... ....859,997 |....... (121,975)(. . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 01/07/2025 |. 07/09/2026 |............... 0f..... 19,999,525|........... 39.999 [....coiiiinnnns [ [V PR (U R 555,060 [..eeuneeens forrinnn 555,060 |....... (100,365)[....eevvvennnns [ [V R Ofienns 16,138 | ... Note 0001 .....
INSURANCE LIABILITY
........................... HEDGE ..........ooeeeeee. |Ex 5 ... [Duration..... |Morgan Stanley .... 1GJSJL3JDSP3016NJZ34 [. 01/07/2025 |.07/09/2026 |...............0|...... 19,518,476 ........... 39.037 |.....oveereees O feonrnrinnncnn O v 0 [ 0.. 435,568 | e ol 0.435,568 |oceeens (114,400).. e O e O e O e 15,667 | oot [ Note 0001 ...
US TREASURY 912834PH5 | |NSURANCE LIABILITY
ceee |HEDGE .. Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 01/07/2025 |. 07/09/2026 |............... 0f..... 19,061,500 |........... 3B A28 | [ [V PR (U R 350,127 | ... 350,127 |....... (162,857)[....eveeeennnns [ [V R Ofienns 15,241 . [Note 0001 .....
US TREASURY 912834RB6 | |NSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... 1GJSJL3JDSP3016NJZ34 |. 01/07/2025 |. 07/09/2026 |............... 0f..... 17,280,404 {........... 34.561 |oovveneiiis [ [V PR (U R 182,472 [ e o 182,472 |....... (147,642)[....ccevvnnnnnns [ [V R Ofienns 18,711 e Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 02/03/2025 |. 11/19/2026 |............... 0f..... 38,393,483 |........... 51191 | [ [V PR (U R 682,864 [....cooeeen [ 682,864 |....... (177,278)]. e [ [V R Of....... 121,866 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 02/03/2025 |. 11/19/2026 |............... 0f..... 43,113,490 |........... LXTR R R [ [V PR 0f...... (162,889)( ..vvvnnen fonnnnns (162,889)....... (155,032)]..ccvvenrninns [ [V R (U R 133,948 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Citigroup ......oouen ES70DZWZ7FF32TWEFA76  |. 02/14/2025 |. 08/20/2026 |............... 0f..... 24,661,861]........... 49.324 |....covvnnnnn [ [V PR (U R (43,220)] +eevvvnnnnn fornnns (43,220)........ (183,625)[....eeeveennnn [ [V R Ofienns 46,012 .oevennnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Citigroup ......ceee ES70DZWZ7FF32TWEFA76  |. 02/14/2025 |. 08/20/2026 |............... 0f..... 24,313,09|........... 48.626 |....uuunnnnnnn [ [V PR Of....... (58, 118)[.eeveeeees o (58,118)|....... (199,600)(.......ccvvvnnns [ [V R Ofienns 45,332 | ..eeens Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Citigroup .....ceeu ES70DZWZ7FF32TWEFA76  |. 02/14/2025 |. 08/20/2026 |............... 0f..... 15,892,515 .eunnnneen 39.731 | [ [V PR 0f...... (477,732 cevvnneeans o (477,732)....... (109,430)f....cvvveennnns [ [V R Ofienns 28,810 ..eveennns Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Bank of America ... BATYDEBGGKMZOO31MB27 |. 02/20/2025 |. 02/18/2027 |.... 70,214,657 (120,021 ..evenees Jevnes (120,021)f.........(69,385)). 0 0 i 0l 280,018 | el Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBGGKMZOO31MB27 |. 02/20/2025 |.02/18/2027 |............... 0f..... 44,904,756 |........... 44.905|.....counnnnnnns [ [V PR 0f...... (178,588)] .cvvvevnnn [ovvnnns (178,588)f......... (66,504)[.....cccvnnnnnne [ [V R Of....... 178,675 | ....ceeeen Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBGGKMZOO31MB27 |. 02/20/2025 |.02/18/2027 |............... 0f..... 43,836,127 |........... 43.836 |..evvnnniianns [ [V PR 0f...... (417,595)] .evveennes [oevnnns (417,595)].....eeen(49,032)]eeeeeeeeee s O et O e O 73,451 | Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Bank of America ... BATYDEBGGKMZOO31MB27 |. 02/24/2025 |.02/11/2027 |.... 23,932,925(........... 31911 | O [ O [ 0 (1,306,806)] ....cevvnnn |oenee (1,306,806)|... . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBBGKMZOO31MB27 |. 02/24/2025 |.02/11/2027 |............... 0f..... 16,859,426 ........... CTA o) F [ [V PR 0f...... (809,266)(....cuvenn |ouuneen (809,266)f......... (35,367 )]vvveeeeennnnns [ [V R Ofienns 63,148 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBGGKMZOO31MB27 |. 02/24/2025 |.02/11/2027 |............... 0f..... 17,923,435 |........... 35.847 |oevveiiiiis [ [V PR 0f...... (848,881)] .eevveennn [oeennne (848,881)f......... (52,214))ccueeiiiiinnnns [ [V R Ofienns 67,178 ..evees Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBBGKMZOO31MB27 |. 02/24/2025 |.02/11/2027 |............... 0f..... 19,222,876 |........... 38.446 |...ovnnninenns [ [V PR 0f...... [CIUSAT)) (R RN (809,719)f......... (82,492))cuveniiiinnnnns [ [V R Ofienns 72,445 .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 03/10/2025 |. 09/10/2026 |............... 0f..... 21,602,956 |........... 43.206 |..cvvnnnnnanns [ [V PR 0f...... (894,203)] ...cevvnnnn feunnnns (894,203)....... R RRTRTAC) [ [V R Ofienns 45,988 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 03/10/2025 |. 09/10/2026 |............... 0f..... 20,560,002 {........... Ly PV F [ [V PR 0f... (1,001,771) ceevvennnns ... (1,001, 771)....... (172,886)]....ccvvvnnnnnns [ [V R Ofienns 43,433 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBGGKMZOO31MB27 |.03/10/2025 [.03/10/2027 |............... 0f..... 19,737,034(........... 39.474 ..o [ [V PR 0f.... (1,028,276)( ..cuveeeees | (1,028,276)......... [VEIVEES) . [ [V R Ofienns 77,881 s Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBGGKMZOO31MB27 |.03/10/2025 [.03/10/2027 |............... 0f..... 27,569,774 [........... 36.760 [c.oriiiiinnnnns [ [V PR 0f.... (1,522,401)] +eevvvnnnnn fennnn (1,522,401))......... (62,465))..0uuneeinnnnns [ [V R (U R 108,430 [ ..evennnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBGGKMZOO31MB27 |.03/11/2025 |.03/11/2027 |............... 0f..... 20,811,870 |........... 4,624 v [ [V PR 0f...... (809,687)] ..evevnnn [oernnnn (809,687)f......... (83,369)]..unueeinnnnns [ [V R Ofienns 83,429 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBGGKMZOO31MB27 |.03/11/2025 |.03/11/2027 |............... [V . 9,681,226 (........... 38725 |oeeveiiiiins [ [V PR 0f...... (441,374)] cevneenes [ (441,374))..ceeeen (34,629)] e O et O e 038,039 | e Note 0001 .....
INSURANCE LIABILITY
HEDGE Duration..... Bank of America ... BATYDEBGGKMZOO31MB27 |.03/11/2025 [.03/11/2027 |.... 19,154,545 ... (915,970)] ... (915,970) . [Note 0001 .....

INSURANCE LIABILITY
........................... HEDGE ................... [Ex 5 ..........[Duration..... [Bank of America ... BATYDEBBGKMZOO31MB27 |. 03/11/2025 |.03/11/2027 |...............0|...... 28,404,188 ]|........... 37.872|................ O foeeeennnnn O e 0. (1,404, 481)) e . (1,404, 481))

.......... Note 0001 .....
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1 2 3 4 5 6 7 9 10 11 14 15 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ of at Inception
Income Schedule/ of Maturity Index Premium Adjusted Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) Carrying ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Value Code Entity (b)
US TREASURY 912834RK6 | INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Bank of America ... BATYDEBBGKMZOO31MB27 |.03/11/2025 |.03/11/2027 |...............0 |...... 28,079,669 1........... 37.440 |eeveenne (O (SR | AU |l R (1,381,268)]........... |.....(1,381,268)].........(91,629)[........ouvunnes O fvevrvnninennn O | O [ 111,350 | Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration Bank of America ... BATYDEBGGKMZOO31MB27 |.03/11/2025 [. 03/11/2027 |.... 18,437,632 ... (859,711) ... . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Bank of America ... BATYDEBBGKMZOO31MB27 |. 03/26/2025 |. 03/25/2027 |...............0 [...... 63,036,948 ........... 50.430 |eevennnininns [N SR | AR |l R 120,081 | oeeeeeeinn [evnnnnn. 120,081 |ns (161,328)fceececeeeee O v O [ 0 el 270,591 | el Note 0001 .....
INSURANCE LIABILITY
........................... HEDGE .........cooeeeeeen |Ex 5 ..........[Duration Bank of America ... BATYDEBBGKMZOO31MB27 |. 03/26/2025 |. 03/25/2027 ...... 36,776,822|........... 49.036 |................ 0 e 30,971 [ veveennnn. [Note 0001 .....
US TREASURY 912834KV9 | INSURANCE LIABILITY
ceee |HEDGE .. Ex5 ..iiis Duration Bank of America ... BATYDEBBGKMZOO31MB27 |. 03/26/2025 |. 03/25/2027 |...............0[...... 36,302,963 |........... 48.404 |...ovvnnnnnn 0 . [Note 0001 .....
US TREASURY 912834NF1 | |NSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Citigroup ......oouen ES70DZWZ7FF32TWEFATE | 04/24/2025 |. 04/23/2027 |........ceeeen. O foeeens 31,650,090 ........... 42.200 |.eeveenninenns [ON R | FO | EN 243,463 | .ooeeenen [eennnn . 243,463 |l 25,640 [ O e O [ 0 143,848 | Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Citigroup ......oouen ES70DZWZ7FF32TWEFATE | 04/24/2025 |. 04/23/2027 |........ceeeen. O foeeens 21,982,717 [euennnne 43.865 |..ovvnnninenns [N SR | AR |l R 268,100 [..ooeveeenn |ovvennn. 268,100 [oeeeenn (6,712))ceeeeceiiiens O foeeciiiie s O [ 000l 100,132 e Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Citigroup ......oouen ES70DZWZ7FF32TWEFATE | 04/24/2025 |. 04/23/2027 |........ceeeen. O foeee 42,785,353 ... A2.785 | [ON R | FOUR | FNN 346,931 | .oeeeeiinn [eeenn . 346,931 42,054 [ 0 e O [ 0 el 194,538 | Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Citigroup ......oouen ES70DZWZ7FF32TWEFATE | 04/24/2025 |. 04/23/2027 |........ceeeen. O [oeeens 18,667,085 |........... 37.33%4 ..o (VN SRR | FORRR I RN (111,079)] oo Joveenns (111,079 (38,763)] e O e O [ 0 ]l 83,692 e Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Citigroup ......ceee ES70DZWZ7FF32TWEFA7E | 04/25/2025 |. 04/23/2027 |........ceeeee.O [oeeees 20,733,533 |..ccunnnnnn A7 | [N SR | AR |l R (83,770) vevneeeenn |oeveennn (83,770) e (1,883)) i O [ O e 0 o 93,136 e Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Citigroup .....ceeu ES70DZWZ7FF32TWEFA7E | 04/25/2025 |. 04/23/2027 |........ceeeen. O [oeee 15,867,280 |........... A IA S R (VN SRR | FORR Il RN (276,330)( +evnnneeene forreenn (276,330)).0unneen 53,975 | O e O e O [0 70,319 | Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration Citigroup ... . E570DZWZ7FF32TWEFA76  |. 05/19/2025 |. 05/19/2027 |.... 24,343,198 |........... 48.686 [.......ccevveeen O |vevnnneeeenn O [ 0 e 1,051,430 [..eeeeenns |eennn 1,061,430 [ (16,131)]ceeeniiiiiics O o O v O e 119,445 | el Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Citigroup ......oouen ES70DZWZ7FF32TWEFA76  |. 05/19/2025 |. 05/19/2027 |........ceeeenn O [oeee 23,657,404 |........... 47315 | [N SR | AU | N RN 1,013,507 [..eeeeenns |1eenn 1,018,507 [t (5,840)) e O e O e 0 e 116,041 el Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Citigroup ......ceee ES70DZWZ7FF32TWEFA76 | 05/19/2025 |. 05/19/2027 |........ceeeennO [oeees 22,948,979 ... 45.898 |...ovvnniiinns [ON R | FOUR | F 987,140 [ ..evunneens o 987,140 [onnnn o 24,090 | O e O e O [ 112,584 | L Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration Citigroup ... . E570DZWZ7FF32TWEFA76 |. 05/19/2025 |. 05/19/2027 |.... 22,339,571 ...899,816 | ... . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Citigroup ......oouen ES70DZWZ7FF32TWEFA76 | 05/19/2025 |. 05/19/2027 |........ceeeenn O [oneen 17,194,383 ........... 34.389[...cciviiinnnnns [ON R | FO | EN 489,939 | ..ooevninn [eeenn 489,939 | (T25)feniiiiiee O e O [ 0 83,179 Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Citigroup ......ceee ES70DZWZ7FF32TWEFA76  |. 05/20/2025 |. 05/20/2027 |........ceeeeenO [oeee 17,280,828 |........... 43.202|.....covnnnnnnns [ON R | FOUR | FN 783,631 [.eevuneeees e 783,631 [eannn 20,787 | O e O e 000 85,008 | ool Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Citigroup ......ceee ES70DZWZ7FF32TWEFA76  |. 05/20/2025 |. 05/20/2027 |........ceeeeniO [oneens 16,824,005(........... 42.060 |..cvvnnninnnnns [ON R | FOUR | FN G783 [ [l 711578 [ 28,13 [ O e O e O [0 82,607 | e Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Citigroup ......oouen ES70DZWZ7FF32TWEFA76  |. 05/20/2025 |. 05/20/2027 |........ceeeeenO foneens 14,745,683 (........... 36.864 |....ounninnnn [ON R | FOUR | E 501,826 |....oeeeen [ 501,826 [..eee ot (28,003)]. v O e O e O [ 71,828 | Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Citigroup ......oouen ES70DZWZ7FF32TWEFA76 | 05/20/2025 |. 05/20/2027 |.........eceeunO feueeens 7,288,087 |.ccevnnnnn. 36.440 |..ovvnnniienns (O R | FOUR | EN 240,137 [ eeveneenes o 240,137 e (9,858)] e O e O e O [0 35,464 | Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Bank of America ... BATYDEBBGKMZOO31MB27 |. 05/22/2025 |.05/21/2027 |...............0[...... 28,634,460 ........... 3B.A79 | [N SR | AU | N RN 1,943,187 [.eneeeeenns | 1,043,187 [ 27,199 |t O o O [ 0l 144,268 | Ll Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 05/22/2025 |. 11/18/2026 |...............0 |...... 23,503,710 |........... 47.007 [oiiiiiinnnnns [N SR | AU | N RN 1,724,207 [ .o | 1,724,207 [ (119,897 O e O e 0 el 78,400 e Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 05/27/2025 |. 05/27/2027 |.......eeeeenn O [oneen 33,131,270 |........... 33131 | [N SR | AU | N RN 1,111,207 | e [ 1,111,207 e (B 77T O e O e 0 e 163,043 | e Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 05/27/2025 |. 05/27/2027 |.......eeeeenn O [one 36,226,511 ........... 51752 | [N SR | AU | N RN 1,607,708 |....evvnnnn [ornn 1,607,708 |eeennn . 72,592 [ 0 v O e 0180, 145 | el Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 05/27/2025 |. 05/27/2027 |.... 18,399,888 767,488 |... . [Note 0001 .....
INSURANCE LIABILITY
........................... HEDGE ..........ooeeeeee. |Ex 5 ..........[Duration Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2 |. 05/27/2025 |. 05/27/2027 ...... 22,352,765]........... 44.706 |................ 0 beeen...907,821 [l veeeenn... [Note 0001 .....
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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

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 TREASURY 912834MD7 | INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 05/27/2025 |. 05/27/2027 |.......evnnn... 0f..... 17,376,142(........... 43440 |....covnnnnnnnns [ [V PR (U R 705,722 [ceveeeeans o 705,722 |cuveennn. 24,139 | [ [V R Ofienns 86,096 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 05/27/2025 |. 05/27/2027 |.... 11,994,911 ...427,876 | ... ....427,876 |... . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBBGKMZOO31MB27 |. 05/27/2025 |.05/26/2027 |............... 0f..... 24,029,856 |........... 48.060 [...eivvinnnnnns [ [V PR 0f..... 1,010,682 |...cevvnnns [ennnnn 1,010,682 |......... (30,200)fcevvvvnnnnnns [ [V R (U R 119,049 [ .......... Note 0001 .....
INSURANCE LIABILITY
........................... HEDGE ..........ooeeeeeen |Ex 5 ......oo..[Duration..... |Bank of America ... B4TYDEBGGKMZOO31MB27 |. 05/27/2025 |.06/26/2027 |.........ceveiQ ueenn 17,119,3220nee e 42,798 | O e O e 0 f 0 00693,651 | e e 0.693,657 e 16,808 [ O e O e 0 e 84,687 | ooeecoo. [ Note 0001 ...
US TREASURY 912834MZ8 | |NSURANCE LIABILITY
ceee |HEDGE .. Ex5 ..iiis Duration..... Bank of America ... BATYDEBBGKMZOO31MB27 |. 05/27/2025 |.05/26/2027 |............... 0f..... 20,800,913 [........... 41,602 |eevenniiens [ [V PR (U R 826,482 | ... 826,482 |.......... 46,985 |...ovvnniiinns [ [V R (U R 102,822 . [Note 0001 .....
US TREASURY 912834QV3 | |NSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Wells Fargo ........ VYVVCKR63DVZZN70PB21  |. 05/29/2025 |. 05/13/2027 |.......euuv.... 0f..... 35,788,356 |........... 35.788 |..evveniiiins [ [V PR (U R 892,988 [....ooeeees [oernnn 892,988 |......... (69,140)[.....ccvvvnnnnns [ [V R (U R 170,922 | ........n. Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBGGKMZOO31MB27 |.06/02/2025 [. 06/03/2027 |............... 0f..... 34,322,031 ].cccunennnn 38.136 |.eevvnniinins [ [V PR 0f..... 1,511,319 oo | 1,611,319 [.......... 20,296 |eevvenninennns [ [V R (U R 172,413 .oeeeeeent Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 06/05/2025 |. 06/04/2027 |............... 0f..... 14,469,622 |........... 48.282 ... [ [V PR (U R 369,210 [.evvnneenns e 369,210 |..evennnnnnnns [(-1)) F [ [V R Ofienns 71,503 [ ceveennnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 06/05/2025 |. 06/04/2027 |............... 0f..... 58,275,621 |........... 58.276 |..evvvnninennns [ [V PR 0f..... 1,673,661 [..oeeeeenns o 1,573,661 |....... (210, 347)[..eeiieeiannnns [ [V R (U R 288,391 .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 06/05/2025 |. 06/04/2027 |............... 0f..... 57,518,747 |........... 57.519 | [ [V PR 0f..... 1,484,241 [l [ 1,484,241 |....... (140, 217)[.eeiieiiinnnns [ [V R (U R 284,313 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 06/05/2025 |. 06/04/2027 |............... 0f..... 55,783,516 |........... 55.784 |..evveiiiinn [ [V PR 0f..... 1,648,016 | .cevvvnnnns [ennnns 1,648,016 |.......... 52,955 [...oiiiiiinns [ [V R (U R 276,741 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 06/05/2025 |. 06/04/2027 |.... 54,859,345 (...........54.859 |..oeevirinn O [ O el O 1,712,680 | .ooveveenns [ennnns 1,712,680 |...eeue . 81,737 [ 0 s O [ 0l 0.272,600 | e Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Citigroup ......oouen ES70DZWZ7FF32TWEFA76  |. 06/09/2025 |. 06/09/2027 |............... 0f..... 51,921,960 ........... 51.922....covvnnnnnnns [ [V PR 0f..... 2,210,941 | oeeevnin [ 2,210,941 |......... 120,370 [ooervviiiinnnns [ [V R (U R 262,763 | .....nnn.. Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Citigroup ......ceee ES70DZWZ7FF32TWEFA76  |. 06/09/2025 |. 06/09/2027 |............... 0f..... 19,011,752|........... 38.024 |..ovveniiiinns [ [V PR (U R 624,901 [.oeveneenns o 624,901 |........... 6,635 [cuuuiiiiiinnnns [ [V R Ofienns 95,317 | weeeeeeeen Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Citigroup ... . E570DZWZ7FF32TWEFA76  |. 06/12/2025 |.06/10/2027 |.... 44,440,645 ...873,189 | ... ....873,189|..........65,923 |. 0. . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBGGKMZOO31MB27 |.06/12/2025 |.06/11/2027 |............... 0f..... 17,784,217 ..ot 44461 |oovnne [ [V PR (U R 343,659 | .ooeeniinn [ 343,659 |.......... 26,770 [cuneiiiiinnnnns [ [V R Ofienns 88,249 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBGGKMZOO31MB27 |.06/12/2025 |.06/11/2027 |............... 0f..... 19,470,833 (........... 48677 [ceeieiiinnnnns [ [V PR (U R 337,304 | .oeeeei [ 337,304 |........... 1,369 [ [ [V R Ofienns 96,428 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBGGKMZOO31MB27 |.06/12/2025 |.06/11/2027 |............... 0f..... 18,293,825 |........... 45,735 [ [ [V PR Of....... 361,687 [.oeeeeennn |ovnnnnnn 361,687 |.......... 7 K7 F [ [V R Ofienns 90,817 [ .eevennnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Citigroup ......oouen ES70DZWZ7FF32TWEFA76  |. 06/20/2025 |. 06/22/2027 |.........e..... 0f..... 27,520,137 [euuvnnneenn 55.040 |.eevennniienns [ [V PR (U R 824,849 | ..ooevnn [ 824,849 |.......... 53,902 |..evvnnniiienns [ [V R (U R 140,163 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Citigroup ......oouen ES70DZWZ7FF32TWEFA76  |. 06/20/2025 |. 06/22/2027 |............... 0f..... 40,706,528 |........... 54.275|..coiiiiins [ [V PR 0f..... 1,181,076 | .oevvvennns [ennnn 1,181,076 |.......... 96,896 [.......cevvnnnnn [ [V R (U R 207,130 [ .eeeennnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBBGKMZOO31MB27 |.06/20/2025 |. 06/23/2027 |............... 0f..... 61,646,663 ........... 56.042 |..ovvnnniiiinns [ [V PR 0f..... 1,670,146 | .oovvvennns [ennnns 1,670,146 |.......... 88,240 [cuuiiiiinnnnns [ [V R (U R 313,534 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBGGKMZOO31MB27 |. 06/23/2025 |. 06/24/2027 |............... 0f..... 34,847,421 )....uunn. 58.079 |.eeveeniiienns [ [V PR (U R 646,649 [....coeeees [oennnnnn 646,649 |.........(68,829)].......cceeeee O foeeeiinnenn O v 0 [ 176,006 | e Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Citigroup ......ceee ES70DZWZ7FF32TWEFA76  |. 06/25/2025 |. 06/25/2027 |............... 0f..... 25,032,609 |........... 50.065 |...cuvnniinnnns [ [V PR (U R 491,362 | .ooeeennn [ 491,362 |..oveeeen 2,231 e O i O e 000126, 743 | Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Citigroup ......ceee ES70DZWZ7FF32TWEFA76  |. 06/25/2025 |. 06/25/2027 |............... 0f..... 12,168,389 |........... 48674 ccunnnn [ [V PR (U R PRI R R, 230,095 |.evvueeenn 5,957 [ O i O o O [0 61,566 | oo Note 0001 .....
INSURANCE LIABILITY
HEDGE Duration..... Citigroup ... . E570DZWZ7FF32TWEFA76 |. 06/25/2025 |. 06/25/2027 |.... 22,271,421 ...423,682 | ... ....423,682 |... . [Note 0001 .....

INSURANCE LIABILITY
........................... HEDGE .................. [Ex 5 ..........[Duration..... [Citigroup ........... ES7O0DZWZ7FF32TWEFA76 |. 06/25/2025 |.06/25/2027 |...............0|...... 17,289,839]........... 43.25 |................0}......ovveeen O 0,0 332,768 ) e el 382,763 Ll 40,462 O O 0L 87,507 .. [ Note 0001 s
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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 TREASURY 912834PM4 | |NSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Citigroup ......oouen ES70DZWZ7FF32TWEFA76  |. 06/25/2025 |. 06/25/2027 |............... 0f..... 19,449,234|........... 38.898 |...cuuuniiiinns [ (VN PR | IO 238,315 | ceeeeiis [ 238,315 |ouuuennnns 10,989 [.ovvvevinnnnnns (0N R | FEN Ofienns 97,761 .eevennnns Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Bank of America ... BATYDEBGGKMZOO31MB27 |.06/27/2025 |.06/17/2027 |.... 24,447,322 ...143,230 | ... ... 143,230 |... . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Citigroup ......ceee ES70DZWZ7FF32TWEFA76  |. 06/27/2025 |.06/16/2027 |............... 0f..... 51,608,809........... 51.609 |..evvnnniinenns [ (VN PR | IR 955,518 | .oeeevii [ 955,518 |...uunnnnn 20 [T (0N R | FEN (U R 257,72 | woeeeeeenn Note 0001 .....
INSURANCE LIABILITY
........................... HEDGE .........ooeeeeeeen |Ex 5 ....ooooo|Duration..... |Citigroup ........... ES570DZWZ7FF32TWEFA76 |. 06/27/2025 |.06/16/2027 |...............0|...... 12,560,697 |........... 50.243 |.......cceeeee O feoorrniinnncnn O e 0 fnnnn0000190,051 | e [0 190,057 oo (2,327)f e O e O e 0 e 62,519 | Lol | Note 0001 ...
US TREASURY 912834LB2 | |NSURANCE LIABILITY
ceee |HEDGE .. Ex5 ..iiis Duration..... Citigroup ......oouen ES70DZWZ7FF32TWEFA76  |. 06/27/2025 |.06/16/2027 |............... 0f..... 11,832,416 ........... 47.330 |eeeenneinees [ (V1N PR | I 185,684 | ... 185,684 |.......... 17,545 [ooeeiiiiiinnnns (0N R | FEN Ofienns 58,927 . [Note 0001 .....
US TREASURY 912834DU9 | |NSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Wells Fargo ........ VYVVCKR63DVZZN70PB21  |. 07/02/2025 |. 06/30/2027 |............... 0f..... 57,172,051 |........... 57472 |eeeeieiiiinns [ (VN PR | N R 1,150,531 [.eeeeenis | 1,150,531 |....... (141, 701)]..ceeeviins (0N R | FEN (U R 201,613 ......eens Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 07/10/2025 |.07/08/2026 |............... 0f..... 12,542,662 |........... LIV VA T O [ (V1N PR | FE 286,032 [.evvnneenns [ 286,032 |......... (81,301 (0N R | FEN [N R 9,4% | ....ceeenn Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 07/10/2025 |.07/08/2026 |............... 0f..... 12,361,762(........... 49.407 |ooevvnnins [ (V1N PR | FE 274,827 [ .eveeeeees o 274,827 | (85,662)[.....cccvnnnnnns (0N R | FEN [N R 9,347 | weeeennnnn Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 07/10/2025 |.07/08/2026 |............... 0f..... 12,186,351 ........... 48.745 |.oovvein [ (V1N PR | I 247,984 | oo [ 247,944 1........ (91,786)[.....ccvvnnnnnne (0N R | FEN [N R 9,204 ..ooeennn Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 07/10/2025 |.07/08/2026 |............... 0f..... 12,022,639 |........... 48.091 |.oeveeeiiie [ (VN PR | IO 227,368 [.evveneeees o 227,368 |......... (91,083)).cvveiiiinnnnns (0N R | FEN [N R 9,068 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 07/10/2025 |.07/08/2026 |............... 0f..... 11,847,917 .o LR R [ (VN PR | IO 221,098 [.evveneeens o 221,098 |......... (98,964))...uuniiiinnnnns (0N R | FEN [N R 8,934 | ......eees Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 07/10/2025 |.07/08/2026 |.... 11,685,888 214,876 | ... ....214,876 |.........(83,619)]. 0. ...8,809 .t Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 07/10/2025 |.07/08/2026 |............... 0f..... 11,496,238 (........... 45.985[....covnnnnnnnns [ (V1N PR | I 233,328 | .eeeeninn [ 233,328 |........ [(SAE:)) F (0N R | FEN [N R 8,683 ..evnnnnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 07/10/2025 |.07/08/2026 |............... 0f..... 11,315,661 )........... 45.263 |....covvnnnnnnns [ (VN PR | IO 230,702 [cevenneeees o 230,702 |......... (65,924)).00unniiinnnnns (0N R | FEN [N R 8,547 | wooeennnnn Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 07/10/2025 |.07/08/2026 |.... 11,153,249 ...227,387 | ... 2.2 227,387 |... . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 07/10/2025 |.07/08/2026 |............... 0f..... 10,992,613 |........... 43.970 |evveenninens [ (V1N PR | IO 216,656 [..oeueeens s 216,656 |.........(62,694).....cceevvenne O foriivnninecn O i 0 e 8,297 | et Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 07/10/2025 |.07/08/2026 |............... 0f..... 10,844,602(........... 43.378 |oeevveien [ (VN PO | I 211,678 oo | 211,678 |.........(58,568)]..cvveeiiiienn O [ O e O e 8,184 | el Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 07/14/2025 |.07/02/2026 |............... 0f..... 57,899,972 |........... 52.636 |..evvunninenns [ (VN PR | N R 1,962,986 [...cccevnns |oennne 1,962,986 |....... (325,252))..cevenviivennnc O fovviiiiiiii s O i 0 e 22,156 e Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 07/14/2025 |.07/02/2026 |............... 0f.... 109,001,564 (........... 51.948 |..ovveniiiinn [ (VN PR | N R 3,495,213 [..eeeeenis | 3,495,213 |....... (565,999)...cvvnnniinns (0N R | FEN Ofienns 41,670 cevrennnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 07/14/2025 |.07/02/2026 |............... 0f..... 50,347,234 |........... 50.347 |ovvviiiiiis [ (VN PR | N R 1,718,057 | coeveeennns feennns 1,718,057 |....... (253, 411)).cevvnnieiene (0N R | FEN Ofienns 19,270 | weeeeneees Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 07/15/2025 |.07/02/2026 |............... 0f..... 49,931,386 |........... 49.931 [ [ (VN PR | N R 2,133,836 | ..oevvnnnnn feunnnn 2,133,836 |....... (248,572)..ccvvennnnnns (0N R | FEN Ofienns 19,270 | weeeeneees Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 07/17/2025 |. 07/15/2027 |............... 0f.... 110,620,418 |........... 55.310 |evvenniiiennns [ (VN PR | N R 4,728,346 | .coevvnnnnn [ennnnn 4,728,346 |......... 235,998 |..evvniniiienns (0N R | FEN (U R 588,475 .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 07/17/2025 |. 07/15/2027 |............... 0f.... 131,793,700 |........... [ A T P [ (VN PR | N R 6,150,858 [....coeeees [onnnns 6,150,858 |......... 355,383 |..ovvneiins (0N R | FEN (U R 703,752 | wevrnnnnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 07/17/2025 |. 07/15/2027 |............... 0f..... 25,945,577 |..cvvunnnnn 51.891 |oovveiiiiiie [ (VN PR | N R 1,227,333 [ceveeeeens o 1,227,333 |.evvennnns 85,073 [ciiiiiiinnnns (0N R | FEN (U R 138,628 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 07/17/2025 |. 07/15/2027 |.... 24,055,795 1,128,815 | [ 1,123,815 (... 128,459 . [Note 0001 .....
INSURANCE LIABILITY
........................... HEDGE .............oooo.. |Ex 5 ..........[Duration..... |Goldman Sachs ...... KD3XUN7C6T14HNAYLUO2 |[. 07/17/2025 |.07/15/2027 |...............0]...... 22,632,000{...........45.264 |............oce. O foneiinnnnnn O v 00 1,109,871 ) e [l 1,109,371 e 72,706 [ O e O e 0ennn 121,121 ) Lol | Note 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)
US TREASURY 912834EV6 | |NSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 07/22/2025 |.07/08/2027 |............... 0f..... 26,812,4211........... 53.625[.....cuvunnnnnns [ [V PR (U R 770,939 [ceveeeenes o 770,939 |..ovunnnnn 63,236 |..euvvnniinenns [ [V R (U R 139,420 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 07/22/2025 |.07/08/2027 |.... 25,949,678 807,136 |... ... 807,136 |... 135,242 . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 07/22/2025 |.07/08/2027 |............... 0f..... 24,177,189 1........... 48.354 |....coviinnnnn [ [V PR (U R 648,360 [....cooeees [ornnnnn 648,360 |.......... 2,24 ..o [ [V R (U R 125,481 .......... Note 0001 .....
INSURANCE LIABILITY
........................... HEDGE ..........ooeeeeeen |Ex 5 ......oo..[Duration..... |Morgan Stanley .... 1GJSJL3JDSP3016NJZ34 |. 07/22/2025 |.07/08/2027 |...............0|...... 22,752,603 ........... 45.505 |......eveveeeee O feerenrinncnn O v 0 f. . ..629,662 | ... |......629,662 |............52,876 [ O | O e O e 118,186 | oo | Note 0001 ...
US TREASURY 912834AT5 | INSURANCE LIABILITY
ceee |HEDGE .. Ex5 ..iiis Duration..... Citigroup ......oouen ES70DZWZ7FF32TWEFA7E | 07/22/2025 |.07/22/2027 |.......eeuv.... 0f..... 28,964,382 |........... 57.929[....covvnnnnnnns [ [V PR (U R 700,649 | ... 700,649 |......... (34,222)]....cc0vvnnnnnne [ [V R (U R 152,730 . [Note 0001 .....
US TREASURY 912834HV3 | |NSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Citigroup ......oouen ES70DZWZ7FF32TWEFA7E | 07/22/2025 |. 07/22/2027 |.........e..... 0f..... 13,000,837 |....euennn 52.003 |.eevvenniiinns [ [V PR (U R 399,265 | .oeevrrnnnn [ 399,265 |.......... 28,790 |oeeveneeees [ [V R Ofienns 68,990 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 07/23/2025 |. 07/23/2027 |.......eenv.... 0f..... 20,291,750 ........... 40.583 |..ovvenniiiens [ [V PR (U R 556,000 [..eeuneeens forrinnnn 556,000 |.......... 53,590 |.evvvnnniininnns [ [V R (U R 107,473 [ woveennens Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 07/23/2025 |. 07/23/2027 |.......eeun.... 0f..... 44,126,589 |........... L3 7 F [ [V PR 0f..... 1,390,517 [.eeeeeenis | 1,390,517 |......... 119,962 [..oovvvvennnnnns [ [V R (U R 234,646 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CT14HNAYLUO2  |. 07/23/2025 |. 07/23/2027 |.......eeuv.... 0f..... 24,131,897 |........... 48.264 |...ovnnninnnn [ [V PR (U R 735,342 | oo [ 735,342 |.......... 30,949 |..ovvinniininns [ [V R (U R 128,194 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 07/23/2025 |. 07/23/2027 |........euv.... 0f..... 25,530,770 ........... 51.062 |.eevvnnniienns [ [V PR (U R 850,165 [..evuneens [ornnn 850,165 |.......... 37,964 |..ovvnnniininns [ [V R (U R 135,997 | ..ooeen Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 07/23/2025 |. 07/23/2027 |.......euuv.... 0f..... 26,367,932 |........... 52.736 |evvenneininnns [ [V PR (U R 846,112 [ .ceveneeees o 846,112 |.......... 86,629 [...eiiiiinnnnnn [ [V R (U R 140,292 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 07/23/2025 |. 07/23/2027 |.... 26,783,813 ...........53.568 |......oeereenn O i 0 i 0. 846,720 | . 846,720 |une e 72,692 [ O i O e O [ 142,430 | L Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 08/07/2025 |. 08/06/2027 |............... 0f..... 12,001,013 ]........... 48.004 |...oevnniiinns [ [V PR Oferenes 93,559 [.eeeeeiins | 93,559 |......oeen 31,487 [coeiiiiiiinnnns [ [V R Ofienns 63,464 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 08/07/2025 |. 08/06/2027 |............... 0f..... 22,978,370 |........... 45.957 [.ooviiiiiinns [ [V PR (U R 183,845 [.eveneeeen o 183,845 |.......... 69,818 [......ccvvnnnnnn [ [V R (U R 121,639 | .........e Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Goldman Sachs ...... KD3XUN7CBT 14HNAYLUO2  |. 08/07/2025 |. 08/06/2027 |.... 20,817,918 ....84,597 |... . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 08/13/2025 |. 08/13/2026 |............... 0f..... 46,984,895 |........... 52.205 |...cciiiiinnnnns [ [V PR Oferenes 90,927 | .oeeeiiin [ 90,927 |....... (230,766).......cc0vnnnns [ [V R Ofienns 81,724 ...eeeees Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 08/13/2025 |. 08/13/2026 |............... 0f..... 35,972,014 ]........... 51.389 |.ovveniiiins [ [V PR Oferenes 91,434 | oo [ 91,434 1....... (226,583)]...0vvvnnnennne [ [V R Ofienns 62,606 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 08/13/2025 |. 08/13/2026 |............... 0f..... 30,390,4% |........... 50.651 |.eevvenniiienns [ [V PR Oferenes 34,28 | .ceeerin [ 34,228 |....... (204,946)]...cvvvnnnenns [ [V R Ofienns 52,817 [ cevreennns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 08/13/2025 |. 08/13/2026 |............... 0f..... 14,561,540 ........... 48.538 |..cvvnnniiinnn [ [V PR Of....... (20,810) .evnneeees o (20,810)....... (118,216)]....ccvvvnnnnnns [ [V R Ofienns 25,243 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 08/13/2025 |. 08/13/2026 |............... 0f..... 14,359,565 |........... 47.865 |.oovenniens [ [V PR (U R (21,582)) e [ (21,542)|.......... (99,756)].vvveevinnnnns [ [V R Ofienns 24,891 .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 08/13/2025 |. 08/13/2026 |............... 0f..... 27,024,665 (........... 45.041 |ooovenniinns [ [V PR (U R (14,932)] cevvvvee [ (14,932)....... (149,511 [ [V R Ofienns 46,889 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 08/13/2025 |. 08/13/2026 |............... 0f..... 12,216,510 ........... 40.722 |eeeiiienene [ [V PR (U R (20,091)fcevnneeees o (20,091)........ (66,567)[....cccvvnnnnnnn [ [V R Ofienns AFRVE] . Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 08/18/2025 |. 08/19/2026 |............... 0f..... 90,541,470 {........... 60.361 [c.eeiiviiinnnns [ [V PR 0f..... 1,241,324 | | 1,241,324 |....... (934,822)....0vunninnn [ [V R (U R 169,852 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 08/18/2025 |. 08/19/2026 |............... 0f..... 28,867,179|........... 57734 | [ [V PR (U R 481,764 | .ooveneeees [ 481,764 |....... (263,260)[......ccvvnnnnns [ [V R Ofienns 54,313 | .oooeenenn Note 0001 .....
INSURANCE LIABILITY
HEDGE Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 08/18/2025 |. 08/19/2026 |.... 32,687,228 ...632,3%6 | ... ....632,3%6 |....... (186,580)|. . [Note 0001 .....

INSURANCE LIABILITY
........................... HEDGE ................... [Ex 5 ..........[Duration..... [JP Morgan Chase ... 7HGGLXDRUGQFUS7RNE97 |.08/18/2025 |.08/19/2026 |...............0|...... 51,969,629|...........51.970|................0}......o0veeee O 0. 1,166,392 o Ll 1,166,392 (267,589 O O 0 98,333 eeeeee. . [ Note 0001 ...
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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

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 TREASURY 912834KHO | |NSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBGGKMZOO31MB27 |.08/20/2025 [.08/20/2027 |............... 0f..... 24,828,974 1........... 49.658 |....ovvviinnn [ (VN PR | IR 485,661 [...oeeeees [oennnnn 485,661 |.......... 15,957 [oveiiiiiinnnns (0N R | FEN (U R 135,127 [ weveeenens Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Bank of America ... BATYDEBGGKMZO031MB27 |. 08/20/2025 [. 08/20/2027 |.... 22,360,092 ...483,784 | ... ....483,784 |... 121,938 . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEB6GKMZOO31MB27 |.08/20/2025 [.08/20/2027 |............... 0f..... 23,729,298 |........... A7.459 | [ (VN PO | IR 488,022 [.evvenenns o 488,022 |.......... 72,513 | (0N R | FEN (U R 129,270 [ weveeennns Note 0001 .....
INSURANCE LIABILITY
........................... HEDGE ..........oeeeeeeen |Ex 5 ..........[Duration..... |Bank of America ... B4TYDEBGGKMZOO31MB27 |. 08/20/2025 |.08/20/2027 |...............0]...... 22,996,180 |........... 45.992 |.....cooevreen O feonrninnnninn O e O [ 512,313 | 512,318 | 78,609 [ O e O e 0l 125,486 | oo | Note 0001 ...
US TREASURY 912834MD7 | INSURANCE LIABILITY
ceee |HEDGE .. Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 08/27/2025 |. 08/28/2026 |............... 0f..... 42,586,790 ........... A2.587 |oeeveeinine [ (VN PR | N R 1,221,434 [ | 1,221,434 |....... (209,742)..cvvveneninnns (0N R | FEN Ofienns 88,065 . [Note 0001 .....
US TREASURY 912834MM7 | |NSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 08/27/2025 |. 08/28/2026 |............... 0f..... 20,979,607 |........... 41,959 [ [ (V1N PR | IR 601,195 [..eveeeeens s 601,195 |....... (113,312 (0N R | FEN Ofienns 43,383 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 08/27/2025 |. 08/28/2026 |............... 0f..... 12,403,238 |........... A3 [ (VN PR | I 353,189 | .eevenin [ 353,189 |......... (55,490))..0uuviiinnnnns (0N R | FEN Ofienns 25,644 .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 08/27/2025 |. 08/28/2026 |............... 0f..... 16,293,280 |........... 40.733 |oeeviieiies [ (VN PR | I 475,540 | coeeeni [ 475,540 |........ (65, 110)[....cevvvnnnnnns (0N R | FEN Ofienns 33,709 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 08/27/2025 |. 08/28/2026 |............... 0f..... 14,479,030 ........... 36.198 |..ovvvnniiinns [ (V1N PR | IO 306,795 [.evveneenns o 306,795 |....... (N7,197)]. e (0N R | FEN Ofienns 29,723 oo Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 08/27/2025 |. 08/28/2026 |............... 0f..... 11,424,404 |........... 38.081 [ceuiiiiinnnnnn [ (VN PR | IO 285,605 [.eevuneenns o 285,605 |........ (87,267)[.ccvvvvnnnnnns (0N R | FEN Ofienns 23,540 | .ooeeen Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 08/27/2025 |. 08/28/2026 |............... 0f..... 18,795,055(........... 37.590 |evvenniiinnns [ (VN PR | I 483,582 | .ooeeniin [ 483,582 |....... (112,182)]...cccvvveeeeec O e O v 0 [0 38,795 | Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 08/27/2025 |. 08/28/2026 |.... 15,850,333 ... 436,09 |........... 22 436,095 |...eens (77,165)]ccceeeeieeee O i O e 0 [ 82,740 | ool Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 09/03/2025 |. 09/03/2027 |.........u..... 0f..... 12,885,632 |....uvnnees 51.582..ccciviiinnnns [ (VN PO | IO 370,814 [ ..eveeeeees o 370,814 |.......... 31,290 |eevenninens (0N R | FEN Ofienns 71,942 ...l Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 09/03/2025 |. 09/03/2027 |.........uv.... 0f..... 17,521,694 (........... 50.062 |...cuvnniiennnn [ (V1N PR | I 484,554 | .o [ 484,554 |.......... 32,150 |evvenniiiinns (0N R | FEN Ofienns 97,719 cevreennns Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 09/03/2025 |. 09/03/2027 |.... 17,259,776 ...480,290 | ... ....480,290 |... . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 09/03/2025 |. 09/03/2027 |.........un.... 0f..... 35,836,349 |........... LYRL: 7 R [ (VN PR | N R 1,103,945 [.oeveeeeecn [ 1,103,945 |......... 129,781 [oooeviiiinnnns (0N R | FEN (U R 200,474 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 09/03/2025 |. 09/03/2027 |............... 0f..... 11,744,747 ........... 46.979 |.oovvnnninins [ (V1N PR | IO KTCTAKT U R 375,713 |ouvvennnns 4,738 [ (0N R | FEN Ofienns 65,777 [ wevrennnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 09/03/2025 |. 09/03/2027 |.........uv.... 0f..... 37,022,281 |........... 46.278 |..ovvennnn [ (VN PR | N R 1,205,511 [.eeeeeenis | 1,206,511 |......... 154,988 [....ccovvnnnnnns (0N R | FEN (U R 207,461 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 09/03/2025 |. 09/03/2027 |.........ev.... [V - 7,422,079 ).cccuunnnn. ECT 1 (V) [ (VN PR | IO 200,312 [ceveeeeees o 200,312 |.uuennnnens 9,081 [.eovviiiinnnnnns (0N R | FEN Ofienns 41,367 [ cevvnnnnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 09/03/2025 |. 09/03/2027 |.........u..... 0f..... 10,985,289 ........... 36.618 [..ceiiiiinnnnnn [ (V1N PR | IO 308,575 [.evveneeens o 308,575 |..evunnnns 17,646 |..ooovvvnnnnnnns (0N R | FEN Ofienns 61,292 .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 09/11/2025 |.09/11/2026 |............... 0f..... 19,054,864 (........... 38110 [oeiiiiiinnnns [ (V1N PR | AN (768,005)] ..oevvvvnnn |evnnnns (768,005)....... (149,684)........ccevnnn (0N R | FEN Ofienns 40,891 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 09/11/2025 |.09/11/2026 |............... 0f..... 22,597,853 ... 37.663 |..cvvnnniianns [ (V1N PR | AN (920,623)] ...cevvnnnn founnnnn (920,623)f....... (169,450)(......ccvvvnnnns (0N R | FEN Ofienns 48,472 .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 09/11/2025 |.09/11/2026 |............... 0f..... 17,927,880 |........... 35.856 |..evvnnnininns [ (V1N PR | AN (745,461)( .evvenneees [ (745,461)|....... (117,407)]...cevvvnnnnnns (0N R | FEN Ofienns 38,421 ..o Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 09/11/2025 |.09/11/2026 |............... 0f..... 17,704,560 |........... 35.409 [....ccvvnnnnnnns [ (V1N PR | AN (732,728) ceeevvn fvnnnnn (732,724)....... (106,632)[....eevvvennnns (0N R | FEN Ofienns 37,950 | ..oeeeen Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 09/15/2025 |. 09/16/2027 |.... 20,880,652 ... (423,789)| ... (423,789)|.......... 19,564 |. . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......ccvvnnninnns Ex5 ..onens Duration..... Morgan Stanley .... 1GJSJL3JDSP3016NJZ34 |. 09/15/2025 |. 09/16/2027 |............... [ 9,605,422|........... 38.422|....ccuunnnnnns [ [0 O (1 AP (277, 183)] cevveneees ot (277,183)........... 7,582 |oeiiiiiinnnns [0 o | Ao (V)] R 51,384] .......... Note 0001 .....
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
US TREASURY 912834TP3 | |NSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 09/15/2025 |. 09/16/2027 |............... [V . 8,926,224 |........... 35.705 |evvveniiienns [ [V PR 0f...... (271, 743) ceveeeees [ (271,743).......... 17,768 |evveeeene [ [V R Ofienns LY TP . Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 09/24/2025 |. 09/25/2026 |.... 83,577,789 ... (903,041)]... (903,041)....... (369,793)|. . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 10/08/2025 |. 10/08/2026 |............... 0f..... 37,372,931 |.ccvvennnns 49.831 |.vvvniinine [ [V PR 0f...... (783,806)] eevvvvnnn |evennns (783,806)....... (270, 775)[ueeeviinnnnns [ [V R Ofienns 95,758 | ..oeeeeenn Note 0001 .....
INSURANCE LIABILITY
........................... HEDGE ..........ooeeeeee |Ex 5 ......oo..[Duration..... | JP Morgan Chase ... 7HBGLXDRUGQFUS7RNES7 |. 10/08/2025 |. 10/08/2026 |...............0|...... 36,843,150 |........... 49.124 |....ccooooeevs O fennniiininn O e O [ (764,203)] e o (764,203))..... (224,773) e O e O e 0 e 94,423 | Lol | Note 0001 ...
US TREASURY 912834PH5 | |NSURANCE LIABILITY
ceee |HEDGE .. Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 10/15/2025 |. 10/15/2026 |............... 0f..... 61,821,6991........... 24 [ [V PR 0f.... (2,912,685)] .cevvvnnnns fennns (2,912,655)|....... (453,893)...c0vunvnnnn [ [V R (U R 159,477 . [Note 0001 .....
US TREASURY 912834RK6 | INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 10/22/2025 |. 10/23/2026 |............... 0f..... 37,605,750 ........... 37.606 [...eeevvinnnnns [ [V PR 0f.... (2,624,459)] ...coevvvns |ovnne (2,624,459)|....... (247,900)(.....cevvvnnnnns [ [V R Ofienns BATT [ cevrennnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 10/22/2025 |. 10/23/2026 |............... 0f..... 20,136,302 ........... 40.273 |oeeviieee [ [V PR 0f.... (1,251,665)( ... | (1,251,665)....... (121,085)[....cevvvennnns [ [V R Ofienns 53,001 [ .evvennnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 10/22/2025 |. 10/23/2026 |............... 0f..... 22,812,494 ........... 38.021 |evveiiiiene [ [V PR 0f.... (1,587,105)( .eevnneecn [ (1,587,105)....... (167,843)[....eevvvennnns [ [V R Ofienns 59,570 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 10/22/2025 |. 10/23/2026 |............... 0f..... 20,359,404 1........... 40.719 | [ [V PR 0f.... (1,223,844) .ccvvnnnnns fennnn (1,223,844)....... (124,190)f....cvvvvennnns [ [V R Ofienns 53,705 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 11/06/2025 |. 11/06/2026 |............... 0f..... 61,605,526 |........... 44.004 |..oovnnninnnns [ [V PR 0f.... (1,569,853)] ..cvvvnnnnn fennnn (1,569,853)f....... (228,201)[c.eueeiinnnnn [ [V R (U R 178,455 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 11/06/2025 |. 11/06/2026 |............... 0f..... 43,411,966 |........... 43412 [ [V PR 0f.... (1,133,256)] .eevvvnnnnn fennnn (1,133,256)....... (142,036)[......cccvnnnnns [ [V R (U R 125,672 woveeennns Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 11/07/2025 |. 11/10/2027 |.... 42,985,700 (666,866)] ..vvevnnes [oernnne (666,866).........195,891 |. 0. 247,156 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBGGKMZOO31MB27 |. 11/19/2025 |. 11/19/2027 |............... 0f..... 18,234,821|........... 36.470 |.eevvnnninenns [ [V PR 0f...... (355,511)] cevneennnes [oevnnns (385, 511)).uvnneeee VAT T [ [V R (U R 105,361 [ .....ennn. Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBGGKMZOO31MB27 |. 11/19/2025 |. 11/19/2027 |............... 0f..... 18,664,508 |........... 37.329 ..o [ [V PR 0f...... (338,699)].eevennns [oevnnne (338,699).......... 60,902 [ceniiiiiinnnnns [ [V R (U R 107,992 [ .oveennnns Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Bank of America ... BATYDEBGGKMZOO31MB27 |. 11/19/2025 |. 11/19/2027 |.... 18,933,062 109,228 . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBGGKMZOO31MB27 |. 11/19/2025 |. 11/19/2027 |............... 0f..... 19,147,905(........... 38.296 |..evvnnniiins [ [V PR 0f...... (367,486)(...ccuvenn |eunnnnn (367,486)|.......... 478 | [ [V R Of....... 110,671 .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 12/02/2025 |. 12/03/2027 |............... 0f..... 50,527,108 |........... 50.527 |ovvveeniiiinnns [ [V PR Oferenes 23,007 | eeeeeiiinn [ 23,097 |......... 201,179 [oueeiiiiiinnnn [ [V R (U R 301,971 [ ..oeeenens Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 12/02/2025 |. 12/03/2027 |............ .. 0f..... 31,911,304 |........... 45.588 |...ovvnniininnnn [ [V PR Oferenes (2,402)] .evvevnnes Joeniiennn (2,402)......... 156,245 |ovvvnniiiinnnnns [ [V R (U R 190,614 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 12/02/2025 |. 12/03/2027 |........... ... 0f..... 10,213,823 |........... 40.855 |..evvnnninns [ [V PR (U R (31,823)] cevvvvenns fernns (31,823)f.......e 44613 | [ [V R Ofienns 60,824 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 12/08/2025 |. 12/09/2027 |........eev.... 0f..... 44,081,127 |........... 44.081 |ooeveenie [ [V PR (U R 211,237 [ o 211,287 |oveeennns 280,355 |..evvnnnns [ [V R Of....... 266,108 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBBGKMZOO31MB27 |. 12/17/2025 |. 12/17/2027 |............... 0f..... 19,732,398 |........... 39.465[.....ccvunnnnnnn [ [V PR Oferenes 92,157 | eeveeii [ 92,157 [eeennnnenn 89,503 |...ovvnniiiinnn [ [V R Of....... 120,006 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBBGKMZOO31MB27 |. 12/17/2025 |. 12/17/2027 |............... 0f..... 20,296,181 |........... 40.592|.....ccunnnnnnne [ [V PR Oferenes 90,723 | .eeeeiiin [ 90,723 [e.ennnneen 95,556 |.eevvnnniiiinnns [ [V R (U R 123,410 [ ..oeeenent Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBBGKMZOO31MB27 |. 12/17/2025 |. 12/17/2027 |............... 0f..... 20,537,802........... 41,076 [ [ [V PR (U R 100,239 [.evnneeeees o 100,239 |.......... 65,037 [coiiiiiiinnnns [ [V R (U R 124,931 .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Bank of America ... BATYDEBBGKMZOO31MB27 |. 12/17/2025 |. 12/17/2027 |............... 0f..... 31,249,676 |........... 41,666 [.......ccevnnnnn [ [V PR (U R 136,900 [.vunneeeens [ 136,900 |......... 169,152 [ovveniiiiiinnns [ [V R (U R 189,996 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Bank of America ... BATYDEBGGKMZOO31MB27 |. 12/17/2025 |. 12/17/2027 |.... 21,396,900 ...129,633 | ... ....129,633 |.........122,601 |. 130,309 . [Note 0001 .....
INSURANCE LIABILITY
........................... HEDGE .............oooe.. |Ex 5 ..........[Duration..... |Goldman Sachs ...... KD3XUN7C6T14HNAYLUO2 [.01/06/2026 |.01/06/2028 |...............0]...... 18,841,559]........... 31.403|................ O foeeeevvnnnn O v 0f.L ... 381,809 ) e L0 381,809 ).l 381,809 [ O O e 000010 118,522 ) Lol l. | Note 0001 ...
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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

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 TREASURY 912834VE5 | INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7C6T14HNAYLUO2  |. 01/06/2026 |.01/06/2028 |............... 0f..... 15,904,606 ........... 31.809 |.eevveniiiins [ (VN PO | IO 310,207 [cevenneeens o 310,207 |......... 310,207 [ouveniiiiinnnnn (0N R | FEN Ofienns 99,973 | ... Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2 |. 01/06/2026 |.01/06/2028 |.... 13,063, 137 ...237,460 | ... ....237,460 |.........237,460 |. . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 01/06/2026 |.01/06/2028 |............... 0f..... 15,248,660 ........... 50.829 |.eevunnniiiins [ (V1N PR | AN 168,318 | .oeeeeeines |oveennns 168,318 |........ 168,318 |.oevveenne (0N R | FEN Ofienns 95,054 | .......... Note 0001 .....
INSURANCE LIABILITY
........................... HEDGE ..........ooeeeeee |Ex 5 ..........|Duration..... |Goldman Sachs ...... KD3XUN7C6T14HNAYLUO2 [.01/06/2026 |.01/06/2028 |...............0|...... 23,916,721 |........... 47.833 |....ooeceeeees O feerirnincnn O v 0 f0 000 309,872 | e 00 809,872 .l 0309,872 [ O e O e 0l 149,370 | oo | Note 0001 ...
US TREASURY 912834LX4 | INSURANCE LIABILITY
ceee |HEDGE .. Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 01/06/2026 |.01/06/2028 |............... 0f..... 23,236,528 |........... 46.473 |ooovieiiine [ (VN PR | IO 299,661 | ... 299,661 |......... 299,661 [....oevvvinnnnnn (0N R | FEN (U R 145,113 . [Note 0001 .....
US TREASURY 912834NV6 | |NSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Citigroup ......oouen ES70DZWZ7FF32TWEFA76 | 01/08/2026 |.01/07/2028 |............... 0f..... 16,865,846 |........... A2.165 | [ (V1N PR | I 132,741 [ o 132,741 |......... 132,741 [ (0N R | FEN (U R 104,900 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 01/14/2026 |. 01/14/2027 |............... 0f..... 25,408,521 |........... 50.817 [ciiiiiiinnnns [ (V1N PR | AN (371,025)[ cevvnneens o (371,025)|....... [RTATN17)) (0N R | FEN Ofienns 92,203 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 01/14/2026 |. 01/14/2027 |............... 0f..... 34,047,418 |........... 48.639 |..evvnnniienn [ (V1N PR | AN (484,369)] ...cevvnnnn feunnnns (484,369)....... (484,369)]....0uunnnennns (0N R | FEN (U R 123,600 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7C6T14HNAYLUO2  |. 01/21/2026 |. 01/21/2028 |............... 0f..... 36,496,391 |........... 48.662 |....uuuninenns [ (VN PR | I 435,150 | ooeveviins [ 435,150 |......... 435,150 |.oovvennnnanns (0N R | FEN (U R 230,759 | ..ooeeen Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7C6T14HNAYLUO2  |. 01/21/2026 |. 01/21/2028 |............... 0f..... 35,426,573 |........... 47.235 | [ (VN PR | I 426,482 | .ooeeei [ 426,482 |......... 426,482 |...ovvnnnne (0N R | FEN (U R 224,020 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 01/27/2026 |.01/28/2027 |............... 0f..... 33,487,244 |........... 47.839 |oeeriiiiiee [ (V1N PR | AN (399,606)( ..evunneen founennn (399,606)....... (399,606)........ccunnnns (0N R | FEN (U R 126,083 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 01/27/2026 |. 01/28/2027 |.... 45,795,495 (534,041)] ceevvvvnnnn feunnnnn (534,041)....... (534,041)|. 0 O e O [ 172,473 Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 01/27/2026 |.01/28/2027 |............... 0f..... 18,204,099........... 36.408 |....ouunnnne [ (V1N PR | AN (331,464)] .oeevvvnnnn [eunnnnn (331,464)|....... (331,464))...c0vnnnnnnn (0N R | FEN Ofienns 68,105 .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 02/04/2026 |. 02/05/2027 |............... 0f..... 15,050,656 |........... 50.169 |..evvvnninennns [ (VN O | FE 4,409 | .eeeieee o 4,409 |........... 4,409 [ouenniiiiinnnns (0N R | FEN Ofienns 58,441 .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNES7 |. 02/04/2026 |. 02/05/2027 |...............0 [ccciins 9,297,366 ....26,493 ... ... 26,493 |. 0. . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 02/04/2026 |. 02/05/2027 |............... [V I 8,388,788 .....uunn.. .94 [ (VN R | A 30,061 [.eeunneeens o 30,061 |.......... 30,061 [....oevviiannnnn (0N R | FEN Ofienns 32,680 [ ..ovennnnn Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 02/04/2026 |. 02/05/2027 |............... [V . 8,152,309 )........... 40.762 |..ovvnnens [ (VN R | A 20,731 [ o 20,731 [euennnnnnn K] i R (0N R | FEN Ofienns 31,726 coveennnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 02/04/2026 |. 02/05/2027 |............... [V I 7,727,061 ).ccevennnns 38.635 |.eevniniiiens [ (VN R | A 12,161 [ | 12,161 .......... 12,161 [ (0N R | FEN Ofienns 30,042 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 02/04/2026 |. 02/05/2027 |............... [V - 7,245,805 )........... 36.229 [....covvnnnnnnns [ (VN O | FE P (R F 2,425 ..o 2,45 . (0N R | FEN Ofienns 28,136 .eevennnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 02/04/2026 |. 02/05/2027 |............... [V I 7,063,260 ........... 35.316 |.eevenniiiinns [ (VN O | FE 9,778 [eeeeeeeas | 9,778 [ 9,778 [ (0N R | FEN Ofienns 27,456 | ....ceeeen Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 02/04/2026 |. 02/05/2027 |............... 0f..... 10,461,003 (........... 34.870 |eeveeninenns [ (VN R | A 17474 e | 17,474 |.......... 17,474 ..o (0N R | FEN Ofienns 40,676 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 02/11/2026 |. 02/10/2027 |............... 0f..... 20,924,208 |........... 34874 e [ (V1N PR | AN (471, 742) v [ (471,742)....... (471, 742)..eeeiveinnnnn (0N R | FEN Ofienns 80,290 [ .eevunnnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 02/11/2026 |. 02/10/2027 |............... 0f..... 17,224,324 |........... 34449 ... [ (V1N PR | AN (394,494) .enveenens | (394,494)......... (394,494).....ccvvnnnnnnn (0N R | FEN Ofienns 66,069 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 02/11/2026 |. 02/10/2027 |............... 0f..... 16,560,853 ........... 33122 [ (V1N PR | AN (316,762)[ .evvnneees [onnnns (316,762)....... (316,762)[...ceevveennnns (0N R | FEN Ofienns 63,769 [ ..evennnns Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 02/11/2026 |. 02/10/2027 |.... 13,099,401 ... (282,989)] ... (282,989)....... (282,989)|. . [Note 0001 .....
INSURANCE LIABILITY
........................... HEDGE .............ooee. |Ex 5 ..........[Duration..... |JP Morgan Chase ... 7HBGLXDRUGQFUS7RNES7 [. 02/11/2026 |. 02/10/2027 |...............0]...... 12,937,680]........... 32.344 |.........oooe. O O e 0 [0, (290,093)) e el (290,003)). ... (290,098)f. e O v O v 0een .. 49,650 | .......... | Note 0001 .....
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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 TREASURY 912803GA5 | |NSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 02/11/2026 |. 02/10/2027 |............... 0f..... 44,076,887 ........... 29.385 [...cciiiiins [ [V PR 0f...... (394,398)] ..cevvvnnnn [eunnnnn (394,3%),....... (394,398)]...cvvnninnnnns [ [V R (U R 171,483 [ ..oeeeeens Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 02/11/2026 |. 02/10/2027 |.... 25,037,474 ... (178,732)] ... (178,732)....... (178,732)|. . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 02/18/2026 |. 02/18/2028 |............... 0f..... 35,768,839 |........... 47,692 |oevvieiinis [ [V PR 0f...... (751,594)] .eevvennnes [oennnns (751,594)|....... (751,594)..ccvvennnnns [ [V R (U R 224,107 | weveennnns Note 0001 .....
INSURANCE LIABILITY
........................... HEDGE ..........ooeeeeeen |Ex 5 ..........[Duration..... |Goldman Sachs ...... KD3XUN7C6T14HNAYLUO2 [. 02/18/2026 |.02/18/2028 |...............0 |...... 32,473,283 |........... 43.298 |.....oeevereen O feenrriiinncnn O e O [ (831,162)) e e (831,162))... (831,162)f. e O e O e 0 en0.202,507 | ..o [ Note 0001 ...
US TREASURY 912834FB9 | |NSURANCE LIABILITY
ceee |HEDGE .. Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 02/25/2026 |. 02/24/2028 |............... 0f..... 42,791,898 |........... 57.096 |..evvnnniiiinnns [ [V PR 0f...... (890,996 ... (890,99)....... (890,996)[.......cevvnnnns [ [V R (U R 269,504 . [Note 0001 .....
US TREASURY 912834HV3 | |NSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 02/25/2026 |. 02/24/2028 |............... 0f..... 28,138,704 [........... 56.277 |ovvveeneinennns [ [V PR 0f...... (622,565)] .evveennnee [rennnne (622,565)|....... (622,565)]...0vvnnnnnns [ [V R (U R 176,982 ..oeeennns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CT14HNAYLUO2  |. 02/25/2026 |. 02/24/2028 |............... 0f..... 27,710,423{........... 55.421 [ oo [ [V PR 0f...... (626,826)(....cevenn |ounneen (626,826)f....... (626,826)........ccunnnnn [ [V R (U R 174,200 [ ...oeenens Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CT14HNAYLUO2  |. 02/25/2026 |. 02/24/2028 |............... 0f..... 13,675,199 ........... 54.701 |oevviniieis [ [V PR 0f...... (337,670) .eevenens feunen (337,670)f....... (337,670)[...ueeeeeennnns [ [V R Ofienns 85,786 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CT14HNAYLUO2  |. 02/25/2026 |. 02/24/2028 |............... 0f..... 94,344,227 |........... 53.911 |ovvviiiiiis [ [V PR 0f.... (2,363,011)f.eeeneeccn [ (2,363,011)]..... (2,363,011)[...cccvvnnnnnnns [ [V R (U R 591,618 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 02/25/2026 |. 02/24/2028 |............... 0f..... 26,577,762 |........... 53.196 |vvvenniiiinns [ [V PR 0f...... (684,394)]..evennns [oennnns (684,304)\........ (684,394)....00uuiennnn [ [V R (U R 166,545 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 02/25/2026 |. 02/24/2028 |............... 0f..... 13,102,386 |........... 52410 |evvenniiens [ [V PR 0f...... (336,270)( . .cvnnenn Jeunnen (336,270)|....... (336,270)[...0eeeeeennnns [ [V R Ofienns 82,111 el Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 02/25/2026 |. 02/24/2028 |.... 25,817,140 (652,849)] .eevennns [oennnnn (652,849)|....... (652,849)|. 0. 161,855 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 02/25/2026 |. 02/24/2028 |............... 0f..... 25,080,681(........... 50161 [oeeiiiiiinnnns [ [V PR 0f...... (662,957)( ..evnnenn feunneen (662,967)|....... (662,957)[...evveeennnns [ [V R (U R 157,053 [ .oeeeennes Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 02/25/2026 |. 02/24/2028 |............... 0f..... 23,030,145 ]........... 46.060 [...oevvevnnnnns [ [V PR 0f...... (663,008)] -.evvevnnn foernnne (663,008)f....... (663,008)]....ccvvnnnnnnns [ [V R (U R 143,864 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 03/04/2026 |. 03/03/2028 |.... 38,961,669 (653,877 . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 03/04/2026 |. 03/03/2028 |............... 0f..... 40,096,475 (665,033)]....... (665,033)].......ccceeeees O founnnnnniiicns O v 000 265,205 Lol Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... 1GJSJL3JDSP3016NJZ34 |. 03/11/2026 |. 03/12/2027 |............... 0f..... 21,474 126 |........... R.98 ..o [ [V PR (U R [ReiST220)| I (35,220)|......... [RiST2200) [ [V R Ofienns 89,598 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 03/11/2026 |. 03/12/2027 |............... 0f..... 59,890,731 |........... 39.927 [..ooviiiiinnns [ [V PR Oferenes (9,733) cevveeens [ (CRVEX)] F— [CIVEE) . [ [V R (U R 250,255 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 03/11/2026 |. 03/12/2027 |............... [V . 9,003,480 (........... 36.014 |..ovvnnnnnnne [ [V PR (U R (2T I (24,648)......... (24,648))....ueevinnnnns [ [V R Ofienns 37,524 | oo Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 03/11/2026 |. 03/12/2027 |............... [V 8,882,839 ........... 35.531 [ [ [V PR Oferenes [C7/)) PR R (4,676).......... (4,676)[.....ccvvnnnnnne [ [V R Ofienns 37,104 ..oeeeeens Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 03/17/2026 |. 03/17/2028 |............... 0f..... 19,696,016 |........... 39.392[....coviiinnnns [ [V PR Oferenes 32,913 | oo [ 2,913 ... 32,913 | [ [V R (U R 129,186 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Citigroup .....ceeu ES70DZWZ7FF32TWEFA76  |. 03/18/2026 |. 03/17/2028 |............... 0f..... 10,758,731 |.ccvveens 35.862 |..evvunniiiinns [ [V PR Oferenes 84,538 | .coevriis [ 84,538 |.......... 84,538 |...ouuniiiinns [ [V R Ofienns 71,002 cevvnnnnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Citigroup ......ceee ES70DZWZ7FF32TWEFA76  |. 03/18/2026 |. 03/17/2028 |............... 0f..... 10,080,252(........... 33.601 |.eevvnniiiens [ [V PR (U R 116,755 [.eveneeeees o 116,755 |......... 116,755 [.oovvveennnns [ [V R Ofienns 66,770 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Citigroup ......ceee ES70DZWZ7FF32TWEFA76  |. 03/18/2026 |. 03/17/2028 |............... [V - 9,369,465 ........... 31.282 [ [ [V PR Oferenes 81,467 [.evveeeeees o 81,467 |.......... 81,467 [covevviinnnnnn [ [V R Ofienns 61,885 .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE Duration..... Citigroup ... . E570DZWZ7FF32TWEFA76 |. 03/18/2026 |.03/17/2028 |.... 29,400,735 212,767 ... . [Note 0001 .....

INSURANCE LIABILITY
........................... HEDGE ................... [Ex' 5 ..........[Duration..... [Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 03/24/2026 |. 03/25/2027 |...............0|...... 17,223 069]|........... 34.446 |................0}................ O]................ 0].........330,628 | ........... |.........330,628 |.........330,628 |................ O foooeer O e 0 75,207 | e [ Note 0001 ...
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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 TREASURY 912834TP3 | |NSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 03/24/2026 |. 03/25/2027 |............... 0f..... 16,589, 165(........... 33178 |oeeeeiiee [ [V PR (U R 307,054 [.eveeneeens o 307,054 |......... 307,054 [ooenniiiiinnnnn [ [V R Ofienns 72,390 | ooeeeeen Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 03/24/2026 |. 03/25/2027 |.... 31,223,7% ...521,903 | ... ....521,903 |.........521,903 |. . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Citigroup ......ceee ES70DZWZ7FF32TWEFA76  |. 03/25/2026 |. 03/24/2028 |............... 0f..... 12,348,886 ........... 41163 | [ [V PR (U R 161,322 | e [ 151,322 |......... 161,322 [ovveiiiiiinnns [ [V R Ofienns 82,308 [ ...oennnnn Note 0001 .....
INSURANCE LIABILITY
........................... HEDGE .........ooeeeeeeen |Ex 5 .....oooou|Duration..... |Citigroup ........... E570DZWZ7FF32TWEFA76 |. 03/25/2026 |. 03/24/2028 |...............0|...... 13,839,828 ........... 39.542 |.....ccoooeees O fenrnninnninn O e O [l 168,790 | e fonnn 168,790 |l 168,790 [ovvveeieee e O v O o 0 092,240 | ..o | Note 0001 ...
US TREASURY 912834MM7 | |NSURANCE LIABILITY
ceee |HEDGE .. Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 03/26/2026 |. 03/25/2027 |............... 0f..... 17,441,754 |........... 43.604 |...ouvnniinnnn [ [V PR (U R 235,347 | ... 235,347 |......... 235,347 | [ [V R Ofienns 75,736 . [Note 0001 .....
US TREASURY 912834UB2 | INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 03/26/2026 |. 03/25/2027 |............... [V . 9,788,357 ........... 32.628 |..cvvnnniennn [ [V PR Of....... 103,610 | .oeeeevinnn |oveennns 103,610 |........ 103,610 |ovvvvennnnnns [ [V R Ofienns 2,381 oo Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 03/26/2026 |. 03/25/2027 |............... 0f..... 10,531,224 |........... 35.104 |.oovvniiine [ [V PR (U R 134,528 | .ovvvvins [ 134,528 |......... 134,528 |.uvvvniiiinnnnnn [ [V R Ofienns 45,6% | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 03/26/2026 |. 03/25/2027 |............... 0f..... 21,172,733 ... .35 [ [V PR (U R 289,029 |..cevviennn [ 289,029 |......... 289,029 |....evunnnne [ [V R Ofienns 91,951 ..o Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 03/26/2026 |. 03/25/2027 |............... 0f..... 11,071,206 |........... 36.904 |..oovnnniininnn [ [V PR (U R 140,192 [.eeeneeeees o 140,192 |......... 140,192 [.oovviiinnnnnns [ [V R Ofienns 48,034 .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 03/26/2026 |. 03/25/2027 |............... 0f..... 11,658,008 |........... 38.860 [c..viviiinnnnns [ [V PR (U R 184,532 | .evvveees [ 184,532 |......... 184,532 |ouvveiiiiinnnns [ [V R Ofienns 50,738 [ .evrunnnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 03/26/2026 |. 03/25/2027 |............... 0f..... 12,335,328 ........... AP - O [ [V PR (U R 171,006 [.eeeneeeees o 171,095 |......... 171,006 [.ovveiennnnnns [ [V R Ofienns 53,583 | ......eeen Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 03/26/2026 |. 03/25/2027 |.... 11,991,986 ... 163,466 |........... eeeen... 163,466 |.........163,466 |. 0 O e 0 [ 52,079 Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 03/30/2026 |. 03/31/2027 |............... 0f..... 21,915,588 ........... 43.831 |oeeviiiiiie [ [V PR (U R 198,837 [.eveneeeees [ 198,837 |......... 198,837 [.oevvvvvinnnnnns [ [V R Ofienns 95,802 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 03/30/2026 |. 03/31/2027 |............... 0f..... 17,406,277 |........... 34813 | [ [V PR (U R 164,400 [.oeeneeeees oennes 164,409 |......... 164,400 [....ccvvvnnnnnns [ [V R Ofienns 76,118 ..ot Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Morgan Stanley .... 1GJSJL3JDSP3016NJZ34 |. 03/30/2026 |. 03/31/2027 |.... 17,192,141 ...163,206 | ... ....163,206 |.........163,206 |. 0. . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... 1GJSJL3JDSP3016NJZ34 |. 03/30/2026 |. 03/31/2027 |............... 0f..... 16,787,260 |........... 33.575 [ [ [V PR (U R 125,953 | cevvveie [ 125,953 |......... 125,953 |ovveeiiiiiinnns [ [V R Ofienns 73,210 [ wevrnnnnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... 1GJSJL3JDSP3016NJZ34 |. 03/30/2026 |. 03/31/2027 |............... 0f..... 14,827,819 |........... 29.656 |...uvunninennns [ [V PR (U R 112,201 [ o 112,201 |......... 12,201 [ [ [V R Ofienns 64,722 .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 03/30/2026 |. 03/31/2027 |............... 0f..... 13,683,340 |........... 27.367 |oeeveneinenns [ [V PR Oferenes 81,863 [..vvuneeees [ 81,863 |.......... 81,863 [..cevvvvinnnnnn [ [V R Ofienns 59,632 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 04/01/2026 |. 03/31/2028 |............... 0f..... 41,212,204 ]........... 22, [ [V PR (U R 484,155 | ooeeeni [ 484,155 |......... 484,155 |..ovviine [ [V R (U R 276,065 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 04/01/2026 |. 04/02/2027 |............... 0f..... 20,712,407 |........... AAB [ [V PR (U R 154,677 [ oo 154,677 |......... 154,677 [.eeovvininnnnnns [ [V R Ofienns 90,728 [ .eevnnnnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 04/01/2026 |. 04/02/2027 |............... 0f..... 20,122,005 ........... 40.244 |.....covnnnnnenn [ [V PR (U R 159,080 [.evuneeeees oo 159,080 |......... 159,080 [...evvvvvennnnns [ [V R Ofienns 88,180 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 04/01/2026 |. 04/02/2027 |............... 0f..... 17,861,742 |........... 35.723 [ [ [V PR (U R 134,283 | covvniee [ 134,253 |......... 134,253 |ooveeiiiiiinnns [ [V R Ofienns 78,245 | ..o Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 04/01/2026 |. 04/02/2027 |............... 0f..... 17,417,901 ..ot 34.836 |..euvnnniiinns [ [V PR (U R 157,061 [ o 157,051 |......... 157,061 [ [ [V R Ofienns 76,414 .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 04/01/2026 |. 04/02/2027 |............... 0f..... 14,456,536 |........... 28913 | [ [V PR (U R 125,484 | .oovvnne [ 125,484 |......... 125,484 |ooevviiiinnnnns [ [V R Ofienns 63,401 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE Duration..... Morgan Stanley .... [1GJSJL3JDSP3016NJZ34 |. 04/01/2026 |. 04/02/2027 |.... 13,653,048 .. 114,349 | ... LW 114,349 )L 114,349 |, . [Note 0001 .....

INSURANCE LIABILITY
........................... HEDGE ................... [Ex S ..........[Duration..... [JP Morgan Chase ... 7HGGLXDRUGQFUS7RNE97 |. 04/08/2026 |.04/08/2027 |...............0]...... 10,193 518]........... 83.978 |................ 0. O 0 (38,614)) e e (33,614)) L (38,614 O O Ol 44,652 ... [ Note 0001 ...
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1 2 3 4 6 7 10 11 14 15 17 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized of at Inception
Income Schedule/ of Maturity Index Premium Adjusted Valuation Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Received | (Received) Carrying Increase/ Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration (Paid) Paid Value Code (Decrease) Exposure | Entity (b)
US TREASURY 912834VE5 | INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 04/08/2026 |. 04/08/2027 |...............0 |........9,464,074]........... 31547 | [ON R | FOUR | FN (30,731) ceeevneenn [ernennn (30, 731)). (30, 731)[ceeevveveeeee O v O e O 41,459 .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 04/15/2026 |. 04/15/2027 |.... ...(45,203)| ... ...(45,203)[. . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 04/15/2026 |. 04/15/2027 |...............0|...... 17,264,000 ........... 43.160 |.eevennniaenns [ON R | FO | EN (45,746)] vveeevnnee |ovnnnnnnn (45,746).......... (45,746)).vvveeeeennnen O e O e 0 e 76,606 | .......... Note 0001 .....
INSURANCE LIABILITY
........................... HEDGE .........cooeeeeeen |Ex 5 ..........[Duration JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 04/15/2026 |. 04/15/2027 PR [V £< 1 AR e (38,771 e ieeeenn. (38,771) reeennnn 12,312 Loeeeeli [ Note 0001 ...
US TREASURY 912834QV3 | |NSURANCE LIABILITY
ceee |HEDGE .. Ex5 ..iiis Duration JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 04/15/2026 |. 04/15/2027 |...............0|...... 14,660,000 ........... 36.650 |..evvnnninennns Ofiiiiiiiiien 0 i O e (45,806)) oo [nn (45,806))....... . (45,806)[. ..o O e O e O s 65,020 . [Note 0001 .....
US TREASURY 912834PH5 | |NSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 04/21/2026 |. 04/21/2028 |...............0 [...... 20,757,131 ........... 51 [ON R | FO | EN 146,311 [.eeeeeeins |l 146,311 [ 146,311 [oooveeiiiiee O e O e O e 140,651 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Morgan Stanley .... . 04/23/2026 |. 04/27/2027 |...............0 [...... 11,170,8% |........... 44,684 ... [N (SRR | AU | RN 86,946 [........... |.......... 86,946 |.......... 86,946 [.....oevvvnneenn 0 |veeiiiiis O [ 0 e 51,17 [ et Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Morgan Stanley .... . 04/23/2026 |. 04/27/2027 |...............0[...... 22,035,099 |........... 44.070 |evveennnenns [ON R | FOUR | FN 148,986 |........... |......... 148,986 |......... 148,986 |......cevvveeee O feveeeeeeieien O [ O s 100,728 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Morgan Stanley .... . 04/23/2026 |. 04/27/2027 |...............0 [...... 18,100,075|........... 36.200 |..evvnnnninennns [ON R | FOUR | FN 185,865 [.......eeen |- 185,865 ... 185,865 [....ovvvveeeeen O e O e O e 83,028 ..evunnnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Morgan Stanley .... . 04/23/2026 |. 04/27/2027 |...............0 [...... 17,881,751 ........... 35.764 |..ovvnniinine [ON R | FO | EN 164,506 [........... ... 164,506 |......... 164,506 [.....cevvveeeee O e O o O e 81,940 [ ....eeeen. Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Morgan Stanley .... . 04/23/2026 |. 04/27/2027 |........eeee. O feenn . 8,181,941 s R.728 | [N (SRR | AU | RN 92,183 | .eeveiee e 92,183 o 92,183 |evveeieieen O [ O e O 37,569 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration Morgan Stanley .... . 04/28/2026 |. 04/29/2027 |........ceuvee0]eenn 21,910,333 [ennn et 430821 e O e O e O e 274,677 [ | 274,671 [ 274,671 | O e O e 0 el 101,066 | e Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Morgan Stanley .... . 04/28/2026 |. 04/29/2027 |...............0 [...... 31,891,071 ]........... L7 7A i R [ON R | FO | ENN 429,848 |..ooevnienn [ennnn. 429,848 | 429,848 |.oovvveeiein O [ O v O e 147,241 ..ol Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Morgan Stanley .... . 04/28/2026 |. 04/29/2027 |...............0 [...... 10,027,511 ........... 40.110 [onniiiiiinnnns [ON R | FO | EN 142,159 | eovvneee o 142,159 | 142,159 |eveeeiiiienen O e O e 0 e 46,329 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration Morgan Stanley .... . 04/28/2026 |. 04/29/2027 |.... ...284,617 | ... ...284,617 |. . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Morgan Stanley .... . 05/05/2026 |. 05/06/2027 |...............0 [...... 19,636,118 ........... 39.272 | (O R | FOU | EN 437,028 [ ...ounnnnnn e 437,028 |......... 437,028 [ooeeveviiinenn O v O feiiic 0 e 92,495 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Morgan Stanley .... . 05/05/2026 |. 05/06/2027 |...............0 [....... 8,819,612]........... 35.278 |oevveeiiiinns (O R | FOUR | E 208,8% |........... |.........208,8% |......... 208,896 |........cevvneen 0 Jvvvnnniniieenn O feeiiiniiiice 0 e 41,603 [ .ovvennnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Morgan Stanley .... . 05/05/2026 |. 05/06/2027 |...............0 [....... 8,710,407 |........... 34.882|....ccovinnnnnnn [N SR | AR |l R 217,088 [...ceeeeenn |oeeennn. 217,068 ... 217,088 [..oevvvveeeeen O i O e O e L3R T (R Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration Morgan Stanley .... . 05/05/2026 |. 05/06/2027 |...............0 [....... 8,603,802]........... 34415 s [ON R | FO | EN 213,539 | .ooeeeii [eeennn . 213,539 | 213,539 |.ovvveeineen O [ O e O 40,630 [ .eevunnnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 05/05/2026 |. 05/06/2027 |...............0 |...... 26,582,995........... 53.166 |..evvvnnrienns [ON R | FOUR | EN 364,918 [........... [.........364,918 |........ 364,918 [...oeeviiien O v O [ O s 124174 ...eeeel Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 05/05/2026 |. 05/06/2027 |...............0 |...... 57,624,569 ........... 52.386 |.eevvnnniiinnns (O R | FOR | EN 769,428 |....ounn [.nn... 769,428 | 769,428 |..eeevvvvvenenn 0 v O [ 0 | 269,075 [ ......nn.. Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 05/05/2026 |. 05/06/2027 |...............0 |........9,403,890........... 47.019 |evveeeie [ON R | FO | EN 151,059 [.oeneeeens |oeeennnn 161,059 o 151,059 [oovvvveiieeee e O v O e O e 4,08 .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 05/05/2026 |. 05/06/2027 |...............0 |........8,469,949........... 42.350 [..ooiiiiiinns [ON R | FO | EN 154,852 | .covvnnnns fennnn. 154,852 | 164,852 |vvvenvvviienen O e O e 0 e 39,742 | ..o Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 05/05/2026 |. 05/06/2027 |...............0 |...... 16,444,848 ]........... A2 e (O R | FOR | E 308,120 |........... |.........308,120 |......... 308,120 [ovenvvvvevenenn O v O feiiiiiic 0 e 7,196 [ ceveennnns Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 05/05/2026 |[. 05/06/2027 |.... L.232,197 ... ... 232,197 | . [Note 0001 .....
INSURANCE LIABILITY
........................... HEDGE ..........ooeeeeee. |Ex 5 ..........[Duration Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2 |. 05/06/2026 |. 05/05/2028 e 41072l 0 ieeen.. 761,260 [l ........ 761,261 il 284,443 ... [Note 0001 .....
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1 2 3 4 6 7 9 10 11 14 15 16 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ of at Inception
Income Schedule/ of Maturity Index Premium Adjusted Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) Carrying Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Value Code | Fair Value Exposure | Entity (b)
US TREASURY 912834RK6 | INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration KD3XUN7CBT14HNAYLUO2  |. 05/06/2026 |. 05/05/2028 |...............0 [...... 36,748,492 |........... 36.748 |..evvvnniienns [ON R | FOUR | E 480,096 [...oueeees forrnnnn 480,006 |.........480,096 |.....coevvvvnnne O fovveivviniennes O e O e 253,135 | .oeeeeen Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration 7HBGLXDRUGQFUSRNES7  |. 05/12/2026 |. 05/12/2027 |.... 16,651,919 ...363,363 | ... ....363,363 |... . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration 7HBGLXDRUGQFUSRNES7  |. 05/12/2026 |. 05/12/2027 |........eeeenn O [oneen 24,427,239 ........... 34.8%6 |..cuvnnniienns [ON R | FOUR | E 586,361 [..eoueeens [orrenne 586,361 |.........586,361 |..ceuvrriinnnnn O forreiiiiie s O e 0 e 16,371 ...oeeeees Note 0001 .....
INSURANCE LIABILITY
........................... HEDGE .........cooeeeeeen |Ex 5 ..........[Duration 7HBGLXDRUGQFUS7RNES7  |. 05/12/2026 |. 05/12/2027 ........9,261,236........... 46.306 |................ 0 e 162,159 [ Lo Ll 162,159 ieeeenn... 43,840 [ L......... [Note 0001 .....
US TREASURY 912834LR7 | INSURANCE LIABILITY
ceee |HEDGE .. Ex5 ..iiis Duration 7HBGLXDRUGQFUSTRNES7  |. 05/12/2026 |. 05/12/2027 |.......eveeenn O feunnnins 6,835,154 )........... 45.568 |....evnnininnns [ON R | FO | EN 125,758 [.evneeeens | 125,788 .o n0125,758 | O e O e O e 32,384 . [Note 0001 .....
US TREASURY 912834MZ8 | |NSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration 7HBGLXDRUGQFUSTRNES7  |. 05/12/2026 |. 05/12/2027 |.......eveeenn O feuennens 8,460,343 |........... A2.302|....ccunninnnnns [ON R | FO | EN 169,478 [.eveeeeees oo 169,478 |......... 169,478 [......coeveet O e O [ 0 e 40,148 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration 7HBGLXDRUGQFUSTRNES7  |. 05/12/2026 |. 05/12/2027 |.......eveeenn O feunnnnns 4,105,357 |..cvvennnns 41,054 |oevneiine [N (SRR | AU | RN 85,282 | ..oeveinns [ 85,282 .. 85,282 | O e O e O 19,496 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration 7HBGLXDRUGQFUSTRNES7  |. 05/12/2026 |. 05/12/2027 |.......eeeeeenn O feueenns 4,046,070 ........... 40.461 |.oovvnnnnns [N (SRR | AU | RN 83,607 [.evvneeees [ 83,607 [.......0u83,607 [ouveniviiinnenn O e O feiniiiic 0 e 19,212 weveeennns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration 7HBGLXDRUGQFUSRNES7  |. 05/12/2026 |. 05/12/2027 |.......eveeenn O feunnnnns 3,988,864(........... 39.889 |..ovvunniiinns [N (SRR | AU | RN 84,102 [.eveneeees [ 84,102 [ 84,102 | O e O e O e 18,949 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration 7HBGLXDRUGQFUSRNES7  |. 05/12/2026 |. 05/12/2027 |.......eveeenn O feunnnnns 3,400,155 |.....uunn.. 34.002 |.eeveeniienns [N (SRR | AU | RN LSTA K I 85,733 [ceeeee 85,733 | O [ 0 e O e 16,217 | ..oeees Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration 7HBGLXDRUGQFUSTRNES7  |. 05/12/2026 |. 05/12/2027 |.......eveeenn O feunnnnns 5,036,265 |........... 33.575 [ [ON R | FO | EN 123,968 [.eeveeeees oo 123,968 |.........123,968 |...covveveeennn O [ O s O [ 24,007 [ cevvnnnnns Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration 7HBGLXDRUGQFUSTRNES7  |. 05/12/2026 |. 05/12/2027 |.......eveeenn O feunnnnns 4,974,014 121,448 cn 121,448 | 121448 | O e O e O [ 23,706 | Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration KD3XUN7CBT14HNAYLUO2  |. 05/13/2026 |. 05/12/2028 |...............0 [...... 16,313,072|........... 46.609 |....ounnnnennn [ON R | FOUR | EN RTER: - U R 379,858 |.........379,858 |....ccvvueeen O e O e O e 114,090 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration KD3XUN7CBT14HNAYLUO2  |. 05/13/2026 |. 05/12/2028 |...............0 [....... 9,178,710 |..ccveenn. 45.8% |....coovnnnnnnnn (O R | FOUR | EN 218,095 [.eveeneeees o 218,095 |.........218,005 [....covvvneeeen O feveieiiiinenn O e O s 64,224 .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration KD3XUN7CBT14HNAYLUO2  |. 05/13/2026 |. 05/12/2028 |.... 40,728,766 ...935,158 | ... ....935,158 |... . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration KD3XUN7CBT14HNAYLUO2  |. 05/13/2026 |. 05/12/2028 |...............0 [...... 31,957,517 [euunnnnen L7203 (V) F (O R | FOR | EN FEINCECH PRI R 790,693 |.........790,693 |.....oovuivrenn O i O e O e 223,822 ... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration KD3XUN7CBT14HNAYLUO2  |. 05/13/2026 |. 05/12/2028 |...............0 [cceeeees 8,274,927 |..cvvvnnnn. L3P TE R [ON R | FOR | FN 212,236 | eeeeerninn [ 212,236 .00 212,236 [ O e O e O 58,007 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration . 05/19/2026 |. 05/20/2027 |........ceeeeen O o 17,689,411 )........... 35.379 [ [N SR | AU | N RN 1,086,072 | .ceevvennns [onnnn 1,086,072 |......1,086,072 [......ccevvneen O Jovevnnneeeennnn O foennnniiiic 0 s 88,448 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration 7HBGLXDRUGQFUSRNES7  |. 05/20/2026 |. 05/21/2027 |........eeeenn O o 15,159,014{........... 50.530 |eeveenniiennns (O R | FOUR | EN 531,609 [.eevnneenns s 531,609 |.........531,609 [......ceeoeeeen O feuennvriiiinenn O e O e 74,030 [ cevvnnnnns Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration 7HBGLXDRUGQFUSRNES7  |. 05/20/2026 |. 05/21/2027 |........eeeennO e 23,750,684 [........... 47.501 |eeeieiiee [ON R | FOUR | F 894,869 [....oeeens [ornnnnn 894,869 |.........894,869 |.......coovveen O fenvriiinnen O v O [ 116,280 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration 7HBGLXDRUGQFUSRNES7  |. 05/20/2026 |. 05/21/2027 |........eeeenn O o 18,700,801 |........... 46.752 |oeeveeniiinns [ON R | FOUR | FN 73121 [ [ 731,121 [ 731,121 | O [ O e O e 91,681 .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration 7HBGLXDRUGQFUSRNES7  |. 05/20/2026 |. 05/21/2027 |........eeeenn O o 18,142,941 1........... 45.357 [.ooviiiiins [N SR | AR |l R 710,870 | ... 710,870 |....eu.. 710,870 [oevveeeneeen O v O e O e 88,954 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration 7HBGLXDRUGQFUS7RNES7  |. 05/20/2026 |. 05/21/2027 |.......eeeeeenn O o 16,789,922|........... 975 | (O R | FOR | EN T2,197 [ oo 72,197 |oveeeen 722,197 [ O e O e O e 82,624 .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration 7HBGLXDRUGQFUSRNES7  |. 05/20/2026 |. 05/21/2027 |........eeeenn O o 10,921,984(........... 36.407 |.eevvnnninenns [ON R | FO | ENN 494,368 | .ooeennnnn [ 494,368 |.........494,368 |......oeveeeeen O e O o O s 53,863 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration 7HBGLXDRUGQFUS7RNES7  |. 05/20/2026 |. 05/21/2027 |.... 14,358,652 671,138 |... ... 671,138 . [Note 0001 .....
INSURANCE LIABILITY
........................... HEDGE ..........ooeeeeee. |Ex 5 ..........[Duration 7HBGLXDRUGQFUS7RNES7  |. 05/20/2026 |. 05/21/2027 ........9,600,273]........... 47.501 ]................ 0 .. 357,948 [l L. 357,948 ioeeen.... 46,512 L......... [Note 0001 .....
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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 TREASURY 912834LB2 | |NSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 05/20/2026 |. 05/21/2027 |............... [0 . 9,206,772(........... 46.034 |..oovveniienns [ [V PR (U R 357,520 | .eevvvnnnnn [ 357,520 | 357,520 |..evvvnnninains [ [V R Ofienns 45125 ... Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNES7 |. 05/20/2026 |. 05/21/2027 |..............O feeeiins 8,655,157 366,106 | ... ... 366,106 |........ 366,106 |. . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 05/20/2026 |. 05/21/2027 |............... [0 6,396,136 ........... 2641 | [ [V PR (U R 269,964 | ..oevvnnnnn [ 269,964 |......... 269,964 |....ovunnnnn [ [V R Ofienns 31,451 ..o Note 0001 .....
INSURANCE LIABILITY
........................... HEDGE ..........ooeeeeee |Ex 5 ......oo..[Duration..... | JP Morgan Chase ... 7HBGLXDRUGQFUS7RNES7 |. 05/20/2026 |. 05/21/2027 |...............0]........8,394,961[........... 41,975 |...oovveerees O e O v 0000 361,099 | e 00 361,099 ).l 361,000 [ O e O e O e 41,312 Lol | Note 0001 ...
US TREASURY 912834QP6 | |NSURANCE LIABILITY
ceee |HEDGE .. Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 05/20/2026 |. 05/21/2027 |............... [V I 7,087,737 |.cevvnnnnns 35.439 ... [ [V PR (U R 335,550 |... 335,550 |......... 335,550 |..evvunnniiiens [ [V R Ofienns 35,024 . [Note 0001 .....
US TREASURY 912834RB6 | |NSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 05/20/2026 |. 05/21/2027 |............... 0f..... 10,356,839 ........... 34.523[..cciiiiiins [ [V PR (U R 487,727 [ ceveeeeeen o 487,727 |......... 487,727 [oeeeeiviinnnnnn [ [V R Ofienns 51,166 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 05/20/2026 |. 05/21/2027 |............... [V I 6,731,789 |........... 33.659 [...ccivvninnnnns [ [V PR (U R 328,687 [..evveeens o 328,687 |......... 328,687 ...uviiiiinnnnnn [ [V R Ofienns 33,312 wooeeenenn Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7C6T14HNAYLUO2  |. 05/20/2026 |. 05/18/2028 |............... 0f..... 23,996,097 |........... LR R [ [V PR (U R 893,744 | oeeeri [ 893,744 |......... 893,744 |..covvnnne [ [V R Of....... 170,860 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Goldman Sachs ...... KD3XUN7CBT14HNAYLUO2  |. 05/20/2026 |. 05/18/2028 |............... 0f..... 23,318,241 |....ceen. 46.636 |....euunnnnns [ [V PR (U R 846,574 | ..oveeeeens [ 846,574 |......... 846,574 [...eiiiiiinnnnn [ [V R (U R 165,883 [ .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 05/26/2026 |. 05/27/2027 |............... [V - 9,989,938 ........... 49.950 [....ccvvnnnnnnns [ [V PR Of....... 71,167 | oo | 171,167 |........ 71,167 | [ [V R Ofienns 48,381 .....enen. Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 05/26/2026 |. 05/27/2027 |............... 0f..... 26,990,324 |........... 4984 ... [ [V PR (U R 520,408 [...oueeens forrnnn 520,408 |......... 520,408 |......cevvvnnnnn [ [V R (U R 130,990 [ .oeeennnns Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNES7 |. 05/26/2026 |. 05/27/2027 |........ecceeenO feeniens 8,355,486 167,496 ... eeeen... 167,496 |......... 167,496 |. 0 0 i 0. 40,582 Ll Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 05/26/2026 |. 05/27/2027 |............... [V I 7,876,602|........... 39.383[...cceiniinnnns [ [V PR Of....... 171,883 | oo | 171,883 |........ 171,883 | [ [V R Ofienns 38,322 .ooeeen Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 05/26/2026 |. 05/27/2027 |............... [V - 7,664,227 |........... 38.321 |oeeviiiiein [ [V PR (U R 169,769 [.evvneeenes oo 169,769 |......... 169,769 [....cvvvvnnnnnns [ [V R Ofienns 37,301 [ cevrennnns Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Morgan Stanley .... 1GJSJL3JDSP3016NJZ34 |. 05/27/2026 |. 05/28/2027 |.... 24,571,108 ...457,838 | ... ....457,838 |.........457,838 |. 0. . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... 1GJSJL3JDSP3016NJZ34 |. 05/27/2026 |. 05/28/2027 |............... 0f..... 48,424,126 |........... 4842 ... [ [V PR (U R 934,739 | eoeveeis [ 934,739 |......... 934,739 |..evvenine [ [V R (U R 235,374 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... [1GJSJL3JDSP30I6NJZ34 |. 05/27/2026 |. 05/28/2027 |............... 0f..... 20,829,764 [........... 41,660 [...viviiinnnnns [ [V PR Ofeeeees 477,926 [.evveneenns o 477,926 |......... 477,926 [cvenniniinnnnnn [ [V R Of....... 101,608 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... 1GJSJL3JDSP3016NJZ34 |. 05/27/2026 |. 05/28/2027 |............... 0f..... 17,868,950 |........... TR F [ [V PR (U R 472,309 | ooeeenin [ 472,309 |......... 472,309 |..evviene [ [V R Ofienns 87,462 ..ovunnnnn Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Morgan Stanley .... 1GJSJL3JDSP3016NJZ34 |. 05/27/2026 |. 05/28/2027 |............... 0f..... 17,639,995 |........... 35.280 |.eevennniiinns [ [V PR (U R 460,435 | .ooevnnnnnn [ 460,435 |......... 460,435 |...oovnnnnnne [ [V R Ofienns 86,314 .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 06/01/2026 [. 06/02/2027 |............... 0f..... 13,912,702(........... 39.751 |oveiiiiiee [ [V PR (U R 182,075 [.eeeneeeees o 182,075 |......... 182,075 [.oovvveiinnnnns [ [V R Ofienns 67,717 | e Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 06/01/2026 [. 06/02/2027 |............... [V - 7,334,086 (........... 36.670 [cviiiiinnnnnn [ [V PR Of....... 105,181 | oo | 105,181 ........ 105,181 |ovvveeeee [ [V R Ofienns 35,741 oo Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 06/01/2026 [. 06/02/2027 |............... [V I 8,616,004 (........... 34.464 |......ovvnnnnnnn [ [V PR (U R 120,647 [ oo 120,647 |......... 120,647 [.oooveeiinnnnnns [ [V R Ofienns 41,975 oo Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... TD Bank ......oeennn. PT30B789TSUIDF371261 |. 06/03/2026 |. 12/03/2027 |............... 0funnns 9,941,751 |.cevnennnns 39.767 |oeevvnniiienns [ [V PR (U R 205,289 | .oeeerrnnnn [ 205,289 |......... 205,289 |...ovvnnnnns [ [V R Ofienns 60,615 .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... TD Bank .......een... PT30B789TSUIDF371261 |. 06/03/2026 |. 12/03/2027 |............... [V . 9,166,379 |........... 36.666 [.......ccevnnnns [ [V PR (U R 197,206 [.evnneeeees oo 197,206 |......... 197,206 [.oovvveennnnnns [ [V R Ofienns 55,935 | .......... Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... TD Bank PT30B789TSUIDF371261 |. 06/03/2026 |. 12/03/2027 |.... 8,616,715 ...180,584 | ... ....180,584 |.........180,584 |. . [Note 0001 .....
INSURANCE LIABILITY
........................... HEDGE .............ooeo.. |Ex 5 ..........[Duration..... |TD Bank ............. PT3QB789TSUIDF371261 [. 06/03/2026 |. 12/03/2027 |...............0]........8,292,759|........... 33. 171 |...veeeeee O i O e O 181,134 | e 181134 18134 e O O 0000110 50,620 | ..o | Note 0001 ...
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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 TREASURY 912834NF1 | |NSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUS7RNE97 |. 06/10/2026 [.06/10/2027 |............... 0f..... 62,464,584 |........... 41,643 |oeveniine [ [V PR 0f..... 1,530,813 [.eeeeenis | 1,530,813 |...... 1,630,813 [.oovviiiinnnns [ [V R Of....... 311,087 | ..eeneeeee Note 0001 .....
INSURANCE LIABILITY
HEDGE . Duration..... Citigroup ... . E570DZWZ7FF32TWEFA76 |. 06/16/2026 |.06/17/2027 |.... 22,432,931 ...210,063 | ... ....210,063 |.........210,063 |. 111,181 . [Note 0001 .....
INSURANCE LIABILITY
HEDGE ......cvvvnneeens Ex5 ..iiis Duration..... Citigroup ......ceee ES70DZWZ7FF32TWEFA76 | 06/16/2026 |.06/17/2027 |............... 0f..... 21,808,348 |........... LR R T R [ [V PR Of....... 170,809 | .ooevevvnnn |eveennns 170,809 |........ 170,809 |..evveennnne [ [V R (U R 107,921 [ .oeeennnns Note 0001 .....
INSURANCE LIABILITY
........................... HEDGE .........ooeeeeeeen |Ex 5 ....oooou|Duration..... |Citigroup ........... ES570DZWZ7FF32TWEFA76 |.06/16/2026 |.06/17/2027 |...........coo.0]eeen 12,710,259 0eneinn 42,368 |oceveenneeeeen O e O e O [ 107,772 | e [ 107,772 | 107,772 [ O e O e 0 062,938 | oo [ Note 0001 ...
US TREASURY 912834FB9 | |NSURANCE LIABILITY
ceee |HEDGE .. Ex5 ..iiis Duration..... JP Morgan Chase ... 7HBGLXDRUGQFUSTRNE97 |. 06/22/2026 |. 06/23/2027 |............... 0f..... 21,585,068 |........... 53.963 [....ccvvnnnnnnns [ [V PR Oferenes 95,059 | .oeevinnn feneeennnn 95,059 et 96,069 [ 0 e O [ O [ 107,356 . [Note 0001 .....
US TREASURY 912834JP4 | |NSURANCE LIABILITY
........................... HEDGE ..........oeeeeeee |Ex 5 .......o..[Duration..... | JP Morgan Chase ... 7HBGLXDRUGQFUS7RNES7 |. 06/22/2026 |. 06/23/2027 |...............0 ... 35,517,951 [ 50740 | O e O v 0000 165,202 ) e 00 165,202 . 165,202 [ O e O e O e 176,697 | oeeeeu [ Note 0001 ...
US TREASURY 912833Z60 | INSURANCE LIABILITY
........................... HEDGE ..........ooeeeewen |Ex 5 .......o..[Duration..... | JP Morgan Chase ... 7HBGLXDRUGQFUS7RNES7 |. 06/22/2026 |. 06/23/2027 |...............0|...... 48,393,273 ........... 60.492 |.....ccocoeeeen O fonrrinnnncnn O e O [0 235,449 | Lo fonnl 0. 285,449 |l 285,440 [ O e O e 0l 0.240,801 | ool | Note 0001 ...
US TREASURY 912834DU9 | |NSURANCE LIABILITY
........................... HEDGE ..........oeeeeewen |Ex 5 .......o..[Duration..... | JP Morgan Chase ... 7HBGLXDRUGQFUS7RNES7 |. 06/22/2026 |. 06/23/2027 |..........eeeeiQ|eeenn 17,387,161 [oonnee et 57.957 oovivnineiien O e O e O [ 74,829 | [ 74,829 | 74829 [ O e O e 0. 86,469 | ... [ Note 0001 ...
US TREASURY 912834AU2 | INSURANCE LIABILITY
........................... HEDGE ..........ooeeeeee |Ex 5 ......ooo.[Duration..... | JP Morgan Chase ... 7HBGLXDRUGQFUS7RNES7 |. 06/22/2026 |. 06/23/2027 |...........eei0|eennn 57,227 431 [t 57.227 o O e O e 00000 281,509 | e 281,509 .l 281,500 [ O e O e 0 284,773 | Lol | Note 0001 ...
US TREASURY 912834LX4 | INSURANCE LIABILITY
........................... HEDGE .........coeeeeewen |Ex 5 .....ooooo|Duration..... |Citigroup ........... ES570DZWZ7FF32TWEFA76 |. 06/29/2026 |.07/01/2027 |............o.0]oeeen. 11,612,621 ...t 46.450 |ooeeevenenenen O e O e O [ (94,044) e [ (94,044)). e (94,044). e O e O e O 57,672 | el | Note 0001 ...
US TREASURY 912834MZ8 | |NSURANCE LIABILITY
........................... HEDGE .........coeeeeewen |Ex 5 ......oooo|Duration..... |Citigroup ........... E570DZWZ7FF32TWEFA76 |. 06/29/2026 |.07/01/2027 |...............0...... 10,963,856 |........... 43.855 |......oevveee O feonererinnncnn O e O [ (104,270)] e e (104,270))..... (104,270). e O e O e 0 e 54,372 | Loeeoos | Note 0001 ...
US TREASURY 912834HV3 | |NSURANCE LIABILITY
........................... HEDGE . Duration..... |Citigroup ... . E570DZWZ7FF32TWEFA76  |. 06/30/2026 |.07/01/2027 |.... 13,428,722 ... (65,371)[ .eeeeenenns [ernnnnnn (65,371)).......... (85,371)). 0. veveennnn. [Note 0001 .....
US TREASURY 912834KHO | |NSURANCE LIABILITY
........................... HEDGE .........ooeeeeeeen |Ex 5 .....ooooo|Duration..... |Citigroup ........... E570DZWZ7FF32TWEFA76 |. 06/30/2026 |.07/01/2027 |...............0...... 20,226,980 |........... 50.567 |.....cevevrreee O feorerrennnnnnn O Jveennnnnnnnnnn O [ (111,299)) o e (111,209)) e (111,200 O e O e 0 el 100,716 | ooee.o. [ Note 0001 ...
US TREASURY 912834LK2 | |NSURANCE LIABILITY
........................... HEDGE .........ooeeeeeeen |Ex 5 .....ooooo|Duration..... |Citigroup ........... E570DZWZ7FF32TWEFA76 |. 06/30/2026 |.07/01/2027 |...............0|...... 19,080,562 ...........47.701 |..coovvevrrees O fonrniinninn O v O [ (111,908)] e [ (111,908)). e (111,908)f. e O e O e 0 e 94,973 | Lo | Note 0001 ...
US TREASURY 912834PB8 | |NSURANCE LIABILITY
HEDGE Duration..... Citigroup ... . E570DZWZ7FF32TWEFA76  |. 06/30/2026 |.07/01/2027 |.... 10,312,550 ...(62,94)| ... ....(62,964)|... . [Note 0001 .....
MIZUHO CAPITAL
EUR/EWR ..coovvvinnnnnns INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 02/24/2026 |. 12/21/2026 |............... 0f..... 19,449,939 |AUD / 0.6996381 |..........ceunnn [ [V PR 0f...... (263,550)] .eevvvnnnn feunnnns (263,550))...vveeeevnnnnn O oeeennn (263,550)).encccviieenn O Joveeiiieeeeen O [l 67,145 | Lo Note 0002 .....
EUR/EWR ..coovivinnnnnns INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |.01/16/2026 |.07/16/2029 |............... [V - 1,577,290 |... ERR / 1.2133 [ceeevriiiinnnnns [ [V PR (U R (44,705)] .eevvvnnnn [ (44,705)[...ccvvvnnnnnns [V . (44,705)[...ccvvvnnnnnns [V R Ofienns 13,765 w.eneeees Note 0002 .....
EUR/EWR ..coovivinnnnnns INVESTED ASSETS ...... Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 06/04/2025 |. 02/24/2028 |............... [V 5,040,672 ..ER / 1.20016 |......uuvvnnenne [ [V PR 0f...... (15,511 ceveeeeees o [RAET-TRD AR [V I (135,446))...0nveeeennnnn [V R Ofienns .41 e Note 0002 .....
Credit Agricole SA
EUR/EWR ..coovvvinnnnnns INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 254900BNBXS34XZDJ223  |. 08/18/2025 |. 04/21/2027 |.......eunn.... [V . 601,323 [EUR / 1.2026453 |................ [ [V PR (U R (237 )) I (22,629)..c0vvneeeinnnn [V . (19,351 [V R [N R 2,703 | .ooeeennnn Note 0002 .....
EUR/EWR ..coovvvinnnnnns INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 01/27/2025 |. 02/24/2027 |............... [V . 272,692 EUR / 1.0007666 |...........ee... [ [V PR Oferenes 15,985 [cevveeeens [ 15,985 |ovveeniiiiinnnn [V . (9,890)[...cevvvnennnns [V R [N R 1,103 oeeees Note 0002 .....
Canadian Imperial
EUR/EWR ..coovivinnnnnns INVESTED ASSETS ...... Currency..... Bank of Comm ....... 21GI19DL770X0HC3ZE78  |. 11/25/2024 |. 07/13/2027 |............... [V - 2,214,500 .. EUR / 1.10725|.......cvvunnnn. [ [V PR (U R 108,555 [.eveneeeees oo 108,555 [..vveiviinnnnns [V . (74,886)]....cc0unnvnnnne [V R Ofienns 11,268 .......... Note 0002 .....
Societe Generale SA
GBP/GBP .....evvnrevrnnns INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 02RNE8BXP4ROTDBPU41  |. 08/18/2025 |. 01/21/2028 |............... [V I 1,819,662 |.EUR / 1.213108 [.........cceuenn [ [V PR Of....... (63,188)[..evveeees oo (63,188)]..ccvvvnnnnnns [V . (50,885)[....cccvvnnnnnns [V R Ofienns 1,370 | weeennes Note 0002 .....
Credit Agricole SA
GBP/GBP .....evvnrevrnnns INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 254900BNBXS34XZDJ223  |. 08/18/2025 |. 10/21/2026 |............... [V I 4,181,164 [EUR / 1.1946184 |................ [ [V PR 0f...... (162,896)( ..vvvnnen [onnnnns (162,896)[......cc0vunnnns [V I (144,239)]....cvvvnnnnnns [V R Ofienns 11,632 ..eeees Note 0002 .....
USD/AUD ...vvvviiinnnns INVESTED ASSETS ...... Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 03/14/2025 |. 04/18/2028 |............... [V - 2,284,500 |.. EUR / 1.14225|.........uunnen. [ [V PR Oferenes 66,133 [.eveneeees [ 66,133 |..euuiiiiinnnns [\ FO (59,180)f....ccvvvvnnnnns [V R Ofienns 16,337 | weveennnns Note 0002 .....
MIZUHO CAPITAL
USD/AD ... INVESTED ASSETS ...... . | Currency..... MARKETS LLC ........ 0V6W8S60X2D1J857QP30 |. 11/25/2024 |. 03/13/2028 |.... ....560,285]..EUR / 1.12057 |.. .. (15,681)).... . [Note 0002 .....
B

USD/AUD ..vvvvvvvvnnnnes INVESTED ASSETS ...... [.coooererrinnn. Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S . 03/17/2025 |.01/18/2028 |............... [\ OO 857,400(... ER / 1.1432]................ O, [\ OO [ S 20,726 [.eeeeeeenns o 20,726 .0eeiiennnnnns [\ OO (25,553)]...ccceveeeeeee O 0. 5,343 el Note 0002 .....
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Sch D / Sch B
(USI4= - INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 02/26/2026 |.05/15/2028 |............... 0f..... 12,127,001 [EUR / 1.2127091 |....eevnnnnnnnne [ [V PR 0f...... (360,628)........... [.eeeee. (360,628))....ccceeeeenn O [ (360,628)[......cc0vnnnnns [V R Ofienns 83,066 [ .......... Note 0002 .....
USD/EWR ... INVESTED ASSETS ...... . | Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 07/10/2025 |. 06/15/2028 |...............0 [cce..ene 5,157,350 |.EUR / 1.227064 |.. .... (205,489)| ... . (112,361)).... . [Note 0002 .....
MIZUHO CAPITAL
USD/EWR ..o INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 11/19/2024 |. 10/15/2027 |............... [0 6,487,590 ..EUR / 1.11855 |...cvvuvvnnnnnne [ [V PR (U R 276,19 [.eeeeeeees o 276,19 [ [V I (209,245)]....c0uunnnnnnns [V R Ofienns 36,887 [ .......... Note 0002 .....
MIZUHO CAPITAL
USD/EWR ..o INVESTED ASSETS ...... |.eeeeereeeennnns Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 11/19/2024 |. 04/16/2029 |............... [V - 7,222,950 |... EUR / 1.1465|.....ccevnnnnnn. [ [V PR (U R 204,193 | ooeeeniis [ 204,193 |ouvueniiiiiinnn [V I (163,767)[.....ccvvnennnns [V R Ofienns 60,402 [ ..ovennnnn Note 0002 .....
Sch D / Sch B
USD/EWR ..oviviiiinnnns INVESTED ASSETS ...... ... |Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 03/14/2025 |. 04/15/2027 |........euv.... [V I 2,818,500 (... EUR / 1.1274 |...cevvnnnnnnnne [ [V PR Oferenes 40T [ [ TA2A7 [ 0 e (96,986).......cc0nnnnnn [V R Ofienns 12,540 . [Note 0002 .....
Sch D / Sch B CREDIT AGRICOLESA | || EWR /
(USI4= - INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 254900BNBXS34XZDJ223  |. 03/29/2022 |.01/11/2027 |.......eeen.... [V - 1,587,213[1.215600008  [oeeuivvinnnnns [ [V PR (U R (82,539)] .evvvvnnnnn [ (82,539).ccvvnieiinnnn [V . (52,531)).ceveeeiiiinnnn [V R [N R 5,801 weveennnns Note 0002 .....
............ EWR /
(USI4= - INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 04/01/2026 |. 09/14/2026 |............... [V . 416,101[1.168248209  [o...vivvvnnnnns [ [V PR Oferenes [4:551°)) [ (7,858)[..cccevvnennnns [V . (7,858)[...cccevvnennnns [V R [ R 949 .......... Note 0002 .....
Societe Generale SA
(USI4= - INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereeeennnnennennns 02RNE8IBXP4ROTDBPU41  |. 04/09/2026 |. 07/14/2028 |............... [V . 8,917,4251..... ER / 1.201 [ceeiiiiinnnnns [ [V PR 0f...... (164,006)] ...cevvvenn |eunnnns (164,006).......c0unnnnn. [V I (164,006).......c00nnnnn. [V R Ofienns 63,700 [ ..evunnnns Note 0002 .....
(USI4= - INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 02/12/2026 |.07/16/2029 |............... [V . 3,721,500 (... EUR / 1.2405 |....euvvvnnnnnnn [ [V PR 0f...... (184,765)( .evveneens [ (184,765)(.......cevnnnnn. [V I (184,765)(.......cevnnnnn. [V R Ofienns R,478 | ..o Note 0002 .....
USD/EWR ..o INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 02/23/2024 |. 10/15/2026 |............... [V - 2,036,124 |..ERR / 113118 [....ccevvnnnnnns [ [V PR Oferenes 29,840 | .oeeeeinnnn [ 29,840 |ovuenniiiinnnnn [V . (74,305))..vvvvvvvvnennnn O e O [ 5,512 Note 0002 .....
Societe Generale SA
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 02RNE8 IBXP4ROTDBPU41  |. 06/27/2024 |. 04/18/2028 |............... [V . 567,250 |... EUR / 1.1345|......cevnnnnnns [ [V PR Oferenes 20,408 [.eeuneenes o 20,408 |....oeeeiinnnnn [V . (14,795)..evvvvvvvnennnn O e 0 [ 3,808 | Note 0002 .....
............ EWR /
USD/GBP ... INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 12/11/2025 |. 09/15/2028 |...............0 [........ 5,892,195 1.214885501 L (126,075))ceeveeenieeenn 0 i 0 [0 43,834 | e Note 0002 .....
MIZUHO CAPITAL
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 08/01/2024 |. 07/20/2028 |............... [V - 1,140,320 |..EUR / 1.14032 [....evivnnnnnn [ [V PR Oferenes 38,592 | .ceeeiiin [ 38,59 ... [V . (25,995)).ccvveneieeenn O [ O e 8178 | e Note 0002 .....
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 07/17/2025 |. 04/29/2027 |............... [V - 3,597,375 |.ER / 1.199125 [......cevnnnnnns [ [V PR 0f...... (124,014)( evvnneeees [ (124,014))..0ennieennnn [V I (115,740).....cvvveeee O v 0]l 16,388 | e Note 0002 .....
USD/GBP ... INVESTED ASSETS ...... . | Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 11/03/2025 |.07/16/2029 |...............0 fceeeees 3,176,749 [..ERR / 1.21019 |.. (82,106) ... ... (82,106)|... ...(68,236)).... . [Note 0002 .....
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 09/30/2024 |. 10/15/2027 |............... [V . 870,750]..... ER / 1.161[..ccovnnnnnnnns [ [V PR [N R 3,868 [.uueeeeenn |oeeiiinnnns 3,868 [.....ccevvnnnnns [V . (27,058)].vvvvvvvvvrnnnnn O e O [ 4,951 | Note 0002 .....
CREDIT AGRICOLE SA
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... CUPTeNnCY..... |eeeeeereeemnnnnennennns 254900BNBXS34XZDJ223  |. 01/06/2023 |. 06/15/2027 |............... [V 5,821,988 [..EUR / 1.10895 |........uvvnenee [ [V PR (U R LA I R 268,733 |..vueneieinnnnn [V I (198,772)f...cevvvnennnns [V R Ofienns 28,506 [ ...oennnnn Note 0002 .....
Canadian Imperial
USD/GBP .o INVESTED ASSETS ... Currency..... Bank of Comn ....... 21G119DL770X0HC3ZE8 . 03/05/2025 |.01/18/2028 |............... (L 976,140 |.....EWR / 1.122 |.eovevnenee. (1) (L (o) 42,487 [ oo | 82,487 [, [0 (29,642))v.vveennen (L (L) R (0K [— Note 0002 .....
USD/GBP ......cvvvnnnnnns INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 11/24/2025 |.01/16/2029 |............... [V - 2,999,375|..EUR / 1.19975 [.....covvrnnnnn [ [V PR (U R (52,096)] +evvvvnnnnn fornnnns (52,096)[.....cccvvnnnnns [V . (64,987)[...ccevvnnnnnns [V R Ofienns 23,951 wooeeenenn Note 0002 .....
Credit Agricole SA
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 254900BNBXS34XZDJ223  |. 04/10/2025 |. 10/05/2026 |............... [V . 286,537 [ER / 1.1461486 |.........eun.... [ [V PR [ R 270 [eeneeee o 270 [oueeieiiiinnnn [V . (10,349)f...eevevinnnnns [V R [ R AT . Note 0002 .....
Canadian Imperial
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... Bank of Comm ....... 21GI19DL770X0HC3ZE78  |. 04/10/2025 |. 04/03/2028 |............... [V . 963,090 ... ER / 1.1745|......cvvnnnnnns [ [V PR [N [N [ N [ [V . (24,869)......ccvvnnnnns [V R [N R 6,391 ..o Note 0002 .....
USD/GBP ......cvvvnnnnnns INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 02/12/2026 |. 04/16/2029 |............... [V I 3,711,300 [... EUR / 1.2371 |.ecvvrnnnnne [ [V PR 0f...... (174,565)( .evveneens [onnnnne (174,565))..0uneeeeennnnn [V I (174,565))..0uveeeeennnnn [V R Ofienns 31,036 [ .eevennnns Note 0002 .....
MIZUHO CAPITAL
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 08/01/2024 |. 07/20/2027 |............... [V I 1,689,300... EUR / 1.1262 [...euvvvrnnnnn [ [V PR Oferenes 53,508 | .cevvvrnnnn [ 53,508 |...uuiiiiiinnnn [V . (56,012)[..vvvvvvvrrennn O e O [ 8675 | e Note 0002 .....
MIZUHO CAPITAL
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 10/09/2024 |. 08/15/2028 |............... [V . 868,988 |..EUR / 1.15865 [........cevven [ [V PR Oferenes 15,196 [.eneeeeins | 15,196 [.oeeevinnnnnns [V . (19,496))...vvvvvvvvennnn O e 0 [ 6,339 | ol Note 0002 .....
USD/GBP ... INVESTED ASSETS ...... . | Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |.01/16/2026 |.01/16/2029 |.... 1,206,500 ... EUR / 1.2065 |.. ....(27,588)|... ...(27,588)).... . [Note 0002 .....
B Societe Generale SA
USD/GBP ......ccevnnnnnns INVESTED ASSETS ...... |.eeeeereeeennnns Currency..... |eeeeeeeeeeeeunnnennnnns 02RNE8 IBXP4ROTDBPU41 ). 06/27/2024 |. 07/15/2027 |............... [ 3,369,600 [... EUR / 1.1232]....cuuuvvnnnnns [ [0 U] 15,278 [ s 115,278 | 0]....... (12,241)].eeeeeeiennn [0 T (V)] R 17,191 .......... Note 0002 .....
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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)
Sch D / Sch B
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 01/27/2025 |. 02/24/2027 |............... [V . 2,181,533 |EUR / 1.0907666 |................ [ (V1N PR | I 127,640 [.eeeneeeees oo 127,640 |.ooovvnennnns [V . (WA RRRL:)) R | A [N R 8,826 .ouvnnnnns Note 0002 .....
Canadian Imperial
USD/GBP ... INVESTED ASSETS ...... . | Currency..... Bank of Comm ....... 21GI19DL770X0HC3ZE78  |. 03/17/2026 |. 04/16/2029 |.........eeeeenO feunnnnns 1,253,805[... EUR / 1.1941 .. ...(15,948)] ... ....(15,948)|... ...(15,948)|.... . [Note 0002 .....
Societe GeneraleSA (| GBP /
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... CUPTeNnCY..... |eeeeeereeemnnnnennennns 02RNE8 IBXP4ROTDBPU41  |. 05/22/2026 |. 01/15/2027 |............... [V . 336,038 [1.34197039  |.......eeennnnns [ (VN R | A (3,908)] .evvnnneens o (3,908)[....cccvvnnnnnns [V . (3,908)[...ccevvvneeen O Jveveieeeeennn O [ 1,241 o Note 0002 .....
Societe Generale SA | [ GBP /
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... |.eeeeereeeennnns CUPTeNnCY. ... |eeeeeereremrnnnennennns 02RNE8 IBXP4ROTDBPU41  |. 05/22/2026 |.07/16/2026 |............... [V . 337,835|1.343758597  [..ceiiiiinnnnns [ (VN R | A (4,420)] .evnevnnes Jovnneennn (4,420)].00unneeeennnnn [V . (720} FO | | R, [ R 34| oo Note 0002 .....
Sch D / Sch B Societe Generale SA
USD/GBP ......cvvvnnnnnns INVESTED ASSETS ...... ... |Currency..... ... 02RNE8IBXP4ROTDBPU41  |. 05/22/2026 |.08/17/2026 |............... [V . 337,359 |GBP / 1.3431864 |..........euunnn [ [V PR . [Note 0002 .....
Sch D / Sch B Canadian Imperial
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... Bank of Comm ....... 21GI19DL770X0HC3ZE78  |. 02/02/2026 |.01/11/2027 |............... 0f..... 89,443,672|..GBP / 1.36431 [....ievvennnnns [ Ofeeeiiiiinnnnn. 0].....(2,488,469) ........... |.....(2,488,469)|................ 0 |.....(2,488,469)[..........co... O |orrennnnnnnnnn 0 f.0l... 326,882 | ... Note 0002 .....
Societe Generale SA | [ GBP /
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereeeennnnennennns 02RNE8IBXP4ROTDBPU41  |. 05/22/2026 |. 11/16/2026 |............... [V . 336,533 1.342560102  [.....oeevennnnns [ 0 foeeerrviinnenn O e (4,085) e o (4,085 O e (4,085) e O e O [l 1,088 | Note 0002 .....
Societe GeneraleSA (|
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereeeennnnennennns 02RNE8IBXP4ROTDBPU41  |. 05/22/2026 |. 10/16/2026 |............... [V . 336,873 1.343213788  |.....oevnnnnnnns [ (VN R | A, (4,260)] .evvnnneens o (4,260)[.....cccvnnnnnns [V . [37L510)) R | FN [ R [eR [0 (R, Note 0002 .....
Societe GeneraleSA (| GBP /
USD/GBP ......cvvvnnnnnns INVESTED ASSETS ...... [V 11T R N 02RNE8 IBXP4ROTDBPU41  |. 05/22/2026 |. 12/16/2026 |............... [V . 336,29111.342320399  [...ooeviinnnnns [ (VN R | A, (4,014)] cevneennes | (4,014)....cccvvnnnnnns [V . VALY S | F [N R 1,144 ...l Note 0002 .....
Societe Generale SA | [ GBP /
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... CUPTeNnCY..... |eeeeeereeemnnnnennennns 02RNE8 IBXP4ROTDBPU41  |. 04/02/2026 |.07/07/2026 |............... [V . 347,45211.322195986  [......eeeeennnns [ (VN O | FE 1,051 | | 1,061 [t [0 1,061 [ O [ [ R 21| o Note 0002 .....
Societe Generale SA
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 02RNE8 IBXP4ROTDBPUAT  |. 12/16/2025 |. 12/01/2026 |............... 0f..... 19,946,104 (.. GBP / 1.34025 |....evvvvvnnnnne [ (V1N PR | AN (207,874) cevvnneeans [ (207,874)....ccevvnnnnnns [V I (289,229)]....c0vvveeeenn O feniiiiiiinnns Ofienns 64,780 [ .......... Note 0002 .....
Societe Generale SA
USD/GBP ... INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 02RNE8 |BXP4ROTDBPU41  |. 05/22/2026 |. 09/16/2026 |.... .... 337,133 e (431 e (31 O [ O [l TTO Note 0002 .....
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 02/13/2025 [. 10/20/2026 |............... [V . 125,90210.632399992  [......cooeeii O feiiiiiiicen O i O [ (11,632)f ceveneeenen oo (11,632)f.eeeeevinnnnns [V . (TR SR D R | F [ R 39| ... Note 0002 .....
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 02/13/2025 [. 08/20/2026 |............... [V . 129,775 (12,180) +evvneeees o (12,180)].ccvvvennnns [V . (5,283)].cvveneiecinnn O i [ R LK IR Note 0002 .....
USD/GBP ... INVESTED ASSETS ...... . | Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 02/13/2025 |. 12/21/2026 |.... .... 135,535 (11,460)| ... (11,460))... ... (5,572).... . [Note 0002 .....
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 02/13/2025 |.07/20/2026 |............... [V . 125,456 10.632000006  |........ooeeen O feueniiiiininenn O v O [ (11,895) .eveeeeens [ (11,895)[...eeievinnnnns [V . (5,096)[....cccvvvnneen O fveiiiiinenns [ R L7 I Note 0002 .....
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 02/13/2025 [.09/21/2026 |............... [V . 129,928 0632300004  |....coevveeeen O i O e O e (12,093)] .eevvvenns fernnnns (12,003)f..eeeevinnnnns [V . (G115 P 1 K, [ R 30 ceveennnns Note 0002 .....
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 02/13/2025 [. 11/20/2026 |............... [V . 130,296 (0.632499977  |..eeeveniinnne [ (V1N PR | I (11,947 e o (11,947 [V . (G LY PO | E, [ R 408 [ .....ennn. Note 0002 .....
MIZUHO CAPITAL
USD/GBP ......cvvvnnnnnns INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 12/15/2023 |. 12/21/2026 |............... 0f..... 18,585,968 [.. AUD / 0.66856 |................ [ (V1N PR | AN (600,421)( .evvuneens fonnnnns (600,421)[.....ccvvnnnnnns [V I (727,236))vvvveeeeeennn O foreiiiiiiis Ofienns 64,163 [ .......... Note 0002 .....
CANADIAN IMPERIAL
EUR/EWR ..coovvvinnnnnns INVESTED ASSETS ...... Currency..... BANK OF COMM ....... 21GI19DL770X0HC3ZE78  |. 04/13/2023 |. 07/13/2027 |............... [0 2,273,100 [..EUR / 1.13655 |....evvvnnnnnnne [ (V1N PR | I (49,955)] ..eeeeennn foveaannnn (49,955)..cuuvniiiinnnn [V . 74,886 [...oevvneeeeeen O [ Ofienns 11,566 | .......... Note 0002 .....
MIZUHO CAPITAL
EUR/EWR ..coovivinnnnnns INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 09/05/2024 |. 04/16/2029 |............... [V - 3,505,530 |..EUR / 1.16851|..........en..n. [ (V1N PR | I (31,205)] cevvvvnnnn [ (31,205)f.ecceiinnnnns [V . 77,984 [ 0 | Ofienns 29,315 | wooeeenenn Note 0002 .....
EUR/EWR ..coovivinnnnnns INVESTED ASSETS ...... Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 09/06/2023 |. 06/15/2028 |............... [V . 4,814,537 ... ER / 1.1455 [.....ccevunnnnns [ (V1N PR | AN [QETAR7) I R (137,324)).cveeeeciennnn [V . 112,361 | O e Ofienns 33,716 [ cevrennnns Note 0002 .....
MIZUHO CAPITAL
EUR/EWR ..coovivinnnnnns INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 01/02/2024 |. 07/20/2027 |............... [V - 1,735,965 |..ER / 1.15731 [...ccovvnnnnnnns [ (VN R | A (6,843)] cevvvnneens o (6,843)[...cccevvnnnnnns [V . 56,012 [ceneeiiiiinnn O e [N R 8,914 .......... Note 0002 .....
MIZUHO CAPITAL
EUR/EWR ..coovivinnnnnns INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 07/28/2021 |. 07/15/2026 |............... 0f..... 11,593,025 |....ER / 1.2533 [......cevunnnnns [ (VN PR | N R 1,018,148 | .oeveneenn [ennnns 1,018,148 |..covvnens 0fenns 388,388 [......cevvnnenn O fveiiiiieins Ofienns 1,751 s Note 0002 .....
EUR/ER ... INVESTED ASSETS ...... . | Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 01/02/2024 |. 07/14/2028 |.... 8,716,208 ... EUR / 1.1739 |.. ...(37,211)] ... ... (37,211))... ...193,011 ... . [Note 0002 .....
B
EUR/EWR ...oovvvvnnnnnnns INVESTED ASSETS ...... |.eeeeereeeennnns Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 02/09/2024 |.01/16/2029 |............... [ 2,903,946 11.16157838  [.......ccceee.s [ [V ORI (N IO (43,333)] . oeeeeennn |oveanenns (43,333)].ccveeniiiinnn [ 64,987 |...ooovvvenen 0 i, (V)] R 23,189 .......... Note 0002 .....
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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)
Sch D / Sch B CANADIAN IMPERIAL
EUR/EWR ...oovvviinnnnnns INVESTED ASSETS ...... Currency..... BANK OF COMM ....... 21GI19DL770X0HC3ZE78  |. 05/09/2023 |. 04/03/2028 |............... [V . 934,964 ... EIR / 1.1402 [......ccvvnennns [ (V1N PR | I (28,190) .evnneeees oo (28,190)f...cevevvnnnnns [V . 24,869 [cneevevnnnnn 0 v [N R 6,205] .......... Note 0002 .....
EUR/ELR ... INVESTED ASSETS ...... . | Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 09/11/2025 |. 06/26/2028 |...............0 [.....o. 1,823,634 .ELR / 1.215756 |.. . [Note 0002 .....
EUR/EWR ..coovivinnnnnns INVESTED ASSETS ...... Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 10/10/2023 |. 04/18/2028 |............... [V I 2,270,000..... ER /1435 [ [ (V1N PR | I [REUNCKK)) (SRR R (80,633)[..eeeevennnnns [V . 59,180 [cvvivviinnnnn O v Ofienns 15,239 | coeeeennns Note 0002 .....
EUR/EWR ..coovivinnnnnns INVESTED ASSETS ...... |.eeeeereeeennnns Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 10/26/2023 |. 04/29/2027 |............... [V - 3,353,550 |..EUR / 1.11785 [....uvinnnnn [ (V1N PR | AN (119,811)] oo | (19,811)[..cceeennennnns [V . 115,740 |ooovvvneeee s O e Ofienns 15,277 | weeeens Note 0002 .....
Sch D / Sch B
EUR/EWR ..coovvvinnnnnns INVESTED ASSETS ...... ... |Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 10/10/2023 |.01/18/2028 |............... [V . 848,700|... EUR / 1.1316 [c..uuvivirnnnnn [ [V PR . [Note 0002 .....
Sch D / Sch B MIZUHO CAPITAL
EUR/EWR ..coovvvinnnnnns INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 07/10/2024 |. 10/15/2027 |............... [V . 6,574,590 .. EUR / 1.13355 [.....cevvnnnnnns [ (V1N PR | AN (189, 1M19)[ .evveneees [ (189, 19)f....ccevvnennnns [V . 209,245 |..covvviieeee O e Ofienns 37,382 | .oooeenn Note 0002 .....
MIZUHO CAPITAL
EUR/EWR ...oovvviinnnnnns INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 04/17/2024 |. 02/24/2027 |............... [V . 280,755 |.. ER / 1.12302|.......00unnnnnn [ (VN R | A (7,892)] cevveeens [ (7,892)[.ccevvvnnnnnns [0 eI e[V N R | FON [N R 1,136 e Note 0002 .....
EUR/EWR ...oovvviinnnnnns INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 09/26/2024 |.07/16/2029 |............... [V . 3,557,100 [... EUR / 1.1857 |.ecvvvnnnrnnnnnn [ (VN R | A, 20,365 | .oevernnnnn fernnns 20,365 |ovuenieieinnnnn [V . 77,984 [ 0 | Ofienns 31,044 | .......... Note 0002 .....
EUR/EWR ...oovvviinnnnnns INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 08/30/2024 |. 04/16/2029 |............... [V . 1,225,564 [.ER / 1.167204 |................ [ (V1N PR | I (12,293)] cevvvvenns [ (12,293)). v [V . 21,204 oo O e Ofienns 10,249 | ..oeeeeees Note 0002 .....
............ EWR /
EUR/EWR ..coovivinnnnnns INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 05/14/2026 |.08/18/2026 |............... [V - 1,956,280 [1.173959498  [.....cevvevnnnns [ (VN R | A 48,450 | .ooveeiinn [ 48,450 |.ueenniiiinnnnn [V . 48,450 [ovneeviinnnnn 0 v [N R 3,584 ..o Note 0002 .....
EUR/EWR ..coovivinnnnnns INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 03/17/2026 |. 09/14/2026 |............... 0f..... 11,267,950 [EUR / 1.1622613 |................ [ (V1N PR | I 155,842 | .ovvvnne [ 155,842 [ceiiiiinnnnns [V . 165,842 [ovvvviiiiienn 0 v Ofienns 25,708 [ .oevennnns Note 0002 .....
MIZUHO CAPITAL
EUR/ER ... INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S60X2D1J857QP30 |. 09/04/2024 |.01/16/2029 |.... 1,165,050 |.. EUR / 1.16505 |.. ...(13,862)] e ....(13,862)|... 028,995 | O [ O e 9,303 | e Note 0002 .....
MIZUHO CAPITAL
EUR/EWR ..coovvvinnnnnns INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 09/04/2024 |. 07/16/2029 |............... [V - 1,523,795 .. ERR / 1.17215 [...ccvvnnnnnnens [ (VN R | A (8,790) evveeeeenn Jovvennnnns (8,790)...cevvvvnnnnns [V . 33,793 |.eeviiiieeee O e Ofienns 13,298 | .oovennnns Note 0002 .....
MIZUHO CAPITAL
EUR/EWR ..coovivinnnnnns INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S60X2D1J857QP30  |. 04/17/2024 |. 02/24/2027 |............... [V - 2,246,040 |.. EUR / 1.12302 [....ccevvvneeeen O Jeunnnieicnnnenn O o O e (83,133)] e [ (83,133)] e O el 79,118 | O [ 0 e 9,087 | e Note 0002 .....
EUR/ER ... INVESTED ASSETS ...... . | Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 01/02/2024 |. 07/20/2028 |.... 1,174,300 (... EUR / 1.1743|.. . [Note 0002 .....
EUR/EWR ..coovvvinnnnnns INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 09/26/2024 |. 08/22/2029 |............... [V . 9,418,146 (... EUR / 1.1843 |......eevnnnenee [ (VN R | A 42,851 | ceeeeii [ 42,851 | [V . AL FO | f R, Ofienns 83,550 | .......... Note 0002 .....
EUR/EWR ..coovivinnnnnns INVESTED ASSETS ...... Currency..... BNP PARIBAS SA .... ROMUWSFPUBMPROBKSP83 |. 05/09/2022 |.07/06/2027 |............... [V I 6,466,880 ... EUR / 1.1548 [............e.e [ (V1N PR | I (35,744) cevvvvne [ (35,744).ccvvneieiinnnn [V . P[0TV R | R, Ofienns 32,59 | ..ot Note 0002 .....
Credit Agricole SA
EUR/EWR ..coovivinnnnnns INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 254900BNBXS34XZDJ223  |. 09/16/2024 |.01/18/2028 |............... [V - 1,430,302|... EUR / 1.1544 [.....covvnnnnnns [ (V1N PR | I (20,363)] .eevvvnnnnn fernnnns (20,363)f..eeeevnnnnnns [V . L7282 U E | N [N R 8,913 ......eees Note 0002 .....
SOCIETE GENERALESA (| || ERR /
EUR/EWR ..coovvvinnnnnns INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 02RNE8 IBXP4ROTDBPUAT  |. 03/21/2022 |.01/11/2027 |............... [V - 1,572,851[1.204600003  [oeeuvevvinnnnns [ (VN R | A 68,176 | .oeeeenennn [evnnnnns 68,176 |....cevvennnnnns [V . 52,531 |oeeeiiiineeen O e [N R 5,748 | «ooeennnnn Note 0002 .....
EUR/EWR ..coovvvinnnnnns INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 09/23/2024 |.05/15/2028 |............... 0f..... 11,637,000 ... EUR / 1.1637 [....oevvennnnn [ (V1N PR | AN (129,463)] ...evvvnnnn [eunnnnn (129,463))....vveeeennnnn 0fnnns 282,601 [.ooeveeiiiene O i, Ofienns 79,709 [ cevrnnnnns Note 0002 .....
EUR/EWR ..coovivinnnnnns INVESTED ASSETS ...... Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 09/06/2023 |. 09/15/2028 |............... [V . 5,572,165|... ER / 1.1489 [.......euuennnn. [ (V1N PR | AN (145,556)] ..oevvvnnnn feunnnns (145,556)...unveeeennnnn [V . 126,075 |.oevvvviieeee O e Ofienns 41,453 | .......... Note 0002 .....
Canadian Imperial
GBP/GBP .....evvnrevrnnns INVESTED ASSETS ...... Currency..... Bank of Comm ....... 21GI19DL770X0HC3ZE78  |. 04/16/2024 |. 04/18/2028 |............... [V . 571,950 |... EUR / 1.1439|......cevnnnnnns [ (VN PO | I (15,708)[ .evnneeees o (15,708)]...cevvnnnnns [V . 14,79 [ 0 e [N R 3,840 | ... Note 0002 .....
GBP/GBP .....evvnrevrnnns INVESTED ASSETS ...... Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 10/17/2023 |. 01/21/2028 |............... [V I 1,701,300 ... ER / 1.1342[....ccevvnnnnnn. [ (V1N PR | I (85,174)] cevvvvene fenns (TR VLY [V . 50,885 [...vvvvevinnnn 0 Joviiiiiies Ofienns 10,630 | .eevnnnees Note 0002 .....
MIZUHO CAPITAL
GBP/GBP .....evvnrevrnnns INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 05/07/2024 |. 08/15/2028 |............... [V . 868,875|... EUR / 1.1585 [.....ivvennnn [ (V1N PR | I (15,309)] +eevvvnnnn [ (15,309)f...cevvvvnnnnns [V . 19,496 [.ovvvvveeee 0 v [N R 6,339 ..ooeennen Note 0002 .....
GBP/GBP .... INVESTED ASSETS ...... . | Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 11/19/2025 |. 02/01/2027 |.... 43,672,914 |.EUR / 1.176308 |.. ....849,164 |... . [Note 0002 .....
B Societe Generale SA | [ R/
GBP/GBP ....ccevnvininns INVESTED ASSETS ...... |.eeeeereeeennnns Currency..... |eeeeeeeeeeeeunnnennnnns 02RNE8 |BXP4ROTDBPU41  |. 03/16/2026 |. 09/14/2026 |............... [ 412,310 1.157601998  [........coeeens [ [0 O AT, 4,066 [.oeeeeennn |oriiinnnnns 4,066 .......cccoeeee. 0 iiennen 4,066 i O O O | Note 0002 .....
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Sch D / Sch B Canadian Imperial eeereeen R/
USD/AUD ...vvivvinnnnns INVESTED ASSETS ...... Currency..... Bank of Comm ....... 21GI19DL770X0HC3ZE78  |. 04/10/2026 |. 07/15/2026 |............... [V . 2,689,275|1.177657301  |[......cevvnnnnns [ (VN R | A, 78,618 | oo [ 78,618 |..ccevninnnnns [V . 78,618 [.ooeeveniieee O [ [N R 2,726 | weeeennnnn Note 0002 .....
USD/AD ... INVESTED ASSETS ...... . | Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 10/26/2023 |. 04/15/2027 |.......ceveeenn O feunnnnns 2,792,750 ... EUR / 1.1171 .. . [Note 0002 .....
CREDIT AGRICOLE SA
USD/AUD ...vvvviiinnnns INVESTED ASSETS ...... CUPTeNnCY..... |eeeeeereeemnnnnennennns 254900BNBXS34XZDJ223  |. 03/21/2023 |.01/18/2028 |............... [V . 981,360 |..... (=102 T - [ (V1N PR | I (37,267 ceenneeenns oo (37,267)fceevevnnnnnns [V . 20,642 |..oovvneneee O e [N R 6,116 .......... Note 0002 .....
CREDIT AGRICOLE SA
USD/AUD ...vvvviiinnnns INVESTED ASSETS ...... |.eeeeereeeennnns CUPTeNnCY. ... |eeeeeereremrnnnennennns 254900BN8XS34XZDJ223  |. 11/17/2021 |. 06/15/2027 |............... [V . 6,495,300 ... ER / 1.2372|.....ccvvnnnnnn. [ (VN PR | I 404,579 | eeeeenin [ 404,579 |ouvveniiiinnnnn [V . 198,772 |eevvvveeee O e Ofienns 31,802 .evvennnns Note 0002 .....
Sch D / Sch B MIZUHO CAPITAL
(USIZ1V ) INVESTED ASSETS ...... ... |Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 04/13/2023 |. 03/13/2028 |............... [V . 570,200 |... EUR / 1.1404|................ [ [V PR . [Note 0002 .....
Sch D / Sch B CANADIAN INPERIAL
USD/AUD ...vvivvinnnnns INVESTED ASSETS ...... Currency..... BANK OF COMM ....... 21GI19DL770X0HC3ZE78  |. 05/09/2023 |. 10/05/2026 |............... [V . 282,275)... EIR / 1.1291 [ceriiinnnnnns [ (VN R | A (3372 [T (4,532)]cvveeeeiinnnnn [V . 10,349 [ O e [ R T8 eeeennnns Note 0002 .....
USD/AUD ...vvivvinnnnns INVESTED ASSETS ...... Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 05/09/2024 |. 02/24/2028 |............... [V . 4,822,860 (... EUR / 1.1483 |......euvvnnnnnn [ (V1N PR | AN (102,301)[ . .cvenees Jevneen (102,301)f.ceeevviennnns [V . 135,446 [...oovvvevnen 0 v Ofienns 31,020 [ cevvennnns Note 0002 .....
USD/AUD ...vvivvinnnnns INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 09/26/2024 |.07/16/2029 |............... [V . 3,112,463 |... EIR / 1.1857 [....ccvvrnnnnnns [ (VN R | A, 17,819 et | 17,819 | [V . 68,236 [...ovvvevnnnnn 0 Jovviiiiiiis Ofienns 27,163 [ ceveennnns Note 0002 .....
(USIZ1V ) INVESTED ASSETS ...... Currency..... CRED AGRICOLE SA .. 254900BN8XS34XZDJ223 |. 10/17/2023 |. 10/21/2026 |............... [V . 3,893,050 |... ER / 1.1123 [...ccevvnnnnnnns [ (V1N PR | AN (125,218)[ e Joenee (125,218)].vvvveeeeennnn 0fennns 144,239 |.oovveeeeenn O o Ofienns 10,831 woeeeeeees Note 0002 .....
Canadian Imperial
USD/AUD ...vvvviiinnnns INVESTED ASSETS ...... Currency..... Bank of Comm ....... 21GI19DL770X0HC3ZE78  |. 04/16/2024 |. 07/15/2027 |............... [V - 3,385,350 |.. EUR / 1.12845|........eunnnnn. [ (V1N PR | I (99,528)] .eevvvnnnnn fernnnnns (99,528)]...0uvviiiinnnn [V . 12,241 [ 0 e Ofienns 17,21 e Note 0002 .....
MIZUHO CAPITAL
USD/AUD ...vvvviiinnnns INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 06/14/2024 |. 04/16/2029 |............... [V - 7,242,921)..EUR / 1.14967 (184,222))..euvneecennnn [V . LK T/CY R | Ofienns 60,569 [ ......nn.. Note 0002 .....
USD/AD ... INVESTED ASSETS ...... Currency..... CRED AGRICOLE SA .. 254900BN8XS34XZDJ223 |. 10/17/2023 |. 04/21/2027 |.... .... 560,450 ... EUR / 1.1200 |.. ....(18,243)|... 19,351 | O [ O [ 2,519 Note 0002 .....
CANADIAN IMPERIAL
USD/AUD ...vvivvinnnnns INVESTED ASSETS ...... Currency..... BANK OF COMM ....... 21GI19DL770X0HC3ZE78  |. 03/21/2023 |. 10/15/2027 |............... [V . 844,163 .. EUR / 1.12855 |...cvvvveeeeen O e O e O [0 (30,485)] e [ (30,455)]..cuueniiiinnnn [V . 27,058 [..eeeveivenenn O e O e 4,800 | oo Note 0002 .....
MIZUHO CAPITAL
USD/CAD ...ovvvvnnnnnns INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 03/20/2023 |. 10/15/2026 |............... [V I 2,007,828 [..EUR / 1.11546 |....euuvvvnnnnne [ (V1N PR | I (58,136 .evnneeeee oo (58,136)[....ccevvnnnnnns [V . 74,305 [ceveiiiiineenn O e O [l 5,436 | e Note 0002 .....
USD/EWR ... INVESTED ASSETS ...... . | Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 09/13/2023 |.01/11/2027 |.... ... 274,821 ....(19,875)|... . [Note 0002 .....
Societe Generale SA
(USI4= - INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 02RNE8 IBXP4ROTDBPUAT  |. 11/19/2025 |.01/11/2027 |............... [0 2,248,076 [1.305802403  |....eeeviiivennn O foriiiiiiiiic O et O e (35,379) e [ (35,379)).cevvnneeiinnnn [V . 32,696 [..onevieinnnnn O v [N R 8,216 ..evennnns Note 0002 .....
USD/EWR ..o INVESTED ASSETS ...... Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 12/19/2024 |.01/11/2027 |............... [V . 499,11211.256569991  [o..oovvveiiieinn O e O [ O e (27,718)] e e (27,718)].cc v [0 7543 | O [ [N R 1,824 oeeenens Note 0002 .....
Societe Generale SA
USD/EWR ..o INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 02RNE8IBXP4ROTDBPUAT  |. 01/17/2025 |.01/11/2027 |............... [V . 388,34011.219458585  [....oeveeveneenn O |eennnniniinnnn O e O e (34,082)] e e (34,042)..c0uvniiiinnnnn [0 (02N O | FN [N R 1,49 ...l Note 0002 .....
CREDIT AGRICOLE SA
USD/EWR ..oviviiiinnnns INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 254900BNBXS34XZDJ223  |. 11/14/2022 |.01/11/2027 |............... [V - 1,064,930 (128,390))..vvvveeeeennnn [V . 17,087 |oeeevvieeeeen O e [N R 3,892 .o Note 0002 .....
Credit Agricole SA
(USI4= - INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 254900BNBXS34XZDJ223  |. 04/19/2024 |.01/11/2027 |............... [V . 768,475(1.255399996  |.......oeeeeninn O feeiiiniiiiiin O e O [ (43,433)] e [ (43,433)).ccvvnniiiinnnn [V . 11,625 [ O e [N R 2,808 .evuennnns Note 0002 .....
Canadian Imperial ..
USD/EWR ..o INVESTED ASSETS ...... Currency..... Bank of Comm ....... 21GI19DL770X0HC3ZE78  |. 05/21/2024 |.01/11/2027 |............... [V . 783,156 [1.279200094  |.....coeiiiin O oo O e O [ (28,862)] e [ (28,862)[....cccvvnnnnnns [V . 11,627 | O e [N R 2,862 ..ooeennnn Note 0002 .....
USD/EWR ..oviviiiinnnns INVESTED ASSETS ...... Currency..... BNP PARIBAS SA .... ROMUWSFPUBMPROBKSP83 |. 08/16/2022 |.01/11/2027 |............... [V . 419,524 11227224293 [oooeiiiiiiiiee O e O e 0 e (33,887 )] e e (33,887)[..ceeevnnnnnns [0 6,492 | O [ [N R 1,633 [ cevennnnns Note 0002 .....
Societe Generale SA | [ P/
USD/EWR ..o INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 02RNE8 IBXP4ROTDBPU4T  |. 05/20/2025 |.01/11/2027 |............... [V . 346,754 11.333829008  [.........oeennnn [ (VN O | FE 1944 [ s 1,944 | [0 4,937 | O [ [N R 1,267 e Note 0002 .....
Societe Generale SA . ....6BP/
USD/EWR ..o INVESTED ASSETS ...... CUPTeNnCY..... |eeeeeereeemnnnnennennns 02RNE8IBXP4ROTDBPU4T  |. 01/17/2025 |.01/11/2027 |............... [V . 355,118 [1.21945861  |......oennnnnnns [ (V1N PR | I (31,129)] v [ (31,129 [0 5,531 |oeveeeiiiin O [ [N R 1,28 [ coveeenens Note 0002 .....
............ GBP /
USD/EWR ... INVESTED ASSETS ...... . | Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S |. 12/19/2024 |.01/11/2027 |.... ... 479,258 |1.256569994 ...(26,615)] ... ....(26,615)|... . [Note 0002 .....
B Canadian Imperial (| P/
USD/EWR ...ovvivvvnnnnns INVESTED ASSETS ...... |.eeeeereeeennnns Currency..... Bank of Comm ....... 21GI19DL770X0HC3ZE78 ). 03/14/2024 |.01/11/2027 |........eun.... [ 606,453 1.279000007  [.....ceeennnnnns [ [V ORI (N IO (22,453)] .eeeeennn |oviannnn (22,453)].ccveeniinnnn [ 9,005 |.iiiiiiennn O i Ofiiiinnnns 2,216 ] ..oeeeennn Note 0002 .....
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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)
Sch D / Sch B MIZUHO CAPITAL eeereeeeens GBP /
(USI4= - INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 07/18/2024 |.01/11/2027 |............... [V . 901,446 [1.297099995  |.........eennnns [ (V1N PR | I [ 1)) U (20,330)f.0veeevinnnnns [V . 13,199 [t [V R [N R 3,204 ...l Note 0002 .....
USD/EWR ... INVESTED ASSETS ...... . | Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 08/19/2024 |.01/11/2027 |.........cceen O feunninns 1,223,997 |.GBP / 1.291751|.. ...(32,787)] ... ... (32,787))... ... 4,473 . [Note 0002 .....
MIZUHO CAPITAL |} GBP /
USD/EWR ..o INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 09/03/2024 |.01/11/2027 |............... [V . 301,846 [1.299299987  |.........coe.nn [ (VN R | A (6,285)] cevvenneens o (6,285)[...cccvvveneenn O v 4412 [ O [ O e 1,108 Note 0002 .....
MIZUHO CAPITAL |} GBP /
USD/EWR ..o INVESTED ASSETS ...... |.eeeeereeeennnns Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 02/23/2024 |. 01/15/2027 |............... [V . 169,177 [1.271350029  |.....oevvennnnne [ (VN R | A [(C7:1515)) PR IR (6,888)].cevveneeeennn O feieiininn 2,370 |oveeeeeeeeen O [ O 588 | e Note 0002 .....
Sch D / Sch B Societe Generale SA
USD/EWR ..oviviiiinnnns INVESTED ASSETS ...... ... |Currency..... ... 02RNE8IBXP4ROTDBPU41 | 09/18/2024 |.01/11/2027 |...eevvvnnnnnne [V . 953,840 1GBP / 1.3116101 [.....cevvvnenn [ [V PR . [Note 0002 .....
Sch D / Sch B Societe Generale SA
(USI4= - INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 02RNE8IBXP4ROTDBPU41  |. 05/20/2025 |.01/11/2027 |............... [V . 143,52111.333828994  [...ooovvviiiii O e O o O o804 | 804 | O e 2,044 | O e O B2 | Note 0002 .....
Societe Generale SA
(USI4= - INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereeeennnnennennns 02RNE8 IBXP4ROTDBPUAT  |. 04/17/2025 |.01/11/2027 |............... [V . 496,27911.322261209  [ooeiiiiiineen O e O e O e (1,838)] e e (1,836 O e 7128 e O [ O e 1,814 Note 0002 .....
Societe Generale SA
(USI4= - INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereeeennnnennennns 02RNE8IBXP4ROTDBPU4T  |. 09/15/2025 |.01/11/2027 |............... [V . 130,786 |1.355567127  [ovvevveenneenn O v O [ O e 2,819 e e 2819 [ 0 e 1832 [ O [ O e ATB Note 0002 .....
Societe Generale SA
(USI4= - INVESTED ASSETS ...... [V 11T R N 02RNE8IBXP4ROTDBPU41  |. 04/01/2026 |.07/07/2026 |............... [V . 350,02211.331977403  [ooooiivviineenn O v O [ O e 1,520 | e 1520 e 0 e 1520 [ O [ O e 242 Note 0002 .....
Canadian Imperial
USD/EWR ..o INVESTED ASSETS ...... Currency..... Bank of Comm ....... 21GI19DL770X0HC3ZE78  |. 02/23/2024 |. 01/15/2027 |............... [V . 159,396 |1.273100063  [.....cevveveeen O fovnniiiiiiienn O e O e (6,669)] e [ (6,669)] e O [ 2,370 | O e O 588 | e Note 0002 .....
MIZUHO CAPITAL ..
USD/EWR ..o INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 02/23/2024 |. 10/16/2026 |............... [V . 169,413 |1.271250059  [..oovvveveieeei O v O o O e (8,894)] e [ (6,894)] e O [0 2,490 e O e O [ 434 Note 0002 .....
MIZUHO CAPITAL
USD/EWR ... INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S60X2D1J857QP30 |. 02/23/2024 |. 11/16/2026 |.... ... 159,32911.271249987  [oiiiiiiiie O e O [ 0 e (8,895 e | (6,895) e O e 2,883 [ O [ O e 492 Note 0002 .....
MIZUHO CAPITAL
(USI4= - INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 02/23/2024 |. 12/16/2026 |............... [V . 159,205 |1.271349978  [.ooevvveniiei O i O o O e (6,883)] e [ (6,883)] e O el 207 | O e O [ 582 Note 0002 .....
CREDIT AGRICOLE SA
USD/EWR ..o INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 254900BNBXS34XZDJ223  |. 03/29/2022 |.01/11/2027 |.......eunn... [V I 1,767,139[1.353399998  |..eeeevvvvennnn O fovviiiiiiii s O e 0 35,316 [ 038,316 [ O e 24,797 [ O e O [l 6,458 | o Note 0002 .....
USD/EWR ... INVESTED ASSETS ...... . | Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 07/13/2023 |.01/11/2027 |.... 1,011,206 ....(51,311)... . [Note 0002 .....
CANADIAN IMPERIAL
(USI4= - INVESTED ASSETS ...... Currency..... BANK OF COMM ....... 21GI19DL770X0HC3ZE78  |. 09/14/2022 |.01/11/2027 |............... [V . 197,645 (28,832)] .evvvvnnnnn fernnns (28,832)).evvvvvennnen 0 v 3,248 [ O e O [ 722 Note 0002 .....
USD/EWR ..o INVESTED ASSETS ...... Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 05/02/2025 |.01/11/2027 |............... [V I 1,867,744[1.330139999  |o.eviiviinnnn O fvviiiiinee O e 0 e 5,318 | e e 5,318 [ 0] 26,667 [ O [ 0 . 6,826 | e Note 0002 .....
Canadian Imperial
USD/EWR ..o INVESTED ASSETS ...... Currency..... Bank of Comm ....... 21GI19DL770X0HC3ZE78  |. 02/23/2024 |.07/16/2026 |............... [V . 169,985 1.272700081  [....ccevveveee O v O e O e (6,723)] cevveneens [ (6,723)[eeevvvneee O v 2,594 [ O [ O e 167 Note 0002 .....
Canadian Imperial
USD/EWR ..oviviiiinnnns INVESTED ASSETS ...... Currency..... Bank of Comm ....... 21GI19DL770X0HC3ZE78  |. 02/23/2024 |.08/17/2026 |............... [V . 159,840 1.272799996  |...evvevvivvenn O foriiiiiiiiii O v O e ((1r/0[0)) PR R (6,700)]ccvvveeereeenn O foiiiiiin 2,562 o O e O 0200 | e Note 0002 .....
Canadian Imperial
(USI4= - INVESTED ASSETS ...... Currency..... Bank of Comm ....... 21GI19DL770X0HC3ZE78  |. 02/23/2024 |. 09/16/2026 |............... [V . 159,712 (1.272800076  |...evveeeveennn O [ O v O e (6,699)] .evvenneens o (6,699)[.....ccvvvnieeen 0 feeeneennn 2,526 oo O [ O 369 e Note 0002 .....
CREDIT AGRICOLE SA .
USD/EWR ..o INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 254900BNBXS34XZDJ223  |. 04/14/2022 |.01/11/2027 |............... [V . 218,52311.342699984  [......ceeveeen O |eeennniniin Ol O e 2,661 [.eeeeeeeens | 2,661 [ 0 e 3,001 [ O [ O e TO9 Note 0002 .....
USD/EWR ..oviviiiinnnns INVESTED ASSETS ...... Currency..... BNP PARIBAS SA .... ROMUWSFPUBMPROBKSP83 |. 08/16/2022 |.01/11/2027 |............... [V . 363,225 (29,339)] eeeeennn foveannnnn (29,339).ccvvvnieiinnnn [0 5,621 [cevieiiiiiinnnns [V R [N R 1,827 et Note 0002 .....
............ P/
USD/EWR ..o INVESTED ASSETS ...... Currency..... CAN IMPERIAL BK ... 2IGI19DL770XOHC3ZE78 |. 06/13/2023 |.01/11/2027 |............... [V - 1,781,943[1.217599998  [....oeevvvnnnnn [ (V1N PR | AN (159,158)[ .evveneens [ (159,158)..vvvveeeennnn [V . 21,79 | [V R [N R 6,512 ..ot Note 0002 .....
.. ....GBP /
USD/EWR ..o INVESTED ASSETS ...... Currency..... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 08/19/2024 |.01/11/2027 |............... [V . 845,436 |1.291750993  [.....oeevinnnnns [ (V1N PR | I (2 )) I (22,646)[......cccvnnnnn. [V . 12,430 [t [V R [N R 3,00 | ..oeenenn Note 0002 .....
Canadian Imperial (| GBP /
USD/EWR ... INVESTED ASSETS ...... . | Currency..... Bank of Comm ....... 21GI19DL770X0HC3ZE78  |. 10/18/2024 |.01/11/2027 |.... ....611,986 |1.303114995 ...(10,913)] ... ....(10,913)|... . [Note 0002 .....
B e P/
USD/EWR ...ovvivvvnnnnns INVESTED ASSETS ...... |.eeeeereeeennnns Currency..... CAN IMPERIAL BK ... 2IGI19DL770XOHC3ZE78 |. 10/18/2023 |.01/11/2027 |............... [ 467,545]1.215899996  |................ [ [V ORI (N IO (42,472)) covvvnnne | (42,472)).cevveiinnnns [ 7,308 fciiiiiiiinnnns [0 T Ofiiiinnnns 1,709 ...t Note 0002 .....
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1 2 3 4 5 6 7 9 10 11 12 15 16 17 18 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 Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Unrealized | Foreign to Carrying of at Inception
Income Schedule/ of Maturity Index Premium Premium Valuation | Exchange Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Increase/ | Change in Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Code | Fair Value | (Decrease) | B./A.C.V. ltem Exposure | Entity (b)
Sch D / Sch B erereeeeens GBP /
(USI4= - INVESTED ASSETS ...... Currency Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 02/15/2024 |.01/11/2027 388,927 [1.26084999  |........ceeenn [ (VN PO | FOY 020 1<) RRRRRUUI RN (20,205)f.eveveeinnnnns [0 5,858 [cooveiiiiiinnn 0 | [N R 1,421 eeeennns Note 0002 .....
............ P/
USD/EWR ... INVESTED ASSETS ...... . | Currency Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 09/13/2023 |.01/11/2027 |.... .... 485,536 |1.236899993 ....(35,114)|... . 1,774 . [Note 0002 .....
USD/EWR ..o INVESTED ASSETS ...... Currency Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 07/18/2025 |.01/11/2027 366,206 |.GBP / 1.346522 |................ [ O fooeeiiiiiinneenn O e 5,485 [ 5,485 |ouvueniiiiinnnn [0 LT (CI- N R | FON [N R 1,338 [ coveeennns Note 0002 .....
SOCIETE GENERALE SA
USD/EWR ..o INVESTED ASSETS ...... |.eeeeereeeennnns CUPTeNnCY. ... |eeeeeereremrnnnennennns 02RNE8|BXP4ROTDBPU41  |. 06/23/2022 |.01/11/2027 337,288 [1.254850014  |.eeeevveeeeeenn O e O e O [ (19,219)] e [ [RERVATE) [0 LT (05 R | FN [N R 1,233 ceveennnns Note 0002 .....
Sch D / Sch B
USD/EWR ..oviviiiinnnns INVESTED ASSETS ...... .... | Currency CAN IMPERIAL BK ... 21GI19DL770XOHC3ZE78 |. 08/17/2023 |.01/11/2027 822,560 (55,795).cuvevnieiinnnn [V . 25T R | ) FN [N R 3,006 . [Note 0002 .....
Sch D / Sch B CANADIAN INPERIAL
(USI4= - INVESTED ASSETS ...... Currency BANK OF COMM ....... 21GI19DL770X0HC3ZE78  |. 01/11/2023 |.01/11/2027 699,31511.211049994  [......covieit O |eennneeeienn O [ O e (66,581)] i | (66,581)]...ccvvnnnnnns [V . 10,967 |oevvvveeeeeeen O e [N R 2,556 | ceeeernnnn Note 0002 .....
(USI4= - INVESTED ASSETS ...... Currency BNP PARIBAS SA .... ROMUWSFPUBMPROBKSP83 |. 07/18/2022 |.01/11/2027 405,28511.230736348  [....oeveeveneenn O |eeninenieenn O e 0 e (31,487 e e (31,487)[.eeeeeeinnnnns [0 [T PO | R, [N R 1,481 s Note 0002 .....
Societe Generale SA
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereeeennnnennennns 02RNE8 |BXP4ROTDBPU41  |. 12/19/2025 |.01/11/2027 232,96111.334359894  [...oooviiiiieen O fvenienecn O e O e 1,398 | e 1,308 [ O e 3316 e O [ O e 88T Note 0002 .....
Societe Generale SA
USD/GBP ......cvvvnnnnnns INVESTED ASSETS ...... [V 11T R N 02RNE8|BXP4ROTDBPU41  |. 09/15/2025 |.01/11/2027 123,49311.355567126  [oooevvvvenieeen O v O e O e 2,667 | e | 2,661 [ O e 1,730 [ O [ O e 48T Note 0002 .....
Societe Generale SA
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... CUPTeNnCY..... |eeeeeereeemnnnnennennns 02RNE8|BXP4ROTDBPU41  |. 06/18/2025 |.01/11/2027 333,89811.348966114  [....ooevvveeenn O fveneneieeen O o O e 5,597 | e 5,597 |veveiniiiiennn O [t 701 | O e O e 1,220 | e Note 0002 .....
Societe Generale SA .
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 02RNE8|BXP4ROTDBPU41  |. 09/18/2024 |.01/11/2027 1,174,815[1.311610102  |oeeeeevvvvnnnen O v O it 0 o (13,208) e (13,205)).eveeevevennn 0 v 7,011 [ O e O [ 4,203 | Note 0002 .....
USD/GBP ... INVESTED ASSETS ...... Currency Natixis NA ......... 549300L8G1E7ZHVEOG75 |. 06/20/2024 |.01/11/2027 |.... 855,277 ... GBP / 1.2741 [oeiiiiiiee O e O [ 0 (35,076 en(35,076)].ceeeiiiiien O o 12,749 [ O e O [l 8,126 | Note 0002 .....
Canadian Imperial
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency Bank of Comm ....... 21GI19DL770X0HC3ZE78  |. 02/23/2024 |. 10/16/2026 159,619 [1.272900002  |..eeveeieveennn O foreiiiiiiiii s O vt O e (6,687 e [ (6,687)]ccvvveeeeennn O feiiiinnnn 2,490 |ovveenineeeennn O [ O e 434 Note 0002 .....
Canadian Imperial
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency Bank of Comm ....... 21GI19DL770X0HC3ZE78  |. 02/23/2024 |. 11/16/2026 169,548 1.272099973  [...oeevvieeein O i O e O e (B8,676)] e [ (6,676)]...cvveneeeeenn O feoiiiinnnn 2,483 e O [ O e 492 e Note 0002 .....
Canadian Imperial
USD/GBP ... INVESTED ASSETS ...... . | Currency Bank of Comm ....... 21GI19DL770X0HC3ZE78  |. 02/23/2024 |. 12/16/2026 |.... .... 159,462 . [Note 0002 .....
Societe Generale SA
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 02RNE8IBXP4ROTDBPU41  |. 04/17/2026 |. 07/20/2026 |...............0 [ccee.oee 1,664,395 [1.357128201  [..ooevvveivieen O i O e O [0 87,965 | e [ 87,965 | O e 87,965 | O [ O [ 1,948 | Note 0002 .....
Societe Generale SA
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... CUPTeNnCY..... |eeeeeereeemnnnnennennns 02RNE8 IBXP4ROTDBPU41  |. 06/15/2026 |. 09/16/2026 |...............0 [.....e. 5,123,345[1.342641001  |o.evervvennnnn O Jvvenniinnen O fenniiiiii 0 62,790 [ e 62,790 |ouuuneiiiinnnnn [V . (7 VN O | FON Ofienns 11,842 .......... Note 0002 .....
MIZUHO CAPITAL
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 02/23/2024 |. 09/16/2026 169,505 1.271150023  [...ceevvvneein O e O e O e (6,908)] e [ (6,906)[......ccvvnnnnns [0 2,526 |oeevenenieennnn O [ [ R 369 ..ooeeen Note 0002 .....
MIZUHO CAPITAL
USD/GBP ......cvvvnnnnnns INVESTED ASSETS ...... Currency MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 12/13/2022 |.01/11/2027 830,280 (1.227924995  |.....eoeeeiiinn O e O i O [ (66,853)] e [ (66,553)[...ccvevnnnnnns [V . 12,841 [ O e [N R 3,034 | .o Note 0002 .....
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 02/15/2024 |.01/11/2027 323,208 11.260850007  [..oeevvennnennn O Jveniiieiin O [ O e (16,791)] i e (16,791)]..cevvvins [0 4,868 [....ooevvvneenn 0 i [N R 1,181 s Note 0002 .....
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency CRED AGRICOLE SA .. 254900BN8XS34XZDJ223 |. 12/20/2023 |.01/11/2027 1,561,787 |1.275200002  [oooeeveveeneeenn O Jveneeiieenn O [ O [ (62,649)] e | (62,649)[......ccvvnnnnns [V . 23,260 [cenieiiinnnnn O v [N R 5,708 weveennnns Note 0002 .....
USD/GBP ......cvvvnnnnnns INVESTED ASSETS ...... Currency CAN IMPERIAL BK ... 2IGI19DL770XOHC3ZE78 |. 12/21/2023 |.01/11/2027 731,1451.272249991  |..oooiiiii O e O e O [ (81,092)] e e (31,002)f..eevevinnnnns [V . 10,914 [ O e [N R T R Note 0002 .....
Canadian Imperial (| 0 |l P/
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency Bank of Comm ....... 21GI19DL770X0HC3ZE78  |. 10/18/2024 |.01/11/2027 988,568 [1.303114996  |................ [ O foeeeiriiiiinenn 0 e (17,629) e [ (17,629)[...eeeevvnennns [V . 14,407 [oooeieiiiiee O e [N R 3,613 .ooeeeen Note 0002 .....
.. ....GBP /
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 11/18/2024 |.01/11/2027 |......evvveeenn O fennnnnns 1,321,003 [1.263300002  [ceeuurvvrnnnnns [ (VN PO | IO (¢ 228 ) PRRRRRUUI RN (65,933))..cvvvniiiinnnn [V . 19,859 [civiiiiiene O e, [N R 4,88 .......... Note 0002 .....
Canadian Imperial (| GBP /
USD/GBP ... INVESTED ASSETS ...... . | Currency Bank of Comm ....... 21GI19DL770X0HC3ZE78  |. 05/21/2024 |.01/11/2027 |.... .... 823,759 1.279210005 ....(30,358)|... . [Note 0002 .....
B Societe Generale SA | [ P/
USD/GBP ......ccevnnnnnns INVESTED ASSETS ...... |.eeeeereeeennnns Currency..... |eeeeeeeeeeeeunnnennnnns 02RNE8 |BXP4ROTDBPU41  |. 03/18/2025 |. 01/11/2027 443,88411.293783308  |................ [ 0 fceeiiiiiinnnes O e (MA74) e [ (M A74)] s [ 6,516 |..coovvvvenen O v, Ofiiiinnnns 1,622 oovennnns Note 0002 .....
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Sch D / Sch B Societe Generale SA . ....6BP/
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... 02RNE8IBXP4ROTDBPU4T  |. 04/02/2026 |. 03/31/2027 |.......eenn.... [V . 346,097 [1.317037986  |........eunnnnns [ [V PR Oferenes (2,503)] cevvnneens o (10 N [V . (10 PN [V R [N R 1,499 [ .ooeeennns Note 0002 .....
............ P/
USD/GBP ... INVESTED ASSETS ...... . | Currency..... . 02RNE8IBXP4ROTDBPU41  |. 05/20/2022 |.01/11/2027 |.... ... 223,961]1.287300018 ... (6,794)] ... . [Note 0002 .....
............ GBP /
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... 254900BNBXS34XZDJ223  |. 04/19/2024 |.01/11/2027 |.........e..... [V . 746,620 [1.255399993  |................ [ [V PR (U R (42,197)) cevvvnees oo (2,197 O e 11,205 | O e O e 2,729 | e Note 0002 .....
............ GBP /
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... |.eeeeereeeennnns CUPTeNnCY. ... |eeeeeereremrnnnennennns 02RNE8IBXP4ROTDBPU41  |. 06/18/2025 |.01/11/2027 |............... [V . 458,582 11.348966102  [.......ccvvnnnns [ [V PR [N R LT R R 7,687 |oeeveiieees [0 6,456 [.oooeevinnnnnns [V R [N R 1,676 | ..eeeeeee Note 0002 .....
Sch D / Sch B Societe Generale SA | [ P/
USD/GBP ......cvvvnnnnnns INVESTED ASSETS ...... ... |Currency..... ... 02RNE8IBXP4ROTDBPU41 | 03/18/2025 |.01/11/2027 |......ev....eee [V . 417,74111.203783294  |.....oeeeennnns [ [V PR Of....... (10,516) ... (10,516)]....cvvennnnnnne [0 [T <71 [V R [N R 1,527 . [Note 0002 .....
Sch D / Sch B CANADIAN IMPERIAL [ | 6BP /
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... BANK OF COMM ....... 21GI19DL770X0HC3ZE78  |. 09/14/2022 |.01/11/2027 |............... [0 83,186 [1.157500021  |......eeienne [ [V PR (U R (12,135)] cevvvvene [ [QVIRES) R [0 1,365 [ [V R [ R 304 ..o Note 0002 .....
Societe Generale SA | [ GBP /
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereeeennnnennennns 02RNE8IBXP4ROTDBPU41  |. 08/21/2025 |.01/11/2027 |............... [V . 190,392 1.341278023  |[......cevnnnnnns [ [V PR [N R 2,19 e e 2,19 [t [0 2,696 [.oooeiiiininnnns [V R [ R 696 [ ......n... Note 0002 .....
MIZUHO CAPITAL |} GBP /
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 02/23/2024 |.07/16/2026 |............... [V . 169,777 (1.271050028  |....evennennnnne [ [V PR Oferenes (6,930)] cevvnnneens o (6,930)[...ccevvnennnns [0 2,59 | [V R [ R 167 | eennenes Note 0002 .....
MIZUHO CAPITAL |} GBP /
USD/GBP ......cvvvnnnnnns INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 01/05/2022 |.01/11/2027 |............... [V . 947,703 1.376699994  |..........eeennn [ [V PR Oferenes 34,658 | .oeeeniinn [ 34,658 | [V . 13,074 [ [V R [N R 3,463 | ...oeennn Note 0002 .....
Societe Generale SA
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... CUPTeNnCY..... |eeeeeereeemnnnnennennns 02RNE8 IBXP4ROTDBPU41  |. 03/17/2026 |. 09/14/2026 |............... 0f..... 42,918,939 |.GBP / 1.334975 [......ccvvvnnnn [ [V PR (U R 282,674 [ eeeeeeees [ 282,674 |.evueeeeennnnn [V . 282,674 |..uueeeiinnnnn [V R Ofienns 97,922 | ..o Note 0002 .....
CANADIAN IMPERIAL ..
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... BANK OF COMM ....... 21GI19DL770X0HC3ZE78  |. 10/14/2022 |.01/11/2027 |............... [V . 985,621 (207,698)( .evvunneen fonnnns (207,698)[.....ccvvnnneeee 0 Juenneen 17,087 o O [ 0 . 3,602 e Note 0002 .....
Canadian Imperial
USD/GBP ... INVESTED ASSETS ...... Currency..... Bank of Comm ....... 2IGI19DL770XOHC3ZE78 |. 03/14/2024 |.01/11/2027 |.... .... 403,633 ... (14,944)] ..........0 e (14,944 0 e 5,993 e O [ O e 4TS Note 0002 .....
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... CAN IMPERIAL BK ... 2IGI19DL770XOHC3ZE78 |. 01/17/2024 |.01/11/2027 |............... [V . 663,186 [1.266750004  |o.eeeevvvvvennn O fovviiiiiine O e O e (31,204)] ceevvnnnn [ (31,204).eviiiiienn O e 9,943 [ O e O [ 2,424 L Note 0002 .....
GBP /
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... CAN IMPERIAL BK ... 2IGI19DL770XOHC3ZE78 |. 11/14/2023 |.01/11/2027 |............... [V . 804,769 [1.247550003  |...eeeveiieienn O e O i O e (50,834)] .eevvvnnnn [ (50,834).eeeveiinnnn 0 v 12,261 [ O e O [ 2,941 o Note 0002 .....
Societe Generale SA
USD/GBP ... INVESTED ASSETS ...... . | Currency..... ... 02RNE8IBXP4ROTDBPU41 | 12/19/2025 |.01/11/2027 |.... ... 158,742 L9583 . [Note 0002 .....
Societe Generale SA
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 02RNE8BXP4ROTDBPU41  |. 08/21/2025 |.01/11/2027 |............... [V . 239,610 [1.341277981  |...ccovvnnnnnnns [ [V PR [N R 2,666 [.uueeeeeens |oeriiinnnns 2,666 [.....ocovvniennn 0 ]eennennn 3,393 [ O [ O e BTB Note 0002 .....
MIZUHO CAPITAL
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 07/18/2024 |.01/11/2027 |............... [V . 939,930... GBP / 1.2971 [cvvvvvvnneenn O v O [ 0 e (21,198)f .evnneeees oo (21,198)f...ceevvinnnnns [V . 13,762 [ [V R [N R 3,435 ..l Note 0002 .....
CREDIT AGRICOLE SA
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 254900BNBXS34XZDJ223  |. 02/03/2023 |.01/11/2027 |............... [V - 1,315,137 [1.227700001  |eeeeevvvvennnen O v O e 0 e (105,679)( .evvunneens fonnnne (105,679).....ccvvnnnnnns [V . 20,344 ..o [V R [N R 4,806 ..ounnnnnn Note 0002 .....
USD/GBP ......cvvvnnnnnns INVESTED ASSETS ...... Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 05/24/2023 |.01/11/2027 |............... [V I 1,488,181]1.205959999  [.....ccevveeee O e O v O s (148,567)[ .evvenenns fonnnne (148,567)......ccvvnnnnns [V . 23,436 |.oeeiiiis [V R [N R 5,439 ..ol Note 0002 .....
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... CAN IMPERIAL BK ... 2IGI19DL770XOHC3ZE78 |. 11/14/2023 |.01/11/2027 |............... [V . 627,626 [1.247550005  |....oevveieiennn O feiiiiiiiienn O e O e (RIS I (39,645)...0uvnieinnnnn [0 9,554 |evveiiiiiinnnn [V R [N R 2,204 ..l Note 0002 .....
MIZUHO CAPITAL ..
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 02/23/2024 |.08/17/2026 |............... [V . 169,633 1.271149995  [...ocevvviiei O i O e O [(75°10;5)) PR IR (6,908)[......ccvvnnnnns [0 2,562 |ooeueiiiiinnnn [V R [ R 289 ..o Note 0002 .....
Societe Generale SA
USD/GBP ......cvvvnnnnnns INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 02RNE8IBXP4ROTDBPUAT  |. 11/19/2025 |.01/11/2027 |............... [V - 2,556,645]1.305802399  [......ceeveeen O fveniiiiiiin O [ O e (40,236)] +eevvvnnnnn fernnnnns (40,236)[.....ccvvnnnnnns [V . 37,184 |oueeiiiiinnn [V R [N R 9,344 .......... Note 0002 .....
Societe Generale SA | [ P/
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... CUPTeNnCY. ... |eeeeeereremrnnnennennns 02RNE8 IBXP4ROTDBPUAT  |. 04/17/2025 |.01/11/2027 |............... [V . 497,6751.322261192  |....covvnnnnnnns [ [V PR Oferenes (1,540)] cevveneens o (1,540)[...cccevinnnnnns [0 TA48 [ [V R [N R 1,819 oot Note 0002 .....
MIZUHO CAPITAL
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... Currency..... MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 01/05/2022 |.01/11/2027 |............... 0f..... 34,141,430 ... GBP / 1.3767 [...uvvvvennnnn [ [V PR 0f..... 1,248,587 [.eeeeeeenn |oeenn 1,248,587 [ 0 | 470,980 [.oeevvrinnnnnns [V R (U R 124,774 | ..oeeeel Note 0002 .....
MIZUHO CAPITAL
USD/GBP ... INVESTED ASSETS ...... . | Currency..... MARKETS LLC ........ 0V6W8S60X2D1J857QP30 |. 10/28/2025 |. 12/01/2026 |.... 84,970,633 .GBP / 1.327505 |.. ... 18,267 |... 1,243,949 |.... 275,964 . [Note 0002 .....
B e P/
USD/GBP ......ccevnnnnnns INVESTED ASSETS ...... |.eeeeereeeennnns Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S ). 07/18/2025 |.01/11/2027 |............... [ 391,387 1.346521988  [.......ccceenns [ [0 Ofiiiinnnns 5,863 . cceeeeees o 5,863 .ccciiiinnnnnns [ 5,520 |..euuniiiinnnnn [0 T Ofiiiinnnns 1,430 | .ooeennnns Note 0002 .....
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Sch D / Sch B
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... |.eeeeereeeennnns Currency..... Natixis NA ......... 549300L8G1E7ZHVEOG7S  |. 06/20/2024 |.01/11/2027 |............... [V . 865,444 ... GBP / 1.2741 [cceovvvnnnnnns [ [V PR (U R [(SIK)) I RN [RISTK)) FN [V . 12,900 [oiiiiinnnnnns [V R [N R 3,163 | .ooeeennnn Note 0002 .....
Sch D / Sch B Societe Generale SA | [
USD/GBP ......cvvvnnnnnns INVESTED ASSETS ...... |.eeeeereeeennnns [V 11T R N 02RNE8 IBXP4ROTDBPU4T  |. 02/19/2025 |.01/11/2027 |............... [V . 684,8251.260140109  |.......eeunnnnns [ [V PR (U R [REESTRCLSK) I (35,983)]..cvvnneeiinnnn [V . 10,321 [t [V R [N R 2,503 | .ooeenenn Note 0002 .....
ShD/Shgl | L 6BP /
USD/GBP .....ccvvvnnnnnne INVESTED ASSETS ...... |.eeeeeeeeeennnns Currency..... CAN IMPERIAL BK ... 21GI19DL770XOHC3ZE78 |. 10/18/2023 |.01/11/2027 |............... [V . 239,767 [1.215899977  |.....oeeiinnnnns [ [V PR Of....... (21,781) eeneeeees o (21,781)] e [0 3,745 |veneiiiiinnnn [V R [N R 876 ..ovennnn. Note 0002 .....
Sch D / Sch B Credit Agricole SA
USD/GBP ......ccevnnnnnns INVESTED ASSETS ...... |.eeeeerireennnns CUrrency..... |eeeeeeeeeeenunnnennnnns 254900BN8XS34XZDJ223  |. 05/20/2024 |. 01/11/2027 |.......eunvn.n. 0]....... 1,185,040 [1. (44,162)] .eevvvnnn [ (44,162))....ccevvnnnnnns [ 17,600 [.ooevvennnnnns [0 Ofiiiinnnns 4,331) oo Note 0002 .....
1439999999. Subtotal - forwards - hedging other 0 0 0 77,052,763 | XXX 77,052,763 14,216,543 1,472,018 0 0 39,801,577 | XXX XXX
1479999999. Subtotal - forwards 0 0 0 77,052,763 XXX 77,052,763 14,216,543 1,472,018 0 0 39,801,577 | XXX XXX
1509999999. Subtotal - SSAP No. 108 adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - hedging other 0] 303,835,874 (99,691,634) (164,737,028) XXX (164,737,028) (592,705,229) 22,928,948 0 0 138,348,664 | 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 0] 303,835,874 (99,691,634) (164,737,028) XXX (164,737,028) (592,705,229) 22,928,948 0 0 138,348,664 | XXX XXX

Code |

Description of Hedged Risk(s)

@) |
[

Code |

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

(o) |
[
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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
S&P 500 - BANK OF | VA/VAGLB/VAGDB HEDGE CHICAGO MERCANTILE
ESUB ...ooeeet fernnnns 27,140 |...10,350,547,388 [AMERICA ....ccooes [ nvnnininiiiiiiiiiiininas Ex5 ... Equity/Index |.09/15/2026 .| EXCHANGE ............ SNZ20JLFKBMNNCLQOF39 . |.06/16/2026 .|...7,627.5220 |...7,548.2500 [........eevveueennnnd Jooeeiiiiiiiiiiiiiis O e, [N F (V] . 0 |.. (107,572, 138)|.. (107,572, 138)|...... 528,798,358 [Note 0001 .......|.cccceeerrrns 50
ULTRA LONG TERM
TREASURY BOND - BANK | INSURANCE LIABILITY CHICAGO BOARD OF
WNUB ..o fevanns 11,000 |........ 11,000,000 | OF AMERICA ............ HEDGE ..oooeeeeeeenn Ex5 ......... Duration..... .09/15/2026 .| TRADE ............c.. 549300EX04Q20BFQTQ27  |.05/26/2026 .|..... 113.7900 |..... 116.1563 [.vvvvvvvvvvvnnnnnnnd0 ol 0 e (VN FOTRR (VN 0].... 26,044,700 |.... 26,044,700 |....... 48,708,090 [Note 0001 .......
ULTRA 10-YEAR - CITI | INSURANCE LIABILITY CHICAGO BOARD OF
........ 11,500,000 HEDGE .... . Duration..... |.09/15/2026 .| TRADE ... 549300EX04Q20BFQTQ27  |.05/26/2026 .|..... 111.6807 |..... 112.4688 ......9,062,500 |......9,062,500 |....... 29,951,983 [Note 0001 .......
CHICAGO
ESUB ..ooovve v 330 |....... 125,849,282 | S&P 500 - CITI ....... General Expenses .... |Ex 2 ......... Equity/Index |.09/15/2026 .| EXCHANGE ............ SNZ20JLFKBMNNCLQOF39 . |.06/16/2026 .|...7,627.2292 |...7,548.2500 [.......evvvvvvnennnn0 Jooeeeiiniiiiiiennnl O el (VN FOTRR (VN 0].... (1,303,157)f.... (1,308,157)|........ 7,638,016 [Note 0001 .......|....coeeenns 50
VA/VAGLB/VAGDB HEDGE CHICAGO MERCANTILE
ESUB ..ot v 49,060 |... 18,429,739,235 [ S&P 500 - HSBC ....... |«eeevvvmmmmmnnnnnnnnnnnnns Ex5 ......... Equity/Index |.09/15/2026 .| EXCHANGE ............ SNZ20JLFKBMNNCLQOF39 . |.06/15/2026 .|...7,513.1428 |...7,548.2500 [.......eevvvvvvnnnnn0 Jooeeeeiiiiiiinienn O s (VN FOTRR (VN 0]....86,118,015 |.... 86,118,015 |...... 200,350,663 [Note 0001 .......|..ccceerrrnns 50
VA/VAGLB/VAGDB HEDGE CHICAGO MERCANTILE
RTYUB ........ [eeeeeeees 6,700 |....... 994,565,053 |RUSSELL 2000 - HSBC | ..evvvvvvvvnnnnnnnnnnnnnns Ex5 ......... Equity/Index |.09/15/2026 .| EXCHANGE ............ SNZ20JLFKBMNNCLQOF39 . |.06/15/2026 .|...2,968.8509 |...3,045.6000 [.........eevvvvnnnnn0 Jooeeeiiiiiiiiiiennnl O s (VN FOTRR (VN 0].... 25,710,947 |..... 25,710,947 |....... 12,801,085 [Note 0001 .......|...ccceeeenns 50
ULTRA 10-YEAR - HSBC | INSURANCE LIABILITY CHICAGO BOARD OF
UXYUB ........ feeeeeees 19,750 |........ 19,750,000 [..ooeeeieiiiiiees HEDGE ..oooeeeeeeenn Ex5 ......... Duration..... .09/15/2026 .| TRADE ............c.. 549300EX04Q20BFQTQ27  |.05/26/2026 .|..... 111.6598 |..... 112.4688 |.vevvvvvvvvvnnnnnnnd0 ol 0 e (VN FOTRR (VN 0].... 15,976,568 |..... 15,976,568 |........ 9,075,937 |Note 0001 ....... [......co.. 1,000
ULTRA LONG TERM
TREASURY BOND - HSBC | INSURANCE LIABILITY CHICAGO BOARD OF
WNUB ..o e 14,000 |........ 14,000,000 | .eovvvvrerririiiiiieeens HEDGE ...ooeeeeeeenns Ex5 ... Duration..... .09/15/2026 .| TRADE ................ 549300EX04Q20BFQTQ27  |.05/27/2026 .|..... 114.1175 |..... (T L5TCX 2 N | I R | E, [N F (V] . 0].... 28,542,080 |..... 28,542,080 |....... 12,993,299 Note 0001 .......|.......... 1,000
VA/VAGLB/VAGDB HEDGE CHICAGO MERCANTILE
RTYUB ...t [eeeeeens 9,100 |.... 1,351,723,750 [RUSSELL 2000 = RBC .. [.....coovereriiiiiiiinnns Ex5 ... Equity/Index |.09/15/2026 .| EXCHANGE ............ SNZ20JLFKBMNNCLQOF39 . |.06/15/2026 .|...2,970.8214 |...3,045.6000 |.........eevvveenend Jooveiiiiiiiiiiiiiin 0 e, [N F (V] . 0].... 34,024,250 |..... 34,024,250 |....... 82,697,541 |Note 0001 ....... [.ecevvvennnns 50
ULTRA LONG TERM INSURANCE LIABILITY CHICAGO BOARD OF
LU A 20,000 |........ 20,000,000 |TREASURY BOND - RBC [HEDGE .................. Ex5 ... Duration..... .09/15/2026 .| TRADE ................ 549300EX04Q20BFQTQ27  |.05/22/2026 .|..... 112.9872 |..... (T L5TCX 2 N | I R | E, [N F (V] . 0].... 63,380,500 |.... 63,380,500 |....... 88,287,787 Note 0001 ....... [........e. 1,000
10-YEAR T-NOTE - INSURANCE LIABILITY CHICAGO BOARD OF
TYUB oo feveeens 14,500 |........ 14,500,000 [WELLS FARGO ........... HEDGE ..o Ex5 ... Duration..... .09/15/2026 .| TRADE ................ 549300EX04Q20BFQTQ27  |.05/26/2026 .|..... 109.4761 |..... 109.8906 |....evvvvvvvvnnnennnd ool 0 s [N F (V] . 0. 6,011,192 |...... 6,011,192 |....... 15,902, 147 [Note 0001 ....... [.......... 1,000
ULTRA 10-YEAR - WELLS| INSURANCE LIABILITY CHICAGO BOARD OF
UXYUB ..ot [eveeens 8,000 |......... 8,000,000 |FARGO .......evvvvvnnnne HEDGE ..o Ex5 ... Duration..... .09/15/2026 .| TRADE ................ 549300EX04Q20BFQTQ27  |.05/28/2026 .|..... 111.68% |..... 112.4688 |..eevvvveveninnnnnndd ool 0 e [N F (V] . 0. 6,234,380 |...... 6,234,380 |....... 11,932,094 |Note 0001 ....... [..ccceeen 1,000
ULTRA LONG TERM
TREASURY BOND - WELLS| INSURANCE LIABILITY CHICAGO BOARD OF
WNUB ..ovvvens v 16,000 |........ 16,000,000 |FARGO .....vvvvvvvnnnens HEDGE ..oooeveeeeennn Ex5 ... Duration..... .09/15/2026 .[TRADE ................ 549300EX04Q20BFQTQ27 .05/26/2026 .|..... 113.8321 |..... 116.1563 |...vvvvvvvvvnnnnnnn0 Lo O e Ol [\ O 0].... 37,186,495 |..... 37,186,495 |....... 48,196,301 |Note 0001 ... |.eeeeeeees 1,000
1539999999. Subtotal - long futures - hedging other 0 0 0| 229,416,322 | 229,416,322 | 1,097,333,301 XXX XXX
1579999999. Subtotal - long futures 0 0 0] 229,416,322 [ 229,416,322 | 1,097,333,301 XXX XXX
S8P TOTAL RETURN 2028 VA/VAGLB/VAGDB HEDGE CHICAGO MERCANTILE
LAYV S 2,000 |....... 447,108,875 | - BANK OF AMERICA ... Equity/Index |.12/15/2028 .| EXCHANGE ............ SNZ20JLFKBMNNCLQOF39 . |.05/31/2023 .|...8,942.1775 |. 15,050.1500 [.......evvvvvvvennnn0 Jooeeeiiiiiiiiiieenl O |l (VN FOTRR (VN 0 .. (305,398,625)|.. (305,398,625)[....... 41,198,532 [Note 0001 .......|..ccoeeeeenns 25
S&P TOTAL RETURN 2029 CHICAGO MERCANTILE
AXRZY ... e 500 |....... 110,354,750 | - BANK OF AMERICA ... Equity/Index |.12/21/2029 .|EXCHANGE ............ SNZ20JLFKBMNNCLQOF39 . |.05/24/2023 ....8,828.3800 |..15,227.3300 [.......eevvvvvvnnnnn0 Jooeeeiiiiiiiieiennn O e (VN FOTRR (VN 0]... (79,986,875)|... (79,986,875)|....... 10,299,633 |Note 0001 ....... [.eeeveernnnns 25
DOW JONES EMINI - CHICAGO MERCANTILE
DMUB ...oooee fornnnnnnnnns 225 |........ 58,061,800 [BANK OF AMERICA ..... Equity/Index |.09/15/2026 .| EXCHANGE ............ SNZ20JLFKBMNNCLQOF39 . |.06/15/2026 .|. 51,610.4889 |. 52,670.0000 |.........eevvvvenenn0 Jooeeeeiiiiiiiiieenns O s (VN FOTRR (VN 0].... (1,191,950)f.... (1,191,950)|........ 2,791,193 |Note 0001 ....... [.eeevvernnnnnns 5
S&P 400 MIDCAP - BANK CHICAGO MERCANTILE
FAUB .oovvves fevrrnnnnnns 775 | 296,764,663 | OF AMERICA ............ Equity/Index |.09/15/2026 .| EXCHANGE ............ SNZ20JLFKBMNNCLQOF39 . |.06/15/2026 .|...3,829.2215 |...3,885.0000 [........evvvvvvvnnnn0 Jooeeeiiiiiiiiieeennn O s (VN FOTRR (VN 0].... (4,322,837)f..... (4,322,837)|....... 16,286,945 [Note 0001 ....... [..eevvennnne 100
MSCI EAFE - BANK OF INTERCONT INENTAL
....... 600,409,285 | AMERICA ... Equity/Index |.09/15/2026 .| EXCHANGE .. 5493000F4Z033MV32P92 . |.06/15/2026 .|...3,160.0489 |...3,145.3000 .....(2,802,285)|.....(2,802,285)|....... 18,083,284 [Note 0001 .......
NASDAQ 100 - BANK OF CHICAGO MERCANTILE
NOUB ......... [eveeeiinees [ 44,669,795 | AMERICA ........evvvnnee Equity/Index |.09/15/2026 .| EXCHANGE ............ SNZ20JLFKBMNNCLQOF39 . |.06/23/2026 .|..29,779.8633 |..30,523.5000 [.......evvvvvvvennnn0 Jooeeeiiiiiiiiiinnins O s (VN FOTRR (VN 0].... (1,115,485)[...... (1,115,485)f......... 2,427,881 [Note 0001 ....... [ .cuvvnnnnnns 20
S&P TOTAL RETURN 2026 CHICAGO MERCANTILE (1,752,089,500 |(1,752,089,500
AXRZ6 ........ |eeeeees 12,000 |.... 2,670,132,500 - HSBC ... Equity/Index |.12/18/2026 .| EXCHANGE ............ SNZ20JLFKBMNNCLQOF39 . |.09/12/2022 .|...8,900.4417 |. 14,740.7400 |........evvveennnnnd Jooveiiiiiiiiiiiinil 0 s [N F (V] . ) | A 51,810,284 |Note 0001 ....... [.eeevvvennnns 25
S&P TOTAL RETURN 2027 CHICAGO MERCANTILE (1,499,477,500 ((1,499,477,500
JL V.74 A 10,000 |.... 2,222,497,500 |- HSBC .........cvvvvnes Equity/Index |.12/18/2027 .|EXCHANGE ............ SNZ20JLFKBMNNCLQOF39 . |.09/12/2022 .|...8,889.9900 |. 14,887.9000 [.........evvvvvennnn0 Jooeeeeiiiiiiieiennns O s (VN ETRR (VN 0] ) A 43,175,237 [Note 0001 .......|.ccceeereenns 25
S&P TOTAL RETURN 2028 CHICAGO MERCANTILE
AXRZ8 ... |oveeeees 12,000 |.... 2,571,272,000 [- HSBC ................. Equi ty/Index |.12/15/2028 .| EXCHANGE ............ SNZ20JLFKBMNNCLQOF39 . |.05/24/2023 .|...8,570.9067 |. 15,050.1500 [........ceevwweeneend fooeeiiiiiiiiiinnn 0 e, [V [\ A 0 51,810,284 |Note 0001 ....... |..ceeveennenns 25
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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
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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
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Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
S&P TOTAL RETURN 2029| VA/VAGLB/VAGDB HEDGE CHICAGO MERCANT ILE
MARZ9 ..ot s 1,500 |....... 324,487,500 | = HSBC ....oeeeeveneees | evvneneeiiiiiiineeeeenn [EX 5 Equity/Index |.12/21/2029 .|EXCHANGE ............ SNZ20JLFK8MNNCLQOF39 . |.03/21/2023 .[...8,653.0000 |..15,227.3300 |.....cevvunveeeeennn0 Joveniiiiiiiiieee 0 e [ PO [V O 0 |.. (246,537,375)|.. (246,537,375)|........ 6,476,286 [Note 0001 ....... | eeeuuereeenne 25
DOW JONES EMINI - | VA/VAGLB/VAGDB HEDGE CHICAGO MERCANT ILE
DMUB ..coeeeee Joeeennnnn 1,200 |....... 309,670,195 [HSBC ...cevvveeeeeeeenen [ eeeeeeeinieecciinnen |EX B il Equity/Index |.09/15/2026 .[EXCHANGE ............ SNZ20JLFK8MNNCLQOF39 . |.06/15/2026 .|..51,611.6992 |. 52,670.0000 |.....cevvuureeeeennn0 Joueniiiiiiiiieeen 0 e [ PO [V O 0l.... (6,349,805) (6,349,805)|........ 3,120,122 |Note 0001 ....ooe [eereermnnnnnns 5
5-YEAR T-NOTE - HSBC | INSURANCE LIABILITY CHICAGO BOARD OF
FVUB oovvees Joeennnnnn 6,500 |eevennnn 6,500,000 | ... ... | HEDGE .... . Duration..... |.09/15/2026 .| TRADE ... 549300EX04020BFQTQ27  |.05/26/2026 .|..... 106.9614 |..... 107.0469 |..oeeveeeeieeeeen0 e O e O e 0 e 0 e (585,717))....... (555,717)|........ 1,464,224 [Note 0001 ....... .
NASDAQ TOTAL RETURN | VA/VAGLB/ CHICAGO MERCANT ILE
QARZ7 eeeeeen Jeeeennnnn 1,000 |[....... 143,522,300 2027 = HSBC ...ceevvvnn | eorerriinniiiieciiiins Equity/Index |.12/17/2027 .|EXCHANGE ............ SNZ20JLFK8MNNCLQOF39 . |.02/22/2023 .|..14,352.2300 |..33,365.9400 |.....ccvvenvreeeenn0 Joveniiieiiiiieee e 0 e [ PO [V O 0 |..(190, 137,100)|.. (190, 137, 100)|........ 3,850,414 |Note 0001 ....... [.eeeeeeennnnns 10
NASDAQ TOTAL RETURN | VA/VAGLB/VAGDB HEDGE CHICAGO MERCANT ILE
QARZ8 ...covvn |oveennnnn 1,000 |[....... 144,706,600 | 2028 - HSBC .......ccee | cevnnnnererivnnnnnnnnennnn [EX 5 il Equity/Index |.02/15/2028 .[EXCHANGE ............ SNZ20JLFK8MNNCLQOF39 . |.02/21/2023 .. 14,470.6600 |..33,750.0900 |.....cevveuveeeeennn0 Joveniiiiiiniieeenn 0 oo [ PO [V O 0 |.. (192,794,300)|.. (192,794,300)|........ 3,850,414 |Note 0001 ....... [eeeeeennnnnns 10
RUSSELL 2000 TOTAL | VA/VAGLB/VAGDB HEDGE CHICAGO MERCANT ILE
een 1,000 |......en 99,131,400 [RETURN 2027 - HSBC .. | ... Equity/Index |.12/17/2027 .|EXCHANGE .. SNZ20JLFK8MNNCLQOF39 . |.02/22/2023 .|...9,913.1400 |..14,754.6900 ... (48,415,500)|... (48,415,500)|........ 2,029,009 [Note 0001 ....... .
RUSSELL 2000 TOTAL | VA/VAGLB/VAGDB HEDGE CHICAGO MERCANT ILE
RARZ8 ..ot |oeeennnnn 1,000 |........ 99,344,800 [RETURN 2028 - HSBC .. | ..evvvvvvvunnneveennnnnn [EX 5 i Equity/Index |.02/15/2028 .[EXCHANGE ............ SNZ20JLFK8MNNCLQOF39 . |.02/21/2023 .[...9,934.4800 |. 14,836.9000 |.....ccevuveeeeennn0 Jouvniiieiiiiieeen 0 o [ PO [V O 0 |... (49,024,200)|... (49,024,200)|........ 2,029,009 |Note 0001 ... [eeeveeemnnnnns 10
2-YEAR T-NOTE - HSBC | INSURANCE LIABILITY CHICAGO BOARD OF
TUUB eeeeies Jeeeennnnn 8,500 |.eeennnn 17,000,000 [ ..covvvvvnnnneiiiiininnnns HEDGE .....cvvvueeeeenn |EX 5 il Duration..... |.09/15/2026 .[TRADE ................ 549300EX04020BFQTQ27  |.05/26/2026 .[..... 103.2227 |..... 103.0664 |[...oeevvveieeeeenn0 e 0 e [ PO [V O 0l..... 2,656,314 |...... 2,656,314 |........ 1,838,164 |Note 0001 ....... [..eeennens 2,000
S&P 400 MIDCAP - RBC | VA/VAGLB/VAGDB HEDGE CHICAGO MERCANTILE
FAUB ooeves |oeeeiies 725 |....... 278,242,360 | .ooeeiinniieeiiiiiinees | Ex5 .ooenees Equity/Index |.09/15/2026 .[EXCHANGE ............ SNZ20JLFK8MNNCLQOF39 . |.06/16/2026 .|...3,837.8257 |...3,885.0000 |.....ccevvuuneeeens (1 PO [ FOT [ PO [V O 0l.... (3,420,140)|..... (3,420,140)|....... 15,189,314 |Note 0001 ....... [...ceereeenee 100
MSCI EAFE - JP MORGAN| VA/VAGLB/VAGDB HEDGE INTERCONT INENTAL
MFSUB ..o |oeeennnes 400 |........ 63,214,560 | ...ceevvneniiiiiiiiiiiens | Ex5 .ooenees Equity/Index |.09/15/2026 .[EXCHANGE ............ 5493000F4Z033MV32P92 . |.06/18/2026 .|...3,160.7280 |...3,145.3000 |.....cevvvuunreens (I O, [ FOT [ PO [V O [V PO (308,560)|....... (308,560)........ 2,212,529 |Note 0001 ....... [.eeeeeeeeennne 50
VA/VAGLB/VAGDB HEDGE INTERCONT INENTAL
MESUB ..ot |oennnnnnn 3,600 |....... 322,304,323 |MSCI EM - JP MORGAN [ ....cevvnvrrirnnnnnnnes Ex5 .ooenees Equity/Index |.09/15/2026 .[EXCHANGE ............ 5493000F4Z2033MV32P92 . |.06/15/2026 .|...1,790.5796 |...1,757.3000 |....eeeevruunaanns (I O, [ FOT [ PO [V O 0l.... (5,990, 323)[..... (5,990,323)f....... 20,081,787 |Note 0001 ....... |.eeeeeeeeennee 50
VA/VAGLB/VAGDB HEDGE INTERCONT INENTAL
MESUB ..oovee |oennnines 100 [oveennnnns 9,138,440 [MSCI EM = RBC .eevvee | eeeieiinineeeceinianns Ex5 .ooenees Equity/Index |.09/15/2026 .[EXCHANGE ............ 5493000F4Z033MV32P92 . |.06/22/2026 .|...1,827.6880 |...1,757.3000 |....eeevvvuunaeeens (1 PO [ FOT [ PO [V O [V PO (351,940)........ (351,940)]......... 478,439 |Note 0001 ... |.eeeeeennnnnns 50
US TREASURY BOND - INSURANCE LIABILITY CHICAGO BOARD OF
USUB ..oeeeeee Joemeiines 250 [.oeeeeeennns 250,000 [RBC evvveneeeeennaannns HEDGE ....ccvvvenenns Ex5 .ooenees Duration..... .09/15/2026 .| TRADE .........eunnnn. 549300EX04020BFQTQ27  |.05/26/2026 .[..... 111.5938 |..... 113.5000 [.oeeeeeeeineeeees (I O, [ FOT [ PO [V O [V PO (476,563)|....... (476,563)|........... 792,876 [Note 0001 .......|.ccevennns 1,000
5-YEAR T-NOTE - WELLS| INSURANCE LIABILITY CHICAGO BOARD OF
FVUB oovvees Joeennnnnn 4,500 |......... 4,500,000 |FARGO ....oeevvvnnnnnns E s Ex5 .ooenees Duration..... .09/15/2026 .| TRADE .........ennnnn. 549300EX04020BFQTQ27  |.05/26/2026 .[..... 107.0078 |..... 107.0469 |....ccovvvennens (1 PO [ FOT [ PO [V O [V PO (175,783)|....... (175,783)|........ 3,290,099 |Note 0001 ... f.eeeeenee 1,000
2-YEAR T-NOTE - WELLS| INSURANCE LIABILITY CHICAGO BOARD OF
TUUB oevvvnnn Jeeennnns 19,000 |........ 38,000,000 | FARGO ......cccvvunnnnns HEDGE ....ccvvvnneanens Ex5 .ooonnes Duration..... .09/15/2026 .| TRADE .......ceennnnes 549300EX04020BFQTQ27  .05/26/2026 ..... 103.2266 |..... 103.0664 [.....ccvvveneeeens (U [ PP [ PP [ PP 0]...... 6,085,843 |...... 6,085,843 |....... 13,335,870 [Note 0001 .......|...c.cceet 2,000
(6,325,953, 176 (6,325,953, 176
1609999999. Subtotal - short futures - hedging other 0 0 0 0 0] ) 317,921,829 XXX XXX
(6,325,953, 176 (6,325,953, 176
1649999999. Subtotal - short futures 0 0 0 0 0 317,921,829 XXX XXX
1679999999. Subtotal - SSAP No. 108 adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
(6,096,536,854 |(6,006,536,854
1709999999. Subtotal - hedging other 0 0 0 0 0] ) 1,415,255, 130 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
(6,096,536,854 |(6,096,536, 854
1759999999 - Totals 0 0 0 0 0 1,415,255, 130 XXX XXX

Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance

Total Net Cash Deposits 0 0 0
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON NATIONAL LIFE INSURANCE COMPANY

Description of Hedged Risk(s)

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

Jackson hedges on a macroeconomic basis and, as a result, does not calculate hedge effectiveness at the detailed level. See the Notes to the Financial Statements for additional Gelails. .......ieuuiiiueiiiiiiiiii i ettt et e e e et e et e et s et e e ea e e eae e e e e e e e e ea e e ea e e ea e e ea e e e a e e eae e et e e ea e et e e et e e ea e e ea e et e e ea e e ea e e ba e e nasannn s
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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 XXX XXX 0 0 0 0 0 1,415,255, 128 1,415,255, 128
BANK OF AMERICA .. . BATYDEB6GKMZOO31MB27 . |..........Y. Y .. 17,177,000 |... .. 24,930,940 .(101,438,029).... .. 24,930,940 ..(101,438,029)|.... .. 10,642,597 ....0
BARCLAYS .. G5GSEF7VJP5170UK5573 . Y. .. 53,186,983 42,765,651 |.. (25,757,373)|. 42,765,651 (25,757,373)|. 5,108,701 |..
BMO ... NQQBHPCNCCUBTUTQYE16 . e N | N O N [V N O N | I RN (O N L N | B Y 0.
BNP ... ROMUWSFPUBMPROBKS5P83 . Y .. 62,742,567 |... 86,127,471 .(131,945,315) ... 86,127,471 ... (131,945,315)[.... .7,678,439
BNP ... ROMUWSFPUBMPROBKSP8S3 . |.......... Y. .0 ..2,293,484 . (1,699,538)].... ..2,293,484 ....(1,699,538)[.... .1,078,425
CIBC .. 21GI19DL770X0HC3ZE78 . |. Y. .0 .0 . 229,728 |.. . (3,651,999)]. .229,728 .(3,651,999)|. 0 . 456,159 |..
CITIBANK .. . ES70DZWZ7FF32TWEFATE . |. Y. W0 .. 20,903,793 37,889,907 |.. (58,854,080)). 37,889,907 (58,854,080)|. .0 12,072,109 |..
CREDIT AGRICOLE 254900BNBXS34XZDJ223 . |. Y. .. 5,865,000 |[. .0 ..6,124,809 |.. ....(895,665)|. ..6,124,809 ... (895,665)). .0 1,169,782 |..
DEUTSCHE BANK .. 7LTWFZY1CNSX8D621K86 . |. Y. .. 1,978,000 |[. .0 ..1,973,631 |.. (58,339,976) . ..1,973,631 .. (58,339,976)|. 0 5,315,184 |..
GOLDMAN SACHS & CO . KD3XUN7CBT 14HNAYLUO2 . Y. 0 .0 66,098,355 |.. (98,238,931)/. 66,098,355 (98,238,931)]. .0 18,006,878 |.. .
GOLDMAN SACHS INTERNATIONAL . W22LROWP2HZNBBBKS528 . Y. W0 .. 23,631,674 10,154,183 |ooovveiiiiiiiiiececeine 0] 10,154,183 | i 0f 10,154,183 |oeveeiiiii 0. ....0
JPM CHASE ... . THBGLXDRUGQFUS7RNES7 . Y. . 11,597,392 |. .. 23,659, 141 63,554,579 |.. (35,751,335)|. 63,554,579 | . (35,751,335)]. . 16,205,852 15,189,829 |.. 7,736,540
MIZUHO CAPITAL MARKETS LLC .. 0V6W8S6aX2D1J857GP30 . Y. .. 1,580,000 |[. 0 ..3,526,726 |.. . (2,038,193)). ..3,526,726 .(2,038,193)). 0 1,223,249 |.. . 1,131,783
MORGAN STANLEY [NTERNAT [ONAL 4PQUHN3JPFGFNF3BBE53 . Y. 1 27,882,583 [.oeeeeeieee e 0] 27,882,583 [ ..eevreieiieeiie e 0 K 0.
MORGAN STANLEY ... 1GJSIL3JDEP3016NJZ34 . Y. 0 17,735,113 |.. . (3,105,854)). 17,735,113 .(3,105,854)). 0 .4,507,523 |..
NATIXIS . KX1WK48MPD4Y2NCU1Z63 . Y. .0 ..1,082,469 |.. . (1,591,163)). ..1,082,469 (1,591, 163)|. .0 . 568,094 |..
NOMURA .. 549300B3CEAHYG7K8164 . Y. 39 . 335,824 |.. L0 . 335,824 .0 24 .0
RBC ...... ES7IP3USRHIGC71XBU11 . Y. 0 .. 70,378 |.. L0 .. 70,378 .0 0 525,701 |..
SOCIETE GENERALE . 02RNES |BXP4ROTDBPU41 . Y. 0 | 0. L(132,911,210) [ 0 e 0 . (132,911,210)]. .0 .3,433,126 |..
SOCIETE GENERALE . 02RNE8|BXP4ROTDBPU4T . Y. .0 ..2,817,99% |.. .(718,320)|. ..2,817,996 (718,320)). .0 L 727,185 |..
TD Bank PT30B789TSUIDF371261 . |.......... Y. .. 26,595,445 |... ..6,061,354 . ..6,061,354 .. .6,061,354 |... 219,723

BFMBTE1CT2L1QCEMIKS0 . |.......... Y. .. 26,087,371 |... 18,214,242 18,214,242 0. . 18,214,242 |... . 141,533

WELLS FARGO . VYVVCKR63DVZZN70PB21 . |.......... Y. ..2,043,519 L0 ..2,043,519 0. . 462,532 ....0
0299999999. Total NAIC 1 Designation 55,239,524 306,060,714 421,912,932 (656,936,979) 0 421,912,932 (656,936,979) 95,862,316 88,521,769 11,036,957
0899999999. Aggregate sum of central clearinghouses (excluding exchange traded) 0 0 71,605,306 (1,318,288) 70,287,018 71,605,306 (1,318,288) 70,287,018 49,826,897 49,826,897
0999999999 - Gross totals 55,239,524 306,060,714 493,518,238 (658,255, 266) 70,287,018 493,518,238 (658,255,267) 166,149,334 1,553,603, 794 1,476, 118,982
1. Offset per SSAP No. 64 658,255,264 (658,255,266)

2. Net after right of offset per SSAP No. 64

(164,737,026)

0
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date
Collateral Pledged by Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin

or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, Vor V)

CHICAGO MERCANT ILE EXCHANGE .... SNZ20JLFKBMNNCLOOF39 .. | Corporate.. .. |023135-BC-9 ... . 13,400,199 |... ..13,562,543 |... ...13,563,949 |....08/22/2027 ...|.
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLOOF39 .. | Corporate 055451-AR-9 .5,788,204 .6,719,453 .6,479,9% |....02/24/2042 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLOOF39 .. | Corporate 05723K-AE-0 BAKER HUGHES . .2,205,660 .2,239,818 .2,213,767 |....12/15/2027 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLOOF39 .. | Corporate 1725201-AN-0 CINTAS ... .1,783,898 .1,791,854 .1,791,979 |....04/01/2027 ..

CHICAGO MERCANT ILE EXCHANGE .... . | 20030N-DH-1

. COMCAST .
. |209111-FG-3

SNZ20JLFKBMNNCLOOF39 .. | Corporate... .3,580,483 |... .4,479,635 |... .3,673,515 |....04/01/2040 ...].

CHICAGO MERCANT ILE EXCHANGE .... SNZ20JLFKBMNNCLOOF39 .. | Corporate... CONSOL IDATED EDISON OF NY ... .3,835,508 |... .4,479,635 |... .4,476,036 |....12/01/2045 ...|.
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. 209111-FT-5 CONSOL IDATED EDISON OF NY . .4,968,981 .5,823,526 ...12/01/2048 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 278865-BE-9 =00 I . 12,604,490 .. 12,516,996 ...08/24/2030 ..

CHICAGO MERCANT ILE EXCHANGE .... SNZ20JLFKBMNNCLOOF39 .. | Corporate... .. | 29379V-AT-0 ENTERPRISE PRODUCTS OPERATING .. ... 560,332 |... ... 537,556 |... ...02/01/2041 ...
. | 20736R-AP-5 ...

CHICAGO MERCANT ILE EXCHANGE .... SNZ20JLFKBMNNCLOOF39 .. | Corporate... ESTEE LAUDER CO .5,398,185 |... ....5,814,566 |... ....5,794,056 |....12/01/2029 ...|.
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. 341081-FB-8 FLORIDA POWER & LIGHT . . 11,354,585 .. 10,751,124 .. 11,802,275 |....04/01/2039 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. 369550-BL-1 GENERAL DYNAMICS . .8,916,355 .8,959,270 .8,049,854 |....04/01/2027 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. 437076-BX-9 HOME DEPOT ... .3,054,538 .3,583,708 .3,531,325 |....12/06/2048 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 437076-CA-8 HOME DEPOT ... .8,847,458 .8,959,270 .8,953,815 |....04/15/2027 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. 491674-BG-1 KENTUCKY UTILITIES . .8,438,892 .8,736,184 .9,509,255 |....11/01/2040 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 532457-CY-2 ELI LILLY ....... .2,671,117 .2,687,781 .2,681,830 |....02/12/2055 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. 539830-BB-4 LOCKHEED MARTIN ... .1,517,521 .1,791,854 .1,558,261 |....12/15/2042 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 582839-AG-1 MEAD JOHNSON NUTRITION .2,375,622 .2,687,781 .2,535,428 |....06/01/2044 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. 585055-BT-2 MEDTRONIC .. .7,591,304 .7,900,284 .7,862,468 |....03/15/2035 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. 654106-AK-9 NIKE ........ .8,447,427 .8,959,270 .8,803,562 |....08/27/2030 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. 66989H-AH-1 NOVARTIS CAPITAL . .3,157,426 .3,583,708 .3,646,039 |....05/06/2044 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 66989H-AK-4 NOVARTIS CAPITAL . .3,021,941 .3,655,382 .3,560,510 |....11/20/2045 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. 66989H-AR-9 NOVARTIS CAPITAL . . 16,410,874 .. 17,918,540 .. 17,908,482 |....08/14/2030 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 670346-AV-7 NUCOR .......... .1,647,251 .1,791,854 .1,788,241 |....04/01/2032 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. 67066G-AF-1 NVIDIA CORP .. . 21,189,794 .. 22,398,175 .. 22,363,628 |....04/01/2030 ..

CHICAGO MERCANT ILE EXCHANGE .... . | 68233J-AT-1 ...

. ONCOR ELECTRIC DELIVERY .
. | 70100H-AN-5 ...

SNZ20JLFKBMNNCLOOF39 .. | Corporate... 1,202,177 |... .1,343,891 |... ....1,175,602 |....12/01/2041 ...|.

CHICAGO MERCANT ILE EXCHANGE .... SNZ20JLFKBMNNCLOOF39 .. | Corporate... PARKER-HANNIFIN ... .3,940,421 |... .4,479,635 |... ....4,477,681 |....11/21/2044 ...|.
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. 713448-ES-3 PEPSICO ............. . 12,660,793 .. 13,438,906 12,454,022 |....08/19/2030 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. 718172-Al-1 PHILIP MORRIS INTERNAT |ONAL .2,352,830 .2,687,781 .2,273,719 |....11/15/2041 ..

CHICAGO MERCANT ILE EXCHANGE .... SNZ20JLFKBMNNCLOOF39 .. | Corporate... .. |718172-DA-4 PHILIP MORRIS INTERNATIONAL .. .9,877,271 |... .9,729,767 |... .9,742,317 |....02/15/2030 ...|.
. | 78409vV-BG-8

CHICAGO MERCANT ILE EXCHANGE .... SNZ20JLFKBMNNCLOOF39 .. | Corporate... S&P GLOBAL INC .... .1,334,080 |... .1,343,891 |... .1,328,876 |....05/01/2029 ...|.
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 79466L-AF-1 SALESFORCE ......... .1,326,363 .1,343,891 .1,343,765 |....04/11/2028 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. 842400-FP-3 SOUTHERN CALIFORNIA EDISON .6,881,723 7,167,416 .7,218,244 |....03/15/2040 ..

CHICAGO MERCANT ILE EXCHANGE .... . |902133-AY-3

. TYCO ELECTRONICS GROUP
. |907818-GH-5

SNZ20JLFKBMNNCLOOF39 .. | Corporate... .3,079,439 |... .4,479,635 |... .4,427,387 |....02/04/2032 ...|.

CHICAGO MERCANT ILE EXCHANGE .... SNZ20JLFKBMNNCLOOF39 .. | Corporate... UNION PACIFIC RAILROAD .. .7,108,643 |... 7,167,416 |... .7,164,001 |....12/01/2054 ...
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLOOF39 .. | Corporate 911312-BR-6 UNITED PARCEL SERVICE . .4,363,523 .4,479,635 .4,477,868 |....03/15/2029 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLOOF39 .. | Corporate 91324P-AR-3 UNITEDHEALTH GROUP .9,424,167 .8,959,270 .7,852,174 |....03/15/2036 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLOOF39 .. | Corporate 931142-CS-0 WAL-MART ... .3,382,959 .3,225,337 .3,657,239 |....04/01/2040 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLOOF39 .. | Corporate 983024-AN-0 WYETH ... 1,331,713 .1,254,298 .1,458,929 |....04/01/2037 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLOOF39 .. | Treasury. 912810-QF-8 TSY INFL 46,972,557 .. 98,978,433 ..0]....02/15/2040 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. | Treasury. 912810-5G-4 TSY INFL IX N/B 57,373,245 .. 61,818,964 ....02/15/2049 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLOOF39 .. | Treasury. 912810-S2-2 US TREASURY N/B . 17,851,794 31,357,445 ....08/15/2061 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. | Treasury. 91282C-AV-3 US TREASURY N/B . 36,448,699 .. 41,974,181 ... 11/15/2030 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLOOF39 .. | Treasury. 91282C-AY-7 US TREASURY N/B 45,973,325 48,299,425 ....11/30/2027 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. | Treasury. 91282C-CZ-2 US TREASURY N/B . 22,031,441 .. 22,192,112 ....09/30/2026 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLOOF39 .. | Treasury. 91282C-Dii-8 US TREASURY N/B 99,934,143 . 106, 185,270 ....01/31/2029 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. | Treasury. 91282C-HX-2 US TREASURY N/B 26,991,235 .. 26,877,810 ....08/31/2028 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLOOF39 .. | Corporate 00287Y-CY-3 ABBVIE .............. .4,556,059 .4,649,698 ...08/15/2035 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLOOF39 .. | Corporate 009158-AZ-9 AIR PRODUCTS & CHEMICALS .2,059,360 .2,789,819 ...05/15/2040 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLOOF39 .. | Corporate 013716-AU-9 RIO TINTO ALCAN ........ .2,976,178 .2,789,819 ...12/15/2083 ..

CHICAGO MERCANT ILE EXCHANGE .... SNZ20JLFKBMNNCLOOF39 .. | Corporate... .. | 03522A-AH-3 ... ANHEUSER-BUSCH INBEV .. .4,610,134 |... .4,649,698 |... ...02/01/2036 ...|.
. |03523T-BU-1 ...

CHICAGO MERCANT ILE EXCHANGE .... SNZ20JLFKBMNNCLOOF39 .. | Corporate... ANHEUSER-BUSCH INBEV .. .4,826,347 |... .4,649,698 |... ...01/23/2089 ...|.
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. 149123-88-9 CATERPILLAR .. .2,511,893 .2,510,837 ...05/27/2041 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. 1725201-AN-0 CINTAS ...... . 18,581,008 .. 18,493,710 ...04/01/2027 ..

CHICAGO MERCANT ILE EXCHANGE .... SNZ20JLFKBMNNCLOOF39 .. | Corporate... .. | 23338V-AZ-9 DTE ELECTRIC . 4,715,373 |... .4,649,698 |... ....4:637:742 ....05/15/2085 ... |.
. | 244199-BJ-3 ...

CHICAGO MERCANT ILE EXCHANGE .... SNZ20JLFKBMNNCLOOF39 .. | Corporate... DEERE 13,325,964 |... 13,949,095 |... .. 13,937,827 |....04/15/2030 ...|.
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. 24422E-IIN-5 JOHN DEERE CAPITAL .5,736,462 .5,601,027 .5,598,109 |....10/11/2029 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. 25243Y-BB-4 DIAGEQ CAPITAL .... . 15,678,691 .. 16,772,392 .. 16,718,007 |....10/24/2029 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. 25243Y-BH-1 DIAGEO CAPITAL . ... 245,014 ... 232,485 ... 231,654 |....01/24/2033 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. 254687-FL-5 WALT DISNEY ..... .8,684,707 .9,299,397 .9,078,567 |....09/01/2029 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFKBMNNCLQOF39 .. 26444H-AK-7 DUKE ENERGY FLORIDA .6,614,627 .7,439,517 .7,433,057 |....12/15/2031 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 278865-BE-9 ECOLAB ....evvveieeennns .7,575,191 .7,439,517 .7,451,021 |....03/24/2030 ..

CHICAGO MERCANTILE EXCHANGE .... . |29379V-CD-3 ... ENTERPRISE PRODUCTS OPERATING .. .4,864,149 |... .4,649,698 |... ....4,643,007 |....01/31/2033 ...|.

SNZ20JLFKBMNNCLOOF39 .. | Corporate...
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SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date
Collateral Pledged by Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
CHICAGO MERCANTILE EXCHANGE .... SNZ20JLFK8MNNCLQOF39 .. | Corporate.. .. |29379V-CL-5 ........ | ENTERPRISE PRODUCTS OPERATING ..... . .6,734,060 |... .6,588,623 |... ....6,663,301 |....01/15/2036 ...|.
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. | Corporate. 30231G-BE-1 EXXON MOBILORA .......... . 13,280,451 13,949,095 13,287,251 |....08/16/2029 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. | Corporate. 341081-GY-7 FLORIDA POWER & LIGHT . .9,026,538 .8,954,389 .8,932,141 |....03/15/2055 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. | Corporate. 369550-BN-9 GENERAL DYNAMICS ....... 19,932,437 .. 20,458,673 .. 20,367,694 |....04/01/2030 ..
CHICAGO MERCANTILE EXCHANGE .... SNZ20JLFK8MNNCLQOF39 .. [ Corporate... .. | 377372-AN-7 GLAXOSMITHKLINE CAPITAL . . 22,251,079 |... ...22,318,562 |... .. 22,317,375 |....06/15/2028 ...|.
CHICAGO MERCANTILE EXCHANGE .... SNZ20JLFK8MNNCLQOF39 .. [ Corporate... . |437076-AS-1 HOME DEPOT ... .9,884,917 |... .9,299,397 |... ....9,961,448 |....12/16/2036 ...|.
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 437076-BY-7 HOME DEPOT . 13,405,248 13,949,095 13,935,479 |....06/15/2029 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 459200-KA-8 1BM ......... .9,064,827 .9,299,397 .9,333,601 |....05/15/2029 ..
CHICAGO MERCANTILE EXCHANGE .... ... SNZ20JLFKBNNNCLQOF39 .. | Corporate... .. |494368-CB-7 KIMBERLY-CLARK . .8,911,764 |... .9,299,397 |... .9,309,488 |....03/26/2030 ...[.
CHICAGO MERCANTILE EXCHANGE .... . SNZ20JLFK8MNNCLQOF39 .. | Corporate... . |582839-AG-1 ... MEAD JOHNSON NUTRITION .. .3,464,434 |... .3,913,186 |... .3,691,372 |....06/01/2044 ...|.
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 585055-BT-2 MEDTRONIC .. .8,457,742 .8,718,184 .8,676,453 |....03/15/2035 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 654106-AK-9 NIKE ..... 6,178,068 .6,509,578 .6,396,444 |....03/27/2030 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 713448-ES-3 PEPSICO .. .6,499,479 .6,844,356 .6,342,761 |....03/19/2030 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 717081-DE-0 PFIZER .3,973,513 .4,649,69 .4,463,990 |....06/15/2043 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 717081-E2-2 PFIZER ... . 11,487,759 .. 15,772,707 .. 15,699,262 |....05/28/2040 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 742718-FH-7 PROCTER & GAMBLE .... . 15,156,089 .. 15,808,974 .. 15,793,018 |....03/25/2030 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 743820-AA-0 PROV ST JOSEPH HLTH OBL . .2,620,359 .2,789,819 .2,789,819 |....10/01/2029 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. T47525-AU-7 QUALCOMM .6,472,379 .6,509,578 .6,507,676 |....05/20/2027 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. T47525-BP-7 QUALCOMM ... .4,448,850 .5,269,968 .5,234,607 |....05/20/2032 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 760759-AV-2 REPUBLIC SERVICES .2,971,336 .3,198,992 .3,198,257 |....03/01/2030 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 78409V-BG-8 S&P GLOBAL INC ....... .2,321,138 .2,324,849 .2,298,874 |....05/01/2029 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 797440-CB-8 SAN DIEGO GAS & ELECTRIC .2,552,966 .2,789,819 2,777,095 |....03/15/2032 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 842400-FP-3 SOUTHERN CALIFORNIA EDISON . 14,055,078 .. 14,414,065 14,516,282 |....03/15/2040 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 842400-GU-1 SOUTHERN CALIFORNIA EDISON .2,532,669 .2,789,819 .2,784,412 |....06/01/2030 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 854502-AH-4 STANLEY BLACK & DECKER .. .1,851,873 .1,859,879 .1,859,426 |....11/15/2028 ..
CHICAGO MERCANTILE EXCHANGE .... SNZ20JLFK8MNNCLQOF39 .. [ Corporate... .. |872898-AC-5 ... TSMC ARIZONA CORP 4,212,679 |... .4,649,69% |... .4,638,119 |....10/25/2031 ...|.
CHICAGO MERCANTILE EXCHANGE .... SNZ20JLFK8MNNCLQOF39 .. [ Corporate... . | 883556-BZ-4 ... THERMO FISHER SCIENTIFIC ... .2,201,415 |... .2,324,849 |... ....2,323,652 |....10/01/2029 ...|.
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 883556-CL-4 THERMO FISHER SCIENTIFIC .6,918,787 .7,858,920 .7,808,376 |....10/15/2031 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 89236T-KQ-7 TOYOTA MOTOR CREDIT ... . 14,310,125 13,949,095 13,945,837 |....01/12/2028 ..
CHICAGO MERCANTILE EXCHANGE .... SNZ20JLFK8MNNCLQOF39 .. [ Corporate... .. |907818-FZ-6 .. UNION PACIFIC RAILROAD .. .1,533,490 |... .2,146,301 |... ....2,141,802 |....02/14/2053 ...|.
CHICAGO MERCANTILE EXCHANGE .... SNZ20JLFK8MNNCLQOF39 .. [ Corporate... . |907818-GB-8 .. UNION PACIFIC RAILROAD . 16,876,058 |... .. 16,738,914 |... .. 16,699,075 |....01/20/2033 ...|.
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 907818-GH-5 UNION PACIFIC RAILROAD .7,373,842 .7,439,517 .7,435,973 |....12/01/2054 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. 911312-BV-7 UNITED PARCEL SERVICE . 2,711,422 .2,789,819 .2,667,059 |....04/01/2040 ..
CHICAGO MERCANTILE EXCHANGE .... SNZ20JLFK8MNNCLQOF39 .. [ Corporate... .. |91324P-CN-0 ... UNITEDHEALTH GROUP 12,782,311 |... .2,748,902 |... .2,742,537 |....01/15/2027 ...|.
CHICAGO MERCANTILE EXCHANGE .... SNZ20JLFK8MNNCLQOF39 .. [ Corporate... . [91324P-DP-4 ... UNITEDHEALTH GROUP .6,268,158 |... .6,347,768 |... ....6,363,145 |....12/15/2028 ...|.
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. | Corporate. 927804-FZ-2 VIRGINIA ELECTRIC & POWER . . 11,134,462 .. 11,159,276 11,153,538 |....04/01/2028 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. [ Treasury. 912810-SX-7 US TREASLRY N/B ... . 64,037,241 . 102,293,363 ..0]....05/15/2051 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. [ Treasury. 912810-SZ-2 US TREASURY N/B 21,923,328 .. 38,127,526 ..0]....08/15/2051 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. [ Treasury. 91282C-EC-1 TSY INFL IX N/B . 70,919,757 .. 71,899,955 ..0]....02/15/2049 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. | Treasury. 91282C-HF-1 US TREASURY N/B .7,767,564 .7,895,872 ..0]....05/31/2030 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. [ Treasury. 91282C-KU-4 US TREASLRY N/B .5,907,732 .5,807,017 ..0]....05/31/2030 ..
CHICAGO MERCANTILE EXCHANGE . SNZ20JLFK8MNNCLQOF39 .. [ Treasury. 912810-S6-4 TSY INFL IX N/B .. . 16,467,633 .. 17,755,267 ..0]....02/15/2049 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. | Corporate. 264420-AH-7 DUKE ENERGY CAROLINAS . 760,448 ... 750,000 779,287 |....02/15/2040 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. | Corporate. 29379V-Al-3 ENTERPRISE PRODUCTS OPEf .6,618,457 7,000,000 .6,977,129 |....08/15/2042 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. | Corporate. 29379V-BT-9 ENTERPRISE PRODUCTS OPERATING .. .6,328,372 .6,320,000 .6,295,253 |....10/16/2028 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. | Corporate. 29379V-BlI-2 ENTERPRISE PRODUCTS OPERATING .3,768,208 4,554,000 .4,545,758 |....01/31/2050 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. | Corporate. 341081-FC-6 FLORIDA POWER & LIGHT ... .4,195,876 4,000,000 .4,033,771 |....03/01/2040 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. | Corporate. 731572-AB-9 RALPH LAUREN . .6,555,221 6,976,000 .6,945,741 |....06/15/2030 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. | Corporate. 023135-BC-9 AMAZON ........ 404,533 409,434 409,476 |....08/22/2027 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. | Corporate. 055451-AR-9 BHP BILLITON FINANCE USA 174,737 195,622 |....02/24/2042 ..
INTERCONT INENTAL EXCHANGE ... 5493000F4Z0331V32P92 .. | Corporate... . | 05723K-AE-0 BAKER HUGHES .. 66,586 ... .. 66,830 [....12/15/2027 ...|.
INTERCONT INENTAL EXCHANGE ... 5493000F4Z0331V32P92 .. | Corporate... . [ 172520-AN-0 ... CINTAS ... s s ...04/01/2027 ...|.
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. 20030N-DH-1 COMCAST . 135,234 110,898 |....04/01/2040 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. 209111-FG-3 CONSOL IDATED EDISON OF NY . 135,234 135,125 |....12/01/2045 ..
INTERCONT INENTAL EXCHANGE ... 5493000F4Z0331V32P92 .. | Corporate... .. |209111-FT-5 CONSOL IDATED EDISON OF NY .... .. 175,804 |... ... 175,215 |....12/01/2048 ...|.
INTERCONT INENTAL EXCHANGE ... 5493000F4Z0331V32P92 .. | Corporate... . | 278865-BE-9 ECOLAB ... 378,454 |....03/24/2030 ...|.
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. 29379V-AT-0 ENTERPRISE PRODUCTS OPERATING . 18,031 |....02/01/2041 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. 29736R-AP-5 ESTEE LAUDER CO ........ 162,963 174,914 |....12/01/2029 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. 341081-FB-8 FLORIDA POWER & LIGHT . s 356,294 |....04/01/2039 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. 369550-BL-1 GENERAL DYNAMICS . 270,183 |....04/01/2027 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. 437076-BX-9 HOME DEPOT ... 106,606 |....12/06/2048 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. 437076-CA-8 HOME DEPOT ... 270,303 |....04/15/2027 ..
INTERCONT INENTAL EXCHANGE ... 5493000F420331V32P92 .. | Corporate... . [491674-BG-1 KENTUCKY UTILITIES . .. 287,071 [....11/01/2040 ...|.
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INTERCONT INENTAL EXCHANGE ... 5493000F4Z033MV32P92 .. | Corporate.. . |532457-CY-2 ... ELI LILLY .... ...02/12/2055 ...|.
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. | Corporate. 539830-BB-4 LOCKHEED MARTIN ... ...12/15/2042 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. | Corporate. 582839-AG-1 MEAD JOHNSON NUTRITION ...06/01/2044 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. | Corporate. 585055-BT-2 MEDTRONIC .. ...03/15/2035 ..
INTERCONT INENTAL EXCHANGE ... 5493000F420331V32P92 .. | Corporate... .. | 654106-AK-9 ... |NIKE ...03/27/2030 ...|.
INTERCONT INENTAL EXCHANGE ... 5493000F4Z0331V32P92 .. | Corporate... . | 66989H-AH-1 ... NOVARTIS CAPITAL .... ...05/06/2044 ...|.
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. 66989H-AK-4 NOVARTIS CAPITAL . ...11/20/2045 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. 66989H-AR-9 NOVARTIS CAPITAL . ...08/14/2030 ..
INTERCONT INENTAL EXCHANGE ... 5493000F420331V32P92 .. [ Corporate... .. | 670346-AV-7 NUCOR ....04/01/2032 ...|.
INTERCONT INENTAL EXCHANGE ... 5493000F4Z0331V32P92 .. | Corporate... . |67066G-AF-1 .. NVIDIA CORP ...04/01/2030 ...|.
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. | Corporate. 68233J-AT-1 ONCOR ELECTRIC DELIVERY . ...12/01/2041 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. | Corporate. 70109H-AN-5 PARKER-HANNIFIN ... ...11/2172044 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. | Corporate. 713448-ES-3 PEPSICO ... ...03/19/2030 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. | Corporate. 718172-AM-1 PHILIP MORRIS INTERNATIONAL ...11/15/2041 ..
INTERCONT INENTAL EXCHANGE . 5493000F42033MV32P92 .. | Corporate. 718172-DA-4 PHILIP MORRIS INTERNATIONAL ...02/15/2030 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. | Corporate. 78409V-BG-8 S&P GLOBAL INC .... ...05/01/2029 ..
INTERCONT INENTAL EXCHANGE . 5493000F42033MV32P92 .. | Corporate. 79466L-AF-1 SALESFORCE ......... ...04/11/2028 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. | Corporate. 842400-FP-3 SOUTHERN CALIFORNIA EDISON s s ...03/15/2040 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. | Corporate. 902133-AY-3 TYCO ELECTRONICS GROUP .. 135,234 133,656 |....02/04/2032 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. | Corporate. 907818-GH-5 UNION PACIFIC RAILROAD 216,374 216,271 |....12/01/2054 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. | Corporate. 911312-BR-6 UNITED PARCEL SERVICE . 135,234 135,180 |....03/15/2029 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. | Corporate. 91324P-AR-3 UNITEDHEALTH GROUP .. 227,989 |....03/15/2036 ..
INTERCONT INENTAL EXCHANGE . 5493000F42033MV32P92 .. | Corporate. 931142-CS-0 WAL-MART ... 110,407 |....04/01/2040 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z033MV32P92 .. | Corporate. 983024-AN-0 WYETH ....... ..44,043 |....04/01/2037 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z0331V32P92 .. [ Treasury. 912810-QF-8 TSY INFL IX N/B ..0]....02/15/2040 ..
INTERCONT INENTAL EXCHANGE ... 5493000F4Z0331V32P92 .. | Treasury. .. |912810-SG-4 TSY INFL IX N/B .. 1,732,015 |... .1,866,225 |... ....02/15/2049 ...|.
INTERCONT INENTAL EXCHANGE ... 5493000F4Z0331V32P92 .. [ Treasury. . |912810-Sz-2 ... US TREASLRY N/B ... ... 538,920 |... ... 946,636 |... ....08/15/2051 ...|.
INTERCONT INENTAL EXCHANGE . 5493000F4Z0331V32P92 .. [ Treasury. 91282C-AV-3 US TREASURY N/B .1,100,333 .1,267,140 ....11/15/2030 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z0331V32P92 .. [ Treasury. 91282C-AY-7 US TREASLRY N/B .1,387,868 .1,458,090 ....11/30/2027 ..
INTERCONT INENTAL EXCHANGE ... 5493000F4Z0331V32P92 .. | Treasury. .. |91282C-CZ-2 ... US TREASURY N/B ... ... 665,097 |... ... 669,948 |... ....09/30/2026 ...|.
INTERCONT INENTAL EXCHANGE ... 5493000F4Z0331V32P92 .. [ Treasury. . |91282C-D-8 ... US TREASLRY N/B ... .3,016,867 |... .3,205,579 |... ....01/31/2029 ...|.
INTERCONT INENTAL EXCHANGE . 5493000F4Z0331V32P92 .. [ Treasury. 91282C-HX-2 US TREASURY N/B 811,402 ....08/31/2028 ..
INTERCONT INENTAL EXCHANGE . 5493000F4Z0331V32P92 .. [ Treasury. 91282C-HX-2 US TREASLRY N/B 351,424 ....08/31/2028 ..
INTERCONT INENTAL EXCHANGE ... 5493000F4Z0331V32P92 .. | Treasury. .. |91282C-HX-2 ... US TREASURY N/B ... s ....08/31/2028 ...|.
INTERCONT INENTAL EXCHANGE ... 5493000F4Z0331V32P92 .. [ Treasury. . |91282C-HX-2 ... US TREASLRY N/B ... s ....08/31/2028 ...|.
INTERCONT INENTAL EXCHANGE . 5493000F4Z0331V32P92 .. [ Treasury. 91282C-HX-2 US TREASURY N/B 86,782 ..0]....08/31/2028 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Corporate. 023135-BC-9 AMAZON ....oevvneenn .1,166,023 .1,166,144 |....08/22/2027 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Corporate. 055451-AR-9 BHP BILLITON FINANCE USA 577,697 557,110 |....02/24/2042 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Corporate. 05723K-AE-0 BAKER HUGHES . 192,566 190,326 |....12/16/2027 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Corporate. 172520-AN-0 CINTAS ... 154,053 154,063 |....04/01/2027 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Corporate. 20030N-DH-1 COMCAST . 385,131 315,826 |....04/01/2040 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Corporate. 209111-FG-3 CONSOL IDATED EDISON OF NY . 385,131 384,822 |....12/01/2045 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Corporate. 209111-FT-5 CONSOL IDATED EDISON OF NY . 500,671 498,99 |....12/01/2048 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Corporate. 278865-BE-9 ECOLAB ..eveveeeeeeeeeeieees ,076,134 ,077,798 |....03/24/2030 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Corporate. 29379V-AT-0 ENTERPRISE PRODUCTS OPERATING ..46,216 ..51,351 [....02/01/2041 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Corporate. 29736R-AP-5 ESTEE LAUDER CO ........ 499,900 498,137 |....12/01/2029 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Corporate. 341081-FB-8 FLORIDA POWER & LIGHT . .1,014,686 |....04/01/2039 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Corporate. 369550-BL-1 GENERAL DYNAMICS . 769,453 |....04/01/2027 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Corporate. 437076-BX-9 HOME DEPOT ... 303,601 |....12/06/2048 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Corporate. 437076-CA-8 HOME DEPOT ... 769,794 |....04/15/2027 ..
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... .. |491674-BG-1 ... | KENTUCKY UTILITIES . ... 817,547 |....11/01/2040 ...|.
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... . |532457-CY-2 ... ELI LILLY . s .. 230,567 |....02/12/2055 ...|.
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 539830-BB-4 LOCKHEED MARTIN ... 154,053 133,970 |....12/15/2042 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 582839-AG-1 MEAD JOHNSON NUTRITION 231,079 217,980 |....06/01/2044 ..
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... .. | 585055-BT-2 MEDTRONIC ...679,217 |... ... 675,966 |....03/15/2035 ...|.
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... . | 654106-AK-9 NIKE .. 770,263 |... .. 756,876 |....03/27/2030 ...|.
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 66989H-AH-1 NOVARTIS CAPITAL . 308,105 313,464 |....05/06/2044 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 66989H-AK-4 NOVARTIS CAPITAL . 314,267 306,111 |....11/20/2045 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 66989H-AR-9 NOVARTIS CAPITAL . .1,540,525 .1,539,660 |....08/14/2030 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 670346-AV-7 NUCOR ... 154,053 153,742 |....04/01/2032 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 67066G-AF-1 NVIDIA CORP .. .1,925,656 .1,922,686 |....04/01/2030 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 68233J-AT-1 ONCOR ELECTRIC DELIVERY . 115,539 101,071 |....12/01/2041 ..
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... . [70109H-AN-5 ... PARKER-HANNIF IN .. 385,131 ... .. 384,963 |....11/21/2044 ...|.
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CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate.. .. |713448-ES-3 ........ | PEPSICO .. .1,088,4% |... 1,155,394 |... ,070,720 |....03/19/2030 ...|.
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 718172-AM-1 PHILIP Mo 202,282 231,079 195,480 |....11/15/2041 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 718172-DA-4 PHILIP MORRIS INTERNATIONAL 849,187 836,505 837,584 |....02/15/2030 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 78409V-BG-8 S&P GLOBAL INC .... 114,696 115,539 114,248 |....05/01/2029 ..
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... .. | 79466L-AF-1 ... | SALESFORCE ... 114,032 |... ... 115,539 |... ... 115,529 |....04/11/2028 ...|.
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... .. | 842400-FP-3 ... SOUTHERN CALIFORNIA EDISON ... .. 591,648 |... ..616,210 |... .. 620,580 |....03/15/2040 ...|.
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 902133-AY-3 TYCO ELECTRONICS GROUP .. 342,128 385,131 380,639 |....02/04/2032 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 907818-GH-5 UNION PACIFIC RAILROAD 611,157 616,210 615,916 |....12/01/2054 ..
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... .. |911312-BR-6 UNITED PARCEL SERVICE .... ... 375,149 |... ... 385,131 |... ... 384,979 |....03/15/2029 ...|.
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... .. |91324P-AR-3 ... UNITEDHEALTH GROUP .. ..810,231 |... .. 770,263 |... .. 649,289 |....03/15/2036 ...|.
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 931142-CS-0 WAL-MART ... 290,846 277,295 314,427 |....04/01/2040 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 983024-AN-0 WYETH ....... 114,492 107,837 125,430 |....04/01/2037 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Treasury. 912810-QF-8 TSY INFL IX N/B . 12,635,789 .8,509,552 ..0]....02/15/2040 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Treasury. 912810-S6-4 TSY INFL IX N/B .4,932,5% .5,314,811 ....02/15/2049 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Treasury. 912810-SZ-2 US TREASLRY N/B .1,534,787 .2,695,919 ....08/15/2051 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Treasury. 91282C-AV-3 US TREASURY N/B .3,133,633 .3,608,680 ....11/15/2030 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Treasury. 91282C-AY-7 US TREASLRY N/B .3,952,501 .4,152,485 ....11/30/2027 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Treasury. 91282C-CZ-2 US TREASURY N/B .1,894,127 .1,907,940 ....09/30/2026 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Treasury. 91282C-DIi-8 US TREASLRY N/B .8,591,718 .9,129,151 ....01/31/2029 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Treasury. 91282C-HX-2 US TREASURY N/B .2,320,539 .2,310,788 ....08/31/2028 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Treasury. 91282C-HF-1 US TREASLRY N/B 13,829,953 .. 14,000,000 ....05/31/2030 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Treasury. 91282C-CZ-2 US TREASURY N/B . 34,814,694 .. 35,000,000 ....09/30/2026 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 00287Y-CY-3 ABBVIE ....ovvvneenee 343,247 ... 350,302 ....03/15/2035 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 009158-AZ-9 AIR PRODUCTS & CHEMICALS 155, 149 210,181 151,195 |....05/15/2040 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 013716-AU-9 RIO TINTO ALCAN ........ 224,221 210,181 205,827 |....12/15/2033 ..
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... .. | 03522A-AH-3 ... ANHEUSER-BUSCH INBEV .. ... 347,321 |... ... 350,302 |... ... 367,782 |....02/01/2036 ...|.
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... .. |03523T-BU-1 ... ANHEUSER-BUSCH INBEV .. .. 363,610 |... .. 350,302 |... .. 338,878 |....01/23/2039 ...|.
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 149123-BS-9 CATERPILLAR .. 189,242 189, 163 188,881 |....05/27/2041 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 172520-AN-0 CINTAS ...... .1,399,867 .1,393,290 .1,393,387 |....04/01/2027 ..
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... .. | 23338V-AZ-9 DTE ELECTRIC . ... 355,250 |... ... 350,302 |... ... 349,401 |....05/15/2055 ...|.
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... .. |244199-BJ-3 ... DEERE ,003,959 |... ,050,905 |... ,050,056 |....04/15/2030 ...|.
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 24422E-IIN-5 JOHN DEERE CAPITAL 432,177 421,973 421,754 |....10/11/2029 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 25243Y-BB-4 DIAGEO CAPITAL .... .1,181,210 .1,263,608 .1,259,511 |....10/24/2029 ..
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... .. | 25243Y-BH-1 ... DIAGEO CAPITAL .... s s ...01/24/2083 ...|.
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... . | 254687-FL-5 ... WALT DISNEY s s .. 683, ....09/01/2029 ...|.
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 26444H-AK-7 DUKE ENERGY FLORIDA 498,337 560,483 559,99 |....12/15/2031 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 278865-BE-9 ECOLAB ....cevvvvnniininnns 570,704 560,483 561,349 |....03/24/2030 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 29379V-CD-3 ENTERPRISE PRODUCTS OPERATING 366,458 350,302 349,804 |....01/31/2033 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 29379V-CL-5 ENTERPRISE PRODUCTS OPERATING 507,334 496,377 502,004 |....01/15/2036 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 30231G-BE-1 EXXON MOBILORA .......... ,000,530 ,050,905 ,001,043 |....08/16/2029 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 341081-GY-7 FLORIDA POWER & LIGHT . 680,047 674,611 672,935 |....03/15/2085 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 369550-BN-9 GENERAL DYNAMICS ....... .1,501,681 .1,541,327 .1,534,473 |....04/01/2030 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 377372-AN-7 GLAXOSMITHKL INE CAPITAL . .1,676,365 .1,681,448 .1,681,359 |....05/15/2028 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 437076-AS-1 HOME DEPOT ... 744,716 700,603 750,481 |....12/16/2036 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 437076-BY-7 HOME DEPOT ,009,932 .1,050,905 .1,049,879 |....06/15/2029 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 459200-KA-8 1BM ......... 682,931 700,603 703,180 |....05/15/2029 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 494368-CB-7 KIMBERLY-CLARK . 671,400 700,603 701,364 |....03/26/2030 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 582839-AG-1 MEAD JOHNSON NUTRI 261,006 294,814 278,108 |....06/01/2044 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 585055-BT-2 MEDTRONIC .. 637,194 656,816 653,672 |....03/15/2035 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 654106-AK-9 NIKE ..... 465,447 490,422 481,899 |....03/27/2030 ..
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... .. | 713448-ES-3 PEPSICO .. ... 489,662 |... ... 515,644 |... ... 477,855 |....03/19/2030 ...|.
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... . |717081-DE-0 .. PFIZER ... .. 299,359 |... ... 350,302 |... ... 336,311 |....06/15/2043 ...|.
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. T17081-E2-2 PFIZER ... 865,471 .1,188,293 .1,182,760 |....05/28/2040 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 742718-FH-7 PROCTER & GAMBLE .... .1,141,838 .1,191,026 .1,189,823 |....03/25/2030 ..
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... .. | 743820-AA-0 ... | PROV ST JOSEPH HLTH OBL . .. 197,414 ... ...210,181 |... ... 210,181 |....10/01/2029 ...|.
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... . | 747525-AU-T7 ... QUALCOMM ... .. 487,620 |... .. 490,422 |... .. 490,279 |....05/20/2027 ...|.
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. T47525-BP-7 QUALCOMM ... 335,170 397,032 394,368 |....06/20/2032 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 760759-AV-2 REPUBLIC SERVICES 223,856 241,008 240,952 |....03/01/2030 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 78409V-BG-8 S&P GLOBAL INC ....... 174,871 175,151 173,194 |....06/01/2029 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 797440-CB-8 SAN DIEGO GAS & ELECTRIC .. 192,337 210,181 209,222 |....03/15/2032 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 842400-FP-3 SOUTHERN CALIFORNIA EDISON ,058,890 .1,085,935 .1,093,636 |....03/15/2040 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 842400-GU-1 SOUTHERN CALIFORNIA EDISON 190,808 210,181 209,774 |....06/01/2030 ..
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... . |854502-AH-4 ... STANLEY BLACK & DECKER .. 139,517 |... .. 140,121 ... .. 140,087 |....11/15/2028 ...|.
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CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate.. . |872898-AC-5 ... TSMC ARIZONA CORP ... L 317,377 ... ... 350,302 |... ... 349,429 |....10/25/2031 ...|.
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 883556-BZ-4 THERMO FISHER SCIENT 165,852 175,151 175,061 |....10/01/2029 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 883556-CL-4 THERMO FISHER SCIENTIFIC 521,252 592,080 588,272 |....10/15/2031 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 89236T-KQ-7 TOYOTA MOTOR CREDIT ... .1,078,105 .1,050,905 .1,050,660 |....01/12/2028 ..
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... .. |907818-FZ-6 .. UNION PACIFIC RAILROAD .. ... 115,531 |... ... 161,699 |... ... 161,360 |....02/14/2053 ...|.
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... . |907818-GB-8 .. UNION PACIFIC RAILROAD 1,271,418 ... 1,261,086 |... .1,258,085 |....01/20/2033 ...|.
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 907818-GH-5 UNION PACIFIC RAILROAD 555,535 560,483 ...12/01/2054 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 911312-BV-7 UNITED PARCEL SERVICE . 208,795 210,181 ...04/01/2040 ..
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... .. |91324P-CN-0 ... UNITEDHEALTH GROUP ... 209,615 |... ... 207,098 |... ...01/15/2027 ...|.
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... . |91324P-DP-4 ... UNITEDHEALTH GROUP L A472,234 ... ... 478,232 |... . ...12/15/2028 ...|.
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Corporate. 927804-FZ-2 VIRGINIA ELECTRIC & POWER . 838,855 840,724 840,292 |....04/01/2028 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Treasury. 912810-SX-7 US TREASURY N/B ... .4,824 475 .7,706,637 ..0]....05/15/2051 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Treasury. 912810-SZ-2 US TREASLRY N/B .1,651,672 .2,872,474 ..0]....08/15/2051 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Treasury. 91282C-EC-1 TSY INFL IX N/B . 64,539,604 .. 65,431,621 ..0]....02/15/2049 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Treasury. 91282C-HF-1 US TREASLRY N/B 7,068,771 .7,185,536 ..0]....05/31/2030 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Treasury. 91282C-KU-4 US TREASURY N/B .5,376,255 .5,284,600 ..0]....05/31/2030 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Treasury. 912810-S6-4 TSY INFL IX N/B . 14,986,156 .. 16,157,951 ..0]....02/15/2049 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 172520-AN-0 CINTAS ... . 12,948,130 .. 13,000,000 .. 13,000,904 |....04/01/2027 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 264420-AH-7 DUKE ENERG .6,934,165 7,000,000 .7,273,347 |....02/15/2040 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 459200-KA-8 1BM . . 15,068,015 .. 15,500,000 15,557,012 |....05/15/2029 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 459200-KX-8 IBM . . 11,006,711 .. 11,000,000 10,993,697 |....02/06/2028 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 716973-AE-2 PFIZER INVESTMENT ENTERPRISES .5,944,500 6,000,000 .5,993,085 |....05/19/2033 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 78409V-BK-9 S&P GLOBAL INC .....ccvvvnnnns .1,053,185 .1,156,000 1,147,252 |....03/01/2032 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 842400-G0-0 SOUTHERN CALIFORNIA EDISON .8,867,286 .9,000,000 .9,041,326 |....03/01/2029 ..
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. 907818-FQ-6 UNION PACIFIC RAILROAD .. .8,423,100 .. 10,000,000 10,320,195 |....04/06/2036 ..
CHICAGO BOARD OF TRADE 549300EX04020BFQTQ27 .. | Corporate... .. |911312-BY-1 UNITED PARCEL SERVICE .... . 15,069,301 |... .. 15,000,000 |... ...04/01/2030 ...|.
CHICAGO BOARD OF TRADE .. 549300EX04020BFQTQ27 .. | Treasury.... . |912810-TG-3 US TREASLRY N/B . 83,449,765 |... .120,000,000 |... ....05/15/2052 ...|.
HSBC 11E8VN30JCEQV 1H4R804 .. 03523T-BU-1 ANHEUSER-BUSCH INBEV .9,757,509 .9,389,000 .9,082,820 |....01/23/2039 ..
HSBC .. 11E8VN30JCEQV1H4R804 .. 04351L-AB-6 ASCENSION HEALTH ....... . 11,625,021 .. 14,402,000 13,673,959 |....11/15/2046 ..
HSBC 11E8VN30JCEQV1H4R804 .. | Corporate... 136375-CK-6 CANADIAN NATIONAL RAILWAY .... 1,598,275 |... .2,192,000 |... ....2,287,915 |....08/02/2046 ...|.
HSBC 11EBVN30JCEQV1H4R804 .. | Corporate... . [ 15189X-AN-8 CENTERPOINT ENERGY .. .3,008,354 |... .3,400,000 |... .3,472,328 |....04/01/2044 ...|.
HSBC .. 11E8VN30JCEQV 1H4R804 .. 23338V-AZ-9 DTE ELECTRIC ...... .2,034,780 .1,994,857 |....05/15/2055 ..
HSBC .. 11E8VN30JCEQV1H4R804 .. 264420-AH-7 DUKE ENERGY CAROLINAS . .8,080,89% .8,312,397 |....02/15/2040 ..
HSBC 11E8VN30JCEQV1H4R804 .. | Corporate... .. |438516-BU-9 ... HONEYWELL INTERNATIONAL . ... 400,899 |... ... 418,483 |....08/15/2029 ...|.
HSBC 11EBVN30JCEQV1H4R804 .. | Corporate... . |532457-CY-2 ... ELI LILLY .3,033,753 |... ....2,993,357 |....02/12/2085 ...|.
HSBC .. 11E8VN30JCEQV1H4R804 .. | Corporate. 718172-AU-3 PHILIP MORRIS INTERNATIONAL .6,215,048 .6,124,299 |....08/21/2042 ..
HSBC .. 11E8VN30JCEQV1H4R804 .. | Corporate. 91324P-CA-8 UNITEDHEALTH GROUP .. .5,831,518 .6,076,501 |....10/15/2042 ..
HSBC ..... . 1IE8VN30JCEQV1H4RB04 .. [ Corporate 94106L-BR-9 WASTE MANAGEMENT ... .2,269,869 .2,211,602 |....06/01/2041 ..
WELLS FARGO VYVVCKR63DVZZN70PB21 .. | Corporate. 718172-8D-0 PHILIP MORRIS INTERNATIONAL .4,570,400 .5, 4,978,272 |....11/15/2043 ..
WELLS FARGO VYVVCKR63DVZZN70PB21 .. | Corporate. 58933Y-BF-1 MERCK .o 7,782,587 .. 12,690,000 12,662,142 |....12/10/2051 ..
WELLS FARGO VYVVCKR63DVZZN70PB21 .. | Corporate. 907818-FT-0 UNION PACIFIC RAILROAD .2,333,280 .3,000,000 .2,248,549 |....05/20/2041 ..
WELLS FARGO VYVVCKR63DVZZN70PB21 .. | Corporate. 035240-AG-5 ANHEUSER-BUSCH INBEV .. .7,582,001 8,000,000 7,775,944 |....01/15/2042 ..
WELLS FARGO VYVVCKR63DVZZN70PB21 .. | Corporate. 437076-BX-9 HOME DEPOT ... .2,812,69 .3,304,000 .3,255,705 |....12/06/2048 ..
WELLS FARGO VYVVCKR63DVZZN70PB21 .. | Corporate. 539830-BK-4 LOCKHEED MARTI 1,532,759 .1,585,000 .1,461,419 |....05/15/2036 ..
WELLS FARGO VYVVCKR63DVZZN70PB21 .. | Corporate. 369550-BL-1 GENERAL DYNAMICS . .9,952,500 .. 10,000,000 .9,989,491 |....04/01/2027 ..
WELLS FARGO VYVVCKR63DVZZN70PB21 .. | Treasury. 91282C-G0-8 US TREASURY N/B . 11,452,461 .. 20,000,000 ..0]....02/28/2030 ..
RBC ... ES7IP3U3RHIGC71XBU11 .. [ Treasury. 912810-SZ-2 US TREASLRY N/B . 21,062,531 .. 21,200,000 ..0]....02/28/2030 ..
BANK OF BATYDEB6GKMZ0031MB27 . | Treasury. 912810-SR-0 US TREASURY N/B . 85,681,140 . 134,785,000 . 132,620,961 |....05/15/2040 ..
BARCLAYS ... G5GSEF7VJPSI70UK5573 .. | Treasury. 912810-SL-3 US TREASLRY N/B . 24,857,894 .. 42,039,000 .. 46,958,728 |....02/15/2050 ..
BARCLAYS G5GSEF7VJP5170UK5573 .. | Treasury. 912810-SR-0 US TREASURY N/B . 69,666,900 . 109,593,000 . 107,833,431 |....05/15/2040 ..
BNP ROMUWSFPUBMPROBKSP83 .. [ Treasury. .. |912810-SL-3 US TREASURY N/B ... . 30,365,314 |... .. 51,353,000 |... .. 57,362,725 |....02/15/2050 ...|.
BNP ROMUWSFPUBMPROBKSP83 .. | Treasury. . |912810-8R-0 ... US TREASURY N/B ... . 64,832,497 |... .101,988,000 |... . 100,350,533 |....05/15/2040 ...|. Voo
CITIBANK E570DZWZ7FF32TWEFA7E . | Treasury. 912810-SL-3 US TREASLRY N/B .6,863,284 .. 11,607,000 .. 12,965,341 |....02/15/2050 .. v
CITIBANK E570DZWZ7FF32TWEFAT6 . | Treasury. 912810-SR-0 US TREASURY N/B . 16,827,665 .. 26,471,600 .. 26,046,586 |....05/15/2040 ..
CITIBANK ... E570DZWZ7FF32TWEFA7E . | Treasury. .. |912828-29-4 US TREASURY N/B ... .3,388,873 |... .3,695,000 |... ....3,792,317 |....02/15/2030 ...|.
DEUTSCHE BANK ... TLTWFZYICNSX8D621K86 . | Treasury. . |912810-8R-0 ... US TREASURY N/B ... . 61,411,099 |... .. 96,605,800 |... .. 95,054,747 |....05/15/2040 ...|.
GOLDMAN SACHS & CO . . KD3XUN7CBT14HNAYLUOZ2 .. | Treasury. 912810-SL-3 US TREASLRY N/B .4,724,531 .7,990,000 .8,925,052 |....02/15/2050 ..
GOLDMAN SACHS & CO ... . KD3XUN7CBT14HNAYLUO2 .. | Treasury. 912810-SR-0 US TREASURY N/B .9,085,881 .. 14,293,000 14,063,519 |....05/15/2040 ..
GOLDMAN SACHS INTERNATIONAL . W22LROWP2|HZNBB6KS528 .. | Treasury. 912810-SR-0 US TREASLRY N/B . 13,601,170 .. 21,396,000 .. 21,052,477 |....05/15/2040 ..
GOLDMAN SACHS INTERNATIONAL . W22LROWP2|HZNBB6K528 .. | Treasury. 912810-SL-3 US TREASURY N/B 384,349 ... 650,000 ... 726,068 |....02/15/2050 ..
JP MORGAN .... THEGLXDRUGQFUS7RNESY .. [ Treasury. 912810-SL-3 US TREASLRY N/B .. 16,290,000 .. 18,196,382 |....02/15/2050 ..
JP MORGAN . THBGLXDRUGQFUS7RNESY .. | Treasury. 912810-SR-0 US TREASURY N/B .. 51,990,000 .. 51,155,275 |....05/15/2040 ..
JP MORGAN ... 7HBGLXDRUGQFUS7RNESY .. [ Treasury. . [912828-79-4 ... US TREASURY N/B ... ... 630,000 |... 646,593 |....02/15/2030 ...|.
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MORGAN STANLEY [INTERNATIONAL ... ... 4PQUHN3JPFGFNF3BB653 .. | Treasury. . [912810-SR-0 ........ | US TREASURY N/B ... .4,100,000 |... ....4,034,173 |....06/15/2040 ...|.
NOMURA ... . 549300B3CEAHYG7K8164 .. | Treasury. 912810-SR-0 US TREASURY N/B .. 29,428,400 28,955,913 |....05/15/2040 ..
SOCIETE GENERALE . 02RNE8IBXP4ROTDBPU41 .. [ Treasury. 912810-SL-3 US TREASLRY N/B .8,358,000 .9,336,118 |....02/15/2050 ..
SOCIETE GENERALE . (02RNE8BXP4ROTDBPU41 .. [ Treasury. 912810-SR-0 US TREASURY N/B . 155,780,000 . 153,278,876 |....05/15/2040 ..
SOCIETE GENERALE .... 02RNE8IBXP4ROTDBPU41 .. [ Treasury. .. |912828-29-4 US TREASLRY N/B ... i . . .. 12,850,000 |... .. 13,188,437 |....02/15/2030 ...|.
TORONTO DOMINION ... PT30B789TSUIDF371261 .. | Treasury. . |912810-8R-0 ... US TREASURY N/B ... i . 19,218,740 |... .. 30,233,000 |... ...29,747,594 |....05/15/2040 ...|.
TORONTO DOMINION . PT30B789TSUIDF371261 .. | Treasury. 912810-SL-3 US TREASLRY N/B 848,523 .1,435,000 .1,602,935 |....02/15/2050 ..
TORONTO DOMINION . PT30B789TSUIDF371261 .. | Treasury. 912828-29-4 US TREASURY N/B 418,221 ... 456,000 468,010 |....02/15/2030 ..
UBS BFMBT61CT2L1QCEMIKS0 . [ Treasury. . [912810-SR-0 US TREASLRY N/B ... . 38,401,246 |... .. 60,409,000 |... 59,439,104 |....05/15/2040 ...[.
BANK OF AMERICA BATYDEB6GKMZ0031MB27 . | Corporate... 125523-Cli-8 ... THE CIGNA GROUP .6,128,549 |... .6,306,000 |... ....6,067,550 |....02/15/2054 ...|.
BANK OF AMERICA .. BATYDEBBGKMZ0031MB27 . 28176E-AD-0 EDWARDS LIFESCIENCES CORP . .6,249,291 .6,280,000 .6,355,444 |....06/15/2028 ..
BANK OF AMERICA .. BATYDEB6GKMZ0031MB27 . 61945C-AK-9 MOSAIC CO ..o .3,717,407 .3,752,000 .3,748,477 |....11/15/2030 ..
BANK OF AMERICA BATYDEBBGKMZ0031MB27 . 92343V-HF-4 VERIZON COMMUNICATIONS INC 4,479,791 .4,532,000 .4,520,033 |....01/15/2033 ..
BARCLAYS G5GSEF7VJP5170UK5573 .. 20030N-AY-7 COMCAST CORP NEW ... 2,136 ...2,000 1,993 |....07/01/2039 ..
BARCLAYS G5GSEF7VJPS170UK5573 .. 28176E-AD-0 EDWARDS LIFESCIENCES CORP . .2,325,572 .2,337,000 .2,365,075 |....06/15/2028 ..
BARCLAYS G5GSEF7VJP5170UK5573 .. 61945C-AK-9 MOSAIC CO .o .2,317,434 .2,339,000 .2,336,804 |....11/15/2030 ..
BARCLAYS G5GSEF7VJPS170UK5573 .. 743820-AB-8 PROVIDENCE ST JOSEPH HEALTH ....evvriiiiiiiiiiii i ecnniies o e e cenii e s 594 ...1,000 ...1,000 |....10/01/2051 ..
BNP . ROMUWSFPUBMPROBKS5P83 .. 05526D-BH-7 BAT CAPITAL CORP ... .7,727,600 8,000,000 .7,977,661 |....09/06/2029 ..
BNP . ROMUWSFPUBMPROBKSP83 .. 28176E-AD-0 EDWARDS LIFESCIENCES . 19,677,305 .. 19,774,000 .. 20,011,553 |....06/15/2028 ..
BNP . ROMUWSFPUBMPROBKS5P83 .. 29670G-AJ-1 ESSENTIAL UTILS INC ... .5,015,800 .5,000,000 .5,027,181 |....08/15/2027 ..
BNP . ROMUWSFPUBMPROBKSP83 .. 681919-BQ-8 OMNICOM GROUP INC ... 1,101,737 .1,099,000 .1,109,988 |....03/30/2030 ..
BNP . ROMUWSFPUBMPROBKS5P83 .. 74949L-AC-6 RELX CAPITAL INC . .9,847,000 .. 10,000,000 .9,963,149 |....03/18/2029 ..
BNP . ROMUWSFPUBMPROBKSP83 .. 759509-AG-7 RELIANCE INC . .7,680,940 .8,500,000 .8,489,589 |....08/15/2030 ..
CITI E570DZWZ7FF32TWEFATE . 00287Y-EG-0 ABBVIE INC ... .9,068,909 .9,228,000 .9,220,862 |....03/15/2036 ..
CITI .. E570DZWZ7FF32TWEFATE . 052769-AH-9 AUTODESK INC . .5,043,738 .5,740,000 .5,712,648 |....12/15/2031 ..
CITI E570DZWZ7FF32TWEFA76 . | Corporate... . | 05526D-CB-9 ... BAT CAPITAL CORP . 5,132,273 |... .4,999,000 |... .4,995,071 |....08/15/2032 ...|.
CITI E570DZWZ7FF32TWEFA76 . | Corporate... 115637-AU-4 ... BROWN FORMAN CORP .4,957,350 |... .5,000,000 |... .4,989,059 |....04/15/2033 ...|.
CITI .. E570DZWZ7FF32TWEFATE . 12505B-AL-4 CB RICHARD ELLIS SVCS INC . .8,930,797 .9,040,000 .9,025,149 |....01/15/2033 ..
CITI .. E570DZWZ7FF32TWEFAT6 . 172520-AQ-3 CINTAS CORP NO 2 ....cevvvnnnnnns .8,982,391 .9,292,000 .9,288,235 |....05/01/2032 ..
CITI E570DZWZ7FF32TWEFA76 . | Corporate... .. | 25156P-AD-5 ... DEUTSCHE TELEKOM INTL FIN B V. CR SEN SR GLBL32 . .9,153,9% |... .7,494,000 |... ....8,246,245 |....06/01/2032 ...|.
CITI E570DZWZ7FF32TWEFA76 . | Corporate... . | 28176E-AD-0 EDWARDS LIFESCIENCES CORP . .1,464,802 |... .1,472,000 |... ....1,489,684 |....06/15/2028 ...|.
CITI .. E570DZWZ7FF32TWEFATE . 29717P-BA-4 ESSEX PORTFOLIO L P .5,630,900 .5,500,000 .5,639,627 |....04/01/2034 ..
CITI .. E570DZWZ7FF32TWEFATE . 30161N-BE-0 EXELON CORP ........... .8,755,344 .9,444,000 .9,439,802 |....03/15/2032 ..
CITI E570DZWZ7FF32TWEFA76 . | Corporate... .. | 694308-KC-0 PACIFIC GAS & ELEC CO . .5,806,620 |... 6,000,000 |... .5,988,361 |....03/01/2032 ...|.
CITI E570DZWZ7FF32TWEFA76 . | Corporate... . |83272Y-AC-6 ... SMURFIT WESTROCK FINANCING .8,926,502 |... .8,984,000 |... .8,983,612 |....01/15/2036 ...|.
CITI .. E570DZWZ7FF32TWEFA76 . | Corporate. 87612B-BU-5 TARGA RES PARTNERS / TARGA RES SR NT . .7,609, 120 8,000,000 .7,605,016 |....01/15/2032 ..
CITI ..... E570DZWZ7FF32TWEFA76 . | Corporate. 92343V-HF-4 VERIZON COMMUNICATIONS INC ... .8,951,675 .9,056,000 .9,032,087 |....01/15/2033 ..
GOLDMAN SACHS & CO . . KD3XUN7CBT14HNAYLUO2 .. [ Corporate 12505B-AL-4 CB RICHARD ELLIS SVCS INC . . 10,827,603 .. 10,960,000 10,941,995 |....01/15/2033 ..
GOLDMAN SACHS & CO . . KD3XUN7CBT14HNAYLUO2 .. [ Corporate 20030N-AY-7 COMCAST CORP NEW ... .2,351,692 .2,202,000 .2,194,768 |....07/01/2039 ..
GOLDMAN SACHS & CO . . KD3XUN7CBT14HNAYLUO2 .. [ Corporate 28176E-AD-0 EDWARDS LIFESCIENCES . 346,298 348,000 352,181 |....06/15/2028 ..
GOLDMAN SACHS & CO . . KD3XUN7CBT14HNAYLUO2 .. [ Corporate 743820-AB-8 PROVIDENCE ST JOSEPH HEALTH ....evvveiiiiiiiiiie et ecrniies o e e ceni e evn e ...1,000 ...1,000 [....10/01/2051 ..
GOLDMAN SACHS & CO . . KD3XUN7CBT14HNAYLUO2 .. [ Corporate 891092-AD-0 TORO CO weveeeeeeeereeeees .5,139,350 .5,000,000 .5,044,607 |....06/15/2027 ..
SOCIETE GENERALE . (02RNE8IBXP4ROTDBPU41 .. | Corporate. 12505B-AJ-9 CB RICHARD ELLIS SVCS INC . .5,005,650 .5,000, 000 .4,962,817 |....06/15/2030 ..
SOCIETE GENERALE . (02RNE8IBXP4ROTD8PU41 .. | Corporate. 28176E-AD-0 EDWARDS LIFESCIENCES CORP . .7,999,689 .8,039,000 .8,135,576 |....06/15/2028 ..
SOCIETE GENERALE . (02RNE8IBXP4ROTDBPU41 .. | Corporate. 373334-KA-8 L= o N 1,000 [ 995 |....03/15/2043 ..
SOCIETE GENERALE . (02RNE8IBXP4ROTD8PU41 .. | Corporate. 61945C-AK-9 MOSAIC CO ........ .7,967,853 .8,042,000 .8,034,449 |....11/15/2030 ..
SOCIETE GENERALE . 02RNE8IBXP4ROTDBPU41 .. | Corporate. 681919-BQ-8 OMNICOM GROUP INC .7,920,673 .7,901,000 .7,979,99% |....03/30/2030 ..
SOCIETE GENERALE . (02RNE8IBXP4ROTDBPU41 .. | Corporate. 694308-HiI-0 PACIFIC GAS & ELEC .5,889,240 6,000,000 .5,899,059 |....12/01/2027 ..
SOCIETE GENERALE . (02RNE8IBXP4ROTDBPU41 .. | Corporate. 835495-AJ-1 SONOCO PRODS CO ... .4,200,474 .4,231,762 |....11/01/2040 ..
SOCIETE GENERALE .... (02RNE8IBXP4ROTDBPU41 .. [ Corporate... .. |929160-AZ-2 ... VULCAN MATLS CO ... . ....4,993,907 |....06/01/2030 ...|.
BANK OF AMERICA BATYDEBBGKMZ0031MB27 . | Treasury. . |91282C-CS-8 ... 11/4 NOTE E 31 ..
BANK OF AMERICA BATYDEB6GKMZ0031MB27 . | Treasury. 91282C-G0-8 4 NOTEH 30 .....
BARCLAYS G5GSEF7VJPSI70UK5573 .. | Treasury. 91282C-CS-8 11/4 NOTE E 31 . 11,559,645 .. 13,336,000
BNP ... ROMUWSFPUBMPROBKSP83 .. | Treasury. 91282C-CS-8 11/4 NOTE E 31 43,540,231 .. 50,231,000
BNP . ROMUWSFPUBMPROBKSP83 .. [ Treasury. 91282C-G0-8 4 NOTE H 30 .. . 41,312,755 .. 41,489,500
CITIBANK ... E570DZWZ7FF32TWEFA76 . | Treasury. 91282C-G0-8 4 NOTE H 30 ..
SOCIETE GENERALE .... ... (02RNEBIBXP4ROTDBPU41 .. [ Treasury. . |91282C-CS-8 ... 11/4 NOTE E 31 ..
.... 2|GI19DL770XOHC3ZE78 .. | Cash... CASH ..
NATIXIS ... ... KX1IK4BUPDAY2NCUI Z63 .. | Cash... .. . |onst .. . N .
0199999999 - Total 2,844,370, 150 3,362, 185,800 2,159, 187,406 XXX XXX
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Collateral Pledged to Reporting Entity

STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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 CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

BANK OF AMERICA BATYDEBBGKMZ0031MB27 . 91282C-AE-1 ........ US TREASURY /B ... eeeeee e e e e et e e e e e e e e mne e e e e e rnn e e e e e ennnnenee [erneeeeennnneeeeeennnas 1,346,711 [ 1,550,000 [...ccvvvnnnnn D, 0.0 ST .. 08/15/2030 ... |....... Voo
DEUTSCHE BANK .. TLTWFZY1CNSX8D621K86 . .1,978,000 |... ....1,978,000 |...
JP MORGAN . THBGLXDRUGQFUS7RNESY .. | Treasury. 912810-UM-8 US TREASURY N/B . 11,133,163 .. 11,253,000 08/15/2055
JP MORGAN ... THEGLXDRUGQFUS7RNESY .. [ Treasury. 912810-UB-2 US TREASLRY N/B 464,229 .. 477,000 ... 05/15/2044 ..
MORGAN STANLEY [NTERNAT [ONAL . 4PQUHN3JPFGFNF3BB653 .. | Treasury. 91282C-AE-1 US TREASURY N/B . 25,578,811 .. 29,440,000 ... 08/15/2030 ..
MORGAN STANLEY INTERNAT [ONAL . 4PQUHN3JPFGFNF3BB653 .. | Treasury. 91282C-R-3 US TREASLRY N/B 406,071 410,000 .. 1273172028 ..
RBC .ooeeeeeenen ES7IP3USRHIGC71XBUTT .. [ Cash....eeeeeeeeeeeeeeie e eeeeenees | e CASH ........ 290,000 |...
WELLS FARGO .. VYVVCKR63DVZZN70PB21 .. | Corporate... .. |459200-JH-5 ........ | IBM CORP ... .2,001,000 |... ... 02/19/2046 ....[.
WELLS FARGO VYVVCKR63DVZZN70PB21 .. | Corporate... .. |404119-BZ-1 ........ HCA INC 1,786,000 |... ... 06/15/2049 ....[.
BANK OF AMERICA .. BATYDEBBGKMZ0031MB27 . | Corporate... .. | 002824-BU-3 ABBOTT LABORATORIES ... ... 03/15/2036 ....[.
BANK OF AMERICA BATYDEB6GKMZ0031MB27 . | Corporate... . |08523T-BU-1 ........ | ANHEUSER-BUSCH INBEV WD INC ... 01/23/2039 ....[.
BANK OF AMERICA BATYDEBBGKMZ0031MB27 . | Corporate... .. |15189X-AN-8 ........ CENTERPOINT ENERGY HOUSTON ELE SR SEC ... 04/01/2044 ...[.
BANK OF AMERICA BATYDEB6GKMZ0031MB27 . | Corporate... . | 26441C-BZ-7 ... DUKE ENERGY CORP NEW ... 09/15/2033 ....[.
BANK OF AMERICA .. BATYDEBBGKMZ0031MB27 . | Corporate. 29379V-AY-9 ENTERPRISE PRODS OPER LLC . ... 02/15/2043 ..
BANK OF AMERICA .. BATYDEBBGKMZ0031MB27 . | Treasury. 912810-0A-9 3 1/2 BOND 39 .. ... 02/15/2039 ..
BANK OF AMERICA .. BATYDEBBGKMZ0031MB27 . | Treasury. 91282C-AV-3 0 7/8 NOTE F 30 ... 11/15/2030 ..
BANK OF AMERICA .. BATYDEB6GKMZ0031MB27 . | Treasury. 91282C-0L-8 3 3/4 NOTE BA 28 . ... 04/30/2028 ..
BANK OF AMERICA BATYDEBBGKMZ0031MB27 . | Corporate. 92343V-EA-8 VERIZON COMMUNICATIONS INC ... 08/10/2033 ..

G5GSEF7VJP5170UK5573 .. | Corporate... SPAIN GOVERNVENT BOND ... 01/31/2029 ....|.
BARCLAYS ... G5GSEF7VJPS170UK5573 .. | Corporate... KINGDOM OF BELGIUM GOVE . ... 06/22/2036 ....|.
BARCLAYS ... G5GSEF7VJP5170UK5573 .. | Corporate... UNITED KINGDOM GILT ... 07/22/2057 ....|.
BARCLAYS ... G5GSEF7VJPS170UK5573 .. | Corporate... UNITED KINGDOM INFL ... ... 11/22/2033 ...[.
BARCLAYS ... G5GSEF7VJP5170UK5573 .. | Corporate... o .. | UNITED KINGDOM INF .... ... 08/10/2028 ... |.
BNP ... ROMUWSFPUBMPROBKSP83 .. | Corporate... .. | 00206R-KA-9 ........ ... 06/01/2051 ... .
BNP ... ROMUWSFPUBMPROBKSP83 .. | Corporate... .. | 00440K-AC-7 ........ ACCENTURE CAPITAL INC . . ... 10/04/2031 ... |.
BNP ... ROMUWSFPUBMPROBKSP83 .. | Corporate... . | 00440K-AD-5 ... ACCENTURE CAPITAL INC . .3,790,291 |... ... 10/04/2034 ....[.
BNP . ROMUWSFPUBMPROBKS5P83 .. 01400E-AD-5 ALCON FIN CORP ... . 10,200,960 .. 11,000,000 ... 05/27/2030 ..
BNP . ROMUWSFPUBMPROBKSP83 .. 02209S-BD-4 ALTRIA GROUP INC . 201,949 .. 201,000 ... 02/14/2029 ..
BNP . ROMUWSFPUBMPROBKS5P83 .. 037833-BX-7 APPLE INC .....cceen . 19,360,183 .. 21,461,000 ... 02/23/2046 ..
BNP ... ROMUWSFPUBMPROBKSP83 .. | Corporate... .. | 04636N-AQ-6 ... ASTRAZENECA FINANCE LLC . ... 03/02/2031 ....[.
BNP ... ROMUWSFPUBMPROBKSP83 .. | Corporate... . | 05565E-AT-2 BMW US CAP LLC ... 04/06/2027 ... |.
BNP ... ROMUWSFPUBMPROBKSP83 .. | Corporate... UNITED KINGDOM INF .. ... 08/10/2041 ... |.
BNP ... ROMUWSFPUBMPROBKSP83 .. | Corporate... UNITED KINGDOM GILT ... ... 10/22/2043 ....|.
BNP ... ROMUWSFPUBMPROBKSP83 .. | Corporate... 120568-AX-8 BUNGE LTD FIN CORP ... 08/15/2026 ... |.
BNP ... ROMUWSFPUBMPROBKSP83 .. | Corporate... .. | 166756-BB-1 ........ | CHEVRON USA INC ... 02/26/2028 ....|.
BNP ... ROMUWSFPUBMPROBKSP83 .. | Corporate... .. |202795-JL-5 ... COMMONWEALTH EDISON CO .. ... 08/15/2047 ... |.
BNP ... ROMUWSFPUBMPROBKSP83 .. | Corporate... . | 25278X-AY-5 ... DIAMONDBACK ENERGY INC .. ... 01/30/2030 ... |.
BNP . ROMUWSFPUBMPROBKSP83 .. 30231G-AN-2 EXXON MOBIL CORP ... ... 03/06/2045 ..
BNP . ROMUWSFPUBMPROBKS5P83 . 30231G-Al-2 EXXON MOBIL CORP . ... 03/01/2046 ..
BNP . ROMUWSFPUBMPROBKSP83 .. 30231G-AZ-5 EXXON MOBIL CORP . ... 08/16/2049 ..
BNP ... ROMUWSFPUBMPROBKSP83 .. | Corporate... .. | 30303M-8X-3 ... META PLATFORMS INC .. ... 11/15/2045 ....[.
BNP ... ROMUWSFPUBMPROBKSP83 .. | Corporate... .. |437076-CB-6 HOME DEPOT INC ... ... 04/15/2030 ....[.
BNP ... ROMUWSFPUBMPROBKSP83 .. | Corporate... .. |532457-CQ-9 ... ELI LILLY & CO .... ... 08/14/2029 ....|.
BNP ... ROMUWSFPUBMPROBKSP83 .. | Corporate... .. |571676-Al-5 ... 03/01/2027 ... |.
BNP ... ROMUWSFPUBMPROBKSP83 .. | Corporate... .. | 58769J-BB-2 MERCEDES-BENZ FIN NORTH AMER ... ... 11/13/2026 ... |.
BNP ... ROMUWSFPUBMPROBKSP83 .. | Corporate... .. | 58769J-BC-0 ... MERCEDES-BENZ FIN NORTH AMER ... ... 04/01/2027 ... |.
BNP ... ROMUWSFPUBMPROBKSP83 .. | Corporate... .. |595620-AT-2 ... MIDAMERICAN ENERGY COMPANY . . ... 04/15/2029 ....|.
BNP ... ROMUWSFPUBMPROBKSP83 .. | Corporate... . | 66989H-AQ-1 ... NOVARTIS CAPITAL CORP . .3,436,769 |... ... 02/14/2027 ...|.
BNP . ROMUWSFPUBMPROBKS5P83 .. 67066G-AV-6 NVIDIA CORPORATION .. . 15,142,228 .. 15,060,000 ... 06/15/2056 ..
BNP . ROMUWSFPUBMPROBKSP83 .. 704326-AA-5 PAYCHEX INC ..... .20,222 . 20,000 ... 04/15/2030 ..
BNP . ROMUWSFPUBMPROBKS5P83 .. 771196-BL-5 ROCHE HOLDINGS INC 395,756 400,000 ... 01/28/2027 ..
BNP . ROMUWSFPUBMPROBKSP8S .. 771196-CE-0 ROCHE HOLDINGS INC .. .1,520,851 .1,516,000 |... .. 11/13/2026 ..
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Collateral Pledged to Reporting Entity

STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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 CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

ROMUWSFPUBMPROBKSP83 .. | Corporate. T71196-CH-3 ........ ROCHE HOLDINGS INC ...eeeeeeeeeeee e e e eee e e e e e e e e e e e e e e e e e e e e mnn e e eee [eeeeeeennaeeeeeennnas 2,205,336 [..eeeerniieeeeeniinns 2,101,000 ... 11/13/2033 ...[....... | I
ROMUWSFPUBMPROBKSP83 .. | Corporate... . |771196-CP-5 ... ROCHE HOLDINGS INC s 1,000,000 |... ... 09/09/2029 ....[.
ROMUWSFPUBMPROBKSP83 .. | Corporate. 785592-AX-4 SABINE PASS LIQUEFACTION LLC 733,191 ... 739,000 ... 05/15/2030 ..
ROMUWSFPUBMPROBKSP83 .. | Corporate. 87264A-CB-9 T MOBILE USA INC . ..97,29% 107,000 ... 02/15/2031 ..
ROMUWSFPUBMPROBKSP83 .. | Corporate. 882508-BV-5 TEXAS INSTRS INC . 4,109,387 4,090,000 ... 02/15/2028 ..
ROMUWSFPUBMPROBKSP83 .. | Corporate. 931142-EV-1 WALMART INC .. 244,191 390,000 ... 09/22/2051 ..

CITIBANK E570DZWZ7FF32TWEFAT6 . | Treasury. 912810-SD-1 B BOND 48 .. .eeeeeieie e et e eei e e e e e e r e e e e e e e rnnn e e e e rnnn e e e eennnna e e [ereeeeennn e e e e eennaas [ PP 100 |... ... 08/15/2048 ..

CITIBANK ... E570DZWZ7FF32TWEFA7E . | Treasury. .. |912828-3F-5 ... 2 1/4 NOTE F 27 . 16,539,956 |... .. 16,962,700 |... ... 11/15/2027 ... |.

CITIBANK ... [EB70DZWZ7FF32TWEFAT6 . | Corporate... .. |649710-d4-6 ... NEW YORK N Y CITY TRANSITIONAL FUTURE TAX TAXABLE SUB B FISC .. . 81,893,700 |... .. 90,000,000 |... ... 11/01/2035 ... |.

GOLDMAN SACHS & CO . .... KD3XUN7C6T14HNAYLUO2 .. [ Treasury.... .. |912810-RB-6 e [ 2778 BOND 43 oo es e L7250 PN 1,600 |... ... 05/15/2043 ....[.

GOLDMAN SACHS & CO ... ... KD3XUN7C6T14HNAYLUO2 .. | Treasury. .. |91282C-HR-5 ... 4 NOTE N 30 .... . 18,002,133 |... .. 18,112,000 |... ... 07/31/2030 ... |.

GOLDMAN SACHS & CO ... .... KD3XUN7C6T14HNAYLUO2 .. | Treasury. .. |91282C-LD-1 ... L 0= R NS 1 RN 1,000 |... ... 07/31/2031 ... |.

GOLDMAN SACHS & CO . . KD3XUN7CBT14HNAYLUO2 .. | Treasury.... . [91282¢-LR-0 4 1/8 NOTE AF 29 s .. ... 10/31/2029 ....|.

SOCIETE GENERALE . (02RNE8IBXP4ROTDBPU41 .. | Corporate. BUNDESREPUBL IK DEUTSCH 22 fe 20 ... 02/15/2035 ..

SOCIETE GENERALE . 02RNE8IBXP4ROTD8PU41 .. | Corporate. FRENCH REPUBLIC GOVERNM . .8,756,158 .. 10,001,000 ... 04/25/2034

SOCIETE GENERALE . 02RNE8IBXP4ROTDBPU41 .. | Corporate. FRENCH REPUBLIC GOVERNM . .4,066,757 .4,354,980 ... 10/25/2032 ..

SOCIETE GENERALE . (02RNE8IBXP4ROTD8PU41 .. | Corporate. FRENCH REPUBLIC GOVERNM . .7,056,024 ... 10/25/2037 ..

SOCIETE GENERALE . 02RNE8IBXP4ROTDBPU41 .. [ Treasury. 912810-RH-3 3 1/8 BOND 44 .. ... 08/15/2044 ..

SOCIETE GENERALE .... (02RNE8IBXP4ROTDBPU41 .. [ Treasury. .. |912810-SL-3 ........ ... 02/15/2050 ....|.

SOCIETE GENERALE .... 02RNE8IBXP4ROTDBPU41 .. [ Treasury. .. |912810-TE-8 ........ 0 1/8 TRIB 52 ... 02/15/2052 ....|.

SOCIETE GENERALE .... (02RNE8BXP4ROTDBPU41 .. [ Treasury. . |91282C-HE-4 ... 3 5/8 NOTE Z 28 ... ... 05/31/2028 ....[.
ROMUWSFPUBMPROBKSP83 .. | Cash... CASH ..

CREDIT AGRICOLE SA . 254900BNBXS34XZDJ223 .. | Cash... CASH ..

MIZUHO CAPITAL MARKETS LLC .. 0V6W8S6Qx2D1J857QP30 .. | Cash... CASH ..

SOCIETE GENERALE (02RNE8 IBXP4ROTDBPU41 .. | Cash... CASH ..

0299999999 - Total
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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

Identifier Description




STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Restricted [Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0489999999. Total - issuer credit obligations (Schedule D, Part 1, Section 1 type) - (unaffiliated) 0 0 XXX
0499999999. Total - issuer credit obligations (Schedule D, Part 1, Section 1 type) - (affiliated) 0 0 XXX
0509999999. Total - issuer credit obligations (Schedule D, Part 1, Section 1 type) 0 0 XXX
1209999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2 type) - financial asset-backed
securities - self-liquidating 0 0 XXX
1409999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2 type) - financial asset-backed
securities - not self-liquidating 0 0 XXX
1609999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2 type) - non-financial asset-
backed securities - practical expedient 0 0 XXX
1809999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2 type) - non-financial asset-
backed securities - full analysis 0 0 XXX
1889999999. Total - asset-backed securities (Schedule D, Part 1, Section 2 type) - (unaffiliated) 0 0 XXX
1899999999. Total - asset-backed securities (Schedule D, Part 1, Section 2 type) - (affiliated) 0 0 XXX
1909999999. Total - asset-backed securities (Schedule D, Part 1, Section 2 type) 0 0 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 0 0 XXX
4109999999. Total - preferred stocks (Schedule D, Part 2, Section 1 type) - industrial and miscellaneous
(unaffiliated) 0 0 XXX
4409999999. Total - preferred stocks (Schedule D, Part 2, Section 1 type) - parent, subsidiaries and affiliates 0 0 XXX
4509999999. Total - preferred stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - common stocks (Schedule D, Part 2, Section 2 type) - industrial and miscellaneous
(unaffiliated) 0 0 XXX
5409999999. Total - common stocks (Schedule D, Part 2, Section 2 type) - mutual funds 0 0 XXX
5609999999. Total - common stocks (Schedule D, Part 2, Section 2 type) - unit investment trusts 0 0 XXX
5809999999. Total - common stocks (Schedule D, Part 2, Section 2 type) - closed-end funds 0 0 XXX
5979999999. Total - common stocks (Schedule D, Part 2, Section 2 type) - parent, subsidiaries and affiliates 0 0 XXX
5989999999. Total - common stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - preferred and common stocks 0 0 XXX
996086-60-9 ......... | Dreyfus Government Cash Management Fund 68,570,942 |... 68,570,942 |.eeveeeeiiss e
9709999999. Subtotal - cash equivalents (Schedule E, Part 2 type) 68,570,942 68,570,942 XXX
9999999999 - Totals 68,570,942 68,570,942 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ - ...45,602,282  Book/Adjusted Carrying Value $ .. 45,602,232
2. Average balance for the year  Fair Value $ - ... 39,312,054 Book/Adjusted Carrying Value $ .- ... 39,312,054
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § ... 68,570,942 NAIC2 § ..o 0 NAIC3 § . 0 NAIC4 $ ... 0 NAIC5 $ .. 0 NAIC6 $ ..o 0
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7

NAIC

Designation,
NAIC

Designation

Restricted |Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9 - Totals

General Interrogatories:
1. Total activity for the year FairValue § -cooooeeemmrmmnninnniineien Book/Adjusted Carrying Value § oo
2. Average balance for the year FairValue $ oooovveemiiieiiiiiciiieen, Book/Adjusted Carrying Value S
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON 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
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

Fifth Third ..o Grand Rapids, Ml ....cccoooevei foveiieenn | .0.000 | O o 0 420,275 |ceeirennne 19,474 | 212,093
Northern Trust .......ccccceveueenee Chicago, IL .o o oo 0.000 (321,342,250)|...... (381,116,834)|...... (325,462,397)
FHLBI CMS ..o Indianapolis, IN ..cooeeis [, 10,000 | O i 0 e 26,172 | 29,452 | 28,895 |..
The Bank of New York Mellon .. New York, NY ... ..0.000 |.. .80,326,049 |.. 41,174,402 |.. .13,334,441 |
Citibank .....ocoooovevieieieiece Tampa,FL ....... ..0.000 |.. .24,905,190 |..........25,749,435 |..........44 633,766 |..
Bank of America .........cccceu... Troy, Ml e ..|-.-0.000 14,593,852 |.......... (1,321,691)|.......... 11,613,717 |..
JP Morgan Chase ..................... Detroit, MI ..o o r0.000 [ 0 e 0 [ (23,965,708)|........ (22,930,523)]........ (22,948,741)|..
Wells Fargo ............ .. Sioux Falls, SD .. ..0.000 |.. .28,851,272 |.. ....34,079,804 |..
Royal Bank of Canada . Toronto, Ontario ..0.000 |..
Bank of Hawaii ......ccccovvennnne. Agana, Guam ..... .1...0.050 |..
Citibank .......... . Guam .......... ...0.320 |..
Citizens .o Guam .......... ...0.240 |..
The Bank of New York Mellon .. New York, NY ..ocooooioiooceccs o] .0.300 |..
The Bank of New York Mellon .. New York, NY ..o oo 0.300
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (see

instructions) - open depositories XXX XXX 0 0 0 0 0
0199999. Totals - open depositories XXX XXX 624 198 (95,224,535) (195,960,935) (52,802,126)
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 624 198 (95,224,535) (195,960,935) (52,802, 126)
0499999. Cash in company's office XXX XXX XXX XXX 0 0 0
0599999. Total XXX XXX 624 198 (95,224,535) (195,960,935) (52,802, 126)
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STATEMENT AS OF JUNE 30, 2026 OF THE JACKSON

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
.. | TREASURY BILL . 06/03/2026 ......euvn |oevrnnniniiiiiii s 0.000 |... 09/03/20%6 .......... 814,749,611 .. 2,265,503
.. | TREASURY BILL . 06/10/2026 ....eeeeee Joeneeeeeiiiiae e 0.000 |... 09/10/2026 .......... 612,595,008 .. 1,265,076

0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 1,427,344,619 0 3,530,579
0489999999. Total - issuer credit obligations (unaffiliated) 1,427,344,619 0 3,530,579
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999999. Total - issuer credit obligations 1,427,344,619 0 3,530,579
316175-10-8 ....... FIDELITY US GOVERNMENT ....eeriine ittt ettt ettt e e s e e e e e e e e s e e e e e e b e e s e e aaaa e e s s e e aaan s e e e e e snaaseesseannnnssssennnnnssenennnns | oeeeesnnnnneennens [oenernnnnns 06/23/2026 B N 250,000,000

481200-67-0 ....... JP MORGAN US GOVERNMENT 06/16/2026 .. s 100,000,000

38141W-27-3 ....... |GOLDMAN SACHS US GOVERNMENT .. 06/30/2026 .. .1,493,997,263 |.. . 3,225,491

38143H-50-6 ....... GOLDMAN SACHS GOVT-CAP 06/01/2026 ...oeeee [ 80888 [ s e 863,162 [ 1,841 |....

481202-68-4 ....... JP MORGAN US GOVERNMENT ... 06/02/2026 .. . 377,190 |....

61747C-70-7 .. | MORGAN STANLEY LIQUIDITY .. 06/23/2026 250,000,000 |.. 413,366

94975P-40-5 ........ WELLS FARGO US GOVERNMENT 06/29/2026 .......... |oeeeeeniniiiiiininnnnnnnnnnnn3.510 | i | 5,316,536

8309999999. Subtotal - all other money market mutual funds 2,103,792, 104 4,604,965 6,271,668
8589999999. Total cash equivalents (unaffiliated) 3,531,136,723 4,604,965 9,802,247
8599999999. Total cash equivalents (affiliated) 0 0 0

3,531,136,723 4,604,965 9,802,247

8609999999 - Total cash equivalents
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