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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS . [ereren e 7,948,137,965 | oo 7,948,137,965 |............ 8,371,150,828
2. Stocks:
2.1 Preferr@d STOCKS ......ooiuiiiiiiiii it [ [ e [reere e
2.2.ComMMON STOCKS .....coviiiiiiiiiiiiiiccic s [ 486,882,248 |......c.covviiciiccens e 486,882,248 |............... 490,369, 360
3. Mortgage loans on real estate:
B ISt HENS .o [ 1,259,883,185 | e 1,259,883,185 |............ 1,314,850,716
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ..ottt sennenes |eseserereennens 70,582,348 |...cvviriiicieirnieeene [ 70,582,348 |....cccovvennee 72,173,765
4.2 Properties held for the production of income (less
N L= R TV 0T o T T ot OO O OO R KU ORI RSN
4.3 Properties held for sale (less $ ..o,
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash($ .oreernen 217,773,905 ), cash equivalents
[CJ— 1,522,377,802 ) and short-term
investments ($ ..o ) et [ronenenens 1,740,151,707 |oocveecicinncceene [ 1,740,151,707 |............ 2,121,399,403
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... [-ceoeeerrenene 889,733,616 |...................... 292,048 |.............. 889,441,568 |................ 857,623,810
7. Derivatives ............... ..5,998,894,210 |. ..5,998,894,210 |.. ..4,857,567,920
8. Other iNVESLEA @SSELS ....c.oviurureeeeieiiciceeieiei et snsenees [eosesssisecaenns 26,340,507 |....cccovveeeeen 1,698,201 | 24,642,306 |......cco..... 10,812,755
9. ReCEiVaADIES fOr SECUMEES .......cuvuivieiieiiieieieiceie e [eoeeecieeeciees 143,609,272 ..o v 143,609,272 |............... 142,059,219
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 18,564,215,058 |.......ccevenee 1,990,249 |......... 18,562,224,809 |........... 18,238,007,776
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14, Investment inCOme due and @CCTUET .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 96,085,742 |..ooeeeireiriereniene oo 96,085,742 |...covvrrnnne. 94,806,527
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 5,629,820 |....covvvvriiiriene 58,691 [ 5,571,129 |.ocviinne. 5,636,761
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremMIUMS) ..o o [rerse e [ [
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coveeeeeeeeeeeeeeeeeeeeeeee oo 122,175,609 |..ooieeeeeeeeeeeeeees o 122,175,609 |....o.o....... 123,154,187
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance Contracts ...........c.cccoecevees oo s e [
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....c.c.cc..... 409,987,194 ..ot o 409,987,194 228,157,127
18.2 Net deferred tax asset .............ccccceenne. ..288,466,017 |.. . 285,670 |.. ..288,180,347 |.. ..398,755,580
19.  Guaranty funds receivable or 0N dePOSit ............cocceveveveveueeceeeeeieieeeeeieenes |reseeeeeeeneens 29,407,326 |....cooveeeeeeeeeeeeeeeeeeeees o 29,407,326 |...ccocovenne. 29,407,326
20. Electronic data processing equipment and SOfWAre ............ccoeeueeerererieiens foeveeeerenenens 34,911,801 [.covveenenee 34,911,801 [ oo e
21. Furniture and equipment, including health care delivery assets
(B s ) et [ 12,250 oo 12,250 [oeoviicceirccceine o
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................ccccocovveveiviies foevreiinnnnn, 42,082,436 ..o [ 42,082,436 |....ccoceee. 42,904,605
24. Healthcare ($ .ooooveccciciiiicce ) and other amounts receivable ...... | i e [
25.  Aggregate write-ins for other than invested assets ............ccoooeeveveieivececeenenns v 5,122,489,825 |.......cccceunee. 1,598,485 |.......... 5,120,891,340 |............ 4,623,678,637
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 24,715,463,078 |................. 38,857,146 |......... 24,676,605,932 |.......... 23,784,508,526
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt eneens [oerennnsens 85,957,223,317 |oieeeierierierienienes [ 85,957,223,317 |........... 81,332,932,322
28. Total (Lines 26 and 27) 110,672,686,395 38,857,146 110,633,829,249 105, 117,440,848
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501. Derivative collateral ..o o 2,608,955,838 |.ovovoveeeeeeeeee oo Lo 2,608,955,838 |............ 2,373,147,654
2502. Net deferred losses from variable annuity hedge ........ccocoooveeeiieieicciitforrcinne 2,317,581,668 |.....cocvevveeereeeeeeeeeeeees feereeeenne 2,317,581,668 |............ 2,053,806,791
2503. Business owned life iNSUFANCE ... o 109,381,404 ..o 109,381,404 109,619,783
2598. Summary of remaining write-ins for Line 25 from overflow page ...86,570,915 |... ..1,598,485 |... ... 84,972,430 |... ...87,104,409
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 5,122,489,825 1,598,485 5,120,891,340 4,623,678,637




STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ .......... 11,283,502,326 1€SS$ wooveveveeeeeeeeeeeeene included in Line 6.3
(iNClUdiNg $  +vevveeeeireecce Modco Reserve) 11,283,502,326 |.......... 11,414,960, 358
2. Aggregate reserve for accident and health contracts (including $ 3,050,726,037 |........... 3,064,920, 146
3. Liability for deposit-type contracts (including $  ....cccocevvvevercccnnnecee. MOACO RESEIVE)......eeveeieeiiiiieeieieie e [reesceeieneeens 57,930,778 |......oooc...... 40,059,588
4. Contract claims:
B LIFE e h bbb bbbt b e b e s sne e [rrenea e 43,956,304 |................. 53,813,934
4.2 ACCIAENT NG NEAIN ...ttt bbbt b bbbt b bttt ettt ettt onsesnininanaies 17,755,286 |.....cccvvenee 18,759,801
5. Policyholders’ dividends/refunds to members $ due
E= Lo Lo U aT o= o PP RO PR O PPN
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ..ceoeeeenne 3,079,865 accident and health premiums .............ccccocuevens fooreccnnnes 5,102,640 |...ccovene. 5,240,330
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
SOIVICE ACE e ee e e e e e eee e eeeeeeeeeeeseeeeeeeeeeeeee e 1,215,300 [ 1,419,100
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12. General expenses due or accrued
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinSUred allOWANCES) ............ccoueueuerrueuiierinieieieeeeesee e sesenesens [erenenenas (2,193,006,873)|.......... (2,279,236,264)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 28,009,025 |...covvvnene 31,115,592
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ .............. 200,000,000 and interest thereon $ .10,161,106
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt et e et e e et e et e e e e et e a s e ea e e em e e ea e e es e e ee e e s e enseenseenseenseanseeneeenseeneenseannen
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceeverieiienienceceee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ..........ccccceueuene .. 7,193,199,741 |..
24.09 Payable for securities ...... 874,167,016 |...
24.10 Payable fOr SECUIES IENTING .....couueeiieieeieee et a et e e a e e b e e e e e e e aeeeseeea e e eseeeseeaeenseenseenseenseaneeennens [soeesaeesnesitesseesaeesaessaeeas
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 1,258,989,002 1,186,580,992
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 22,113,487,359 20,729,359,700
27. From Separate Accounts Statement 85,956,880,104 |.......... 81,330,955,035
28. Total liabilities (Lines 26 and 27) 108,070,367,463 102,060,314,735
29. Common capital stock 3,000,000 |..ccccveveeeennee 3,000,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $ ...
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ 343,213 in Separate Accounts Statement) ............ 2,560,461,786 3,054,126, 113
38. Totals of Lines 29, 30 and 37 2,563,461,786 3,057,126, 113
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 110,633,829,249 105, 117,440,848
DETAILS OF WRITE-INS
2501. Derivative collateral 1,258,930,980 |............ 1,186,535,083
2502. Miscellaneous liabilities ...58,022 |... ...45,909
2503.
2598. Summary of remaining write-ins for Line 25 from OVErfOW PAJE .......ciuiiiiiiiiiiiiiii ittt oo nee [ooeene s
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,258,989,002 1,186,580,992
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Surplus from variable annuity hedge 2,317,581,668 |............ 2,053,806,791
3402. Surplus from admitted disallowed IMR 29,638,246 |................. 31,210,439
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 2,347,219,914 2,085,017,230




STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource 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 ..............cccoeveveeenc oo 3,022,958,505 |............ 2,294,114,602 |............ 4,973,784 ,625
2. Considerations for supplementary contracts with life contingencies............coooirieiiiniiiieicieeeee e [ [
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..380,691,216 ..524,221,007 |.. ..915,308,649
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. .. (7,941,172)|.. ... (4,296,902)].. ..(11,872,403)
5. Separate Accounts net gain from operations excluding unrealized gains or I0SS€S ................ccceeeiferrecncns (515,933,925)|....coceunve (480,067,821)[.............. (478,397,026)
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 27,601,771 | 27,936,708 |......cocoee.. 57,026,904
7. Reserve adjustments 0N reinSUranCe CEARM ...........oiiiiiiiiiiiiiiiie et sre e e e [ [
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNS............c.vvueueueriiiseieeeiiesesesesessssssesese s ssssesesessssssese s sans [eesciceseseenas 765,872,111 [ 760,596,609 |............ 1,539,809,338
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 262,082,929 254,383,619 505,918,975
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 3,935,331,435 3,376,887,822 7,501,579,062
10, DEath DENETIS ......cueeiieeic ettt et 150,240,238 |.............. 150,886,622 |................ 293,812,235
11.  Matured endowments (excluding guaranteed annual pure endowments) ...........ccceeueriereeneeneeneenes foosiiii . ..
12, ANNUILY DENETIS ...ttt ettt e 565,297,346 |.......ccc..... 501,037,217 |.cooreneeeee 988,715,737
13. Disability benefits and benefits under accident and health CONtracts ..............cccceueeveveveievevevevcreeneeeeens oo 118,966,215 |...ccocvnnee 112,045,847 |.....coonce. 231,613,309
14. Coupons, guaranteed annual pure endowments and similar bENEfits ............ccooveeiiiiiiiiiiinnneneser [ ettt
15.  Surrender benefits and withdrawals for life contracts ..................... 3,232,853,400 ..2,457,757,686 |.. ..5,197,902,550
ST € o T o T oo g 1Y7=Y 1 o] o LS AT RO P U RN
17. Interest and adjustments on contract or deposit-type contract fuNdS ..............cccceeeeievereievereuereeeeee e e 207,473 | 988,125 |.ooiiee 1,223,786
18.  Payments on supplementary contracts with life CONtINGENCIES ...........c.ceeriiieiereeeeeeceee e 4,214 | 4,214 [ 8,429
19. Increase in aggregate reserves for life and accident and health contracts (145,652, 141) (265,418,908) (281,136,025)
20.  Totals (LINES 1010 19) ..ottt n e n e | 3,921,916,745 |............ 2,957,300,803 |............ 6,432,140,021
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre e
22. Commissions and expense allowances on reinsurance assumed .
23. General insurance expenses and fraternal expenses .................
24. Insurance taxes, licenses and fees, excluding federal income taxes ..........cccoceeveeieeiecienieniescences . 18,608,122 |l 22,083,681 ...,
25. Increase in loading on deferred and uncollected premiums ...........
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions .... 242,699 231,800 486,398
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 3,537,449,600 2,711,404,376 6,100,901,568
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 397,881,835 |................ 665,483,446 |............ 1,400,677,494
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccevviiuereuiiieieeiieieieise et sssesese s essese s sss s s ses s [ecsceseennacaas 397,881,835 |..cooenveee 665,483,446 |............ 1,400,677,494
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 6,909,485 51,069,606 69,353,294
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) ..........cccoeueueieieeeeeverenns foeccccnne 390,972,350 |..coovennneee 614,413,840 |........... 1,331,324,200
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  ..occeeeee (189,691,358) (excluding taxes of $  ...cccevevenvee (1,693,020)
transferred t0 the IMR) .........coiiii ettt ettt (713,600,822) (370,883,432) (486,685,664)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (322,628,472) 243,530,408 844,638,536
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 3,057,126, 113 3,089,621,377 3,089,621,377
37, NetinCOME (LINE 35) ...ttt et (322,628,472)|......coceen 243,530,408 |......cccevnve 844,638,536
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 74,931,802 ..276,392,121 |.. (203,777,057)).. (223,941,206)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ..(10,386,165)]|.. ... (5,409,402)]|.. ... (3,427,683)
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ..(38,824,275)|.. ..(36,941,967)]|.. (158,027,618)
41.  Change in NONAAMILEA @SSELS ..........cocveveuieeeieiiiieeeeeeeeeeee ettt s ettt sesess s s sns [ees e e eeeeeeeeeeeenens 370,181 |.. ..(47,489,867)]|.. ..130,493,685
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccccevveeeeecferviiiiiiiiiiii i [
44,  Change in asset VAlUALION FESEIVE .............cccueuieeeieieeeeeeceeeeeieseseseseaes st ses e ss s s s s sesesssse s eeeneeseeennens 1,412,283 | (15,453,470)..cocccnvenene (22,230,978)
45, Change iN trEASUNY SEOCK ........ciueiitiiitiiitieie ettt ettt sttt ettt ettt ettt e saeesbeesbeesbeesbe e beenbeenneemneen oo enee s e e ettt
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. (514,299,851)|.. (175,624,066)|.. (175,617,403)
47. Other changes in surplus in Separate Accounts StatemMeNt .............cccccovieveieveveveeeeeeeeeieeeeeeeeeesens oo 514,299,851 |....ccccneeeee 175,624,066 |............... 175,617,403
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of FeINSUrANCE ...........c.ooiiiiiiiiiieeeeee e
LS D11V To (=T o o (o 3Ry (oo g o] Lo [=T £ PR KRR RO OPPTOURP RO
53. Aggregate write-ins for gains and losses in surplus
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (493,664 ,327) (465,541,355) (32,495,264)
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,563,461,786 2,624 ,080,022 3,057,126,113
DETAILS OF WRITE-INS
08.301. MiSCEIIANBOUS TNCOME ...ttt ae e e e s eae s eeeneeeaeetenneeeananaoeeeeeeeaens 262,082,929 |......ccoc..... 254,383,619 |................ 505,918,975
08,3002, ettt oot e e e et e aa et e e et e e et e e e et e e e aeeeteeeeaneeeeaneeenneeeaneeeanneeesneeenneennneeennneens[eeenuneeennreeaneeesaneeesnneennne [seeneeeeneeennneeeneeenneeennnes [ernneeenn e e e e e e e e e e e nneen
08,3003, ettt e et e e et e e e et ettt e e et e e et e e e n et e aneeetneeeaneeeaaneeenneeeanteeenneeesneeenneenaneeennneens[eeenneeennreeaneeesaneeesnneennne [seeneeenneeennneeeneeenneeesnnes [erneeenn e e s e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiieiiiiiniieieeneeseeseesee i [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 262,082,929 254,383,619 505,918,975
2701. Miscellaneous deductions .. . 242,699 |. . 231,800 |.. . 486,398
2702, et e e ea et e e et e e e et e e ettt e n et e e et e e aan et e aeeeeaneeeeaneeeanneeenneeeaneeennneeenneennneeenns|teneeennneeetneenneeesaneeennees [oeneeeeneeeaane e e e e e eneeeeaneees [ereeeian e e e e e e e e e nneenneeeas
27003, ettt e et e e eneeeas
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........coceiieiiiiiiiinniicneeseeseeseesdcesieiesccesiccin s [ e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 242,699 231,800 486,398
£ 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 ..........cccceiieiiiiiiiiienicseeseesieeseesde i [ e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above)




STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 3,024,277,431 |............ 2,297,041,295 |........... 4,973,596, 666
2. NetiNVESIMENT INCOME ...ttt [ers e 332,161,215 | 359,217,909 |...coccvvenene 703,289,149
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 1,056,617, 359 1,039,416,890 2,102,588,001
4. TOtal (LINES 110 3) oottt 4,413,056,005 3,695,676,094 7,779,473,816
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 4.,081,177,106 |............ 3,233,632,500 |........... 6,705,803,847
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (768,625,791)|......cevn... (649,903,507)|......couvn... (994,162,676)
7. Commissions, expenses paid and aggregate write-ins for deductions ................ccccoeveieieveveveuccceeeens fererereeienns 452,214,051 |..oooveennnne 413,503,378 |....ccevenee 851,748,767
L T 1Yo (=Yoo IS o= o IR (o o] T3] o] o [=Y £ O O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvveiin. tax on capital
GAINS (IOSSES) ..evuieiieiieet ettt bbb (2,644,826) 271,530,729 236,774,149
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 3,762,120,540 3,268,763,100 6,800, 164,087
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 650,935,465 426,912,994 979,309,729
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 231,245,379 553,957,073 1,223,462,932
12.2 Stocks .............. 5,606,017 4,898,123 ... 86,387,439
12.3 Mortgage loans ... ... 57,276,240 |.. ...51,889,756 |. ... 94,957,683
L o =T v (= O A O FESU
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiirieireie ettt seenns [eosesinesesneneees 1,164,734 oo 754,865 |.....ccovvevennee 1,921,107
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............ccccceees |oeveeeininnencns 5,717,815 [ 1,519,795 | 678,583
12.7 MIiSCEIlANEOUS PIOCEEAS .......cocvivieieeeiiiietetceeeeee et et te i st e s es ettt sesesess s ss st e s ebesesessas s ssanasesesens 175,330, 162 341,609,553
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvoveveveveuceieieeeeeeee et eseses s [oevereseinnnas 301,010,185 |................ 788,349,774 |............ 1,749,017,297
13. Cost of investments acquired (long-term only):
LT = T PSSO ROPIURORRRO 172,512,115 | 402,421,661 |.....c.oceccee. 800,484,673
1312 STOCKS ..ottt [res et 7,613,087 .o 4,904,852 |.....ccvveenee. 12,390,199
13.3 MOMGAGE 08NS .......ovvveieieie ettt ettt ettt et ess st ss sttt essan s ssesesesesessssanesssanans |oeseesenesenneens 2,308,709 |...occeveenne 4,970,331 [ 12,520,331
BT o =T e (= O A O FESU
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 19,500,000 [...eoveeeeeieirrireee [
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 742,793,524 872,154,547 1,089,354,395
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 944,727,435 1,284 ,451,391 1,914,749 ,598
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 31,813,792 25,270,029 61,597,771
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (675,531,042) (521,371,646) (227,330,072)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccueveueueieieieieiereeeeeeeeeeeeeeiese e |reveseeeeeees (400,000,000).......n.... (400,000,000)/.......n.... (600,000,000)
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveveeceeeierens [oeeeeeeienencns 17,871,190 oo 16,276,459 |.....ccccvvene 28,343,434
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 25,476,691 (20,911,985) 6,389,803
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 (356,652, 119) (404,635,526) (565,266, 763)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |.....cccc..... (381,247,696).............. (499,094, 178)|.......cvuvevnn 186,712,894
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YBAN .....couieiieiiiiei ettt |oesininines 2,121,399,403 |........... 1,934,686,509 |............ 1,934,686,509
19.2 End of period (Line 18 plus Line 19.1) 1,740,151,707 1,435,592,331 2,121,399,403
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Investments contributed to separate accounts ... [ 362,082,722 |....cooveeeeeeveereeeeeeeees oo
20.0002. Capital contribution 10 SUDSTAIAIY ...cccoccoiiiiiiieiieccce e feetee et eenes feerereesere e eeereas 90,428 |.oooveeee 90,428




STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Individual life

Group life

Individual annuities .....
Group annuities
Accident & health

Fraternal

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended

To Date To Date December 31
............... 541,884,122 |................524,160,733 |............ 1,075,904 ,060
.......................... 9,690 [.ooovvrvieireeen 10,890 [ 22,168
............ 2,527,772,416 |...........1,810,340,004 |............ 3,987,992,717
................. 16,379,386 |................ 19,478,413 |................. 37,482,665
................ 139,747,023 |.............. 144,255,228 |...............294,163,903
............ 3,225,792,637 |............2,498,245,268 |............5,395,565,513
................. 23,010,407 |................ 18,456,972 |................ 33,021,355

3,248,803,044 2,516,702,240 5,428,586,868




STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies and Going Concern
A. Accounting Practices

The accompanying financial statements of RiverSource Life Insurance Company (“the Company” or “RiverSource Life”) have been prepared
in conformity with accounting practices prescribed or permitted by the State of Minnesota Department of Commerce. The Minnesota
Department of Commerce has adopted the National Association of Insurance Commissioners (“NAIC”) Accounting Practices and Procedures

Manual as a component of its prescribed statutory accounting principles (“SAP”).

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State

of Minnesota is shown below:

F/S F/S June 30, December 31,
SSAP # Page Line # 2024 2023

NET INCOME/(LOSS):

(1) The Company’s state basis (Page 4, Line 35, Columns 1 & 3)................. XXX XXX XXX $ (322,628,472) $ 844,638,536
(2) State prescribed practices that increase/(decrease) NAIC SAP: None....... — —
(3) State permitted practices that increase/(decrease) NAIC SAP: None ....... — —
(4) NAIC SAP (1-2-354) oottt XXX XXX XXX $ (322,628,472) $ 844,638,536
SURPLUS:

(5) The Company’s state basis (Page 3, Line 38, Columns 1 & 2)................. XXX XXX XXX  $2,563,461,786 $3,057,126,113
(6) State prescribed practices that increase/(decrease) NAIC SAP: None...... — —
(7) State permitted practices that increase/(decrease) NAIC SAP: None — —
(8) NAIC SAP (5-6-7=8) XXX XXX  $2,563,461,786 $3,057,126,113

B. — D. No significant change.

Accounting Changes and Corrections of Errors
None.

Business Combinations and Goodwill
Not applicable.

Discontinued Operations
Not applicable.

Investments
A. - C. No significant change.
D. Loan-Backed and Structured Securities (“LBaSS”)

(1) Prepayment assumptions for LBaSS are based on financial information provided by a licensed data provider. These assumptions are
consistent with the current interest rate and economic environment. The retrospective method is used to value LBaSS except in situations
where rate changes result in recalculation of the effective yield. The recalculated yield is used to amortize the investment as of the rate

change date.

(2) During the six months ended June 30, 2024, the Company had no other-than- temporary impairments (“OTTI”) recognized on
LBaSS due to intent to sell or inability or lack of intent to retain for a period of time sufficient to recover the amortized cost.
(3) The following table provides information about LBaSS held at June 30, 2024 for which an OTTI has been recognized in the
current reporting period due to the fact that the present value of cash flows expected to be collected is less than the amortized cost
of the securities:
Carrying Value  Present Value of Date of Financial
Before Current Projected Cash Recognized Amortized Cost Statement Where
CUSIP Period OTTI Flows OTTI After OTTI Fair Value Reported
15136DACO ......... $ 1,100,604 $ 951,629 $ 148975 § 951,629 $ 749,397 March 31, 2024
15137GAES.......... 880,419 703,716 176,703 703,716 319,908 March 31, 2024
19736VACG ......... 3,985,657 3,395,438 590,219 3,395,438 2,606,843 March 31, 2024
15136DACO ......... 817,659 720,801 96,858 720,801 701,245 June 30, 2024
15137GAES.. 703,716 496,162 207,554 496,162 359,280 June 30, 2024
19736VACEG ......... 3,183,774 2,762,649 421,125 2,762,649 2,622,089 June 30, 2024
Total.........cc.o.... $ 1,641,434
(4) The following table provides information about investments in LBaSS for which the carrying value (amortized cost) exceeds fair value

and the length of time that individual securities have continuously had amortized cost in excess of fair value, as of June 30, 2024:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months ........cccocevveeevieevennnn. $ 913,776
2. 12 Months or LONEET .....ccvevvveeeriieiiieenane $ 180,345,033
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months .. .8 117,524,852
2. 12 Months or Longer .........ccoceevveeeenireennnns $ 1,947,658,139

For all LBaSS for which carrying value exceeds fair value, RiverSource Life has the intent and ability to retain the investment in the

security for a period of time sufficient to recover the carrying value.
(5) No change.
E. —R. No significant change.

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

Investment Income
No significant change.

Derivative Instruments
A. Derivatives under SSAP 86 — Derivatives (“SSAP 86”)

(1)-(4) No significant change.
(5)-(7) and (9) Not applicable.



STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

8) The deferred premium associated with certain options is paid or received semiannually over the life of the option contract or at maturity.
The following is a summary of the payments the Company is scheduled to make for these options as of June 30, 2024:

Derivative Premium

Fiscal Year Payments Due
2024 (for the period from July 1, 2024 to December 31, 2024)........ccvirieireineineireereeeieeeee e $ 68,872,452
2025 . 119,082,313
2026 ettt bbbt ekt b e h b a e st et h et bt b et ettt ekt bbbttt st e s 222,575,521
2027 ettt b bt h e st eh et h R h e bt st ekt b e bbbt bbb bbbt et e et et ebe e 19,545,043
Thereafter ..........cooevveeveennenns . 361,932,190
Total future settled premiums.. . $ 792,007,519
Derivative Fair Value
with Premium Derivative Fair Value
Undiscounted Future Commitments Excluding
Premium (Reported on Impact of Future Settled
Commitments Schedule DB) Premiums
Prior Year — 2023 ...coocooieiieeeceene $ 867,477,586  $ 856,219,260 $ 856,219,260
Current Year — 2024 .....ccoeovveenccencinenene 792,007,519 993,255,009 993,255,009

B.  Derivatives under SSAP 108 — Derivative Hedging Variable Annuity Guarantees (“SSAP 108”)
(1) Discussion of hedged item/hedging instruments and hedging strategy: No significant change.

As discussed in Annual Statement Note 8B(1), due to the Company’s modified approach to the calculation of deferred balances, the
Company leaves columns 3 through 6 of Schedule DB Part E blank. The following table presents relevant information on the hedged
item, based on Company’s modified approach:

Column # 5 6
Fair Value Gain (Loss) in Full Contract Cash Flows | Fair Value Gain (Loss) in Hedged Item
Description in Schedule DB Part E Attributed to Interest Rates Attributed to Hedged Risk

Rho of full contract less Rho of fixed income assets

supporting variable annuity reserves Rho of designated hedged risk

RiverSource Life’s calculation

1% Quarter 2024 ......coooieiiiiiines $21,759,819 $7,871,487
2" Quarter 2024 ..........ccovvveenn.. $18,189,585 $6,267,869
2) Recognition of gains/(losses) and deferred assets and liabilities:

a. Scheduled Amortization of net gains or (losses):

Amortization Year

For the twelve months beginning June 30 Deferred Assets Deferred Liabilities
1. (288,057,680)  $ —
2. (288,057,680) —
3. (288,057,680) —
4. (288,057,680) —
S. (288,057,680) —
6. (288,057,680) —
7. (246,362,246) —
8. (194,974,627) —
9. (114,056,811) —
10 (33,841,904) —
Lo TORAL et $ (2,317,581,668) $ —
b. Total Net Deferred gains/(I0SSES) .......cccouvueueueueririririeiiueriririeieieietse ettt ettt eae e se s ee s s e seenenene $ (2,317,581,668)
c. Reconciliation of Amortization:
1. Prior Year Net Deferred gains/(LOSSES) .......cceuvueueueiririeieueiiriireeieieiiireeieieeceseese et seseseeseenenene $  (2,053,806,791)
2. Current Year AMOTEIZAtION .....c.ocveerueiereierentesestetestetesestetestesessesessesssseseesessesessesesesessessesensesensesensesessesessens (131,212,373)

394,987,250

3. Current Year Deferred Recognition ............
$ (2,317,581,668)

4. Ending Net Deferred gains/(losses) [1-(2+3)] ...
d. Open Derivative Removed from SSAP 108 and Captured in Scope of SSAP 86: No significant change.
e. Open Derivative Removed from SSAP 86 and Captured in Scope of SSAP 108: No significant change.
3) Hedging Strategies Identified as No Longer Highly Effective: None.
“4) Hedging Strategies Terminated: None.

Income Taxes
No significant change.

Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A. No significant change.
B. Cash dividends/distributions paid and received by RiverSource Life were as follows:
Six Months Ended
June 30, 2024
(in millions)
Paid to Ameriprise Financial, INC. ........ccoouiiriiriiiniiiiceee e $ 400

During June of 2024, the Company invested $310 million in new asset backed securities issued by Ameriprise Installment Financing, LLC,
an affiliate of the Company. The asset backed securities are collateralized by a portfolio of loans issued to advisors affiliated with Ameriprise
Financial Services, LLC, an affiliated broker dealer. The Company purchased these asset backed securities at their fair value. The asset
backed securities are held in the Company’s noninsulated separate account and therefore are carried at fair value and reported as a component
of separate account assets on the Balance Sheet. As of June 30, 2024, the carrying value of these asset backed securities was $310 million.

C. - 0. No significant change.

7.1



STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

11. Debt
A. No significant change.

B. Federal Home Loan Bank Agreements

(1) The Company is a member of the Federal Home Loan Bank (“FHLB”) of Des Moines which provides access to collateralized borrowings.
Members of FHLB of Des Moines benefit from a range of funding products, the ability to better manage liquidity needs and the opportunity
to partner with the FHLB on affordable housing and economic development initiatives. Funding products offered include an overnight fed
funds advance, short term (less than 12 months) fixed rate advance, long-term fixed rate advances (1 to 30 years), letters of credit and long-
term variable rate advances.

The Company’s membership in the FHLB requires the ownership of member stock. The fair value of the assets pledged as collateral by the
Company must be maintained at certain specified levels of the borrowed amount, which can vary, depending on the nature of the assets
pledged.

The Company borrows short-term funds under these FHLB borrowings. The Company accounts for the liability as a collateralized
borrowing, classified in borrowed money. The Company has pledged securities consisting of commercial mortgage backed securities to
collateralize its obligation to the FHLB. The securities pledged are reported in bonds.

(2) FHLB Capital Stock
a. Aggregate Totals
1. June 30, 2024

1 2 3

Total General Separate

2+3 Account Accounts
(a) Membership STock — Class A ........ccoeviervereeerrienieiieeeseiesese s $ — 3 — 3 —
(b) Membership Stock — Class B.......cccoveieiieinieireceieeeeenn 10,000,000 10,000,000 —
(c) Activity Stock 9,000,000 9,000,000 —
() EXCESS StOCK .ottt st — — —
(€)  Aggregate Total .....ccoeieieieieieieieereceeee e $ 19,000,000 $ 19,000,000 $ —

(f) Estimated Borrowing Capacity as determined by the Insurer....... $ 3,884,000,000 XXX XXX
2. December 31, 2023
1 2 3

Total General Separate

2+3 Account Accounts
(a) Membership Stock — Class A .......cooeerierririerieeieieieiseeesseeennaes $ — 9 — S —
(b) Membership Stock — Class B.......cccoveiirenininiinencreeceee 10,000,000 10,000,000 —
(C)  ACHVILY SOCK .eviieeiieiiiei et 9,000,000 9,000,000 —
(d) Excess Stock — — —
(€)  Aggregate TOtal ......ccoovoiieieieeicieieieieieeeie e $ 19,000,000 $ 19,000,000 $ —
(f) Estimated Borrowing Capacity as determined by the Insurer....... $ 4,025,000,000 XXX XXX

b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Not Eligible 6 months to 1 to Less

Current Year for Less Than 6 Less Than 1 Than 3 3toS

Membership Stock Total Redemption Months year Years Years
1.Class A ..ooveveeeernn $ — 3 — 3 — S — S — S —
2.Class B..coovoreeccineine 10,000,000 10,000,000 — — — —

(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3

Aggregate

Total
Fair Value Carrying Value Borrowing

1. Current Year Total General and Separate Accounts

Total Collateral Pledged (Lines 2+3) ......cccoovvvreruererererrinnnnnns $ 1,096,482,096 $ 1,112,594,396 $ 201,411,106

2. Current Year General Account Total Collateral Pledged .. . 328,226,716 344,339,016 201,411,106
3. Current Year Separate Accounts Total Collateral Pledged........ 768,255,380 768,255,380 —
4. Prior Year-end Total General and Separate Accounts
Total Collateral Pledged..........ccceecvnniveicocninneieicccnneennee 1,060,827,566 1,080,111,143 201,429,333
b. Maximum Amount Pledged (based on carrying value) During Reporting Period
1 2 3
Amount
Borrowed at
Time of
Maximum
Fair Value Carrying Value Collateral

1. Current Year Total General and Separate Accounts

Maximum Collateral Pledged (Lines 2+3)........ccccccouviiuiueicnennnae $ 1,096,482,096 $ 1,112,594,396 $ 201,411,106

2. Current Year General Account Maximum Collateral Pledged....... 328,226,716 344,339,016 201,411,106
3. Current Year Separate Accounts Maximum Collateral Pledged ... 768,255,380 768,255,380 —
4. Prior Year-end Total General and Separate Accounts
Maximum Collateral Pledged..........c.coveueirinnnecinnnccccne 1,060,827,566 1,080,111,143 201,429,333
(4) Borrowing from FHLB
a.  Amount as of the Reporting Date
1. Current Year
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(@) Debt...ooeeeeeeeieiireeeeeee $ 201,411,106 $ 201,411,106 $ — XXX
(b) Funding Agreements............ — — — $ —
(€) Other......cooeeveieieieieienne. — — — XXX
(d) Aggregate Total .................. 201,411,106 § 201,411,106 § — $ —
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

2. Prior Year-end

1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(@) Debtu.cooiiiicciciciciriee $ 201,429,333 $ 201,429,333 $ — XXX
(b) Funding Agreements............ — — — —
(c) — — — XXX
(d) Aggregate Total ... $ 201,429,333 $ 201,429,333 $ — 8 —

b. Maximum Amount during Reporting Period (Current Year)

1 2 3
Total General Separate
2+3 Account Accounts

$ 201,641,165 $ 201,641,165 §

$ 201,641,165 $ 201,641,165 §

Aggregate To

NS

tal ...

c. FHLB — Prepayment Obligations
Does the Company have prepayment
obligations under the following
arrangements (YES/NO)?

1. Yes
2. N/A
3. N/A

Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
No significant change.

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

Liabilities, Contingencies and Assessments
No significant change.

Leases
No significant change.

Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant change.

Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
No significant change.

Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
Not applicable.

Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not applicable.

Fair Value Measurements

A. The Company categorizes its fair value measurements according to a three-level hierarchy. The hierarchy prioritizes the inputs used by the
Company’s valuation techniques. A level is assigned to each fair value measurement based on the lowest level input that is significant to the fair
value measurement in its entirety. The three levels of the fair value hierarchy are defined as follows:

Level I  Unadjusted quoted prices for identical assets or liabilities in active markets that are accessible at the measurement date.
Level 2 Prices or valuations based on observable inputs other than quoted prices in active markets for identical assets and liabilities.
Level 3 Prices or valuations that require inputs that are both significant to the fair value measurement and unobservable.

(1) Fair Value Measurements at June 30, 2024

Description for each class of asset Net Asset Value
or liability (Level 1) (Level 2) (Level 3) (“NAV”) Total
a. Assets at fair value
Bonds: Special revenue.... $ — 3 2,079,000 $ — 3 — $ 2,079,000
Cash equivalents 523,813,726 — — — 523,813,726
Derivative assets:
Interest rate contracts.... 164,253 806,854,322 — — 807,018,575
Equity contracts ............ 31,620,742 5,127,660,340 — — 5,159,281,082

Foreign exchange contracts ........... 126,375 32,468,178 — — 32,594,553

Total derivative assets 31,911,370 5,966,982,840 — — 5,998,894,210
Other invested assets — — 17,719,333 — 17,719,333
Separate account assets.... 78,999,065 12,908,692,527 1,033,893,398 71,677,908,604 85,699,493,594
Total assets at fair value..........c.ccccceeue. $ 634,724,161 $ $18,877,754,367 $ 1,051,612,731 $ 71,677,908,604 $  92,241,999,863
b. Liabilities at fair value
Derivative liabilities:
Interest rate contracts ..................... $ 783,400 $  3,532,206,335 $ — $ — $  3,532,989,735
Equity contracts .. 109,488,900 3,526,750,162 — — 3,636,239,062
Credit contracts ... — 18,430,000 — — 18,430,000
Foreign exchange contracts ........... 163,313 5,377,631 — — 5,540,944
Total derivative liabilities............. 110,435,613 7,082,764,128 — — 7,193,199,741
Separate account liabilities .. 16,305,788 550,547,910 — — 566,853,698
Total liabilities at fair value................. $ 126,741,401 $  7,633,312,038 $ —  § — $  7,760,053,439
(2) The following table provides a summary of changes during the current quarter in Level 3 assets and liabilities measured at fair value:
Total gains Total gains
Beginning  Transfers Transfers out and (losses) and (losses) Ending balance
balance at into of included in included in Settle- at June 30,
April 1,2024  Level 3 Level 3 Net Income Surplus Purchases Issuances ments 2024
a. Assets
Other invested

aSSetS c.ovevereinnnnn $ 9,559,108 $ — $ (5,882,960)@  $(725,537)  $(4,385,644) $ 19,500,000 $ — $ (345,634) $ 17,719,333

Separate account
assets 594,502,423 980,835 (25,000,000)®  (155,167) — 408,048,016 59,275,000  (3,757,709) 1,033,893,398

Total assets.

... $604,061,531 $980,835 $(30,882,960) $(880,704)  $(4,385,644) $427,548,016 $59,275,000 _$(4,103,343) $1,051,612,731

(1) Includes bonds transferred to Level 3 as fair value is now based on a single non-binding broker quote.
(2) Includes other invested assets transferred out of Level 3 as investments are no longer reported at fair value.
(3) Includes bonds transferred out of Level 3 as fair value is now obtained from a third-party pricing source with observable inputs.

(3) The Company recognizes transfers between levels of the fair value hierarchy as of the beginning of the quarter in which each transfer
occurred.

7.3



STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

(4) The Company uses valuation techniques consistent with the market and income approaches to measure the fair value of its assets and
liabilities. The Company’s market approach uses prices and other relevant information generated by market transactions involving identical
or comparable assets or liabilities. The Company’s income approach uses valuation techniques to convert future projected cash flows to a
single discounted present value amount. When applying either approach, the Company maximizes the use of observable inputs and
minimizes the use of unobservable inputs.

The following is a description of the valuation techniques used to measure fair value and the general classification of these instruments
pursuant to the fair value hierarchy.

Bonds
When available, the fair value is based on quoted prices in active markets. If quoted prices are not available, fair values are obtained from
third-party pricing services, non-binding broker quotes or other model-based valuation techniques.

Level 2 securities primarily include state and municipal obligations. The fair value of these Level 2 securities is based on a market approach
with prices obtained from third-party pricing services. Observable inputs used to value these securities can include, but are not limited to,
reported trades, benchmark yields, issuer spreads and non-binding broker quotes. The fair value of securities included in an observable
transaction with a market participant are also considered Level 2 when the market is not active.

Cash equivalents
Cash equivalents consist of actively traded money market funds which are measured at their NAV and classified as Level 1.

Derivative assets and liabilities

Derivatives that are measured using quoted prices in active markets, such as derivatives that are exchange-traded, are classified as Level 1
measurements. The variation margin on futures contracts is also classified as Level 1. The fair value of derivatives that are traded in less
active over-the-counter markets is generally measured using pricing models with market observable inputs such as interest rates and equity
index levels. These measurements are classified as Level 2 within the fair value hierarchy and include swaps and the majority of options.
The counterparties’ nonperformance risk associated with uncollateralized derivative assets was immaterial as of June 30, 2024.

Other invested assets

Other invested assets represent investments in affiliated residual tranches. Fair value is determined using a discounted cash flow model.
Inputs used to determine the expected cash flows include assumptions about discount rates and default, prepayment and recovery rates of
the underlying assets. Given the significance of the unobservable inputs to this fair value measurement, the fair value of the investment in
the affiliated residual tranches is classified as Level 3.

Separate account assets and liabilities

The fair value of assets held by separate accounts, other than those supporting the Company’s modified guaranteed annuities and structured
variable annuities, is determined by the NAV of the funds in which those separate accounts are invested. The NAV is used as a practical
expedient for fair value and represents the exit price for the separate account. These separate account assets are excluded from classification
in the fair value hierarchy.

Separate account assets supporting the Company’s modified guaranteed annuities and structured variable annuities include bonds, mortgage
loans, derivatives, short-term investments and cash equivalents. Bonds obtain fair value from third-party pricing services, non-binding
broker quotes or other model-based valuation techniques. Level 2 bonds include residential mortgage backed securities, commercial
mortgage backed securities, asset backed securities, government bonds, municipal and corporate bonds and syndicated loans. The fair value
of Level 2 bonds is based on a market approach with prices obtained from third-party pricing services. Observable inputs used to value
these bonds can include, but are not limited to reported trades, benchmark yields, issuer spreads and non-binding broker quotes. Level 3
separate account assets consist of corporate bonds, mortgage loans, asset backed securities and syndicated loans. The fair value of Level 3
securities is typically based on a single non-binding broker quote. The underlying inputs used for non-binding broker quotes are not readily
available to the Company. The fair value of affiliated asset backed securities is estimated based on a transaction near the balance sheet date.
See Note 10 for additional information on this transaction. Cash equivalents include highly liquid investments with original or remaining
maturities at the time of purchase of three months or less. Cash equivalents are classified as Level 2 and measured at amortized cost, which
is a reasonable estimate of fair value because of the short time between the purchase of the instrument and its expected realization.

Refer to discussion in Note 20.C below for the methodology used for estimating the fair value of mortgage loans. Given the significant
unobservable inputs to the valuation of the loans, these measurements are classified as Level 3.

Separate account liabilities consist of derivative liabilities. Refer to discussion above for the methodology used for estimating the fair value
of derivatives assets and liabilities.

(5) Derivative assets and liabilities are presented on a gross basis for any relevant disclosures in paragraphs (1) through (4) above.
Additional fair value information: See Notes 5, 8, and 11.

The following table provides the carrying value and the estimated fair value of financial instruments that are not reported at fair value:

June 30, 2024
Fair Value
Not
Practicable
Aggregate Admitted Assets (Carrying
Fair Value or Liabilities (Level 1) (Level 2) (Level 3) NAV Value)
Financial Assets
Bonds.... .8 7,802,958292 $ 7,946,058,965 $ 1,494,946 $ 7,081,327,633 $§ 720,135,713 $ — $ —
Common stocks .. 21,019,363 21,019,363 — — 21,019,363 — —
Mortgage loans on real estate..... 1,168,784,374 1,259,883,185 — — 1,168,784,374 — —
Cash equivalents. 998,564,076 998,564,076 — 998,564,076 — — —
Contract loans..... 889,441,568 889,441,568 — 889,441,568 — — —
Other invested assets . 8,457,180 6,922,969 — — 8,457,180 — —
Financial Liabilities
Deposit-type contracts . $ 55,550,990 $ 57,930,778 $ — $ — 3 55,550,990 $ — $ —
Borrowed money 201,419,262 201,411,106 — 201,419,262 — — —

Bonds
When available, the fair value is based on quoted prices in active markets. If quoted prices are not available, fair values are obtained from third-
party pricing services, non-binding broker quotes, or other model-based valuation techniques.

Level 1 securities primarily include U.S. Treasuries.

Level 2 securities primarily include corporate bonds, residential mortgage backed securities, commercial mortgage backed securities, state and
municipal obligations, asset backed securities and foreign government securities. The fair value of these Level 2 securities is based on a market
approach with prices obtained from third-party pricing services. Observable inputs used to value these securities can include, but are not limited
to, reported trades, benchmark yields, issuer spreads and non-binding broker quotes. The fair value of securities included in an observable
transaction with a market participant are also considered Level 2 when the market is not active.

Level 3 securities primarily include certain corporate bonds and asset backed securities. The fair value of corporate bonds and certain asset
backed securities classified as Level 3 is typically based on a single non-binding broker quote. The underlying inputs used for some of the non-
binding broker quotes are not readily available to the Company. The Company’s privately placed corporate bonds are typically based on a single
non-binding broker quote. The fair value of affiliated asset backed securities is determined using a discounted cash flow model. Inputs used to
determine the expected cash flows include assumptions about discount rates and default, prepayment and recovery rates of the underlying assets.
Given the significance of the unobservable inputs to this fair value measurement, the fair value of the investment in the affiliated asset backed
securities is classified as Level 3.
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Common stocks
Common stocks consist of an investment in the FHLB. The fair value is approximated by the carrying value and classified as Level 3 due to
restrictions on transfer and lack of liquidity in the primary market for this asset.

Mortgage loans on real estate

The fair value of commercial mortgage loans, except those with significant credit deterioration, is determined by discounting contractual cash
flows using discount rates that reflect current pricing for loans with similar remaining maturities, liquidity and characteristics including loan-to-
value ratio, occupancy rate, refinance risk, debt service coverage, location, and property condition. For commercial mortgage loans with
significant credit deterioration, fair value is determined using the same adjustments as above with an additional adjustment for the Company’s
estimate of the amount recoverable on the loan. Given the significant unobservable inputs to the valuation of the loans, these measurements are
classified as Level 3.

Cash equivalents

Cash equivalents include highly liquid investments with original or remaining maturities at the time of purchase of three months or less. The
Company’s cash equivalents are classified as Level 2 and measured at amortized cost, which is a reasonable estimate of fair value because of the
short time between the purchase of the instrument and its expected realization.

Contract loans

Contract loans represent loans made against the cash surrender value of the underlying life insurance or annuity product. These loans and the
related interest are usually realized at death of the policyholder or contractholder or at surrender of the contract and are not transferable without
the underlying insurance or annuity contract. The fair value of contract loans is approximated by the carrying value and is classified as Level 2.

Other invested assets
Other invested assets represent investments in affiliated residual tranches. See discussion in Note 20A for additional information.

Deposit-type contracts

The carrying value and fair value of deposit-type contracts are presented net of reinsurance and consist of single premium immediate annuities
without life contingencies. The fair value is determined by discounting cash flows using a risk neutral discount rate with adjustments for expense
margin. Given the use of significant unobservable inputs to these valuations, the measurements are classified as Level 3.

Borrowed money
Borrowed money represents FHLB borrowings. The fair value is obtained from a third-party pricing service and classified as Level 2.

D. Not Practicable to Estimate Fair Value: None.
E. The Company has no general account investments measured using NAV as a practical expedient.
Other Items

A. & B. No significant change.

C.

The following table presents information related to net negative (disallowed) IMR as of June 30, 2024:

($ in millions)

Admitted net negative IMR as a percent of adjusted capital and surplus (b./c.)........ 1.3%

The Company has no IMR in the separate accounts.

a.  Net negative IMR, gross - general account* $ 30
b.  Netnegative IMR, admitted - general account® ... 30
c.  Adjusted capital and surplus, as of prior quarter-end ...........c.ccoeeuue.. 2,235
d.

Fixed income investments generating IMR losses comply with the Company’s documented investment or liability management policies and
asset sales that generated admitted negative IMR were not compelled by liquidity pressures.

D.—-L No significant change.

Events Subsequent
Subsequent events have been considered through August 6, 2024, the date the statutory financial statements were issued.

Reinsurance
No significant change.

Retrospectively Rated Contracts & Contracts Subject to Redetermination
Not applicable.

Change in Incurred Losses and Loss Adjustment Expenses

A.

Accident and health claim reserves as of December 31, 2023 were $899 million. During the six months ended June 30, 2024, $113 million
was paid for incurred claims and claim adjustment expenses attributable to insured events of prior years. In addition, tabular fund interest
was $15 million. At June 30, 2024, accident and health claim reserves for prior year claims incurred were $747 million. Therefore, there
was a $54 million favorable prior period development since December 31, 2023. This is primarily due to favorable long-term care
insurance and disability income insurance claim experience in the six months ended June 30, 2024.

There were no significant changes in methodologies or assumptions used in calculating the liability for unpaid losses and loss adjustment
expenses.

Intercompany Pooling Arrangements
Not applicable.

Structured Settlements
Not applicable.

Health Care Receivables
Not applicable.

Participating Policies
Not applicable.

Premium Deficiency Reserves
None.

Reserves for Life Contracts and Annuity Contracts
No significant change.

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

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

Premiums and Annuity Considerations Deferred and Uncollected
No significant change.
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Separate Accounts
No significant change.

Loss/Claim Adjustment Expenses
No significant change.
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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
TEPOTHING ENELY? ....ovveeeecececeeee et ceceetet et caeaetetee s sasaese s s s sssassese s s s ssassese s s s ssasseses s s sssseseesas s ssanseses s s sssssesesas s nsnseses s sassnsneesesesssssansessamssansnsesras 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 820027
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 ] No[ X1 NAL 1]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. .......... 12/31/2020
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccocevevevevecceerereeeeereennns 12/31/2020
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). eueetatrieei ettt s s e h sttt 06/09/2022
By what department or departments?
Minnesota Department Of COMIMEITE .......c..iiiiiiiiiiee ettt et et e eae e ea e e ea e e es e e s e e st e s e e s s e easees e e eaeees e e eseeea e e s e e s e enseeaseenseenseenseeneeeneenneenneennen
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............ocoiviiieeeeeeeee ettt ettt e e e s s e e e e e e st es e e e e e e e s e e s et et e e e s e e s s et e seseseseesssasnasaseenananaens Yes ] N[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes ] No[ 1 NA[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 [ X] No[ ]
If response to 8.1 is yes, please identify the name of the bank holding company.
F N oy To T TN g B Lo Lot 1 [ (oSSR
Is the company affiliated with one or more banks, thrifts or securities firms? ... 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

American Enterprise Investment Services, Inc.
Ameriprise Bank, FSB .....................
Ameriprise Certificate Company ....
Ameriprise Financial, Inc. ....cccccoovirennnee
Ameriprise Financial Services, LLC ....

Columbia Wanger Asset Management, LLC
J. & W. Seligman & Co. Incorporated
Lionstone Partners, LLC
RiverSource Distributors, Inc.

Columbia Management Investment Advisers, LLC ... Boston, MA ..
Columbia Management Investment Distributors, Inc. Boston, MA ..
Columbia Management Investment Services Corp. ............ Boston, MA

Minneapolis, MN
Minneapolis, MN
Minneapolis, MN ....
Minneapolis, MN ....
Minneapolis, MN

Chicago, IL
New York, NY
Houston, TX
Minneapolis, MN ....
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9.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................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.
9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended? ......... ... Yes [ X] No[ ]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
In the first quarter of 2024, the code was updated to reflect changes in policies or regulations, personnel and internal practices. ......................

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

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

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

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

Bonds pledged as collateral to cover derivative positions, bonds pledged for FHLB advances and bonds on deposit with states. ......................

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

1 2

Prior Year-End Current Quarter

Book/Adjusted Book/Adjusted

Carrying Value Carrying Value
2 B = T Vo PRI $ .. 564,621,074 S$.. 564,688,238
14,22 PrEEITEA SOCK .....evuiueeetetrieiceeiete st ettt st eseeeaeeeeseseseeeae e e e e eeseseeee e ee a2 ses e e e e ee e e s e e e e e s e e e e eeseeee e e s s eseseaesesesassnsesesesssaeensne® oot seeereneen TS
14.23 Common Stock .... .471,357,067 $. 465,862,884
14.24 Short-Term Investments $.
14.25 Mortgage Loans on Real Estate $.
14.26 All Other 12,510,952 $. 26,340,503
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. ....1,048,489,093 $.. ...1,056,891,625
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE .........cccueiiiiiiiieiieiieeeeee e es D et B e

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB7? .............cccouiiiiiiiiiiiiiiiiccec e Yes [ X] No[ 1]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccceoeiiiiiiiiiene Yes[ X] N[ 1 NA[ ]

If no, attach a description with this statement.

16.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $
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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? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase & €O ..o.c.evvvieveiciceceeeee ettt 270 Park Avenue, New York, NY 10017 ..o

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee. Yes[ 1 No[ X]

If yes, give full information relating thereto:

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

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

Columbia Management Investment Advisers, LLC

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVESted @SSEtS?..........coviiriirriieeiieirrrse e Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvereceienennnseceene Yes[ 1 No[X]

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
108257 Columbia Management Investment Advisers, LLC 6YVO3H20UHJXERSSGR23 ........

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c.iiiiiiiiie ettt ettt e et et et e e e enean Yes[ 1 No[X]

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities? ............ Yes[ 1 No[X]

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ...........cccccooeiiieiene Yes[ 1 No[X]

8.2



STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 1,255,683, 185
1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 1,255,683, 185

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 $ 4,200,000

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

B I =4 T o]y o = T 1= B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
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
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 1,259,883, 185

Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter

BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
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
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

Operating Percentages:

2.1 AGH IOSS PEICENL ...ttt ettt et et ae et et et et et et essae e es et s e s et et esesess s s e s es et esesessasas a2 e s e s e s e s esesesses e s et et e s eseseseases e s e s et et et esess s s esesesebeseseanas SAeattetesetesenen ettt ee s et eaenene 108.040 %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 17.820 %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

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

Do you act as an administrator for health savings accounts? ...
If yes, please provide the balance of the funds administered as of the reporting date .............cocoiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccocevevuee.e. Yes [ X] No[ ]

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

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
5

1 Life Contracts 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b s 3,717,790 | 27,632,761 |........... 1,246,563 |...oooveeieiiciins o 32,597,114 [
2. AlASKA i AK oo b n.....908,980 |............. 3,508,137 |.eveieeeen 88,812 | [ 4,485,929
3. Arizona ..... .. AZ ..44,513,196 |. .55,321,285 |..
4. Arkansas .. .. AR 17,221,482 | ....21,787,932 |..
5. California .. CA .. 278,264,645 |..
6. Colorado ...... .. CO .34,414,718 |..
7. Connecticut .. . CT .70,980,590 |..
8. Delaware ............. .. DE . 13,149,550 |..
9. District of Columbia . . DC ,389, . 124, reeereneenenn 304,542 | [ 8,478,200 |..
10. Florida .. .. FL 33,287,391 |. ....180 889,266 |. .. 222,266,978 |..
11.  Georgia .. GA ..51,196,547 |. ....65,360,661 |..
12.  Hawaii .. .. HI .45,599,332 |..
13. Idaho .... . ID s s reveeenneeennn 343,306 [ 8,716,434 |..
14.  lllinois ... LIl 18,370,076 100 589, 032 X .. 123,173,802 |..
15. Indiana . . IN 41,924 475 |. ....51,625,301 |..
16. lowa ..... LA ..45,853,352 |. .56,023,587 |..
17. Kansas . .. KS ..36,320,913 |. .43,033,422 |..
18, KENLUCKY .. KY 23,334,419 | 1,201,777 o o 29,071,415
19, LOUISIANA ...coiueiiiiiiieiiiesiee e LA | b 3,999,308 ... 41,660,099 |.......... 1,068,405 [......ccoovvvvreiiras forrennen 46,727,807
20. Maine ....... ..16,206,321 |. .21,278,725 |..
21.  Maryland . ..35,113,018 |. ....48,120,311 |.. . ,
22, MasSaChUSELES ..........ccceerueerieeiieenieaieeieeens MA | b e ,485,801 |.......... 96,836,383 127,157,905 |........... 1, 286 227
23, MIChigan ......ccceoeeiiiiieiieee e M e b e 16,991,264 |........ 110, 130,708 133,001,667 |........... 1,012,685
24. Minnesota . .. MN ...40,929,448 |........ 181,363,084 |. .. 229,031,366 |..
25. Mississippi .. MS 2,463,457 |. ..11,534,820 |. ....14,354 618 |..
26, MISSOUM w.voveeeeiieieieeeeieie e ,297,719 |..........32,080,841 |........... 1,998,374 |....ccoreiriiniinns e 40,376,934
27, MONtANA ...ocvveeieiieiieieeieeeeeeeieseeseeneees. MT e L fe 1,227,491 |........... 2,707,706 |...............359,745 [...oooiiiiiiiins o 4,294,942
28. Nebraska .. 2,844,333 |. , .18,144,472 |..
29. Nevada ........ 14,699,249 |. .24,384,808 .30,112,939 |..
30. New Hampshire ........ccccoooeiieiinncnnceieeens NH oo L fores 7,238,085 |......... 25,186,783 |........... 1,455,020 [..ovevveeviriiiiiiens [ 33,879,888
31, NEW JErSEY ..ccoevieiiiiiieieeiee e N oo b o 16,868,881 |.......... 93,365,397 |..evee. 4,824,056 |.voieeiiiiiie [ 115,058,334
32.  New Mexico . NM . 1,438,627 |........... 7,325,037 |.ocooeee o 478,374 | o 9,242,038 |..
33. New York ..... NY .14,581,261 |..
34.  North Carolina .. NC .94,121,853 |..
35.  North Dakota ..ND ....22,643,573 |..
36. Ohio ..cccueenee .. OH .. 152,666,184 |..
37. Oklahoma . .. OK .... 13,659,049 |..
38. Oregon......... .. OR ..8,211, . 17,192,197 ..
39. Pennsylvania ... . PA 126 222,654 |. .. 160,508,925 |..
40. Rhode Island .... .. RI ..19,422,354 |. ....22,340,138 |..
41.  South Carolina . sC ..48,583,621 |. .56,884,264 |..
42.  South Dakota ... .. SD ..16,168,082 |. .18,956,475 |..
43. Tennessee ... .. TN ..47,999,995 |. .59,342,213 |..
44. Texas ....... TX 180,123,035 |. .. 237,956,847 |..
45.  Utah ..... . uUT ..23,776,565 |. ....28,119,708 |..
46. Vermont . VT K ... 8,454,808 |. .10,150,763 |..
A7, VIrGINIa@ eeeeeeeeeeeeee s VA o b s 15 675 965 |..........62,160,984 |........... 5,337,780 |....ccooevvnriniiins foreeens 83,174,729
48.  Washington ........ccccceeveeveeeienceneeseeneenes. WA | b s 17,452,213 |..........67,805,979 |.......... 3,872,446 |....ccoovvvnviiienns | 89,130,638
49. West Virginia , .. ..6,143,584 |..
50. Wisconsin .... ...2 688 460 |.. .85,542,568 |..
51, WYOMING .oeoveieeeieeieeeeieeeeseeeeseeeneeenes. WY e Lo [ 709,605 |........... 6,870,240 |............... 157,037
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens . OT
59.  Subtotal ......cccciiiiiiiii
90. Reporting entity contributions for employee benefits
PIaNS. .| 0, O O e
91. Dividends or refunds applied to purchase paid-up
additions and annuities.............cccooi s 0, O O e
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees 0, O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 8,552,589
94.  Aggregate or other amounts not allocable by State. |. P P
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX .541,701,305 |.....2,544,151,802 |....... 139,887,163 |......ccovvvccce |oenee 3,225,740,270
96.  Plus Reinsurance ASSUMEd.........cccceeeeveenenenenns [oeees XKoo | , . TSR RN 235,500 [eoveriieniieiiiine
97  Totals (All Business).... .541,701,305 |..... 2,544,387,302 |........ 139,887,163 |.....coeovrvirriins o 3,225,975,770 |.. 23,010,407
98. Less Reinsurance Cede 143,486,3% |.......... 17,452,549 |.......... 42,874,066 |......cocoovieiieiis [ 203,813,009 [.....cvvveriiciiiine
99. Totals (All Business) less Reinsurance Ceded XXX 398,214,911 2,526,934,753 97,013,007 3,022,162, 761 23,010,407
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. 52,682 |.. ..413,851 |..
58002, ..ovicvieiiiiiiies
58003, ..oiiiviiiieiienieniienrrere e seeseeseesnessnessnesene s feennes XK eeriies e fe e
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvviiiiiiiiniie e e D0 O ) R R SRR A
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 248,869 112,300 52,682 413,851
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccocvviviiniiiniiiec e D0 O ) R R SRR A
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

11

4. Q - Qualified - Qualified or accredited reinsurer.............ccccceu..

5. N - None of the above - Not allowed to write business in the state............. .......



STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

ID Number ~ STATE NAIC #

AMETIPIISE FINANCIAL, INC.....veieieieie ettt ettt e a et e ettt e et e e st e e bt e es b e e Rt e et e e et e e s et e as b e et e et e e et e an e e enbeestee e e e enees 13-3180631
— Ameriprise Advisor Capital, LLC 27-0544454
— Ameriprise AVISOr FINANCING 2, LLC.......veiiiiiieiee ittt ettt ettt et e ke et e e st e e st e et e et e et e aneeennbeenneeennee e 88-3480093
— Ameriprise Asset Management Holdings Singapore (PLe.) LE..........eeiiriiiiiiie et

— Ameriprise Asset Management Holdings HONg KOng LIMItEd. ..........vveiieiiiiiie it
|— Threadneedle Portfolio Services Hong KOng LIMIted..........c.eiiviiiiiiiiic e
- Columbia Threadneedle Investments Japan Co., Ltd
— Columbia Threadneedle Malaysia SAN BRd..............oiiiiiiieiei et e e e srae e
— Threadneedle Investments SINGAPOTE (PE.) LEd.........eieiieiiieiie et ee e
— AMETIPHISE BANK, FSB ....oiiiiiii ittt ettt h ettt h e Rttt n et e ben et e et eeees 06-1791061
— AMETIPFISE CAPIEAI TIUST Lo .vee ittt ettt et e st e et e e st e et eent e e st e e st e e s e e e beeenbeeaneaenneeenes 45-6157641
— Ameriprise Capital Trust Il 45-6157643
— AMENIPFISE CAPItAl TIUST 1. .ottt ettt et e et een e et e e s e e bt e e nbeeetbeene e e e e aneeennee 45-6157644
— AMETIPFISE CAPItAl TIUST IV ... ettt ettt h e et et e et b e e s e e st e e et e e s e et e e beeaaeanbeennee s 45-6157645
— Ameriprise Captive INSUTANCE COMPANY.........eiuiiiiieeitieiie et ettt e et e et e ettt e te e et e e teeasbe e te e et e e steeanteeateeenteeesseeanteennbeenneeenns 20-5761939 VT 12852
— AMENIPrise Certificate COMPANY. .......ciuiiiiieiie ettt ettt et et e e eea et e et e et e an b e e ebbees b e e e e anteennbeneennns 41-6009975
|— Investors Syndicate Development Corporation... 41-0951695
— AMETIPHISE HOIAINGS, INC..o..vie ettt ettt ettt et e et e et eent e et e et e et e e nteennbe et e e e e aneeenn 26-3878824
— Ameriprise Installment FINANCING, LLC..........uiiie oottt ettt e e st e et e esb e e e st e snee e s e anbeeeneee e 99-3282920
— AMETIPHISE INGIA LLP ...ttt ettt et e e st e e h e e bt e e st e e st e st e nh e e et e e Rt e e n e e n e ne e e b e eneeene s
— AMETIPFISE INCIA PAMNEE, LLC......o ittt ettt e ekt e e st ettt e st e et e ant e e bt e et e e st e aneeennbeenteeenneeans 83-3396069
— Ameriprise Trust Company.... . 41-6219335
o L ol o o] 1o 1 o R I PSPPSR 38-2722519
— American Enterprise INVEStMENt SEIVICES INC......c.vviiiiiiie e nee e 41-1667086
— AMEriprise FINANCIAl SEIVICES, LLC ......viiiiieiieeiiie ettt ettt e e r e et e et e et eeeneeenneeanteeennees 41-0973005
— AMPF Property COMPOTAHON. ... .....veeireisite ittt et ettt e et ettt e et e et e est e st e e st e eb e e te e e st e e et e anbeeasbeastaeenteenseeanbeenreens 38-3050688
- Investment Professionals, Inc 74-2629876
— BMO Sustainable Universal MAP DEENSIVE C ACC........c.ueriiiiiiiiiii ettt
— CT GIobal SOCIAI BONA FUNG. ...ttt b ettt ettt ettt nb e ebe e nne e
— CT (LUX) JAPAN EQUIIES ... eeee ettt ettt ettt h et ettt e st e st ekt e e st e ettt e e nt e e st e et e en et e e e e aneee s
— CT (LUX) SDG Engagement Global EQUitY FUNG...........ooiiiiiiiie ettt
— RiverSource Distributors, Inc 42-1690915
— RiverSource Life INSUIANCE COMPANY.........eiiurieiieeiieeit ettt e etee et e e e st e ekt e et e e st e as e et e e e st e esee e e st e e nseeebeeasbeeasseenneeenneeanneeereeas 41-0823832 MN 65005
— Columbia Cent CLO AGVISEIS, LLC.......eeiiieiieeiie ittt ettt et e e et e e e e anbeesbeeenbeeaneeenneeens 85-3063028
— CNECLO 21 LIMILEA. ..ottt ettt ettt e st e n e e e b e es bt e e st e et eenneeenbeeanbe e reeennea 98-1174078
— CeNE CLO 27 LIMITEA. ...t bbbttt ettt
— Cent CLO 28 Limited... .
— CeNt CLO 30 LIMILEA. ...ttt
— CeNE CLO 3T LIMILEA. ...ttt ettt
— CeNE CLO 32 LIMILEA. ...ttt ettt
— CeNE CLO 33 LIMILEA. ...ttt ettt
- RiverSource Life Insurance Co. of New York.. . NY 80594
|— RIVEISOUICE NY REQ, LLC.... .ottt e st et e et eetee et eenneeanaeennes 27-0380139
— RIVEISOUICE REO 1, LLC.. . ettt et ettt e et e st e bt e e st e e st e snt e e beeenbeeeneeenneeenneeaneanes 26-4164569
— RiverSource Tax Advantaged INVESIMENLS, INC.......oiviiiiiiiiie ittt ee e anes 13-6178563
— AEXP Affordable Housing POMfOl0, LLC..........oiiuiiiiieiieeiie et e s 41-1977631
— CREA Corporate Tax Credit Fund XXVIII, LLC
— Columbia Management INVESIMENt AGVISEIS, LLC........cuiiiiiiiie ettt ettt et e e e nnee s 41-1533211
— Advisory Capital Strategies GrOUP INC.........uiiuieiiie ettt ettt e sttt e et e et e et e eraeenneeenneeeees 41-1624224
— Centurion CDO IV LIMIIEA. ......cuviiiet ittt ekttt ettt
— Columbia Research Enhanced Real EState ETF...........coiuiiiiiiiiieiie ettt anae e eneaennea e 92-2626172
- Columbia Wanger Asset Management, LLC 04-3519872
— EMerging GlODal AQVISOS, LLC......cueeeiiieiieiie ettt ettt e et e et esnb e et e et e et eean e e sneeenteeennee s
= BALEGACY, LLC. o 26-2639148
—J. & W. Seligman & C0. INCOMPOTAIEA. ... .eeviiiiie ittt et e et e st e et e et e e s e e eneeenneeareeanes 13-3043476
— Columbia Management Investment DistribULOrS, INC............cviiiiriiiiii e 13-3043478
— Seligman Partners, LLC 13-4200160
= LIONSEONE BBP GP, LLC ... iteeiiiieiie ettt ettt ettt et e e st et e e et e et et et be et e enee s 83-4053004
— Lionstone BBP LiMited PartNer, LLC...........ooiiiiiiiecie ettt et e et e teennbeeeteeeneas 83-3869028
— Lionstone CREAD Parners TWO, LLC.........ooiiiiiiiitieii ittt 88-2297839
= LionStone CREAD GP, LLC.......cviiiiiiiit ittt bbb bbbttt 84-3717367
- Lionstone LORE Two, LLC.. .. 88-2297682
— LIONStONE PAMNErS, LLC.... ..otttk 76-0694729
— Cash Flow Asset Management GP, LLC..........coouiiiiiiiiiii i 81-4006192
— Cash Flow Asset Management, L.P..........ouiiiiiiiii s 20-0065394
— Lionstone AdVISOTY SErVICES, LLC.........iiiiiiiiiiiiit et 27-1065302
- Lionstone CFRE Il Real Estate Advisory, LLC. .. 47-1271089
— Lionstone Development SErvICeS, LLC............iiiiiiiiiiii e 46-4179110
— LPL 1111 Broadway GP, LLC.......ocuiiiitiiie ettt 81-4664116
— LPL 1111 BroadWay, LuP......ceeiii e 36-4855005
— Lionstone Raleigh Development Partners GP, LLC............ooviiiiiiiiiiiiiieie e 86-1575183
- Lionstone RDP Channel House Investors, L.P. 87-1829894
— Lionstone RDP PCS Phase | INVESIOrS, L.P.........ccuiiiiiiiiiiiiee e 87-3419522
— Lionstone RDP Platform INVESLOrS, L.P..........cooiiiiiiiiiiiii s 86-3981943
— Lionstone RDP Tower V INVEStOrs GP, LLC..........oiiiiiiiiiiieicie e 88-2311773
— Lionstone RDP St. AIbans INVEStOrs GP, LLC...........ooiiiiiiiiiiicii e 92-4000557
- Lionstone RDP Co-Investment Fund 1 GP, LLC.. .. 88-2822913
= LIONSIONE VA FIVE, LLC.....oeeiiei etttk ettt 83-2022379
— RiverSource CDO Seed INVESIMENLS, LLC.........oiiiiiiiiiiiei ittt 87-0812264
— Seligman Healthcare Spectrum FUNG, LLC..........cooiiiiiiiiiiiii et 99-1086736
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

ID Number ~ STATE  NAIC#
Ameriprise Financial, INC. (CONTNUEA)...........iuiiiieeiiie ittt et et e et e e st e et e et e e st e e re e e e st e e nnae et e asbeeenseeeanees 13-3180631
— Columbia Management Investment Services Corp. 41-1861053
— Columbia Threadneedle Canada, INC.............oiiiriiiiiie ittt
— Columbia Threadneedle Canada HolAINGS, INC.........oiuiiiiieiie ettt et et e st et e e e e e e e nneeenneeenes
— Columbia Threadneedle Investments UK International LIMIted. ...........ccooiiiiiiiiiiiii e
— Columbia Threadneedle (EUrope) LIMITEA. .......cc.vveiiiieiie ettt ettt e e e e s e e eeens
|— Columbia Threadneedie AM (HOIAINGS) PIC......c.vvieeieeiieiie ettt e et e et eaneee e
= ASHEABUS 11 GP LLP......ciii e
|- Astraeus 111 FP LP
- Columbia Threadneedle Capital (Group) LIMIted...........coruiiiiiiiiieiie et
|— Columbia Threadneedle Capital (Holdings) Limited.............ccveiieiiiiiiieiii e
— Columbia Threadneedle Capital (UK) LIMIted ...........ccveivriiiiiieiieiie e
— Columbia Threadneedle Multi-Manager LLP............cooviiiiiiiiiieie e
- Thames River Capital LLP
— Columbia Threadneedle Group (HOIdiNgs) LIMItEd. ...........cooriiiiiiiiiiie e
— Columbia Threadneedle Group (Management) Limited............ccoveririiiiiieeiieeiiee e
|— Columbia Threadneedle Holdings Limited.................cccocovviiiiiiiii,
— Columbia Threadneedle Investment Services Limited............coceovviiiiiiiiiiiiniiiic
— Columbia Threadneedle Management Limited
— F&C Unit Management Limited............ccooririiieiieiecee e
— FCEM Holdings (UK) LImited...........ccooiriiiiiiiiieieecc e
|— F&C Emerging Markets Limited...........cccovvviiiiiiieiieeiieece e
— F&C (CI) LIMItEA. ...t
|— F&C Private Equity Nominee Limited...
— Columbia Threadneedle LUXEMBOUIG S.A .. ... iiiiiiieeiie ettt
— Columbia Threadneedle Netherlands B.V.............ccoiiiiiiiiiiiicc e
— F&C Alternative Investments (Holdings) Limited.............ooueiiiiiiiiiiie e
— F&C Ireland LIMIEa. ........ooriiiiiiii s
- Columbia Threadneedle Treasury Limited
[~ WAM HOIINGS LtG.........v..coooe s
- Columbia Threadneedle Fund Management Limited. ............cccoorveeiieiiiiiieieeceecie e,
— Columbia Threadneedle Managers LIMIted...........cccveiriiiiriiieiie s
— Columbia Threadneedle (SErvices) LIMIEA. ........eiiriiieiiieii et
- Columbia Threadneedle Management (Swiss) GmbH..
- Columbia Threadneedle Investment Business LIMited..............cocouiiiiiiiiiiiiicicec e
- Columbia Threadneedle PE Co-Investment GP LLP............ccciiiiiiiiiiiiiccece e
= FCIT PE FP LP. .ttt bttt
— Columbia Threadneedle PE Co-Investment FP LP...........cooiiiiiiiiiieicicce e
- Columbia Threadneedle Real Estate Partners LLP
|— REIT Asset Management Limited...............ccocoiviiiiiiiiiii
- Columbia Threadneedle REP (Corporate Services) Limited...........ccovvvirieiiieiieeiiesiie e
— F&C REIT Corporate Finance LIMIted. ...........coiuriiiriiiieiie e
— Columbia Threadneedle Real Estate Partners S.a.r.l.........cccoioiiiiiiiiiiiiii e
— CT Real Estate Partners GmbH & Co. KG, Miinchen
— CT Real Estate Partners Verwaltungsgesellschaft mbH, Minchen (General Partner)...............ccccveevvenne.
- Columbia Threadneedle Real Estate Partners Asset Management plC..........c.coovveviieiiieiieiiieiie e
[~ FOSCA 11 MNAGETr S.A.LL....ovvvooeeee e
- Columbia Threadneedle REP Property Management LIMited..............covveiiriiiriiieeiie e
- Columbia Threadneedle Unit Trust Managers Limited
— Castle Mount IMpact Partners GP LLP..........oouiiiiiiiiieiie et
|— Castle Mount Impact Partners FP LP..............cccoooiiiiiiiiiii s
— F&C AUIOra (GP) LIMITEA. ... .eeveeeeiie ettt et e e et e e enb e et e et eeee e
— LPE 11 (FOUNAING PAMNET) LP.... .ottt ee e
— The Aurora Fund (Founder Partner) LP.... .
- F&C Climate Opportunity Partners (GP) LIMIted............covviiiiiiiiiieiie et
— F&C Climate Opportunity Partners (GP) LP........ccuioiiiiiieiiieiie e
— F&C Climate Opportunity Partners (Founder Partner) LP............coooviiiiiiiiiiiieiie e
— F&C Equity Partners Holdings LIMIted...........coouiiiiiiieiieiie e
|- F&C Equity Partners Limited
— F&C European Capital Partners (GP) LIMItEd...........cueviiiiiiieiiieiie et
— F&C European Capital Partners [ (GP) LIMIted...........ocviiiiiiiieiiiecie e
— F&C European Capital Partners Il (Founder Partner) LP...........cooiviiiiiiiiiieciecieee e
— F&C European Capital Partners 11 (GP) LP..........ooiiiiiieeiie et
- F&C Finance Limited
— F&C Group ESOP Trustee LIMItEd.........vieiiiiiieeie ettt ee e
— F&C Investment Manager LIMItEd. ..........ovvriiiioiei e
— FP Asset Management HOIdINGS LIMItEA..........cvviiiieiiiiii e
|— Columbia Threadneedle Asset Managers Limited...............ccccocoiviiiiiiiiciiiic
- Ivory & Sime (Japan) KK .
= IVOTY & SIME LIMIEEA. ... ettt et et e et e et e et e et e e e e nnbeeteeennee e
— Columbia Threadneedle (EM) Investments LIMILEA..........coviiiiiiiiiiiie e an 98-1089286
— Pyrford International LIMITEA. ..........c.veiuii it 98-0651721

04-3219301
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

ID Number ~ STATE
Ameriprise Financial, INC. (CONTNUEA)...........iuiiiieeiiie ittt et et e et e e st e et e et e e st e e re e e e st e e nnae et e asbeeenseeeanees 13-3180631
|— TAM UK International Holdings Limited
— Columbia Threadneedle Investments (ME) LIMILEA..........ooviiiiiiiieie et an
— CTM HOIAINGS LIMILEA. ...ttt ettt ettt e et e e st e e e st e e et eenteennbeenteneeeanes
— TAM INVESIMENE LIMITEA. ...ttt ekttt
— Threadneedle Asset Management Oversight LIMIted...........c.eoiiiiiiiiiie it
|— Ameriprise International Holdings GmbH
— Threadneedle EMEA HOIAINGS 1, LLC ...oiiiiie ettt ettt et e et e et e eeneeeneas 47-3044011
— Threadneedle HOIAINGS LIMItEA. .........eoiiiiiieie ettt e st e et e et e et e ana e e neeennee e
|— TAM UK HOIAINGS LIMItEA. ...ttt ettt et et et ennb e et e e st e e entaenneeans
|— Threadneedle Asset Management Holdings LIMIted...........covviiiriiieiiiiiie e
— Columbia Threadneedle Foundation
— TC FIN@NCING LIMILEA ......eeieeie et et e e e ree e s
— Threadneedle Asset Management LImMited............coveiiiiiiiiiie i
- Threadneedle Investment Services LImited............cccoviiiiiiiiiiiic e
— Threadneedle Asset Management (NOMINEES) LIMItEd. ........ccvviiuieiiiiiiiee e
|— Sackville TIPP Property (GP) Limited
— Threadneedle Asset Management Finance Limited............cccooiviiiiiiiiiiieie e
— TMS Investment LIMILEd ........c.ooiiiiiiiiiiii e
— Threadneedle International LIMIted. ............coiiiiiiiiiiiiiii e
— Threadneedle Investments (Channel Islands) Limited...............cooviiiiiiiiiiieie e
- Threadneedle Investments Limited
— Threadneedle Management Services LIMIted...........cuvviiiiiiiiiii e
— Threadneedle Navigator ISA Manager LIMItEd. .........ovveiviiiieiiie e
— Threadneedle Pensions LIMIted............uiiiiriiiiiiiiiiie s
— Threadneedle Portfolio SEIVICES AG...........cviiiiriiiei e
— Threadneedle Portfolio Services Limited
— Threadneedle Property Investments LIMIted...........ccooiviiiiiiiiieiic e
— Sackville (CTESIF) 283 GP Sarl........cccoiiiiiiiiiiiiie e,
— Sackville LCW (GP) LIMItEd. .......c.eoviiiiiiiiiiie st
— Sackville Tandem Property (GP) LImited...........oouviiiiiiiieiii e
— Sackville TPEN Property (GP) LIMItEd. ..........eeiueeiiieiieiie e
— Sackville TSP Property (GP) LIMItEA. .......cuvveiriiiie et
— Sackville UK Property Select Il (GP) Limited
— Sackville UK Property Select Il (GP) NO. 3 LIMIted.........c.eevivierieiiieiie e
— Sackville UK Property Select Il (GP) No. 1 Limited..........ccoorieiiiiiiieiieeiieece e
— Sackville UK Property Select Il (GP) No. 2 Limited..........cc.oorieiiiiiiieiiieiieeie e
— Sackville UK Property Select Il (GP) No. 3 Limited..........ccooriiiiiiiieiieiieeceee e
— Sackville UK Property Select lll (GP) S.ar...........
— Sackville UK Property Select IV (GP) S8l ...ioiiiiiii e
— Sackville UK Property Select IV (GP) No. 1 Limited..........ccoviieeiieiiieiieiieeeece e
— Sackville UK Property Select IV (GP) No. 2 Limited..........ccveviieeiieiiieiiieiieee e
— Sackville UK Property Select IV (GP) No. 3 Limited..........ccoiiieiiiiiiieiiecieeeee e
- Threadneedle UK Property Select IV Feeder SA SICAV-RAIF..
— Threadneedle Unit Trust Manager LIMIted...........ccueiiiiiiiiiiii e
— Threadneedle Management LUXEMBOUIG S.A.......o.uii oottt e ettt e et e et e anbeeeneeenneean

G
G
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€l

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) *
.......... Ameriprise Financial, Inc. . ...| 13-3180631 .. [ 2433312 ..... | 820027 ....... |NYSE ... ... |Ameriprise Financial, Inc. ........ DE.....[......UDP....... . v [ NOL
.......... Ameriprise Financial, Inc. . ...| 27-0544454 .. 14283810 ..... | .eeerrriiiinnens .. |Ameriprise Advisor Capital, LLC .. v [--DE...o|......NIA....... | Ameriprise Financial, Inc. . .... | Ownership.. ..}.100.000 ...|Ameriprise Financial, Inc. . e N0 e
.......... Ameriprise Financial, Inc. ......cccooes [oeeeeiiis 110.....| 88-3480093 .. 5785722 ..... | .eeevvevveveeees | wevvvvvvvvvevsvsssssnsennnnnnnn. | Ameriprise Advisor Financing 2, LLC ........... [..DE.....|......NIA....... | Ameriprise Financial, Inc. .................... |Ownership .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
Ameriprise Asset Management Holdings
.......... Ameriprise Financial, Inc. ......cccoooee [ evvnnee evviiie| i 5896119 i | vt | eeeeiieeeeeeeieeeeeeeeens | Singapore (Ptel) Ltd oo [SGPLLL L NTALLLLLL. [Ameriprise Financial, Inc. .............ccc... [OWnership......ccooeniiiieeiiniinneeee} . 100.000 ... | Ameriprise Financial, Inc. .....ccoocoees [oeee N0 s o
Ameriprise Asset Management Holdings Hong Ameriprise Asset Management Holdings
.......... Ameriprise Financial, Inc. ....ocooeeeees [eeveeiies ] i [5396137 (oo | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeenn. | Kong Limited woeeiiiiiiiiiiiiiiiieieeeeeeeeeeeeeeeeenns [ GHKGL | L NTALLLLL | Singapore (Pte.) Ltd. ......eeeieiiiiiiiiennennn. | OUnership...eeeeeeeieeieeeeeeeeeeeeeeenn. . 100,000 .. [Ameriprise Financial, Inc. ... [ NOLf o s
Threadneedle Portfolio Services Hong Kong Ameriprise Asset Management Holdings Hong
.......... Ameriprise Financial, Inc. . eeeeeeeeeeeen. 4293903 | e, Limited .. .. |..HKG... Kong Limited Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o

Columbia - Ameriprise Asset Management Ho
.......... Ameriprise Financial, InC. ...coooeeeeees [eeveeiies ] s 5590935 oo | i | e L e [ WGPNG UNTALLL | Singapore (Pte.) Ltd. aeeeeeeiiiiiiiiiiiiiieeeens | OUnershipe.ceeeeeeeeeeeeeeeeeeeeeeeeeenn. . 100,000 .. [Ameriprise Financial, Inc. ... [ NOLL s
Ameriprise Asset Management Holdings
Singapore (Pte.) Ltd. ...........
Ameriprise Asset Management Holdings
Singapore (Pte.) Ltd. ..ocoooveeveiieiiieiienns Ownership .100.000 ... |Ameriprise Financial, Inc.

.......... Ameriprise Financial, Inc. . eeeeeeeeeeen. | 5396182 L | i, Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o

.......... Ameriprise Financial, Inc. ....ccooeeeees [evviieees o] i,

.......... Ameriprise Financial, Inc. . .| 06-1791061 .. Ameriprise Bank, FSB Ameriprise Financial, Ownership.. .100.000 ... |Ameriprise Financial, Inc.
.......... Ameriprise Financial, Inc. 45-6157641 .. Ameriprise Capital Trust | . |Ameriprise Financial, Ownership.. .100.000 ...|Ameriprise Financial, Inc. .
.......... Ameriprise Financial, Inc. . ...| 45-6157643 .. Ameriprise Capital Trust Il .... Ameriprise Financial, Ownership.. .100.000 ... |Ameriprise Financial, Inc.
.......... Ameriprise Financial, Inc. . ...| 45-6157644 .. Ameriprise Capital Trust I11 ... Ameriprise Financial, Ownership.. .100.000 ... |Ameriprise Financial, Inc.
.......... Ameriprise Financial, Inc. . ...| 45-6157645 .. Ameriprise Capital Trust IV .... Ameriprise Financial, Ownership.. .100.000 ... |Ameriprise Financial, Inc.
. 0004 ...|Ameriprise Financial, Inc. . .|20-5761939 .. Ameriprise Captive Insurance Company ......... Ameriprise Financial, Ownership.. .100.000 ... |Ameriprise Financial, Inc.
.......... Ameriprise Financial, Inc. 41-6009975 .. Ameriprise Certificate Company .................. [ .. . |Ameriprise Financial, Ownership.. .100.000 ...|Ameriprise Financial, Inc. .

..[41-0951695 ..

.......... Ameriprise Financial, Inc. . .
..| 26-3878824 ..

.......... Ameriprise Financial, Inc. .

.100.000 ... |Ameriprise Financial, Inc.
.100.000 ... |Ameriprise Financial, Inc.

Ameriprise Certificate Company . Ownership..
Ameriprise Financial, Inc. ..........ccceeets Ownership..

Investors Syndicate Development Corporation
Ameriprise Holdings, Inc. ....ccccoevennnes

.......... Ameriprise Financial, Inc. 99-3282920 .. Ameriprise Installment Financing, LLC . |Ameriprise Financial, Inc. . Ownership.. .100.000 ...|Ameriprise Financial, Inc. .
.......... Ameriprise Financial, Inc. reeeeeeeeee... | 4289830 ... Ameriprise India LLP ..... . |Ameriprise Financial, Inc. . Ownership.. .100.000 ...|Ameriprise Financial, Inc. .
.......... Ameriprise Financial, Inc. 83-3396069 .. |5396342 ..... Ameriprise India Partner, LLC . . |Ameriprise Financial, Inc. . Ownership.. .100.000 ...|Ameriprise Financial, Inc. .
.......... Ameriprise Financial, Inc. . ...|41-6219335 .. |994257 ...... Ameriprise Trust Company Ameriprise Financial, Inc. .................... |Ownership.. .100.000 ... |Ameriprise Financial, Inc.
.......... Ameriprise Financial, Inc. .......cccoes [eeeeeeens o...| 38-2722519 .. (4289933 ..... AMPF Holding, LLC .evvvvvvvviiiiiiieiieeeeeeeeeeeeeens | e Ameriprise Financial, Inc. .................... |Ownership .100.000 ... |Ameriprise Financial, Inc.
American Enterprise Investment Services Inc.
.......... Ameriprise Financial, Inc. .......cccooes [eeeeeeees ... 41-1667086 .. [ 3255445 ..... eeeieeieienennneeneenensassassessasessssssssssssssnss | MG NTALLLLLLL | AMPE Holding Corporation ...............ce...... | Ounership .100.000 ... |Ameriprise Financial, Inc.
.......... Ameriprise Financial, Inc. . ...| 41-0973005 .. [4289942 ..... Ameriprise Financial Services, LLC .... .. DE.....|...... NIA....... | AMPF Holding Corporation ....................... [Ownership.. .100.000 ... |Ameriprise Financial, Inc.
.......... Ameriprise Financial, Inc. . ...| 38-3050688 .. [4289951 ..... AMPF Property Corporation oM. NITALL..... | AMPF Holding Corporation ....................... |Ounership.. .100.000 ... |Ameriprise Financial, Inc.
.......... Ameriprise Financial, InC. .....cccoeeees [eeviiiies o] 74-2629876 .. .oooeeenenn. Investment Professionals, Inc. ........cccceeeeo | .. TXeoooo| ... NIAL...... | AWPF Holding Corporation ....................... | Ounership .100.000 ... |Ameriprise Financial, Inc.
BMO Sustainable Universal MAP Defensive C Acc
.......... Ameriprise Financial, Inc. ......ooooooes [eeveeiies ] ciinnnnnn.. | 5680265 ... Ameriprise Financial, Inc. .................... |Ownership ..44.000 ....|Ameriprise Financial, Inc.
.......... Ameriprise Financial, Inc. . eeeeeeee..... | 5878941 L. CT Global Social Bond Fund Ameriprise Financial, Inc. .................... |Ownership.. ..73.000 ....|Ameriprise Financial, Inc.
.......... Ameriprise Financial, Inc. 5908790 . CT (LUX) Japan Equities .... . |Ameriprise Financial, Inc. . Ownership.. .69.000 ....|Ameriprise Financial, Inc. .

CT (LUX) SDG Engagement Global Equity Fund

RiverSource Distributors, Inc. .......ccccees .
RiverSource Life Insurance Company ............
Columbia Cent CLO Advisers, LLC ................
Cent CLO 21 Limited ... .
Cent CLO 27 Limited ..o.ceeveeereeereeeieeieeienne .
Cent CLO 28 Limited .....oocvvvvvviriiiiiiiiees .
Cent CLO 30 Limited ....cceveeereeereenienienienns .
Cent CLO 31 Limited ...oovvvvevviiiiiiiiiiiees .
Cent CLO 32 Limited ...
Cent CLO 33 Limited ...ooovovvvviiiiiiiiiiiiienns .

.......... Ameriprise Financial, Inc.
.......... Ameriprise Financial, Inc.
. 0004 ...|Ameriprise Financial, Inc. .
.......... Ameriprise Financial, Inc. .
.......... Ameriprise Financial,
.......... Ameriprise Financial, .
.......... Ameriprise Financial, Inc. .
.......... Ameriprise Financial, Inc. .
.......... Ameriprise Financial, Inc. .
.......... Ameriprise Financial, Inc.
.......... Ameriprise Financial, Inc. .

100.000 ... | Ameriprise Financial, Inc. .
.100.000 ...|Ameriprise Financial, Inc. .
.100.000 ... |Ameriprise Financial, Inc.
.100.000 ... |Ameriprise Financial, Inc.
. |Ameriprise Financial, Inc. .
. |Ameriprise Financial, Inc.
. |Ameriprise Financial, Inc.
. |Ameriprise Financial, Inc.
. |Ameriprise Financial, Inc.
. |Ameriprise Financial, Inc. .
. | Ameriprise Financial, Inc.

. |Ameriprise Financial, Inc. . Ownership..
. |Ameriprise Financial, Inc. . Ownership..
Ameriprise Financial, Inc. .........ccceeets Ownership..
.|RiverSource Life Insurance Company ......... Ownership
Columbia Cent CLO Advisers, LLC ... Influence..
..|Columbia Cent CLO Advisers, Influence
..|Columbia Cent CLO Advisers, Influence
..|Columbia Cent CLO Advisers, Influence
.|Columbia Cent CLO Advisers, Influence
Columbia Cent CLO Advisers, Influence..
.|Columbia Cent CLO Advisers, Influence

42-1690915 .. [4291815 .....
.141-0823832 .. | 2696715 .....
..| 85-3063028 .. | 5554601 ..... | ..eoovererennnen
98-1174078 ..

5950931 .....
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0004 ...|Ameriprise Financial, Inc. ...cccccovvnns |eees 80594 ....|41-0987741 .. [2718046 ..... | .eeevrrrrrrrinen | rrrrriiiiii RiverSource Life Insurance Co. of New York .. |..NY.....]....... DS........ RiverSource Life Insurance Company ......... ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Ameriprise Financial, Inc. ....ccccevees vl N0
RiverSource Life Insurance Co. of New York
.......... Ameriprise Financial, Inc. . ...| 27-0380139 .. 4289858 ..... | ..ccevvrrrrrnns RiverSource NY REQ, LLC .....ccovvvevvereeeenenenn. | NYLLLLL ] eeeeee. | OWNETSIDLL .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
.......... Ameriprise Financial, Inc. . ..| 26-4164569 .. 4289867 ..... | ..ooerernnnnnnn RiverSource REO 1, LLC e[ MNLLLL veeeeeee. | Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...ccccoooveee |eee NOeeiid] ceeee o
RiverSource Tax Advantaged Investments, Inc.
.......... Ameriprise Financial, Inc. .......ocoooes [eeeiiiies ] 136178563 .. (4289876 ..... | .eeeeeieeiiiiiee | eeveeeeeeiiiiiiiiieieeeeieiieeee | viiviiiiiiiiiiiieieeneneeeenennnsnensesssesssesssessnneenns | oo DEeeeee| e .DSoccooo. | RiverSource Life Insurance Company ......... |Ownership.......cccccceviiieieieeeeeneeee. . 100.000 ... [Ameriprise Financial, Inc. .........oooooo [ YES.f oo e
RiverSource Tax Advantaged Investments,
.......... Ameriprise Financial, Inc. .......oooooes [eeeeeenes ] 411977631 .. (3945102 ... | ceveviiiiiiiiiee | eeeeeiiiiiiiiiieieeeeeeeeeeeee.. | AEXP Affordable Housing Portfolio, LLC ....... [..DE.....f oo iDSeeeei i INCL ceiiiiiiiiiiiiiiieeeiieeeeeeeeeeeeeeeeeeee. | OunerShipecccccciiiiiiiiiiieeeeeeee. 66,000 ....[Ameriprise Financial, Inc. .......ooooees [ N0 oo s
RiverSource Tax Advantaged Investments,
.......... Ameriprise Financial, Inc. ....ocooeeeees [eoviiiies ] it | e | e | eeeeeeiieeeiiiieeeeeeeeeeeeee.. | CREA Corporate Tax Credit Fund XXVITT, LLC . [..DE.....f e DSeeeeei i INCL ceiiiiiiiiiiiieiiiiieiiiieeeeeeeeeeeeeeeeeeeeeeee. | OunErShipa e 99,990 ... [ Ameriprise Financial, Inc. .......ooooees [ N0 oo s
Columbia Management Investment Advisers, LLC
.......... Ameriprise Financial, Inc. .| 41-1533211 .. | 4246169 ..... | .eeorrrririnnns W WN.....]......NIA....... [Ameriprise Financial, Inc. ....... .... | Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...ccccoooveee |eee NOeeiid] ceeee o
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. .......oooooes [eeeiinens | 411624224 .. [4289979 ..... | .eeeeeiiiviieeee | weveeeeeeiieiiiieeeeeeeeeeeeeee. | Advisory Capital Strategies Group Inc. .......[..MNo....[......NIA....... ettt e e e e e e e | OUNETSIPL .} . 100.000 ... [Ameriprise Financial, Inc. ... [ NOLf e L,
Columbia Management Investment Advisers
.......... Ameriprise Financial, InC. ...ooooeeeeees [eoviiiies ] it | e | | eeeeeeeieieeieeeeeeeeeeeeeeeee. | Centurion CDO IV Limited ... [ O NTAL L LLG e | InfluenceL el 1. 0,000 ... [Ameriprise Financial, Inc. ... [N s
Columbia Management Investment Advisers
.......... Ameriprise Financial, Inc. .......oooooes [eeriiiins 0] 92-2626172 .. (5879322 ..... | .eeeeviveeeeeeee | weveeeeieiieiieeeeeeeeeeeeeeeee. | Columbia Research Enhanced Real Estate ETF . [ MA....f ..o o NIAL.. o JLLC oo | Ounershipeccccceeeeceeceeeeeeeeee 64,000 ... [Ameriprise Financial, Inc. .......oooooes [ N0 oo s
Columbia Management Investment Advisers
.......... Ameriprise Financial, Inc. .......ooos [eeeiiiens o] 04-3519872 .. [4289997 ..... | .ieeevvvvvvieeee | weveeeeeeeeeeeeieeeeeeeeeeeeeee. | Columbia Wanger Asset Management, LLC ........ [..DE.....[......NIA....... ettt e e e e e e eeeeeeeee. | OUNETSPL .} . 100.000 ... [Ameriprise Financial, Inc. .........oooo [ NOf e L,
Columbia Management Investment Advisers
.......... Ameriprise Financial, InC. ...oooooeeeees [eoviiiies ] it | v | e | eeeeeeeieeeiieeeeeeeeeeeeeeeee. | Emerging Global Advisors, LLC ..o [ DB NTALLLG e | Ounershiip e . 100000 .. [Ameriprise Financial, Inc. ... [ N0 s
Columbia Management Investment Advisers
.......... Ameriprise Financial, Inc. .......oooooes [eeiiiiies 10iii1.] 26-2639148 .. (4346854 ... | .ooooviiiiiiiiee | eeveeeiiiiiiiiiiieeeeeeeeeeeeens |GA Legacy, LLC oo [ DB NTAL L LLG e | Ounershiip e . 100000 .. [Ameriprise Financial, Inc. ... [ NOf e s
Columbia Management Investment Advisers
.......... Ameriprise Financial, Inc. .......oooos [eeeiiiens o] 13-3043476 .. (2654434 ..... | ..ooooiiiiiiiiin | eeveeiieiiieeiieeeeeeeeeeeeeeees | Jo & WL Seligman & Co. Incorporated ........... |..DE.....[......NIA....... ettt e e e ee e | OUNETSRIPL .} . 100.000 ... [Ameriprise Financial, Inc. ... [ NOf e s
Columbia Management Investment Distributors,
.......... Ameriprise Financial, Inc. ...| 13-3043478 .. 4292821 ..... | .ieeriiiiiinnens SDE.. .o NIALL... [J. & W. Seligman & Co. Incorporated .... Ownership.. .100.000 ...|Ameriprise Financial, Inc. ..ccccoovnee |eee NOeeiid] ceeee ot
.......... Ameriprise Financial, Inc. .| 13-4200160 .. [4293145 ..... | .eorrrrrrrnnns Seligman Partners, LLC .. LDE. ] NIALL.. [J. & W. Seligman & Co. Incorporated . Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. .......ccoees [eeeeeeess ooo.....| 83-4053004 .. (5930072 ..... | .eeevvveveveeeee | weveveeeeeeeeeeeeeeeeeeeeeeennn. | Lionstone BBP GP, LLC ...ouvveeneeeneees [ DB [ NTALLJLLG e | Qunership.eeceeeeeeeeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ NOf o s
Columbia Management Investment Advisers
.......... Ameriprise Financial, Inc. .......cccooes [oeeeeeess o.0.....| 83-3869028 .. 5397732 ..... | ..eeevvvvvveveee | wevvvvveviieiiiiisieeseeeeeenn.. | Lionstone BBP Limited Partner, LLC ............ [..DE.....[......NIA....... e eeeeeeeaeaaaeeaaeeees | OUNETSNIPL e b . 100,000 L [Ameriprise Financial, Inc. ... [ NOLL e s
Columbia Management Investment Advisers
.......... Ameriprise Financial, Inc. ......cccoees [eeeeeenss o.......| 88-2207839 .. (5783513 ..... | ..ecevvvvvvvveen | weveveeeveieieiieeeeeeeeeeeeen.. | Lionstone CREAD Partners Two, LLC ......eeevewnn [o DBt d NTALLJLLG oo | Qunershipe.cecccceeeeeeeeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ N0 s
Columbia Management Investment Advisers
.......... Ameriprise Financial, Inc. ......cccooees [eeeeeeens ooi...| 84-3717367 .. (5930063 ..... | ..eevvvvvvveeeee | weveveeeeeeeeeeeeeeeeeeeneennnn. | Lionstone CREAD GP, LLC .....eeveeeneieieeeeees [ DB [t NTALLJLLG e | QunerShip.ceecceeeeeeeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ NOf oo s
Columbia Management Investment Advisers
.......... Ameriprise Financial, Inc. ......cccoees [eeeeeeens oo....| 88-2207682 .. [5782794 ..... | ..eeovvvvvvvvees | wevveveeiiiiiieieeieeeeeeeeennn. | Lionstone LORE Two, LLC ...oeeeeeeeeieeeeieeeeeee [ DEL o NTALLLLL e eeeeaeaeaaaaaaeeeees | OUNETSNIPL e b . 100,000 L [Ameriprise Financial, Inc. ... [ NOLL e s
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. 76-0694729 .. | 5394777 ..... Lionstone Partners, LLC .... LLC e . | Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. 81-4006192 .. [ 5396285 ..... Cash Flow Asset Management GP, LLC . . |Lionstone Partners, LLC Ownership.. 100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. . ...| 20-0065394 .. 5396294 ..... Cash Flow Asset Management, L.P. ... Lionstone Partners, LLC ........................ |Ownership.. ..99.000 ....|Ameriprise Financial,
.......... Ameriprise Financial, Inc. . ..| 27-1065302 .. | 5396306 ..... Lionstone Advisory Services, LLC ............... Lionstone Partners, LLC Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. 47-1271089 .. | 5396315 . Lionstone CFRE |1 Real Estate Advisory, LLC . |Lionstone Partners, LLC .. Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. 46-4179110 .. | .. Lionstone Development Services, LLC .. . |Lionstone Partners, LLC .. Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. 81-4664116 .. | 5396324 . LPL 1111 Broadway GP, LLC . . |Lionstone Partners, LLC .. Ownership.. 100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. . ..| 36-4855005 .. | 5396333 ..... LPL 1111 Broadway, L.P. .... . Lionstone Partners, LLC ........... .... | Ownership.. ..99.900 ....|Ameriprise Financial,
Lionstone Raleigh Development Partners GP, Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. .......oooooo [oeeeeiies ooiii...| 86-1575183 .. [ 5584671 ... | wevvvviviiiiiinn | eeveiiiiiiiiiiiiiiiiiiiiiiieees DO UPPUPPPPUPPUPPUUUTUUUUUR [P o -JOVUrY IFPTTYS \ V. Yovoon eeeeeteeieieeeiaeeeaaaaaaaaaaaaaaaaaaaaaaaaaaaaaaaes |OWNEFSNIPL e . 100.000 ... [ Ameriprise Financial, Inc. ........ooooe. [ N0 Ll
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Lionstone Raleigh Development Partners GP,
.......... Ameriprise Financial, Inc. .......oooos [eeeeeeees ooiiiii.| 87-1829894 .. (5660191 ..... | ..ceeevveeeeeeen | weveeeeeeeieeieieeeeeeeeeeeeeee. |Lionstone ROP Channel House Investors, L.P. [..DE.....[.....oNIA...o i JLLC oo | Qunershipeccccccccceiiicciieceeeeieeeeeee . . 100.000 ... [Ameriprise Financial, Inc. ......ooees [ N0 oo s
Lionstone Raleigh Development Partners GP
.......... Ameriprise Financial, Inc. ........ooooos [oeeeiiins o] 87-3419522 .. (5690723 ..... | .eeeeeeveeeeeeee | weveeeeeeeeeeieeeeeeeeeeeeeeeee. | Lionstone ROP PCS Phase | Investors, L.P. ... [..DE.....f....coNIA...o JLLC oo | Ounershipeccccccceceeeceieiceceeieeeeeee . . 100.000 ... [Ameriprise Financial, Inc. ......oeees [ N0 oo s
Lionstone Raleigh Development Partners GP
.......... Ameriprise Financial, Inc. .......oes [eeeeeiiss o1000...| 86-3981943 .. (5660212 ..... | ..eeeevveeveeeer | weveeeeeeeeeeiieeeeeeeeeeeeeeee. |Lionstone ROP Platform Investors, L.P. ... [ DE.f ot e NTAL | LLC oo | Ounershiipe e . 100000 ... [Ameriprise Financial, Inc. ......oeees [o N0 oo s
Lionstone Raleigh Development Partners GP
.......... Ameriprise Financial, Inc. .......oooes [eeeeeiies oo0ii..| 88-2311773 .. (5760082 ..... | ..cceeevvveeeeee | weveeeeeeeeeeieeeeeeeeeeeeeeeee. |Lionstone ROP Tower V Investors GP, LLC ......|..DE.....f..ccco NIA.. JLLC oo | Qunershiipeccccccccceeeceeeeeceeeeeeeeee . . 100.000 ... [Ameriprise Financial, Inc. ......oeees [ N0 oo s
Lionstone Raleigh Development Partners GP
.......... Ameriprise Financial, Inc. .......ooes [eeeeeiees ooiiii..] 924000557 .. (5879489 ..... | ..cceeeeveveeeer | weveeeeeeeeeiiiieeeeeeeeeeeeeee. |Lionstone ROP St. Albans Investors GP, LLC . [..DE.....[......NIA...oi JLLC oo | Qunershipecccccciiiiiiiiieieeieeeeeee . . 100,000 ... [Ameriprise Financial, Inc. ......ooeees [ N0 oo s
Lionstone Raleigh Development Partners GP
.......... Ameriprise Financial, Inc. ..o [oeeeiiins oo00....| 88-2822913 .. (5834349 ..... | ...coevveieeer | eeveeeeieiieiiiiieeeeeeeeeeeeee. | Lionstone ROP Co-Investment Fund 1 GP, LLC . [..DE.....[......NIA...o . JLLC oo | Qunershiipecccecccceeeceeeeeeeeeeeeeeee . . 100,000 ... [Ameriprise Financial, Inc. ......oooeees [o N0 oo s
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. .......oooooes [eeiiiiins ] 832022379 .| oooiiiiiiiiii | i | eeeeeeieeeeiiieieeeeeeeeeeeeeee. | Lionstone VA Five, LLC .eeeeeeieieiiiiiiiiin [ DB [ NTAL L LLG e | Qunershiipe. e . 100000 ... [Ameriprise Financial, Inc. ......ooees [ N0 oo s
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. .......oooes [eeeeiiees ooiii1.| 87-0812264 .. (4290126 ..... | .eeeeeeeeeeeeeee | weveeeeeeeeeeeieeeeeeeeeeeeeeee. |RiverSource CDO Seed Investments, LLC ........ [..MNoof ot d NTAL JLLC oo | Qunershiipeccceieeceeeeeeeeeeeeee . . 100.000 ... [Ameriprise Financial, Inc. ......ooeees [ N0 oo s
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. . .. 99-1086736 .. Seligman Healthcare Spectrum Fund, LLC ....... |..DE.....|......NIA....... [LLC Influence.......cceeeeeeieieiiieeceeennnnn .. 0.000 ... [Ameriprise Financial, Inc. .......oooooes [ N0 oo e
Columbia Management Investment Services Corp.
.......... Ameriprise Financial, Inc. .........oooes [eeeeeeees ooiiii. .| 41-1861053 .. [4291776 ..... Ameriprise Financial, Inc. .................... |Ownership .100.000 ...|Ameriprise Financial, Inc. ..ccccoovnee |eee NOeeiid] ceeee ot
.......... Ameriprise Financial, Inc. . Columbia Threadneedle Canada, Inc. ............ Ameriprise Financial, Inc. .................... |Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
.......... Ameriprise Financial, Inc. . Columbia Threadneedle Canada Holdings, Inc. Ameriprise Financial, Inc. .................... |Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...ccccoocnee |eee NOeeiid] ceeee o
Columbia Threadneedle Investments K
.......... Ameriprise Financial, Inc. . International Limited .... Ameriprise Financial, Inc. .................... |Ownership.. .100.000 ...|Ameriprise Financial, Inc. ..ccccoovnee |eee NOeeiid] ceeee ot
Columbia Threadneedle Investments UK
.......... Ameriprise Financial, Inc. . 5680171 ..... Columbia Threadneedle (Europe) Limited ....... International Limited ..............ccccceeeeeee. [ Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. 5680180 ..... Columbia Threadneedle AM (Holdings) plc .. |Columbia Threadneedle (Europe) Limited .... |Ounership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. . Astraeus |11 GP LLP ... .|Columbia Threadneedle AM (Holdings) plc ... |Other.... ..|Ameriprise Financial,
.......... Ameriprise Financial, Inc. . Astraeus Il FPLP .... Astraeus |Il GP LLP ..|Ameriprise Financial,
Columbia Threadneedle Capital (Group) Limited
.......... Ameriprise Financial, INC. ..ocooeeeeeees [eeveiiies o] i [5684133 o | i | eeeeeeeeeeeeeeeeeeeeeeeieeeeees | ireiiiiiiiiiiiieiieeiieeeeeeeseeeessessssesssssseeseeeeees | <CYMf . NIAL...... | Columbia Threadneedle AM (Holdings) plc ... |Ownership.......cccccvvveveveveveeeennnenn . 100,000 ... [Ameriprise Financial, Inc. .......ooooees [ NOf oo s
Columbia Threadneedle Capital (Holdings) Columbia Threadneedle Capital (Group)
.......... Ameriprise Financial, Inc. . eeeeeeeeeeee | 5684311 L Limited .. . |..CYM... Limited Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
Columbia Threadneedle Capita
.......... Ameriprise Financial, Inc. .......ccoooee | evvnnee wovviiis| vvieiiiiiins 5684320 ..o | oeiciiiiiiiiiis | eeeieiieeeeeieiieeeeeeeenen. | Columbia Threadneedle Capital (UK) Limited . [..GBR....J......NIA....... [Limited ..coooviiiieeiiiniiiiiiiiieeeeennneee [OWNEPSRIP. e} . 100000 ... | Ameriprise Financial, Inc. ....occooceees [oeee N0 s o
Columbia Threadneedle Capital (Holdings)
.......... Ameriprise Financial, Inc. . eeeeeeeeee... | 5684348 L | e, Columbia Threadneedle Multi-Manager LLP ......|..GBR.... Limited .... | Ounership.. .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
Columbia Threadneedle Capita
.......... Ameriprise Financial, Inc. .....ocoeeeees [eeveiiies ] s, (5684339 | | eeeeeeeeeeeeeeeeeeeeeeeeeeeens. | Thames River Capital LLP .ooovvvveevevvvvvveeeeenns [2GBRL oo NTAL | Limited o, | Ouner P . 100,000 L [Ameriprise Financial, Inc. ..o [ N0 s
Columbia Threadneedle Group (Holdings)
.......... Ameriprise Financial, InC. ....coooeeeees [eeveiiies ] ciiiiinnns [5683668 ... | e | eeeeeeeeeeeeeeeeeeeeeeeeeeeeenn, | Limited L [ LGBRLLL ... NIAL...... | Columbia Threadneedle AM (Holdings) plc ... |Ownership......cccccceiiiiiiiiiiieeeenne.. . 100,000 ... [Ameriprise Financial, Inc. ........ooooo. [ NOf o s
Columbia Threadneedle Group (Management) Columbia Threadneedle Group (Holdings)
.......... Ameriprise Financial, INC. ..ocoooeeeeees [eeveiiies o] i 5683725 o | i | e |Limited o [BBRLL L NTAL L Limited e, | OUNETSPL e . 100,000 L [Ameriprise Financial, Inc. ... [ NOGL e s
Columbia Threadneedle Group (Management)
.......... Ameriprise Financial, Inc. .....cooeeeees [eeveeeins ] ciiiiinnnn 5683734 | i | eeeeeeeieieeeeeeeeeeeeeeeeeenn. | Columbia Threadneedle Holdings Limited ....... [..GBR....{......NIA.......|Limited ..oooovrriiiiiiiiiiiiiiiiiiiiiiiiieeeeeeeeeee. | Ounershipe..eceeeeeeeeeeeeeeeeeeeeeeeeeee.. . 100,000 ... [Ameriprise Financial, Inc. ... [ NOf o s
Columbia Threadneedle Investment Services
.......... Ameriprise Financial, Inc. 5683761 ..... Limited ..oovvvveeriiiiiiiiiiiiiiiiiiiiniiienienieeennnns | .GBR..LL Columbia Threadneedle Holdings Limited .... |Ownership .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. . 5683770 ..... Columbia Threadneedle Management Limited .... Columbia Threadneedle Holdings Limited .... |Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. F&C Unit Management Limited . .|Columbia Threadneedle Management Limited .. |Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. . 5683800 ..... FCEM Holdings (UK) Limited ... Columbia Threadneedle Management Limited .. |Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. . 5683819 ..... F&C Emerging Markets Limited . FCEM Holdings (UK) Limited ..................... | Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. . 5683743 ..... F&C (CI) Limited .......ccevvvvvvnevvnneevnnenennn.... | ..GBR.... Columbia Threadneedle Holdings Limited .... |Ownership.. .100.000 ... |[Ameriprise Financial,
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.......... Ameriprise Financial, Inc. .......ccoooee [ evvnnee wovviiia| iiiiiiiii [9683752 L | ceviiiiiiiiiis | eeeeiiieeeeeeeiiieeeeeenen. | F8C Private Equity Nominee Limited ............ [..GBR....{......NIA....... [F&C (CI) Limited .......ccoveeerrrrirreeeeennenne [OWNErSRIpP..eeeiieiiiiiiiieeiiiiieee} . 100000 ... | Ameriprise Financial, Inc. .....cccocees [oeee N0 s ot
Columbia Threadneedle Group (Holdings)
.......... Ameriprise Financial, Inc. .....ccooeeees [eeveeiins ] i 5683716 oo | i | eeeeeeeeeeeeeeieeeeeeeeeeeene.. | Columbia Threadneedle Luxembourg S.A. ... [LLUX.. .o NTA | Limited wovveveiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeees | OWNETSRIP.iiiiiieiiiiieeeeeveveeeeeeeeennn b . 100,000 ... [ Ameriprise Financial, Inc. ..o [ N0l 5L,
Columbia Threadneedle Group (Holdings)
.......... Ameriprise Financial, Inc. .....oeeees [eeveeeies ] ceiiiiinnnnn. [ 5683686 ... | tieeeeiiiiiiii | eeeeeeeeeeeeeeeieeeeeeeeeeeeen.. | Columbia Threadneedle Netherlands B.V. ....... [..NLD....f......NIA......|Limited .oooorrriiiiiiiiiiiiiiiiiiiiiieieeeeeeeeeeee. | Ounershipe..eceeeeeeeeeeeeeeeeeeeeeeeeeee.. . 100,000 ... [Ameriprise Financial, Inc. ... [ NOf o s
F&C Alternative Investments (Holdings) Columbia Threadneedle Group (Holdings)
.......... Ameriprise Financial, Inc. . 15683707 ..... Limited .. LGBR....)......NIA....... [Limited . Ownership .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvees |eee NOceiit] ceeee o
Columbia Th
.......... Ameriprise Financial, .... | 5683677 ..... F&C Ireland Limited ......ccoooeevnnnnnnnnnnnnnnnns | IBL ) e NTA L [Limited oeeeeceene. | OWnership .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
.......... Ameriprise Financial, . 15684076 ..... Columbia Threadneedle Treasury Limited ....... |..GBR....]......NIA....... [ Columbia Threadneedle AM (Holdings) plc ... |Ownership .100.000 ...|Ameriprise Financial, Inc. ...ccccooveee |eee NOeeiid] ceeee ot
.......... Ameriprise Financial, 5684085 ..... WAM Holdings Ltd .....ccoeeveeeeeeeieennnienenneeen. | .GBR....) ......NIA....... [Columbia Threadneedle Treasury Limited .... |Ownership.........cccooeviviviinnnnnnnnnnnp. 100000 ... | Ameriprise Financial, Inc. ...covveens |eee N0 ceeee o
Columbia Threadneedle Fund Management Limited
Ameriprise Financial, e |5B8A106 ..oe. | e | e | e ..GBR.... WAM Holdings Ltd Ownership .100.000 ... |Ameriprise Financial,
.| Ameriprise Financial, . 15684094 ..... Columbia Threadneedle Managers Limited . |..GBR.... . |WAM Holdings Ltd . .. | Ownership.. ..}.100.000 ...|Ameriprise Financial,
Ameriprise Financial, . 15684030 ..... Columbia Threadneedle (Services) Limited .... |..GBR.... Columbia Threadneedle AM (Holdings) plc ... [Ownership .100.000 ... |Ameriprise Financial,
Columbia Threadneedle Management (Swiss) GmbH
.......... Ameriprise Financial, InC. ..ocoooeeeeees [eeveeiies ] s [ 5684067 oo | e | eeeeeeeeeeeeeeeeeeeeeeieeeieees | rerriiiiiiiiiiiieieeeeeseeessessssssssssssssssssssssesssees | CHE.. ... NIAL...... | Columbia Threadneedle AM (Holdings) plc ... |Ownership.......cccccvvveveveeeeeeennneenn . 100,000 ... [Ameriprise Financial, Inc. ......oooooees [ N0 oo s
Columbia Threadneedle Investment Business
.......... Ameriprise Financial, InC. ..ocoooeeeeees [eeveiiins ] s 5684021 o | e | e |Limited L [ LGBRLLL L. NIAL...... | Columbia Threadneedle AM (Holdings) plc ... |Ouwnership......cccccceiiiiiiiiiiieeeeenen. . 100,000 ... [Ameriprise Financial, Inc. .......ooooooes [ NOLf oo s
Columbia Threadneedle PE Co-Investment GP LLP
.......... Ameriprise Financial, INC. ...coooeeeeees [eoreioies o] s 5684759 oo | i | eeeeieieeieeeiieieieeiieeeiiees | eiiiiiiiiiiiiiiiieieiisiesisesssssnsssnssssssssssssssseees | .GBRef ... NIAL..... | Columbia Threadneedle AM (Holdings) plc ... |Ownership.......cccccvvvvvvvevevennnnnennnnb . 100,000 ... [Ameriprise Financial, Inc. ......ooooooos [ N0 ol 7,
Columbia Threadneedle Co-Investment GP LLI
.......... Ameriprise Financial, Inc. .....ooooeeees [eoeviiees ] o | 5684777 | e LGBR.... ... NIA....... Ownership......cooeeeeeeeeeeeeeeeeeeeennnn} 50,000 ... | Ameriprise Financial, Inc. .....eeevvevens |eee NOciil] o Bl
.......... Ameriprise Financial, Inc. . 15684768 ..... LGBR.... ... NIA....... Ownership ..50.000 ....|Ameriprise Financial, Inc. ...ccccoovvvnnn |eee NOLciit] e B il
.......... Ameriprise Financial, Inc. .....oooeees [eeeeeiees ] coinnn. | 5684870 ool | e ..GBR....]......NIA....... [Columbia Threadneedle AM (Holdings) plc ... |Ownership........cccoeeeeeiieiieeneennnnnnn) . 100,000 ... | Ameriprise Financial, Inc. .....oeeeveeens |eee NOciil] e 6l
Columbia Threadneedle Real Estate Partners
.......... Ameriprise Financial, Inc. ....coooeeeees [eeveeeees ] i | e | e | eeeeeeeeeeeeeeeeeeeeeeeeeeennn. | BEIT Asset Management Limited ... [LGBR o NTALLLJLLP oo | QunerShP e . 100,000 L [Ameriprise Financial, Inc. ..o [ NOGL e s
Columbia Threadneedle REP (Corporate
.......... Ameriprise Financial, Services) Limited oo |..GBR....J......NIA....... |REIT Asset Management Limited ................ |Ownership .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
.......... Ameriprise Financial, F&C REIT Corporate Finance Limited .. e [--GBR....{......NIA....... | REIT Asset Management Limited ................ |Ownership .100.000 ...|Ameriprise Financial, Inc. ...ccccooveee |eee NOeeiid] ceeee ot
Columbia Threadneedle Real Estate Partners
.......... Ameriprise Financial, InC. ...oooooeeeees [eoviiiins ] s 5685149 L | | e [ SLALT ] s [ WLUK ] L ONTALL. | Columbia Threadneedle AM (Holdings) plc ... |Ownership.......ccccoveeeiiiiieiiiiieeeeee. . 100.000 ... [Ameriprise Financial, Inc. .......oooooes [ N0 oo s
CT Real Estate Partners GmbH & Co. KG, Columbia Threadneedle Real Estate Partners
.......... Ameriprise Financial, InC. ...oooooeeeees [eovniiiis ] s 5685130 oo | e | e [ MONCheN L [LDEU L NTAL ] SA T L s | OUNETShPL e . 100,000 ... [Ameriprise Financial, Inc. ... [ N0 s
CT Real Estate Partners
Verwaltungsgesel Ischaft mbH, Minchen (General Columbia Threadneedle Real Estate Partners
.......... Ameriprise Financial, InC. ......occooee [ evvonnne covviiia| i [5684898 L. | i | e [PAFINET) e [WDEU L N [SLAL T e [ OWNEPSHP L2} . 100000 .. | Ameriprise Financial, Inc. ... oo N0 s s
Columbia Threadneedle Real Estate Partners
.......... Ameriprise Financial, Inc. ....ocooeeeees [eeveeiies ] ciiiinnnn. (5684928 L | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeenn. | Asset Management plc ...eeeeeieeiiiiiiiiiiiiiieennn. [ 2.GBR.f ... NIA....... | Columbia Threadneedle AM (Holdings) plc ... |Ouwnership.......cccccvvveveeveeeeennnnnenn . 100,000 ... [Ameriprise Financial, Inc. ......ooooeees [ N0 oo s
Columbia Threadneedle REP Asset Management
.......... Ameriprise Financial, Inc. ...coooeeeeees [eeveeeies ] i | e | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeen. |FOSCA 11 Manager S.a.r.l. woeveveeveeeveveeeeennnn [WLUK o NTAL ] PIC e, | QUNETSRP e .. 83,330 L [ Ameriprise Financial, Inc. ... [ NOLL e s
Columbia Threadneedle REP Property Management
.......... Ameriprise Financial, InC. ..ocoooeeeeees [eeveiiins ] s [5684937 | e | eeeeeeeeeeeeeeeeeeeeeeeeeeeenn, |Limited L [ LGBRLLL L. NIAL...... | Columbia Threadneedle AM (Holdings) plc ... |Ownership.......ccccceiiiiiiiiiiieeeennn.. . 100,000 ... [Ameriprise Financial, Inc. .......oooooo. [ N0 s
Columbia Threadneedle Unit Trust Managers
Ameriprise Financial, Limited .. . ..GBR.... Columbia Threadneedle AM (Holdings) plc ... |OWNership.......cccovvvvevvvvvvuverennnnnns .100.000 ... |Ameriprise Financial,
.| Ameriprise Financial, Castle Moun . .|..GBR.... .. |Columbia Threadneedle AM (Holdings) plc ... |Other.... weeeee..|Ameriprise Financial,
.| Ameriprise Financial, A Castle Mount Impact Partners FP LP .. ..GBR.... .. |Castle Mount Impact Partners GP LLP ........ Other.... weeee...|Ameriprise Financial,
.| Ameriprise Financial, . | 5684357 ..... F&C Aurora (GP) Limited . ..GBR.... . |Columbia Threadneedle AM (Holdings) plc ... |Ownership.. .100.000 ... |Ameriprise Financial,
Ameriprise Financial, . |5684722 ..... LPE |1 (Founding Partner) LP ..GBR.... F&C Aurora (GP) Limited .......ccceveeeeeeennn. Ameriprise Financial,
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.......... Ameriprise Financial, Inc. .......ccoooee [evvoneee evviiie| viieeiiniin. 5684366 ..... | .oecooceiiiis | eveeiiieeeeiiiiiieeeeeneen. | The Aurora Fund (Founder Partner) LP ..........[..GBR....{......NIA....... [F&C Aurora (GP) Limited .............eecuueee. [OWNErSNIpP..eeviiieiiiiiiiieeeeiiinieee} .. 50.000 ....| Ameriprise Financial, Inc. ........... Nl B
F&C Climate Opportunity Partners (GP)
.......... Ameriprise Financial, InC. ....ocoooeeees [eevviiins ] i, 5684384 L | | eeeeeeeeeeeeeeeeeeeeeeeeeeenens |Limited o [ LGBRL L. NTAL...... | Columbia Threadneedle AM (Holdings) plc ... |Ownership.......cccccciiiiiiiiiieeennneenn b . 100,000 ... [Ameriprise Financial, Inc. ........... .. NO...... 7.
F&C Climate Opportunity Partners (GP)
.......... Ameriprise Financial, Inc. .......ccocoe [evvonnee ovvviis]| vneeiiniins 5684405 ... | oot | eeeiviieeeeeeeiiieeeeeeenen. |F&C Climate Opportunity Partners (GP) LP ... [..GBR....{......NIA....... [Limited ..oooovriiieiiiiniiiiiiinieeeeeeneeee [ OWNEPSRIP. .2} . 100000 ... | Ameriprise Financial, Inc. ........... .. NO...... 8.
F&C Climate Opportunity Partners (Founder F&C Climate Opportunity Partners (GP)
Ameriprise Financial, Partner) LP oo | .GBR.... Limited . Ownership ..50.000 ....|Ameriprise Financial,
Ameriprise Financial, F&C Equity Partners Holdings Limited ... ..GBR.... Columbia Threadneedle AM (Holdings) plc ... |Ownership .100.000 ... |Ameriprise Financial,
Scotland F&C Equity Partners Holdings
.......... Ameriprise Financial, Inc. ......oooooees [eeviiiins ] s, [ 5684058 ... | i | eeeeeeeeieeeeeieieeeeeeeeeeeeee. |F8C Equity Partners Limited ..........eeeeeeeeeenn [LGBR L NTAL [ Limited coeeeeeeeeee. | OunerShipLeeeeeeeeeeeeeeeeeeee. . . 100,000 .. [Ameriprise Financial, Inc. ........... N0 e
.......... Ameriprise Financial, Inc. .......ccoooe [evvonnee ovviiis| ineeiiiin. 5684432 oo | ooiiiiiiit | eveeiiiieeeeeeiiieeeeeenen. | F&C European Capital Partners (GP) Limited . [..GBR....J......NIA....... [Columbia Threadneedle AM (Holdings) plc ... [Ownership.......cccceocvieeeinniunnneee.} . 100,000 ... | Ameriprise Financial, Inc. ........... .. NO...... 7.
F&C European Capital Partners Il (GP)
.......... Ameriprise Financial, InC. ...cooooeeeees [eeveiiies o] i [5684517 | i | eeeeeeeeeeeeeeeeeeeeeeeeeeenens |Limited o [ LGBRL L. NTAL..... | Columbia Threadneedle AM (Holdings) plc ... |Ownership.......ccccceiiiiiiiiiieeenneeeen . 100,000 ... [Ameriprise Financial, Inc. ........... .. NO...... 7.
F&C European Capital Partners Il (Founder F&C European Capital Partners Il (GP)
.......... Ameriprise Financial, Partner) LP e | GBR.] L NTALLL | Limited ... Ownership ..48.550 ....|Ameriprise Financial, Inc. ........... .. NO...... 5.
.......... Ameriprise Financial, F&C European Capital Partners Il (GP) LP .... |..GBR.... Ownership .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, F&C Finance Limited ........ccoeeeieeeeieeeeneen. | LGBR.... . | Ownership .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, F&C Group ESOP Trustee Limited .... .|..GBR.... . | Ownership .100.000 ... |Ameriprise Financial,
.| Ameriprise Financial, F&C Investment Manager Limited . . |..GBR.... . | Ownership.. ..}.100.000 ...|Ameriprise Financial,
Ameriprise Financial, FP Asset Management Holdings Limited .......... | ..GBR.... . | Ownership .100.000 ... |Ameriprise Financial,
Columbia Threadneedle Asset Managers Limited
Ameriprise Financial, . 15683855 ..... ..GBR.... FP Asset Management Holdings Limited ....... Ownership .100.000 ... |Ameriprise Financial,
.| Ameriprise Financial, Ivory & Sime (Japan) KK . .JPN... . |Columbia Threadneedle AM (Holdings) plc ... |Ownership.. ..}.100.000 ...|Ameriprise Financial,
Ameriprise Financial, Ivory & Sime Limited ... ..GBR.... Columbia Threadneedle AM (Holdings) plc ... |Ownership .100.000 ... |Ameriprise Financial,
Columbia Threadneedle ( Columbia Threadneedle Investments UK
.......... Ameriprise Financial, Inc. ......cccoees [eeeeeeins 100ii...] 98-1089286 .. | 5680201 ..... | wevevvvvvvvveens | wevvvvvnnernenennnennvssnnnnnnns |Limited oo [ GBRLL] L NTALLLL... | International Limited ........................... |Ownership .100.000 ...|Ameriprise Financial, Inc. ........... N0
Columbia Threadneedle Investments UK
.......... Ameriprise Financial, Inc. ......ccooees [oeeeeeins o0iii...] 98-0651721 .. 15680199 ..... | .eeevvvvvvvveeee | wevvvvvvvvvvvvvvvsvsseennnnnnnn. |Pyrford International Limited ................... [..GBR....J......NIA....... | International Limited ........................... |Ownership .100.000 ...|Ameriprise Financial, Inc. ........... N0
.......... Ameriprise Financial, Inc. ......ooooooes [eoreiiies ] s 5555381 | | eeieiieieieeeeiiiieieeeeeeeeee.. | TAM UK International Holdings Limited ........ [..GBR....J......NIA....... | Ameriprise Financial, Inc. .................... |Ownership .100.000 ...|Ameriprise Financial, Inc. ........... N0 e
Columbia Threadneedle Investments (ME)
Ameriprise Financial, Inc. v | e Limited ..ARE.... TAM K International Holdings Limited ...... Ownership .100.000 ... |Ameriprise Financial, Inc.
.| Ameriprise Financial, Inc. . 15396089 ..... CTM Holdings Limited ... S| LMLT .| TAM K International Holdings Limited Ownership.. ..}.100.000 ...|Ameriprise Financial, Inc. ..
Ameriprise Financial, Inc. . |4293574 ... TAM Investment Limited ..GBR.... TAM K International Holdings Limited ...... Ownership .100.000 ... |Ameriprise Financial, Inc.
Threadneedle Asset Management Oversight
.......... Ameriprise Financial, Inc. .......oooooes [eeeeeiies ] ceiinnnnns. [ 5555390 ... Limited ....oeveeeeeeeeeieiieenienninneneneeeneeennnnennn | .GBR....) oo NIAL.... [TAM K International Holdings Limited ...... |Ownership .100.000 ...|Ameriprise Financial, Inc. ........... N0 e
Threadneedle Asset Management Oversight
Ameriprise Financial, 5394759 ..... Ameriprise International Holdings GmbH ....... JL =S NIA....... Limited .ooeeeeeeeeiieiiiieiieeeeeee e Ownership .100.000 ... |Ameriprise Financial,
.| Ameriprise Financial, . 15394740 ..... Threadneedle EMEA Holdings 1, LLC .... L N.... NIA.......| TAM K International Holdings Limited ...... |Ownership.. ..}.100.000 ...|Ameriprise Financial,
.......... Ameriprise Financial, 4294339 ..... Threadneedle Holdings Limited e [ -GBR....{ ... NIA..... | TAM K International Holdings Limited ...... |Ownership .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, 4294348 ..... TAM UK Holdings Limited .........cccooeeeunnnnnnn | ..GBR....)......NIA....... | Threadneedle Holdings Ltd ...................... [Ownership............eeeeeeeeeeeeennnnnn} . 100,000 ... | Ameriprise Financial,
Threadneedle Asset Management Holdings
.......... Ameriprise Financial, InC. ...coooeeeeees [eevviiies ] i [4204357 | i | e, |Limited o [LGBRL L NTALL | TAM WK Holdings Ltd ... | OWnershipeeeeeeeeeeeeeeeeeeeeeeeeeeeenn b . 100,000 L [Ameriprise Financial, Inc. ........... .. NO...... 4 ...
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, Inc. ......coooeees [eoveieies ] ceiiiinnnn. (5395895 L. | i | eeeeeeeeeeeieeeeeeeeeeeeeeeeeen. | Columbia Threadneedle Foundation ............oo. [L.GBR..f oo s NTA o | nneeeen | OWNESNIPLceeiiiiieieiieeeeeeeeeeeeeeeeenn b . 100,000 .. [ Ameriprise Financial, Inc. ........... N0
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, eeeeeeeeee.. | 4204535 L TC Financing Limited ......oooeeeeeeeeennnnennnnnnns | WBBRL e NTA L e | OwnershipL . eeennn) . 100,000 L | Ameriprise Financial, Inc. ........... N0
.......... Ameriprise Financial, 98-0691981 .. | 4294469 ..... Threadneedle Asset Management Limited ......... |..GBR....]......NIA....... [ TC Financing Limited .. . | Ownership .100.000 ...|Ameriprise Financial, Inc. ........... N0 e
.......... Ameriprise Financial, 98-0691982 .. | 4294571 ..... Threadneedle Investment Services Limited .... |..GBR....]......NIA....... [TC Financing Limited .. .. | Ownership .100.000 ...|Ameriprise Financial, Inc. ........... N0
Threadneedle Asset Management (Nominees) Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, Limited .. LGBR....)......NIA....... Ownership .100.000 ...|Ameriprise Financial, Inc. ........... L NO e
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Threadneedle Asset Management (Nominees)
.......... Ameriprise Financial, Inc. ......ooooooes [eoriiiiis ] oo 4294526 ... | i | eeeeieeeieeeeiiieieieeeeeeeeenn. | Sackville TIPP Property (GP) Limited ......... |..GBR.... Ownership.......ooeeeeeeeeeieeeeeeeeee..} . 100000 ... | Ameriprise Financial, Inc. ......ccooece | e O] s oo
Threadneedle Asset Management Finance Limited
.......... Ameriprise Financial, Inc. . eeeeeeeeeeee 4204441 L e ..GBR.... Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...ccccoooveee |eee NOeeiid] ceeee o
.......... Ameriprise Financial, Inc. . eeeeeeeeeeeee, | 4204450 | e TMS Investment Limited .. CLJEYLLL Threadneedle Asset Management Finance Ltd |Ownership.. ..44.000 ....|Ameriprise Financial, Inc. ...ccoovvveens | e N0l e 4l
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, Inc. ....ccooeeeees [eeveiiins o] . (4294553 | | eeeeeveveeeeeeeeeeeeeeeeeeeenn. | Threadneedle International Limited ... [L.GBRL. oo i NTA i | neeeenaeeeeeees | OWNEPSNIP.cceciiiiiiieeeeeeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ NOLf oo s
Threadneedle Investments (Channel Islands) Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, INC. ..ocooeeeeeees [eoveeiins o] i (4294599 | | e |Limited e LY L NTA L eeeeeeeeeees | OWNEPSNIPL e b . 100,000 L [Ameriprise Financial, Inc. ... [ NOGL e
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, Inc. ....ocooeeeees [eeveeiies ] i, (4294393 | | eeeeeeeveeeeeeeeeeeeeeeeeeeenn. | Threadneedle Investments Limited ......oooooeeee [LGBRL oo s NTA | nnieeeeeeeeeeees | OWNEPSNIP.cceciiiiiiieeeeeeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ NOLf o s
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, Inc. ....ooooeeeees [eeveeiies ] . 5428597 | i | eeeeeveieeeieeeeeeeeeeeeeeeenn. | Threadneedle Management Services Limited ... [..GBR....f.....o NIA | emmiiiiiiiieeeeeeeeneeeeeees | OWNEPSNIP.cceciiiiiiiiecceeeceeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ NOLf o s
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, Inc. .....cooeeeees [eeveeiies ] ciiiinnnnn. [4294786 ... | i | eeeeeeeeeeeeeeieeeeeeeeeeeeenn. | Threadneedle Navigator ISA Manager Limited .. [..GBR....f......NIA oo | mmiiiiiiiiiiiiiiiiiieieiieeeeeeeneeeeeees | OWNEPSNIP..ceciiiiiiiiiieeeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ... [ NOLf o s
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, Inc. ...coooeeeeees [eeveeiins ] s (4294795 | | eeeeeeeeeeeeeeeeeeeeeeeeeeeenn. | Threadneedle Pensions Limited oovoveevevveeeeeens [LGBRL oo NTAL o | eeeneeeeeees | OWNEPSNIP.cceciiiiiiiiieceeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ NOLf o s
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, Inc. ....ccooeeeees [eeveiiins ] ciiinnnn. (5448894 | | eeeeeeeeeeeeeeeeeeeeeeeeeeenn. | Threadneedle Portfolio Services AG ........eee [LCHE oot NTAL o | eeeeaeeeeeees | OWNESNIP.cceiiiiiiieeeeeeeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ N0 oo s
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, Inc. ....cooeeeeees [eeveeeies ] s, (4294982 ... | i | eeeeeeeeeieeeeeeeeeeeeeeeeeenn. | Threadneedle Portfolio Services Limited ...... [..GBR....f oo e NIA | eniiieeeeeeeeeeeees | OWNEPSNIP.cceciiiiiieieceeeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ N0 o s
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, 4294991 ..... Threadneedle Property Investments Limited ... |..GBR.... e eeeeeeeeeeeeeeeeeieiaeeaaeaaaaaeaaaaeaeeeee. | OWnership .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Sackville (CTESIF) 283 GP Sarl ... LUX.... Threadneedle Property Investments Ltd ...... |Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, 4295028 . Sackville LCW (GP) Limited ..GBR. .| Threadneedle Property Investments Ltd ...... [Ownership.. .33.000 ....|Ameriprise Financial,
.......... Ameriprise Financial, 4295251 ... Sackville Tandem Property (GP) Limited ....... |..GBR.... Threadneedle Property Investments Ltd ...... |Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Sackville TPEN Property (GP) Limited ......... |..GBR.... Threadneedle Property Investments Ltd ...... |Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Sackville TSP Property (GP) Limited ... |--GBR.... Threadneedle Property Investments Ltd ...... |Ownership.. .100.000 ... |Ameriprise Financial,
Sackville K Property Select Il (GP) Limited
.......... Ameriprise Financial, InC. ....ooooeeeees [eoviiiies ] s 5395961 oo | i | eeeeeiiiieieiieeeeeeeeeeeeeieees | eeeiiiiiiiiiiiiieieeeiieeeeeeeeeeeeeseeeeeessessseeeeeeeees | 2.0BRe ] ool NIAL...... | Threadneedle Property Investments Ltd ...... |Ownership.......cccccoeeiiiiiiiiinineeeee. .. 100.000 ... [Ameriprise Financial, Inc. ........oooooes [ N0 oo s
Sackville K Property Select Il (GP) No. 3
.......... Ameriprise Financial, Inc. .....oooeeeees [eoviiiies ] s [5396007 oo | e | e | Limited o [ GBRL ... NIAL...... | Threadneedle Property Investments Ltd ...... |Ownership.......cccccciiiiiiiiiiiiiiieee.. .. 100.000 ... [Ameriprise Financial, Inc. .......ocoooes [ N0 oo s
Sackville UK Property Select
.......... Ameriprise Financial, InC. ...oooooeeeees [eoiiiiins ] s [B5B1131 | | e | Limited o [ GBRL ... NIAL...... | Threadneedle Property Investments Ltd ...... |Ownership.......cccccciiiiiiiiiiiiiieeee.. . 100.000 ... [Ameriprise Financial, Inc. ........oooooos [ N0 oo s
Sackville UK Property Select
.......... Ameriprise Financial, Inc. . Limited .. ..GBR.... Threadneedle Property Investments Ltd ...... |Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...cccococvnee |eee NOeeied] ceeee ot
Sackville
.......... Ameriprise Financial, INC. ...ooooeeeeees [eoviiiins ] i | e | | e | Limited L [ GBRL] ... NIAL...... | Threadneedle Property Investments Ltd ...... |Ownership.......cccccciiiiiiiiiiiiiineee.. .. 100.000 ... [Ameriprise Financial, Inc. ........ooooo [ N0 s
Sackville K Property Select Il (GP)
.......... Ameriprise Financial, InC. ....ooooeeeees [eoriiiins ] s [B533651 oo | e | e [ SLALT L s | WLUKf L ONTALLLL. | Threadneedle Property Investments Ltd ...... |Ownership.......cccccoeiiiiiiiiiiiieeeee. . 100.000 ... [Ameriprise Financial, Inc. ........cooooes [ N0 f oo s
Sackville K Property Select IV (GP)
.......... Ameriprise Financial, INC. ...ooooeeeeees [eoviiiins ] s | e | | e [ SLALT L s | WLUKf L ONTALL L. | Threadneedle Property Investments Ltd ...... |Ownership.......ccccooeiiiiiiiiiiiieeeee...f . 100.000 ... [Ameriprise Financial, Inc. ........oooooes [ N0 oo s
Sackville K Property Select IV (GP) No. 1
.......... Ameriprise Financial, InC. ...oooooeeeees [eoviiiies ] i | e | | e | Limited o [ GBRL ... NIAL...... | Threadneedle Property Investments Ltd ...... |Ownership.......cccccoiiiiiiiiiiiiiieeee...f . 100.000 ... [Ameriprise Financial, Inc. ........ooooo [ N0 s
Sackville K Property Select IV (GP) No. 2
.......... Ameriprise Financial, INC. ...ooooeeeeees [eovniiies ] i | e | | e | Limited o [ GBRL] ... NIAL...... | Threadneedle Property Investments Ltd ...... |Ownership.......cccccciiiiiiiiiiiiiieeee. .. 100.000 ... [Ameriprise Financial, Inc. ........ooooo [ N0 s
Sackville K Property Select IV (GP) No. 3
.......... Ameriprise Financial, InC. ...ooooeeeeees [eoriiiies ] i | e | i | e | Limited o [ GBRL ... NIAL...... | Threadneedle Property Investments Ltd ...... |Ownership.......cccccciiiiiiiiiiiiiiieee.. .. 100.000 ... [Ameriprise Financial, Inc. ........ooooo [ N0 s
Threadneedle UK Property Select |V Feeder SA
.......... Ameriprise Financial, InC. ...ooooeeeeees [eoveiiies ] i | e | | eeeeeeeeeeeeeeeeeeeeeeeeeeeeees | SICAV-RAIF s [ WLUK ] L NTALL. | Threadneedle Property Investments Ltd ...... |Ownership.......cccccoeveiiiiiiiiiieeeee..f . 100.000 ... [Ameriprise Financial, Inc. ........ooooes [ N0 oo s
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, Inc. .......ooeeees [ ] i [ e | e | eveeeieiiieeeeeeeeeeeeeeeeeee.. | Threadneedle Unit Trust Manager Limited ...... |..GBR....f......NIA.ooi ] iiiiiieeeeeeeeees | OWNEESHIPL ... . 100,000 ... [Ameriprise Financial, Inc. ... [ N0 s
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
.......... Ameriprise Financial, Inc. .....cooeeeees [eeveeeies ] ceiiiiinnnn. (4293882 ... | eiiiiviiiiii | eeeeeeeveeeeeeeieeeeeeeeeeeenn. | Threadneedle Management Luxembourg S.A. ... [..LUX....f{......NIA....... | TAM K International Holdings Limited ...... |Ownership.......ccccccccevvvvveeeennnnnnnnn . 100,000 ... [Ameriprise Financial, Inc. .......oooooees [ N0 oo s
Asterisk

Explanation

.| The General Partner is a Group company, the Limited partner 1S @ GrOUDP EMPIOYEE. ...cc.iiiiiiiiiiiiiiiiiieitee ittt ettt ettt et e eaeesteesae e b e e st e eaeeeaeeea e e eaeeea e e s £ e s e e s e e m b e ea s e ea e e 2a e e ee e e eH e e oa e e s £ e b e e a b e e a s e em e e eas e ee e e eheeea e e ea e e b e e b e embeembeameeeaeeemeenseesneenneannean

Ameriprise Financial, Inc. owns a 100% profit sharing ratio with capital contribution of 124,078,760 INR (Indian currency=rupees) and 10 INR are owned each by Columbia Management Investment Advisers, LLC and Ameriprise India Partner, LLC. ......ccoooiiiiiiiiioiiii e et e e e e e e e enae e e e e enns

....| This entity is owned by: Lionstone Partners, LLC (99%) & Cash Flow Asset Management GP, LLC (1%) ...
.| This entity is owned by: Lionstone Partners, LLC (99.9%) & LPL 1111 Broadway GP, LLC (0.1%)

.| Ownership percentage indicates voting shares only. .......cccccooviiiiiiiiiininnnnn.

.| Columbia Threadneedle AM (Holdings) plc owns a percentage of the entity

.| Columbia Threadneedle Treasury Limited holds 1 unit. ....cccoovieviiiiiinnnnnns

In the UK, legally the private equity funds are considered to be subsidiaries of the General Partner, however we do not consolidate these in our Group hence they are not included in our Group structure or in the list above.




STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource 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 YES
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? .............cccceuiiiiiieeececeeeeeeeeceete e ee et es ettt es e eae et es s seaesesenns YES
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

YES

AUGUST FILING

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

Explanation:

Not applicable
Not applicable
Not applicable
Not applicable
Not applicable

The Communication of Internal Control Related Matters Noted in the Audit was filed with the state of domicile.

Bar Code:
AT A
6 5 0 0 5 2 0 2 4 4 9 0 0 0 0 0 2
N0 MR
6 5 0 0 5 2 0 2 4 3 6 5 0 0 0 0 2
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 5 0 0 5 2 0 2 4 4 4 7 0 0 0 0 2
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 5 0 0 5 2 0 2 4 4 4 8 0 0 0 0 2
roperssenergzenpenemacsrercmmposmtenterre | A RAOD AR R OO AR
6 5 0 0 5 2 0 2 4 7 0 0 0 02

[ ]
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource 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. Reinsurance premium asset ..........coooiioioioeiicee s o 47,826,924 47,826,924
2505. Disallowed IMR ...29,638,246 |... ...29,638,246 |...
2506.  Miscel aneous aSSETS .......cooowioeieeeeeeeeeeeeeeeeeeeeee e | 9,105,745 .o 1,598,485 |...covoeen 7,507,260
2597. Summary of remaining write-ins for Line 25 from overflow page 86,570,915 1,598,485 84,972,430

15




STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECemMDEr 31 OF PIrIOT YEAT ..........cvoveveveveeeeeeeeeeieieteteteeeee et eses st eseaess s sesssesesesnanas [eoeseeenenenenas 72,173,765 |....ooneee. 75,356,601
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt ettt e e e et e et e et e sneeeseesseenneenseenees [eesseenseeiseesensesnenseennnens [eneenseenseeise e e e s e eaneeanees
2.2 Additional investment made after acquisition ....
3. Current year change in encumbrances
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year's depreciation 1,591,417 3,182,836
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 70,582,348 |... 72,173,765
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10) 70,582,348 72,173,765
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 1,316,212,334 |............ 1,398,589,055
2. Cost of acquired:
2.1 Actual cost at time of acquisition 9,550,000
2.2 Additional investment made after acquisition .... 2,970,331
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ....60,631
7. Deduct amounts received on disposals ... 94,957 683
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e .
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... 1,261,244,803 |........... 1,316,212,334
12. Total valuation allowance (1,361,618)]....ccceneeee (1,361,618)
13. Subtotal (Line 11 plus Line 12) . 1,259,883,185 |............ 1,314,850,716
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 1,259,883, 185 1,314,850,716
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccceueuevecceeeeeeeeeeeeeeeeteeesesesaeee e s e aeaesesessasanessesensssasassenas 12,510,956 .... 16,691,857
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other than temporary impairment recognized 1,641,434 2,188,789
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) e 26,340,507 .... 12,510,956
12.  Deduct total NONAAMItEA BMOUNLS .......c.cvvveeececeeeeie e cceceeeeee e eacaete et sssaeaesesesessaseesesesesssasassesesssssssesesasssssassesesensssnssssssnnns |eeesseseseseseninns 1,698,201 |.ooiene 1,698,201
13.  Statement value at end of current period (Line 11 minus Line 12) 24,642,306 10,812,755
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 PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 8,861,520,188 |............ 9,435,689,026
2. Cost of bonds and stocks acquired 199,364,173 ...975,985, 369
3. Accrual of discount 7,756,452 .... 16,550,703
4. Unrealized valuation increase/(decrease) (5,494,182) (59,457,961)
5. Total gain (loss) on disposals ... (8,052,902)]... ...(22,747,715)
6. Deduct consideration for bonds and stocks disposed of 617,082,302 |........... 1,473,732,096
7. Deduct amortization of premium 2,991,214 7,467,239
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 8,435,020,213 8,861,520, 188
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource 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

NAIC Designation

Book/Adjusted
Carrying Value
Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

N o o D

1. NAIC 1 (a)
NAIC 2 (a)
NAIC 3 (a) ...
NAIC 4 (a)
NAIC 5 (a)
NAIC 6 (a)
Total Bonds

BONDS

............ 4,775,734,862
............ 4,723,136,207
............... 119,042,224
................. 39,302,500

2,081,516

............ 8,585,398, 139
........... 43,613,790,798
................... 8,420,139

............ 8,703,247,621
.......... 44,207,390,858
................. 18,288,759
................. 11,655,607

................ 138,258,473
.............. (118,913,019)
................... 1,549,007
................. (1,416,048)

............ 4,775,734,862
............ 4,723,136,207
............... 119,042,224
................. 39,302,500

2,081,516

............ 4,796,143,852
............ 4,010,623, 127
................ 111,622,702
................. 26,230,844

2,081,516

............ 4,848,820,875
............ 4,887,297,975
................ 131,866,061
................. 45,699,911

2,081,516

9,660, 197,308

52,207,609,075

52,940,582,845

19,478,502

9,660, 197,308

8,946,702,042

9,915,766,338

10. NAIC3
11. NAIC4
12. NAIC5
13. NAIC6
14. Total Preferred Stock

PREFERRED STOCK

15. Total Bonds and Preferred Stock

9,660, 197,308

52,207,609,075

52,940,582,845

19,478,502

8,946,702,042

9,915,766,338

(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:

NAIC 1 §

419,767,864 ; NAIC2 $

578,796,212 ; NAIC 3 $

NAIC 4 §

................................... ; NAICS5 §

...... S NAICB $..........




STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

4 5
Paid for
Interest Collected Accrued Interest
Actual Cost Year-to-Date Year-to-Date
7709999999 Totals
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOT YEAI .......cc..oiuiiiiiieieeeee ettt e e saeesneesneeneen [eeaeseesie s s s siesinees [oeaee e s iee e

2. Cost of short-term investments acquired

3. Accrual of discount

4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueitieitiiiuieii ettt riee st e st e st et e e be ettt eaeesaeesaeesbeesbeebeenbeeabeemseansesasesaeesaeesbeenbes [oessneiansiesise e s e
5. Total gain (loss) on disposals ...

6. Deduct consideration received 0N AISPOSAIS ............c.ccoceueueieveececeeteeeeeeesecae e sesessssese et esessssesesesesesssassesesssensssssesasassnsssssesessssnsnen eesesssnsasanes 450,000,000
7. Deduct amortization Of PrEMIUM ........o ittt ettt e bt ettt e bt eaeesaeesheesbeeabe e beenbeenbeanbeenseannesaeesaeesbeesbeenbes [oenesiaesiseaseaaeseesaeesaaens

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

9. Deduct current year’s other than temporary impairment r€COGNIZEA ............coiiiiiiiiiiieii e see [oeree e

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........cooiiiiiiiiiiiiieee e oo

11.  Deduct total nonadmitted amounts

12. Statement value at end of current period (Line 10 minus Line 11)
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource 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, PriOr YEAI) .......cc.uiiitiiiiiiieiiiite ettt sttt bbb bbb bbb nne s
Cost Paid/(Consideration ReCeiVed) 0N @ItIONS ..........c..iiiiiiiii ettt ettt et et et et et et et et et e e e e ennens
Unrealized Valuation INCrEASE/(AECTEASE) ........cuiuiieuieieieee ettt ettt et et e st e e e s e st e s e e s s e st es e e st e s e e st e st e st e s s en s ea s eaeen e en s ese et en e e e ene et eneeneeneenean
SSAP NO. 108 AUJUSEMENES ...ttt bbb bbb bbb E e E e E £ 4R E €4 E £ E £ S E £ E £ £ E e £ E e E e S E £ b e AR e b e E e e E e e b e b e e b e e bbbt e bttt ettt b b nre e
Total gain (10SS) 0N tErMINALION FECOGNIZEA ........iiuiiiiitiitiiie ettt bbb bbb b bt E bt b e R b b€ b e bRt b e bt bbb e bbbttt bbb s
Considerations received/(paid) ON tEMMINGHIONS ...........oiiiii ettt e et e et et e e et e e e e es e et e e et et e s eneene e e enean
44T 7251 o PPN

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value
Book/Adjusted Carrying Value at End of Current Period (Lines 1+2+3+4+5-6+7+8+9) ........oiiiiiiiiiiiiiiiiieeee e
Deduct NONAAMIEEA @SSELS ..........ciiiiiii e

Statement value at end of current period (Line 10 MINUS LINE 1) ....iiiiiiiiiiiiiie ittt bbb bbb bbbt bbb bt e

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

...(966,669,609)
...... 23,249,080
..... 275,453,867
...(303,941,058)
... (732,828,230)
...(503,129,485)
...... 30,370,090
..... (18,633,371)
(1,189,869, 747)

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT)...........c.cvovcurueuereeeeeceeeeseseeessassesesesesessssesesesessssssssesesssssssssesasssssssssssassasas <eesssssssesesasns 6,273,905

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN) ..........c.coovcueueueieeerececeeeeseeeeseaes ceeeseeeeeenens (10,709,690)

Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinNUS ..........cccceiiriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiieiiiiee ittt rie s eesieese e se s s e a s sae e seabeeaesssessessaessreesreesreeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ...........cccccoeveveveecees covverereeieeenn 26,942,992
................. 84,228,519

3.14 Section 1, Column 18, prior year
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiiee ittt ettt ettt see s eesieesres s e s s e e b e e e s b s sae s saabeeaesssesssessaessreesbeesreeas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MinUS ...........cccccoeveveeeieies covverereeieeenns 26,942,992
3.24 Section 1, Column 19, Prior YEAr PIUS ..........cccveveverevereieeeeeieieieteseinenes eeeenesesesees (57,285,527)
3.25 SSAP NO. 108 @QJUSIMENLS ........cocviverieieiiieietetetceeece ettt tetessae e s ssess eseeassesseseaebesen e aeaesssaene sesseseseseenas 84,228,519 ............... 84,228,519

5100} o) =TI (g Lo i o g UL I L= 0 OO

Cumulative variation margin on terminated contracts during the YEar ..............cccecueveeecueueieeeeeseceeeees eeseseeeeeens (128,896,920)
Less:

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

4.22 AMOUNE FECOGNIZEA ...ttt eaesne eeseseseneeas (128,896,920)

4.23 SSAP NO. 108 AQJUSIMENLS ......c.oueviiicteiceiiieeeie et tetceeee s st teseseas eeeesetesesetaese e saeteteseneaene ereeaesssees (128,896,920)

510 o) o) =TI (g Lo oy o g UL I L= OO

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

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas

5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s

Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......ceeueueeeeeeeeeeeeeeeeeeeeeeeteseseeaeaesesesesesaesesesesessassesesesesssassstesessasanes <eassssssesssasa (4,435,785)

[DI=Ye (W1 8 o) e= 1M o g E=To (4 a1 1 C=To IR= 10 T 0 PPN

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvcueueueieeeeececeeteteeeectete e seseessaete et esesssastesesesessssesesasesessssesesasesssssssesessssnsssssesesssssanan 2sesesesesasnas (4,435,785)
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource 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

SI05, SI06
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource 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, COIMM T4 iuieieieieeerees ettt ees e e e es s sse s ees e ee e e e e e e 2828 s et ns e ceseeniens (1,189,869,746)

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccccoueueeccueueueeeeeeecceeens eeeeeeneneeees (4,435,785)

TOtal (LINE 1 PIUS LINE 2) .ottt eas e s s e s s s s saeestes s s ssanssaesansssassssssssssssssssssssansnsnsssssenamsnnnees e, (1,194,305,531)

Part D, SECHON 1, COIUMN B ... sieeeeese s es s e e e e e s s e e e e ee et e s e ees s eeseeseeeeines sescssieains 5,995,759,700

Part D, SECHON 1, COIUMN 7 ..ot ese s ees st s et eseseeeenes ceseenioas (7,190,065,232)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiie ettt ettt sbe e st sbe b snesnesnesnesiees

Fair Value Check

Part A, Section 1, Column 16 (1,189,869,746)

Part B, SECHON 1, COIUMN 13 ... .ottt ettt ettt ettt et ettt et et et et et e e et e e e e et et e e e e e e e e e e eeee e e eeeeanee oaneaeeresseaneas (4,435,785)

TOtal (LINE 7 PIUS LINE 8) ..ottt s et a e s s s asae st en s sssssesssanssssssssssanssassnassnssnnsnanssnnnsmsmnnnees e, (1,194,305,531)

Part D, SECHON 1, COIUMN O ... ee s es st e e s s st e e e e s neeaees | eescsssenins 5,998,894,211

Part D, SECHON 1, COIUMN 10 ... e eeeeieeseeseeseessessese s ees e ee e ee e s e s es s ees e see e e e e e ee e e en s e s essessesseeseesessennannes eoseusieins (7,193,199,742)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ettt sttt et sbeesbeesbeenbesnesnesneneesies i
Potential Exposure Check

Part A, SECHON 1, COIUMN 27 .....uieuiiiiiieseireisetes et ee e sb e ss bbbt bbbttt eniee sosessnsinsneas 576,547,720

Part B, SECHON 1, COIMN 20 ......cuieuieiiieiieireireeites ettt st sse sttt ettt eniee sosessnsinsineas 142,351,417

Part D, SECHON 1, COIUMN 12 .....ouiiuiuiiieeieeiieeeeese ettt s bbbt sienies | seissessiiniens 718,899,137

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource 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 2,102,046,205 |............ 1,872,314,485
2. Cost Of Cash eqUIVAIENTS ACGUITET ............ccoviieieeeeeeceeecceieie ettt s s e s as s s st eseseasssas s s sesesesessansnssanens [ereneenes 84,548,519,374 |........... 77,043,658,795
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 34,666,223 |.....oceeeenne 57,332,890
4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens
5. Total gain (I0SS) ON QISPOSAIS ........c.ceiiiieieeeieeeeeeeiete et eteaeae e ettt etesess s s st seseseseasas st assesesesessssasssasesesesessssssnssssesesesesnas |ressesesssesennnenensnessennsesenes [oeseseneeeeseseneeeenenens 443
6. Deduct consideration received 0N QISPOSAIS ..............c.cucueveuiuiieeiiiiieeteseseseeee st se e tesesesse s s s ssesesesesesssesssesesesesesessnssssssssesesesnans |oeseesees 85,162,854,000 |.......... 76,871,260,408
7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt eae e ae e s bt e she e bt e bt e a bt eabeemeesaeesheesheesbeenbeenbeenbeenneannesnnes [oeessiessesinssisesiaesinesaeans [oaessestesnesseesaeesae e eaes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sree b s [oeeesiie s ees eaesieesae e
9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceururrrriieierereieeeeeeeeeeeeeeseenas [eeeeneenes 1,522,377,802 |........... 2,102,046,205
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 1,522,377,802 2,102,046,205

S108




Lo3

STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource 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

3399999 - Totals

SCHEDULE B - PART 3

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

1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) [ Book Value Disposal eration Disposal Disposal Disposal
694082823 .......oruuiieeiinnnns FLAGSTAFF .o eeeeneeeeeeenn Jeemneeeeeeene A e s e 04/01/2015 .....[...... 05/21/2024 .....|......... 2,042,026 |.eeeeneneeeeeeniiies fereeeeeeenieeeeen e e e e [ 2,021,305 |.......... 2,021,305 |oeeeeeeiieeeeenines e e
694082770 ... GREENWOOD VILLAGE .... F FURR RN 07/03/2014 ....06/20/2024 ...1,034,902 |.... ...1,891,172 |
694002701 ... PALM HARBOR JUPRN PO R 08/08/2013 ....05/17/2024 ...1,814,182 |.... ...1,753,073 |.
694002110 ... NORCROSS CITY ... FR AR RN 05/24/2004 ....04/23/2024
694002111 ... NORCROSS CITY ... FUPRN PR AN 05/24/2004 ....04/23/2024
694082982 .... .. |DECATR ... PR FOR R RN 06/28/2017 ....06/14/2024
694083115 .... .. [ST LOUIS .. FURN PR AN 12/18/2019 ....05/17/2024
694082938 .... . | ROUND ROCK .. PR FOR R RN 11/21/2016 ....05/08/2024
694082752 .. SEATTLE e Jerrnns s Jeennd 03/11/2014 ....06/28/2024
0199999 Mortgages closed by repayment 19 707,438
694003059 .....cevruuieeeeeninns COTTONDALE ....eeeeeeeeeeeeen e eeeeies Jeemnnneeeeeennes .| SO AP R 02/04/2019 ..o foeeeiiiiiinn e feeeeeina 5,321,172 oo oo e e s
694002954 ... . 12/15/2016
694083035 . .. | TUSCALOOSA 07/30/2018 ..
694083043 . .. | TUSCALOOSA .10/29/2018 ..
694082102 . .. | CHANDLER .. .04/14/2004 ..
694082823 . .. | FLAGSTAFF .04/01/2015 ..
694083050 . . | FOUNTAIN HILLS .12/19/2018 ..
694082354 ... .. | PHOENIX 05/01/2007
694002746 .... .. | TUCSON 12/13/2013
694082264 .... .. [AGOURA HILLS .. R 10/10/2006
694002842 .....coiiuiiiiiiiiiiiaanes ALAMO i 07/01/2015
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource 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

694083006 ... . | ANAHEIM ... 02/26/2018

694082958 .... . 02/22/2017

694083052 ... .. | BARSTOW 02/27/2019

694002788 . .. | BURLINGANE .07/29/2014 ..

694082106 . .. | CARDIFF-BY-THE-SEA ... 06/01/2004 ..

694082878 . .. | CARLSBAD .. .02/25/2016 ..

694082307 .... .. | CARSON ... 09/15/2006

694083142 .... .. | CARSON ... 05/23/2023

694082490 .... .. [CERRITOS .. 06/25/2009

694082950 ... .. [CHULA VISTA ... 12/15/2016

694083054 .... .. [CHULA VISTA ... 04/04/2019

694082763 ... . [CITY OF INDUSTRY 10/29/2014

694082444 ... .. | COSTA MESA 12/06/2007

694083010 ... .. | COSTA MESA .. 07/27/2017

694082972 . .. [DANVILLE . ....04/21/2017 ..

694083037 . .. |DOWNEY . ... 10/04/2018 ..

694083029 . .. |DUARTE . .. 07/02/2018 ..

694082857 ... .. [DUBLIN .... 08/26/2015

694082389 ... .. [EL CAJON .. 06/28/2007

694082508 .... . |ENCINO ... 05/05/2010

694082621 .... . 07/03/2012

694082876 ... .. | FOUNTAIN VALLEY . 02/25/2016

694082901 .... .. |FOUNTAIN VALLEY .... 04/15/2016

694082910 ... .. | GARDEN GROVE 03/29/2016

694083119 .... .. | GARDEN GROVE .. 02/27/2020

694082869 . .. |GLENDALE .... .10/14/2015 ..

694083062 . .. | HEALDSBURG .05/10/2019 ..

694083081 . .. |HESPERIA ... 1172172019 ..

694082665 . .. [HUNTINGTON BEACH .03/26/2013 ..

694083027 . .. |LA HABRA ... 06/21/2018 ..

694082484 .... .. [LA JOLLA .... 07/30/2009

694082686 ... .. | LAKESIDE .... 05/16/2013

694082825 ... .. |LANCASTER ... 03/19/2015

694083016 ... .. | LANCASTER ... 05/29/2018

694083103 .... .. |LANCASTER ... 11/21/2019

694083106 ... .. | LIVERMORE ... 11/01/2019

694083104 . .. |LOMPOC ... 1172172019 ..

694082107 . . |LOS ANGELES .04/27/2004 ..

694082934 . .. |LOS ANGELES .09/14/2016 ..

694082941 . .. |LOS ANGELES ... 10/19/2016 ..

694083126 . .. [LOS ANGELES .06/03/2020 ..

694081811 ... .. |MISSION VIEJO . 04/22/1999

694082611 ... .. |NATIONAL CITY . 05/09/2012

694082612 .... .. |NATIONAL CITY . 05/09/2012

694082813 .... .. | NEWPORT BEACH . 04/16/2015

694082777 ... .. | NORTHRIDGE 10/10/2014

694083140 .... .. [OAKLAND ... 07/12/2021

694083116 ... .. | OAKLEY .... 02/12/2020

694082875 ... .. |PASADEMA ... 02/25/2016

694082426 . .. |PICO RIVERA . 01/07/2008 ..

694082789 ... . |RIVERSIDE ... 08/14/2014




¢'c03

STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource 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
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694083031 .... oo [SACRAMENTO ...oovvvvviniieiiiiieeecciiiins Jevneneneeeennn CAeccis e s 07/06/2018

694082321 ... .. | SAN DIEGO ... 11/13/2006

694082417 ... .. [ SAN DIEGO ... 10/18/2007

694082514 . .. | SAN DIEGO .04/29/2010 ..

694082669 . .. [ SAN DIEGO .03/27/2013 ..

694082731 . .. | SAN DIEGO .10/22/2013 .. .

694082751 ... .. [ SAN DIEGO ... 02/25/2014 119 828 |...

694082897 ... o [SAN DIEGO ..eeeeeeeeeeeeeieeeeeennieees Jeemeeeeeeeens CAeeccce e [t 03/11/2016 .. 36,661 |...

694082915 ... L SANDIEGO ..vvvviiieiciiiiececeiiiins fevvieneeeeeenn CAicis [ e s 12/15/2016

694082932 ... .. |SAN FHANCISCO ...................... 12/01/2016

694082874 ... .. [SAN JUAN  CAPISTRANO ...oevnvvvvvvvnnnnnns fovnnevrevnnnnn Chunicccciis oo i s 02/25/2016

694082480 ... .. | SAN LEANDRO . 02/13/2009

694001054 .... .. | SAN RAFAEL .. 12/16/1986

694082877 ... .. | SANTA ANA 02/25/2016

694082899 . .. [ SHERMAN 0AKS 03/11/2016 ..

694083110 . .. | SHERMAN OAKS 12/11/2019 ..

694082912 . .. [STUDIO CITY . .. 07/13/2016 ..

694082920 ... .| THOUSAND OAKS . 05/01/2017

694082923 ... .. | TORRANCE .. 07/11/2016

694083022 .... . | TUSTIN ... 05/10/2018

694083000 ... UNION CITY .. 12/21/2017

694081010 ... VALENCIA ... 03/09/2017

694083108 ... .. | VAN NUYS .. 12/12/2019

694082921 ... .. |VENTURA ... 07/01/2016

694082836 .... .. [VISTA .. 05/01/2015

694083017 . .. |VISTA .. .05/29/2018 ..

694082375 . .. [WALNUT CREEK .. .06/29/2007 ..

694082844 . .. [WALNUT CREEK .. .10/29/2015 ..

694082845 . .. [WALNUT CREEK .. .07/23/2015 ..

694083093 . . | WEST HOLLYWOOD 1172172019 ..

694083051 ... 03/11/2019

694080325 ... . 05/07/1996

694082976 .... .. | COLORADO SPRINGS ... 08/01/2017

694083083 ... .. | COLORADO SPRINGS 08/29/2019

694082770 ... .. | GREENINOOD VILLAGE .....ccevvvnvrvirnnnnnns foovvvnninieeeen G0 e e o 07/03/2014

694002090 ... .. | DANBURY 03/25/2004

694082398 . . | WESTPORT TOWN . ... 07/09/2007 ..

694002942 . WASHINGTON D C ... 02/01/2017 ..

694082572 . .. | WASHINGTON D C ... 1071172011 ..

694082828 . .. | WASHINGTON D C .05/28/2015 ..

694083007 . .. | WASHINGTON D C .03/23/2018 ..

694083112 ... .. |WASHINGTON D C .. 02/13/2020

694002867 ... . |NEW CASTLE CITY . 09/10/2015

694082714 ... . 08/29/2013

694082778 ... . |BOCA RATON .. 05/14/2014

694082925 ... .. | BOCA RATON .. 08/01/2016

694082987 ... . |BOCA RATON .. 08/30/2017

694082870 ... . 09/28/2015

694082672 .... .. |DEERFIELD BEACH .... 04/25/2013

694082776 . . | FORT LAUDRDALE .. 08/01/2014 ..

694083011 ... FORT LAUDRDALE .. 09/15/2017
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694083068 .... .. | KISSINMEE 06/06/2019

694082715 ... .. |LANTANA ... 10/01/2013

694083091 .... .. MELBOURNE ... 11/15/2019

694002906 . o [MIAMT .. ... 03/01/2016 ..

694002907 . o [MIAMT ... ... 03/01/2016 ..

694083143 . .. [MULTIPLE TOWNS - ANY STAT ...10/06/2023 ..

694083048 .... .. | NAPLES 12/06/2018

694082973 ... .. |PALM BEACH GARDENS ... 04/04/2017

694002701 ... .. | PALM HARBOR 08/08/2013

694082799 ... .. | POMPANO BEACH ... 10/07/2014

694082707 ... .. | WEST PALM BEACH . 09/23/2013

694082708 ... .. | WEST PALM BEACH .... 10/01/2013

694082709 .... .. |WEST PALM BEACH .... 09/09/2013

694082784 ... .. |WEST PALM BEACH .... 10/29/2014

694082798 . .. |WEST PALM BEACH . .10/29/2014 ..

694082937 . .. |WEST PALM BEACH . ... 10/28/2016 ..

694081019 . .. | ATLANTA ... .. 08/17/2018 ..

694082330 ... . [ATLANTA ... 12/21/2006

694082392 ... .. | ATLANTA ... 06/13/2007

694081007 ... .. | CHAMBLEE . 07/13/2015

694081825 .... .. [CHAMBLEE .... 06/09/1999

694083065 ... .. | CHAVBLEE ... 04/29/2019

694082982 .... .. |DECATR ... 06/28/2017

694082983 ... .. |DECATRR ... 06/28/2017

694082988 .... .. | KENNESAW 09/07/2017

694083105 . .. [MULTIPLE TOWNS - ANY STAT .12/06/2019 ..

694002110 . .. |NORCROSS CITY . .05/24/2004 ..

694002111 . .. |NORCROSS CITY . .05/24/2004 ..

694083064 . .. [ROSWELL CITY .. .03/12/2019 ..

694083069 . .. | KAILUA-KONA ... .06/27/2019 ..

694082889 .... .. [COUNCIL BLUFFS .. 02/25/2016

694002903 ... .. |BOISE .. 06/03/2016

694002905 ... . |BOISE .. 04/11/2016

694002232 ... .. | ADDISION .. 12/01/2005

694002420 ... .. [CHICAGO ... 12/10/2007

694002421 ... .. [ CHICAGO 01/28/2008

694082871 . .. | CRYSTAL LAKE ... 11/723/2015 ..

694002966 . .. |CICERO ... ... 04/18/2017 ..

694003139 . .. [MULTIPLE TOWNS - ANY STAT ....05/03/2021 ..

694003023 . .. [WARSAW ... ... 07/05/2018 ..

694083018 . .. | KANSAS CITY .. 07/17/2018 ..

694082947 ... .. |MERRIAM 11/16/2016

694082837 ... .. |FORT MITCHELL . 06/26/2015

694003044 .... .. [HOPKINSVILLE .. 10/10/2018

694083034 .... .. |LOUISVILLE 08/20/2018

694083128 .... .. | SHEPHERDSV ILLE 04/27/2020

694001727 ... . | ACTON TOUN .. 11/06/1997

694082449 ... .. |BOSTON CITY . 01/30/2008

694002639 ... .. | BOURNE 09/24/2012

694082726 . .. | BROOKLINE .10/29/2013 ..

694082879 ... . | BALTIMORE ... 12/17/2015
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694082939 ... .. | BALTIMORE ... 09/29/2016

694082940 ... .. |BALTIMORE ... 09/29/2016

694083076 ... .. | BALTIMORE ... 07/23/2019

694082613 . .. |BETHESDA . .05/29/2012 ..

694083040 . .. [CLINTON ... .10/25/2018 ..

694082694 . . | COLLEGE PARK 07/10/2013 ..

694083100 ... 10/29/2019

694082699 ... . 08/08/2013

694082696 .... .. |FREDERICK ... 07/18/2013

694082262 .... .. | GAITHERSBURG 02/21/2006

694082886 .... .. | GAITHERSBURG 12/15/2015

694082149 ... . [HYATTVILLE .. 01/18/2005

694082293 ... .. | LAHNHAM 07/26/2006

694082478 ... . |LANDOVER ... 01/28/2009

694082994 . .. |LUTHERVILLE ... 1171572017 ..

694082541 . .. |MARYLAND HEIGHTS ... 01/20/2011 ..

694083041 . .. |REISTERSTON ..... .. 08/27/2018 ..

694082753 ... .. |ROCKVILLE CITY .. 03/26/2014

694082909 ... .. |ROCKVILLE CITY .. 05/16/2016

694002928 .... .. [SILVER SPRING .... 09/28/2016

694082695 ... .. [SILVER SPRING . 06/27/2013

694082629 ... . | TAKOMA PARK ... 03/20/2013

694082882 .... . 12/15/2015

694002962 ... .. | ALLEGAN CITY .. 04/19/2017

694002963 .... .. | COLDWATER CITY 04/19/2017

694002964 . .. | COLDWATER CITY .. .04/19/2017 ..

694002965 . .. |EAST LANSING CITY . .04/19/2017 ..

694001017 . .. |FENTON CITY ...... 07/17/2018 ..

694083089 . .. | GRAND BLANC TWP . .09/26/2019 ..

694001018 . .. |HILLSDALE ... 07/17/2018 ..

694003058 .... . [HOWELL CITY ... 01/29/2019

694002953 ... .. |LAPEER .... 01/18/2017

694082718 ... . |MIDLAND ... 12/18/2013

694003120 .... . 04/14/2020

694083070 ... .. |NORTHVILLE TOWNSHIP .. 06/06/2019

694003033 ... . | STURGIS CITY .. 07/17/2018

694003053 .........cooeeeeevnnnnn... [WARREN ...l ....12/19/2018 ..

694002860 . ... 10/08/2015 ..

694002324 . .. |BLAINE .......... ... 07/02/2007 ..

694001634 . .. | BROOKLYN PARK . .05/20/1996 ..

694083084 . . | BROOKLYN PARK . 1271272019 ..

694083073 ... 06/26/2019

694083085 ... 08/29/2019

694082980 ... . 05/24/2017

694002805 ... . |LAKEVILLE ... 02/02/2015

694082924 ... .. | MAPLEWOOD ... 08/01/2016

694082640 .... .. [MINNEAPOLIS ... 11/05/2012

694082647 ... .. [MINNEAPOLIS ... 12/13/2012

694082648 .... .. [MINNEAPOLIS ... 12/13/2012

694082767 . .. | MINNEAPOLIS . .08/14/2014 ..

694082773 ... . | MINNEAPOLIS ... 10/24/2014
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694082780 ... .. | MINNEAPOLIS ... 07/02/2014

694082957 ... .. [MINNEAPOLIS ... 03/14/2017

694002883 ... .. [ NEW HOPE .. 12/14/2015

694083063 . .. [PLYMOUTH .. .04/01/2019 ..

694082742 . .. |ROSEVILLE ... .02/26/2014 ..

694081014 . .. | ST LOUIS PARK . 12/14/2017 ..

694082702 .... .. [ST LOUIS PARK .... 09/03/2013

694082783 ... . | ST LOUIS PARK . 06/26/2014

694083021 .... [ STPAUL i [ N e 07/02/2018

694083097 .... oo [KANSAS CITY o eeeeeeeee feeeeeeeeeeee e MO o e 10/29/2019

694082887 ... ST LOUIS cevieiiiiiiienevcveeineeeveeees feeeevvnineen MO e e 02/12/2016

694083115 ... e [STLOUIS e [eeeeeeeeee e MO o e 12/18/2019

694002570 ... .. [OCEAN SPRINGS ....ovvvvvivvnnninerinnnnnnns Jovneneneeeenen M e s 08/30/2011

694082319 ... .. | CHARLOTTE ... 10/16/2006

694003072 . .. |DURHAM CITY . ... 07/01/2019 ..

694082368 . .. | GREENSBORO .. .04/27/2007 ..

694082561 . .. | GREENSBORO .. .. 0772172011 ..

694082774 ... o [HOPE MILLS ..o eeeeeeeiees Jemeeeeeeeeee e N e e et 08/01/2014

694082749 ... o [RALEIGH ovvveeeiiiiiiececceiiececeenen [ NCe s o 02/05/2014

694003030 ... o [SALISBURY .. eeeeeeeeeee feeeeeeeeenee e NCecc o i e 05/30/2018

694080427 .... o [FARGO vvvviiiiiiiiiinnecviieeceeieen [ D o 04/01/1998

694082881 ... o |FARGO e eeeeee e eeeeereeeee feeeeenneeeee D e e e 12/14/2015

694082646 .... c [OMAHA i [ N [ 11/29/2012

694082908 .... e [OMAHA e [ N e e 04/28/2016

694082637 ... .. | BEDFORD 10/24/2012

694082638 . .. |DOVER CITY .10/24/2012 ..

694083124 . .. | CRANBURY .04/15/2020 ..

694083125 . .. | CRANBURY .. .04/15/2020 ..

694082893 . .. |EDISON TOWNSHIP . ... 03/01/2016 ..

694082747 . .. |FAIRFIELD ......... ...02/03/2014 ..

694082855 ... .. [PARSIPPANY TROY HILLS ...ovvvvivinennenee Jevneneneeeenen Ndecis e s 11/10/2015

694082033 ... .. |LAS VEGAS ... 10/28/2002

694082657 ... .. [LAS VEGAS ... 01/28/2013

694082722 .... .. |LAS VEGAS ... 04/28/2014

694082771 ... .. |LAS VEGAS ... 12/10/2014

694082772 ... .. |LAS VEGAS ... 12/10/2014

694082820 . .. [LAS VEGAS .03/25/2015 ..

694082821 . .. |LAS VEGAS .03/25/2015 ..

694082822 . .. [LAS VEGAS .03/25/2015 ..

694083020 . .. |LAS VEGAS ... 06/04/2018 ..

694083061 . . |LAS VEGAS .04/10/2019 ..

694081009 ... BROOKLYN ... 12/22/2016

694082235 ... .. | BROOKLYN .. 11/17/2005

694002865 ... . | FLUSHING .. 09/24/2015

694002866 ... . 09/01/2015

694002622 .... o [FOREST HILLS e eeeeeen feeeeeeeeeeeee e N [ i e 08/23/2012

694002692 .... .. |FOREST HILLS 10/02/2013

694002744 .... .. | FOREST HILLS 02/03/2014

694002627 .... .. [NEW YORK - MANHATTAN ... 08/23/2012

694000395 . . | NORTH CASTLE TOWN . .08/26/1997 ..

694001658 ... NORTH HEMPSTEAD ... 06/25/1996 . 118,146 |...
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694082935 ... .. | SCHENECTADY CITY ... 10/11/2016 .. 10,780 |...

694003101 ... . | WEBSTER 01/30/2020

694082733 ... . 01/13/2014

694003077 . .. | LYNDHURST .08/15/2019 ..

694083047 . .. [ALBANY . .12/03/2018 ..

694082684 . .. | BEAVERTON .06/27/2013 ..

694082474 .... .. | CLACKAMAS ... 12/08/2008

694082873 ... .. | CLACKAMAS ... 10/29/2015

694082846 .... .. |PORTLAND ... 06/11/2015

694082936 .... .. | PORTLAND .. 11/03/2016

694083009 ... .. |PORTLAND .. 07/27/2017

694082782 .... .. | REDMOND ... 08/01/2014

694083046 .... . | REDMOND ... 10/25/2018

694081016 ... . 07/02/2018

694082123 . .. | THORNDALE .07/22/2004 ..

694083019 . .. |MT PLEASANT .04/19/2018 ..

694083036 . .. |FARRAGUT . .. 07/30/2018 ..

694002968 .... .. | MANCHESTER .. 06/15/2017

694082180 ... .. | ADDISON ... 09/21/2005

694082361 .... . | ADDISON ... 03/22/2007

694081003 .... AUSTIN ... 04/01/2015

694082888 ... AUSTIN ... 02/26/2016

694082895 ... . 04/18/2016

694083042 ... .. | CARROLLTON .. 09/20/2018

694083086 .... .. | CLEAR LAKE .. 09/19/2019

694082978 . .. |DALLAS CITY 06/28/2017 ..

694083078 . .. | FARMERS BRANCH .09/10/2019 ..

694000364 . . |HOUSTON ... .12/05/1996 ..

694002222 . HOUSTON ... 08/15/2006 ..

694082314 . .. | HOUSTON .12/13/2006 ..

694083082 .... .. |HOUSTON ... 08/26/2019

694083098 .... .. |HOUSTON ... 11/14/2019

694083099 ... .. |HOUSTON ... 11/14/2019

694083080 ... . | KATY ... 07/22/2019

694082943 ... .. | PANTEGO 11/01/2016

694083090 ... .. |PEARLAND CITY . 10/11/2019

694082918 . .. [PLANO CITY .. ... 06/13/2016 ..

694082938 . .. | ROUND ROCK .. ... 11/21/2016 ..

694083038 . .. | ROUND ROCK .. ... 08/31/2018 ..

694082464 . .. | SAN ANTONIO . ... 01/28/2008 ..

694082587 . .. [ SAN ANTONIO . .. 1170172011 ..

694082625 ... .. | SAN ANTONIO ... 09/06/2012

694082656 .... .. [SAN ANTONIO ... 01/29/2013

694083001 ... .. | SAN ANTONIO ... 02/08/2018

694083067 ... .. | SAN ANTONIO ... 05/29/2019

694083096 .... .. | SAN ANTONIO . 10/28/2019

6940824% ... .. |THE WOODLANDS 10/30/2009

694083118 ... . | CENTERVILLE 02/03/2020

694002806 ... . 12/16/2014

694002904 . . | TAYLORSVILLE .. 04/11/2016 ..

694002902 ...

. | WEST VALLEY CITY ..

05/03/2016
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694082700 ... .. | CENTERVILLE ... 07/26/2013 ...2,446,432 |....

694082762 .... .. |DALE CITY 05/01/2014 ...6,780,485 |....

694081793 .... .. |FAIRFAX CITY 12/17/1998 11,675,676 |....

694082413 . .. |FAIRFAX CITY .. ... 09/06/2007 ..

694082415 . .. |FAIRFAX CITY .. ... 09/06/2007 ..

694082808 . .. | FAIRFAX CITY .. .. 07/01/2015 ..

694082298 .... .. |FALLS CHURCH 08/15/2006

694083028 .... .. | GLOUCESTER 06/01/2018

694082414 .... .. [HERNDON CITY .. 10/01/2007

694082797 ... . |LORTON ... 12/18/2014

694082432 ... .. | MANASSAS .. 11/01/2007

694082739 ... .. [ MCLEAN 01/03/2014

694002606 ... .. |NEWPORT NEWS CITY . 04/05/2012

694082914 .... .. | NEWPORT NEWS CITY . 06/01/2016

694082286 . .. [NORFOLK CITY .. ... 10/16/2006 ..

694082195 . .. |RICHVOND .. .09/29/2005 ..

694082984 . . | ROANOKE CITY 07/05/2017 ..

694082344 ... .. | SANDSTON 04/12/2007

694082338 ... .. [ SPRINGFIELD . 02/26/2007

694082690 .... .. [STERLING .... 06/25/2013

694082756 .... .. |VIRGINIA BEACH 04/02/2014

694082848 .... .. |VIRGINIA BEACH 07/23/2015

694083015 .... .. | WINCHESTER .. 11/01/2017

694082668 ... . | YORKTOIN ... 03/27/2013

694002955 ... .. | AUBURN 01/26/2017

694083024 . .. |BAINBRIDGE ISLAND . .05/30/2018 ..

694004044 . .. |BELLEVUE . .05/06/2004 ..

694082765 . .. |BELLEVUE . 11/12/2014 ..

694083026 . .. | BREMERTON .05/30/2018 ..

694002990 . .. |EVERETT .. 11/01/2017 ..

694082981 ... .. |EVERETT ... 06/28/2017

694083141 ... .. |EVERETT 02/11/2022

694082868 .... . |KENT ... 09/18/2015

694002948 .... .. [ LYNNWOOD 12/15/2016

694083032 ... .. |PORT ORCHARD .. 06/14/2018

694083025 ... .. | POULSBO ... 05/30/2018

694083045 . .. | REDMOND 10/30/2018 ..

694082139 . .. | SEATTLE .09/28/2004 ..

694082752 . .. | SEATTLE .03/11/2014 ..

694083088 . . | SEATTLE .09/12/2019 ..

694082995 . .. | TUKWILA .. 1170172017 ..

694083039 ... .. | VANCOUVER 08/30/2018

694083066 .... .. | VANCOUVER ... 12/02/2019

694083135 ... .. | VANCOUVER ... 03/02/2021

694083137 ... . | VANCOUVER ... 04/28/2021

694002634 .... . 11/09/2012

694003127 ... .. [JANESVILLE .. 07/29/2020

694002803 ... .. | MENOMONIE ... 03/02/2015

694002804 .... . | ONALASKA CITY . 12/01/2014

694002891 . 03/29/2016

0299999 Mortgages W|th partial repayments 1 220 200,716 15,157,391

0599999 - Totals 1,239,908, 154 19,175,630 34,333,021
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
19737V-AC-5 ......... CECLO 33 2024-SUB CLO 04/20/2037 ....ceeeeeeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiins | ceeiiiiiiiiiiiiiiiiiiisisssseee s [ JEFFRIES & 0. oooviiiiiiiiiiiiiiiiiiiis o e ....04/19/2024 .. foiiin e i, 19,500,000 [..eevveveeenenieininiiiiininne Jooriiiiiiiiiiii s o feeeeeiieieeen, 0.000
4799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Affiliated 19,500,000 XXX
6099999. Total - Unaffiliated XXX
6199999. Total - Affiliated 19,500,000 XXX

6299999 - Totals

19,500, 00 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- (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 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
15136D-AC-0 ..... CECLO 27A 2013-SUB CLO 10/25/2028 .... . |Capital Distribution ....11/02/2020 ...|....04/25/2024 ... 183,971 [oeeeiiiiiiiiiinn Jeevenniiiiiiiens e feoe fe e e 133,971
197360-AC-7 ..... CECLO 29A 2020-SUB CLO 07/20/2031 . . |Capital Distribution ... ....11/02/2020 ...|....04/22/2024 . 72,782 |.. .. 72,782
19737N-AC-3 ..... CECLO 31 2021-SUB CLO 04/20/2034 ... . |Capital Distribution ... ....02/01/2021 ...|....04/22/2024 . 154,995 |.. . 154,995
19737J-AC-2 ..... CECLO 32A 2022-SUB CLO 07/24/2034 . . |Capital Distribution ... ....06/06/2022 ...|....04/24/2024 . ... 147,527 |.. ... 147,527
19736V-AC-6 ..... CECLO 30 2020-SUB CLO 01/20/2034 .... | Capital Distribution .. |....12/04/2020 ...|....04/22/2024 ...|....... 211,664 |.oeveeeeiieienee e Lo o o e o 211,664
4799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Affiliated 720,939 720,939 720,939
6099999. Total - Unaffiliated
6199999. Total - Affiliated 720,939 720,939 720,939

6299999 - Totals

720,93

720,939

720,939
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
91282C-EY-3 ......... US TREASURY SR UNSECURED 3.0% 07/15/2025 ........cevuuuuseeernnnunnaaeernnnnnaserennnnsserennnnnsaeeenns | seeerennnnnnnes Joennns 06/24/2024 ..... BMO CAPITAL MARKETS ...reeiieeereunusaennnnuaseannnnnnssseennnnnnaseernnnnnsseennnnnnsssennnnnnsssennnnnns reennnnnnsseennnnnnsssernnnnnnssene |oerennnseseennnnnnssenenes 440,631 |ooeeniiiiiiiieeeeees 450,000 .eeuniiiiinniaieeeeennans 6,008 [1.A (e
0109999999. Subtotal - Bonds - U.S. Governments 440,631 450,000 6,008 XXX
59261A-201-8 ......... |METROPOLITAN TRANS REV BOND 5.175% 11/15/2049 .. | ...... 04/04/2024 ..... Tax Free Exchange .. 5,090,000 .... 5,090,000 |.... ..101,705 |1.G FE ..........
59261A-2P-1 ......... METROPOL ITAN TRANS REV BOND 5.175% 11/15/2049 ....evvuiiiiiiiiiiniiiiiiiiiiiiiiiiiniiriiniiinnnniens | aeeeeennnnnenes |oonnsd 04/04/2024 ..... Tax_Free Exchange 410,000 410,000 fouuuniiiiiiiiiiiiiiiis 8,192 |1.GFE ..........
0909999999. Subtotal - Bonds - U.S. Special Revenues 5,500,000 5,500,000 109,897 XXX
134429-BH-1 ......... | CAMPBELL SOUP COMPANY SR UNSECURED 4.80% 03/15/2048 | ...... 05/28/2024 ..... WELLS FARGO BANK 12,957,000 ... 15,000,000 |.... .. 148,000 |2.B FE ..........
87927V-AX-6 ......... TELECOM ITALIA CAPITAL SA SR UNSECURED 6.375% 11/15/2033 .......ccevvuseeeemnmnnnnnerennnnnnnaeenne | Dovevevennnnns Joennd 05/21/2024 ..... TaX Free EXChANGE .....iiiceusuuseeeieesuuseeeennnusaaaeeennusaaeennnnnssserennnnnseeennnnnsssennnnnnssseene |reernnnnnsseernnnnnsseennnnnnnereee Jerennnssseernnnnnseees 8,420,139 .... 8,562,000 |.... .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 21,377,139 23,562,000 148,000 XXX
2509999997. Total - Bonds - Part 3 27,317,770 29,512,000 263,905 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 27,317,770 29,512,000 263,905 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
000000-00-0 ......... |FEDERAL HOME_LOAN BANKS Membership Stock=Class B .........oeieeeeureusnieeiennieeeeennnnaeeeennns | ..................... 06/28/2024 ..... COMPANY TRADE ... eeeeuuueeeennnuuaeeeennnsaseseennessseeeennsaseeeennnsaeeeeennnnsesennnnnnsssennnnnnss [reeennnnnssseennes 4,777,153.390 |.eevvveeiiainnnnnes L - T P AP PP PP PPPPPPPTN N TTTTTTTTTprproy
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 4,777,153 XXX XXX
5989999997. Total - Common Stocks - Part 3 4,777,153 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 4,777,153 XXX XXX
5999999999. Total - Preferred and Common Stocks 4,777,153 XXX XXX
6009999999 - Totals 32,004,923 XXX 263,905 XXX
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36202F-EH-5 |GNMA 4.5% MBS 30YR POOL 4636 2/20/2040 ....... [....... . 06/01/2024 . |Paydoun .....coooeeeieiiiins v e, 31128 |l 31,128 [oeeeenene 31,597 |l 31,517 oo e, (L7 PO N [T PO N 128 [ e e e 589 |. 02/20/2040 . [1.A ........
GNMA SERIES 2013-92 BJ CMBS PROJ 2.5%
..38378B-8V-4 | 12/16/2053 ... [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins v e, 26,786 [.....oeeee. 26,786 |............ 26,803 |............ 26,778 |oveeeeiiiiiiiins fereiiiiiiiinns [ R RN [ R ERRRRRR 26,786 |ooooeeeeieiiees e e fo 208 |. 12/16/2083 . [1.A ........
GNMA SERIES 2013-57 B CMBS PROJ 2.05%
..38378K-GII-3 | 12/16/2040 ......cooeeeieiiiiiiii [ . 06/01/2024 . |Paydoun .....coooveeiiiiiins foneiiiinii e 66,638 |............ 66,638 |............ 65,909 |............ 66,524 |.....ooooiiiiiis |eeniininnnns M3 | s M3 s s 66,638 |..coooeiiiiiiies o e fe 569 |. 12/16/2040 . [1.A ........
GNMA SERIES 2015-9 A CMBS PROJ 2.9% 2/16/2049
L 3B37BX-5B-3 | eeeiiiiiiiiiiee [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins v e, 21,478 |...oeeeeeee 27,478 |............ 28,208 |............ 48X 7 R U, [R15) ) PO N [R15) 1 PO N 7 T PR FOUU [ RN 332 |. 02/16/2049 . |1.A ........
GNMA SERIES 2015-70 EH CMBS PROJ 3% 1/16/2049
L 3B379K-0J-0 | eeeeeieeiiiiieiee [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins v e, 17,419 |............ 17,419 ... 16,905 |............ 17,287 | e 181 | s 181 | s 17,419 o o o 218 |. 01/16/2049 . [1.A ........
GNMA SERIES 2017-64 AK CMBS PROJ 2.5%
L. 38379R-UX-9 | 11/16/2057 ..o [ . 06/01/2024 . |Paydoun .....coooveeiiiiiins foneiiiinii e 10,712 foeeeeeeeee 10,712 |oeeeeeees 10,255 |............ 10,312 | e L1V [V R R L1V [V R R 10,712 [eveeiiiiiiiiiins [ o 106 |. 11/16/2057 . |1.A ........
GNMA SERIES 2016-128 AD CMBS PROJ 2.15%
..38379U-MB-6 | 2/16/2051 ...oooeiiiiiiii [ . 06/01/2024 . |Paydoun .....ccooeeeiiiiiins foreiinnni e 4,734 o [ S 4743 | I P (3] R R (2) oo oo 473 | e e e 42 1. 02/16/2051 . [1.A ........
GNMA SERIES 2016-40 V CMBS PROJ 2.981%
L. 3837U-MX-1 |5/15/2050 ... [ . 06/01/2024 . |Paydoun .....coooeeeieiiiins v e, 15,483 |oeeevieenns 15,483 |............ 15,41 | 15,431 | e L7220 IO R L7 IS R BT U FO R RN RN 191 . 05/16/2050 . |1.A ........
GNMA SERIES 2016-72 A CMBS PROJ 2.7%
.. 38379U-TA-4 | 12/16/2055 ......evvnnniis [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foneiiiiniiis e 16,483 |............ 16,483 |............ 16,566 |............ 16,549 |ooovvviiiiiiiins e ({52 AR ({5 AR 16,483 |oovvvvveiiiiiins forvnniiiiiiiiis oo 185 . 12/16/2055 . |1.A ........
Transferred to
GNMA SERIES 2016-97 A CMBS PROJ 2.5% Structured Variable
.. 38379U-XT-8 | 7/16/2056 ....oovvvveeieeiiiiiiiiieieeeeeeeeeeeeeeeens [ . 06/18/2024 . | Annuity Account ......... | | 2,347,226 |........ 2,892,654 |........ 2,934,837 |........ 2,927,624 |oooevviiiiiiiinn e, (220D ) PO N (720D PO 2,927,184 |oovvvviiiiiiiinn [ (579,968) |...... (579,988) [......vvee. 39,573 |. 07/16/2056 . |1.A ........
GNMA SERIES 2016-97 A CMBS PROJ 2.5%
.. 38379U-XT-8 | 7/16/2056 ....ooovvvveeeeieiiiiiiieiiieeeeeeeeeeeeeees [ . 06/01/2024 . |Paydown .......cooeveieiiins Joennniiininis e, 40,433 |............ 40,433 |oeeeenenns 41,040 |............ 1URCX T R R (G107 PO N (10K ) PO N L O P N 421 . 07/16/2086 . [1.A ........
Transferred to
GNMA SERIES 2016-125 DA CMBS PROJ 2.15% Structured Variable
..38379Y-6L-7 | 12/16/2047 ..cooeeeiiiiiiiii [ . 06/18/2024 . | Annuity Account ......... | |t 527,870 |oveeeeeens 586,273 |........... 585,907 |........... 585,839 [c.euueiiiiiiiis oot (3] R R (2) oo oo 585,837 [ooeiiiiiiiiiins e (57,968) |....... (57,968) [.evvvennnnns 6,898 |. 12/16/2047 . [1.A ........
GNMA SERIES 2016-125 DA CMBS PROJ 2.15%
..38379Y-6L-7 | 12/16/2047 ..cooeeieiiiiiii [ . 06/01/2024 . |Paydoun .....coooeveiiiiiins Joveiiiini e, 21,375 |t 21,375 |oennnnnne 27,358 |ooeeenenns 27,355 [oeeeeieiiiiiinnn oo U IO RN AU IO R 21,375 [oooiiiiiiiies o i e, 245 |. 12/16/2047 . |1.A ........
Transferred to
Structured Variable
..38381V-UZ-1 |GNR 2019-56 FA CMO 5.783% 5/20/2049 ......... [....... . 06/18/2024 . | Annuity Account ......... | | 13,826,195 |....... 14,109,967 |....... 14,057,054 |....... 14,065,731 |..oooeeeeiiiiins | L O SN [ 7 P N 14,066,676 . 05/20/2049 . [1.A ........
..38381V-UZ-1 |GNR 2019-56 FA CMO 5.783% 5/20/2049 ......... |[....... . 05/20/2024 . |Paydoun ......ooooeiiiiiiins i e 272,961 |oeeeeeens 272,961 |........... 271,938 |........... 272,106 |oooeeeiiiiiiees Joeeeeieenes F1ST 0 R FE1ST 2 R 272,961 . 05/20/2049 . [1.A ........
SBA PART CERT 2004-20D 1 ABS 4.77% 4/1/2024
LB3162C-NR-0 | eeveeeeeiiiieiiieeeee [ . 04/01/2024 . | Paydoun ... ....24,525 ... 24,525 24,525 |............ 24,525 |.... ..24,525 |.. . 04/01/2024 . [1.A ........
LB31B2C-NT-6 | eeeeeeeeeieiiiieeeeeeeeeeeeeeeeeeeee [ . 05/01/2024 . |Paydoun .....coooeeeiiiiiins i el 9,810 [unnnnnnne 9,810 |..oooeeeens 9,810 |.oeeeeeeenns [JR: 3 U1 PR RO SRR AR RS R [ 2 (0 FOPRRPRR SRR R R 254 1. 05/01/2024 . |1.A ........
LB31620-PL-1 | [ . 04/01/2024 . |Paydown .....oooeeeeiiiiinns Jooeeieieeeieieeens | 19,665 |............ 19,665 |............ 19,665 |............ 19,665 |....oooeveeeeens Joeeeeiiiiiiinns fevvveeeinninnne fooviiiiiiiiiiies fooveiiiiiiiiis o 190665 | e feviiiiiiiiiie i, 502 |. 04/01/2025 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 17,312,916 18,200,519 18,188,531 18,190,512 809 809 (878,406) (878,406) 461,204 XXX XXX
..31283H-J8-9 | FHLMC 6.5% MBS 30YR POOL GO1187 9/1/2030 .... |....... . 06/01/2024 . | Paydoun ... . 09/01/2030 . [1.A ........
..31283N-AX-0 | FHLMC 6% MBS OTHER POOL P00022 11/1/2032 .... |....... . 06/01/2024 . | Paydoun ... . 1170172032 . [1.A ........
..31287M-T9-1 |FHLMC 6% MBS 30YR POOL C62376 1/1/2032 ....... |....... . 06/01/2024 . | Paydoun ... . 01/01/2082 . [1.A ........
..31287P-6N-8 | FHLMC 6% MBS 30YR POOL C64477 3/1/2032 ....... [....... . 06/01/2024 . | Paydoun ... . 03/01/20382 . [1.A ........
..31287X-RL-2 |FHLMC 6.5% MBS 30YR POOL C70491 9/1/2032 .... |....... . 06/01/2024 . | Paydoun ... . 09/01/2032 . [1.A ........
..31288G-YS-5 |FHLMC 5.5% MBS 30YR POOL C77921 2/1/2033 .... |....... . 06/01/2024 . | Paydoun ... . 02/01/2033 . [1.A ........
..3128M9-7C-0 |FHLMC 3% MBS 30YR POOL GO7791 4/1/2043 ....... |....... . 06/01/2024 . | Paydoun ... . 04/01/2043 . [1.A ........
..3128MJ-R8-5 |FHLMC 3% MBS 30YR POOL GO8510 11/1/2042 ..... |....... . 06/01/2024 . | Paydoun ... . 1170172042 . (1.A ........
..3128MJ-VU-1 |FHLMC 3% MBS 30YR POOL GO8626 2/14/2045 ..... |....... . 06/01/2024 . | Paydoun ... . 122,620 124,287 |........... . . . 02/01/2045 . [1.A ........
..3128MJ-YG-9 | FHLMC 3% MBS 30yr POOL FG GO8710 6/1/2046 ... 06/01/2024 . |Paydown .. 221,362 ..221,362 ..228,098 |. ..227,605 |. .221,362 . 06/01/2046 . [1.A .
..3128MJ-YT-1 |FHLMC 3% MBS 30yr POOL FG GO8721 9/1/2046 ... 06/01/2024 . |Paydown .. 230,046 ..230,046 ..230,499 |. ..238,843 |. .230,046 . 09/01/2046 . [1.A .
..3128MJ-ZB-9 | FHLMC 3% MBS 30yr POOL FG GO8737 12/1/2046 . . 06/01/2024 . | Paydoun ... .. 249,761 249,761 245,156 |...........245,423 |.... .249,761 . 12/01/2046 . [1.A ........
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..31202H-GC-2 | FHLMC 7% MBS 30YR POOL C01095 11/1/2030 ..... |....... . 06/01/2024 . | Paydoun ... ....2,581 ....2,578 |.... .2,581 |.. . 11/01/2030 . [1.A ........
..31202H-GP-3 | FHLMC 7% MBS 30YR POOL C01106 11/1/2030 ..... |....... . 06/01/2024 . | Paydoun ... ....4,03% .. 4,041 | 4,035 |.. . 12/01/2030 . [1.A ........
..31292H-GZ-1 |FHLMC 7.5% MBS 30YR POOL CO1116 1/1/2031 ... |....... . 06/01/2024 . | Paydoun ... ... 1,537 ... 1,550 |.... ... 1,537 |.. . 01/01/2031 . [1.A ........
..31292L-XG-5 |FHLMC 3% MBS 30YR POOL C04279 10/1/2042 ...... [....... . 06/01/2024 . | Paydoun ... ...30,108 . 10/01/2042 . [1.A ........
..312938-K5-1 |FHLMC 4.5% MBS 30YR POOL A90316 12/1/2039 ... |....... . 06/01/2024 . | Paydoun ... ...18,429 . 12/01/2039 . [1.A ........
..312041-3N-5 |FHLMC 4.5% MBS 30YR POOL A93505 8/1/2040 .... |....... . 06/01/2024 . | Paydoun ... ...84,137 ...86,070 |.... . 08/01/2040 . [1.A ........
..312042-NI-3 | FHLMC 4.5% MBS 30YR POOL A93996 9/1/2040 .... |....... . 06/01/2024 . | Paydoun ... .. 185,171 189,424 |.... . 09/01/2040 . [1.A ........
..312944-AF-8 | FHLMC 4% MBS 30YR POOL A95406 12/1/2040 ..... |....... . 06/01/2024 . | Paydoun ... 138,624 139,728 |.... . 12/01/2040 . (1.A ........
..31208E-35-2 |FHLMC 6% MBS 30YR POOL C46209 8/1/2030 ....... |....... . 06/01/2024 . |Paydoun .....ooooeeeviiinins Jonnniiiinininns 2,983 [, 2,963 [oeeennnnnne 2,004 |.... . 08/01/2030 . [1.A ........
..313206-BN-9 | FHLMC 2% MBS 15YR POOL SB8145 03/01/2037 06/01/2024 . |Paydown ..1,163,103 |. . 03/01/2037 . [1.A .
..3132HB-P8-2 |FHLMC 4% MBS OTHER POOL U91447 5/1/2043 06/01/2024 . |Paydown 71,773 |. . 05/01/2043 . [1.A .
.. 3132HN-EC-9 | FHLMC 3% MBS 30YR POOL Q11931 10/1/2042 06/01/2024 . |Paydown 113,171 . . 10/01/2042 . [1.A .
..3132HP-RZ-9 | FHLMC 3% MBS 30YR POOL Q13204 11/1/2042 ...... [....... . 06/01/2024 . | Paydoun ... 124,477 124,857 |.... . 11/01/2042 . [1.A ........
..3132J6-PP-3 | FHLMC 3% MBS 30YR POOL Q15429 2/1/2043 ....... |....... . 06/01/2024 . | Paydoun ... ...81,336 ...83,602 |.... . 02/01/2043 . [1.A ........
..31320F-4C-0 |FHLMC 3% MBS 30yr POOL FG Q42618 8/1/2046 ... |....... . 06/01/2024 . | Paydoun ... . 08/01/2046 . [1.A ........
.. 3132XS-EH-9 | FHLMC 3.5% MBS 30yr POOL FG 050135 8/1/2047 |....... . 06/01/2024 . | Paydoun ... . 08/01/2047 . [1.A ........
..31335B-XT-8 |FHLMC 3.5% MBS 30yr POOL FG G15901 5/1/2043 |....... . 06/01/2024 . | Paydoun ... . . 05/01/2043 . [1.A ........
..3133KG-P6-9 | FHLMC 3% MBS 30YR POOL RA1345 9/1/2049 ....... [....... . 06/01/2024 . | Paydoun ... . 206,010 |.... . 09/01/2049 . (1.A ........
..3133TG-I2-1 | FHLMC 6.25% CMO SERIES 2095 CB 11/15/2028 ... |....... . 06/01/2024 . | Paydoun ... ...11,151 . 11/15/2028 . [1.A ........
Transferred to
Structured Variable
..3136A0-ZP-5 |FNMA 2011-87 FJ CMO 6.002% 9/25/2041 ........ [....... . 06/18/2024 . | Annuity Account . .2,967,271 . 09/25/2041 . [1.A ........
..3136A0-ZP-5 |FNMA 2011-87 FJ CMO 6.002% 9/25/2041 ........ [....... . 05/25/2024 . | Paydown ...33,201 . 09/25/2041 . [1.A ........
Transferred to
Structured Variable
..3136AT-2J-2 |FNMA 2016-75 FA CMO 5.952% 10/25/2046 . 06/18/2024 . | Annuity Account . . 8,663,014 .8,800,470 |.... . 10/25/2046 . [1.A ........
..3136AT-2J-2 |FNMA 2016-75 FA CMO 5.952% 10/25/2046 . 05/25/2024 . | Paydoun ... .. 90,607 ..90,732 |.... . 10/25/2046 . [1.A ........
Transferred to
Structured Variable
..3136B1-83-9 | FNMA 2018-38 FA CMO 5.752% 6/25/2048 ........ [....... . 06/18/2024 . | Annuity Account ......... | | 13,661,962 |....... 14,011,125 |....... 13,941,070 |....... 13,943, 14 [ [ 1,289 [ovveiiiiiiiinns fornininnns 1,289 [oevviviiiiiiiins [ 13,944,401 [oovvvvvviininnnn fonnne (282,442) |...... (282,442) |........... 386,775 |. 06/25/2048 . |1.A ........
..3136B1-S3-9 | FNMA 2018-38 FA CMO 5.752% 6/25/2048 ........ [....... . 05/25/2024 . |Paydoun ......oooooeiiiiiins i e 195,790 [..eeeeeee 195,790 [....eeeeeee 194,811 |ooooeeeees 194,839 |ooooiiiiiiiiins o, L1 R LU R N 195,790 |ovevviiiiiiiies o e o, 4,240 |. 06/25/2048 . |1.A ........
Transferred to
Structured Variable
..3136B3-SM-3 | FNMA 2018-86 FM CMO 5.752% 12/25/2048 ........ [....... . 06/18/2024 . | Annuity Account ......... | | 10,525,649 |....... 10,691,428 |....... 10,637,971 |....... 10,642,945 [o...ovvviiiiins fooeeiininnn L O N [ O 10,643,901 [oooeeieiiiiiiss |oeins (118,252) |...... (118,252) |........... 205,139 | 12/25/2048 . [1.A ........
..3136B3-SM-3 | FNMA 2018-86 FM CMO 5.752% 12/25/2048 ........ [....... . 05/25/2024 . |Paydoun .......ooooeiiiiiins | e, 256,720 |oveeeeeenns 256,720 |........... 255,437 |.....oo.. 255,556 |.oeevviiiiiiiins feveeninnns 1,164 [ oo 1,164 [ oo 256,720 [ooeeiiiiiiiiiins e e e 5,512 |. 12/25/2048 . |1.A ........
Transferred to
Structured Variable
..3136B3-V7-2 |FNMA 2019-8 FB CMO 5.852% 3/25/2049 ... . |- 06/18/2024 . [ Annuity Account . 10,318,393 |....... 10,439,301 |[....... 10,426,655 10,427,330 |.... 10,427,508 |.. . 03/25/2049 . [1.A ........
..3136B3-V7-2 |FNMA 2019-8 FB CMO 5.852% 3/25/2049 ... . 05/25/2024 . | Paydown L 347,104 ) 347,104 |........... 346,681 ....346,703 |.... ....347,104 |.. . 03/25/2049 . [1.A ........
Transferred to
Structured Variable
..3136B5-09-9 |FNMA 2019-61 KF SMO 5.902% 9/26/2049 ........ |....... . 06/18/2024 . | Annuity Account . . 8,883,633 . ........ 9,024,556 |.... .9,024,706 |.. . 09/25/2049 . [1.A ........
..3136B5-09-9 |FNMA 2019-51 KF SMO 5.902% 9/25/2049 ........ |....... . 05/25/2024 . | Paydown .. 166,912 .... 166,648 |.......... 166,683 |.... ....166,912 |.. . 09/25/2049 . [1.A ........
Transferred to
Structured Variable
..3136B5-XS-9 |FNMA 2019-30 FB CMO 5.852% 8/25/2049 ....... [....... . 06/18/2024 . | Annuity Account . 10,336,620 |....... 10,476,141 |....... 10,459,772 |.......10,462,752 |.... 10,463,004 |.. . 08/25/2049 . [1.A ........
..3136B5-XS-9 |FNMA 2019-39 FB CMO 5.852% 8/25/2049 ....... [....... . 05/25/2024 . | Paydown ... 132,160 |........... 182,160 |........... 131,953 |...........131,991 ....132,160 |.. . 08/25/2049 . [1.A ........
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[ACIE

Transferred to

Structured Variable
..3136B6-4P-5 | FNMA 2019-67 FA CMO 5.902% 11/25/2049 ....... |....... . 06/18/2024 . [Annuity Account ......... feeooiiiiiiiiin [t 19,152,523 |....... 19,680,871 |....... 19,653,195 |....... 19,660,474 [ooooooiiiiiies |oeiiieens 283 [ e 283 e e 19,660,707 [..evveeeeeiinn oo (508, 184) |...... (508,184) |........... 557,481 [. 11/25/2049 . |1.A ........
..3136B6-4P-5 | FNVA 2019-67 FA CMO 5.902% 11/25/2049 ....... |....... . 05/25/2024 . [Paydown ......cceveiiiiiiis [oeniiiiiiiiniiiis [ 259,165 |........... 259,165 |........... 258,800 |........... 258,896 [.....coiciiiins oevniienns iCIe I RO Picie I O F 250,165 [ovvvvvvviiiiiinn foriiins e e 5,602 |. 11/25/2049 . |[1.A ........
Transferred to

Structured Variable
..3136B6-HC-0 | FNMA 2019-58 FA CMO 5.902% 10/25/2049 ....... |....... . 06/18/2024 . [Annuity Account ......... |eeoiiiiiiiiiiiiii feeees 8,501,121 |........ 8,744,057 |........ 8,731,761 |........ 8,733,801 [coeeiiiiiiies oo 109 | e 109 [ s 8,733,909 |.ccciieiiiins [ (232,788) |...... (232,788) |........... 247,685 . 10/25/2049 . |1.A ........
..3136B6-HC-0 | FNMA 2019-58 FA CMO 5.902% 10/25/2049 ....... |....... . 05/25/2024 . [Paydown ......cceveeiiiiiin [oeniiiiiiiieneis [ 192,112 ... 192,112 |........... 191,842 |.......... 191,887 | [ 2i T O 7, T R F 2 O N N 4,111 |. 10/25/2049 . [1.A ........
Transferred to

Structured Variable
..3136B6-PR-8 | FNMA 2019-57 FA CMO 5.852% 10/25/2049 . 06/18/2024 . | Annuity Account .
..3136B6-PR-8 | FNMA 2019-57 FA CMO 5.852% 10/25/2049 ....... . 05/25/2024 . |Paydown
Transferred to

Structured Variable

. 10/25/2049 . |1.A .

23,113,491 .23,370,537 .23,348,627 |. .
. 10/25/2049 . |1.A ........

....918,874 |........... 918,874 |........... 918,012 |....

23,353,645 |.
....918,210 |....

23,354,271
....918,874 |..

..3136B6-0C-0 |FNMA 2019-57 FB CMO 5.902% 10/25/2049 ....... |....... . 06/18/2024 . | Annuity Account . . 6,678,531 .6,807,036 |.... ... (162) | . 10/25/2049 . [1.A ........
..3136B6-0C-0 |FNMA 2019-57 FB CMO 5.902% 10/25/2049 ....... |....... . 05/25/2024 . |Paydown ... 88,821 ...88,945 |.... .. (124) ). . 10/25/2049 . (1.A ........
Transferred to
Structured Variable
..3136B6-UC-5 |FNMA 2019-60 FY CMO 5.852% 10/25/2049 .... |....... . 06/18/2024 . | Annuity Account . 13,108,766 |....... 13,384,372 |....... 13,380,189 |....... 13,380,495 |.... 13,380,549 |.. . 10/25/2049 . |1.A ........
..3136B6-UC-5 |FNVA 2019-60 FY CMO 5.852% 10/25/2049 .... |....... . 05/25/2024 . |Paydown ....330,990 |.......... 330,990 [oooeonnnns 330,887 |...........330,894 |.... ....330,990 |[.. . 10/25/2049 . (1.A ........
Transferred to
Structured Variable
..3136B6-1ID-1 | FNMA 2019-60 F CMO 5.902% 10/25/2049 ........ |....... . 06/18/2024 . | Annuity Account . . 9,068,915 .9,197,024 |.... .. 261,006 |. 10/25/2049 . [1.A ........
..3136B6-1ID-1 | FNMA 2019-60 F CMO 5.902% 10/25/2049 05/25/2024 . | Paydoun ..155,704 |. 3,493 |. 10/25/2049 . |1.
..31371K-L4-1 | FNVA 6% MBS OTHER POOL 254247 2/1/2032 .. 06/01/2024 . | Paydoun 4,646 |. ....16 115 |. 02/01/2032 . (1.
..31371K-TD-3 | FNVA 6.5% MBS 30YR POOL 254448 9/1/2032 . |- 06/01/2024 . [Paydown 18,449 |.. . (455) 509 |. 09/01/2032 . (1.
Transferred to
Structured Variable
..3137FL-6K-5 |FHLMC CMBS KF59 A 5.992% 2/25/2029 ........... | .eeeenn . 06/18/2024 . [Annuity Account ......... feecoiiiiiiiiin [t 19,748,698 |....... 19,915,679 |....... 19,953,021 |....... 19,940,219 | [t (1,877) feeeeeeiiiiees s (1,877) [eeeeeeeiiiies | 19,938,342 |.eevveeeiiin e (189,643) |...... (189,643) |........... 582,577 |. 02/25/2029 . |1.A ........
..3137FL-6K-5 |FHLMC CMBS KF59 A 5.992% 2/25/2029 ........... | .eeeen . 05/25/2024 . [Paydoun ......ccceveiriiiis feoreiiiiiiiinniiin [ 16,736 |[..veeeennnn. 16,736 |.oocoonnes 16,767 |.....c...e. LCYEY A PO A (2D F (21) fervvvnniiiiiinns oo 16,736 [ovvvvvvvvnnnnnns fonnnnniiiiiis foei 387 . 02/25/2029 . |1.A ........
Transferred to
Structured Variable
..3137FL-7L-2 |FHLMC CMBS KF60 A 5.942% 2/25/2026 ............ |.eeeenn . 06/18/2024 . [Annuity Account ......... |eeeoiiiiiiiiiiiiis foeeens 4,029,476 |........ 4,024,411 |........ 4,004,262 |........ 4,014,486 |....cccvvveeeees fonnneens 2,076 [oeeeeiiiiiiies oo 2,076 [oeeeeeeiiciinn oo 4,016,562 |..oeeoiiiiienes [oiineens 12,914 |......... 12,914 |........... 116,739 |. 02/25/2026 . |1.A ........
..3137FL-7L-2 |FHLMC CMBS KFB0 A 5.942% 2/25/2026 ............ |.eeeen . 05/25/2024 . [Paydoun .......cccveereiin foneiiiiiiiinin e 6,011 |.eeeenne 6,011 [............ 5,981 | 5,99 [|coiiiiiiiiin [ L7 [P R 15 | o 6,011 |oevveiriiiiiiins o fo e 137 [. 02/25/2026 . |1.A ........

Transferred to
Structured Variable

..3137FN-AS-9 | FHLMC CMBS KF65 A 5.972% 7/25/2029 . 06/18/2024 . | Annuity Account . . 12,160,436 12,177,757 .12,169,637 |.......12,172,877 |.. R 12,173,234 . 07/25/2029 . |1.A . .
..3137FN-AS-9 | FHLMC CMBS KF65 A 5.972% 7/25/2029 ... . 05/25/2024 . |Paydown 1,863,041 |........ 1,863,041 |....... 1,861,798 |........ 1,862,204 |.ccovvviiiiiiins foreeiieecnd T47 e o 47 e e 1,863,041 . 07/25/2029 . [1.A ........
Transferred to
Structured Variable
..3137FN-XA-3 | FHLMC CMBS KF67 A 5.972% 8/25/2029 ............ |.eeeenn . 06/18/2024 . [Annuity Account ......... feecoiiiiiiiiin [t 23,066,755 |....... 23,012,478 |....... 22,814,960 |.......22,899,020 |....oovveiiiii foreeeenn8,361 o [ 8,361 [ | 22,907,381 |.. . 08/25/2029 . [1.A ........
..3137FN-XA-3 | FHLMC CMBS KF67 A 5.972% 8/25/2029 ............ |.eeeeen . 05/25/2024 . [Paydoun ......cccvevieiiiis foeriiiiiiiiiinieis [ 2,951,008 |........ 2,951,008 |........ 2,925,679 |........2,936,459 |...coooviiiiinn feenn 14549 L | 14549 s e 2,951,008 |.. . 08/25/2029 . [1.A ........
Transferred to
Structured Variable
..3137FP-AT-2 | FHLMC 4920 FB CMO 5.902% 10/25/2049 ......... |....... . 06/18/2024 . | Annuity Account . . 7,615,134 ..7,744,010 ..7,731,507 |........7,732,801 7,732,953 |.. . 10/25/2049 . [1.A ........

..3137FP-AT-2 | FHLMC 4920 FB CMO 5.902% 10/25/2049 ......... |....... . 05/25/2024 . |Paydown .. 129,159 129,159 128,951 ....129,159 [.. . 10/25/2049 . [1.A ........
Transferred to
Structured Variable
..3137FQ-A5-2 |FHLMC 4937 CMO 5.902% 12/25/2049 .... . 06/18/2024 . | Annuity Account . . 8,111,435 ..8,248,114 ..8,261,001 |[........ . 8,259,499 |.. . 12/25/2049 . |1.A ........
..3137FQ-A5-2 |FHLMC 4937 CMO 5.902% 12/25/2049 .... 05/25/2024 . |Paydown .. 187,146 . 187,146 ..187,439 |. . 187,408 |. 187,146 . 12/25/2049 . |1.A . .
..31380R-MS-1 | FNMA 6.5% MBS 30YR POOL 447769 2/1/2029 ..... . 06/01/2024 . [Paydoun .....oooeeeeeeeeen foeeeiiiiiiiiieeiins foeennns 1,306 |....cceeeee 1,306 ... 1,28 ... 1,299 . ...1,306 |.. . 02/01/2029 . [1.A ........
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..31382K-QF-8 | FNMA 6.5% MBS 30YR POOL 484754 3/1/2029 ...... [....... . 06/01/2024 . | Paydoun ... . 03/01/2029 . [1.A ........
..31384V-P4-8 | FNMA 7.5% MBS 30YR POOL 535143 2/1/2030 ...... [....... . 06/01/2024 . | Paydoun ... . 02/01/2030 . [1.A ........
..31384V-RN-4 | FNMA 7.5% MBS 30YR POOL 535193 3/1/2030 ...... [....... . 06/01/2024 . | Paydoun ... . 03/01/2030 . [1.A ........
..31385C-35-0 |FNMA 6.5% MBS OTHER POOL 540909 5/1/2031 .... |....... . 06/01/2024 . | Paydoun ... . 05/01/2031 . [1.A ........
..31385W-V3-0 |FNMA 6% MBS 30YR POOL 555134 12/1/2032 ....... [....... . 06/01/2024 . | Paydoun ... . 12/01/2082 . [1.A ........
..31385X-B3-0 |FNMA 5.5% MBS 30YR POOL 555458 5/1/2033 ...... |....... . 06/01/2024 . | Paydoun ... . 05/01/2033 . [1.A ........
..31386V-2K-5 |FNMA 6.5% MBS 30YR POOL 575078 5/1/2031 ..... |....... . 06/01/2024 . | Paydoun ... . 05/01/2031 . [1.A ........
..31387W-4H-7 |FNMA 5.5% MBS OTHER POOL 596724 10/1/2032 ... |....... . 06/01/2024 . | Paydoun ... . 10/01/2032 . [1.A ........
..31388T-P9-8 | FNMA 6% MBS 30YR POOL 614348 12/1/2031 ....... [....... . 06/01/2024 . | Paydoun ... . 12/01/2031 . [1.A ........
..3138EK-MZ-5 |FNMA 3.5% MBS 30YR POOL AL3075 2/1/2043 06/01/2024 . |Paydown . 02/01/2043 . [1.A .
..3138I0-VL-0 | FNMA 3.5% MBS 30YR POOL AR3318 2/1/2043 ... 06/01/2024 . |Paydown . 02/01/2043 . [1.A .
..3138I6-GF-7 | FNMA 3.5% MBS OTHER POOL AR8297 5/1/2043 .. 06/01/2024 . |Paydown . 05/01/2043 . [1.A .
..3138IH-U3-4 | FNMA 3.5% MBS 30YR POOL AS7801 8/1/2046 ..... |....... . 06/01/2024 . | Paydoun ... ... (1,865) | . 08/01/2046 . [1.A ........
..3138J-09-2 | FNMA 3% MBS 30yr POOL FN AS8579 12/1/2046 ... |....... . 06/01/2024 . | Paydoun ... ... (1,125) | . 12/01/2046 . [1.A ........
..3138WZ-UA-8 | FNMA 3.5% MBS OTHER POOL AU0576 5/1/2043 .... |....... . 06/01/2024 . | Paydoun ... . 08/01/2043 . [1.A ........
..3138X3-EN-8 |FNMA 3.5% MBS 30YR POOL AU3740 8/1/2043 ..... |....... . 06/01/2024 . | Paydoun ... . 08/01/2043 . [1.A ........
..3138X3-FJ-6 |FNMA 3.5% MBS OTHER POOL AU3768 8/1/2043 .... |....... . 06/01/2024 . | Paydoun ... . 08/01/2043 . [1.A ........
..31390M-LN-2 | FNMA 5.5% MBS OTHER POOL 650233 11/1/2032 ... |....... . 06/01/2024 . | Paydoun ... . 1170172032 . [1.A ........
..31390M-LS-1 |FNMA 5.5% MBS OTHER POOL 650237 12/1/2032 ... |....... . 06/01/2024 . | Paydoun ... . 12/01/2082 . [1.A ........
..31390M-LT-9 | FNMA 6% MBS OTHER POOL 650238 12/1/2032 ..... |....... . 06/01/2024 . | Paydoun ... . 12/01/2082 . [1.A ........
..31390S-KG-5 |FNMA 6% MBS 30YR POOL 654695 9/1/2032 ... 06/01/2024 . |Paydown . 09/01/2032 . (1.
..31391F-UE-6 |FNVA 6% MBS OTHER POOL 665781 9/1/2032 . 06/01/2024 . |Paydown . 09/01/2032 . (1.
..31391J-NS-5 | FNMA 6% MBS 30YR POOL 668301 11/1/2032 . 06/01/2024 . |Paydown . 11/01/2082 . (1.
..31391U-PT-6 | FNMA 6% MBS 30YR POOL 677334 1/1/2033 . |. 06/01/2024 . | Paydown . 01/01/2033 . (1.
..313910-U2-5 |FNMA 6% MBS 30YR POOL 679301 12/1/2032 ....... |....... . 06/01/2024 . | Paydoun ... . 12/01/2032 . (1.
FNMA CMO SERIES 2002-Q4 A4 6.250 %
L. 31302D-UF=7 | 5/25/2082 .....evvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiinnans [ e . 06/01/2024 . |Paydoun .......oooeeeeeeiins |eviiinnnnnnnnnnnnns Joeenn 118,608 [ 118,608 |........... 123,381 |.......... 121,307 |oveveiiiiiiiinns feveiinns (2,699) |ooovveeiiiiiiins feeeeeennn(2,699) e oo 118,608 . 05/25/2042 . [1.A ........
..31393R-GF-1 |FHLMC CMO SERIES T-56 A4 6.000% 5/25/2043 |....... . 06/01/2024 . | Paydoun ... ...24,468 ...26,049 |............265,411 |.... . (983) ] ..24,468 |.. . 06/25/2043 . [1.A ........
..31400E-K2-5 |FNMA 6.5% MBS 30YR POOL 685313 2/1/2033 ..... |....... . 06/01/2024 . | Paydoun ... 2,192 2,305 e 2,266 ... e (73)). .. 2,192 |.. . 02/01/2083 . [1.A ........
..31400H-1iF-6 | FNMA 6% MBS 30YR POOL 688346 3/1/2033 ........ [....... . 06/01/2024 . | Paydoun ... ....3,49% ... 3,637 | 3,578 |l ... (84)] .3,4% |.. . 03/01/2033 . [1.A ........
..31400J-R3-5 |FNMA 5.5% MBS 30YR POOL 689106 2/1/2033 ..... |....... . 06/01/2024 . | Paydoun ... .51 ....5,840 |.............5,783 |.... (7)) 5,711 ). . 02/01/2083 . [1.A ........
..31400K-AY-2 |FNMA 5.5% MBS 30YR POOL 689523 7/1/2033 ...... [....... . 06/01/2024 . | Paydoun ... ...21,775 .. 22,213 ... ... (438) ] 21,775 .. . 07/01/2033 . [1.A ........
..314000-TQ-6 |FNMA 5.5% MBS 30YR POOL 694559 4/1/2033 ...... . |- 06/01/2024 . |Paydoun ... ...12,007 .. 12,193 |.... (9 ). .. 12,097 |.. . 04/01/2033 . [1.A ........
..31400W-TT-7 |FNMA 5.5% MBS 30YR POOL 699962 4/1/2033 ...... . |- 06/01/2024 . | Paydoun ... ... 7,004 L. 7,075 ... 7,004 .. . 04/01/2033 . [1.A ........
..31400X-30-8 |FNMA 5.5% MBS 30YR POOL 701096 4/1/2033 ... 06/01/2024 . |Paydown .5,974 .6,045 |. .5,974 . 04/01/2033 . [1.A .
..31400X-YH-5 |FNMA 5.5% MBS 30YR POOL 701012 4/1/2033 ... 06/01/2024 . |Paydown .1,8% .1,918 | .1,8% . 04/01/2033 . [1.A .
..31401C-DH-3 | FNMA 5.5% MBS 30YR POOL 704004 5/1/2033 ... 06/01/2024 . |Paydown 12,000 12,106 |. 12,000 . 05/01/2033 . [1.A .
..31401X-G5-0 |FNMA 5.5% MBS 30YR POOL 721220 6/1/2033 ..... |....... . 06/01/2024 . | Paydoun ... ...11,438 ... 11,661 11,438 |.. . 06/01/2033 . [1.A ........
..31407M-EZ-4 | FNMA MBS ARM POOL 834552 6.114% 8/1/2035 .... |....... . 06/01/2024 . |Paydoun ......oooovevveinins Jovenniiinnnnnnns o 4,855 [, 4,855 ...4,855 |.. . 08/01/2035 . [1.A ........
..3140EU-FN-4 | FNMA 3.5% MBS 30yr POOL FN BCO172 1/1/2046 . |....... . 06/01/2024 . | Paydoun ... .... 160,815 160,815 |.. . 01/01/2046 . [1.A ........
..3140EV-JC-2 |FNMA 3.5% MBS 30yr POOL FN BC1158 2/1/2046 . |....... . 06/01/2024 . | Paydoun ... ...49,230 . 02/01/2046 . [1.A ........
..3140GV-ZY-4 |FNMA 3.5% MBS 30 YEAR POOL BH7058 12/1/2047 |....... . 06/01/2024 . | Paydoun ... ..178,384 . 12/01/2047 . (1.A ........
FNMA 3.5% MBS 30YR POOL FN BH9215 01/01/2048
BH0GY-GZ6 | e | e . 06/01/2024 . | Paydoun ... . 01/01/2048 . |1.A ........
..3140HB-FK-9 | FNMA 4% MBS 30YR POOL FN BJ9169 05/01/2048 |....... . 06/01/2024 . | Paydoun ... . 05/01/2048 . [1.A ........
..3140HC-CG-9 | FNMA 4% MBS 30YR POOL FN BJ9970 05/01/2048 .. |....... . 06/01/2024 . | Paydown . 05/01/2048 . [1.A ........
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..3140HU-N2-6 | FNMA 4% MBS 30YR POOL FN BK7608 9/1/2048 ... |....... . 06/01/2024 . | Paydoun ... . .. 1,568 |. 09/01/2048 . [1.A ........
..3140KE-J5-8 |FNMA 2.5% MBS 30YR POOL BP6583 08/01/2080 |....... . 06/01/2024 . | Paydoun ... (34,868) [... 7,69 |. 08/01/2050 . [1.A ........
..3140KE-0B-7 |FNMA 2.5% MBS 30YR POOL BP6749 09/01/2050 |....... . 06/01/2024 . | Paydoun ... .. (33,262) |... . 09/01/2050 . [1.A ........
..3140LN-PB-7 |FNMA 2.5% MBS 30 YR POOL BT0417 06/01/2051 . |....... . 06/01/2024 . | Paydoun ... .. (53,081) ... . 06/01/2051 . [1.A ........
..3140LQ-A7-5 |FNMA 2.0% MBS 30 YR POOL BT1829 06/01/2051 . |....... . 06/01/2024 . | Paydoun ... .308, .. (2,014)]... . 06/01/2051 . [1.A ........
..3140LQ-A8-3 |FNMA 2.5% MBS 30 YR POOL BT1830 06/01/2051 . |....... . 06/01/2024 . | Paydoun ... 1,184,740 . 06/01/2051 . [1.A ........
..3140L0-EM-8 | FNMA 2% MBS 15YR POOL BT1939 02/01/2037 ..... |....... . 06/01/2024 . | Paydoun ... 542,129 . 02/01/2087 . [1.A ........
..3140LS-MN-3 | FNMA 2.5% MBS 30 YR POOL BT3964 06/01/2061 . |....... . 06/01/2024 . | Paydoun ... 274,693 .274, . 06/01/2051 . [1.A ........
..3140MC-AJ-9 | FNMA 2% MBS 15YR POOL BU9908 01/01/2037 ..... |....... . 06/01/2024 . | Paydoun ... .. 1,002,040 1,002,040 . 01/01/2087 . [1.A ........
..31400M-XA-7 | FNMA 2% MBS 15YR POOL CB2472 12/01/2036 ... 06/01/2024 . |Paydown . ..573,393 . K . . 12/01/2036 . [1.A .
..31400M-XC-3 | FNMA 2% MBS 15YR POOL CB2474 12/01/2036 ..... . 06/01/2024 . | Paydoun ... 1,091,002 |........ 1,091,992 1,084,547 v el 145 [ [l TS | 1,091,092 |. . 12/01/2036 . [1.A ........
FAMA 3.50% MBS 30YR POOL FN CB3769 06/01/2052
L3T400PFK-8 | eeveeiiiiiiiiiiiiiie [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins |oviniiiiis e, 616,303 |[........... 616,303 |........... 608,984 |........... 609,133 [oevvveiiiiiiinns ool 7170 | el 1170 [ [ 616,303 . 06/01/2052 . [1.A ........
FAMA 3.50% MBS 30YR POOL FN CB3849 06/01/2052
LB1400P-H3-4 | e [ . 06/01/2024 . |Paydoun .....ccooeviieiiiins |oveniiiiiis e 995,160 |...........995,160 |........... 981,321 [.......... 981,600 |ooeeeeeiiiiiins | 13,859 [ e 13,589 [ e 995, 160 . 06/01/2052 . [1.A ........
FNMA 5% MBS 30 YEAR POOL FN CB6475 06/01/2053
LB1400S-FR-7 | e [ . 06/01/2024 . | Paydoun ... .. 153,550 ... 151,007 |.... ....163,550 |.. . 06/01/2053 . [1.A ........
..3140XD-YT-7 |FNMA 2% MBS 15YR POOL FM9721 12/01/2036 06/01/2024 . |Paydown . 1,072,702 1,070,523 |. . 1,070,592 .1,072,702 . 12/01/2036 . [1.A .
..3140XF-SU-6 | FNMA 2% MBS 15YR POOL FS0530 01/01/2037 ... 06/01/2024 . |Paydown . 1,139,631 ..1,136,603 |. 1,136,747 |. . 1,139,631 . 01/01/2087 . [1.A .
..3140XF-II7-2 | FNMA 2% MBS 15YR POOL FNS0669 01/01/2037 .. 06/01/2024 . |Paydown ..572,577 ..569,513 |. .572,577 . 01/01/2037 . [1.A .
..31410L-MK-5 |FNMA 3.5% MBS OTHER POOL 890562 11/1/2043 ... |....... . 06/01/2024 . | Paydoun ... .. 384,328 ..391,080 |.... .384,328 |.. . 11/01/2043 . [1.A ........
..31417H-CS-1 |FNMA 3.5% MBS OTHER POOL AB9980 7/1/2043 .... |....... . 06/01/2024 . | Paydoun ... 187,613 |.. . 07/01/2043 . [1.A ........
..31418A-JW-9 | FNMA 3.5% MBS OTHER POOL MA1176 9/1/2042 .... |....... . 06/01/2024 . | Paydoun ... .. 75,759 |.. . 09/01/2042 . [1.A ........
..31418A-M9-6 |FNMA 3.5% MBS OTHER POOL MA1283 12/1/2042 ... |....... . 06/01/2024 . | Paydoun ... . 12/01/2042 . (1.A ........
..31418A-VA-3 |FNMA 3.5% MBS OTHER POOL MA1508 7/1/2043 .... |....... . 06/01/2024 . | Paydoun ... 201,363 . . . 07/01/2043 . [1.A ........
..31418A-VB-1 |FNMA 4% MBS OTHER POOL MA1509 7/1/2043 ....... |....... . 06/01/2024 . | Paydoun ... .... 110,184 110,184 |.. . 07/01/2043 . [1.A ........
..31418A-VS-4 |FNMA 3% MBS 30YR POOL MA1524 8/1/2043 ........ |....... . 06/01/2024 . | Paydoun ... R I .235,921 . 08/01/2043 . [1.A ........
..31418C-4F-8 |FNMA 4% MBS 30YR POOL MA3521 11/1/2048 ....... |....... . 06/01/2024 . |Paydown .......oooeveiieiins |oenenniniinies e 243,929 |...........243,929 |[...........248,674 |........... 248,487 [oveveniiiis oo (4,558) | e (4958) [ [, 243,929 . 1170172048 . [1.A ........
FNMA 3.5% MBS 30 YR POOL FN MA3120 9/1/2047
LBTABC-PE-8 [ eeveeieee e | . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 100,294 |...........100,204 |[.......... 103,671 [........... 103,526 |.ocoeeeeeeeiiens |eeeeens (3770 R R (7)) R RN 100,294 . 09/01/2047 . (1.A ........
..31418C-XN-9 | FNMA 4.0% MBS 30YR POOL MA3384 6/1/2048 .... |....... . 06/01/2024 . | Paydoun ... .. 209,312 ..213,3%5 |.... .. (4,083) | . (4,083) ... .209,312 |.. . 06/01/2048 . [1.A ........
..31418D-2L-5 |FNMA 2.0% MBS 30 YR POOL MA4378 07/01/2051 . |....... . 06/01/2024 . | Paydoun ... ..664,470 ..668,354 |.... . (3,884) ... .664,470 |.. . 07/01/2051 . [1.A ........
..31418D-SJ-2 |FNMA 2.5% MBS 30YR POOL MA4120 09/01/2050 |....... . 06/01/2024 . | Paydoun ... .. 491,863 ..516,583 |.... .. (24,691) |... .491,863 |.. . 09/01/2050 . [1.A ........
..31419A-4N-4 | FNMA 3.5% MBS 30YR POOL AE0828 2/1/2041 ..... |....... . 06/01/2024 . | Paydoun ... ... 87,376 ...89,086 |.... ..87,376 |.. . 02/01/2041 . [1.A ........
LOS ANGELES CA ARPT REV BOND 6.582%
.. 544435-C3-2 |5/15/2039 ...evvviiiiiiiiiiiiiiiiiiien [ . 05/15/2024 . | Call 100.0000 ... foeeeiiiiiiiiiiin e 685,000 |.......... 685,000 |.......... 685,000 |.......... Lo O O (SRR R R 685,000 |.ooevvriiiiiiins fovveeeiiiiiiiens foiiiiiiiiii o 22,543 |. 05/15/2039 . |1.D FE .
METROPOL I TAN TRANS REV BOND 5.175% 11/15/2049
LB926TA-2M-8 [ e | . 05/03/2024 . | Call 100.0000 ..... foeeeiiiiiiiiiiiiin oo 5,090,000 |........ 5,090,000 |........ 5,090,000 [oeeeeeiiiiiiiiiiiens e e e e Lo E e O O 122,924 . 11/15/2049 . |1.G FE .
METROPOL I TAN TRANS REV BOND 5.175%
..59261A-G7-6 | 11/15/2049 ....evvnnnniiiin [ . 04/04/2024 . | Tax Free Exchange ....... |.coeeeeeiennnnnnns |oeees 5,500,000 |........ 5,500,000 |........ 5,500,000 |........ 5,500,000 |.oeeeiieiiiiiees e e e o o 5,500,000 [ocoiiiiiiiiiiins e e e, 109,897 |. 11/15/2049 . [1.G FE .
TOBACCO SETTLEMT OF VA REV BOND 6.706%
..8888ON-AT=6 |6/1/2046 .......evvvvviiiiiiiiiiiiiiiiiiiiiiiiiiieiens [ . 06/01/2024 . |Call 100.0000 ... foeeeiiiiiiiiiiin e 370,000 |.......... 370,000 |........... 371,439 |.......... 370,000 |oeeeeieiiiiiees e e feiiiiinn fon 370,000 |evvvveeieiiiens fevveveriiiinnens foiiiiiiiiii [ 12,406 |. 06/01/2046 . |4.C FE
VIRGINIA TRANS BRD REV BOND 4.7% 5/15/2024
L 927793-TB-5 [ oeveeeiiiiiiiiiie e eeeeees | s . 05/15/2024 . |Maturity ..ooooooovviiiiins Jovveeeiiiiiiiiieenns e, 1,635,000 |........ 1,635,000 |........ 1,611,211 |........ 1,634,114 [ e 886 [..oooooeiiiiiins fooeiiiiinns 886 [...oooooeiiiiies foeeenns 1,635,000 |..oooeeeeeeeeees Jovvvviiiiiiiiins fovevvviiiiiiiins foviiiinnnnn, 38,422 |. 05/15/2024 . |1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 264,889,252 267,930,059 267,734,877 262,615,828 (214,821) (214,821) 267,642,015 (2,752,764) | (2,752,764) 7,097,898 XXX XXX
..042858-AA-8 |ARRW 2019-2 A1 CMO 3.347% 4/25/2049 ........... | ....... | 06/01/2024 . | Paydown .........ccevvvveees |ovvvveeeeennnneneens fovunnnnns 239,785 |........... 239,785 |.......... 239,784 |........... 239,538 |.ivvvviiiiiiins foviinninnns I U N 26 | i, 239,785 |..vvvvvvvnvinnnn foveiiiiiiiiiiins o e 3,235 |. 04/25/2049 . |1.A ........
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Transferred to

Structured Variable
..04285A-AA-3 | ARRII 2019-2 A1 CMO 2.962% 10/25/2048 ......... |....... . 06/18/2024 . [Annuity Account ......... feooiiiiiiiiiiiins foeen 2,716,333 |........ 2,973,940 |........ 2,973,898 |........ 2,971,440 |
..04285A-AA-3 | ARRI 2019-2 A1 CMO 2.962% 10/25/2048 ......... |..c.... . 06/01/2024 . |Paydoun ... .. 188,156 ..187,998 |....
..054967-AJ-3 | BAMLL 2018-DSNY C CMBS 7.009% 09/15/2034 ... |....... . 05/15/2024 . |Paydoun ... . 3,825,000 .3,804,544 |....
Transferred to

Structured Variable
..055260-AA-4 | BAMLL 2015-200P A CMBS 3.218% 4/14/2033 ..... |....... . 06/18/2024 . [Annuity Account ......... [ecooiiiiiiiiiniin fonnld 9,674,237 |...... 10,000,000 |....... 10,244,531 |....... 10,031,652 |..cccoeeeeeeenns |oeeens [RER7X) T R RO [RER7X) R RO 10,016,229 |...ooovvvveeees [ounee (341,992) |...... (341,992) [.......... 176,096 |. 04/14/2033 . [1.A ........
Redemption 100.0000

. 10/25/2048 . |1.A ........
. 10/25/2048 . |1.A ........
. 09/15/2034 . |1.G FE ...

........ 2,971,402 |...ccceeeeees ... (255,069) |...... (255,069)

..055658-AA-2 | BURLINGTON NO SF PTC ETC 5.629% 4/1/2024 ... 04/01/2024 . ..190,790 ..190,790 ..193,410 | . 190,861 (T | .. (71) .190,790 5,288 |. 04/01/2024 .

..05608U-AJ-7 |BX 2022-GPA B CMBS 8.026% 10/15/2039 ......... 04/15/2024 . | Paydoun 55,007 55,007 54,800 |. 54,93 |. 55,007 . 08/15/2041 .
..06650A-AD-9 | BANK 2017-BNK8 A3 CMBS 3.229% 11/15/200 ... - |- 06/01/2024 . [ Paydown .1 .1 L L .1 . 11/15/2050 .
..12061R-AC-5 |BHLD 2019-2 A3 CMO 3.185% 07/25/2049 ......... |....... |- 06/01/2024 . |Paydown .. 251,192 ..261,192 ..231,007 | ..231,874 | .251,192 . 07/25/2049 .
..12062B-AA-3 | BHLD 2019-3 A1 CMO 3.724% 11/25/2059 ......... |..eeeen . 06/01/2024 . [Paydown . ... 86,627 ...86,627 ...86,625 |............86,488 |.... ..86,627 |.. . 11/25/2059 .

Transferred to
Structured Variable
..125896-B0-2 | CMS ENERGY SR UNSECURED 3% 5/15/2026 .......... [....... . 06/18/2024 . | Annuity Account ......... | |t 2,863,147 |........ 2,992,000 |........ 2,087,798 |........ 2,991,176 [oeevveiiiiiiinnn oo LT IR AR 135 i e 2,991,311 | [ (128,164) |...... (128,164) |............ 53,108 |. 05/15/2026 . [2.B FE ....
Transferred to

Structured Variable
....... . 06/18/2024 . | Annuity Account .

L (36,111) ... . 05/10/2048 . [1.A ........

.. 12593A-AZ-8 | COMM 2015-CR23 A3 CMBS 3.23% 5/10/2048 .. .2,3%0,506 |....

..12593A-AZ-8 | COMM 2015-CR23 A3 CMBS 3.23% 5/10/2048 ....... |....... . 05/01/2024 . |Paydoun ...17,388 |.... . 05/10/2048 . [1.A ........
Transferred to
Structured Variable

.. 12634N-AS-7 | CSAIL 2015-C2 A3 CMBS 3.231% 6/15/2057 ....... |....... . 06/18/2024 . [ Annuity Account . 1,466,728 |.... . 06/15/2057 . [1.A ........

. 06/15/2057 . |1.A ........

.. 12634N-AS-7 | CSAIL 2015-C2 A3 CMBS 3.231% 6/15/2057 ....... |....... . 04/01/2024 . |Paydoun
Transferred to

Structured Variable
..12636M-AD-0 | CSAIL 2016-C6 A4 CMBS 2.823% 1/15/2049 ....... |....... . 06/18/2024 . [Annuity Account ......... |oeoiiiiiiiiiiiiins foeeeenns 888,320 |..ceeeenn 932,570 |.ecoenns 941,892 |........... 933,187 [ovvviiiiiiiis e (2251 ) SR R (2251 ) S R 932,862 oeeeeeiiiiiiies foennns (44,542) |....... (44,542) [oovvvnnnnnnn 14,408 |. 01/15/2049 . [1.A ........
Transferred to

Structured Variable
..12636M-AE-8 | CSAIL 2016-C6 A5 CMBS 3.09% 1/15/2049 ........ |....... . 06/18/2024 . [Annuity Account ......... |eoooiiiiiiiiiiiii feeees 1,328,641 |........ 1,400,000 |........ 1,441,992 |........ 1,408,861 |...ovveeeeiecn oo (2,253) e eeeeene (2,253) eeeeeeeeeieien oo 1,406,608 |.....ooeeveeiin foeennne (77,968) |....... (77,968) |....ceveeen 23,671 |. 01/15/2049 . [1.A ........
Redemption 100.0000

..126650-Al-0 | CVS PT TRUST CTL 5.298% 1/11/2027 .......cccce | vveenns . 06/10/2024 . | .. ..972,400 972,400 926,060 |...........962,547 |.ccooiiiiiiies foeeeennne 9,853 |. ...9,883 |... .972,400 |.. . 01/11/2027 . |2.B FE ....
Redemption 100.0000

..126650-BP-4 | CVS PT TRUST CTL 6.036% 12/10/2028 ............ | .eeeees L 06/10/2024 . [ .eeeeiiiiiiiiieiiinees [ [ 168,696 |.......... 168,696 |........... 167,653 |........... 168,352 |..evveeeeiiiiin [eeeeiiis 344 [ s B4 o s 168,696 . 12/10/2028 . |2.B FE ....
Redemption 100.0000

..126659-AA-9 | CVS PT TRUST CTL 8.353% 7/10/2031 ......cceeees | vueennn L 06/10/2024 . [ .eeeeiiiiiiiiiiiiieees [ [ 473,119 | 473,119 |oeeneee 479,240 |........... 475,602 oeoeeeriiiiins oo (2,483) | [ (2,483) |- [ 473,119 [ e o s 16,482 |. 07/10/2031 . |2.B FE ....

Transferred to
Structured Variable
..17290Y-AQ-1 | CGCMT 2016-C1 A3 CMBS 2.944% 5/10/2049 ....... |....... . 06/18/2024 . [Annuity Account ......... |ecooiiiiiiiiiiiins feees 5,317,172 |........ 5,566,005 |........ 5,654,928 |........ 5,584,469 |.......coovveenn fonnnns (11,215) |evveeeiiiiiiiins [ [ 2 ) PO R 5,673,254 [ovveeeeiiiiins | (256,082) |...... (256,082) |............ 89,670 |. 05/10/2049 . [1.A ........
Transferred to
Structured Variable

..17325D-AD-5 | CGCMT 2016-P5 A4 CMBS 2.941% 10/10/2049 ..... |....... . 06/18/2024 . [Annuity Account ......... |eooiiiiiiiiiis fees 4,867,165 |........ 5,280,000 |........ 5,438,211 |........ 5,823,204 |.oooiiiiiiis s (8,160) [oeeveeeiiiians o (8,160) [oeeveeeniiians s 5,315,134 | [t (447,969) |...... (447,969) |............ 84,975 |. 10/10/2049 . [1.A ........
.. 17325G-AC-0 | CGCMT 2016-C3 A3 CMBS 2.896% 11/15/2049 ..... |....... . 06/01/2024 . | Paydown ... . 2,000, 131 .. 1,996,479 |........ 1,997,287 |..cooviiiiiiin foreeene 2,844 |. .2,000,131 |.. . 11715/2049 . [1.A ........
..19688P-AB-9 | COLT 2022-9 A2 CMO 7.300% 12/25/2067 ......... |....... . 06/01/2024 . | Paydoun ... ....616,7% |...........616,905 |.......ccceeits feniennns 3,461 ....620,366 |.. . 12/25/2067 . [1.C FE .
.. 19688P-AC-7 | COLT 2022-9 A3 CMO 7.300% 12/25/2067 ......... |.eeeees . 06/01/2024 . | Paydown ... ..1,059,717 |........ 1,062,388 |.... .. 16,038 |. .1,078,425 |.. . 12/25/2067 . |1.F FE .

. 03/25/2067 . |1.F FE ...
. . 04/15/2024 . |2.B FE ....
...215,000 |. 05/01/2024 . [2.B FE ....

... 19,064 |.
... (1,880) |.
.. (6,915)].

eeennnn...327,979 )L
........ 9,969,000 |..
...... 10,000,000 |..

..24380X-AC-1 | DRMT 2022-2 A3 CMO 4.300% 03/25/2067 ........ |....... . 06/01/2024 . | Paydoun ...
..26441C-AN-5 | DUKE ENERGY SR UNSECURED 3.75% 4/15/2024 .... |....... . 04/15/2024 . Maturity ....
..28370T-AG-4 | KINDER MORGAN SR UNSECURED 4.3% 6/1/2024 ... |....... . 05/01/2024 . [Maturity ....

R 327,979 |... 307,890 |....
...... 9,969,000 |........9,969,000 |.......10,296,845 |....
..... 10,000,000 |...... 10,000,000 |.......10,450,700 |....

. (1,880) |...
. (6,915)]...
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Transferred to
Structured Variable

..20429C-AD-7 | CGCMT 2016-P3 A4 CMBS 3.329% 4/15/2049 ....... |....... . 06/18/2024 . [Annuity Account ......... |eoooiiiiiiiiiiiii feeees 1,629,787 |........ 1,600,000 |........ 1,681,250 |........ 1,617,682 |..ooveeeeiicn e (4,308) |.cceveeeeeeees [ (4,308) |.coevveeeeeies [ 1,613,374 [oooeeiiiiis s (83,587) |....... (83,587) |- 29,147 |. 04/15/2049 . [1.A ........

..30227F-AE-0 | ESA 2021-ESH B CMBS 6.856% 07/15/2038 ........ |....... . 06/15/2024 . [Paydown .......cccvvvereein foeiiiniiiiiinnn o 9,905 f[i.ooooinnns 9,905 |...oeeeennn. 9,492 | (X N A L7 F L7 R R L R N 332 |. 07/15/2038 . |1.A ........
Redemption 100.0000

..31953*-AL-6 | BURLINGTON NO SF PTC ETC 5.96% 10/15/2027 .. | ....... L 05/15/2024 . [ .eveeieeeii [ [ 139,770 |........... 139,770 |..eeeeens 139,770 |........... 139,770 |eoviiiiieens o s e e L O O N N 4,165 |. 10/15/2027 . [1.C ........
Redemption 100.0000

..31953*-Al-4 | BURLINGTON NO SF PTC ETC 5.96% 10/15/2027 .. | ....... L 05/15/2024 . [ eveeieieiii [ [ 13,785 |ooooennns 13,755 |ooenieens 13,755 | 13,755 |ooeiiiiiinnees o s s e e 13,755 | s e o, 410 |. 10/15/2027 . [1.C ........
Redemption 100.0000

..31953*-AN-2 | BURLINGTON NO SF PTC ETC 5.96% 10/15/2027 .. | ....... L 05/15/2024 . [ eveeieieiii [ [ 88,903 |........... 88,903 |............ 88,903 |............ 88,903 |ieiiiiiiii e i e i e 88,903 . 10/15/2027 . (1.C ........

. 10/15/2027 . {1.C ........

..31953*-AP-7 | BURLINGTON NO SF PTC ETC 5.96% 10/15/2027 .. | ....... . 05/15/2024 . [ .eveeiiieiii

..31953*-A0-5 | BURLINGTON NO SF PTC ETC 5.96% 10/15/2027 .. | ....... . 05/15/2024 . | evveiiiiiiiiiniiniiniiiiiinns e e 47,006 [o.evvnennns 47,006 |............ 47,006 |..ecoennnee L P O P 47,006 . 10/15/2027 . {1.C ........

Redemption 100.0000

..31953*-AR-3 | BURLINGTON NO SF PTC ETC 5.96% 12/13/2027 .. |....... . 05/15/2024 . . 12/13/2027 . |1.C ........
..36167V-AC-8 | GCAT 2019-NQM3 A3 CMO 4.043% 11/25/2059 ...... |....... . 06/01/2024 . | Paydoun ... . 11/25/2059 . [1.A ........
..361681I-AA-9 | GCAT 2022-NQM5 A1 CMO 5.710% 08/25/2067 ..... |....... . 06/01/2024 . |Paydoun ... . 08/25/2067 . |1.A ........
..36169D-AB-8 | GCAT 2023-NGM2 A2 CMO 6.243% 11/25/2067 ...... |[....... . 06/01/2024 . | Paydoun ... . 11/25/2067 . |1.A ........
..36169D-AC-6 | GCAT 2023-NQM2 A3 CMO 6.598% 11/25/2067 .... |....... . 06/01/2024 . |Paydoun ... . 11/25/2067 . |1.A ........
..36228F-XX-9 | GSR 2003-10 1A1 CMO 5.702% 10/25/2033 ..... |....... . 06/01/2024 . |Paydoun ... . 10/25/2033 . |1.A FM .
Transferred to
Structured Variable
..36251P-AC-8 | GSMS 2016-GS3 A3 CMBS 2.592% 10/10/2049 ..... |....... . 06/18/2024 . [Annuity Account ......... |oooiiiiiiiiiiis |-oo....1,088,423 [ 2,106,822 |........ 2,127,736 |........ 2,109,892 |...ooccureennnns fonrneneena (705) |oeeiiiiiininns ot (705) | [t 2,109,188 |.. . 10/10/2049 . (1.A ........
..41242*-A0-5 | HARDINOOD FUNDING SR SECURED 4.13% 6/7/2024 .. |....... . 06/07/2024 . |Maturity ....ccoooons |oeveeeennnninnninnns 0000 6,000,000 |........ 6,000,000 |........ 6,411,120 |........6,041,332 |....oooiins | (41,332) | [ (41,382) [ oo 6,000,000 [.. . 06/07/2024 . |1.G FE ....
Transferred to
Structured Variable
..43289V-AA-1 |HILT 2016-SFP A CMBS 2.828% 11/5/2035 ........ | ..cc.n . 06/18/2024 . [ Annuity Account . .8,693,481 |..... 10,000,000 |...... 10,000,000 |...... 10,000,000 |-..evvvvereicin foereeiiniiennns fovverineiiiiin Joeeiiiiienns o s 10,000,000 |.. . 11/05/2035 . [1.A ........
..43732V-AC-0 |HPA 2021-2 C CMBS 2.402% 12/17/2026 05/01/2024 . | Paydoun ... ..6,953 . 6,953 .6,054 |. .6,260 |.. .6,953 . 12/17/2026 . |1.G FE ....
Transferred to
Structured Variable
.. 44217N-AC-0 | HGMT 2015-HGLR A1A2 CMBS 3.087% 3/5/2037 .... |....... . 06/18/2024 . [Annuity Account ......... |ecooiiiiiiiiiiins foeens 5,035,223 |........ 6,100,000 |........ 6,185,344 |........ 6,110,350 |..oooeeiiiiiiins |eeeenns (4,854) |.oevveeiiiiiiens o (4,854) |ooovveeiiiiiiins fevninns 6,105,496 |......cccovveees [ounne (170,274) |...... (170,274) |........... 103,031 |. 03/05/2037 . [1.A ........
..452762-AB-3 | IMPRL 2021-NQM3 A2 CMO 1.821% 11/25/2086 .... |....... . 06/01/2024 . | Paydoun ... .. 173,087 .. 145,595 |.... . ..1,321 |. 11/25/2056 . |1.C FE .

.. 3,412 |. 01/17/2038 . |1.A FE ...

..46187X-AA-3 | IHSFR 2018-SFR4 A CMBS 6.537% 1/17/2038 .... |....... . 06/17/2024 . |Paydoun ... . 127,592 ...
Transferred to

Structured Variable

.. 127,585

..46590R-AD-1 | JPMCC 2016-JP3 A4 CMBS 2.627% 8/15/2049 ...... | ....... . 06/18/2024 . [ Annuity Account . . 1,752,662 1,855,954 |.... .26,651 |. 08/15/2049 . |1.A ........
..466160-AA-9 | HENDR 2011-2A A ABS 4.94% 9/15/2056 ......... |..eeen . 06/15/2024 . | Paydown ... 17,880 . 17,873 ... . 09/15/2056 . |1.A FE .
..46617A-AA-3 | HENDR 2012-3A A ABS 3.22% 9/15/2065 ......... |....... . 06/15/2024 . |Paydoun ... .. 114,237 14,275 |.... . 09/15/2065 . |1.A FE
..466247-K7-7 | JPNMT 2006-A2 5A1 CMO 6.129% 11/25/2033 ... |....... . 06/01/2024 . | Paydown ... oo forreenn 30,542 . e, 28,072 ) . 11/25/2033 . |1.A FM .
..46630G-AV-7 | JPNMT 2007-A1 5A5 CMO 5.044% 7/25/2035 .... |....... . 06/01/2024 . [Paydown ......cccuvvieiiinns foreneeii e 9,080 |oueerennn. 9,080 |...ccuneeins 8,524 |............. 8,635 . 07/25/2035 . |1.A FM .

Transferred to
Structured Variable
..46644F-AC-5 | JPNBB 2015-C28 A3 CMBS 2.912% 10/15/2048 .... |....... . 06/18/2024 . [Annuity Account ......... |ooooiiiiiiiiiiiin feees 1,892,910 |........ 1,916,543 |........ 1,916,530 |........ 1,914,546 [.niiies e [(51:) ) P S [(1:)) P R 1,914,478 [ s (21,568) |....... (21,568) [vvvveenens 25,893 . 10/15/2048 . |1.A ........
Transferred to
Structured Variable
..46646G-AA-5 | JPMCC 2016-NINE A CMBS 2.854% 10/6/2038 ..... |....... . 06/18/2024 . [Annuity Account ......... |oceiiiicoiiiiiiin foeens 5,155,574 |........ 5,500,000 |........ 5,577,540 |........ 5,519,201 ..o fouenens (3,599) [-evemeeeriiine oo (3,599) [-evvveeeriiiien oeennnee 5,515,602 |...cceveeeeeees foenns (360,028) |...... (360,028) |............ 87,456 |. 09/06/2038 . [1.A ........
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Transferred to

Structured Variable
..46646R-AH-6 | JPNDB 2016-C4 A2 CMBS 2.882% 12/15/2049 ...... | ....... . 06/18/2024 . [Annuity Account ......... feeeiiiiiiiiiiiins foeees 5,357,542 |........ 5,656,125 |........ 5,712,652 |........ 5,662,860 [c.oceeiiiiinins [oeenens (1,990) |- [t (1,990) |- [t 5,660,871 [..eoveeeeiiin oo (308,329) |...... (308,329) [..ccnneeen 89,209 |. 12/15/2049 . [1.A ........
L3HARRIS TECH SR UNSECURED 3.950% 05/28/2024

2502431-AK=5 | eeeeeiiie e [ . 05/28/2024 . (Maturity . 10,150,000 |....... 10,150,000 ..9,895,676 |.......10,122,322 |.... ... 21,678 |. . 27,678 |... 10,150,000 |.. . 05/28/2024 . |2.B FE ....

..55285K-AB-1 | MFRA 2022-INV3 A2 CMO 6.000% 10/25/2057 ..... |....... . 06/01/2024 . | Paydown ... ... 133,525 130,022 [ [ 3,503 |. ....133,825 |.. . 10/25/2057 . |1.C FE ....

..56285P-AB-0 | MFRA 2023-NQM1 A2 CMO 5.750% 11/25/2067 ..... |....... . 06/01/2024 . | Paydoun ... .. 113,906 L2444 ol e 1,462 |. .113,906 |.. . 11/25/2067 . |1.C FE ....

..55285P-AC-8 | MFRA 2023-NQM1 A3 CMO 5.750% 11/25/2067 ..... |....... . 06/01/2024 . | Paydown ... .. 222,575 L218,110 | [ 4,465 |. .222,575 |.. . 11/25/2067 . |1.F FE ...
MFRA 2022-NOM3 A1 CMO SERIES 5.570%

..55286E-AA-6 | 09/25/2067 ....oeeiiiiiiiiiiiiiiiie e [ e . 06/01/2024 . | Paydown 390,304 |...........390,304 |.......... 388,178 [........... 388,251 [oovieiiiiiins e 2,088 [ 2,083 [ e B O U R 8,956 |. 09/25/2067 . |1.A FE ....
MFRA 2022-NOM3 A2 CMO SERIES 5.570%

..55286E-AB-4 | 09/25/2067 ...eeeeiiiiiiiiiiiiiiiiie e [ e . 06/01/2024 . | Paydown 702,561 |...........702,561 |...........691,104 |........... 692,085 [..ooeeveiiinnns Joenennn 10,497 [ | 10,497 [ R O U AP 16,120 (. 09/26/2067 . |1.C FE ...

..55286G-AA-1 | MFRA 2023-INV1 A1 CMO 5.920% 02/25/2088 ..... |....... . 06/01/2024 . | Paydoun ... . 02/25/2058 . |1.A FE ...

..55286G-AB-9 | MFRA 2023-INV1 A2 CMO 6.45% 02/25/2088 ....... |....... . 06/01/2024 . | Paydown ... . 02/25/2058 . |1.C FE ....

..55286G-AC-7 |MFRA 2023-INV1 A3 CMO 6.6% 02/25/2058 ........ |....... . 06/01/2024 . | Paydoun ... . 02/25/2058 . |1.F FE ...

..50020U-LR-4 | MLMI 2004-A4 A2 CMO 4.93% 8/25/2034 ........ |..eeeen . 06/01/2024 . [Paydown . . 08/25/2034 . [1.A FM ...

Transferred to
Structured Variable
..599808-BG-6 | MCMLT 2015-2 M3 CMO 3.707% 9/25/2057 ......... |.eeco.. . 06/18/2024 . | Annuity Account . . 5,863,207 .6,030,216 |....
..599808-BG-6 | MCMLT 2015-2 M3 CMO 3.707% 9/25/2057 ......... |.eeeoen . 06/01/2024 . | Paydown oo foeeenn 571,002 | .ieeee....569,924 ...
..59980T-AC-0 | MCMLT 2016-1 M2 CMO 3.35% 4/25/2057 ........... |.eeeeen . 06/01/2024 . [Paydoun ......cceveeeieiiics foeeeiiiiiiieeeis e 778,359 |...........778,359 |.......... 760,640 |........... 775,583 [ooeeeiiiiiinns
Transferred to

Structured Variable
..61690V-AY-4 | MSBAM 2015-C26 A4 CMBS 3.252% 10/15/2048 .... |....... . 06/18/2024 . [Annuity Account ......... |ecooiiiiiiiiiiins fonnns 2,448,894 |........ 2,500,000 |........ 2,524,871 |........ 2,499,633 |...oovviiiiiinnn feriiiinnns (W) F (V2] R N 2,498,860 [.....covvuiiens fonnne (49,966) |....... (49,966) |............ 44,489 |. 10/15/2048 . |1.A ........
Transferred to

Structured Variable
..61690Y-BT-8 |MSC 2016-BNK2 A3 CMBS 2.791% 11/15/2049 ..... |....... . 06/18/2024 . [Annuity Account ......... |eeoiiiiiiiiiiiiii feeees 3,768,472 |........ 4,000,000 |........ 4,089,827 |........ 4,004,754 | [ (1,344) |.eoeieeeeees [ (1,344) |.eoiieeeees [t 4,003,410 [oooeeiiiiiiaens [ (234,938) |...... (234,938)
..61691N-AD-7 | MSC 2017-HR2 A3 CMBS 3.33% 12/15/2080 ........ . |- 0670172024 . [Paydown ......cceeveviviiinn Jooeniiiiiinieiiin [ 1,132 L1135 L1132
..61763X-AE-6 | MSBAM 2014-C18 A4 CMBS 3.923% 10/15/2047 .... . 06/01/2024 . |Paydoun ... . 2,260,770 .2,262,571 .2,260,770 |..
Transferred to

Structured Variable
..61766L-BR-9 | MSBAM 2016-C28 A3 CMBS 3.272% 1/15/2049 ..... |....... . 06/18/2024 . [Annuity Account ......... |ecooiiiiiiiiiiiins feees 1,885,308 |........ 1,944,302 |........ 2,059,669 |........ 1,961,403 [oniiiins fooeeens (4,382) [coiiies oo (4,342) oo oeeeenn 1,957,061 [oveeeeeiiinins s (71,783) |....... (71,783) |eevvreennns 34,813 |. 01/15/2049 . |1.A ........
Transferred to

Structured Variable

. 09/25/2057 . |1.A ........
. U R .. . . 09/25/2057 . |1.A ........
........................... 778,359 [ovveeeeeeeeiis |oeeeeiiiieeees e il 10,515 . 04/25/2057 . | 1.A ...

. 11/15/2049 . [1.A ........
. 12/15/2050 . [1.A ........
. 10/15/2047 . |1.A ........

..64829G-AA-7 | NRZT 2016-2A A1 CMO 3.75% 11/26/2035 . 06/18/2024 . [Annuity Account 2,073,386 |........ 2,221,204 |........ 2,293,250 |........ 2,262,466 |.... ....(1,535) |. (1,535) | [ 2,260,931 . 11/26/2035 . |1.A FE ...
..64829G-AA-7 | NRZT 2016-2A A1 CMO 3.75% 11/26/2035 . 06/01/2024 . | Paydown ...85,362 |.... .. (1,557) | . (1,557) ... . 11/26/2035 . [1.A FE ....
Transferred to
Structured Variable
..64820H-AA-5 | NRZT 2016-3A A1 CMO 3.75% 9/25/2086 ........... | .eee..n . 06/18/2024 . | Annuity Account . .5,233,731 el (312) ). . 09/25/2056 . |1.A ........

..179,647 |.... .. 174,773 .

..64820H-AA-5 | NRZT 2016-3A A1 OMO 3.75% 9/25/2056 ........... [ ... . 06/01/2024 . | Paydown . (4,874) ... . 09/25/2056 . |1.A ........
Transferred to
Structured Variable
..66981F-AA-8 | AMSR 2020-SFR4 A CMBS 1.355% 11/17/2037 .... |....... . 06/18/2024 . | Annuity Account ......... |.... I 17,767,804 18,818,192 [oovvoveveriiiene Joveeeiens (982) foveieieiiees Joveeeiee (982) fociecies v 18,817,210 |.. . 11/17/2037 . |1.A FE .
..B6981F-AA-8 | ANSR 2020-SFR4 A OMBS 1.355% 11/17/2037 .... |....... . 06/01/2024 . | Paydown O A 1,174,490 1,174,033 |.... . 11/17/2037 . |1.A FE .
..693965-AA-3 | PRPM 2023-NOM1 A1 CMO  6.234% 01/25/2068 ... |....... . 06/01/2024 . | Paydown ... . 1,060,740 .1,060,159 |.... . 01/25/2068 . |1.A FE .
..693965-AB-1 | PRPM 2023-NQM1 A2 OMO 6.350% 01/25/2068 .... |....... . 06/01/2024 . | Paydown ... .. 363,269 ..360,527 |.... . 01/25/2068 . |1.C FE .
..693965-AC-9 | PRPM 2023-NQM1 A3 CMO 6.350% 01/25/2068 ... |....... . 06/01/2024 . | Paydown ... .. 258,260 ..254,504 |.... . 01/25/2068 . |1.F FE .
..69548H-AA-4 | PAID 2022-5 A ABS OTHER 8.096% 06/17/2030 ... |....... . 06/15/2024 . | Paydown ... 1,622,938 .1,622,938 |.... . 06/17/2030 . |1.G FE .
POLAR TANKERS INC SR UNSECURED 5.951% Redempt o 100.0000

..731020-AA-4 15/10/2037 ..oooveeeeieeeeeeieieieeeeeeeeeeeeeeeeeeeees [ . 05/10/2024 . f.eiiiiiiiiiiiiiiiiiiiiees i e 403,258 |.......... 403,253 |........... 387,352 |........... 395,142 oo [ 8,10 fovrrreriiiinns oo 8,10 fooverreeiiiiins e 403,258 |ooiiiiiiiiieee foeviiiiiiiii e foeiiii 11,999 ). 05/10/2037 . [1.F FE ....
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..76119D-AA-7 |RMLT 2019-2 A1 CMO 2.913% 5/25/2059 ........... [....... . 05/01/2024 . | Paydoun ... 105,650 |.... . 05/25/2059 . [1.A ........

. 06/25/2057 . |1.F FE ....
. 04/25/2055 . [1.A ........
. 03/25/2054 . |1.A ........

570,305 |....

..87265X-AC-8 | TRK 2022-INV2 A3 CMO 4.373% 06/25/2057 ....... |....... . 06/01/2024 . |Paydoun ...
..89171U-AG-4 | TPMT 2015-4 M2 CMO 3.75% 4/25/2055 .... P O . 06/01/2024 . |Paydoun ...
..89172H-AD-9 | TPMT 2015-3 M2 CMO 4% 3/25/2054 [ PUTTR . 06/01/2024 . | Paydoun ...
TRL 2010-1A A ABS - EQUIP 5.194% 10/16/204
BIBBBC-AA-T | .eeeeeiiiiiiiiiiiiiiiiieeeieeeeeeeeeeeeeeeen [ . 06/16/2024 . [Paydown ......ccevvveiiiiis [oeniiiiiiinneiiis [ 104,962 |........... 104,962 |........... 104,962 |........... L0 Y N (SRR R 104,962
Transferred to

Structured Variable

... 308,661

. 10/16/2040 . |1.F FE ...

..90276-AR-8 | UBSCM 2017-C7 A3 CMBS 3.418% 12/15/2080 ..... |....... . 06/18/2024 . | Annuity Account . . 2,377,886 .. 2,508,372 ..2,533,302 |........ 2,513,139 |.... .2,512,284 |.. . 12/15/2050 . [1.A ........
..90276-AR-8 | UBSCM 2017-C7 A3 CMBS 3.418% 12/15/2080 ..... |....... . 06/01/2024 . | Paydown ..508, 103 508,103 513,152 |...........509,068 |[.... ....508,103 [.. . 12/15/2050 . [1.A ........
US CELLULAR CORP SR UNSECURED 6.7% 12/15/2033
LOTBBA-AD-0 | .oveeiiiiiiiiiiiiiiieieeeeeeeeeeeen [ . 05/29/2024 . [Various ........cccoeeeuvees foreeriiiiiiinnnnnns fones 21,034,375 |....... 20,000,000 |....... 17,274,828 |....... 18,242 147 | s 46,612 [ooooiiiiiiiiees s 46,612 |oveveeiiiiiiiinn fornnnns 18,288,759 . 12/15/2033 . [3.B FE ....
Redempt ion 100.0000
..91845#-AA-2 |VZ CTL PTC 3.81% 5/15/2035 ......cvvvveeeeeins | eeens L 06/15/2024 . [ .eveeieeeiii [ [ 125,309 |....oeeeens 125,309 |........... 125,309 |........... 125,309 |ovvveeieiiiiinn feoeeeiiiiiieens o oo o e 125,309 . 056/15/2035 . [2.A ........
VALVOLINE INC SR UNSECURED 4.250% 02/15/2030
2 92047TW-AD-3 | e [ . 04/16/2024 . [Call 100.0000 ..... ooeerieieieiiiiins oo 3,000,000 |........ 3,000,000 |........ 2,835,979 |........ 2,859,751 |oooviciiiiennes ol BT | [ BTIT e e 2,865,468 . 02/15/2030 . (4.A FE ....
..924922-AA-5 | VERUS 2022-8 A1 CMO 6.127% 09/25/2067 ........ |..c.... . 06/01/2024 . |Paydoun ... . 09/25/2067 . |1.A FE .
..924922-AB-3 | VERUS 2022-8 A2 CMO 6.127% 09/25/2067 ........ |....... . 06/01/2024 . |Paydoun ... . 09/25/2067 . |1.B FE .
..924922-AC-1 | VERUS 2022-8 A3 CMO 6.127% 09/25/2067 ........ |....... . 06/01/2024 . |Paydoun ... . 09/25/2067 . |1.F FE .
..924923-AB-1 | VERUS 2022-INV2 A2 CMO 6.790% 10/25/2067 06/01/2024 . | Paydoun . 10/25/2067 . [1.C FE .
..924923-AC-9 | VERUS 2022-INV2 A3 CMO 6.790% 10/25/2067 06/01/2024 . | Paydoun . 10/25/2067 . |1.F FE .
..92536P-AE-4 | VERUS 2020-1 A3 CMO 2.724% 01/25/2060 ... 06/01/2024 . | Paydoun . . 01/25/2060 . [1.A ........
..92538G-AB-8 | VERUS 2021-8 A2 CMO 2.286% 11/25/2066 06/01/2024 . | Paydoun .. 253,369 ..207,920 | .253,369 . 11/25/2066 . |1.C FE ....
..92538U-AC-5 | VERUS 2022-3 A3 CMO 4.120% 02/25/2067 06/01/2024 . | Paydoun .. 243,923 ..227,400 |. . 243,923 . 02/25/2067 . |1.F FE .
..92539B-AB-8 | VERUS 2023-1 A2 CMO 6.560% 12/25/2067 ........ |....... . 06/01/2024 . |Paydoun ... .. 330,245 ..329,966 |.... .330,245 |.. . 12/25/2067 . [1.C FE .
..92539B-AC-6 | VERUS 2023-1 A3 CMO 6.900% 12/25/2067 ....... |....... . 06/01/2024 . |Paydoun ... .. 330,245 ..329,882 |.... .330,245 |.. . 12/25/2067 . [1.F FE .
..92539F-AA-1 | VERUS 2023-INV1 A1 CMO 5.999% 02/25/2068 .... |....... . 06/01/2024 . |Paydoun ... ..446,978 |.... . 02/25/2068 . |1.A FE .
..92539F-AB-9 | VERUS 2023-INV1 A2 CMO 6.556% 02/25/2068 .... |....... . 06/01/2024 . |Paydoun ... . 02/25/2068 . [1.C FE .
..92539F-AC-7 | VERUS 2023-INV1 A3 CMO 6.758% 02/25/2068 .... |....... . 06/01/2024 . |Paydoun ... . 02/25/2068 . |1.F FE .

Transferred to

Structured Variable
..92837D-AA-5 | VISI0 2019-2 A1 CMO 2.722% 11/25/2054 ........ |....... . 06/18/2024 . [ Annuity Account . .2,728,5% |....
..92837D-AA-5 | VISI0 2019-2 A1 CMO 2.722% 11/25/2054 ........ |....... . 06/01/2024 . |Paydoun [ O e 377,144 )
..94989C-AW-1 | WFCM 2015-C26 A3 CMBS 2.91% 2/15/2048 ........ |....... . 06/01/2024 . [Paydonn ......cccuvverriiins foeriiiiiiiiinnniins [ 2,672,511 |....... 2,572,511 |........ 2,613,804 |........ 2,573,581
Transferred to

Structured Variable

. 11/25/2054 . |1.A ........
. . 11/25/2054 . |1.A ........
............................................ 26,841 |. 02/15/2048 . [1.A ........

..94989E-AD-9 | WIFCM 2015-LC20 A4 CMBS 2.925% 4/15/2050 ...... | ....... . 06/18/2024 . [ Annuity Account ......... ..3,439,095 |........ 3,500,000 |........ 3,534,755 |........ 3,498,751 ... (1,021) |. (1,021) | [t 3,497,730 |.. . 04/15/2050 . [1.A ........
Transferred to
Structured Variable
..94989E-AF-4 | WIFCM 2015-LC20 ASB CMBS 2.978% 4/15/2050 .... |....... . 06/18/2024 . [Annuity Account ......... |eooiiiiiiiiiiiiiis fenes 1,127,569 |........ 1,137,089 |........ 1,199,297 |........ 141,373 [ oo (2,412) e e (2,412) |oeeeeiiiiiiieies e 1,138,960 [oovveeeiiiinnns s (11,391) |....... (11,391) |eeveeeens 18,530 |. 04/15/2050 . [1.A ........
..94989E-AF-4 | WIFCM 2015-LC20 ASB CMBS 2.978% 4/15/20%0 .... |....... . 06/01/2024 . [Paydoun ......cceveeeieiiics foeeeiiiiiiieeeis e 315,69 |.......o... 315,69 |........... 332,973 | 316,891 |.eeeeieiiiiin oo (1,195) | [t (1,195) | [ 315,696 [.evvveeiiiiii Jereeiiiiieeees o e 3,847 |. 04/15/2050 . |1.A ........
Transferred to
Structured Variable
.. 94980H-AQ-3 | WFCM 2015-NXS1 A5 CMBS 3.148% 5/15/2048 ..... |....... . 06/18/2024 . [ Annuity Account ......... .2,441,971 ... 2,500,000 |........ 2,574,850 |........2,507,303 |o.coociiniinnns foonnnennn(4,092) | o (4,092) | [ 2,503,212 |.. . 05/15/2048 . [1.A ........

Transferred to
Structured Variable
..95000M-BN-0 | WiFCM 2016-C36 A3 CMBS 2.807% 11/15/2059 ..... |....... . 06/18/2024 . [Annuity Account ......... |oeiiiecoiiiiiiin foeens 2,495,839 |........ 2,642,128 |........ 2,668,538 |........ 2,644,862 |....cceeeeeiee foeeennns (855) [eeeeeeiaiiiins oo (855) [orveeiiiiiiies o 2,644,007 |..ooooiiiinnnes foueees (148,168) |...... (148,168) |............ 40,584 |. 11/15/2059 . [1.A ........
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Transferred to
Structured Variable
..95000M-BP-5 | WFCM 2016-C36 A4 CMBS 3.065% 11/15/2059 ..... |....... . 06/18/2024 . | Annuity Account ......... | |t 4,705,681 |........ 5,000,000 |........ 5,149,845 |........ 5,041,492 |..ooooviiniiins founnnne (7,766) [cevveevvnnnnnnnn oo (7,766) [covvevennnnnnnnn foeeeens 5,033,726 [..ceevvvvvvnnnnn founnne (328,046) |...... (328,046) |............ 83,862 |. 11/15/2059 . |1.A ........
Transferred to
WEC ENERGY GROUP INC SR UNSECURED 3.55% Structured Variable
..976657-AL-0 |6/15/2025 .....cooeeiiiiiiiiiiiii [ . 06/18/2024 . | Annuity Account ......... | | 3,147,338 |........ 3,218,000 |........ 3,434,910 |........ 3,261,902 |.oovvvveiiiiinns fevnnns (12,879) |eevvvvvviiiiinnn fovnane (12,879) |ovvvvrvviiiiinns fernnnnns 3,230,023 |..ooooeeiieinens e (91,685) |....... (91,685) [...eveenens 58,071 |. 06/15/2025 . [2.A FE ....
GRUPO BINBO SAB DE CV SR UNSECURED 3.875%
.. 40052V-AC-8 |6/27/2024 .....ooeeeeeieieeeeee D..... . 06/27/2024 . |Maturity ....oevvviiiiiiins Joerenieniii | 7,825,000 |........ 7,825,000 |........ 7,956,560 |........ 7,834,049 [ s (9,049) |.ovvveviiiiiiens fevnninns (9,049) |.oevvvviiiiiiins fevninns 7<) O O 151,609 |. 06/27/2024 . 2.A FE ....
TELECOM ITALIA CAPITAL SR UNSECURED 6.375%
..87927V-AF-5 |11/15/2033 .. |D..... . 05/21/2024 . | Tax Free Exchange ...... o PR 8,429,236 |........ 8,562,000 |........ 8,303,941 |........ 8,415,999 |...vvvviiines fovennnnns 4,140 |... A0 s e 8,420,139 |..vvvvvvvvininnn fovnnnnnn 9,097 |.......... 9,097 ..o 272,914 |. 11/15/2033 . |4.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 236,190,811 242,260,948 241,796,743 240,286,397 326,114 326,114 240,612,508 (4,421,696) | (4,421,696) 4,616,698 XXX XXX
2509999997. Total - Bonds - Part 4 518,392,979 528,391,526 527,720,151 521,092,737 112,102 112,102 526,445,845 (8,052,866) | (8,052,866) 12,175,800 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 518,392,979 528,391,526 527,720, 151 521,092,737 112,102 112,102 526,445,845 (8,052,866) | (8,052,866) 12,175,800 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX 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 XXX XXX XXX
FEDERAL HOME LOAN BANKS Membership Stock- | |
. 000000-00-0 |Class B .......cccceeiinnnnniniiiiiiiiiiiiiiiiiiiias [ . 06/17/2024 . | Company Trade ............ |... 2,771,722.000 |...... 2,711,722 |ooeeeeeeiieeeeeeees e 2,771,722 |ouevvvvvieiiiinnnnns foviiiiiinns foveiiiiii o e e foveeees 2,771,722 fooeeiiiiiiiiiies oo v Joviiiiiiieenns 80 |oveeeres e e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 2,771,722 XXX 2,771,722 2,771,722 480 XXX XXX
5989999997. Total - Common Stocks - Part 4 2,771,722 XXX 2,771,722 2,771,722 480 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 2,771,722 XXX 2,771,722 2,771,722 480 XXX XXX
5999999999. Total - Preferred and Common Stocks 2,771,722 XXX 2,771,722 2,771,722 480 XXX XXX
6009999999 - Totals 521,164,701 XXX 530,491,873 521,092,737 112,102 112,102 529,217,567 (8,052,866) |  (8,052,866) 12,176,280 XXX XXX
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
Goldman Sachs Bank
Call on 10 YR Swap ... |Variable Annuity ..... Exhibit 5 ... | Interest .... KD3XUN7CBT14HNAYLUO2  |. 07/09/2019 |. 07/09/2024 |... 75,000,000 |...... 75,000,000 |...cc0vunnnnnn2.31 o 3,334,000 [..eneeeernnnnens foevennnnnenenennn fooreeiiii B e [ 8 (134,378)|. .|{0001 ...
Call on 10 YR Swap ... |Variable Annuity ..... Exhibit 5 ... | Interest .... KB1H1DSPRFMYMCUFXTO9  |. 02/02/2024 (. 07/10/2024 |.. 200,000,000 |..... 200,000,000 |-.evveneeeennn 3.6 [ e 4,515,000 f........cevnneeees |oeeeenn...68,660 | ..oeeeiis |.ee...68,660 ... (4,446,340)|. .|{0001 ...
Call on 20 YR Swap ... |Variable Annuity Exhibit 5 ... | Interest .... [Citibank, N.A. .... ES570DZWZ7FF32TWEFA76 |.02/07/2024 |.09/18/2024 |..400,000,000 |..... 400,000,000 |.. ... (11,647,240)|. 0001
Call on 20 YR Swap ... |Variable Annuity Exhibit 5 ... | Interest .... [Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 02/07/2024 |. 09/18/2024 |..400,000,000 |..... 400,000,000 |.. . ... (11,647,240)(. 0001
Call on SX5E .......... Variable Annuity ..... Exhibit 5 ... |Equity ....... Citibank, N.A. .... ES570DZWZ7FF32TWEFA76 |.06/27/2024 |. 09/20/2024 |.......... 7,700 |...... 40,878,807 |..eevvveneee 4960 |oeeeieeiiii o 1,151,412 (... . {0001 ...
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 |. 07/21/2021 |. 09/20/2024 |........ 30,000 |..... 183,000,000 ..............6100 |...... 1,980,000 |.......ccevvuevees |oovrmmnnnrrnnnnnn fooneeennn 51,235 | oo [ 51,235 | (15,485)[. s e foenii o | e 0001 .eevnnenens
Cboe Options
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Exchange ............ 549300EX04020BFQTQ27  |. 02/27/2024 |. 09/20/2024 |............ 300 |..... 156,000,000 [.............. [0 [V ) R R 5,808,014 [......covvvnvinins [onnen 10,929,000 [..euneeens [nnne 10,929,000 |...... 5,120,986 [....oovvvvveniins ferniieeieiin [ e | e 0001 .eevnnenens
Cboe Options
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Exchange ............ 549300EX04020BFQTA27 | 05/10/2024 |. 09/20/2024 |............ 250 |..... 135,000,000 |..cevvnnnnneee [V R R 2,607,262 [coovviinnnnenns foenenn 5,057,500 [.eeuueenns fornnns 5,057,500 |...... 2,450,238 |..evvneieiinne foereeii e e [ s 0001 .eevnnenens
Cboe Options
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Exchange ............ 549300EX04020BFQTQ27 | 06/11/2024 |. 09/20/2024 |............ 200 |..... 110,000,000 [.............. [SSTU[V R R 1,831,400 [.ooovviviieiiies | 2,692,000 [..eenneenns founnns 2,692,000 |......... 860,591 [o.eniiiiiiiinnns v [ e | e 0001 .eevnnenens
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7C6T14HNAYLUO2  |. 08/05/2021 |. 12/20/2024 |........ 30,000 |..... 187,500,000 [.............. 6250 |...... PV VN R KRN RN 353,562 | .oeevvrnnnn [ 353,562 |......... 226,053 |..oovvennneniinnnn oo e [ 0001 .eevnnenens
J.P. Morgan Chase
Call on 10 YR Swap ... |Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 01/22/2020 |. 01/22/2025 |.. 150,000,000 |..... 150,000,000 |..............2.01 |...... 7,364,000 [.ooeeevennnieeins fornnneeviinins foeeeeinnnn 53,265 | .cevernnnnn [ 53,265 |....... (AR 1/0)] P RN PP TR 0001 .eevnnenens
Bank of America, NA
Call on UKX .. . [Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 02/20/2020 |. 03/21/2025 |.... 51,524,000..............8000 |...... 1,673,982 P A 3,163,186 [....coeeeen [onnnns 3,163,186 |...... 1,054,847 |. ...10001 ...
Call on SPX .. .. |Variable Annuity ..... Exhibit 5 ... |Equity ....... [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/13/2020 |. 06/20/2025 |.........35, 92,750,000 ..............2650 |..... 18,200,000 .. 101,918,013 | ... ... 101,918,013 . {0001 ...
Call on EUR currency |Variable Annuity ..... Exhibit 5 ... |FX currency [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/28/2020 |. 08/15/2025 |... 70,000,000 |..... 105,000,000 [........cceeen. 1.5 1,768,858 |.oevvveeneieiiinn fereeiiniiiiis i 6 TSR 75 feeeeeeenn 45,680 |oeenenn (49,005)]ccceeniieiiis Jeenneeiiiiinns oo | et 0001 .eevnnenens
Goldman Sachs Bank
Call on JPY currency |Variable Annuity ..... Exhibit 5 ... |FX currency [USA .................. KD3XUN7CBT14HNAYLUO2  |. 09/15/2020 |. 08/15/2025 [2,269,920,000 |...... 22,699,200 |..............0.01 [......... SSZIVNV (V0N R AP R, (513 R R 56 [coeeeeennn 36,656 |oeennnn (49,945) i [ | | s 0001 .eevnnenens
Goldman Sachs Bank
Call on EUR currency |Variable Annuity ..... Exhibit 5 ... |FX currency [USA .................. KD3XUN7CBT14HNAYLUO2  |. 01/06/2021 |. 12/19/2025 |... 15,000,000 |...... 23,250,000 ..............1.55 |......... FCXZ 1[0 I R R RN Fc 7 [ [N B2 | 7,988 [ (9,016 [ e | e 0001 .eevnnenens
J.P. Morgan Chase
Call on GBP currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 01/06/2021 |. 12/19/2025 |... 15,000,000 |...... 25,500,000 [.......ccevnnn 1.7 [ L2 IR0 ST R R RN [C15 3 [T R 664 ..........(2,960)]..ccuuns (3,432)]cenniiiiiiines v [ | i 0001 .eevnnenens
J.P. Morgan Chase
Call on JPY currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 01/10/2022 |.01/08/2026 [3,000,000,000 |...... 30,000,000]..............0.01 [......... 310,735 |vveeeeeeiinin [ [ 164 | s 1,641 [ (13,453)]cene e (31,353)] s [ e [ et 0001 .eevnnenens
Bank of America, NA
Call on SPX .. Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 02/10/2020 |. 02/10/2026 |............ 675 [........ 2,262,661 (.......... 3352.09 ..379,546 P A 1,576,871 | ceveeen [ 1,576,871 |oeevennn 839,972 [ v [ e | e 0001 ...
Barclay's Bank PLC
Call on 10 YR Swap ... |Variable Annuity ..... Exhibit 5 ... | Interest ... [ ccoeerriiiiiiiiis G5GSEF7VJP5170UK5573  |. 03/05/2021 |. 03/05/2026 |.. 120,000,000 |..... 120,000,000 [.............. 2.55]...... 6,404,316 [....oeeeenninnns foeviininieiiinnn o 875,628 [..evvneeens [ 875,628 |....... (CATR-C)) U FPUTURPR RO R TN 0001 .eevnnenens
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 10/01/2018 |. 03/20/2026 |........ 15,000 |...... 78,000,000 |...cuunnennnns 5200 |...... 1,672,150 [cnieiiiiinenes v o 12,568,993 | ..ovvvnnnns fennnn 12,558,993 |...... 6,435,866 [.......cevvnnvinns foennnniniiiiin [ e | e 0001 .eevnnenens
Barclay's Bank PLC
Call on SPX Variable Annuity Exhibit 5 ... G5GSEF7VJP5170UK5573  |. 05/29/2019 |. 03/20/2026 |. . 40,000 |..... 180,000,000 |.. . 3,340,000 |.. ..54,574,261 |. 54,574,261 |..... 21,340,633 |. 0001
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [BNP Paribas .. ROMUWSFPUBMPROBK5SP83  [. 05/18/2016 |. 05/15/2026 |........ 27,000 |...... 54,000,000 ...2000 |..... 15,390,000 [-oeeevvmmeeeeeenn foneeeeeenieees foees 96,530,834 |... 96,530,834 |..... 19,130,326 |. . {0001 ...
Bank of America, NA
Call on 20 YR Swap ... |Variable Annuity ..... Exhibit 5 ... | Interest ... [..oooeiiiiiiiiinnns BATYDEB6GKMZ0031MB27  |. 05/20/2021 |. 05/20/2026 |.. 150,000,000 |..... 150,000,000 [.......ccv... 2.431..... 14,200,000 [-eeeevvneeeeeeenn formmeeeeeeneees foeeees 1,403,280 [..oevvvvnn |oennee 1,403,280 |..... (1,292,655)]-+vveeeeeeennes foeeemmmmneeeeennn feeeeeeeeneieees feeemneeeeeeen [ v 0001 .oeeneneees
Bank of America, NA
Call on 30 YR Swap ... |Variable Annuity ..... Exhibit 5 ... | Interest ... [.oooeiiiiiiininnns BATYDEB6GKMZ0031MB27  |. 05/20/2021 |. 05/20/2026 |.. 100,000,000 |..... 100,000,000 [.......ccv.. 2.36 |..... 13,400,000 [-eeeevvmeeeeeeenn foemmeeeeeeneees foeees 1,272,930 [.evveneens fonnne 1,272,930 |..... (1,137,020)[- e eeeeeeeeeeee e oo e | s 0001 .oeeneneees
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 |. 07/01/2019 |.06/18/2026 |.... ,000 |..... 168,000,000 ...4800 [...... 3,015,250 [ouenreviiiniinnns fvvenieeeieinnnn o 41,337,828 [..vvuneennn | 41,337,828 |..... 17,472,185 |. ...10001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [Citibank, N.A. .... E570DZWZ7FF32TWEFA76 |.08/01/2019 |.08/21/2026 |........ 50,000 |..... 262,500,000 ...5250 |...... 3,050,000 [-eeeeemneeeeeenn formeeeeeneiaees foeees 44,928,609 |.......cuun |oenee 44,928,609 |..... 22,036,211 |. . {0001 ...
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 |. 08/01/2019 |. 08/21/2026 |........ 50,000 |..... 262,500,000 [.....ccvnnnnns 5250 |...... 3,100,000 [.oeeevevenineiinn fernenieiiiniines oo 44,928,609 |.........e. |- 44,928,609 |..... 22,036,211 [oennniiiiiiinnnns Joevrnineeeeeiies [ e | e 0001 .eevnnenens
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7CBT 14HNAYLUO2  |. 09/05/2019 |. 09/18/2026 |........ 50,000 |..... 262,500,000 [.....ccvnnnnns 5250 |...... 2,550,000 [..eeneveinnnnnnns fovveninnneniinnns [ 45,821,235 |..coeennnns o 45,821,235 |..... 22,060,930 [ovenniiviinnnnnns Joevrnineeeeeiines [ e | e 0001 .evvnnnnens
Morgan Stanley &
Co. International,
Call on RUT .. Variable Annuity ..... Exhibit 5 ... PLC s 4PQUHN3JPFGFNF3BB653 | 09/22/2021 |. 09/18/2026 |......... 47,500 |..... 104,500,000 ...2200 [..... 20,115,633 |-eeeeeeeeeeens foeeeeeeieeeeeen Jeeeen 11,452,389 | .covvvnnnns fennnn 11,452,389 |..... (1,153,135)|. ...10001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [HSBC Bank PLC ...... MP6152YZBEUUXPYFY54 |. 12/04/2014 [. 09/22/2026 |......... 44,000 |..... 167,200,000 ...3800 |..... 10,362,000 [..oevvveenniiiinnn foveiniiiiiiiinnns oo 88,942,789 | ..o [ 88,942,789 |..... 27,608,707 |. . {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)
Goldman Sachs Bank
Call on 30 YR Swap ... |Variable Annuity ..... Exhibit 5 ... | Interest .... [USA ............cce KD3XUN7CBT14HNAYLUO2  |. 04/17/2024 |. 09/24/2026 |... 80,000,000 |...... 80,000,000 [..evuneerennnn 38 [ Jeeeen 7,700,000 [-evvveeeniininnnn fonns 8,945,448 | ...oovnnnnn [ennnnn 8,045,448 |...... 1,245,448 .o | [ e | e ] 0001
Vel Is Fargo Bank,
Call on 30 YR Swap ... |Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ocoooiiiiiinnnnns KB1H1DSPRFMYMCUFXTO9  |. 04/23/2024 |. 10/13/2026 |.. 120,000,000 |..... 120,000,000 .... 11,100,000 |... R R 13,514,340 | .covvennnns [ennn 13,514,340 |...... 2,414,340 |. .|{0001 ...
Call on SPX Variable Annuity Exhibit 5 ... |Equity Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 02/12/2020 |. 12/18/2026 |. ..45,000 |..... 256,500,000 |... .3,096,000 |.. ..31,159,793 31,159,793 |..... 16,790,330 |. 0001
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 10/21/2021 |. 12/18/2026 |......... 25,000 |..... 187,500,000 |..............7500 |...... 2,450,000 P A 1,847,000 | ..cevvvnnns fennnnn 1,847,000 |...... 1,316,635 |. .|{0001 ...
Vel Is Fargo Bank,
Call on GBP currency |Variable Annuity ..... Exhibit 5 ... |FX currency [NA ... ... KB1H1DSPRFMYMCUFXTO9 [. 01/14/2022 |. 01/14/2027 |... 23,000,000 |...... 41,860,000 L3A2,493 | e 4,245]........... .. L A285 e (15,348) . (2,859)) e e [ | e 0001 ...
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... BATYDEB6GKMZ0031MB27  |. 03/07/2022 |. 03/19/2027 |........ 30,000 |..... 130,500,000 |..cevvnnnnnene 4350 |..... P2 (o7 (V1N R FN R 49,709,183 [..eevveeeen [onnne 49,709,183 |..... 17,048,840 |oevvveneeiiiinnn [ i [ | e 0001 .eevnnenens
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... GSGSEF7VJP5170UK5573  |. 05/23/2024 |. 03/19/2027 |........ 50,000 |..... 295,000,000 [.....ccvnnnnns 5900 |..evvvenieiiinnnn fonns 28,278,000 [...evvvvenniieens feunen 31,923,748 |.coeeeenenn |oeee 31,923,748 |...... 3,645,748 |..evveiiiiiinn [ e e | s 0001 .eevnnenens
Call on 20 YR Swap ... |Variable Annuity ..... Exhibit 5 ... | Interest .... KD3XUN7CBT 14HNAYLUO2  |. 05/02/2022 |. 05/04/2027 |.. 150,000,000 |..... 150,000,000 |............... 2.5 |..... 14,175,000 [.oovvvveenneieeenn [ oo 3,392,520 [..oeeeennn |oennne 3,392,520 |..... [QIR:SUAVAL)) RS FOPRUURR R RN N 0001 .eevnnenens
Goldman Sachs Bank
Call on 30 YR Swap ... |Variable Annuity ..... Exhibit 5 ... | Interest .... [USA ............cce KD3XUN7CBT 14HNAYLUO2  |. 05/02/2022 |. 05/04/2027 |.. 150,000,000 |..... 150,000,000 ... 18,600,000 PN RN 4,126,275 | cevvevennnn fennnnn 4,126,275 |..... (2,169,765)|. ...10001 ...
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 07/20/2020 |.06/17/2027 |......... 25,000 |..... 125,000,000 |..............5000 |...... 3,445,000 TR S 30,764,403 [..oovveeees |nnee 30,764,403 |..... 12,328,540 |. .. oo | eeeeeennnn (0001 L .
Call on NKY ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/17/2020 |. 09/10/2027 |....... 120,000 |...... 32,096,289 |............ 28000 [...... 2,284,555 [ | e 8,980,382 [.evvuneeens s 8,980,382 |...... 3,410,015 |....... (OZARTLY) R RPN AR ESUUURN 0001 .eevnnenens
Barclay's Bank PLC
Call on SX5E .......... Variable Annuity ..... Exhibit 6 ... |Equity ... [ eereniis G5GSEF7VJP5170UK5573  |. 09/01/2020 |. 09/17/2027 |.......... 8,000 |...... 38,116,800 |..............4000 [...... 1,844,949 |..oveeiniiiiiin [ e 9,703,188 [...eeeeeees [onnnne 9,703,188 |...... 3,026,905 |......... (51,348)[.eeiviiieees Jvveniniieiennnn [ | s 0001 .eevnnenens
Morgan Stanley &
Co. International,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... PLC e 4PQUHN3JPFGFNF3BB653  |. 10/05/2020 |. 09/17/2027 |........ 10,000 |...... 54,000,000 ..............5400 [...... 1,510,000 |+eevveeeeeeeennn oo e 10,292,957 | .evvvnnnnns fennnn 10,292,957 |...... 4,552,099 {0001 ...........
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 11/05/2020 |. 09/17/2027 |......... 35,000 |..... 182,000,000 |..............5200 |...... 6,830,250 R R 40,336,983 ...40,336,983 |..... 16,636,990 |. 0001 ...
Call on SPX Variable Annuity Exhibit 5 ... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/03/2020 |. 09/17/2027 |. . 10,000 |...... 47,000,000 |.. .2,180,000 |.. .. 14,797,810 14,797,810 |...... 5,324,637 |. 0001
Call on SPX Variable Annuity Exhibit 5 ... Citibank, N.A. .... ES70DZNZ7FF32TWEFA76 |. 12/10/2020 |. 12/17/2027 |. ..25,000 |..... 137,500,000 |.. .5,000,000 |.. ..25,442 877 25,442,877 |..... 11,294,745 |. 0001
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [Citibank, N.A. .... E570DZWNZ7FF32TWEFA76 |. 12/22/2020 |. 12/17/2027 |........ 20,000 |..... 110,000,000 |..............5500 |...... 4,140,000 TR S 20,354,302 |.....ccvnnn o 20,354,302 |...... 9,035,796 |. . {0001 ...
Morgan Stanley &
Co. International,
Call on SPX .. .. |Variable Annuity ..... Exhibit 5 ... L fPLC 4PQUHN3JPFGFNF3BB653 | 11/24/2020 |. 12/17/2027 |......... 25,000 |..... 140,000,000 |..............5600 |...... 4,362,500 R R 24,034,824 |........... |- 24,034,824 |..... 10,878,238 |. ...10001 ...
Call on NKY .. . |Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/15/2021 |. 03/10/2028 |....... 125,000 |...... 41,400,248 |............ 36000 |...... 3,119,945 J IO 5,249,636 | ....covunns fennnnn 5,249,636 |...... 2,716,830 |. . {0001 ...
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... BATYDEB6GKMZ0031MB27  |. 04/26/2021 |. 03/17/2028 |........ 10,000 |...... 58,000,000 |...ccvvunnnnns 5800 |...... 3,607,200 [-oeeeeenneeeeenn [oemneeeeeeeeaes foeees 9,055,627 | ..eevvunnns fennnnn 9,055,627 |...... 4,130,049 0001 .oeeneneees
Call on UKX .. Variable Annuity ..... Exhibit 5 ... . BATYDEB6GKMZO0031MB27 |. 02/12/2021 |. 03/17/2028 |..........3,000 |...... 35,320,050 ..912,237 J IO 3,073,105 [.evveneees fornees 3,073,105 |...... 1,084,855 |. . {0001 ...
Call on SX5E .......... Variable Annuity ..... Exhibit 5 ... BATYDEB6GKMZ0031MB27  |. 02/12/2021 |. 03/17/2028 |.......... 6,500 |...... 37,415,869 |.............. 4750 |...... 1,364,846 |...oooeeneeeeees | oo 4,960,575 | ..eevvnnnns fennnnn 4,960,575 |...... 1,926,216 |......... (37,402)[. e eeeeeeeeeee Joeemmmeeeeeeenenn foreeeee | 0001 .oeeneneees
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . KB1H1DSPRFMYMCUFXTO9  |. 04/26/2021 |. 03/17/2028 |........ 10,000 |...... 58,000,000..............5800 [...... 3,445,000 PR PO 9,055,627 | ..eevvunnns fennnnn 9,055,627 |...... 4,130,049 |. ...|0001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 05/10/2021 |. 05/19/2028 |........ 10,000 |...... 58,000,000]..............5800 [...... 3,750,000 P A 9,343,989 [..coereenns | 9,343,989 |...... 4,135,696 |. .|{0001 ...
Bank of America, NA
Call on NKY ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... BATYDEB6GKMZ0031MB27  |. 07/08/2021 |. 06/09/2028 |....... 125,000 |...... 43,266,387 |............ 38000 |...... 1,763,786 |oeevveeeeeccvinns oo s 4,481,700 [.evunneenns fonnnns 4,481,700 |...... 2,291,122 |....... [S(UNZ72) R IR RN 0001 .evvnnnnens
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . BATYDEB6GKMZO0031MB27 |. 06/11/2021 |.06/16/2028 |........ 20,000 |..... 116,000,000 |..............5800 |...... 7,214,200 N 19,077,003 |....cevvens |oveee 19,077,003 |...... 8,395,060 |.
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... BATYDEB6GKMZ0031MB27  |. 06/18/2021 |. 06/16/2028 |........ 20,000 |..... 120,000,000 [.............. 6000 |...... 6,258,400 [....evvevnnnnnnns fovveniinieniiinnn o 17,083,140 |.cooeeeeeen o 17,083,140 |...... T919,224 | foeee e e | s 0001 .evvnnnnens
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... KD3XUN7CBT14HNAYLUO2  |. 08/23/2018 |.06/16/2028 |........ 15,000 |...... 75,000,000 |...ccvvunnnnns 5000 |...... R RVZE V0N R T R 21,236,528 |...cevvvnnn |onee 21,236,528 |...... 7,800,872 |.eevvvenieiiinnn foeneeeeiiiineees v [ | e 0001 .evvnnnnens
Call on KX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... KD3XUN7CBT14HNAYLUO2  |. 07/28/2023 |. 06/16/2028 |.......... 6,500 |...... 75,216,375 fc.eneiennn 9000 |...... 5,616,156 [..ooevvvnneeiiens [ oo 5,125,144 | .o | 5,125,144 |...... 1,904,236 |......... (46,082)[....cceevvvnnneees Jovvennnnneviinnns [ | e 0001 .eeennnnens
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... KB1H1DSPRFMYMCUFXT09  |. 06/01/2021 |.06/16/2028 |........ 17,500 |...... 98,000,000]..............5600 [...... 7,245,000 [..eeneeeeennnnnns foevevnnnnnnnnenns [0 18,740,771 | ool 00 18,740,771 . 7,990,491 |.
Call on EUR currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Citibank, N.A. .... E570DZWZ7FF32TWEFA76 |.07/24/2023 |.07/21/2028 |... 35,000,000 |...... 45,500,000 ............... 1.3 e 1,122,290 [oeeeeeeieeeeee e [ 547,818 | [ 547,818 . (456,332)|. (33,287)....
Call on GBP currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Citibank, N.A. .... E570DZWZ7FF32TWEFA76 |.07/25/2023 |. 07/21/2028 |... 32,000,000 |...... 46,400,000]..............1.45|...... 1,357,132 [ i [l 750,127 ) e L0 750,127 . (485,412)........ (11,170)]
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource 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)
Morgan Stanley
Call on EUR currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Capital Services .. 17331LVCZKQKX5T7XV54 |.08/01/2023 |. 07/31/2028 |... 20,000,000 |...... 27,000,000 ....208,835 |....... (194,169)|.........(14,421).... 0001 ...
Call on JPY currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/08/2023 |.08/08/2028 [3,700,000,000 |...... 37,000,000 ... 168,270 |....... (154,491)|.........(39,341).... . {0001 ...
Morgan Stanley
Call on EUR currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Capital Services .. 17331LVCZKQKX5T7XV54 |.08/09/2023 |.08/08/2028 |..110,000,000 |..... 148,500,000 2,265,167 P R 1,164,026 |........co. |- 1,164,026 |..... (1,086,547)|. . {0001 ...
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity .o [oeriniiiiis BATYDEB6GKMZ0031MB27  |. 07/19/2021 |. 09/15/2028 |........ 30,000 |..... 219,000,000 [...ccvvvnnnnns 7300 |...... 4,650,000 [-eeeeenneeeeeenn forneeeeeeeiees foees 11,199,376 [..oeveeeen |nnee 11,199,376 |...... 6,167,643 [.eeeeeeeeeeee e o e | s 0001 .oeeneneees
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity .o [oeriniiiiis BATYDEB6GKMZ0031MB27  |. 10/07/2021 |. 09/15/2028 |........ 20,000 |..... 150,000,000 [.......ccv.. 7500 |...... 3,670,000 [-eeeeennneeeeenn [oemneeeeeeneiees foeeees 6,323,912 | .ccevniins fennnnn 6,323,912 |...... 3,527 444 | [ e fee ] 0001 .oeeneneees
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeriniiiiis BATYDEB6GKMZ0031MB27  |. 10/25/2021 |. 09/15/2028 |........ 20,000 |..... 160,000,000 [........ce... 8000 |...... 3,200,800 [-eeeeenneeeeenn fornneeeeeeeeies foeeees 4,051,462 | ...covvnnns fennnnn 4,051,462 |...... 2,813,150 |eeeeeeeeeeeee foeeeee e [ e | 0001 .oeeneneees
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7CBT 14HNAYLUO2  |. 10/25/2021 |. 09/15/2028 |........ 20,000 |..... 160,000,000 [........cev... 8000 |...... 3,095,000 [-..eeeeeeemnnnees foeerenneeeeennen feeees 4,051,462 | ...covvnnns fennnnn 4,051,462 |...... 2,813,150 |eeeeeeeeeeeee foeeeee [ e | 0001 .oeeneneees
Morgan Stanley &
Co. International,
Call on SPX .. Variable Annuity ..... Exhibit 5 ... PLC e 4PQUHN3JPFGFNF3BB653  |. 09/14/2021 |. 09/15/2028 |........ 20,000 |..... 160,000,000 |..............8000 |...... 2,650,000 PN RN 4,051,462 | ..covvnnnnn fennnnn 4,051,462 |...... 2,413,150 |. ...10001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 10/11/2021 |. 09/15/2028 |........ 40,000 |..... 300,000,000 |..............7500 |...... 6,920,000 P 12,647,824 [....oeeeen |onee 12,647,824 |...... 7,054,887 |. . {0001 ...
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/25/2021 |. 09/15/2028 |........ 20,000 |..... 159,000,000 |..............7950 [...... 2,835,000 [..eeneeieininnnns foevvnnnieneeiinnn foes 4,180,312 [.evueneeens [ 4,180,312 |...... 2,495,900 |..evvnniiriinnnns foorriiii e e [ s 0001 .eevnnenens
Vel Is Fargo Bank,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO09  |. 06/29/2021 |. 09/15/2028 |........ 20,000 |..... 136,000,000 [.............. 6800 |...... 4,295,000 [..enneeeernnnnnens fovvenninneniinnns [ 10,848,447 [ ..ot | 10,848,447 |...... 5,661,136 [...oovvvevenninns v [ e | s 0001 .eevnnenens
Call on JPY currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 09/22/2023 |. 09/20/2028 |1,400,000,000 |...... 14,000,000 |-..evennneeeen 0.01[oeenneee 186,799 | eeeeeeeeeeeeeen [ et VL TR-TL R RN 76,574 |......... (58,907)......... (24,168).. e eeeeeeeeee Joeemeneeeeeenenn [ | 0001 .oeeneneees
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7CBT 14HNAYLUO2  |. 01/20/2022 |. 12/15/2028 |........ 40,000 |..... 320,000,000 [....cevvnnnnns 8000 |...... 6,314,800 [..oeeeeeneeeeens [oeeeeeeeeeeeiees foeees 9,476,632 | ...cevvunns fennnnn 9,476,632 |...... 5,524,840 |..eeeneeeeeeen foeeeeee [ e | 0001 .oeeneneees
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA oo KD3XUN7CBT 14HNAYLUO2  |. 09/23/2021 |. 12/15/2028 |........ 30,000 |..... 225,000,000 [..ccvvnnnnnns 7500 |...... 5,760,300 [-eeeemmneeeeeenn forneeeeeeneees foees 10,624,359 | .covvvnnnns fennnn 10,624,359 |...... 5,982,360 |..evnuneeeemenn foeeeemmneeeeeen [ e | s 0001 .oeeneneees
Wells Fargo Bank,
Call on JPY currency |Variable Annuity ..... Exhibit 5 ... |FX currency [NA .....cccoiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 02/08/2024 |. 02/09/2029 [3,500,000,000 |...... 35,000,000 |eeevvnneeen 0201 freeiii o 661,358 |....oeeeeeeenees foeeennnnn 394,115 | oo [ 394,115 |....... (214,997 ee (52,288 e [ Jeeeeen e [ e 0001 .oeeneneees
Wells Fargo Bank,
Call on GBP currency |Variable Annuity ..... Exhibit 5 ... |FX currency [NA ... ... KB1H1DSPRFMYMCUFXTO9 [. 02/07/2024 |. 02/09/2029 |... 30,000,000 |...... 45,000,000 [-eeevveneeeee 15 e oo 1,043,363 |... ...636,917 | ... ....636,917 |....... (409,758)|. . {0001 ...
J.P. Morgan Chase
Call on EUR currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 02/21/2024 |. 02/16/2029 |... 20,000,000 |...... 27,000,000 |eeevvnneeeee 185 [ Joeeeeneen 404,082 |.eeeveeeeeeenenn [ 280,503 [.evveneeees o 280,508 |....... (119, 754). e (8,775 oo [ | s 0001 .oeeneneees
Barclay's Bank PLC
Call on NKY ............ Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeviniiiiis G5GSEF7VJP5170UK5573  |. 02/27/2024 |. 03/09/2029 |....... 300,000 |...... 99,671,085 ........cevu 50000 |eeevveneeeeennn fennns 5,375,412 |eeeeeeieeei o LIRVETL 7 I 4,175,792 |....... (858,666)|....... (340,954)[....ccevemneeeeee Jermmmmeeeeeemnnnn [ | i 0001 .oeeneneees
J.P. Morgan Chase
Call on GBP currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 03/11/2024 |. 03/09/2029 |... 20,000,000 |...... 31,000,000 | eeeevvmneeee 155 [ o 417,658 | |oeeennnnn 322,902 | .ceevviis [ 322,902 |......... (87,931 eeeeee (B,825)]eeeeeeeeees oo e | s 0001 .oeeneneees
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... . BATYDEB6GKMZO0031MB27 |. 02/16/2022 |. 03/16/2029 |......... 25,000 |..... 175,000,000 PPN PO 14,209,441 | .covvvnnnns fennnn 14,209,441 |...... 7,138,463 |. ...|0001 ...
Call on SX5E ... . |Variable Annuity ..... Exhibit 5 ... |Equity ....... [BNP Paribas ROMUWSFPUBMPROBKSP83  |. 03/07/2024 |. 03/16/2029 |........ 15,000 |..... 118,227,600 |...cvvveeeee e 7200 [oveeniniiiiii oo 1,867,248 |... PN RN 1,814,269 [...ceeeeees | 1,814,269 |......... (20,429)). ...10001 ...
Call on UKX .. . |Variable Annuity ..... Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/26/2024 |. 03/16/2029 |........ 10,000 |..... 126,850,000 |...vvvnnnen 10000 [oeeeneeeennii o 3,239,086 |... JUTPRN IO 5,343,276 | ..covvvnnns fennnnn 5,343,276 |...... 2,111,604 |. ...|0001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/12/2022 |. 03/16/2029 |.......... 7,000 |...... 38,500,000]..............5500 |...... 5,208,490 |.......00eeerrrnn |oen P A 8,877,385 [ evueneeens [ 8,877,385 |...... 3,443,777 |. .|{0001 ...
Call on SX5E .......... Variable Annuity ..... Exhibit 5 ... |Equity ....... Citibank, N.A. .... ES570DZWZ7FF32TWEFA76 |. 04/24/2024 |.03/16/2029 |.......... 8,000 |...... 61,629,120 [...oeeeeennn 7200 o [ 1,104,307 [oeeeeeeeeeeeeeeen feeenns 967,610 [..covvvvnnn |eennnnnn 967,610 |....... (137,419).....cceveneen T2 | | o | 0001 .oeeneneees
Goldman Sachs Bank
Call on SX5E .......... Variable Annuity ..... Exhibit 5 ... |Equity ....... USA oo KD3XUN7CBT14HNAYLUO2  |. 03/07/2024 |. 03/16/2029 |........ 15,000 |..... 118,227,600 |...cvvnnnneee P00 R I 1,920,056 [...cevvennneeeees Jenenn 1,814,269 [...coeevvns |oeneee 1,814,269 |......... (72,317)......... (83,470). e eeeeeeeeeeee Jeeememeeeeeeeen foreeeeee | i 0001 .oeeneneees
Goldman Sachs Bank
Call on KX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA oo KD3XUN7CBT14HNAYLUO2  |. 02/26/2024 |. 03/16/2029 |........ 10,000 |..... 126,850,000 |...ceven. 10000 [ eeveeeeeeeeeenen fenns 3,295,937 [.eeeeeeiieeeees Jeenann 5,343,276 | ..oovvvnnns fennnnn 5,343,276 |...... 2,054,883 |.......... (7,588)- e o [ | s 0001 .oeeneneees
J.P. Morgan Chase
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 02/16/2022 |. 03/16/2029 |......... 25,000 |..... 175,000,000 [........cc... 7000 |...... 6,487,500 [-eeeeeneeeeeeenn [ oo 14,209,441 | .covvvnnnns fennnn 14,209,441 |...... TA38,463 [.eeeeeeeeeeee e o e | s 0001 .oeeneneees
J.P. Morgan Chase
Call on SX5E .......... Variable Annuity ..... Exhibit 5 ... |Equity ....... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 02/23/2024 |. 03/16/2029 |........ 10,000 |...... 75,757,500 f...ceeeennnn 7000 [eneeeeeemnnnaes foeeees 1,255,410 [oveeeeeeeennnes oo 1,429,133 [.evveneees fonees 1,429,133 |........ 186,831 |........ [T (115)) FEUUP FRRRRRRR IUUPRRRTRRPPRPR (PP, 0001 .oeeneneees
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ..o [oerininiiiis BATYDEB6GKMZ0031MB27  |. 05/20/2022 |. 06/15/2029 |........ 20,000 |..... 140,000,000 [.......ccvn.. 7000 |...... 3,594,000 [-..eeeeeeennieees foeeemneeeeeeenenn s 12,360,631 [..eeveeeees |onnee 12,360,631 |...... 6,238,651 [.ieeeeiieeeee Jeeee e o e | 0001 .oeennneees
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7CBT14HNAYLUO2  |. 05/20/2022 |. 06/15/2029 |........ 20,000 |..... 140,000,000 [.......ccvv. 7000 |...... 3,525,000 [-..eeeeeeenieees foeeenneeeeeenenn [ 12,360,631 [..eeveeeees |onnee 12,360,631 |...... 6,238,651 [.eeeeeeieeeee Jeeeeeeeeen o e | s 0001 .oeeeeneeee
J.P. Morgan Chase
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7 ). 05/20/2022 |. 06/15/2029 |........ 20,000 |..... 140,000,000 .......ccenn 7000 |...... 3,600,000 [..oeeevmmnnreeenn foanieeiiiiaaes foeees 12,360,631 [..oooeeeen [ones 12,360,631 |...... 6,238,651 [....oieieiiieieee Joennineeeeeenii forreeeniiinnneees Jeneeeeeiiees | e 0001 ..oennneees
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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 Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier 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)
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 05/20/2022 |. 06/15/2029 |........ 20,000 |..... 140,000,000 ...7000 [...... 3,593,000 P 12,360,631 [..eeveeeees |onnee 12,360,631 |...... 6,238,651 |. . {0001 ...
Royal Bank of
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... Cazada ............... ES7IP3USRHIGC71XBUT1  |. 01/22/2024 |. 12/20/2030 |........ 12,000 |...... 72,000,000 |.ccevnnnnnnns 6000 [o.eeeeeenninnes ... 11,086,680 [.......ccevvuuees |oenen 16,287,100 |....ccevve |oveee 16,287,100 |...... 5,200,420 |..eveneeeeemnnn foeeeeeeeeen [ e | 0001 .oeeneneees
Morgan Stanley &
Co. International,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653  |. 02/07/2024 |. 03/21/2031 |........ 10,000 |...... 62,000,000 |.....c0uunnnns (<700 N P 9,741,527 |vevvniiiiiinnnn o 13,157,160 |..coeeveees o 13,157,160 |...... 3,415,633 |.eeveeieiiinn [ [ e | s 0001 .eevnnenens
Vel Is Fargo Bank,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXTO09  |. 02/07/2024 |. 03/21/2031 |........ 10,000 |...... 62,000,000 |.....c0unnnnns (<700 N P 9,700,000 |.eevvvnnnniniinnnn fonns 13,157,160 |..coeeveees oo 13,157,160 |...... RIS [V R FOPPRRUURR R RN [N 0001 .ovennenens
Bank of America, NA
Call on SPX .. Variable Annuity ..... Exhibit 5 ... - . BATYDEB6GKMZO031MB27 |. 05/16/2024 |. 09/19/2031 |........ 17,500 |..... 148,750,000 |....evvveeen 8500 [eevenniiiiiinins oo 9,073,925 |... R R 10,318,263 [..eeveeeeen [ 10,318,263 |...... 1,244,338 |. ...10001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... .. |BNP Paribas .. ROMUWSFPUBMPROBKSP83  [. 05/16/2024 |. 09/19/2031 |........ 17,500 |..... 148,750,000 |-..evvveneeeee8500 [oeeeneeeeiiii o 9,549,575 |... PPN PO 10,318,263 [...evveeees |nnee 10,318,263 |........ 768,688 |. ...|0001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... .. [Citibank, N.A. .... ES70DZNZ7FF32TWEFA76 |.05/16/2024 |.09/19/2031 |........ 17,500 |..... 148,750,000 |....cvvveeen 8500 [ouvenniiiiiinins o 9,458,800 |... R R 10,318,263 [..eeveeeeen [ 10,318,263 |......... 859,463 |. ...10001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [Citibank, N.A. .... E570DZNZ7FF32TWEFA76 |.03/11/2024 |.09/19/2031 |........ 10,000 |...... 85,000,000 [-.cvvveneeeee8500 |oeeeiieeiiii o 4,553,499 |... J IO 5,896,150 [..ouunvenes fornnee 5,896,150 |...... 1,342,651 |. . {0001 ...
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... USA Lo KD3XUN7CBT 14HNAYLUO2  |. 02/27/2024 |. 09/19/2031 |........ 15,000 |..... 114,000,000 [.....oeeeeernn 7600 [oeeeeeeieeeeees foenen 9,573,651 |eeveeereeeennnn fonns 12,736,005 [..eeveeees [oneee 12,736,005 |...... 3,162,354 . foeeeeee [ e | 0001 .oeeneneees
Morgan Stanley &
Co. International,
Call on SPX .. .. |Variable Annuity ..... Exhibit 5 ... .. [PLC .. 4PQUHN3JPFGFNF3BB653  |. 03/18/2024 |. 09/19/2031 |........ 20,000 |..... 170,000,000 [......oeeeeenn8500 [oiviiininniiins fovnens 9,794,105 |... N 11,792,300 [.vueneeeen [ 11,792,300 |...... 1,998,195 |. .|{0001 ...
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC
A0%MXEA, 20%MXEF ... | oo Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 07/19/2023 |. 07/19/2024 |... 13,390,900 |...... 13,390,900 [....cevvvenen 100 et 1,099,393 [ v o 1,622,843 [.evveneens [ 1,622,843 |......... F(VC TR I R FORRRRRN R RN RN 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC
A0%MXEA, 20%MXEF ... | oo Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 07/19/2023 |. 07/19/2024 |....... 804,000 |.......... 804,000 |...ccuuunnnnnns 100 |.......... 66,008 [...oevvvneiereins fernnenieiiiiis foeeeeiinnn 97,437 | e [ 97,437 |oeennnnn A2,220 |oeeeneeiiinnn foereiin e e | s 0002 .oovvvnnnnne
Indexed Universal Life Barclay's Bank PLC
Call on SPX ............ ... |Exhibit 5 ... [Equity ....... ... GBGSEF7VJPSI70UKS573 | 07/19/2023 |.07/19/2024 |........ 21,000 |...... 95,880,120 .......... 4565.72 |...... 8,183,030 [.oovvvvveiiiiinn [ oo 19,072,948 [...ceeeein | 19,072,948 |..... 10,517,505 [.ovveeviiieiis feeneeeiiiins [ o {0002 ............
Indexed Universal Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis G5GSEF7VJP5170UK5573 | 07/19/2023 |. 07/19/2024 |......... 10,423 |...... 47,588,500 |.......... 4565.72 |...... 4,061,511 [oooeeienieiiies [ o 9,466,540 | ...cvvvnnnn fennnnn 9,466,540 |...... 5,220,188 [...oiveiiiiiiins fernieeeiciii [ e | e 0002 .oovvennnnns
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 07/19/2023 |. 07/19/2024 |............. 522 |ouunnnn 2,383,306 |.......... 4565.72 |......... 203,407 |.evveneeeiiinin o fes LYC N U 474,099 |......... 261,435 |ooevveeniniiinnn oo e [ 0002 .oovvvnnnnns
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJPSI70UK5573 | 07/19/2023 |. 07/19/2024 |............ 130 f.......... 658,834 [.......... 5067.95 |.......... LET2:C R FR PR RN 53,366 | ..evvrrnnnn fernnnnns 53,366 |.......... 40,651 [oiiiiiiiniens i [ e | e 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/19/2022 |. 07/19/2024 |..... 7,852,900 |........ 7,852,900 [....cccvvnnnnns 101]...... 1,130,818 oo oo e 2,064,504 |.....ounnnn [ennnnn 2,064,504 |......... 620,332 |..evveneeiiiinnn oo e [ 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/19/2022 |. 07/19/2024 |....... 457,300 [.......... 457,300 f..eueiennnn 101.......... (SRS 1 O EPRRN AR 120,223 | ceveeie [ 120,223 |.......... 36,124 |evveeiiiiinn [ [ e | s 0002 .oovvvnnnnne
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXTO9  |. 07/19/2022 |. 07/19/2024 |.......... 1,943 [........ 7,725,485|.......... 3976.06 |...... 1,075,257 [oooeeiiiieiciis e o 2,906,399 | ...covnnnnn fennnnn 2,906,399 |...... 1,127,287 [ [ v [ | e 0002 .oovvvnnnnne
Vel Is Fargo Bank,
Call on SPX .. Exhibit 5 ... L[NA L. ... KB1H1DSPRFMYMCUFXTO9 . 07/19/2022 |. 07/19/2024 |............ 600 |........ 2,385,636 ...897,498 |........... 897,498 [ 348,107 | e [ e | e 0002 ...
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXT09  |. 07/19/2022 |. 07/19/2024 |............ 2 . 497,008 |.......... 3976.06 |.......... [T VA R R AR 186,979 [.eveneeenes [ 186,979 |.......... 72,522 |eeeveniiiiinnnns fooveiii e e | s 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 08/21/2023 |. 08/19/2024 |... 14,255,400 |...... 14,255,400 |....0eeeennnn 100 |...... 1,204,581 [ e o 2,607,526 [..evuneenns fonnnns 2,607,526 |......... 945,489 |..oovvnniiiiiinnn oo e [ 0002 .oovvvnnnnns
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . GSGSEF7VJP5170UK5573  |. 08/21/2023 |. 08/19/2024 |....... 717,600 |.......... 717,600 ...60,637 ...131,260 | ... ....131,260 |.......... 47,59 |. .0002 ...
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/19/2024 |... 10,491,200 |...... 10,491,200 [....ccvvvennnns 101]......... (o1 T ACH RN FORRRRR RN 2,217,326 | ceeevvnnnnn fennnns 2,217,326 |......... (SR 10:° N O FORRRRN R RN RN 0002 .oovvvnnnnns
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/19/2024 |....... 451,900 [.......... 451,900 |...uveennnnn 101.......... BRA79 | oo LS TR (V) I A, 95,510 [ouunnnnenn 30,562 |.eevveiiiiininn [ e e | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/21/2023 |. 08/19/2024 |......... 21,924 1...... 96,460,557 |.......... 4399.77 |...... 8,964,080 [...cevvvenirieinn fenenieiiiiines oo 23,910,238 |..ceeevnnnn o 23,910,238 |..... 11,545,702 [ i [ e | e 0002 ..ovvennnnns
Call on SPX .uovivvvnne | ooeeeeeiiiiieeeeeeiiinns Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |. 08/21/2023 |. 08/19/2024 |........ 12,107 |...... 53,268,015].......... 4399.77)...... 4,950,197 |..eniiiiiiinnnns | o 13,203,852 | ...cevnnnns o 13,208,852 |...... 6,375,835 |..uuvuniiiiinnnns foovniiiiiinn e i [ e 0002 ..ovvvnnnnns
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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)
Indexed Universal Life
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/19/2024 |.......... 2,358 |...... 10,070,452|.......... 4270.76 |...... 1,416,745 [ e o 2,872,165 [.evveneeees [ 2,872,165 |...... 1,287,579 [ooovvieiiiiiiins [ v [ | e 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/21/2023 |. 08/19/2024 |............ 678 [........ 2,983,044 |.......... 4399.77 |.........277,214 ... 739,424 | ... ... 739,424 .........357,051 |.
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/19/2024 |............. 535 |ovennn 2,284,857 |.......... 4270.76 |......... 321,481 | [ e 651,658 [..eovneeens [oernnnne 651,658 |......... 202,135 |oeeeiiieenviinnn oo e [ 0002 .oovvvnnnnns
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/19/2024 |............ 218 |.......... 931,026 |.......... 4270.76 |......... JECIUNCLC 0N R AT RPN 265,535 | .eeeennnnnn [ 265,535 |......... RRICIN0XICH R AR R RN [N 0002 .oovvvnnnnne
Indexed Universal Life
Call on SPX ............ ... |Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/19/2024 |............ 154 [oeeennnns 651,186 ].......... 4228.48 |.......... 96,323 |.oevvnieeeiiiinn [ e 194,017 [.eeneennnn |l 194,017 e 84,947 |ovvveiiiiiiinn foereiii e
Indexed Universal
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/21/2023 |. 08/19/2024 |............ 140|.......... 683,724 [.......... 4883.74 |.......... QLT PR (PR R 86,153 [.evveeeees [ 86,153 |.......... LI TR V7 R FPRRUURR R RN N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/21/2023 |. 08/19/2024 |............ 2 . 549,971 ).ccuvnnnns 4399.77 |.evvvnnnn LTI (V1SN A EPPRRN AR 136,325 | cevvvvnnns [ 136,325 [..nnnnneee [CISTR 72 R FOPRUUU R RN TN 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 09/19/2023 |. 09/19/2024 |... 13,338,100 |...... 13,338,100 [....ccvvvnnnnns 100 |...... 1,120,400 |ocvvveenieiciinns [ e 2,280,001 [..eunneenns fonnnns 2,280,001 |......... 833,258 |..eevvniiiiiinnn oo e [ 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ... [ eereniis GSGSEF7VJP5170UK5573 | 09/19/2022 |. 09/19/2024 |..... 9,993,400 |........ 9,993,400 |....uneeennnn 101]...... 1,349,100 [ e o 3,136,598 | ..oevvnnnnn [eunnnn 3,136,598 |........ E-T(CTR T T R RN RPN AU UUUUN 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 09/19/2023 |. 09/19/2024 |....... 916,100 |.......... 916,100 |...ccvuunnnnnns 100 |.......... (TR PO EPPN AR 156,597 [.eveneeeees [ 156,597 |.......... 57,231 |evveeeiiiiinnns foorriii e e | s 0002 .oovvvnnnnns
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 09/19/2022 |. 09/19/2024 |....... 441,500 [.......... 441,500 |...ueieinnnnn 101.......... 59,603 [o.eniiiiiiinnes Joeveinineeiiiinn [ 138,572 [eeeeeeeees o 138,572 [ouvnnnneee LT Y ISR FPRRURR R RN [N 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 09/19/2023 |. 09/19/2024 |......... 22,160 |...... 98,477,932|.......... 443 .95 |...... 8,796,049 N 23,658,278 [..eeuveeees |nnnn 23,658,278 |..... 11,408,377 | [ e [ | e 0002
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/19/2023 |. 09/19/2024 |........ 11,207 |...... 49,803,348 |.......... 4443 .95 |...... 4,448 435 |..ooveeeeiiin o | 11,964,726 [..oeneeeeen | 11,964,726 |...... 5,769,570 [ceivviininninns fvvnneeeeeiins [ o | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 09/19/2022 |. 09/19/2024 |..........2,077 |....... 8,181,075].......... 3938.89 |...... 1,225,217 [ooeeeiiiieiis e o 3,244,925 [.......oout | 3,244,925 |...... 1,203,435 [cevniiiiiiiinnns v [ e | e 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/19/2022 |. 09/19/2024 |............ 692 [........ 2,725,712 )ceuennnn. 3938.89 |.........408,209 P A 1,081,121 | eeeeeei [ 1,081,121 ].........400,952 |.
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 09/19/2023 |. 09/19/2024 |............ 674 |........ 2,995,222].......... 443 .95 |......... 267,533 |vvveeeeeiinin [ fes 719,570 [.evveneenes o 719,570 |......... 346,988 |.....oovvvvnnnnns fevrnineneeiinies [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 09/19/2022 |. 09/19/2024 |............ 180 |.......... 701,980].......... 3899.89 |........ L[ V0N R AR R 288,115 [.evveeeees o 288,115 |......... (02 35[0/ R R R RN [N 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 09/19/2023 |. 09/19/2024 |............ 170 |.......... 838,573 ... 4932.78 |.......... 22,755 |oeevvieeeceiiin oo e 101,544 [ s 101,544 |.......... 65,597 |.evvvniiiiiiiis [ [ e | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 09/19/2022 |. 09/19/2024 |............ LS . 571,139 .......... 3938.89 |.......... 85,535 |.oevvieiiiiiin [ e 226,535 | .eeeennnnnn [ 226,535 |.......... L-C VR R FR R R AR SRS 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2023 |. 10/21/2024 |... 12,928,600 |...... 12,928,600 (.......cuunnnn. 100 |...... 1,285,108 [ e oo 2,768,233 | .covvvnnnnn [ennnnn 2,768,233 |......... LT £ VN R FORRRRRR R RN N 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2023 |. 10/21/2024 |....... 738,600 |.......... 738,600 |..cccuunnnnnnns 100 |.......... VAT XV P RPN AR 168,147 [ e o 158,147 |.......... 48,148 [ | [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/19/2023 |. 10/21/2024 |......... 22,127 |...... 94,659,306 |.....uuvnnnenn 4278 |...... [T R ETCICIVN R AR RN 27,705,304 [.evvnneenen [onnne 27,705,304 |..... 11,989,800 [..vvvvveniiiis fevneiiiciiins [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2023 |. 10/21/2024 |........ 1,112 ...... 47,537,136 [.eneeeean 4278 |...... 4,577,811 [ [ o 13,913,379 | .ovvrnnns fennn 13,913,379 |...... 6,021,185 [c..iiiiiiiiiins e [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2022 |. 10/21/2024 |..........2,468 |........ 9,210,847 |.......... 37R.11...... 1,490,970 [ooevivinineeiis o o 4,401,914 | .oooennnn [ 4,401,914 |...... L T(T81: 72N R RN R R IR 0002 .oovvvnnnnns
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2022 |. 10/21/2024 |............ T14|........ 2,664,727 |.......... 3732.11.........431,505 P A 1,273,487 [.eeeeeenin | 1,273,487 |.........427,180 |.
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 ). 10/19/2023 |. 10/21/2024 |............ 603 ........ 2,579,634 ).t 4278 ]......... 288,418 | foei | 755,019 | .o s 755,019 )......... 326,744 |.oovvennniiiinnn oo e fo | e 0002 ..oevennnnns
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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)
Indexed Universal Life
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/19/2022 |. 10/21/2024 |............ 210 ... 997,693 |.......... 3695.16 |......... 168,449 [o.eneiiiiieees v [ 491,319 | oo [ 491,319 |......... 162,259 |ovvvenniieinnnnns foovevvnineicienn e e [ s 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2023 |. 10/21/2024 |.... e 169,270 ... 4748.58 |.......... 25,462 ... 129,729 | ... 129,729 )..........72,628 |.
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/19/2022 |. 10/21/2024 |............ ... 414,264 |.......... KK ) 1 [CITREL IS A ERRR AR 197,979 [ o 197,979 |.......... 66,410 [ooiiiiiiiinnins | [ e | e 0002 .oovvvnnnnns
Call on 40%SPX, Vel Is Fargo Bank,
A0%MXEA, 20%MXEF ... | oo Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXTO09  |. 10/19/2022 |. 10/21/2024 |..... 9,611,100 |....... 9,611,100 |...cevvnnnnnnns 101]...... 1,442,626 [..ooeevnneeeces | o 3,751,965 | .oevvvnnnnn feunnnn 3,751,965 |......... 872,595 |.oevveeiiiiiinnn oo e [ 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life liel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... ... |Exhibit 5 ... [Equity ....... NA o KB1H1DSPRFMYMCUFXT09  |. 10/19/2022 |. 10/21/2024 |....... 307,400 [.......... 307,400 |....eeeeeennnn 101.......... LT T I O E R AR 120,002 | ... 120,002 |.......... 27,909 |.evveneiivinnnnn foorrriiicenn e
Call on 40%SPX, Indexed Universal Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 11/20/2023 |. 11/19/2024 |... 15,485,900 |...... 15,485,900 [.....ccvvennnns 100 |...... 1,263,649 [ooooieenieiiiis e e 2,546,842 | ..ooovnnnnn [ennnnn 2,546,842 |......... RPNV ZACH R FORRRRN R RN [N 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 11/20/2023 |. 11/19/2024 |....... 742,600 |.......... 742,600 |.....cceeennnn 100 |.......... 60,596 |...enveerininnnns Joevrnniinieiiiinn [ 122,129 | e e 122,129 |.......... X KT PO RN R RN (RN, 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5I70UKS573 | 11/21/2022 |. 11/19/2024 |.......... 2,628 |...... 10,484,248 |.......... 3989.44 |...... 1,620,387 |oeevveeeeiciinnn oo s 4,072,870 [.evuuneeens [ 4,072,870 |...... 1,510,367 [.oovvveeneiiiinn frnereeviinnes v [ | e 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ... [ eereniis GSGSEF7VJPSI70UKS573 | 11/21/2022 |. 11/19/2024 |............ 866 |........ 3,454,855].......... 3989.44 |......... 533,963 |..oevvvniieiiinn [ o 1,342,125 [ [ 1,342,125 |......... L1V R FORRRRRR R RN RN 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJPSI70UKS573 | 11/21/2022 |. 11/19/2024 |............ 386 |........ 1,524,677].......... 3949.94 |......... 246,693 |..ovenieeiiiii o e 612,944 | ..o [ 612,944 |......... 223,352 [coviiiiiiineniien feenneeecei [ e | e 0002 .oovvvnnnnns
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJPSI70UKS573 | 11/21/2022 |. 11/19/2024 |............ 174 {.......... 694,163 [.......... 3989.44 ........ 107,286 |.oevveeeneeeennn [ foeeeinnnn 269,665 [...ouoeeens [orennn 269,665 |........ 100,001 |oeveveeniivinnnn fooreeiiee e [ 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/21/2022 |. 11/19/2024 |... 10,870,000 |...... 10,870,000 . 101 1,746,809 P A 3,057,601 [..eeuneeees [onnnns 3,057,601 [.....euu845,153 [oevnnniiiiiiins fooreeiiiniieeen e e [ s 0002
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 11/21/2022 |. 11/19/2024 |....... 433,100 [.......... 433,100 |...enieeennnn 101.......... 69,599 |..oovviiiiiiiin [ | 121,826 [.eveneeeeen [ 121,826 |.......... 33,674 |evveeiniiinnns [ e e | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/20/2023 |. 11/19/2024 |........ 21,870 |...... 99,451,201 |.......... 4547.38 |...... 8,466,281 [...oevvvniieiinn [ oo 2,192,729 | oo e 22,192,729 |..... 10,763,807 |oevvvveneeveinnnn [ i [ | e 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/20/2023 |. 11/19/2024 |......... 12,293 |...... 55,900,942 |.......... 4547.38 |...... 4,758,847 N 12,474,404 | ...ooeeeees o 12,474,404 |...... 6,050,274 |.
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/20/2023 |. 11/19/2024 |............ 695 |........ 3,160,429 |.......... 4547.38 |......... 269,047 |.evveneeeiiinin [ e 705,256 [.evvnneenns e 705,256 |......... R0 LC1V N R FORRRRR R RN N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/20/2023 |. 11/19/2024 |............. 234 |....... 1,181,136 |..ceeenn. 5047.59 |.......... T O EN RN 130,564 [.eveneeeees oo 130,564 |.......... 83,231 |oevveniiiiinis fooereei [ e | s 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/20/2023 |. 11/19/2024 |............ L . 650,275 |.......... 4547.38 | 55,358 |.oevvnieieiiiiinn [ e 145,110 [.eeeneeeecs o 145,110 |.......... 70,381 [ooiiviiiiinnnns v [ e | e 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573 |, 12/19/2023 |. 12/19/2024 |... 14,050,200 |...... 14,050,200 [...cccvvvnnnnns 100 |...... 1,065,005 |.oovvveneneiiinnn [ e 1,826,807 | .eevvvennns [ennnnn 1,826,807 |......... 690,638 |......eevvrennnes foerrninieeeiiiinn [ e | e 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 12/19/2022 |. 12/19/2024 |... 11,016,700 |...... 11,016,700 [...evnnen 101]...... 1,626,915 [ e e 3,257,330 | cevvevnnnnn feunnns 3,257,330 |......... 946,290 |..evvvnnnniniinnnn oo e [ 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573 |, 12/19/2023 |. 12/19/2024 |....... 913,600 |.......... 913,600 .....cceevennn 100 |.......... [CIET:5 1 O FPRP AR 118,786 | .oeeeevvnnn |ovennnns 118,786 |.......... 44,908 |.evvveieviinnnns [ [ e | s 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5I70UK5573 |, 12/19/2022 |. 12/19/2024 |....... 428,000 |.......... 428,000 ......cceennnn 101.......... 59,321 |oevvviiieiiini [ s 126,548 [.eeeneeeecn s 126,548 |.......... (X 1 R FPRRUURR R AU N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/19/2023 |. 12/19/2024 |........ 19,767 |...... 94,256,370 |.......... 4768.37 |...... 7,836,475 [ceevveiiininnes | o 16,470,558 [...ccoeeeen | 16,470,558 |...... 8,767,618 |.oeeeveeeieeiinnn feeeeeiiiiinnenns Jevenniveenen [ | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/19/2023 |. 12/19/2024 |......... 12,612 ...... 60,138,682].......... 4768.37 |...... 4,999,930 |..evvnnniniiiinnn [ e 10,508,761 |.ceevevnnns |oveee 10,508,761 |...... 5,594,080 |..vvvnniiiiinnnn fooreiiii e e | s 0002 .oovvvnnnnns
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/19/2022 |. 12/19/2024 |..........2,636 |...... 10,163,994 |.......... 3855.84 |...... 1,562,473 P A 4,463,523 | .....ccevnn | 4,463,523 |...... 1,549,765 |.
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/19/2023 |. 12/19/2024 |.......... 1,046 ]........ 4,987,715.......... 4768.37 |......... A4,679 e [ o 871,564 | ..o s 871,564 [......... 463,951 |..ovvveniiniinnnn oo e fo | e 0002 ..oevennnnns
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource 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)
Indexed Universal Life
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/19/2022 |. 12/19/2024 |............ 5% |........ 2,298,081 (.......... 3855.84 |......... RSN VAT FORUR RN R 1,009,203 [...coeveees |oenee 1,009,208 |......... 350,402 |..eovvvneiiiinnnn oo e [ 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/19/2022 |. 12/19/2024 |............ 365 |........ 1,393,446 ....631,444 |... .0002 ...
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 12/19/2023 |. 12/19/2024 |............ 210 |....... 1,088,976 |........... 5185.6 |...cuunnnn IR U (PR R, 99,350 | .oevvrnnnnn [ 99,350 |....cevnn [CIT 072 8 R FRRR R AR RN 0002 .oovvvnnnnns
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 12/19/2022 |. 12/19/2024 |............ 191 .......... 736,465 (.......... 3855.84 |......... 112,490 [oennviiiiiinees v [ 323,419 | oo [ 323,419 |......... RV:e K FO RN R RN [ 0002 .oovvvnnnnne
Indexed Universal Life Barclay's Bank PLC
Call on SPX ............ Exhibit 5 ... |Equity ....... ... GBGSEF7VJPSI70UKS573 |.01/19/2024 |. 01/21/2025 |......... 18,465 |...... 89,367,092{.......... 4839.81 |.oevveeeieiiinnn [ TATEATT | [ 14,775,979 [.eeeeeeeein | 14,775,979 |...... 7,599,802 |..evveniiiinnnnns foorveniiiiciinn [ {0002 ............
Indexed Universal Barclay's Bank PLC
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 01/19/2024 |. 01/21/2025 |........ 10,488 |...... 50,759,927 |.......... 4839.81 |.oevveeeieiiinnn [ 4,076,022 [...covvevnnneenes fennnn 8,392,660 [......oeee [onnnnn 8,392,660 |...... 4,316,638 [....oovvvvninenns fenniieeeciii [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5170UK5573 | 01/19/2023 |. 01/21/2025 |.......... 2,036 |........ 8,017,442(.......... 3937.84 |...... 1,105,879 | oo e 3,333,775 | ceveernnnnn fennnnn 3,333,775 |...... LI 7 (0 R R RPN RN U 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5170UK5573 | 01/19/2024 |. 01/21/2025 |.......... 1,101 ]........ 5,328,631 |.......... 4839.81 |.oevveeiiiiiinnn o 427,889 [ouveiiviiiinees Joeennnnn 881,037 [.ooeeeeennn |oveennns 881,037 |......... 453,148 | o e [ 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJPSI70UK5573 | 01/19/2023 |. 01/21/2025 |............ 567 |........ 2,232,755|.......... 3937.84 |........ L7 A (V) SR FOPRRRRR RN 928,414 | oo [ 928,414 |......... 332,656 |.ovvvvneniiiiinnn [ e [ 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5170UK5573 | 01/19/2023 |. 01/21/2025 |............ 358 |........ 1,395,788 ].......... 3898.85 |......... 202,281 |oevveeeeeciiinn [ feis 599,468 | ..covvvnnnn [ 599,468 |......... AR R FORRRRRN R RN [N 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... GSGSEF7VJPSI70UK5573 | 01/19/2024 |. 01/21/2025 |............ 2%6 |........ 1,557,934 [.......... 5263.29 [..oevviniinninns v 46,287 [cooeiiiiiiieenes s 182,059 | cevvvves [ 132,089 |.......... LT 721 R FOPRRRURR R RN [N 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... GSGSEF7VJP5170UK5573 | 01/19/2024 |. 01/21/2025 |............ 265 [........ 1,282,550 212,057 | 200n212,057 |uevennn 109,088 [veeveieiiiins feeeeiiiiieees fvveiineeneeeens [ | e 0002 ...
Call on SPX ............ Exhibit 5 ... GSGSEF7VJPSI70UK5573 | 01/19/2023 |. 01/21/2025 |............ 163 .......... 641,868 ].......... 3937.84 |.......... 88,607 [..oeevvveniieiens fornnnieiiiniins foevennnnn 266,899 [..evvneenns [ornnns 266,899 |.......... 95,631 |.evveeniiiiinis [ e e | s 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 01/19/2023 |. 01/21/2025 |... 10,375,900 |...... 10,375,900 [...cevvvnnnnns 101]...... 1,540,821 [ o o 2,459,462 [......cceut | 2,459,462 |......... FLAIR: 51 ) O FRRRN AR RN [N 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |.01/19/2023 |. 01/21/2025 |....... 478,900 |.......... 478,900 LG 118,617 113,517 |l 34,240 |, .0002 ...
Call on 40%SPX, Vel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... KB1H1DSPRFMYMCUFXTO9  |. 01/19/2024 |. 01/21/2025 |... 14,337,000 |...... 14,337,000 [...cccvvnnnnnns {0} R RN LA A8 | o 1,082,273 [ceveeeeens o 1,982,273 |......... £ 72 A 1L R N ) RN N 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... KB1H1DSPRFMYMCUFXT09  |. 01/19/2024 |. 01/21/2025 |..... 1,310,800 |....... 1,310,800 |..eevneennnnn /0 R R 100,932 [.vvvieiiieeees foueennns 176,663 | .ooeeeevnns |evennnns 176,663 |.......... FETA 7 P R R RN (S 0002 .oovvvnnnnns
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 02/20/2024 |. 02/19/2025 |... 14,257,100 |...... 14,257,100 [...ccevvvnnnnns {0} R RN 1,154,825 [oevveiiiiiiiins oo 1,557,103 [.eeeeenes | 1,657,108 |......... 402,278 vneiviiiinnees feevviineeeeeinies [ e | e 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 02/21/2023 |. 02/19/2025 |... 11,283,300 |...... 11,283,300 [.cevvvvnnnnns 101]...... 1,432,979 |oeeveiieiviin [ e 2,675,395 | .ceverinnnn [ennnnn 2,675,3% |........ 848,008 [...evvvveniiiiinn feeeereeniinens feveniinneniienen [ | e 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 02/20/2024 |. 02/19/2025 |..... 1,411,200 |....... 1,411,200 [..ccevvnnnnnnns /0 R R LRLIIV7 U 154,126 [.eeeneeeeen o 154,126 |.......... 39,818 [ i [ e | e 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 02/21/2023 |. 02/19/2025 |....... 434,000 [.......... 434,000 .....cceeeennn 101.......... [T T R ERRRN AR 102,906 [.eenneeeens oo 102,906 |.......... 32,618 [oiiiiiiniens e [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 02/21/2023 |. 02/19/2025 |.......... 2,369 |........ 9,564,387 |.......... 4037.31|...... 1,343,001 [ooeeiiiiieieies e o 3,694,615 | ..cevvunnns [ennnnn 3,694,615 |...... 1,368,938 [.ovvveeeiiivinn [ v [ | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJPSI70UK5573  |. 02/21/2023 |. 02/19/2025 |............ 753 |ooeeennn 3,040,094 |.......... 4037.31 |......... 426,882 |..uuneeiiiiiines [ fees 1,174,354 | [ 1,174,354 |......... 435,125 |.oeeveiieeiiinnn oo e [ 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJPSI70UK5573  |. 02/21/2023 |. 02/19/2025 |............ 389 |........ 1,554,965 (.......... 3997 .34 {......... 229,640 |.eeveneeeiiini o e 621,203 | .ooeeni [ 621,293 |......... 226,457 |.evevenenniinnnn oo e [ 0002 .oovvvnnnnns
Call on SPX .. Exhibit 5 ... . GSGSEF7VJP5170UK5573  |. 02/21/2023 |. 02/19/2025 |.... ... 589,447 ...l 4037.31 .. ... 227,697 | ... ... 227,697 |..........84,367 |. .{0002 ...
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Exhibit 5 ... ROMUWSFPUBMPROBKSP83 |. 02/20/2024 |. 02/19/2025 |......... 18,350 |...... 91,300,609].......... 4975.51 |.ovvveneiniiiinnn [ 7,669,199 [....oovvviiiiiins |onen 12,985,637 [..ooeeeenn [nns 12,985,637 |...... 5,316,438 |...oeuviiiiinnnns Lo e i | e 0002 ..oevennnnns
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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)
Indexed Universal Life
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/20/2024 |. 02/19/2025 |........ 10,501 |...... 52,247,831 ).......... 7600 1 FU 4,388,788 [......ccvvvnneinns founnnn 7,431,181 [ [ 7,431,181 1...... 3,042,393 [...oevviiiiiiiinn [ feeeieieceenns [ | s 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/20/2024 |. 02/19/2025 |.... 5,886,028 (.......... 4975.51 .. P FEPT 837,167 |... ... 837,167 |... .0002 ...
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/20/2024 . 02/19/2025 |............ KA R 1,693,602].......... 541087 [cvneiiiiiiiieees v LI T R V) R R 115,304 [.eeeeenecn o 115,304 |.......... 59,193 |oevveeiiiiinis foerriin e e | s 0002 .oovvvnnnnns
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/20/2024 . 02/19/2025 |............ 262 |........ 1,303,584 [.......... TET) 1 F AR 109,500 [.evvvevenniines Jovninnnns 185,408 [..evneeeens oo 185,408 |.......... ATV S FPUUU RO R NN 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... ... |Exhibit 5 ... [Equity ....... ... GBGSEF7VJP5I70UK5573 | 03/20/2023 |. 03/19/2025 |..... 8,765,900 |....... 8,765,900 ......ccuunnnn. 101]...... 1,036,129 [ e o 2,420,975 | coeevnnnnnn fennnnn 2,420,975 |........ A LT R IR R RN {0002 ............
Call on 40%SPX, Indexed Universal Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 03/20/2023 |. 03/19/2025 |....... 321,200 [ 321,200 f..eunieennnnn 101.......... 87,966 |..eveeeeiininns foevviniiiiiiiins oo 88,709 [..vveeeens [ 88,709 |.......... P07 VIN R FPRRUUR R RN N 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 03/19/2024 |. 03/19/2025 |........ 17,179 |...... 88,961,623 [.......... S78.51 [eeveeiiiiiiinens oo 7,644,655 |...oeniiiiiniin o 9,739,825 | .coevvnnnnn [ennnnn 9,739,825 |...... 2,095,170 [oeiiiiiiiiniins v [ e | e 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 03/19/2024 |. 03/19/2025 |.......... 8,862 |...... 45,891,956 |.......... S78.51 [eeveeiiiiiiinens oo 3,943,590 [..oovvvvrinniinns Jvnenn 5,024,410 | .eeevvnnnnn fennnnn 5,024,410 |...... 1,080,820 |.cevveneevinnnnn fooveiiinn e e | s 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ... [ eereniis GSGSEF7VJPSI70UK5573 | 03/19/2024 |. 03/19/2025 |............ 802 [........ 4,153,165 |.......... RV TE5) I PR I 356,890 [...uniiiiiniinns foeeinnnnn 454,703 | .oeeeees [ 454,703 |.......... 7= < R FPRUUU RO R IS 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5I70UK5573 | 03/19/2024 |. 03/19/2025 |............ 261 |........ 1,469,855 |.......... 5631.63 |..eovvvniiiiiinnn feeeeenes 51,820 [cooviiiiiininiins v 66,729 [.evueeeens o 66,729 |.......... 14,909 [oevnniiiiiiinnns foervnieeeeeeiees [ e | e 0002 .oovvvnnnnns
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJPSI70UK5573 | 03/19/2024 |. 03/19/2025 |............ 152 [ 787,134 1.......... B178.51 [ceiiiiiiieiees | 67,640 [coeiiiiiniinnnns | 86,178 | .ooeeeeennn [evnnnnns 86,178 |.......... LTI R AU KPP AU SUUN 0002 .oovvvnnnnne
Call on 40%SPX, Vel s Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... L[NA L. ... KB1H1DSPRFMYMCUFXTOQ [. 03/19/2024 |. 03/19/2025 |... 13,068,900 |...... 13,068,900 2100 | [0 1,086,364 | | 1,119,239 [ [ 1,119,289 | B2,875 [ [ e [ | 0002 ...
Call on 40%SPX, Vel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXTO9  |. 03/19/2024 |. 03/19/2025 |....... 970,100 |.......... 970,100 |..ccvvunnnnnnne [0 R R 76,929 |oevveeneiiiiinnnns foeeiiinnnn 83,081 [..eeeeeees o 83,081 (........... (S0 15728 R N AR RN (R, 0002 .oovvvnnnnne
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXT09  |. 03/20/2023 |. 03/19/2025 |..........1,970 [........ 7,862,447 |.......... 3991.09 |...... 1,080,502 |.cvvveneeeiiinnn oo e 3,184,905 | ..ccvvnnnns [ennnnn 3,184,905 |...... 14,613 [ e v [ | e 0002 .oovvvnnnnne
Vel Is Fargo Bank,
Call on SPX .. Exhibit 5 ... L[NA L. ... KB1H1DSPRFMYMCUFXTO9 [. 03/20/2023 |. 03/19/2025 |............ 734 ]........ 2,929,460 |.......... 3991.09 |.........402,583 P A 1,186,660 |...cevvnnns [onnnn 1,186,660 |.........425,352 |. .0002 ...
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO09  |. 03/20/2023 |. 03/19/2025 |............. 542 |........ 2,141,751 |.......... 3951.57 |..cvuenn 309,911 |eveeeeiiii [ e 896,311 [..eveeeees o 896,311 |......... RN (I 1 R FORRR R R RN N 0002 .oovvvnnnnne
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXT09  |. 03/20/2023 |. 03/19/2025 |............ 169 |.......... 674,494 1.......... 3991.09 |.......... 92,693 |.oevveiieiiiiinn [ e 273,223 | oo [ 273,223 |.......... 97,935 |.evvveiriinnnn fooreiiiin e e | s 0002 .oovvvnnnnns
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/19/2023 |. 04/21/2025 |... 11,886,300 |...... 11,886,300 |...cvvennnnnnns 101]...... L ICKIUR: /0 RN (PR RN 2,497,335 [ .oeeeinins | 2,497,335 |......... 779,349 | oo e [ 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/19/2023 |. 04/21/2025 |....... 419,200 [.......... 419,200 ...uviieeennnn 101.......... SV 1 L PO RN AR 88,075 [.evueeeens [ 88,075 |.......... LA ) S FPPRRUU R FRUUU TN 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 |. 04/21/2025 |........ 18,516 |...... 91,973,231 ...t 4967.23 |.ovvveieeeeiinnn fens 8,461,538 [.....ccvvvnniiiins fonnen 14,206,195 [.oeeveeeeen | 14,206,195 |...... 5,744,657 |.eevvneniinnnns fooreiin e e | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 [. 04/21/2025 |.......... 9,889 |...... 49,120,937 |.......... 4967.23 |.ovvveieeeeiinnn fens 4,519,127 |oeveeiiiiiinins oo 7,587,225 | .ceveiinnn fennnns 7,587,225 |...... 3,068,009 [...ivviiininiins v [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 |. 04/21/2025 |............ 646 |........ 3,208,831 (.......... 4967.23 |.eevveieiiiinnnn feeeeees 295,212 |eeiiiieiiiinnn fos 495,636 | ..eevvvnnnn [ennnnnns 495,636 |......... 200,424 |.ooeveieiiiiinnn oo e [ 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 [. 04/21/2025 |............. 253 |.oveeen 1,344,680 ].......... 531494 [ | [T O R 125,623 | cevvevnns [ 125,623 |.......... 59,897 |evvvniiiiiinis [ [ e | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 |. 04/21/2025 |............ 73 . 655,674 {.......... 4967.23 |.oevveieieiiinnn feeeieees [CL0 722 F R 101,276 | eoeeeeeinen |eveennns 101,276 |.......... 40,953 |.evvneiiiiinin foereiiri [ e | s 0002 .oovvvnnnnns
Call on 40%SPX, Vel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... L[NA L. . KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/21/2025 |... 14,056,000 |...... 14,056,000 ..100 |.. P A 1,715,964 [l [ 1,715,954 |... .{0002 ...

Call on 40%SPX, Vel s Fargo Bank,
A0OMXEA, 200MXEF ... [.eeiiieeieeiiiiiiieee, Exhibit 5 ... [Equity ....... NA i KB1H1DSPRFMYMCUFXTO9 | 04/19/2024 |. 04/21/2025 |....... 850,800 |.......... 850,800]............... 100 [ foneeen 71,297 oo fovee 103,866 |..eeeeeeen founenns 103,866 |.......... 32,568 | | | | | e, 0002 ............
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2 4 5 6 7 8 9 10 12 13 14 15 16 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
Indexed Universal Life Wells Fargo Bank,
Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 04/19/2023 |. 04/21/2025 |.......... 3,505 |...... 14,707,225(.......... 4196.07 [...... 1,938,148 |..oevvnniiiiiiin [ foenee 5,070,591 [.eeeeneeeen [ 5,070,591 |...... 1,949,364 |...covvvnirniinnn oo i [ | e 0002
Vel Is Fargo Bank,
. |Equity .......NA ... ... KB1H1DSPRFMYMCUFXTO9 . 04/19/2023 |. 04/21/2025 |............ 527 |........ 2,211,329 ).ccueenns 4196.07 |.. ...762,397 | ... 100 762,397 |...
Vel Is Fargo Bank,
Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 04/19/2023 |. 04/21/2025 |............ 385 |........ 1,509,490 (.......... 415452 [.......i222,649 |oeeennciii o [ 571,665 [.evveneeees oo 571,665 |.........216,203 |...evuniriiinnnn foorreiinininiiens [ e [ e {0002
Vel Is Fargo Bank,
........................... Equity ....... INA oooeiiiinnnnn..... KBTH1DSPRFMYMCUFXTOQ  [. 04/19/2023 |. 04/21/2025 ceveennns 158 [oneellll 662,979 4196.07 s [ e 228,574 |l )L 228,574
Indexed Universal Life Barclay's Bank PLC
Equity ....... ... GBGSEF7VJPSI70UKS573 | 05/20/2024 |. 05/19/2025 |........ 18,789 |...... 99,734,455(.......... 5308.13 |.oveveeiieiiinnn fenns 8,259,825 |..uvveiiiiiiin o 9,896,619 [....coeeeen [onnnns 9,896,619 |...... 1,636,794 |..ccovvvneniiinnn oo i [ | e 0002
Indexed Universal Barclay's Bank PLC
EqUity wovvees | GSGSEF7VJP5170UK5573  |. 05/20/2024 |. 05/19/2025 |.......... 8,905 |...... 47,268,898 |.......... 5308.13 |.oveveeiieiiinnn fenns 3,914,723 |oevveiiiiiiiins o 4,690,478 [ ..o [ 4,690,478 |......... 775,755 |.oeeevennnnniinnn feoeneeeciiinns i [ | e 0002
Barclay's Bank PLC
EqUity wovvees | GSGSEF7VJP5I70UK5573  |. 05/20/2024 |. 05/19/2025 |............ 678 |........ 3,598,912).......... 5308.13 |.oevvveiiiiiinnn foreees 298,055 |..evvenniiiiiinnn fereeees 357,19 [ o 357,119 |ouveeenn 59,064 [ [ e [ | e [0002
Barclay's Bank PLC
EqUity wovvees | GSGSEF7VJP5I70UK5573 | 05/20/2024 |. 05/19/2025 |............ 320 |....... 1,817,504]........... 5679.7 |ovvveniiiiiinnn foeeiiinnnn 72,360 [coeeiiiinnininns v 91,279 | e [ 91,279 [oveee e 18,919 | e e [ | e 0002
Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 05/19/2023 |. 05/19/2025 |..... 9,955,900 |........ 9,955,900 |...uuneeinnnnn 10100 1,612,856 |oueeneeciiiiees [oeviiiinieeciens fens 2,129,258 | .coevvnnnn [ennnn 2,129,258 |........851,902 [oniiiiiiiiins e [ e | e ]0002
Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/19/2023 |. 05/19/2025 512,300 [.......... 512,300 f.euviiiinnnnn 101 {82,993 | o [ 109,565 [.oenneeeees oo 109,565 [...eeeene 33,545 | [ e e | {0002
Vel Is Fargo Bank,
Equity ....... NA Lo KB1H1DSPRFMYMCUFXT09  |. 05/20/2024 |. 05/19/2025 |... 13,119,900 |...... 13,119,900 [....eevvveeenn 100 |oveeenniiiiinnnnn oo 1,004,984 |ooeenncciiiin o 898,550 [..evuneenns o 898,550 |....... (106,435)[.....ccvvvnvivinns foonnrrrrinnninnns fvvrnniinieviinns [ | e [0002
Vel s Fargo Bank,
L[NA L. ... KB1H1DSPRFMYMCUFXTO9 . 05/20/2024 |. 05/19/2025 762,400 ..., 162,400 52,215 | | 52,215 [ (8,180 e [ [ [ e
Vel Is Fargo Bank,
Equity ....... NA o KB1H1DSPRFMYMCUFXTO9  |. 05/19/2023 [. 05/19/2025 |.......... 2,282 1........ 9,492,404(........... 4233.9...... 1,225,554 |ooeeniiiiinnns [ e 3,197,769 [.evveneeens [ 3,197,769 |...... 1,236,442 |...covvnneniiinnn oo i [ | e 0002
Vel Is Fargo Bank,
Equity ....... NA o KB1H1DSPRFMYMCUFXT09  |. 05/19/2023 |. 05/19/2025 |............ 456 |........ 1,930,658 ........... 4233.9 ... 249,265 |ouenniiiiiien | o (ST U 650,394 |.........251,480 [.oovvenenniiiiins [ feveeiinnneeeinen [ | e [0002
Vel Is Fargo Bank,
L[NA L. ... KB1H1DSPRFMYMCUFXTO9 [. 05/19/2023 |. 05/19/2025 |............ 380 |........ 1,592,952 ...556,465 | ... ....556,465 |...
Vel Is Fargo Bank,
Equity ....... NA Lo KB1H1DSPRFMYMCUFXT09  |. 05/19/2023 |. 05/19/2025 |............ 19 .......... 503,834 |........... 4233.9 ... 85,049 | | o 169,730 [.vveneeeens oo 169,730 |.oevvvrnn 85,627 [oenniiiiiiiinins v [ e | e ]0002
Barclay's Bank PLC
EqUity wovvees | GSGSEF7VJP5170UK5573  |. 06/20/2024 |. 06/20/2025 |... 12,712,400 |...... 12,712,400 [....ccvvnennnns [0} R R 967,414 [ooeeiiiiiiienns | 932,429 [.eveneenin o 932,429 |...eevn (34,985)).e i e [ e | ] 0002
Barclay's Bank PLC
EqUity wovvees | G5GSEF7VJP5170UK5573  |. 06/20/2023 |. 06/20/2025 |... 10,000,900 |...... 10,000,900 |...cvvunnnnnenn 101...... 1,146,103 |oeeeneiiiiiees [ fes 1,891,010 | .oeeeeennns [eennns 1,891,010 |..eeenn 621,416 [oeeiiiiieiins v [ e | e ]0002 e
Barclay's Bank PLC
EqUity wovvees | G5GSEF7VJP5170UK5573  |. 06/20/2024 |. 06/20/2025 737,500 [.......... 737,500 e [0 R R [T 2 R RN 54,094 |..oovniin [ 54,094 |..oeeveen i (2,080)fnniciiiiienns e [ e | e ]0002
Barclay's Bank PLC
EqUity wovvees | G5GSEF7VJP5170UK5573  |. 06/20/2023 |. 06/20/2025 276,900 [.......... 276,900 |.....oeeeennnnn RO U ) £ AR R RN 52,357 | eeeeeiiinnn [ 52,357 |oeeveneen 17,206 [eiiiiiiiiies e [ e | e ]0002
Barclay's Bank PLC
EqUity wovvees | G5GSEF7VJP5170UK5573  |. 06/20/2023 |. 06/20/2025 |.......... 2,167 |........ 9,605,444 1........... 4432.6 |......1,308,407 |...enrriiininnns foevinninienininn o 2,751,435 | oeeennn [ 2,751,435 |...... 1,150,554 [ e [ e | e ]0002
Barclay's Bank PLC
EqUity wovvees | GSGSEF7VJP5170UK5573 | 06/20/2023 |. 06/20/2025 |............ 760 |....... 3,368,776 |........... 44326 [........ 458,878 | | e 964,970 [..eveneenns e 964,970 |.........403,517 [..oovevnniiiiiinn o v [ | e [0002
Barclay's Bank PLC
EqUity wovvees | GSGSEF7VJP5170UK5573  |. 06/20/2023 |. 06/20/2025 |............. 242 |....... 1,062,068 |.......... 438871 [cueeee. 146,117 | [ i 316,631 [..eveeeeens o 316,631 [.........130,082 |...evenniiiiiiiis fooreiiininiiiiens [ e [ e {0002
Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/20/2024 |. 06/20/2025 |........ 17,657 |...... 96,639,763 [.......... LYK A U 8,189,253 |..vvvniiiiininn oo 7,809,416 [..eeueeens [onnnns 7,809,416 |....... (379,837)|cccuvneevinnnnnns foovevvninnieiiinn e e | e 0002
. [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 06/20/2024 . 06/20/2025 |..........9,600 [....... 52,542,432 ... BAT3AT | o 4,452,445 (..o e 4,245,930 [..eeeeenns | 4,245,930
........................... Equity .......|BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |. 06/20/2024 |. 06/20/2025 ceeee... 469........2,566,917]..........5473.17 cnn 20785210 [ | 207,481 [ . 207,430
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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)
Indexed Universal Life
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 06/20/2024 . 06/20/2025 |............ 262 |........ 1,433,971 1.......... LYK T T/ F AR 121,515 [ s 115,879 [.eveneeeecs o 115,879 |.......... [ESTCTS) AR FERRRRRRR R RN [N 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/20/2024 . 06/20/2025 |............ 220 [........ 1,288,384 ....48,520 | ...
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 07/19/2023 |. 07/21/2025 |... 10,382,300 |...... 10,382,300 [...cevvvvnnnnns 101]...... 1,250,029 [oeiveiieeeies e o 1,724,863 [..eoeeeenns | 1,724,863 [.........583,703 |oeevnniiiiiiis [ [ e | et 0002 .oovvvnnnnns
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ... | oo Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 07/19/2023 |. 07/21/2025 |....... 335,500 |.......... 335,500 |..ccvuunnnnns 101.......... 40,394 | e | K2 I 55,738 [..ennnnenn LLCTR:1C728 R AR RPN RN U 0002 .oovvvnnnnne
Indexed Universal Life Barclay's Bank PLC
Call on SPX ............ ... |Exhibit 5 ... [Equity ....... ... GBGSEF7VJPSI70UKS573 | 07/19/2023 |. 07/21/2025 |.......... 2,158 |........ 9,951,358 |.......... 4611.38 |...... 1,274,600 [..oovvvnieieiis e o 2,448,072 | .coeenennn [ennnnn 2,448,072 |...... L 72N R R R R,
Indexed Universal Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 07/19/2023 |. 07/21/2025 |............. 595 | 2,743,771 |.......... 4611.38 |......... ST U AR RPN 674,978 | ..evvneeees [ 674,978 |......... 300,183 [ovenieiieniinens Joevrnineeeeriiies [ e | e 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJPSI70UK5573 | 07/19/2023 |. 07/21/2025 |............ 330 |....... 1,506,688 |.......... 4565.72 |......... ALK U AR RPN 387,240 [.eeveneens [ 387,240 |......... R (CIETN0Z Y I R R R RN [N 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJPSI70UK5573 | 07/19/2023 |. 07/21/2025 |............ 128 [ 567,200 .......... 4611.38 [.......... PN PO EPP AR 139,533 | cevvviee [ 139,533 |...ounnnn 62,005 |.eevvnniiiiinii [ [ e | s 0002 .oovvvnnnnne
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXTO9  |. 08/10/2022 |. 07/21/2025 |............ 148 1.......... 582,630 |.......... 3936.69 |......... KU OO R AR IR U 255,8% |.......... L1077 S FUUU R U NN 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 08/21/2023 |. 08/19/2025 |... 11,760,800 |...... 11,760,800 ........ccee 101]...... 1,433,642 |.ooveeineiiiins [ e 2,604,453 | ..coovnnnnn fennnnn 2,604,453 |......... 797,335 |oeevveeninvinnnn oo e [ 0002 .oovvvnnnnns
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 08/21/2023 |. 08/19/2025 |....... 399,000 [.......... 399,000 ....eeerennn 101.......... 1K O RN R 88,359 | ..oeeviinnn [ 88,359 [..unnnnenn 2051 1) S FOPRRUUU R AU RTINS 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/21/2023 |. 08/19/2025 |.... 11,571,577 .coveens 444377 |...... 1,595,731 P A 3,369,628 | ....cevunnn [eunnnn 3,369,628 |...... 1,380,771 |oveveeieiiiens fooeeiii e e | s 0002
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/21/2023 |. 08/19/2025 |............ 867 |........ 3,852,749 |.......... A443.77 | LS H 2 R R R 1,121,915 .o e 1,121,915 [......... 459,727 | oo e [ 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/21/2023 |. 08/19/2025 |............ 231 ... 1,016,347.......... 4399.77 |........ LLYAR:T£: ) R AT R 307,697 [.evveneenns o 307,697 |......... 123,989 |oevveniiviiiinns foeveviicccens e e | s 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/21/2023 |. 08/19/2025 |.... . 648,790 ... 444377 |.......... 89,469 ...188,927 | ... ... 188,927 |.......... 77,417 |.
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 09/19/2023 |. 09/19/2025 |... 10,906,000 |...... 10,906,000 |...cevunnnnnnns 101]...... 1,370,884 |.oevvneeeciinin oo | 2,294,590 [..eeeeennn |oenne 2,294,590 |......... AT VN O FORRRRRN R RN [N 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 09/19/2023 |. 09/19/2025 |....... 467,300 [.......... 467,300 ....eeeennnn 101.......... LIV R RN R 98,319 | .eeeeeiis [ 98,319 [...nn..een 30,668 [.....ccvvvnnnnins e [ e | e 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/19/2023 |. 09/19/2025 |.......... 2,454 |...... 11,014,509 |.......... 4488.39 |...... 1,489,140 [.ooeievneniiis e o 3,128,475 | .cevvrennnn [ennnns 3,128,475 |...... 1,290,912 [oevniiiiiiienns oo [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 09/19/2023 |. 09/19/2025 |............ FZA T . 3,460,549 |.......... 4488.39 |......... 467,859 |..vveneeeiiiii o e 982,907 [.evveneenns o 982,907 |......... 405,580 [.vnnniiviinnnnnns foevnnineeeeieiien [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 09/19/2023 |. 09/19/2025 |............ 167 |.......... 742,140 .......... 443,95 |......... 105,992 [oennveviiiieees Jovveniineeieiiens [ 219,211 [ o 219,211 |oeeennnns 88,951 [ooiiiiiiiiniins e [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 09/19/2023 |. 09/19/2025 |............ 142 | 637,351 .......... 4488.39 |.......... LT (CIe N RN AR RN 181,028 |.ooeeeeinns |eveennn 181,028 |.......... LI U FPUUUU R RO NN 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2023 |. 10/20/2025 |... 10,976,100 |...... 10,976,100 |...cevvnnnnnens 101]...... 1,001,024 [ | o 2,763,837 [.eveeeenns [ 2,763,837 |......... LTIV N R FORRR R R RN RN 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2023 |. 10/20/2025 |....... 321,200 [....nn.... 321,200 f..euiennnnn 101.......... 46,638 |....oeeiiiiiens | feees 80,880 |.eeevernnnn [ernnnnns 80,880 |.......... 22,369 |.evvennieiiinnnns fooreieiien e e [ s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2023 |. 10/20/2025 |.......... 2,628 |...... 11,365,010 .......... 4320.78 |...... RIRCICLCT TGN PR (PR RN 3,773,227 | v fennnnn 3,773,227 |...... 1,451,231 [oniiiiiiienens e [ e | e 0002 .oovvvnnnnns
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2023 |. 10/20/2025 |.... 932 [ 4,026,967 |.......... 4320.78 |.........566,050 P A 1,338,146 [..coeeeees | 1,338,146 |.........514,668 |.
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |. 10/19/2023 |. 10/20/2025 |............ 216 |.......... 924,048 ...cuunnnnnnns 278 ]........ 136,871 [.oovvvveniiiiinn o foeeennnnn 318,072 | .eeveneeeen o 318,072 ......... 120,497 [ i fon e | e 0002 ..oevennnnns
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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)
Indexed Universal Life
Call on SPX ..vvevee. Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBNPROSKSPS3 . 10/19/2022 |. 10/20/2025 |............ LEC ] 513,627 ... 3695.16 |......... 105,745 |-veeveveeereeen oo oo 276,188 [.eveveees |orenee 276,188 |.......... 86,242 [..voveerevereies |oreeeeieeeeieenens Jerereeeieeeeees oo | e 0002 ............
Call on SPX .. Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2023 |. 10/20/2025 |.... .. 501,210 .. 4320.78 |..........70,453 ...166,550 | ... ....166,550 |...
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 11/20/2023 |. 11/19/2025 |... 14,082,200 |...... 14,082,200 [...cccvvnnnnnns 101]...... 1,685,639 [..oooveenieniiis e e 2,859,447 | .coverin [ennnnn 2,859,447 |......... ECie L 1/ R N R RN RN 0002 .oovvvnnnnns
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ... | oo Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 11/20/2023 |. 11/19/2025 |....... 571,900 [.......... 571,900 |...eviieinnnnn 101.......... 68,456 [....oeveeeninnns fevinninieiiiienn [ 116,127 | oo | 116,127 |.......... 36,324 |.evveneiiiinnn foereiiin [ e | s 0002 .oovvvnnnnne
Indexed Universal Life Barclay's Bank PLC
Call on SPX ............ ... |Exhibit 5 ... [Equity ....... . GSGSEF7VJP5170UK5573  |. 11/21/2022 |. 11/19/2025 |............ 163 .......... 643,840 (.......... 3049.94 [........ T ULCIUN R AR RPN 289,239 |... 289,239 |.......... 97,973 |veeneievinnns foereriics e
Indexed Universal
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/20/2023 |. 11/19/2025 |.......... 2,968 |...... 13,631,579 .......... 4592.85 |...... 1,730,672 | oo e 3,632,026 |...cevvunnn feunnnn 3,632,026 |...... 1,628,760 [.oovvvveeniiiinnn foeereeiiinnes v [ | s 0002 .oovvvnnnnne
Call on SPX ..vvevee. Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBNPROSKSPS3 . 11/20/2023 |. 11/19/2025 |............ 951 |....... 4,367,800 |.......... 4502.85 |........ 554,538 [...ouvevererees [ o 1,163,766 [..overene [ovee. 1,163,766 |......... 489,842 [...vevevees [ o o | e 0002 ............
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/20/2023 |. 11/19/2025 |............ 285 |........ 1,296,003 .......... 4547.38 |......... 174,325 [ | o 359,426 | .oevvvrnnnn [ 359,426 |......... 48,745 [ e [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/20/2023 |. 11/19/2025 |............ 169 |.......... 776,192|.......... 4592.85 |.......... oL TSI R EPRPRR AR 206,810 [..oeeeeennn |ovnennns 206,810 |.......... 87,049 [ciiiiiiiiniins | [ e | e 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 12/19/2023 |. 12/19/2025 |... 14,456,700 |...... 14,456,700 [......cevnnnnns 101]...... 1,687,346 [.oooeeiieeeces e o 2,465,605 | ...ccvvnnnn [onnnnn 2,465,605 |........ 808,650 [..evvvvveniiiiinn freeeeeiininees feveniinniinenn [ | i 0002 .oovvvnnnnns
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 12/19/2023 |. 12/19/2025 |....... 585,300 [.......... 585,300 |...ueeiinnnn 101.......... 64,266 |......ooevvnnnnns |oeviiiiniiiiiinn e 99,824 | ..oovviit [ 99,824 |.......... 32,739 |veeeniiiiinis fooreien e e | s 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/19/2023 |. 12/19/2025 |.... 12,362,800 |.......... 4816.05 |...... 1,513,281 P A 2,730,167 [.eveeneeens [ 2,730,167 |...... R Z I 0510 R R RPN AR U 0002
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/19/2023 |. 12/19/2025 |............ 723 |ceenenn 3,482,004 |.......... 4816.05 |......... 426,218 |evveeeeeiini [ e 768,956 [..evuneeens o 768,956 |......... 349,262 |..oevvneeiiiinnn oo e [ 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/19/2023 |. 12/19/2025 |............ 248 |........ 1,194,380 .......... 4816.05 |......... 146,199 [o.enveiiiiinees v [ 263,764 | ..eveneenes o 263,764 |......... RRICR: (0728 SR R R RN [N 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/19/2023 |. 12/19/2025 |.... ... 929,832).......... 4768.37 |.........120,804 ...214,688 | ... ....214,688 |.......... 95,723 |.
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/19/2022 |. 12/19/2025 |............ 1841.......... 702,449 |.......... 3817.66 |......... 136,331 [oeeeieciinieees Jovveiiineeiiinens [ 349,867 [..evvneenns [ 349,867 |......... R RVICTE N R RO R RN [N 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573 | 01/19/2024 |. 01/20/2026 |.......... 1,990 [........ 9,727,538 |.......... 4888.21 [cuvneiiiiininnns foeeeinnnn RNV P R 2,046,254 | ..oovvnnnnn fennnnn 2,046,254 |...... L] (7007 R U RPN RN U 0002 .oovvvnnnnns
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJPSI70UK5573 | 01/19/2024 |. 01/20/2026 |............ 851 [........ 4,159,867 .......... 4888.21 [cvvneeiiiiininnns foeeeinnnn 312,196 [ovvnniiiiiniinns foeeennnn 875,056 [..evuneeens forrnnnn 875,086 |......... 562,860 [....oeevvvnnnnins foerrninieeeninien [ e | e 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX .oveeeee. Exhibit 5 ... |EQUItY weover [ eeeieeieeeeene G5GSEF7VJP5I70UKS573 | 01/19/2024 |.01/20/2026 |............ 220 |....... 1,075,406 |.......... 4888.21 |oveveereeereeens e 80,709 [.vvveererereres foereins 226,219 [ oo [ 226,219 |......... 145,510 [o.vveereeeeeeens Joreeeeeeeeeens Joeereeeeeeeeees foereeeeeeeee | e 0002 ............
Barclay's Bank PLC
Call on SPX .oveeeee. Exhibit 5 ... |EQUItY weover [ eeeieeieeeeene G5GSEF7VJP5I70UKS573 | 01/19/2023 |.01/20/2026 |............ 154 ..o 600,423 .......... 3898.85 |........ 108,812 [o.veveveeeerees [ o 284,275 [ cveeveres [ 284,275 |.......... 93,845 [..vveerevereiens |oreeieieeeeeeeens e oo | e 0002 ............
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573 | 01/19/2024 |. 01/20/2026 |............ ... 682,413 [.......... 4839.81 |.oevveeiiiiiinnn feeeeees 85,848 [ s 150,202 | ceveviins [ 150,282 |.......... 64,404 |..oovnniniiinin [ [ e | s 0002 .oovvvnnnnne
Call on 40%SPX, Vel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXT09  |. 01/19/2024 |. 01/20/2026 |... 10,648,900 |...... 10,648,900 |....evvvnnnnens {01 I RN 1,193,742 |eeveeeiiiiiien o 1,851,564 [ [ 1,851,554 |......... (S50 1 -2 R FR R R RN RN 0002 .oovvvnnnnne
Call on 40%SPX, Vel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXTO09  |. 01/19/2024 |. 01/20/2026 |....... 816,300 |.......... 816,300 |...cevunnnnnnns LU R R 91,589 |evveiiiiinins | 141,932 | o [ 141,932 |.......... 50,343 |.evveeeieiiini fooreiei e e | s 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 02/20/2024 |. 02/19/2026 |... 11,309,100 |...... 11,309,100 |..cevvennnnnens {01 I RN 1,234,954 |..oovvnneniiiinnn [ 1,683,133 [.ceeeeeeeis | 1,683,133 [......... L7000 VN R R R RN RN 0002 .oovvvnnnnns
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . GSGSEF7VJP5170UK5573  |. 02/20/2024 |. 02/19/2026 |....... 757,700 |.......... 757,700 P FEPT 112,768 | ... ... 112,768 |..........30,028 |.
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Exhibit 5 ... GSGSEF7VJP5170UK5573 ). 02/21/2023 |. 02/19/2026 |............ N 619,588 ].......... 3997.341........ 116,073 [.oovvvvniiiiien e oo 274,951 | oo | 274,951 )..ouunnnes 93,053 |..evvnniiiiinnnns fooveiiiiiinn e i | e, 0002 ..oevennnnns
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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)
Indexed Universal Life
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/20/2024 . 02/19/2026 |.......... 2,434 |...... 12,231,507 .......... 5025.27 |.vvevnneeeiiinnn fens 1,513,802 [.oovvvvennniiins Jevnen 2,300,232 | .eeeerinnnn fenennn 2,300,232 |......... T VN N FORRRURN R R [N 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/20/2024 |. 02/19/2026 |.... 3,718,700 |.......... 5025.27 |.. 460,236 |... ...699,331]... ....699,331.........239,095 |. .0002 ...
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 02/20/2024 . 02/19/2026 |............ 321 | 1,613, 112|.......... 5025.27 |vvvveneiiiinnnn fereeees 199,643 |.ovvvniiiiininns oo 303,358 | .oeevrnnnnn [ 303,358 |........ 103,716 |oeveeeeeeivennnn [ e [ 0002 .oovvvnnnnns
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 02/20/2024 . 02/19/2026 |............ 287 | 1,179,196 |.......... TET) 1 F AR 154,946 |.oevvniiiiiinnns |oeveinnnn 232,693 | .oeeeeiis [ 232,693 |.......... FZALI0 U FUU R RO NS 0002 .oovvvnnnnne
Indexed Universal Life Barclay's Bank PLC
Call on SPX ............ ... |Exhibit 5 ... [Equity ....... ... GBGSEF7VJPSI70UK5573 |. 03/19/2024 |. 03/19/2026 |.......... 1,791 ........ 9,367,467 |........... 52303 [.eoiiiiiiiiniiies Joenens 1,191,015 [ o 1,460,603 |......cceun |oeene 1,460,603 |......... 269,588 [....iiiiiiiniinns foereniinieeeeinnn o {0002 ............
Indexed Universal Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJPS170UK5573 | 03/19/2024 |. 03/19/2026 |............ 702 |....... 3,671,671 .cccveennns 52303 [.ooiiiiiiiiiiens fernins 466,830 [....ueiiiiinnnnns foerennnnn 572,498 | .oevvrin [ 572,498 |........ 105,668 |.vvvvneeiivinnnn [ e [ 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573 | 03/19/2024 |. 03/19/2026 |............ 138 .......... 721,781 52303 |.ooveiiiiieiiiins feeeeees ISR (V) O R, 12,642 | oo [ 112,542 |.......... 20,772 [eeeeiiiiiiinnnns | [ e | e 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573 | 03/19/2024 |. 03/19/2026 |............ 128 [ 636,957 |.......... B78.51 [ceeiiiiiiiieees | 85,831 [cooiiiiiiiiiienns Jevnins 104,764 [.eeeeeeeees oo 104,764 |.......... ECTReic 7. NN FRNRRRR RN RN RN 0002 .oovvvnnnnne
Call on 40%SPX, Vel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXT09  |. 03/19/2024 |. 03/19/2026 |... 11,199,900 |...... 11,199,900 [....cevvvnnnnns {01 I RN 1,309,268 [...oevvvveneienes Jovnnnn 1,404,590 [..ovunneens fonnnns 1,404,590 |.......... 95,322 [..ovviiiiniiiinn fereeeeeeenins e [ | 0002 .oovvvnnnnne
Call on 40%SPX, Vel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 03/19/2024 |. 03/19/2026 |....... 636,200 |.......... 636,200 |........ccunnn LU R R FLIX ) P RPN 79,786 [.evvneeees [ 79,786 |........... LSR5 1 PO KRR RN RN 0002 .oovvvnnnnns
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXT09  |. 03/20/2023 |. 03/19/2026 |............ 18 .......... 466,285 |.......... 3951.57 |.ovvvenn 83,605 [..unniiiiiiinnes Joeviiniinieiiiinn [ 214,632 | .eeeeein [ 214,632 |.......... (51 1/ R FOPRUUU RO RO N 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 |. 04/20/2026 |.... 11,027,146 |...vveen . 5016.9 [ o 1,484,844 |... P A 2,167,497 [.eveeeeeeen [ 2,167,497 |.........682,653 |.ooeeveneiiiiinn e i [ | 0002 ...
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 |. 04/20/2026 |............ 537 |ovvunnnn 2,694,075 )....uunnnn. 5016.9 |evveniiiiinins | 362,767 [cvvneeeeiiinnnnns foevennnnn 529,548 | .oeveninn [ 529,548 |........ 166,781 |oevvveeeivvennnn [ e [ 0002 .oovvvnnnnne
Call on SPX .veevee. Exhibit 5 ... |Equity ....... Societe Generale .. O2RNESIBXPAROTDBPUA |. 04/19/2024 |.04/20/2026 |............. 222 .. 1,102,725 ... 4967.23 [.cveveeeeees [ LR 7 N R 226,959 [ veveves [ 226,959 |.......... 70,372 |oeereveereeeeenes feoreeeeeeeiees e oo | e 0002 ............
Call on SPX .. Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 |. 04/20/2026 |.... ... 767,586 103,358 |... P FEPT 150,877 | ... ... 150,877 |... .0002 ...
Call on 40%SPX, Vel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/20/2026 |... 11,288,300 |...... 11,288,300 |..cevvennnnnnns {01 I RN 1,394,105 [oevveniiiiiiinnns oo 1,791,263 [..eeeeeenns | 1,791,263 |......... RCIC 7 £ R R R RN RN 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/20/2026 |....... 451,300 [.......... 451,300 |..euniiinnnn LU R R (SR P RN 71,614 [ o 71,614 .......... LLSTR: 74 R AR KPP AU SUUUN 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... KB1H1DSPRFMYMCUFXTO9  |. 04/19/2023 |. 04/20/2026 |............ JEE T . 801,822|.......... 4154.52 |......... 140,239 [oevnieiiiieees v o 321,083 | .oeeeeiis [ 321,033 |........ T30 | [ e [ 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 05/20/2024 |. 05/19/2026 |.......... 1,942 (...... 10,411,470 |........... 5361.21 |eveveeeieiiinnn [ 1,313,489 [oovveiiiiiinnnns oo 1,492,062 [..evnnneens [ 1,492,082 |......... 78,573 [ v [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5170UK5573 | 05/20/2024 |. 05/19/2026 |............ 571 ... 3,061,251 .......... (5100 A I R R 386,201 [covneiiiiiniin foeeennnn 438,706 [..evvneenes o 438,706 |.......... 52,505 |.evvvnniiiiinnn fooreiiiicn e e | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... G5GSEF7VJP5170UK5573  |. 05/20/2024 |. 05/19/2026 |............ 227 |ovueennn 1,204,946 |.......... 5308.13 |.oevvveiiiiiiinnn [ 161,010 |ooevveeiiiiinnnn o 182,414 [ .o o 182,414 |.......... 21,804 | foee e e | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5170UK5573 | 05/20/2024 |. 05/19/2026 |............ L . 713,041 1.......... 5361.21 |oeveveeiiniiinnn feeeeeees 89,956 |..evvnniiiiiiinnn [ 102,186 | .ooevevvnnn |evennnns 102,186 |.......... 12,230 [oeneeiiiiniines foevvrieeeeeenees [ e | e 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... KB1H1DSPRFMYMCUFXTO09  |. 05/20/2024 |. 05/19/2026 |... 11,845,600 |...... 11,845,600 |....cuvnnnnnens {01 I RN 1,375,274 |ovveeieiiiiinen oo 1,254,086 |.........o. |- 1,254,066 |....... (PRI} U FPUURPR RO R TN 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... KB1H1DSPRFMYMCUFXTO09  |. 05/20/2024 |. 05/19/2026 |....... 655,700 [.......... 655,700 .....cceevnnnnn LU R R 76,067 |ooveeeenieiiiinnn oo 69,417 [.eeeeeeeees [ 69,417 |.......... [(CTCE.)) R FERRURRR R RN [N 0002 .oovvvnnnnns
Call on SPX .. Exhibit 5 ... . KB1H1DSPRFMYMCUFXTO9  |. 05/19/2023 |. 05/19/2026 |.... .... 806,204 ....315,764 .{0002 ...
Call on 40%SPX,
A0%MXEA, 20%MXEF ... |eooeiiiiiiiiiiiiiiiiiinnns Exhibit 5 ... G5GSEF7VJP5170UK5573  |. 06/20/2024 |. 06/22/2026 |... 10,313,300 |...... 10,313,300 f...ccevvnnnnnns 101 ] e 1,144,776 [ o 1,137,072 .o | 1,137,072].......... (7,704)] oo o fovveeniinnniiienns fooniiiics | eeeeeinnn 0002 ..oevennnnns




STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

¢l903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 06/20/2024 |. 06/22/2026 |....... 572,600 |.......... 572,600 ......cccvnnnnn LU R R [SKTRSISIT N A RN 63,131 [ [ 63,131 [ouennnnnns (7)) FOR RPN PR RN 0002 .oovvvnnnnne

Barclay's Bank PLC

Call on SPX .. Exhibit 5 ... |Equity .. . GBGSEF7VJP5170UKS573  |. 06/20/2023 |. 06/22/2026 |....

.... 662,695

....227,247 |...

Call on SPX ............ Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 06/20/2024 |. 06/22/2026 |.......... 1,710 ........ 9,452,709]........... 5527.9 | | 1,197,499 | [ 1,166,237 [.conrneae |oeee 1,166,237 |......... (K2 1:CK)) A ISR RO ROPIUUTRRRROR EUTURRNY 0002 ............

Call on SPX .evevevviins oot Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 06/20/2024 |. 06/22/2026 |............ 819 |........ 4,527,350 |........... 5527.9 e [ 573,539 |- oo 558,566 [..oouvreees |oeennnns 558,566 |......... (QUIRTK)) A U RO RSORUUTRRRROR EUTURRNY 0002 ............
Indexed Universal Life

Call on SPX ............ ... |Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 06/20/2024 |. 06/22/2026 |............ 162 |.......... 886,654 .......... S473.1A7 |oeeeeeee [ 119,051 [ouveeeeiiiiienn [ 116,050 |.....ccoenn |- 116,050 | (3,001)]. e e e [
Indexed Universal

Call on SPX .evevevviins oot Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 06/20/2024 |. 06/22/2026 |............ L) 801,546 |........... 5527.9 e [ 101,582 [ [ 98,891 |.eeeeeeiis [ 98,891 [.......... (2,851)[.eeeeeeeiiiieees [ e e | 0002 ............
Indexed Universal Life Barclay's Bank PLC

Call on SPX .evevevviins oot Exhibit 5 ... [Equity ..o | oo G5GSEF7VJP5I70UK5573 . 07/19/2023 |. 07/20/2026 |............ 107 |.......... 488,532|.......... 4565.72 ... 85,470 [c.eveeeeiiiieens [ [ 147,729 (oo [ 147,729 |.......... 57,91 [ foee o e e 0002 ............
Indexed Universal Life

Call on SPX .evevevviins oot Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 08/21/2023 |. 08/19/2026 |............ 123 s 541,172 .......... 4399.77 |......... 100,642 | o foeeens 187,232 [ oo [ 187,232 |.......... [61:30(01 ) AU RRPIUUEURRRN RPN ROPTIUEURRRRO BTN 0002 ............
Indexed Universal Life

Call on SPX .evevevviins [ oo Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 10/19/2023 |. 10/19/2026 |............ 161 |.......... 688,758 |.............. 4278 |......... 128,977 | o ol 265,069 [..uvveees |oeennns 265,069 |.......... L7107 U R R R PN 0002 ............
Indexed Universal Life

Call on SPX .evevevviins oot Exhibit 5 ... [Equity ....... Societe Generale .. O02RNE8IBXPAROTDBPU41 . 04/19/2024 |. 04/19/2027 |............ LRK R 561,297 .......... 4967.23 | o 102,717 | oo 138,079 [.oeeeeiis [ 138,079 |.......... KT 72N IO R R R PO 0002 ............

Morgan Stanley &
Co. International,
Call on NDX ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... PLC weeeeeeeiiiieens 4PQUHN3JPFGFNF3BB653  [. 07/25/2022 |. 07/24/2024 |............ 500 |....... 6,000,000 ............ 12000 |...... 1,437,876 [ [ [t 3,864,519 [.....ccue fennes 3,864,519 |...... 1,256,553 |- ommeeeeeeeeiees oo fe 0001 ...........
Morgan Stanley &
Co. International,

Call on SPX .. Variable Annuity ..... Exhibit 5 ... 4PQUHN3JPFGFNF3BB653 . 09/16/2021 |. 08/16/2024 |.... 6,712,500 ..841,908 B 1,525,675 | uvveeeees o 1,525,675 |.........771,793 |.

Call on RUT ............ Variable Annuity ..... Exhibit 5 ... BATYDEBBGKMZO031MB27  [. 01/14/2022 |. 09/18/2024 |.......... 7,500 |...... 16,725,000 [.....cveeeee 2230 |...... 2,230,425 [coooeeiiiieeen [ | 106,247 [.ooeeennins [ 106,247 |....... (434,687))...ccvveeeeeeen |eeeiiiiineeeeis e oo | eeeeinns 0001 ...........

Call on MXEA .......... Variable Annuity ..... Exhibit 5 ... [Equity ....... HSBC Bank PLC ...... \IP6152YZBEUBUXPYFY54  [. 05/30/2024 |. 09/18/2024 |.......... 5,000 |...... 10,800,000 .............. 2160 |- o 1,295,650 |...eeveeeeeeiins oo 936,819 [..ovvveees |oeenes 936,819 |....... (358,831)]...ceeeeeeees Joeeeiiiieeeeeis Joeeieeeeeeees e | e 0001 ...........
Wells Fargo Bank,

Call on RUT ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  [. 06/24/2024 |. 09/20/2024 |.......... 2,600 |........ 5,335,200 |....ccccnnnne 2052 [ [ 187,200 |- oo 199,788 [..oooennns fereennne 199,788 |.......... 12,588 |- oo o o | e 0001 ...........
Goldman Sachs Bank

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... USA e KD3XUN7COT14HNAYLUO2 . 11/16/2022 |. 09/25/2024 |.......... 3,000 |...... 13,350,000 |.....coveennns 450 |...... 1,118,597 | e o 3,202,806 |..vveeeeen fouenen 3,202,806 |...... 1,547 677 | foeeiieceecei e o | e 0001 ...........
Royal Bank of

Call on NDX ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... Canada ............... ES7IP3USRHIGC71XBU1T  [. 11/07/2022 |. 09/25/2024 |............ 750 |....... 8,625,000 |............ 11500 |...... 1,309,875 |- Joeeiieeeeces o 6,252,301 [..ooovinns feunns 6,252,301 |...... 1,912,332 | oo oo e 0001 ...........
Morgan Stanley &
Co. International,

Call on RUT ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... PLC v 4PQUHN3JPFGFNF3BB653  [. 10/08/2021 |. 10/07/2024 |.......... 3,000 |....... 6,750,000 |.............. 2250 |...... 1,017,781 | o foiieees 51,148 |t [ 51,148 |....... (QL72R:127.)) U ISR KU RUUUURON EUUURRoY 0001 ...........
Goldman Sachs Bank

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... [V N KD3XUN7CBT14HNAYLUO2  [. 10/12/2021 |. 10/11/2024 |.......... 2,000 |....... 8,700,000 (........ccu... 4350 |...... 1,187,222 | | o 2,355,731 [.eeeeeiis [t 2,355,731 |...... 1,085,748 | [ oo | | e 0001 ...........

Morgan Stanley &
Co. International,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... PLC weeeeeeeiiiieens 4PQUHN3JPFGFNF3BBE53  [. 10/29/2021 |. 10/28/2024 |.......... 1,500 |....... 6,825,000 |......c0ueunnn 4550 |......... 960,238 |-.oeieeeeeees Joeeiieeeee e oo 1,495,517 |.evveeeees e 1,495,517 |......... 739,550 |..eeeeieeieiiin Joerieeeeeeeees o oo | e 0001 ...........
Morgan Stanley &
Co. International,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... PLC v 4PQUHN3JPFGFNF3BB653  [. 11/01/2021 |. 10/29/2024 |.......... 2,500 |...... 11,500,000 f....coveneee 4600 |...... 1,569,854 |...vvvveeeeeeiis [ o 2,375,462 [ ..o fnnns 2,375,462 |...... 1,205,270 |oeeeeiiiiieeiis foeeeiiiieeeeiis oo oo | e 0001 ...........
Morgan Stanley &
Co. International,

Call on MXEA .......... Variable Annuity ..... Exhibit 5 ... [Equity ....... PLC wovviiviiiiiiies 4PQUHN3JPFGFNF3BB653 | 11/23/2021 |. 11/18/2024 |.......... 4,000 |....... 9,400,000 [...vvvvvnnnnee 2350 [.eeeenen 896,000 [..evvveevnennnnnnn Jooreeiiiiiiiiieens foeeees 326,923 | oo | 326,923 |......... (28,135 foeeeieeeeeees oo e | e 0001 ...........
J.P. Morgan Chase

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7  |. 12/06/2021 |. 12/03/2024 |.......... 3,000 |...... 13,725,000 f...evvvvnnnnee 4575 |...... 2,010,000 [.vvvvevvvvnnnnnnns Jooveeiiiiinieeenns oo 2,004 474 [ ... o 2,994 474 |...... 1,460,804 [...eevvveeennnnnns | e fe | 0001 ...........
Goldman Sachs Bank

Call on RUT ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... USA e KD3XUN7COT14HNAYLUO2 . 12/14/2021 |. 12/11/2024 |.......... 8,000 |...... 16,800,000 .............. 2100 |...... 3,087,077 |eeeeeeeeeeeis oo oo 763,488 [ ..ccvvveee |oeennns 763,488 |....... (483,863)].....veeeeeeeen Joeeeriiieeeeeeis Joeeiieeee s e | e 0001 ...........

Goldman Sachs Bank
Call on MXEA .......... Variable Annuity ..... Exhibit 5 ... [Equity ....... USA eeveeeiiiiiena KD3XUN7C6T 14HNAYLUO2 . 02/03/2022 |. 01/30/2025 |.......... 6,000 )...... 13,500,000 .............. 2250 |...... 1,500,000 [..eeeeeiiiiinene oo e 1,082,987 |..ccveees .o 1,082,987 |......... 134,189 [ [ e e | 0001 ...........




STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

€17903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier 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)
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 02/21/2023 |. 02/19/2025 |..........5,000 |...... 22,125,000 L4425 1,869,750 J IO 5,994,976 | ..covvunnns feunnnn 5,994,976 |...... 2,646,680 |. . {0001 ...
Bank of America, NA
Call on MXEA .......... Variable Annuity ..... Exhibit 5 ... |Equity ..o [rrriniiiiis BATYDEB6GKMZ0031MB27  |. 03/02/2022 |. 02/28/2025 |.......... 6,000 |...... 12,720,000 |..c.cvennneeeen 2120 |...... 1,468,500 |-eevveeeeeeennn feeeeeeeii | 1,769,072 [ ..eeevennn |oeeee 1,769,072 |.......... 283,067 [...eeeeeeneineee Jemmnneeeeeemnis foreeeeemeneeeeeen feeeeee | e 0001 .oeeneneees
Royal Bank of
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... Canada .........cc.... ES7IP3USRHIGC71XBUT1  |. 04/20/2023 |. 03/19/2025 |.......... 5,000 |...... 22,000,000 |ceevnnnnnnns 4400 |...... 1,999,400 [.eeeeeeeeeees Joeee e oo 6,190,933 | ..covvvnnns fennnnn 6,190,933 |...... 2,628,904 |...eeeeeeenni foeeeeee [ e | 0001 .oeeneneees
Royal Bank of
Call on RUT ............ Variable Annuity ..... Exhibit 5 ... Canada .........c..... ES7IP3USRHIGC71XBUT1  |. 04/18/2023 |. 03/26/2025 |.......... 3,000 |....... 6,150,000 |..............2050 [......... 431,400 |-eeeeeeeeeee o s 491,989 | .oovvvnn [ 491,989 |....... (161, 547)[. e eeeeeeeeeee e eeemns foeeeeeemeeeeeees [ | s 0001 .oeeneneees
Call on SPX .. Variable Annuity ..... Exhibit 5 ... .. [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/02/2023 |. 04/09/2025 |..........3,000 |...... 12,675,000 |..............4225 |...... 1,330,500 PN RN 4,231,513 | ceeeeein [ 4,231,513 |...... 1,656,139 |. ...10001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/02/2023 |. 05/14/2025 |..........4,500 |...... 18,000,000 ..............4000 |...... 2,621,250 J IO 7,368,311 [..oeeeenns [onnees 7,368,311 |...... 2,622,409 |. . {0001 ...
Royal Bank of
Call on RUT .. Variable Annuity ..... Exhibit 5 ... . [Canada ............... ES7IP3USRHIGC71XBUT1  |. 04/18/2023 |. 05/28/2025 |.......... 3,000 |....... 5,400,000 ...1800 [......... 832,500 J IO 1,075,817 | eovvvveens feeeenn 1,075,817 |....... (110,807)|. . {0001 ...
Call on SPX Variable Annuity Exhibit 5 ... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 05/16/2022 |. 06/20/2025 |. . 30,000 |..... 127,500,000 |.. 16,800,000 |.. ..42,891,276 42,891,276 |.....16,627,256 |. 0001
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/17/2023 |. 07/23/2025 |..........5,000 |...... 20,000,000..............4000 |...... 3,274,650 |..... JUTPRN IO 8,365,431 | ..ccvvunnns fennnnn 8,365,431 |...... 2,933,644 |. . {0001 ...
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... USA oo KD3XUN7CBT14HNAYLUO2  |. 10/12/2022 |. 08/20/2025 |.......... 6,000 |...... 24,750,000 |.......cevnnnn 4H25...... 2,694,000 [-...oeeeeennnneee foeeemnneeeeennnn feeees 9,442,508 |....ovvunns fennnnn 9,442,508 |...... 3,449,278 | oo [ e | s 0001 .oeeneneees
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeriniiiis BATYDEB6GKMZ0031MB27  |. 05/18/2023 |. 10/22/2025 |.......... 6,500 |...... 24,375,000 ......ccennnn 3750 |...... 5,889,585 ...eeeeeeeeeees feeeeneeeeeeeeenn o 12,600,667 |....ccvvvnn |oenee 12,600,667 |...... 4,001,127 [oeeeeeieeeeee e o e | s 0001 .oeeneneees
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... A e KD3XUN7CBT14HNAYLUO2 |. 01/21/2022 |. 03/20/2026 |......... 22,500 |..... 103,050,000 |-eevveennneees 4580 |..... 16,470,000 |-.eeeeeeeeeen foeeeeeeiieeeeees Jeees 29,361,760 [...oveeee |onnee 29,361,760 |..... 11,912,677 oo o e [ | 0001 .oeeneneees
J.P. Morgan Chase
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 03/29/2022 |. 03/20/2026 |......... 25,000 |..... 115,500,000 21,520,000 T 31,718,531 |... 31,718,531 [..... 13,008,529 |. . {0001 ...
Call on SPX Variable Annuity Exhibit 5 ... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 11/04/2021 |. 03/20/2026 |. .30,000 |..... 126,000,000 .. .5,160,000 |.. ..48,407,014 48,407,014 |..... 17,224,083 |. 0001
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/18/2022 |. 03/20/2026 25,000 |..... 110,000,000 21,150,000 TR S 36,217,046 | ... 36,217,046 |..... 13,731,016 |. . {0001 ...
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... BATYDEB6GKMZ0031MB27  |. 03/03/2023 |. 06/17/2026 |......... 12,500 |...... 39,062,500 |......ccennnnn 3125 ... 16,737,500 [-eeeeenneeeeeenn foeeeeeeeieees oo 32,139,882 |...ccevvnnn o 32,139,882 |...... 8,375,084 |- foeeeeeee [ e | s 0001 .oeeneneees
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... BATYDEB6GKMZ0031MB27  |. 03/10/2023 |.06/17/2026 |.......... 9,500 |...... 29,687,500 |.......ccnnnn 3125 ... 11,607,955 [.oeeeeeeeeeeeen [ oo 24,426,310 |....ccvvne o 24,426,310 |...... 6,365,026 [...ceeeeeenneeeee Joemnneeeeeenns foeeeeeeeeeeeeen e | 0001 .oeeneneees
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... . ... BATYDEBBGKMZO031MB27 | 11/17/2022 |. 08/12/2026 |..........3,000 |...... 10,200,000 3,580,170 |oveeeeeeeenenns PR PO 7,048,668 |......cceun |oenen 7,048,668 |...... 1,962,819 |. ...|0001 ...
Call on MXEA ... Variable Annuity ..... Exhibit 5 ... . [HSBC Bank PLC ...... MP615ZYZBEUSUXPYFY54 |. 05/30/2024 |.08/12/2026 |..........6,000 |...... 11,400,000 P A 3,320,056 | ..cevvvnnnn feunnnn 3,320,056 |...... 1,116,676 |. .|{0001 ...
Barclay's Bank PLC
Call on SPX ............ Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis G5GSEF7VJP5170UK5573  |. 08/14/2023 |. 08/21/2026 |......... 12,500 |...... 52,500,000 |.............. 4200 |..... 12,482,625 [c.enieiiiiniees [ o 21,045,148 [ ... | 21,045,148 |...... 7,304,414 |evveeeeiiinnns foeeee e e | s 0001 .eevnnenens
Bank of America, NA
Call on SPX .. Variable Annuity ..... Exhibit 5 ... B ... BATYDEB6GKMZO031MB27 | 04/10/2023 |. 09/09/2026 |..........7,000 |...... 23,800,000]..............3400 [...... 8,214,010 N 16,493,786 [........... |..... 16,493,786 |...... 4,581,255 |. .|{0001 ...
J.P. Morgan Chase
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 03/27/2023 |. 09/09/2026 |.......... 5,000 |...... 16,875,000 |.....evvvnnens 3375 |...... 5,545,000 [..envveveinnnnnnns fovveniinieniiinns [ 11,871,353 [.eeeneeecin [ 11,871,353 |...... 3,278,650 [o.eievieininiins fevniniieeeiin [ e | e 0001 .eevnnenens
Bank of America, NA
Call on SPX .. Variable Annuity ..... Exhibit 5 ... - BATYDEB6GKMZ0031MB27  |. 03/10/2023 |. 09/16/2026 |..........3,000 |...... 10,125,000|..............3375 [...... 3,243,930 PN RN 7,137,596 [.evenneeens [onnnns 7,137,5% |...... 1,968,949 |. ...10001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 10/13/2022 |. 09/16/2026 |..........7,500 |...... 25,312,500 |.............. 3375 [...... 7,429,500 P 17,843,989 [..eeveeeen |nnee 17,843,989 |...... 4,922,372 |. . {0001 ...
Wells Fargo Bank,
Call on RUT ............ Variable Annuity ..... Exhibit 5 ... NA s KB1H1DSPRFMYMCUFXTO9  |. 03/31/2022 |. 09/16/2026 |.......... 2,500 |........ 5,250,000 ......cevnnnnn 2100 |...... 1,143,500 [.eeeeeneeeees Jereeee e Joeeeennns 736,133 [ceveeeeees o 736,133 |......... (43,082)]-ceveeeeemmnnes foeeemmmmeeeeeenn [ e [ s 0001 .oeeneneees
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeriniiiis BATYDEB6GKMZ0031MB27  |. 11/17/2022 |. 10/07/2026 |......... 12,500 |...... 42,812,500 |......ccvnnnn 3425 |..... 14,751,750 [oeeeeeeeeeeeenn [ oo 29,293,298 [...eveeeees |onnee 29,293,298 |...... 8,163,736 [.eeeeeeeeeeeee Jemeeeeeeeens o e | 0001 .oeeneneees
Call on MXEA .......... Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP615ZYZBEUUXPYFY54  |. 05/30/2024 |. 10/14/2026 |.......... 6,000 |...... 11,400,000 |...couvvvnnene LEC[A[UN R RN 2,230,560 |..evvnniiiiinnnnns foeees 3,369,349 [..coeeennnn | 3,369,349 |...... 1,138,789 [ooevveiiiieieen [ v [ | s 0001 .evvnnnnens
Vel s Fargo Bank,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXTO9  |. 10/13/2022 |. 10/14/2026 |.......... 7,500 |...... 25,687,500 |.........c0en 3425 |...... [SHCT( N Vi< U A N 17,538,816 | .ooeeeeeens |oveee 17,538,816 |...... 4,834 174 |.eeveeieveennns foeeee e e | s 0001 .evvnnnnens
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.03/01/2023 [. 10/21/2026 |.......... 7,500 |...... 25,875,000 |......ccevnenn 3450 |...... 8,286,225 |uueeeeeeeeeeee feeeeneeeeeeeeenn o 17,435,858 [..eevveeeen |nnee 17,435,858 |...... 4,876,109 [...oeeeeeneeeee Jemeeeeeeeens o o | s 0001 .oeeneneees
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ..o [orrininiiiis BATYDEB6GKMZ0031MB27  |. 10/25/2022 |. 11/18/2026 |.......... 6,000 |...... 21,300,000 |-ceevvnnnnnns 3550 |...... 6,358,020 |...eeeeeennieees foeeenneeeeeeeenn s 13,490,495 | ..ovveennns fennnn 13,490,495 |...... 3,879,289 |- foeeeeeee [ e | 0001 .oeeeneeeee
Morgan Stanley &
Co. International,
Call on RUT ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653  |. 06/08/2022 |. 11/18/2026 |.......... 5,000 |....... 9,000,000 |..ccvuunnnnens 1800 |...... 2,462,843 |..oovveieiiiiin oo | 2,437,031 | coeeene [ 2,437,031 |......... ({70515} R AR R RN [N 0001 .eeennnnens
Goldman Sachs Bank
Call on RUT ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7CBT 14HNAYLUO2 ). 12/08/2021 |. 12/08/2026 |.......... 6,000 [...... 11,700,0001.............. 1950 |...... 3,777,600 [.oovvvveniiiins Jovvniiniiiiiinns foeeens 2,396,426 |.....ceunnn oo 2,396,426 |......... (74,759)]. v foovvevninniins foveeniniinenns v [ e {0001 L
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource 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 Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier 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)
Call on MXEA ... Variable Annuity ..... Exhibit 5 ... . [HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 05/30/2024 |. 12/08/2026 |..........6,000 |...... 11,250,000 |-evvveeeeeen 1875 [ e 3,272,100 |... J IO 3,546,123 | ..covvnnnns fennnnn 3,546,123 |.........274,023 |. . {0001 ...
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... BATYDEB6GKMZ0031MB27  |. 04/17/2023 |. 12/16/2026 |........ 10,000 |...... 36,750,000 |ccevvnnnnnns 3675 |..... 10,754,600 [-oeeeveneeeeeeenn foeeeeeeeieees oo 21,543,922 [..oeveeeein |nnen 21,543,922 |...... 6,335,316 |+evveneeeeemnnn fooeeeeneeeeen [ e | 0001 .oeeneneees
Call on SPX .. Variable Annuity ..... Exhibit 5 ... KB1H1DSPRFMYMCUFXTO9  |. 04/24/2023 |. 12/16/2026 |........ 10,000 |...... 37,000,000{..............3700 |..... 10,379,300 [-eevevveeeeeeenn [ oo 21,272,098 [ ..ovvneeees |onnee 21,272,098 |...... 6,246,575 |. ...|0001 ...
Call on RUT .. Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 03/09/2022 |. 12/17/2026 |.......... 6,000 |...... 12,000,000]..............2000 [...... 2,605,800 P A 2,200,239 | .eeeeniinns feennns 2,200,239 |....... (116, 366)|. .|0001 ...
Goldman Sachs Bank
Call on SPX .. Variable Annuity ..... Exhibit 5 ... fUSA L KD3XUN7CBT14HNAYLUO2  |. 01/26/2022 |. 12/18/2026 |..........6,000 |...... 26,760,000 |..............4460 [...... 4,938,000 P A 9,180,615 [..eeeveeees [ 9,180,615 |...... 3,331,568 |. .|{0001 ...
Call on RUT .. Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 03/23/2022 |.01/21/2027 |..........5,000 |...... 10,250,000 |..............2050 [...... 2,350,000 J IO 1,727,729 ... 1,727,729 0001 ...
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/17/2023 [. 01/27/2027 |.......... 7,500 |...... 28,687,500|..............3825 [...... 6,402,750 [.eenveiiiiiinnns fvvenineeiiennnn o 15,337,410 [.eeeneeeeen | 15,337,410 |...... 4,657,509 |..evvnniiiiinnnns fooreeinicn e {0001 ...........
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 02/28/2023 |. 02/10/2027 |........ 14,000 |...... 54,600,000 |.....ccuunnnns 3900 |..... 12,691,560 [.ooevvvnnieeiiinn [ oo 27,912,500 [..eunneennn [onnne 27,912,500 |...... 8,586,958 [....oevvvviiiiins v [ e | e 0001 .eevnnenens
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 05/30/2024 |. 02/17/2027 |........ 10,000 |...... 39,000,000 |.ceevvnnnnnns 3900 |+eeeeeeeeeeeeenn fens 8,865,300 [...oevveenneeeens Jeenen 19,949,736 | ..covvnnnns fnnnn 19,949,736 |..... 11,084,436 [.oeeeeeeeeeeee e [ [ | s 0001 .oeeneneees
J.P. Morgan Chase
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 09/12/2022 |. 02/17/2027 |........ 10,000 |...... 41,750,000 |.ceevnnnnnnns 475 ... 8,860,000 |-.vveeeeeeeenni foeeeeeeniieeeeeen feeees 17,733,608 [.eveneeeees [oneee 17,733,603 |...... 5,889,151 [oeeeeeeiiieieee Jemeeeeeeeees o e | 0001 .oeeneneees
Morgan Stanley &
Co. International,
Call on RUT ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653  |. 03/08/2023 |. 02/17/2027 |.......... 7,500 |...... 16,800,000 .............. 2240 |...... 1,963,847 [oeeiiiieieiis e o 1,923,970 [.evvennenns [ 1,023,970 |....... [QEIHCIe7)) R FPPUR R R [N 0001 .eevnnenens
Barclay's Bank PLC
Call on SPX ............ Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 08/14/2023 |. 03/10/2027 |.......... 2,500 |....... 9,750,000 .......ccuvnn 3900 |...... TR V720 Vi IO KPR 5,016,423 | ..ccevvnnns [ennnnn 5,016,423 |...... LIV L Y R R RPN R IR 0001 .eevnnenens
Bank of America, NA
Call on RUT ............ Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 12/09/2021 |. 03/17/2027 |.......... 2,000 |........ 4,440,000 |.............. 2220 |..ouun Leic N V8 RN FORRRPRR R 552,807 [.evvuneenns o 552,807 |......... [ZZ4:<)| O RN N RN [ 0001 .eevnnenens
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/17/2023 [. 03/17/2027 |.......... 8,500 |...... 33,362,500 |-.cevunnneeens 3925 |...... 6,866,045 [...eeveneeeeeeenn [ e 16,831,459 [...oveeeeen |nnee 16,831,459 |...... 5,197,798 [eeeeeeeeee e o e | 0001 .oeeneneees
Goldman Sachs Bank
Call on RUT ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA oo KD3XUN7CBT14HNAYLUO2  |. 01/05/2022 |. 03/19/2027 |........ 30,000 |...... 70,500,000 |-ceevvnnnnnns 2350 |..... 12,645,000 [-oeeevnneeeeeeenn [oemeeeeeeeeeees foeees 6,587,991 [..oeeens fonnnns 6,587,991 |....... (500,988)....ceeevennaeeee Jemmnneeeeemnni foreeeeemneeeeeen foeeeeee | e 0001 .oeeneneees
Morgan Stanley &
Co. International,
Call on MXEA .......... Variable Annuity ..... Exhibit 5 ... 4PQUHN3JPFGFNF3BB653  |. 11/04/2021 |. 03/19/2027 |........ 30,000 |...... 66,900,000 .....cc0unnnn. 2230 |...... 9,450,000 [...evvvverrnnnnnns fovvenninneniinnnn [ 11,232,635 | .ovevennnnn fennn 11,232,636 |...... 1,834,492 [oevniiiiiiinnns e [ e | e 0001 .evvnnnnens
Call on RUT .. Variable Annuity ..... Exhibit 5 ... . KB1H1DSPRFMYMCUFXTO9  |. 06/24/2024 |. 03/19/2027 |..........7,500 |...... 16,500,000 |...evvvneeeenn2200 founniivinnnnnnnns 10000 2,096,100 [onicinnnnnnnnns Joveeen 2,108,395 | ..oevvnnnnn [ennnnn 2,108,395 [ouuneennn 12,295 | e e [ | 0001 ...
Call on SPX ............ Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 07/19/2022 |. 03/24/2027 |........ 15,000 |...... 58,500,000 |....ccvuunnnns 3900 |..... 12,840,000 [.oevvveenieeiinnn foiiiiiiiiinns oo 30,115,225 |....ccevees o 30,115,225 |...... 9,208,414 |.eevvniiiiinns foereii e e | s 0001 .eevnnenens
J.P. Morgan Chase
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 03/27/2023 |. 04/07/2027 |........ 12,000 |...... 47,400,000 |....ccvnunnnns 3950 |...... 9,936,000 [...envveernnnnnnns fovvennnnneniiinnn [ 23,636,257 |..coeevnnnn o 23,636,257 |...... 7,351,426 |ocvveneeeeinnnn foeveiii e e | s 0001 .eevnnenens
Goldman Sachs Bank
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [USA ......ccceeiie KD3XUN7C6T14HNAYLUO2  |. 10/03/2022 |. 04/14/2027 |........ 12,000 |...... 49,800,000 4150 |...... 7,505,346 [..eneeeennninnns fovveniineeniiinns o 21,814,270 [.eeueneeeen | 21,814,270 |...... 7,143,073 |. ...10001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/18/2022 |. 04/14/2027 |..........5,000 |...... 21,125,000 L4225 5,355,000 J IO 8,790,025 [..evvneens fornees 8,790,025 |...... 2,912,420 |. . {0001 ...
Bank of America, NA
Call on RUT ............ Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeriniiiis BATYDEB6GKMZ0031MB27  |. 12/16/2021 |. 04/21/2027 |........ 12,000 |...... 25,200,000 |......ccevnunn 2100 |...... 6,189,840 [..oeeeeeeeeeeees [ oo 4,125,940 | .ooevvnnnns fennnnn 4,125,940 |....... (102,421)[- e eeeeeeeeeee Jeemneeeeeemns foeeeeeemeeeeeees feeecee | s 0001 .oeeneneees
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... L fUSA KD3XUN7CBT14HNAYLUO2  |. 10/25/2022 |. 04/21/2027 |.......... 8,000 |...... 31,200,000 7,360,180 |- oo e 16,131,392 [.eeeneeenn |onnee 16,131,392 |...... 4,957,601 |. ...|0001 ...
Call on MXEA ... Variable Annuity ..... Exhibit 5 ... . [HSBC Bank PLC ...... MP6152YZBEUUXPYFY54  |. 05/30/2024 |. 04/27/2027 |........ 14,000 |...... 30,800,000 P A 5,453,160 | ..cevvvnnnn fennnnn 5,453,160 |........ 603,000 |. .|{0001 ...
Goldman Sachs Bank
Call on SPX .. Variable Annuity ..... Exhibit 5 ... fUSA L KD3XUN7C6T14HNAYLUO2  |. 10/03/2022 |. 05/12/2027 |........ 12,000 |...... 50,100,000 LTS 7,519,280 [oeevneeeiniinnns fovveniineeeiinnns o 21,730,886 |..cceeeenns |oveee 21,730,886 |...... 7,122,383 |. ...10001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |.03/16/2023 |.05/17/2027 |.......... 3,000 |...... 12,525,000 LAT5 2,201,940 J IO 5,430,514 | ..covvnnnns fennnnn 5,430,514 |...... 1,762,906 |. . {0001 ...
J.P. Morgan Chase
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 09/12/2022 |. 05/19/2027 |........ 10,000 |...... 41,750,000 |.ceevnnnnnnns 475 ... 9,070,400 [-eeeeeneeeeeeenn foeneeeeeeeeeees oo 18,111,510 |.ooeevennns o 18,111,510 |...... 5,914,981 0001 .oeeneneees
Goldman Sachs Bank
Call on SPX .. Variable Annuity ..... Exhibit 5 ... L fUSA KD3XUN7CBT 14HNAYLUO2  |. 02/24/2023 |. 05/26/2027 |........ 10,000 |...... 42,000,000 7,560,909 |-eeveeeeeeeenis [enn 17,963,583 | ... 17,963,583 |...... 5,902,454 |. ...|0001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 05/30/2024 |. 06/16/2027 |........ 12,000 |...... 51,000,000 [...cevvenneen 4280 [oenenniiiiiiii o 9,017,640 |... 21,220,226 |... 21,220,226 |..... 12,202,586 |. .{0001 ...
Morgan Stanley &
Co. International,
Call on RUT ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC e 4PQUHN3JPFGFNF3BB653  |. 03/08/2023 |. 06/16/2027 |.......... 7,500 |...... 17,325,000 |...cevvnennnns 2310 |...... 1,894,514 [ e e 1,872,268 |..oevevvnn |oeneee 1,872,268 |....... (182,380)[-- e eeeeeemeeeee Jeemmmeeeeemmns foeeeeemmnieeeeeen foeeeeeee | s 0001 .oeeeeneeee
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA ..o KD3XUN7CBT 14HNAYLUO2 ). 11/04/2021 |. 06/17/2027 |........ 20,000 |...... 84,000,000 ..ccvnnnnnnns 4200 |..... 18,165,400 [..oovvvneeeeeennn [ oo 36,107,700 [...oovvvnnn |oenee 36,107,700 |..... 11,821,902 [ .o i forreeiniinnneeens fonneeeeiiinees | e 0001 ..oennneees
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource 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)
J.P. Morgan Chase
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 11/04/2021 |.06/17/2027 |........ 10,000 |...... 40,000,000 |....ccvvnnnnns 4000 |...... 3,000,000 [.eeeevvvnnireeinn fornneeiiiiiies foeeee 19,573,684 [...oeeeeen |t 19,573,684 |...... 6,094,258 |...ouuniiiinnin [ e e | e {0001 L
J.P. Morgan Chase
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Bank, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 02/27/2023 |.07/07/2027 |......... 22,500 |...... 97,875,000 |...ccvvvunnnns 4350 |.... 16,116,000 [....ccvvvveeneenns fovrnnniniininnnns o 38,243,337 | .eeeeeennnn o 38,243,337 |..... PRV R 1) FOR RPN R RN TS 0001 .eevnnenens
Morgan Stanley &
Co. International,
Call on RUT ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC e 4PQUHN3JPFGFNF3BB653  |. 09/13/2022 |. 07/14/2027 |.......... 9,500 |...... 21,185,000 |..ccevvnnnnnns 2230 |...... 2,774,000 [-eeeeeenneeeeenn [oemmeeeeeeeeees foeeees 2,764,191 [ [onnnns 2,764,191 |....... (151,186)] e eeveeeeeeeeen feeeeeeemnieeeee Jermemeeeeeeenees foereecei | s 0001 .oeeneneees
Royal Bank of
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Canada .........c..... ES7IP3USRHIGC71XBUT1  |. 09/23/2022 |. 07/14/2027 |.......... 7,000 |...... 30,625,000 .......cce... 4375 |...... 4,126,920 [oeeeeeeeeeeeees feeeeeee e o 11,816,346 |...ccvvvne |oveee 11,816,346 |...... 3,978,845 |, oo [ e | 0001 .oeeneneees
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/21/2023 |. 07/21/2027 |........ 12,000 |...... 52,500,000 |.............. 4375 |...... 8,757,720 [.eevvvvniieiinn [ oo 20,328,867 [...ueeeee |onnnn 20,328,867 |...... 6,892,439 |..evvnniiiiiini [ e e [ s 0001 .eevnnenens
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 6 ... |Equity ... [ eereniis BATYDEB6GKMZ0031MB27  |. 10/11/2022 |. 07/28/2027 |.......... 5,000 |...... 21,875,000 |...cccvunnnnns 4375 |...... 2,798,000 [.oeevvvvnnnieeienn fornnnieiiiinnnns foeeens 8,481,922 |....ceuenns [ennnnn 8,481,922 |...... 2,843,721 |oeeveiieviinnns foeee e e | s 0001 .eevnnenens
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/16/2023 |.08/16/2027 |........ 11,000 |...... 48,950,000 |.......cce. 450 |...... 6,931,100 [-eeeeeneeeeeeenn [ oo 18,077,587 |.ccevvvvnns |oenee 18,077,587 |...... 6,156,319 [c..eeeeeeieeeee e o e | s 0001 .oeeneneees
Bank of America, NA
Call on SPX .. Variable Annuity ..... Exhibit 5 ... e ... BATYDEBBGKMZO031MB27 |. 09/09/2022 |.08/18/2027 |........ 10,000 |...... 44,500,000 ..............4450 |...... 7,650,000 P 16,498,771 | .oeevvvnnns |oeeee 16,498,771 |...... 5,611,451 |.
Morgan Stanley &
Co. International,
Call on RUT ............ Variable Annuity ..... Exhibit 5 ... 4PQUHN3JPFGFNF3BB653  |. 09/08/2022 |. 08/18/2027 |.......... 5,000 |...... 11,100,000 |.............. 2220 |...... 1,432,873 [ e o 1,615,424 | ..o [t 1,615,424 |......... (WZIVE)) P RPN R RN [y 0001 .eevnnenens
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... BATYDEB6GKMZ0031MB27  |. 09/20/2022 |. 08/25/2027 |.......... 7,500 |...... 33,375,000 ......ccevnenn 4450 |...... 5,003,475 [eueniviiiiinnns fvveninieeeinnns o 12,394,861 [....cceeeen [ 12,394,861 |...... 4,209,615 |.evvvnniiiiiinnnn [ e e | s 0001 .evvnnnnens
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... BATYDEB6GKMZ0031MB27  |. 09/20/2021 |. 09/17/2027 |.......... 8,000 |...... 35,400,000 |.............. 425 |...... 6,838,800 [....cvvvnniriiinn fornnieiiiiiens oo 13,440,743 | .oovvennnns fennnn 13,440,743 |...... L NT.7 00 VN R RPN R RN (R 0001 .eevnnenens
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... BATYDEB6GKMZ0031MB27  |. 09/24/2021 |. 09/17/2027 |.......... 7,000 |...... 31,150,000 |...ccvvunnnnns 4450 |...... 6,224,050 [o.ennieiiiiinnnns fovveiinneeiinnnn o 11,634,697 [..oeeeeeeen | 11,634,697 |...... 3,939,049 [...ovvvviiiiiinn [ feveinieieeees [ | i 0001 .eevnnenens
Call on RUT ............ Variable Annuity ..... Exhibit 5 ... BATYDEB6GKMZ0031MB27  |. 10/01/2021 |. 09/17/2027 |.......... 7,000 |...... 15,610,000 |....euvvennens 2230 |...... 3,288,330 [ouunneeiiinines foevennieeeeiinns foes 2,165,286 [....oeeee [onnnns 2,165,286 |......... (41,901 Jrreeeceeiins [ e | e 0001 .eevnnenens
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... BATYDEB6GKMZ0031MB27  |. 09/29/2021 |. 09/17/2027 |.......... 5,000 |...... 22,000,000 f...ccvvunnnnns 4400 |...... 4,385,000 [.eeneeieininnnns foevrnninneeiiinn oo 8,490,742 | ..oevvnnnnn [ennnnn 8,490,742 |...... 2,839,861 [..oieveeiiiniins e [ e | e 0001 .eevnnenens
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . BATYDEB6GKMZ0031MB27  |. 09/27/2021 |. 09/17/2027 |..........4,500 |...... 20,137,500 .............. 4475 |...... 3,957,570 P A 7,398,761 [..eeeneeens [ 7,398,761 |...... 2,532,639 [..oivieiniiiiiinn [ feeeiieieeenn [ | i 0001 ...
Goldman Sachs Bank
Call on MXEA ... Variable Annuity ..... Exhibit 5 ... L fUSA L KD3XUN7CBT14HNAYLUO2  |. 10/01/2021 |. 09/17/2027 |..........7,000 |...... 15,750,000 .2,100,000 P A 2,665,708 [..vuuneeens [ 2,665,703 |... ...10001 ...
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... . [HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 05/30/2023 |. 09/17/2027 |..........8,000 |...... 73,600,000 . {0001 ...
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 05/30/2023 |. 09/17/2027 |.......... 7,000 |...... 67,900,000 ......000een. 9700 |oevennnn 42,000 [oceeennnnneiennn foeennniiiiiinens Joeeennnn. 86,890 [Lnnnneii ot i86,890 |uunn 49,189 | e e [ | 0001 .evvnnnnens
Morgan Stanley &
Co. International,
Call Variable Annuity ..... Exhibit 5 ... . [PLC .. .. 4PQUHN3JPFGFNF3BB653  |. 09/09/2021 |. 09/17/2027 |..........5,000 |...... 22,375,000 .............. 4475 |...... 4,515,000 P R 8,220,846 [....oeeee fonnnnn 8,220,846 |...... 2,814,043 |. . {0001 ...
Morgan Stanley &
Co. International,
Call Variable Annuity ..... Exhibit 5 ... PLC oo 4PQUHN3JPFGFNF3BB653  |. 09/13/2021 |. 09/17/2027 |.......... 4,500 |...... 20,025,000 ..............4450 |...... 3,965,985 |..oevviniiiiiinnn oo e 7,485,513 | .oevvrnnns [ 7,485,513 |...... 2,566,380 [....oovvvrneniins fevnineeeeiiiis [ e | e 0001 .eevnnenens
Call Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 09/15/2021 |.09/17/2027 |..........5,000 |...... 22,375,000 .............. 4475 |...... 4,287,500 JUTPRN IO 8,220,846 [....veeee fonnnnn 8,220,846 |...... 2,814,043 |. ...|0001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 09/22/2021 |.09/17/2027 |..........5,000 |...... 22,125,000 ..............4425 |...... 4,250,000 P A 8,400,464 (..o [onnnne 8,400,464 |...... 2,840,106 |. .|{0001 ...
Bank of America, NA
Call on SPX .oveeenee. Variable Annuity ... Exhibit 5 ... |EQUItY weover [ eeeieeieeeeene BATYDEB6GKNZO031MB27 . 10/04/2021 |. 10/01/2027 |.......... 6,000 [...... 26,100,000 .............. 4350 |...... 5,082,000 |ov.vevereeeerenns foereeieeeieees [ 10,449,051 [.voveeens |ovee 10,449,051 |...... 3,442,184 [ [ foeeeeeeeeens oo | v 0001 .o
Morgan Stanley &
Co. International,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653  |. 10/06/2021 |. 10/05/2027 |.......... 6,000 |...... 25,950,000 |......cevnnenn 4325 |...... 5,358,812 [.eeeeeeeeieees e e 10,581,596 [........ce. |-.eee 10,581,59% |...... 3,503,873 |- foeeeeeee e [ e | 0001 .oeeneneees
Morgan Stanley &
Co. International,
Call on RUT ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653  |. 10/08/2021 |. 10/07/2027 |.......... 3,000 |....... 6,750,000 |...ccuunnnnens 2250 |...... 1,426,180 |oeevveeneeeciinnen [ s 896,342 | ..oovvnnnnn [ 896,342 |......... [TV O RN N RN [y 0001 .eeennnnens
Morgan Stanley &
Co. International,
Call on MXEA ... Variable Annuity ..... Exhibit 5 ... W |PLC 4PQUHN3JPFGFNF3BB653 | 10/13/2021 |. 10/13/2027 |..........4,000 |....... 8,920,000(..............2230 |...... 1,248,000 T 1,604,274 [.....ccovnt o 1,604,274 |......... 263,922 |. . {0001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . |Citibank, N.A. .... E570DZNZ7FF32TWEFA76 |. 10/18/2021 |. 10/14/2027 |..........3,000 |...... 13,275,000..............4425 |...... 2,848,440 i T 5,085,056 [...ooeeeenn fornnns 5,085,056 |...... 1,728,561 |. 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)
Morgan Stanley &
Co. International,
Call on RUT ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC e 4PQUHN3JPFGFNF3BB653  |. 10/20/2021 |. 10/19/2027 |.......... 3,000 |....... 6,810,000 |...ceuunnneees 2270 |...... 1,485,659 [..oeeeeeeeeeee Jeeeneeeeeeee [ 876,960 [....cevvvnn |ennnnnn 876,960 |......... (43,2482)].c.ceeeeeeeeenen feeeeeeeeeeeee Jeeemeee e foee ] 0001 .oeeneneees
Bank of America, NA
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity .......[.... . BATYDEB6GKMZO0031MB27  |. 04/10/2023 |. 10/20/2027 |......... 12,500 |...... 48,750,000|..............3900 |..... 12,344,875 P 26,050,313 [.evueneeees [onnes 26,050,313 |...... 7,712,174 |. . {0001 ...
Royal Bank o
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... Canada .........c..... ES7IP3USRHIGC71XBUT1  |. 08/22/2022 |. 10/20/2027 |........ 10,000 |...... 45,500,000 |.......ccev... 4550 |...... 7,946,400 [....oeeeeeeeeees foeeenneeeeeenenn s 16,063,086 |.....ccvvnn |-enee 16,063,086 |...... 5,524,350 [..eeeerenieieeenn foeeeeeeneees feeeneeeeeee foeeee | 0001 .oeeneneees
Goldman Sachs Bank
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [USA .. KD3XUN7CBT14HNAYLUO2  |. 10/25/2021 |. 10/22/2027 |..........5,000 |[...... 22,625,000 ..............4525 |...... 4,764,750 J IO 8,109,444 | ....oovvvns [ennnnn 8,109,444 |...... 2,800,966 |. . {0001 ...
Goldman Sachs Bank
Call on MXEA .......... Variable Annuity ..... Exhibit 5 ... USA oo KD3XUN7CBT14HNAYLUO2  |. 10/25/2021 |. 10/22/2027 |.......... 4,000 |........ 9,320,000 .....ccevnenn 2330 |...... 1,274,600 |oeeeeeeeeeeene foeeeeeee | 1,363,023 [.evveneees fonnnes 1,363,028 |......... 235,072 |oeeeeeeeeeeennnn foeeeeeee e fee ] 0001 .oeeneneees
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... USA Lo KD3XUN7CBT14HNAYLUO2  |. 10/27/2021 |. 10/26/2027 |.......... 5,500 |...... 25,025,000 .....cceeennnn 4550 |...... 5,111,450 e e fes 8,830,505 [..uuuneees fornees 8,830,505 |...... 3,065,649 |....eeeeeeeien [ [ e | s 0001 .oeeneneees
Morgan Stanley &
Co. International,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653 | 10/29/2021 |. 10/28/2027 |.......... 5,000 |...... 22,750,000 |........ccvn 4550 |...... 4,789,289 |ouevnviiiininnns |oevrinineeeiinns fees 8,064,945 | ....oouunns [ennnnn 8,064,945 |...... 2,806,510 [...viviinneninns fvvneeeeeeiin [ e | e 0001 .evvnnnnens
Bank of America, NA
Call on RUT ............ Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 11/01/2021 |. 10/29/2027 |.......... 5,000 |...... 11,625,000 |....eevvennees 2325 |...... 2,642,750 [ouenneieiiiiinnns foevriniineeeiinns o 1,378,617 | eeeeeene [ 1,378,617 |......... [ReI0 et ) R RN RN RN Y 0001 .eevnnenens
Morgan Stanley &
Co. International,
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [PLC .. .. 4PQUHN3JPFGFNF3BB653  |. 11/01/2021 |. 10/29/2027 |..........2,000 |[....... 9,200,000 ..............4600 |...... 1,874,785 P R 3,156,967 [..ouvveees fonnnee 3,156,967 |...... 1,112,154 |. . {0001 ...
Morgan Stanley &
Co. International,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653  |. 03/07/2023 |. 11/03/2027 |.......... 7,500 |...... 35,062,500 |........ccun 4675 |...... 4,624,283 |...ovvniiiiiinin [ | 11,463,517 [.eeeeeeeein | 11,463,517 |...... 4,110,904 [ i [ e | e 0001 .eevnnenens
Bank of America, NA
Call on RUT ............ Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 11/11/2021 |. 11/09/2027 |.......... 3,500 |....... 8,400,000 |...ccuunnnnens 2400 |...... 1,842,540 [ i o 862,955 | .oeevnrnnnn [ 862,955 |......... (235D O RPN R RN [ 0001 .eevnnenens
Bank of America, NA
Call on RUT .. Variable Annuity ..... Exhibit 5 ... |Equity ....... BATYDEB6GKMZ0031MB27  |. 11/22/2021 |. 11/16/2027 |........ 10,000 |...... 23,900,000 ...2390 [...... 4,991,700 PN RN 2,516,901 [..eeeneeenn [ 2,516,901 |........ (68,276)|. ...10001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.08/18/2022 |. 11/17/2027 |......... 12,500 |...... 59,375,000 ..............4750 |...... 9,550,000 P 18,434,005 [...oveeees |onnee 18,434,005 |...... 6,606,982 |. . {0001 ...
Barclay's Bank PLC
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity .o [oeriniiiiis G5GSEF7VJP5170UK5573  |. 11/23/2021 |. 11/22/2027 18,700,000 |.......cce.... 4675 |...... 3,862,000 [-eeeemnnneeeeenn [ormneeeeeeeeies foeeees 6,144,021 [..oeeeeees fonnens 6,144,021 |...... 2,200,878 |..oeeeeeeieeeee Jemneeeeeen o e | s 0001 .oeeneneees
Bank of America, NA
Call on RUT .. Variable Annuity ..... Exhibit 5 ... |Equity .. . BATYDEB6GKMZO031MB27  |. 11/29/2021 |. 11/23/2027 |.... 20,250,000 ...2250 |...... 4,527,000 J IO 2,819,238 | ..covvnnnns fennnnn 2,819,238 |.........(44,016)[. . {0001 ...
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity G5GSEF7VJP5170UK5573 | 11/29/2021 |. 11/23/2027 |.......... 5,000 |...... 23,250,000 |.....cceeenenn 4650 |...... 4,545,000 [...eoeeeeenniees foeeennnieeeeeenen feees 7,770,018 | foeeee 7,770,018 |...... 2,764,180 [.eeeeeeeeieeee e eeeeens o e | s 0001 .oeeneneees
Call on RUT .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [USA ..o KD3XUN7CBT14HNAYLUO2  |. 12/06/2021 |. 12/03/2027 |........ 10,000 |...... 21,800,000 ...2180 |...... 4,748,380 JUTPRN IO 3,435,871 | ccevvnnnns fennnnn 3,435,871 |....... (108,735)|. ...|0001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity .. ROMUWSFPUBMPROBKSP83  |. 04/11/2023 |. 12/15/2027 |........ 12,000 |...... 50,400,000 ...4200 [..... 10,201,200 N 22,562,663 |....ccevvnn |onee 22,562,663 |...... 7,118,082 |. .|{0001 ...
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity KD3XUN7C6T14HNAYLUO2  |. 03/14/2022 |. 12/15/2027 |........ 19,000 |...... 79,800,000 |....ccvvunnnns 4200 |..... 18,418,980 [..oevvveeneeeiiinn [ o 35,724,216 | .ceeevnenn o 35,724,216 |..... 11,270,296 [ feenecceiis [ e | e 0001 .eevnnenens
Royal Bank of
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1 |. 05/19/2023 |. 12/15/2027 |........ 12,000 |...... 56,100,000 |....ccvvunnnns 4675 |...... 7,984,760 [oeeneeeeenninnes fovvininnieeiinnns o 18,518,937 [..eeeeeeein | 18,518,937 |...... 6,485,969 |...ovuniiiinnnnn [ [ e [ s 0001 .eevnnenens
Goldman Sachs Bank
Call on MXEA .......... Variable Annuity ..... Exhibit 5 ... |Equity ....... USA e KD3XUN7C6T14HNAYLUO2  |. 01/03/2022 |. 12/28/2027 |........ 20,000 |...... 46,000,000 |....ccvvnnnnns 2300 |...... 6,880,000 |..evveneveeninnnn [ feene 7,356,3% | ..cevvnnnnn feunnnn 7,356,3% |...... 1,249,882 [ouvvniiiiininnns foevevinnieeiciens oo e {0001 ...........
Goldman Sachs Bank
Call on RUT Variable Annuity ..... Exhibit 5 ... |Equity ....... [USA ......ccceeiie KD3XUN7CBT14HNAYLUO2  |. 01/06/2022 |. 01/05/2028 |........ 10,000 |...... 22,200,000 ..............2220 |...... 4,780,800 P A 3,207 473 | e [ 3,207,473 |....... (108,864)|. .|{0001 ...
Call on MXEA Variable Annuity Exhibit 5 ... |Equity Citibank, N.A. .... E570DZWZ7FF32TWEFA76 |.01/18/2022 |.01/12/2028 |. . 15,000 34,500,000 |... . 4,897,500 |.. 5,635,832 . 5,635,832 854,467 |. 0001
Call on SPX Variable Annuity ..... Exhibit 5 ... |Equity ....... [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.08/31/2022 [. 01/19/2028 |......... 13,500 |...... 61,425,000..............4550 |...... 9,656,685 22,162,018 | ... 22,162,018 7,462,650 |. .|{0001 ...
Vel Is Fargo Bank,
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity .. ... KB1H1DSPRFMYMCUFXTO9 [. 02/01/2022 |. 01/19/2028 |..........5,000 |...... 22,375,000 .............. 4475 |...... 4,770,000 P A 8,563,612 [..euuneenns [ 8,563,612 |...... 2,864,588 [.....oevvvniniins i [ e | e 0001 ...
Call on MXEA .......... Variable Annuity ... Exhibit 5 ... |EQUItY weover [ eeereieieeiieee BATYDEBOGKNZO031MB27 | 01/27/2022 |.01/25/2028 |.......... 7,500 |...... 16,575,000 |.v.vevverene 210 |...... 2,476,275 [.cveveeeeeiees [ o 3,244,146 [ ..cveenn v 3,244,146 |......... 588,225 [.....veveeereis feereeeieeeieees foeeeeeeeeees o | e 0001 v
Goldman Sachs Bank
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [USA ..o KD3XUN7CBT14HNAYLUO2  |. 03/09/2023 |. 01/26/2028 |.......... 2,500 |...... 11,312,500 .1,690,279 P A 4,158,050 [..euuneenns fonnnns 4,158,050 |...... 1,409,448 |. ...10001 ...
Call on RUT .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/22/2022 |.01/27/2028 |........ 10,000 |...... 41,000,000 298,200 | eeeeiieeeeeeine feeeie | 60, 143 60,143 )......... (70,479)|. . {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)
Vel Is Fargo Bank,
Call on RUT ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO09  |. 02/02/2022 |. 01/27/2028 |........ 17,500 |...... 35,350,000 |........cc0u 2020 |...... 7,542,500 [eenneeeiininnns foevennnineeeeinns oo 7,650,992 |..coennnnns fennnnn 7,650,992 |....... [QETZ2e(0)) R FPPRRUURR RN RN Ippurn 141} B
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... USA e KD3XUN7CBT14HNAYLUO2  |. 02/22/2022 |. 02/16/2028 |........ 15,000 |...... 65,625,000 .............. 4375 |..... 13,963,900 [o.envviininnnns fovvenineieeeinnns o 26,664,843 [ ... | 26,664,843 |...... 8,713,409 [ceniviiiiiiins v [ e | e 0001 .eevnnenens
Goldman Sachs Bank
Call on RUT .. Variable Annuity ..... Exhibit 5 ... . [USA .. KD3XUN7CBT14HNAYLUO2  |. 02/17/2022 |. 02/17/2028 |..........8,000 |...... 16,320,000 |..............2040 [...... 3,768,400 P A 3,441,225 [...cceeiiis | 3,441,225 |.........(40,259)(. .|{0001 ...
Goldman Sachs Bank
Call on SPX .. Variable Annuity ..... Exhibit 5 ... fUSA L KD3XUN7CBT14HNAYLUO2  |. 02/28/2022 |. 02/17/2028 |.......... 5,000 |...... 21,750,000 ]..............4350 [...... 4,660,314 P A 8,976,857 [..euuneenns [ 8,976,857 |...... 2,910,358 |. .|{0001 ...
Call on SPX Variable Annuity Exhibit 5 ... ROMUWSFPUBMPROBKSP83  |. 06/20/2023 |. 02/18/2028 |. . 15,000 67,500,000 |.. .14,175,900 |.. ..25,472,141|. 25,472,141 8,551,684 |. 0001
Call on RUT ............ Variable Annuity ..... Exhibit 5 ... KB1H1DSPRFMYMCUFXTO9  |. 06/24/2024 |. 02/18/2028 |.......... 8,000 |...... 29,600,000 |..ccevvnnnnnns 3700 [oeeeeeeeennneeee Joeennnnn 158,800 [ceeeeiiiieiees Jennns 141,750 [ooneeeenes o 141,750 |........ (17,080)[- e eeeeeeeeeeee Jemmmeeeeeeenes foeeeeemeeeeeeeee Joree e | s 0001 .oeeneneees
Call on RUT ............ Variable Annuity ..... Exhibit 5 ... KD3XUN7CBT14HNAYLUO2  |. 03/03/2022 |. 02/22/2028 |.......... 6,000 |...... 12,300,000 |-.cevennneeees 2050 |...... 2,755,980 [-eeeeeeeennnees foeeemneeeeeeennn feees 2,553,924 |...cooevnnn | 2,553,924 |......... (29,555)]..ceeveeeeeeenen feeeeeeenneeees Jeemeneeeeeeee [ | 0001 .oeeneneees
Call on SPX .. Variable Annuity ..... Exhibit 5 ... KD3XUN7CBT14HNAYLUO2  |. 03/09/2023 |. 02/23/2028 |..........7,500 |[...... 33,187,500 ..............4425 |..... 5,477,286 TR S 13,083,597 [..eeneeeens [onnee 13,083,597 |...... 4,310,218 |. ...|0001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 03/07/2022 |. 03/15/2028 |..........7,500 |...... 32,250,000 ..............4300 |...... 7,027,500 N 13,812,821 [.eeeeeeeein | 13,812,821 |...... 4,352,700 |. .|{0001 ...
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... USA Lo KD3XUN7CBT14HNAYLUO2  |. 03/17/2022 |. 03/16/2028 |.......... 7,000 |...... 30,625,000 .............. 4375 |...... 7,083,451 [oeeniiiiiiinees v o 12,516,340 [.eeeneeeeen | 12,516,340 |...... 4,060,565 [....oovvvnnnnniins fennnnnneeiiii [ e | e 0001 .eevnnenens
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... [USA ......cccooiis KD3XUN7CBT14HNAYLUO2  |. 03/09/2023 |. 03/22/2028 |.......... 3,500 |...... 15,312,500 |...ccvvvnnnnns 4375 |...... 2,664,982 |..enniiiiiiiiinnns | o 6,265,729 | ..covvvnnnn fennnnn 6,265,729 |...... 2,031,011 [ooeiiriiiiiniins e [ e | e 0001 .eevnnenens
Vel Is Fargo Bank,
Call on MXEA .......... Variable Annuity ..... Exhibit 5 ... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 04/01/2022 |. 03/29/2028 |.......... 3,000 |....... 6,450,000 |.............. 2150 |...... 1,173,000 oceeeeeeeiciinns [ s 1,327,946 [ ..oveneens [ 1,327,946 |......... 125,357 |ovvveiiviinnnns fooveeeninccccens e e [ s 0001 .eevnnenens
Vel Is Fargo Bank,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 04/11/2022 |. 04/05/2028 |.......... 5,000 |...... 20,875,000 |...ccevuunnnns 475 ...... 6,203,000 [.ooeevvnniieeiinn ferneeeeiiiinins foeees 9,794,641 | .coevvnnns [ennnnn 9,794,641 |...... 3,014,059 |.eevveniiiinnin fooreeii e e | s 0001 .eevnnenens
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 04/25/2022 |. 04/25/2028 |.......... 4,000 |...... 16,800,000 .............. 4200 |...... 4,380,600 [..ocevvnnneeiiinn [ foeees 7,738,308 [.eveneenns o 7,738,303 |...... 2,367,993 |.evvvniieiiinin fooreiin e e | s 0001 .eevnnenens
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 6 ... |Equity ..o [ eereniies BATYDEB6GKMZ0031MB27  |. 04/27/2022 |. 04/27/2028 |.......... 4,000 |...... 16,800,000 .............. 4200 |...... 4,215,120 [oueeneiiiiiiinees v e 7,740,442 | .oooennnnn [ 7,740,442 |...... 2,367,440 |.eeveneeiiinn foeree [ e | s 0001 .eevnnenens
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7CBT14HNAYLUO2  |. 04/29/2022 |. 04/28/2028 |.......... 4,000 |...... 17,000,000 |.............. 4250 |...... 4,185,300 [vevneeiiininnnns foevviniieeeiiinn e 7,585,087 [..oeueenns [onnnns 7,585,087 |...... 2,374,806 [...oovvenneninns fvrninineeciines [ e | e 0001 .eevnnenens
Goldman Sachs Bank
Call on RUT ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA e KD3XUN7CBT14HNAYLUO2  |. 05/04/2022 |. 05/03/2028 |.......... 5,000 |....... 9,500,000 |.........c0un 1900 |...... 2,450,000 [..eenerieininnes foevrnnineeeeinnn foes 2,613,314 | coeeni [ 2,613,314 |........... [TV IN PO KRR R KRR 0001 .eevnnenens
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7CBT14HNAYLUO2  |. 05/03/2022 |. 05/03/2028 |.......... 4,000 |...... 16,700,000 |.............. 475 ...... 4,231,564 |.oovvneeiiiin o | 7,805,330 [.evunneenns fornnns 7,805,330 |...... 2,403,427 |.eeveeieiiinnns foeeeei e e | s 0001 .eevnnenens
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 6 ... |Equity ..o [ eereniies BATYDEB6GKMZ0031MB27  |. 05/10/2022 |. 05/10/2028 |.......... 6,000 |...... 23,850,000 |.............. 3975 |...... 6,093,900 [..enneiiirninens fovveniinneniiinnn o 12,613,001 |.ooeeeennnn o 12,613,001 |...... 3,673,807 [ceivvieiniiiins e [ e | e 0001 .eevnnenens
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... USA e KD3XUN7CBT14HNAYLUO2  |. 05/19/2022 |. 05/18/2028 |........ 10,000 |...... 39,000,000 f...ccvvnnnnnns 3900 |...... 9,579,000 [..evvvivinninnnns fovveniieieeiinnnn [ 21,543,213 | oo | 21,543,213 |...... 6,241,708 [...oevviiiinnins v [ e | e 0001 .eevnnenens
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 06/06/2022 |. 06/07/2028 |........ 15,000 |...... 62,625,000 |.............. 475 ... 15,622,500 [.enveeevninnens fovvnnnneeecinnns o 29,512,357 | ceeeeeennnn o 29,512,357 |...... 8,925,207 |.eevveniiniinnn fooreeii e e | s 0001 .eevnnenens
Goldman Sachs Bank
Call on MXEA ... Variable Annuity ..... Exhibit 5 ... . [USA .. KD3XUN7CBT14HNAYLUO2  |. 06/09/2022 |. 06/07/2028 |..........6,000 |...... 12,000,000]..............2000 [...... 2,238,000 |..... P A 3,406,626 |........... [...... 3,406,626 |........ LR V-0 AR AR R AR U 0001 ...
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 06/13/2022 |. 06/12/2028 |..........8,000 |...... 30,200,000 |..............3775 |...... 7,965,000 .... 18,078,010 |........... .... 18,078,010 5,086,839 |..eeuueeeeernnn fooeeeeneeeeen [ e | s 0001 ...
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... USA oo KD3XUN7CBT14HNAYLUO2  |. 06/17/2022 |. 06/21/2028 |........ 10,000 |...... 36,750,000 |ccevvnnnnnns 3675 |...... 9,365,000 [-..oeeeeennieees foeeennieeeeeenenn fors 23,317,160 [..ouvneeees |onnee 23,317,160 |...... 6,423,314 |.eeeeeeeeeeee foeeee [ e | 0001 .oeeneneees
Goldman Sachs Bank
Call on RUT ............ Variable Annuity ..... Exhibit 5 ... USA oo KD3XUN7CBT14HNAYLUO2  |. 06/21/2022 |. 06/21/2028 |.......... 5,000 |....... 8,500,000 |-ccvveunnneeen 1700 |...... 2,319,500 [-.eeeeeeeeiiees foeeerneeeeeeeenen fees 3,267,512 | .cevvvnnnns fennnnn 3,267,512 |.......... A7,555 |eeeeeeeeeeens foeeeeeneeeccen [ e | s 0001 .oeeneneees
Bank of America, NA
Call on SPX .. Variable Annuity ..... Exhibit 5 ... e ... BATYDEBBGKMZO031MB27 |. 06/28/2022 |.06/28/2028 |........ 10,000 |...... 39,000,000 ...3900 [...... 9,714,200 P 21,794,340 |...ccovvnn |ovnee 21,794,340 |...... 6,271,736 |. . {0001 ...
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... USA Lo KD3XUN7CBT 14HNAYLUO2  |. 06/23/2022 |. 06/28/2028 |........ 15,000 |...... 56,625,000 |........cc.... 3775 |..... 14,010,000 |-.eeeeeeeeeeee foeeeeeeiieeeeeees Jeees 33,932,539 [..eeneeenns [onnes 33,932,539 [...... 9,521,979 |+eeeeeeeeeeeees foeeeee e [ e | 0001 .oeeneneees
Goldman Sachs Bank
Call Variable Annuity ..... Exhibit 5 ... . [USA .. KD3XUN7CBT14HNAYLUO2  |. 07/05/2022 |.07/06/2028 |........ 10,000 |...... 37,500,000 ...3750 |...... 9,079,000 P 22,811,454 |.......ooe |- 22,811,454 |...... 6,360,244 |. . {0001 ...
Morgan
Co. International,
Call on RUT ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC ..ovvvvviiins 4PQUHN3JPFGFNF3BB653  |. 07/07/2022 |. 07/07/2028 |.......... 5,000 [....... 8,850,000].....uuuvnnens 1770 |...... 2,320,503 |..cevveiiiiiinnn oo e 3,062,110 [..oeeeeees fonnnns 3,062,110 |.......... 11,769 [ o fovvevninnnniieenns fooniiinnn | eeeeeinnn 0001 .ooevnnnnns
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource 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)
Bank of America, NA
Call on RUT ............ Variable Annuity ..... Exhibit 6 ... |Equity ..o [ eereniies BATYDEB6GKMZ0031MB27  |. 07/14/2022 |. 07/14/2028 |.......... 7,500 |...... 12,600,000 |....cunvnnnens 1680 |...... 3,392,775 |.eevveieiiiinnn oo | 5,066,131 [...coeeeen [onnnns 5,066,131 |.......... [CIUIR:I¢ 728 IR FOR RN R RN [N 0001 .eevnnenens
Vel Is Fargo Bank,
Call on RUT ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 06/24/2024 |. 07/14/2028 |.......... 7,500 |...... 27,750,000 |...ccvvnnnnnns FC 700N PR RN 213,450 |ooevveeieiiiiinn [ 243,680 [...oeeeens [orrnnnn 243,680 |.......... 30,230 |.evvennieiinnnnns foorreriieceen feiii e [ s 0001 .eevnnenens
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 6 ... |Equity ..o [ eereniies BATYDEB6GKMZ0031MB27  |. 07/28/2022 |. 07/28/2028 |.......... 7,500 |...... 30,000,000 |....ccuuunnnns 4000 |...... 7,253,625 |.ccvveeneeeiiinnnn [ e 15,853,405 | ..cvvvnnnns fennn 15,853,405 |...... 4,594,175 |oveveeieieinnns fooeeiii e e | s 0001 .eevnnenens
Vel Is Fargo Bank,
Call on SPX .. Variable Annuity ..... Exhibit 5 ... L[NA L. ... KB1H1DSPRFMYMCUFXTO9 [. 07/07/2023 |. 08/09/2028 |..........7,500 |...... 31,312,500 ..............4175 |...... 9,375,000 N 15,092,063 [...ooeeeeen [onne 15,092,063 |...... 4,567,246 |.oovvneiviinnn [ e e | e 0001
Royal
Call on MXEA .......... Variable Annuity ..... Exhibit 5 ... Canada ............... ES7IP3USRHIGC71XBU11  |. 08/18/2022 |. 08/09/2028 |.......... 5,000 |....... 9,750,000 .......ccunnen 1950 |...... 1,832,900 [oveiiiiiiieies e oo 3,121,781 [.eeeeeee [ 3,121,781 ......... LR R F R R RN [N 0001 .eevnnenens
Morgan Stanley &
Co. International,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC e 4PQUHN3JPFGFNF3BB653  |. 03/07/2023 |.08/16/2028 |.......... 7,500 |...... 31,500,000 |ccevvnnnnnns 4200 |...... 6,909,950 [..eeeeeeennieees foeeenneeeeeeeenn o 14,882,967 [...oeeeees |onnee 14,882,967 |...... 4,526,789 |..veeeeeenens foeeeeeeee [ e | 0001 .oeeneneees
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA oo KD3XUN7CBT14HNAYLUO2  |. 11/17/2022 |. 08/23/2028 |.......... 7,500 |...... 31,125,000 ......ccevnnn 4150 |...... 7,136,202 [eeeeeeeeeeeee feeeeneeeeeeenenn s 15,076,373 [.eevveeees |oneee 15,076,373 |...... 4,535,830 |.eeveneeeeenenn foeeeeeneeeeeen [ e | s 0001 .oeeneneees
Morgan Stanley &
Co. International,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653  |. 08/30/2022 |. 08/30/2028 |.......... 5,000 |...... 20,000,000 |....ccvunnnnns 4000 |...... 5,130,841 [oeeniiiiiinnns v o 10,656,454 [.....ccooen |t 10,656,454 |...... 3,102,281 |oeeveiiiiiinnns foereii e e | s 0001 .eevnnenens
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA oo KD3XUN7CBT14HNAYLUO2  |. 10/17/2022 |. 09/13/2028 |........ 15,000 |...... 58,125,000 |.............. 3875 |..... 14,085,000 [.oevvvneneriinnn forieniiiiiininns oo 33,195,080 [...oueeee [nnne 33,195,080 |...... 9,416,057 [oiiviiiiininns i [ e | e 0001 .eevnnenens
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7CBT14HNAYLUO2  |. 11/16/2022 |. 09/20/2028 |.......... 6,500 |...... 25,025,000 .......ccvnnnn 3850 |...... 7,339,359 |.covveeeeiiiinnn [ e 14,514,653 | ..covvnnnns [onnn 14,514,653 |...... 4,093,656 |..evvnniirinnnnn fooreeiiiin e e | s 0001 .eevnnenens
Vel Is Fargo Bank,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 07/07/2023 |. 10/11/2028 |.......... 3,000 |...... 11,100,000 |.............. 3700 |...... 4,561,000 [.ooeevvvnneeeiinn [ oo 7,119,230 [eevenneenns [ 7,119,230 |...... 1,936,993 [oevnniiiiiiiinnns foevrnieeeeeieees [ e | e 0001 .eevnnenens
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7C6T14HNAYLUO2  |. 10/31/2022 |. 10/18/2028 |........ 10,000 |...... 38,000,000 |....cc0uunnnns 3800 |..... 11,446,229 [oeeniiiinieees [ o 22,795,614 |.cceeeenins o 22,795,614 |...... 6,342,622 |..ovvnniiiiinin foeeeeii e e | s 0001 .eevnnenens
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7C6T14HNAYLUO2  |. 11/14/2022 |. 10/25/2028 |........ 10,000 |...... 39,000,000 |...ccevnnnnnns 3900 |..... 11,424,800 |.oovvveneeeieens [ oo 22,107,991 [.eeeeeeeen | 22,107,991 |...... 6,265,394 |..evvnniiiiinn foereii [ e | s 0001 .eevnnenens
Morgan Stanley &
Co. International,
Call on MXEA .......... Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC e 4PQUHN3JPFGFNF3BB653  |. 11/17/2022 |. 10/25/2028 |.......... 6,000 |...... 10,200,000 |-cevveneneeees 1700 |...... 3,119,299 | e | 4,800,208 [....oeeees fonnnnn 4,800,208 |......... 585,221 |oeeeeeeeeeeemnnn foeeeeeee e fe ] 0001 .oeeneneees
J.P. Morgan Chase
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 04/05/2023 |. 11/15/2028 |.......... 5,000 |...... 19,625,000 |...ccvvvennnns 3925 |...... 5,295,000 [-..eeeeeeenninees foeeenneeeeeennnn forns 11,015,220 [.eeeneeees |nnee 11,015,220 |...... 3,130,381 [ e o e | s 0001 .oeeneneees
J.P. Morgan Chase
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 04/05/2023 |. 12/06/2028 |.......... 5,000 |...... 19,250,000 |...ccevvennnns 3850 |...... 5,515,000 -..eeeeeeemnnnees foeeemneeeeeenenn foens 11,359,723 | .ovvvens fennnn 11,359,723 |...... 3,164,845 |, oo [ e | 0001 .oeeneneees
Morgan Stanley &
Call on SPX, paid at Co. International,
maturity .....oooeeeens Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653  |. 11/17/2017 |. 09/20/2024 |......... 45,000 |..... 157,500,000 |..cevvnnnnnens 3500 |..... 10,710,000 [...covvevvenneeees Jovrnnnniiriiinnns [ 89,922,943 [*......... |...ee 89,922,943 |..... 27,603,373 [ceeniiviiniinnns Jeevrnineeeeiinenn [ e | e 0001 .evvnnnnens
Call on SPX, paid at
maturity ....ocooeeeens Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 | 01/17/2018 |. 12/20/2024 |......... 22,500 |...... 83,250,000 |.............. 3700 |...... 6,805,125 [ceevveiiininnns v o 41,545,631 |"oooevins e 41,545,631 |..... RRIRCIeh Bcieiv ) FOP RPN R RN TS 0001 .eevnnenens
Call on NKY, paid at
maturity .....oooeeeens Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 09/24/2015 |. 09/12/2025 |....... 165,000 |...... 24,745 877 |............ 18000 |...... 3,281,745 |eeeeiiiiiiinnes v o 21,742,621 (Moo s 21,742,621 |...... 4,821,506 |....... [IVIReRT)) R RPN R Isrrrrnl 111 I
Call on KX, paid at
maturity .....oooeeeens Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 08/13/2015 |. 09/19/2025 |.......... 3,200 |...... 27,982,074 ....ccccvnnnn 5600 |...... 5,997,699 |..oovvniiiiiiiinn [ e 10,574,042 [*......... |..... 10,574,042 |...... 1,917,088 |......... [KSIVN:STS) U EPPPPTURIN AR TR 0001 .eevnnenens
Morgan Stanley &
Call on SPX, paid at Co. International,
maturity ....oocoeeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC e 4PQUHN3JPFGFNF3BB653 | 01/11/2016 |. 12/19/2025 |........ 14,000 |...... 44,800,000 |...ccvvnnnnnns 3200 |...... 3,990,000 [-..eeeeeeennieees foeemmnneeeeeennnn forns 34,350,480 |*....cevnn |oenee 34,350,480 |...... 9,312,977 [ e o e | 0001 .oeeneneees
Call on SX5E, paid at
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 | 01/15/2016 |.01/16/2026 |.......... 8,000 |...... 33,186,143 ......ccce 3800 |...... 2,853,011 [oeeeeeeeeeieees e s 10,486,571 |*.cceeeees o 10,486,571 |...... 3,058,193 |......... (87,912)[.eeeeeeeeeeeee Joeememeeeeeeee foeeeee | 0001 .oeeneneees
Call on SPX, paid
semi-annually ......... Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTD8PU41 |.03/01/2011 |.02/27/2026 |......... 24,000 |...... 92,400,000 |.......ccvv.. 3850 |...... 2,367,808 [.eeeeeneeeeeeenn [ e 45,420,332 *......... |..... 45,420,332 |..... 14,691,808 [ eeeeeeeeeeee Joenee e [ [ | s 0001 .oeeneneees
Call on SX5E, paid Goldman Sachs
semi-annually ......... Variable Annuity ..... Exhibit 5 ... |Equity ....... International ...... W22LROWP2|HZNBBBKS528  |. 03/04/2011 |. 03/03/2026 |.......... 7,000 |...... 36,215,976 |......ceennn 3700 |...... 5,612,351 |oeeeeeeeeeiiees feeeeeeeeeeeeeen [ 9,940,502 |"..covennt fennnnn 9,940,502 |...... 2,857,4% |....... (159, 720)]- e eeeeemeeee Jeeemmmmeeeeeemenn oo | e 0001 .oeeenneeee
Call on SPX, paid at
maturity .oooooeeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 07/05/2016 [. 06/19/2026 |.......... 7,500 f...... 14,625,000 f...cccvvnnnnns 1950 |...... 4,710,000 [.ooeeemnmneeeenn fonenieeiiiiaees foeees 27,023,418 (Moo [ones 27,023,418 |...... 5,358,275 |.evvnueeeereennns fooreemnnnineecenn foineneciiiinees ferenineeeeeenn [ s 0001 ..oennneees
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource 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)
Call on SPX, paid at
maturity ....ocooeeeens Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 08/01/2016 |.07/17/2026 |.......... 8,000 |...... 22,400,000 |.............. 2800 |...... 3,338,000 [..enneeernninnnns fovveninnieniiinns [ 22,935,783 |Moiiiinn e 22,935,783 |...... 5,521,311 |oevveniiiiines [ e e | e {0001 L
Morgan Stanley &
Call on SPX, paid at Co. International,
maturity ...ooooeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC e 4PQUHN3JPFGFNF3BB653  |. 08/29/2016 |. 08/21/2026 |........ 13,000 |...... 39,000,000 |.ccevvnnnnnns 3000 |...... 4,693,000 [...oeeeeenninees foeemnneeeeeeenenn forns 35,118,132 [Meeeeee |neee 35,118,132 |...... 8,857,612 [ceeeeeeieieee e o e | 0001 .oeeneneees
Call on SPX, paid at
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.07/11/2016 [. 09/18/2026 |.......... 9,000 |...... 28,800,000 |..ccevvnnnnnns 3200 |...... 2,682,000 [-eeeeenneeeeeenn ferneeeeeeeeiees foees 22,631,664 [*......... |..... 22,631,664 |...... 6,016,140 |- eeveeeneeeeeennn feeeeeeeeeeeeee Jeeeeee e foeee | 0001 .oeeneneees
Morgan Stanley &
Call on SPX, Co. International
maturity ... Variable Annuity ..... Exhibit 5 ... . [PLC .. 4PQUHN3JPFGFNF3BB653  |. 09/20/2016 |. 09/18/2026 |........ 14,000 |...... 43,400,000 ..............3100 |...... 4,557,000 N 36,677,470 | .. A 36,677,470 |...... 9,462,480 |. .|{0001 ...
Call on SPX,
maturity .....oooeeeens Variable Annuity ..... Exhibit 5 ... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 |. 09/20/2016 |. 09/18/2026 |........ 14,000 |...... 43,400,000 |.............. 3100 |...... 4,594,800 [..eneeeirniinnnns fovviniineeniinnnn o 36,677,470 |*..coevenn |oeee 36,677,470 |...... 9,462,480 |..evvnniiiiininn fooreiii e e [ s 0001 .eevnnenens
Call on SPX, paid Goldman Sachs
semi-annually .. Variable Annuity ..... Exhibit 5 ... International ...... W22LROWP2|HZNBBBKS528  |. 09/22/2011 |. 09/22/2026 |......... 44,000 |...... 87,340,000|.............. 1985 [...... 7,329,300 . |... 158,308,798 [~.. ... 168,308,798 |..... 31,484,797 [oeeeiiviiiinnes e [ e | e 0001 ...
Call on SPX, pai
maturity ....ocooeeeens Variable Annuity ..... Exhibit 5 ... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 |. 01/08/2021 |. 12/17/2027 |........ 30,000 |..... 195,000,000 |..cevvennnnens 6500 |...... 4,102,500 [.enneeiiiniinnes foeveniineeniinnns [ 15,247,049 | Moeeeeen fennns 15,247,049 |...... 8,571,442 |.eeveeiiiiiinns [ e e | s 0001 .eevnnenens
Call on SPX, paid at
maturity .....ooooeeens Variable Annuity ..... Exhibit 5 ... Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 02/09/2021 |. 12/17/2027 |......... 25,000 |..... 165,000,000 [.............. 6600 |...... 3,951,250 |.oovveeniiiiinnnn [ e 11,433,680 ["......... |..... 11,433,680 |...... 6,441,662 [.....ccevvnnninns fennnieeeiiin [ e | e 0001 .eevnnenens
Morgan Stanley &
Call on NKY, paid at Co. International,
maturity ...ooooeeeees Variable Annuity ..... Exhibit 5 ... PLC e 4PQUHN3JPFGFNF3BB653  |. 08/02/2023 |. 06/09/2028 |....... 220,000 |........ 3,459,916 |..eveennneenn 2255 |...... 3,021,940 |eeeeeeeeeieee Jeeeemee e [ 6,556,539 | " eeeeennn feennnn 6,556,539 |...... 3,643,470 |....... (426,287 ). eeeeeeemeeee Joeeemmmeeeeeennnn oo | i 0001 .oeeneneees
Call on SX5E, paid at
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/28/2023 |. 06/16/2028 |........ 20,000 |..... 121,247,500 |.......cco.. 5500 |...... 6,535,213 |oeeeeeeeeeeee [ | 8,052,687 [*......... |...... 8,052,687 |...... 3,475,964 |....... (201, 375)]- e eeeeeneeee Jeeeemmmeeeeeemenn oo | i 0001 .oeeneneees
Call on SPX, paid at
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 |. 09/18/2018 |. 12/15/2028 |........ 16,000 |...... 64,000,000 |...ccvvnennnnn 4000 |...... 9,902,240 |.eevveeeeeeen oo | 34,750,591 |*oeeeeen e 34,750,591 |..... 10,083,746 |-eeeveeeeeeeeeeen oo e [ | 0001 .oeeneneees
Call on SPX, paid at Goldman Sachs Bank
maturity ... oo |Variable Annuity ..... Exhibit 5 ... . [USA .. KD3XUN7CBT14HNAYLUO2  |. 03/24/2023 |. 03/15/2030 |......... 25,000 |..... 115,000,000 |..............4600 |..... 24,935,000 P 49,040,525 | .. i 49,040,525 |..... 14,859,629 |. . {0001 ...
Call on SPX, paid at
maturity ....oocoeeeeees Variable Annuity ..... Exhibit 5 ... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/24/2023 |.03/15/2030 |......... 25,000 |..... 115,000,000 [.......cce. 4600 |..... 24,882,500 |.....eeeeeenn oo [ 49,040,525 |*....ccevn oo 49,040,525 |..... 14,859,629 |..eveeeeeennnns foeeeemmneeeeeeenn feeeeeeeennieees feeeeeeeeeeee [ e 0001 .oeeneneees
Call on SPX, paid at VWells Fargo Bank,
maturity ... oo |Variable Annuity ..... Exhibit 5 ... LNA L ... KB1H1DSPRFMYMCUFXTO9 [. 03/24/2023 |. 03/15/2030 |......... 25,000 |..... 115,000,000 |..............4600 |..... 24,950,000 P 49,040,525 | .. i 49,040,525 |..... 14,859,629 |. . {0001 ...
Call on SPX, paid at
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeriniiiis BATYDEB6GKMZ0031MB27  |. 04/11/2023 |. 03/15/2030 |......... 12,500 |...... 60,000,000 |-.cveenneeeees 4800 |..... 13,012,500 [-oeeevneeeeeeeen [ e 23,036,226 |*......cen |oenee 23,036,226 |...... 7,269,834 |- foeeeee [ e | 0001 .oeeneneees
Call on SPX, paid at J.P. Morgan Chase
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 04/11/2023 |. 03/15/2030 |......... 12,500 |...... 60,000,000 |-..veenneeeees 4800 |..... 13,028,750 [-eeeevnneeeeeenn [ oo 23,036,226 |*......cen |oenee 23,036,226 |...... 7,269,834 |- foeeeee [ e | 0001 .oeeneneees
Call on SPX, paid at
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/11/2023 |. 03/15/2030 |......... 12,500 |...... 60,000,000 |-.cveenneeeees 4800 |..... 12,987,500 [-oeeevnneeeeeenn foeeeeeeeieees oo 23,036,226 |*......cen |oenee 23,036,226 |...... 7,269,834 |- foeeeee [ e | s 0001 .oeeneneees
Call on SPX, paid at Barclay's Bank PLC
maturity .ooooooeeeees Variable Annuity ..... Exhibit 5 ... |Equity ..ooooo [ oo G5GSEF7VJP5170UK5573  |. 01/30/2024 |. 03/21/2031 |.......... 8,000 [...... 48,000,000 ..ccvnnnnnnns 6000 [.neiiiiiiniaans foees 10,536,000 |..evvveenieeennnn fones 11,201,973 (Ao [nes 11,201,973 |......... 665,973 ...eeeeiinnnaenes Jernnnnneerennnns forrreernnnnerrens forieeeeeenniees | eneeeeens 0001 ..oennneees
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 1,710,572,595 [ 346,940,192 4,751,186,682 | XXX | 4,751,186,682 [ 1,504,236,368 (3,044,442 XXX XXX
Bank of America, NA
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity .o [oeriniiiiis BATYDEB6GKMZ0031MB27  |. 11/23/2021 |. 09/20/2024 |........ 40,000 |..... 160,000,000 [........cce... 4000 |..... 15,802,000 [-eevvmmneeeeennn fereeeeeemnniieees Jeeennnn 160,774 [ | 160,774 |..... (1,929,089)]-. e eeeeeemnes foeeemmmmneeeeennn feeeeeeemmnieees foeeenneeeeeeen [ v 0001 .oeeneneees
Goldman Sachs Bank
Put on SPX Variable Annuity Exhibit 5 ... .. KD3XUN7CBT14HNAYLUO2 |. 02/08/2024 |. 09/20/2024 |. . 30,000 |..... 144,000,000 |.. . 3,279,360 .433,500 |..... (2,845,860)|. e |- 0001
Put on SX5E .. Variable Annuity ..... Exhibit 5 ... . [HSBC Bank PLC MP6152YZBEUUXPYFY54 |. 01/26/2024 |. 09/20/2024 |........ 17,500 |...... 82,629,881 ............. 4350 |oooeenenniiiiiinn [ 2,144,578 |... ....496,653 |..... (1,619,276)|. (28,648)|.... .|{0001 ...
Royal Bank of
Put on SX5E .. Variable Annuity ..... Exhibit 5 ... . [Canada .... . ES7IP3U3RHIGC71XBU11  [. 10/11/2019 |. 09/20/2024 |........ 15,000 |...... 33,118,500 ...2000 L1716 26,308 |........... (65,340)).... .|{0001 ...
Cboe Options
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... Exchange ............ 549300EX04020BFQTQ27 | 06/11/2024 |. 09/20/2024 |............ 400 |..... 208,000,000 |....cuunnneens [0 [V ) R R 2,620,419 |ooevveiiiiiiin oo 1,626,000 | ..cevvvnnnn feunnnn 1,626,000 |....... (994, 419).cevvvniiviinnnn [ e e [ e 0001 .eevnnenens
Cboe Options
Put on SPX ... Variable Annuity ..... Exhibit 5 ... . [Exchange .... 549300EX04020BFQTQ27  |. 02/27/2024 |. 09/20/2024 |............ 300 |..... 144,000,000 |....cvvenneee 4800 [oovenniniiiinnn oo 2,614,514 ... ...433,500 | ..coeeennnn | ....433,500 |..... (2,181,014)[..coeeeeieeeis feeniiiis [ e | e 0001 ...
Cboe Options
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... Exchange ............ 549300EX04020BFQTA27 | 05/10/2024 |. 09/20/2024 |............ 250 |..... 130,000,000 [.............. [0 [V R R 2,903,262 |..evvnniiiiinnnnns o 1,016,250 [...oeeeeens o 1,016,250 |..... (1,887,012)]ccevvvenicinnnn [ i [ | e 0001 .eeennnnens
Barclay's Bank PLC
Put on SPX ... Variable Annuity ..... Exhibit 5 ... . ... GBGSEF7VJPSI70UKS573 | 10/13/2017 |. 12/20/2024 |........ 20,000 |...... 52,000,000 82,581 e | 42,581 (200, 185)(. ...10001 ...
Put on SPX ... Variable Annuity ..... Exhibit 5 ... . |HSBC Bank PLC . _MP6152YZBEU3UXPYFY54 |. 05/30/2024 |. 12/20/2024 |......... 35,000 |..... 112,000,000 ...194,381]... ....194,381 ... (16,606,669)[. . {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)
Goldman Sachs Bank
on SPX L..eeieiis Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7CBT14HNAYLUO2  |. 12/05/2023 |. 12/20/2024 |........ 40,000 |..... 184,000,000 [.............. 4600 |...... 9,223,296 |..evvveneeiiinnnn oo e 1,252,000 [.eneeeenns foenne 1,252,000 |..... (5,738,000)[...ccvvvvnneinns fovnnneniiiinins fooreviiniiiiiiies o | e 0001 Ll
Goldman Sachs Bank
on SPX Variable Annuity ..... Exhibit 5 ... |Equity ....... [USA ..o KD3XUN7CBT14HNAYLUO2  |. 02/08/2024 |. 12/20/2024 |........ 30,000 |..... 138,000,000 [.....oeeeeennd800 [oeeiiniineenns fovne 3,377,460 |... ....939,000 |..... (2,438,460)|. ...10001 ...
on SPX Variable Annuity ..... Exhibit 5 ... |Equity ....... |HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 12/06/2017 |. 12/20/2024 |........ 20,000 |...... 54,500,000 (247,837)|. . {0001 ...
Morgan Stanley &
Co. International,
on SPX L..eeieiis Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653  |. 01/19/2024 |. 12/20/2024 |........ 50,000 |..... 220,000,000 [.....ccvnnnn 4400 |oeeennnniiinnnnns oo 5,875,000 [...covvvvvnnnninns founnnn 1,165,000 | ..oevvvnnnn fonnnns 1,165,000 |..... (4,710,000)].cevvvnnerevrnnnn foorerieiiiinins v [ | e 0001 .ovennenens
Cboe Options
on SPX L..eeieiis Variable Annuity ..... Exhibit 5 ... |Equity ....... Exchange ............ 549300EX04020BFQTA27 | 01/03/2024 |. 12/20/2024 |............ 500 |..... 225,000,000 [....cevveeneend500 |oveennniiiiiininns oo 8,208,520 |... PR P 1,342,500 [.cevnnneens fonnnns 1,342,500 |..... (6,866,020)]. ...10001 ...
t on GBP currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 02/07/2020 |. 12/20/2024 |... 12,000,000 |...... 13,200,000 |-eevveeeeeeenn 11 [ 314,985 | J FUPT 9,071 [eeeiiiies | 9,071 |......... (39,054)). . {0001 ...
Goldman Sachs Bank
t on JPY currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [USA ............ccc.. KD3XUN7CBT14HNAYLUO2  |. 09/15/2020 |. 08/15/2025 |[3,546,750,000 |...... 35,467,500 |......ccenunnn 0.01|........ 210,000 [eeeeeneeeeeen Jreeeeeeeeeeies foeeees 4,837,283 | ..ccovnnnnn fennnnn 4,837,283 |...... 2,957,560 |...ennee i (19,423)]cceeeeeeeeeeen [ e | e 0001 .oeeneneees
HSBC Bank U.S.A.,
t on GBP currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [NA .....cooiiiiinnnnns 1IEBVN30JCEQV1H4R804  |. 09/03/2020 |. 08/15/2025 |... 90,000,000 |...... 85,500,000 |.ccevvnnnnnns 0.951...... 2,288,326 | [ s 60,866 |...cevvnnnn founnnnnn 60,866 |......... (97,340))- e e (18,280)]- e eeeeeee [ foeeeeeeeeceee [ v 0001 .oeeneneees
J.P. Morgan Chase
t on EUR currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 09/10/2020 |. 08/15/2025 |... 35,000,000 |...... 36,750,000 |ccevvnnnnnns 1.05(........ 867,888 586,725 |......... 184,414 [...ooei i (24,140)]- e oo o | s 0001 .oeeneneees
Morgan Stanley
t on GBP currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [Capital Services .. 17331LVCZKQKX5T7XV54 |.08/21/2020 |.08/15/2025 |... 50,000,000 |...... 57,500,000 |-.ccvvnennnn 115 o 3,300,519 ....463,040 |....... (265,066)|.........(26,359).... ...|0001 ...
t on GBP currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 09/14/2020 |. 08/15/2025 |... 60,000,000 |...... 63,000,000|........0.....1.05 ... 3,396,689 ... 164,131 )....... (144,117)|.........(27,648).... .|{0001 ...
Vel Is Fargo Bank,
t on EUR currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [NA ....ccooiiiinnnnnns KB1H1DSPRFMYMCUFXT09  |. 08/20/2020 |. 08/25/2025 |... 80,000,000 |...... 80,000,000 |...eunreevvnnnnnn T o 1,620,916 |oeevveeneeiiinnnn [ e 676,498 [...coeeees [oennnnn 676,498 |......... 221,574 |......... (13372 (1)) URRRRRRPON RO R [ 0001 .evvnnnnens
J.P. Morgan Chase
t on EUR currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNE97 |. 11/17/2020 |. 10/17/2025 |... 25,000,000 |...... 27,500,000 ..720,995 P FEPT 868,487 |... .. 868,487 |.........269,3% |.........(20,031)|.... .|{0001 ...
Morgan Stanley
t on GBP currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [Capital Services .. 17331LVCZKQKX5T7XV54 |. 11/13/2020 |. 10/17/2025 |... 25,000,000 |...... 27,500,000 |..ccvvnnneeee 11 [ 1,134,745 ...154,852 | ... ...154,852 |....... (100, 254)|. .(9,033).... ...10001 ...
on SPTR .cevveeennns Variable Annuity ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/01/2015 |. 12/01/2025 |........ 20,000 |...... 50,000,000 ..............2500 [...... 7,120,000 22,377 (76,981)|. . {0001 ...
Bank of America, NA
on SPTR .cevveeennns Variable Annuity ..... Exhibit 5 ... |Equity .o [oeriniiiiis BATYDEB6GKMZ0031MB27  |. 12/21/2015 |. 12/18/2025 |........ 20,000 |...... 48,000,000 |...cevvnnnnnns 2400 |...... 7,820,000 [-eeeeemnneeeeenn Jormmeeeeeemnies foeeeennnns ST ) (R I 89,615 |....... (140,443)]. .o foeeeeemeceee [ e | s 0001 .oeeneneees
Barclay's Bank PLC
on UKX .......ceeeee Variable Annuity ..... Exhibit 5 ... |Equity .o [oeriniiiiis G5GSEF7VJP5170UK5573  |. 04/18/2016 |. 12/19/2025 |........ 10,000 |...... 48,528,169 .............. 3400 |...... 7,852,207 |oeeeeeeeenneees |oeeeeeeeeeeeeenn e P27,V [ R 124,820 |....... (156,955)]. v (57, 814N [ Joeeee e | v 0001 .oeeneneees
Goldman Sachs Bank
t on EUR currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [USA .................. KD3XUN7CBT14HNAYLUO2  |. 01/06/2021 |. 12/19/2025 |... 15,000,000 |...... 17,250,000 |.c.evennneeeee 1.15)........ 483,885 |...eeeeeeeeei o e 946,586 [ .....oovees foeeeennnn 946,586 |......... 283,550 |..eeven (13,061)[.eeeeeeeeeee Joeeeeeeeeeeee foeeeee | 0001 .oeeneneees
J.P. Morgan Chase
t on GBP currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 01/06/2021 |. 12/19/2025 |... 15,000,000 |...... 17,250,000 ..593,589 ...193,350 | ... ....193,350 |......... (85,291)). ...|0001 ...
ton SPTR ..evvveennns Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 10/14/2015 |. 12/19/2025 |........ 16,500 |...... 48,675,000 . ...... 9,606,300 ceee feen 116,341 L e 116,341 [ (147,914)(. [ [1[1[v) R .
on UKX .......eceee Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 05/04/2016 |. 12/19/2025 |........ 10,000 |...... 49,286,434 |.............. 3400 |...... 8,437,776 [ [ Joeeeenes P27,V (R I 124,820 |....... (153,068)|........ (61,701))eceeeeeeeeemnni foereeeemeeeeeeee foeeeeee | s 0001 .oeeneneees
Goldman Sachs
on SPTR .cevveeennns Variable Annuity ..... Exhibit 5 ... |Equity ....... International ...... W22LROWP2|HZNBBBKS528  |. 01/06/2016 |.01/06/2026 |........ 15,000 |...... 48,000,000 |...cevvnnnnnns 3200 |...... 9,975,800 [-..oeeeeenneeeee feeeemeiieeeeenenn o 125,267 [.eveneeeees oo 125,267 |....... (163,592)].ccvveeeeeeenn foeeeemmmeeeeeeen foeee s e | s 0001 .oeeneneees
J.P. Morgan Chase
t on JPY currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 01/10/2022 |.01/08/2026 [3,000,000,000 |...... 30,000,000 |.cevvnnnnnns 0.01[oeenneee 293,265 |..eeeeeneeeeeeen [ feeees 3,782,510 [.eveeneenns fonees 3,782,510 |...... 2,328,121 |.cceeenn (29,590)]-+vvveeeeeemn foeeeeeemneeeeeee foee e | 0001 .oeeneneees
Bank of America, NA
on SPX ..o Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeviniiiiis BATYDEB6GKMZ0031MB27  |. 10/01/2018 |. 03/20/2026 |........ 10,000 |...... 24,000,000 |.ccevvnnnnnns 2400 |...... 2,787,200 |-eeeeeeeennieees foeeemmeeeeeeenenn o 147,361 [.eeeeeeees oo 147,361 |....... (170,831)] e eeeeeeeeeeenen feeeeeeeemneeeee Jeemmmeeeeeeeee foeeeece | s 0001 .oeeneneees
Goldman Sachs Bank
on SPX ..o Variable Annuity ..... Exhibit 5 ... |Equity ....... USA oo KD3XUN7CBT14HNAYLUO2  |. 12/05/2023 |. 03/20/2026 |......... 22,500 |...... 94,500,000 |.......cevn.n 4200 |...... 5,496,698 |.....cceeevnniees |eeeennieeeeeeenn fees 1,939,149 [.evenenns fonnnns 1,939,149 |..... (2,859,192)]-vvveeeeeemnnies foeeeemmmieeeeeenn feeeeeeeennieees Jeeeneeeeeeee | e 0001 .oeeneneees
Morgan Stanley &
Co. International,
on SPX Variable Annuity ..... Exhibit 5 ... 4PQUHN3JPFGFNF3BB653  |. 01/19/2024 |. 03/20/2026 |........ 30,000 |..... 130,500,000 P A 3,016,383 [.evuuneens [ 3,016,383 |..... (3,583,617)[. .|0001 ...
on SPX L..eeieiis Variable Annuity ..... Exhibit 5 ... BATYDEB6GKMZ0031MB27  |. 06/26/2019 |. 06/19/2026 |........ 30,000 |...... 60,000,000 |.....unnennens 2000 |...... 6,111,900 [.oovvvvneiiiiins [ oo 309,456 | .oevvvrnnnn fernnnns 309,456 |....... (386,591)[...vvveeveneins Jvvrnneeeeiiins [ e | e 0001 .eevnnenens
on SPX ...ceeeiis Variable Annuity ..... Exhibit 5 ... |Equity ....... . BATYDEB6GKMZ0031MB27  |. 07/08/2019 |. 06/19/2026 |......... 25,000 |...... 75,000,000 13,650,000 TR 777,105 ... 777,105 |....... (961,330)|. ...10001 ...
t on EUR currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [BNP Paribas .. ROMUWSFPUBMPROBK5SP83  [. 08/06/2021 |. 06/19/2026 |... 60,000,000 |...... 63,000,000 ....990,964 J IO 1,353,381 [.evvenenes fonnees 1,353,381 |......... 358,919 |. . {0001 ...
Goldman Sachs Bank
t on GBP currency . [Variable Annuity ..... Exhibit 5 ... |FX currency [USA .................. KD3XUN7CBT14HNAYLUO2 |. 06/15/2021 |. 06/19/2026 |... 60,000,000 |...... 66,000,000].......ccennnnn 1.1 1,478,305 [ oeeeieeieen | foeeeennnd 664,563 |..oeiiiies foerienns 664,563 |....... (295,707)[-..oeeee (11,166)]ceveeeeeenenis foeeeeemeeinnineee Joeeeeeiiiiees | s 0001 ..oennneees
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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)
J.P. Morgan Chase
Put on EUR currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 06/15/2021 |. 06/19/2026 |... 70,000,000 |...... 73,500,000 |...ccvvnnnnnns 1.05(...... 1,021,830 |oeevveenieiiiinnn [ e 1,678,944 [..ooeeeeil [ 1,578,944 |......... 414,512 |......... (28,331)fcueneeeeeinienes Jovvenninnevvinens [ | e {0001
Morgan Stanley &
Co. International,
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC e 4PQUHN3JPFGFNF3BB653  |. 07/09/2019 |. 06/19/2026 |......... 25,000 |...... 50,000,000 |...cevvnnnnnns 2000 |...... 4,738,750 |-eeeeeeeeeeeees Joeeemeieeeeenenn o 257,880 [..evuneeees foeeeennnn 257,880 |....... (822,159)]. e foeeeeemeecceen foeee s e | e 0001 .oeeneneees
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 07/23/2019 |.07/17/2026 |......... 25,000 |...... 75,625,000 |.............. 3025 |..... 13,750,000 [.oeevvvneniieeinnn foneniiiiiiiines foeveennnn 803,524 | .ccevvins [ 803,524 |..... [QINVSTARCTL)) R FPUUURR R R TN 0001 .eevnnenens
Bank of America, NA
Put on SPX ... Variable Annuity ..... Exhibit 5 ... . BATYDEB6GKMZ0031MB27  |. 09/09/2019 |. 09/18/2026 |......... 25,000 |...... 55,000,000]..............2200 [...... 6,928,380 375,075 | . e 375,075 [ (770772 T RN R TR 0001
Barclay's Bank PLC
Put on SX5E ............ Variable Annuity ..... Exhibit 5 ... G5GSEF7VJP5170UK5573  |. 10/20/2021 |. 09/18/2026 |........ 15,000 |...... 62,923,500 |...........een 3600 |..... 10,035,619 [.oevvveiieeiins [ oo 1,747,997 [ .eneeniniis | 1,747,997 |..... (1,348,440)|........ (225 | R EPPTR ARSI SUUURNN 0001 .eevnnenens
Put on SPX ... Variable Annuity ..... Exhibit 5 ... . ... BATYDEB6GKMZO031MB27 |. 10/30/2019 |. 09/18/2026 |........ 30,000 |...... 72,000,000 . 9,547,560 ....560,148 |....... (642, 182)|. ...10001 ...
Put on SPX ... Variable Annuity ..... Exhibit 5 ... . [HSBC Bank PLC ...... MP615ZYZBEUSUXPYFY54 |. 05/30/2024 |.09/18/2026 |......... 25,000 |...... 74,375,000 ....831,733|... (13,162,518)|. . {0001 ...
Morgan Stanley &
Co. International,
Put on SPX ... Variable Annuity ..... Exhibit 5 ... PLC e 4PQUHN3JPFGFNF3BB653  |. 09/09/2019 |. 09/18/2026 55,000,000]..............2200 [...... 6,875,000 ....375,075 |....... (427,322)|. .|{0001 ...
Put on SPX Variable Annuity Exhibit 5 ... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 09/25/2019 |. 09/18/2026 |. 80,000,000 |.. ..8,711,000 |.. 476,784 . (524,530)|. 0001
Bank of America, NA
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... BATYDEB6GKMZ0031MB27  |. 02/06/2020 |. 12/18/2026 |........ 30,000 |...... 99,000,000 |.ccevvvnnnnns 3300 |..... 18,117,000 [..eeeeemeeeeeees Joemeeeeeeeeies foeees 1,552,208 [..evenneee fonnnne 1,552,208 |..... (1,923,234), 0001 .oeeneneees
Put on SPX ... Variable Annuity ..... Exhibit 5 ... . ... GBGSEF7VJP5I70UK5573 | 11/12/2019 |. 12/18/2026 |......... 25,000 |...... 78,125,000..............3125 |...... 14,250,000 JUTPRN IO 1,108,016 | ... 1,108,016 |..... (1,382,220)|. ...|0001 ...
Put on SPX ... Variable Annuity ..... Exhibit 5 ... . [HSBC Bank PLC ...... MP615ZYZBEUSUXPYFY54 |. 11/15/2019 |. 12/18/2026 |......... 12,500 |...... 30,000,000 ..............2400 [...... 3,966,250 P PP 260,199 | ... ....260,199 |....... (288,818)|. .|{0001 ...
Vel Is Fargo Bank,
Put on GBP currency Variable Annuity ..... Exhibit 5 ... NA Lo KB1H1DSPRFMYMCUFXT09  |. 01/14/2022 |. 01/14/2027 |... 23,000,000 |...... 24,150,000 ..............1.05 |......... 453,939 |..oevviinieeeinn [ e 232,565 | ceeeeninnnn [ 232,565 |......... (98,857)] 0001 .eevnnenens
Goldman Sachs
Put on UKX ............. Variable Annuity ..... Exhibit 5 ... International ...... W22LROWP2|HZNBBBKS28  |. 02/03/2012 |. 02/03/2027 |.......... 8,000 |...... 46,614,398 |.............. 3684 |..... 10,818,219 |.oevvveeeeeeenn [ |00 318,890 [ | 318,890 |..... (2,854,708)| 0001 .evvnnnnens
J.P. Morgan Chase
Variable Annuity ..... Exhibit 5 ... .. [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 07/07/2020 |. 06/17/2027 28,000,000]..............2800 [...... 5,950,000 ....380,930 |....... (435,559)[. ...10001 ...
Variable Annuity ..... Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/17/2020 |. 09/10/2027 21,779,625(............ 19000 |...... 4,090,534 ....354,263 |......... (32,792)|....... (377,924).... . {0001 ...
Barclay's Bank PLC
Variable Annuity ..... Exhibit 5 ... . G5GSEF7VJP5170UK5573  |. 09/01/2020 |. 09/17/2027 |.... 23,823,000 L4,344,405 oot JUTRN A 477,432 | ... 477,432 . (120,912).... ...|0001 ...
Variable Annuity ..... Exhibit 5 ... .[Citibank, N.A. .... E570DZNZ7FF32TWEFA76 |.06/27/2024 |.09/17/2027 |.... 42,985,256 . [P . 4,541,484 |... evn [ 4,690,556 | ..l | 4,690,556 [ [1[1[v) R .
Variable Annuity ..... Exhibit 5 ... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 05/30/2024 |. 09/17/2027 50,000,000 [-eeevveeeeee2500 |ovveneeeeeniins foeeees 8,463,600 .....ccevvneeeees founennnns 629,406 [....oveees foereennnn 629,406 |..... (7,834, 194)..ccemreeeeeeennn foeeeeeemnieees feemmnee e o | e 0001 .oeeneneees
Morgan Stanley &
Co. International,
Variable Annuity Exhibit 5 ... PLC .. .. 4PQUHN3JPFGFNF3BB653  |. 10/05/2020 |. 09/17/2027 |. 24,000,000 |.. .3,900,000 |.. 277,905 |. .277,905 . (304,075)[. 0001
Variable Annuity Exhibit 5 ... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/21/2020 |. 09/17/2027 |. 50,000,000 |.. .8,510,000 |.. 629,406 .629,406 . (659, 142)[. 0001
Variable Annuity Exhibit 5 ... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/03/2020 |. 09/17/2027 |. 27,000,000 |.. ..5,300,000 |.. 386,296 | ... .386,29 . (421,494)|. .| 0001
Bank of America, NA
Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 12/11/2020 |. 12/17/2027 35,043,600 ..............5300 |...... 6,877,373 [.eeeevviiiiiinn [ e 806,106 |....cevvvnn |ovnnnnns 806,106 |....... (453,332)......... [ESXR X)) AU PP RN TN 0001
Variable Annuity ..... Exhibit 5 ... . [Citibank, N.A. .... E570DZNZ7FF32TWEFA76 |.01/14/2021 |. 12/17/2027 |.... 24,631,087 |..............2700 |...... 4,458,403 ...574,297 | ... ....574,297 |....... (296,908)|....... (121,523).... . {0001 ...
Variable Annuity Exhibit 5 ... Citibank, N.A. .... ES70DZNZ7FF32TWEFA76 |. 12/10/2020 |. 12/17/2027 |. 20,439,813 |.. . 4,427,500 |.. 558,501 .568,501 . (516,564)|. 0001
Variable Annuity Exhibit 5 ... Citibank, N.A. .... ES570DZWZ7FF32TWEFA76 |. 12/22/2020 |. 12/17/2027 |. 17,855,000 |.. .3,850,000 . 485,653 .485,653 . (449,186)|. e |- 0001
Variable Annuity Exhibit 5 ... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 05/30/2024 |. 12/17/2027 |. 27,291,600 |.. . 5,573,335 813,564 .813,564 |.....(4,697,759)|. (62,012)|. 0001
Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/15/2021 |. 03/10/2028 |....... 125,000 |...... 27,600, 166 24,911,024 et .. 889,617 |....... (459,002)|........ (465,785).... . {0001 ...
Bank of America, NA
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... BATYDEB6GKMZ0031MB27  |. 04/26/2021 |. 03/17/2028 |........ 10,000 |...... 37,000,000 |.ccevvnnnnnns 3700 |...... 6,203,400 [-..eeeeeennnnees foeeeennieeeeeenen feees 1,155,234 [ .oeveneens fonnnes 1,155,234 |..... (1,144, 128)[ e e [ [ | s 0001 .oeeneneees
Put on SX5E ............ Variable Annuity ..... Exhibit 5 ... BATYDEB6GKMZ0031MB27  |. 02/12/2021 |. 03/17/2028 23,237,224 (... 2950 |...... 4,983,094 |.eeeveneeeeeen oo s 692,303 |..ccovnnnns fernnns 692,303 |....... (377,473)....... (136,557)]- - eeeeeeemeeee Jeeemmmmneeeeemnnn foeeeeeeeieee | e 0001 .oeeeneeeee
Put on UKX ... Variable Annuity ..... Exhibit 5 ... . BATYDEB6GKMZO031MB27 |. 02/12/2021 |.03/17/2028 |.... 21,815,325|..............5250 [...... 4,275,658 ...504,470 | ... ....504,470 |....... (283,562)|.
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... KB1H1DSPREMYMCUFXTO9 ). 04/26/2021 |. 03/17/2028 |........ 10,000 |...... 37,000,000 .cccvnnnnnnns 3700 ...... 6,210,000 f..oeeevmniiieienn Jornneieeeriiiaes foeeees 1,155,234 | .o [t 1,155,234 ... (1,144, 128)[- ..o | foereeiiiieeeeees foeeeeeceiiiees | e 0001 ..oennneees
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1 2 5 7 12 13 14 16 17 19 22 23
Current
Description Year Initial
of Item(s) Cost of Credit Hedge
Hedged, Un- Current Quality |Effectiveness|
Used for Date of discounted Book/ Unrealized Year's of at Inception
Income Maturity Premium Current Adjusted Valuation (Amorti- Refer- and at
Generation Exchange, Counterparty or (Received) Year Carrying Increase/ zation)/ ence | Quarter-end
Description or Replicated or Central Clearinghouse Expiration Paid Income Value Fair Value | (Decrease) Accretion Entity (b)
Put on SPX ... Variable Annuity ..... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 . 05/19/2028 J IO 1,108,259 [...ovvvvns |oeeeee 1,108,259 |..... (1,038,453)|. . {0001 ...
Bank of America, NA
Put on NKY ............ Variable Annuity ..... |Exhibit 5 ... [Equity «ooos|eriiiiiiiiiiiniininns BATYDEB6GKMZ0031MB27 . 06/09/2028 |....... 125,000 |...... 26,187,550 |............ 23000 |...... 4,800,852 |......ccvrrrueees |oevmmmmmaereernnnn foereeeens 819,659 [.evvvnvees foereeenne 819,659 |.......... (5,764)|....... (464,470)]....eeeeeeeemnnn oo e | s 0001 .oeeneneees
Goldman Sachs Bank
Put on SPX ............ Variable Annuity ..... USA Lo KD3XUN7CBT 14HNAYLUO2 . 06/16/2028 |..........7,500 |...... 24,000,000 |.............. 3200 |......5,170,001 |......ccvmrreerees Joermmmmaereernnnn foreeeeees 593,323 [.euvnieeies [ 593,323 |....... (CYZRLY(C) IR ISURRRRURPURPRRR FEURUURPRRRRURPUR FOURRUPPPRRRT I 0001 .oeeneneees
Goldman Sachs Bank
Put on KX ............ Variable Annuity ..... USA oo KD3XUN7CBT 14HNAYLUO2 .06/16/2028 |..........6,500 |...... 50,144,250 |..............6000 |...... 2,816,435 |.....cceermreeees |oeermmnneeeeeennn feeens 1,844,483 [ .ovenneee fonnnes 1,844,483 [..... (1,078,557)[ e eee (28, 110)] e oo Jereeeeeeee | s 0001 .oeeneneees
Morgan Stanley &
Co. International,
Put on SPX Variable Annuity ..... L fPLC 4PQUHN3JPFGFNF3BB653 . 06/16/2028 R R 15,135,410 [.eeeneeeeen | 15,135,410 |... (10,814,627)|. ...10001 ...
Put on SPX . [Variable Annuity ..... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 . 06/16/2028 P 15,135,410 [.oeeveeeens [onnee 15,135,410 |... (10,814,627)|. ...|0001 ...
Put on EUR currency . |Variable Annuity ..... Citibank, N.A. .... E570DZNZ7FF32TWEFA76 . 07/21/2028 1,304,264 [ ..oveeeeen [ 1,394,264 |.........282,687 |. ...10001 ...
Put on GBP currency . |Variable Annuity ..... Citibank, N.A. .... E570DZNZ7FF32TWEFA76 . 07/21/2028 |... 32,000,000 |...... 35,840,000 [........ccee.. 192 oo 1,483,636 [..eeeeeeenniees Joeeeeeeeeeeeennn o 993,320 |....cevvnnn |vennnnn 993,320 ..o (195,903)|. . {0001 ...
Morgan Stanley
Put on EUR currency . |Variable Annuity ..... Capital Services .. 17331LVCZKOKX5T7XV54 . 07/31/2028 DT IO 557,879 ... 557,879 |.........120,674 |. ...|0001 ...
Put on JPY currency . |Variable Annuity ..... Societe Generale .. 02RNE8IBXP4ROTD8PU41 . 08/08/2028 P 1,139,551 [.oeeeeeens [ 1,139,551 .........802,233 |. .10001 ... .
Put on JPY currency . |Variable Annuity ..... Societe Generale .. 02RNE8IBXP4ROTD8PU41 . 09/20/2028 |1,400,000,000 |...... 14,000,000 [..............0.01 [ooeeeee 173,483 [oeeeeeciieecs e o 422,932 [.eeeeeeins o 422,932 |......... 204,128 |oeveee e (22,445)[. e e fee ] 0001 .oeeneneees
Bank of America, NA
Put on SPX ............ Variable Annuity ..... |Exhibit 5 ... [Equity «cooos|eeiiiiiiiiiiniiiinns BATYDEB6GKMZ0031MB27 . 12/15/2028 |.........25,000 |...... 87,500,000 [.............. 3500 |..... 12,561,350 |.....cceemmmmunees |oermmmmnaeneeennnn ferens 2,966,544 | ...oovvnnns fennnnn 2,966,544 |..... (2,649,528)]....ueeeeeennnes foeeemmmmneeeeennn fereeeeeeeeneees feeeneeeeeee [ e 0001 .oeeneneees
Put on SPX ............ Variable Annuity ..... HSBC Bank PLC ...... MP6 152YZBEU3UXPYFY54 . 12/15/2028 |..........7,700 |...... 25,256,000 .............. 3280 |..ccevvunnerninnnn fennns 5,197,500 [coivvivinnienns Jevninnnns 757,494 | oo [ 757,494 |..... (4,440,006)[......ccvvnnnvenne foummnnnrrriinnins [ e | e 0001 .eevnnenens
Vel Is Fargo Bank,
Put on JPY currency . |Variable Annuity ..... NA Lo KB 1H1DSPRFMYMCUFXT09 . 02/09/2029 |3,500,000,000 |...... 35,000,000 |.............. 0.0 [ooriirinnnnniniis Jounnnnnns VAR T R R 1,169,501 [..eeeeenns o 1,169,501 |......... B3, 774 [ (56, 284)]. v oo [ | e 0001 .eevnnenens
Vel Is Fargo Bank,
Put on GBP currency . |Variable Annuity ..... NA Lo KB 1H1DSPRFMYMCUFXT09 . 02/09/2029 |... 30,000,000 |...... 34,500,000 |.............. 195 |oorrinnnnnnnninnnn fonnns 1,461,716 |oevveeniiiiinnn oo 1,265,339 [.eeveneeens [ 1,265,339 |....... (201,017)]cevveeneec 4,640 [ e [ | e 0001 .eevnnenens
J.P. Morgan Chase
Put on EUR currency . |Variable Annuity ..... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7 . 02/16/2029 |... 20,000,000 |...... 21,000,000 |.......cceeeue 1.05 [oorivvininnniiiis Jovnennnns 574,319 |evvveiiiiiiinnn o 682,966 [.......oeen [oernnnn 682,966 |......... 114,013 [ (5,366 [ e | e 0001 .evvnnnnens
Barclay's Bank PLC
Put on NKY ............ Variable Annuity ..... |Exhibit 5 ... [Equity ...ccoo|eeeeiiiiiinis G5GSEF7VJP5170UK5573 . 03/09/2029 |....... 100,000 |...... 23,921,060 |............ 36000 |.....cevurrrrrrnnn fonnns 3,917,444 |ooveiiiiiiis o 3,152,959 [..eeerenns | 3,152,959 |....... (516,008)]....... (248, 477)[.ceeeeernnnnnns fevnnnneeeivinnnns [ | e 0001 .evvnnnnens
J.P. Morgan Chase
Put on GBP currency Variable Annuity ..... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7 . 03/09/2029 |... 20,000,000 |...... 22,400,000 |.......ccceuna 112 [ooiiiiininnniiiis Joviinnnns 732,507 |... evn fennnnn 722,509 e 722,500 ... 172 [ (T1,970)) e o [ | e 0001 ...
Put on SX5E ........... Variable Annuity ..... Citibank, N.A. .... E570DZNZ7FF32TWEFA76 . 03/16/2029 |..........8,000 |...... 34,238,400 |..............4000 |..ccevvemereeennnn fonnns 2,620,149 |... J IO 2,564,973 | ..oovvnnnns fennnnn 2,564,973 |..eeuni(56,890)..eeeeen 1,71 | e [ | s 0001 ...
J.P. Morgan Chase
Put on SX5E ........... Variable Annuity ..... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7 . 03/16/2029 13,966,436 [....cevvvnneeeenn founen 12,196,425 | .covvvennns fnnnn 12,196,425 |..... (1,624,185)[....... (145,827)]..eeeeeeccennis foeeeeemmneeeeeees foeeeeeeeee | s 0001 .oeeneneees
Barclay's Bank PLC
Put on EUR currency Variable Annuity ..... |Exhibit 5 ... [FX currency |..ccooovviimiiiiininnns G5GSEF7VJP5170UK5573 . 04/27/2029 |.. 120,000,000 |..... 120,000,000 ......cevmmmmeeeeed [oevemniiieeeenan fees 2,384,585 |..eeneeeeeeii o 2,990,264 |....ovunnns fennnnn 2,990,264 |......... 603,673 |...eeeeeen 2,008 |oeeeneeeeeenni foeeeeeeeeeeeeen Jeeee | e 0001 .oeeneneees
Bank of America, NA
Put on SPX ............ Variable Annuity ..... |Exhibit 5 ... [Equity «.ooos|eriiiiiiiiiiiiiiiinns BATYDEB6GKMZ0031MB27 . 09/21/2029 |........ 27,000 |..... 129,600,000 |..............4800 |..... 22,927,590 |.....ceeeemrmueees |oeemmmmmaeeeeennnn foeeens 9,241,249 | ......covvt |oeenne 9,241,249 |.....(5,898,805)[.....ccemmmnnnreee Joemmmneeeemmnns foreeeeemeeeeeeen feeeeeee | e 0001 .oeeneneees
Goldman Sachs Bank
Put on SPX ............ Variable Annuity ..... USA Lo KD3XUN7CBT 14HNAYLUO2 . 12/21/2029 |........ 60,000 |.....168,000,000 ..............2800 |..... 12,927,906 |......cccvvruueeee |errmmmmareeennnn feeeens 4,947 678 [..oeeneeees [onnnns 4,947,678 |......(3,620,322)]...ccvvnmeeeeeennn feeeeeeeeniieeee e [ | 0001 .oeeneneees
Put on SPX Variable Annuity ..... .. | HSBC Bank PLC ...... WP 15ZYZBEU3UXPYFY54 . 12/21/2029 |........ 60,000 |..... 168,000,000 |..............2800 |.....12,608,400 |..........c0o..... |o.. IO 4,947,678 | ..voveens [ 4,947,678 ...|0001 ...
Put on SPX Variable Annuity ..... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 03/15/2030 P 18,503,069 [...oeevee |onnee 18,503,069 . {0001 ...
Wells Fargo Bank,
Put on SPX ............ Variable Annuity ..... NA s KB 1H1DSPRFMYMCUFXT09 . 03/15/2030 |........ 15,000 |...... 75,000,000 |..............5000 |..... 11,687,499 |......ccovrrieres |errmmmnaereeennnn feens 6,390,023 | ...cevvnnns fennnnn 6,390,023 |.....(3,294,168)]..cevvmmeeeeennn feeeeeeemmieeeee Jeeeieeeeeeen foee | 0001 .oeeneneees
Bank of America, NA
Put on SPX ............ Variable Annuity ..... |Exhibit 5 ... [Equity «ooos|iriiiiiiiiiiiiiiiinns BATYDEB6GKMZ0031MB27 . 06/21/2030 |........ 50,000 |..... 235,000,000 ..............4700 |.....27,500,000 |......ccevvuurreee Jourmmmmaareeemnnnn forrns 17,517,332 [ e |oneee 17,517,332 [ (9,790,626)] v feeeeecemneeeee Jeeneeeeceee foeeeee | s 0001 .oeeneneees
Bank of America, NA
Put on SPX ............ Variable Annuity ..... |Exhibit 5 ... [Equity «.ooos|eriiiiiiiiiiiiiiiinns BATYDEB6GKMZ0031MB27 . 06/21/2030 |.........25,000 |..... 117,500,000 |..............4700 |..... 13,444,000 [.......ccvvrureee |errmmmmaareeennnn fereens 8,758,666 |......ccvvn |oenen 8,758,666 |..... (4,895,313)]-ccveeeeeeennins foeeemmmneeeeeeenn feeeeeeeeenieees feeeeeeeeeeee [ e 0001 .oeeneneees
Bank of America, NA
Put on SPX ............ Variable Annuity ..... |Exhibit 5 ... [Equity «ooos|iriiiiiiiiiiiiiiiinns BATYDEB6GKMZ0031MB27 . 09/20/2030 |........ 50,000 |..... 137,500,000 |.............. 2750 |...... 8,125,000 |......ccevrrumeeee |ermmmmmaareeemnnn fereens 4,568,487 [....cooeee [onnnen 4,568,487 |..... (8,005, 115)[- e eeeeeeeeeeee Jeemee e [ foee e | s 0001 .oeeneneees
Barclay's Bank PLC
Put on SPX ............ Variable Annuity ..... |Exhibit 5 ... [Equity «.ooos|eriiiiiiiiiiiniininns G5GSEF7VJP5170UK5573 . 09/20/2030 |.........25,000 |..... 137,500,000 |..............5500 |.....20,329,000 |......ccvvuuusreee Jermmmmanreeemnnnn forree 14,003,583 [...eveeeees [oneee 14,008,583 |.... (6,707, 187).ccevveneeeeemnnn feoeeeeeemmieeeee e foeeeee | e 0001 .oeennneees
Put on SPX Variable Annuity ..... .| HSBC Bark PLC ...... P61 5ZYZBEU3UXPYFY54 . 09/20/2030 veee [ern14,003,583 [ | 14,003,583 |.... (6,707,187). ...|0001 ...
Put on SPX Variable Annuity ..... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 . 09/20/2030 J IO 4,568,487 [....cooeee fonnnne 4,568,487 |..... (3,005, 115)|. . {0001 ... .
Put on SPX ............ Variable Annuity ..... Societe Generale .. 02RNE8IBXP4ROTD8PU41 . 09/20/2030 |.........25,000 |..... 137,500,000]..............5500 |.....20,775,000 |.......cccceeeees Jourrrnnnnrnninnnnn fornns 14,003,583 [...coeeeeen [onnns 14,003,583 |.... (6,707,187)]..cceveeniniiennn fooneniiiininnnnns Jovnnninniniiinnns fovniiiiincnn | eeeeeiinns 0001 .ooennnnens
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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)
Royal Bank of
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1 |. 01/22/2024 |. 12/20/2030 |........ 12,000 |...... 72,000,000 |...ccvvnnnnnns [CLULV[0N PR R 11,262,240 [...ovvvvnneeeins | 8,567,451 [..eueeeeenn [ 8,567,451 |..... (2,694,789)]....uvveveinnnn foovervnnnneenenns feeeenenviiiiienns fevvviiinneeeennn [ e [ 0001
Barclay's Bank PLC
Put on SPX ............. Variable Annuity ..... Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 05/23/2024 |. 03/21/2031 |........ 20,000 |..... 134,000,000 |..cevvnnnnnens (700N PR R 19,276,000 |..evvvennveninnnnn fonns 19,057,714 [ .o | 19,057,714 |....... (218,286)[.....ccevvvnnnens Jeevnneeeeiiinins foorevviniiineees e | e 0001 .eevnnenens
Morgan Stanley &
Co. International,
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... PLC e 4PQUHN3JPFGFNF3BB653  |. 02/07/2024 |. 03/21/2031 |........ 10,000 |...... 62,000,000 |..ccevvnnnnnns 6200 [veeeeeeeenniaes foeees 9,900,893 |...eueeeeeeiii o 7,865,130 [.evuuneeees fornnee 7,865,130 |..... (2,085, 763)]-c e eeeeeeennes foeeemmmmneeeeennn fereeeeeeeennneees foeeemieeeeeeene [ v 0001 .oeeneneees
Wells Fargo Bank,
Variable Annuity ..... Exhibit 5 ... . .. KB1H1DSPRFMYMCUFXTO9 . 02/07/2024 |. 03/21/2031 |........ 10,000 |...... 62,000,000 |.ecevveneeen6200 |oeeeniieeiiii o 9,718,000 |... JUTPRN IO 7,865,130 [.evuuneeees fornens 7,865,130 |..... (1,852,870)f. ...|0001 ...
Variable Annuity ..... Exhibit 5 ... .[Citibank, N.A. .... E570DZNZ7FF32TWEFA76 |.03/11/2024 |.09/19/2031 |........ 10,000 |...... 65,000,000 P A 8,689,044 [........... [t 8,689,044 |..... (1,857,988)[. .|{0001 ...
J.P. Morgan Chase
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 05/17/2022 |. 08/14/2024 |.......... 4,000 |...... 16,200,000 |.............. 4050 [...... 1,844,000 |..ovennerernnnnns fooriiiiniiiiiiins o 5,920 |.eevunnees o 5,920 |....... (181,851)].ceeeeeniiiiinnn feeneeeeeiiineees fevevienenecenens [ | s 0001 .eevnnenens
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 05/30/2024 |. 08/16/2024 |.......... 2,000 |....... 7,800,000 |+eevvveneeeeenB900 [onniiiiiiiiiees Jeeeennnn 619,000 [-eevveenneeeeenn frrneeeeens 2,501 | eeevnnees foeeeeeeene 2,501 |....... (616,499)[...eeeeeeeeeeeee Jeemmneeeeeemnns foeeeeeemeeeeeeen [ | s 0001 .oeeneneees
J.P. Morgan Chase
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 12/17/2021 |. 10/16/2024 |.......... 5,500 |...... 24,750,000 |......ccevnnn 4500 |...... 3,248,000 [....oeeeeeeneees foeeeerneeeeeenen feeeeeeeens P77 P 72,627 |....... (B12,758)[. e eeeeeeeeeee Jeemmneeeeeemnns foeeeeeemeeeeeeen foeeeeee | s 0001 .oeeneneees
Morgan Stanley &
Co. International,
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653  |. 03/25/2022 |. 06/18/2025 |.......... 7,000 |...... 26,775,000 |...ccvvnnnnnns 3825 |...... 2,422,000 [..evneeeeeininnns foevrnnineeiinnnn [ 216,623 [.evveneeens o 216,623 |....... (TA0L:(C)) FROTR I RPN AR RN 0001 .eevnnenens
Bank of America, NA
Put on SPX ... Variable Annuity ..... Exhibit 5 ... - . BATYDEB6GKMZ0031MB27 |. 01/13/2022 |. 06/20/2025 |......... 35,000 |...... 92,750,000 ..............2650 |...... 4,570,650 ...344,374 | ... L. 344,374 ). (539,466)|. ...10001 ...
Put on SPX ... Variable Annuity ..... Exhibit 5 ... . [BNP Paribas .. ROMUWSFPUBMPROBKSP83  [. 05/17/2023 |. 06/20/2025 |........ 10,000 |...... 42,500,000 ..............4250 |...... 3,761,800 ...493,9% | ... ....493,998 |..... (1,105,578)[. . {0001 ...
Bank of America, NA
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeviniiiiis BATYDEB6GKMZ0031MB27  |. 11/17/2022 |. 03/20/2026 |......... 25,000 |..... 110,000,000 [........ce... 4400 |..... 16,143,500 [-eeevveeeeeeeenn [ foeees 2,658,190 [..ouuneenns fonneee 2,658,190 |..... (3,762,840)[..ceeeeeeeeeeee Jeee e oo e | s 0001 .oeeneneees
Barclay's Bank PLC
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeriniiiis G5GSEF7VJP5170UK5573  |. 11/14/2023 |. 03/20/2026 |........ 10,000 |...... 33,000,000 |ccevnnnnnnns 3300 |........ 980,700 [eeeeeeeeeeeeen Joreneeeeeeeeies foeeeennns RPN [ I 325,935 |....... (534,226)]..ccveeeeeemnnn foeeeemmmneeeeenn foeeeeeeeeeees e [ s 0001 .oeeneneees
Goldman Sachs Bank
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... USA oo KD3XUN7CBT14HNAYLUO2  |. 03/14/2022 |. 03/20/2026 |........ 20,000 |...... 64,000,000 |...ccvvnunnnns 3200 |...... 6,168,600 |-.eveeeeeeeennen foeeeeeeeiiieeeees Jeenennnd 636,216 [..evuneees forreenne 636,216 |....... (923,344 .. [ e oo | 0001 .oeeneneees
Barclay's Bank PLC
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeviniiiiis G5GSEF7VJP5170UK5573  |. 05/06/2022 |. 05/14/2026 |........ 10,000 |...... 34,000,000 |.ccevvnnnnnns 3400 |...... 3,270,000 [-eeeeeeneeeeenn foemmeeeeeeniees foeeennnn 422,981 [ e 422,981 |....... (604,455)]....eeeeeeenn foeeeemmmeeeeeeen foeeeeeeeeees e [ e 0001 .oeeneneees
Goldman Sachs Bank
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... USA Lo KD3XUN7CBT 14HNAYLUO2  |. 05/09/2022 |. 07/15/2026 |........ 13,000 |...... 42,250,000 |......ccennnnn 3250 |...... 4,076,980 [-eeeeeeneeeeenn [oemeeeeeeeiees foeeennn 520,412 [ e 520,412 |....... (707,461)]ceeeeeeeeeeennn foeeeeeeeemneeeee Jeememeeeeeeene foeeeecee | i 0001 .oeeneneees
Goldman Sachs Bank
Put on SPX ... Variable Annuity ..... Exhibit 5 ... L fUSA KD3XUN7CBT 14HNAYLUO2  |. 05/19/2022 |. 08/20/2026 |........ 10,000 |...... 34,000,000..............3400 [...... 3,830,100 ....485,489 |....... (654,879)|. ...|0001 ...
Put on SPX ... Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |.01/11/2022 |. 08/21/2026 |......... 25,000 |...... 75,000,000]..............3000 [...... 5,678,000 ...843,335 |..... (1,056,635)|. .|{0001 ...
Bank of America, NA
Put on RUT ....ccce Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 04/22/2022 |. 09/16/2026 |.......... 8,500 |...... 15,130,000 |...cvvvnnnnens 1780 |...... 1,742,500 [oeeiiiniiniins e oo 814,035 [ evveneees o 814,035 |....... (V27572 P RN IR RN 0001 .eevnnenens
J.P. Morgan Chase
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 05/17/2022 |. 09/16/2026 |.......... 5,000 |...... 17,500,000 |...cvvnnennens 3500 |...... 1,855,000 |.eevvvneniiiiinnn oo oo 278,707 [ eeeeeeenen |ovennnns 278,707 |....... (KRR ) R RN PP TR 0001 .eevnnenens
Bank of America, NA
Variable Annuity ..... Exhibit 5 ... . ... BATYDEB6GKMZO031MB27 |. 04/10/2023 |. 09/18/2026 |.......... 3,000 |....... 7,200,000 ..269,490 cove Jeeeeeennnn 86,015 [ 56,015 (64,218)|. .|{0001 ...
Variable Annuity Exhibit 5 ... HSBC Bank PLC ...... MP615ZYZBEU3UXPYFY54 |. 02/21/2023 |. 09/18/2026 |. . 10,000 24,000,000 |.. ..913,060 |.. . 186,716 . (214,061)[. 0001
Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 03/02/2023 |.09/18/2026 |.......... 7,000 |...... 16,800,000 ..605,850 .. 130,701 |....... (149,843)|. .|{0001 ...
Bank of America, NA
Put on RUT ....ccee Variable Annuity ..... Exhibit 5 ... BATYDEB6GKMZ0031MB27  |. 04/11/2022 |. 12/08/2026 |.......... 6,000 |...... 10,200,000 |...cvunnennens 1700 |...... 1,140,540 [ i [ 510,808 [..oeeeeennn Jovennnns 510,808 |....... (218,567) 0001 .evvnnnnens
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... KB1H1DSPRFMYMCUFXTO9  |. 04/24/2023 |. 12/16/2026 |.......... 5,000 |...... 21,000,000 |...ccvvunnnnns 4200 |...... 2,299,400 |.eovvvennieiiiinnn [ e 589,350 | ..eevvunnnn [ 589,350 |....... (714,053) 0001 .eevnnenens
Put on SPX ... Variable Annuity ..... Exhibit 5 ... KD3XUN7CBT14HNAYLUO2  |. 03/28/2023 |. 12/18/2026 |.......... 6,000 |...... 26,760,000 ... 4460 |...... 3,754,948 PR FRR. 900,893 | ... 900,893 |..... (1,034,680)|. ...10001 ...
Put on SPX ... Variable Annuity ..... Exhibit 5 ... ROMUWSFPUBMPROBKSP83  |. 04/11/2023 |. 03/19/2027 |........ 17,500 |...... 84,350,000 ...4820 [..... 12,953,150 J IO 3,893,881 [....coeeee [onnnne 3,893,881 |..... (3,808,570)|. . {0001 ...
Put on SPX ... Variable Annuity ..... Exhibit 5 ... KD3XUN7CBT14HNAYLUO2  |. 11/22/2022 |. 03/19/2027 |......... 25,000 |..... 120,500,000 ...4820 [..... 20,833,988 J IO 5,562,687 [....cooeees fonnnnn 5,562,687 |..... (5,440,815)|. . {0001 ...
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... KD3XUN7CBT14HNAYLUO2  |. 04/14/2023 |. 03/19/2027 |........ 17,500 |...... 84,350,000 |.......cce.. 4820 |..... 12,719,320 [oeeeeeeeeeeees foeeeeeee e fens 3,893,881 [...coeeee [onnnnn 3,893,881 |..... (3,808,570 eeeeeeeeeeeee Jemeeeeeeeenes foeeeeeeeeeeeeeen fe e | e 0001 .oeeeeneeee
Put on SPX ... Variable Annuity ..... Exhibit 5 ... KD3XUN7CBT 14HNAYLUO2 ). 10/31/2022 |. 03/19/2027 |........ 15,000 |...... 72,300,000 ...48201..... 12,761,399 P PP 3,337,612 .ccvveenn |onnnns 3,337,612]..... (3,264,489)). . {0001 ...
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1 2 3 4 5 6 7 8 10 11 12 13 14 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 Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date  |Expiration| Contracts (Paid) Paid Paid Income Value Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
Put on SPX ... Variable Annuity ..... Exhibit 5 .. . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/21/2023 |. 03/19/2027 |........ 15,000 ...4820 [..... 10,669, 050 J IO 3,337,612 | .ccevvnnnns fennnnn 3,337,612 |..... (3,264,489)|. . {0001 ...
Goldman Sachs Bank
Put on RUT .....cce Variable Annuity ..... Exhibit 5 ... USA Lo KD3XUN7CBT14HNAYLUO2  |. 05/09/2023 |. 03/19/2027 |.......... 7,000 |...... 16,450,000 |.............. 2350 |...... 3,615,105 [eeeeeeeeeieees foeeemeieeeeeennn [ 2,154,284 | ..coovnnnn fennnnn 2,154,284 |....... (351,007)[- e eeeeeemeeeee Jeemmneeeeemmns foeeeeemmneeeeeen foeeeceeee | s 0001 .oeeneneees
Goldman Sachs Bank
Put on RUT ... Variable Annuity ..... Exhibit 5 ... KD3XUN7CBT 14HNAYLUO2  |. 05/09/2023 |. 03/19/2027 |..........5,500 |...... 12,925,000 |..............2350 |...... 2,818,441 J IO 1,692,652 [.evveneees fonnnes 1,692,652 |....... (275,791)|. . {0001 ...
J.P. Morgan Chase
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 03/27/2023 |. 03/19/2027 |......... 15,500 |...... 74,710,000 |.............. 4820 |..... 12,534,500 [..eeeeeeeneieees foeemeenieeeeeeeen feeens 3,448,866 |........... [...... 3,448,866 |..... (8,373,305)]-+vvmeeeeemmmnns foeeemmmmneeeeennn fereeeeeeeennneees foeeemieeeeeeen [ e 0001 .oeeneneees
Morgan Stanley &
Co. International,
Put on RUT ....ccee Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653  |. 02/17/2022 |. 03/19/2027 |.......... 7,500 |...... 16,500,000 |.............. 2200 |...... CTVZE (Y U FPRR N 1,797,769 [ .eveeeenns | 1,797,769 |....... ([ X)) RN U RPPPPR RN U 0001 .eevnnenens
Royal Bank of
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBU11 |. 01/05/2022 |. 03/19/2027 |........ 15,000 11,886,000 [.enniiiiiieees foeveinieeeeiinns e 3,337,612 | ceeeeeinnn [ 3,337,612 |..... [RJPZLI ) P RPN R TR Ty 0001 .eevnnenens
Put on SPX ... Variable Annuity ..... Exhibit 5 ... |Equity ....... [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.03/01/2023 |. 03/19/2027 |........ 20,000 |...... 96,400,000 |..............4820 |..... 14,630,000 JUTPRN IO 4,450,150 | ..covvnnnns fennnnn 4,450,150 |..... (4,352,652)|. ...|0001 ...
Put on SPX ... Variable Annuity ..... Exhibit 5 ... |Equity ....... [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.03/17/2023 |. 03/19/2027 |........ 15,000 |...... 72,300,000 |..............4820 |..... 12,552,300 P A 3,337,612 | .ceeeeinn [ 3,337,612 |..... (3,264,489)|. .|0001 ...
Vel Is Fargo Bank,
Put on RUT ... Variable Annuity ..... Exhibit 5 ... |Equity .. KB1H1DSPRFMYMCUFXT09  |. 02/02/2022 |. 03/19/2027 |........ 17,500 |...... 41,125,000 |..............2350 |...... 9,170,000 PN RN 5,385,711 ....5,385,711 |....... (877,517)|. 0001 ...
Put on SPX ... Variable Annuity ..... Exhibit 5 ... |Equity ....... [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.08/09/2022 |. 03/24/2027 |........ 15,000 |...... 49,500,000 |..............3300 |...... 4,740,000 P AU 866,805 | ... 866,805 |..... (1,025,622)|. . {0001 ...
Bank of America, NA
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeviniiiiis BATYDEB6GKMZ0031MB27  |. 02/07/2022 |.06/17/2027 |........ 20,000 |...... 71,400,000 |.....eennneeen 3570 |...... 8,149,400 [...eeeeeeeniees foeeeeeneeeeeeenn fees 1,627,231 [.coeeeiennn | 1,627,231 |..... (1,856,721), 0001 .oeeneneees
Goldman Sachs Bank
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7CBT 14HNAYLUO2  |. 10/17/2022 |.06/17/2027 |........ 15,000 |...... 69,900,000 |.............. 4660 |..... 12,915,000 [-oeeevnnieeeeeenn foemeeeeeeneiees foeees 3,124,048 | ...covvenns fennnnn 3,124,048 |..... (2,996,632) 0001 .oeeneneees
Morgan Stanley &
Co. International,
Put on SPX ... Variable Annuity ..... Exhibit 5 ... |Equity ....... [PLC ....ooviiniins 4PQUHN3JPFGFNF3BB653  |. 06/13/2024 |. 06/17/2027 |........ 20,000 PN RN 4,165,397 | .oovvvnnnnn [ennnnn 4,165,397 |....... (194,603)|. ...10001 ...
Put on SPX ... Variable Annuity ..... Exhibit 5 ... |Equity ....... [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.03/16/2023 |.06/17/2027 |........ 15,000 10,948,050 |.eevvvneneeeeens oo J IO 3,124,048 | ...covvnnns fennnnn 3,124,048 |..... (2,996,632)|. . {0001 ...
Bank of America, NA
Put on SPX ... Variable Annuity ..... Exhibit 5 ... |Equity ....... . BATYDEB6GKMZO031MB27 |. 07/25/2022 |. 07/28/2027 |........ 15,000 . 8,433,600 |-.evuneeeeeennann [enn JUTPRN IO 1,784,555 [ evvenenes fonnnns 1,784,555 |..... (1,924,858)|. ...|0001 ...
Put on SPX ... Variable Annuity ..... Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |. 03/19/2024 |. 09/17/2027 |........ 10,500 P A 1,181,748 | e [ 1,181,748 |....... (459,507)|. .|{0001 ...
Bank of America, NA
Put on SPX ............. Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 03/03/2023 |. 10/28/2027 |.......... 7,500 |...... 29,062,500 |.............. 3875 |...... 2,947,500 [oeeveeiiininees fovvennneeeiinnns [ 887,648 [.oeeeeenin | 887,648 |....... (930,760)[....ccevvvenneens Joevnnneeeeninins foorevviiiinnnees foeciii | e 0001 .eevnnenens
Goldman Sachs Bank
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... USA e KD3XUN7C6T14HNAYLUO2  |. 09/18/2023 |. 12/15/2027 |........ 10,000 |...... 42,000,000 |.............. 4200 |...... 3,481,567 |ovenneeeiiininees foeviiniieieeiiinn e 1,615,065 [......cceen o 1,615,065 |..... [QIRTE N7 ) R R R TR ST 0001 .eevnnenens
Bank of America, NA
Put on SPX .eeveueees Variable Annuity ... Exhibit 5 ... |EQUItY weover [ eeeieeieeeeene BATYDEBOGKNZOO31MB27 . 12/20/2021 |. 12/20/2027 |.......... 6,000 |...... 27,900,000 f.............. 4650 |...... 4,852,980 [..voveveeeicns [ o 1,410,112 | oo oo 1,410, 192 [0t (1,235,128)]. v [evereneererieiens forneeeeesenies oo | v 0001 .o
J.P. Morgan Chase
Put on RUT ... Variable Annuity ..... Exhibit 5 ... |Equity ....... [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 06/05/2024 |. 01/27/2028 |........ 10,000 P A 1,308,272 [ .eveeeeens | 1,308,272 |.......... (8,428)|. ...10001 ...
Put on RUT ... Variable Annuity ..... Exhibit 5 ... |Equity ....... [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 11/20/2023 |.01/27/2028 |.......... 7,500 |...... 13,500,000 |.............. 1800 [...... 1,395,000 |....eemeeeeemmnnnn foeeeeemmmieieees Joeneenna 981,204 |...ovvnnns fennnn. 981,204 | (285,316)|. . {0001 ...
Morgan Stanley &
Co. International,
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BB6S3  |. 02/22/2022 |. 02/18/2028 |........ 15,000 |...... 67,500,000 |.............. 4500 |..... 12,270,000 [.oovevveenneneennn fornniieiininnns oo 3,203,698 |...ccvvunnn feunnnn 3,203,698 |..... (2,815,501)[c.ceveeeeeinies fevneeieiiiiins [ e | e 0001 .eevnnenens
Bank of America, NA
Put on SPX ............. Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 04/15/2024 |. 04/05/2028 |.......... 7,000 |...... 26,600,000 |.............. 3800 [oeveneeiiinnnnns foeees 1,330,000 [.oeeevivenneinens fevninnnns 894,220 | ..oevvvnnnn fernnnnnn 894,220 |....... [ STE (1)) R FPRRRURP R R [T 0001 .evvnnnnens
Goldman Sachs Bank
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7CBT14HNAYLUO2  |. 03/28/2023 |. 04/25/2028 |.......... 4,500 |...... 17,775,000 |....ccvvnnnnns 3950 |...... 2,193,048 [..evniiiiiiinnns v o 651,096 [...oeveeees [ornnnnn 651,006 |....... (B03,081)]ccvvvvennervnnnn foerreereivninenes foevennnneneiinnns [ | e 0001 .eevnnenens
Goldman Sachs Bank
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7CBT14HNAYLUO2  |. 04/13/2023 |. 05/17/2028 |.......... 5,000 |...... 17,500,000 |.............. 3500 |...... 1,703,000 |oeevveenneiiiinnnn [ e 504,081 [...oeeeees [ornnnnn 504,081 |....... (- TANCIAT0) ERTR IR RPN AR U 0001 .evvnnnnens
Bank of America, NA
Put on SPX .eoveueees Variable Annuity ... Exhibit 5 ... |EQUItY weover [ eeeieeieeeeene BATYDEBOGKNZO031MB27 . 04/17/2023 |. 05/24/2028 |......... 10,000 [...... 33,500,000 .............. 3350 |...... 2,825,900 [.evvveereveieies [ [ 889, 141 [.eveveeenes |orennn 889,141 |....... (866, 757)]..vevvevereereres freeerereereeeres foorereeieeeieees foeeeeeeeecies | e 0001 .o
Goldman Sachs Bank
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... USA oo KD3XUN7C6T14HNAYLUO2  |. 05/23/2022 |. 05/24/2028 |........ 13,000 |...... 50,700,000 |......0uv....n 3900 |...... 7,405,697 |oeevveeeiiiiinnes foevrnniieneeiinns foes 1,842,734 [ oeeeeeei [ 1,842,734 |..... (1,693,978)[..ccevvvenenees fevnnieiiiiiins [ e | e 0001 .eevnnenens
J.P. Morgan Chase
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 04/05/2023 |. 06/28/2028 |........ 15,000 |...... 48,000,000 |.............. 3200 |...... 4,318,000 [.ooevevveineiinn [ foeees 1,204,610 [..eeeeenns o 1,204,610 |..... [RIREIRC0)) R FPRUURR R R TN 0001 .eeennnnens
Morgan Stanley &
Co. International,
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC .ooeviiiiiiieeees 4PQUHN3JPFGFNF3BB653  |. 08/30/2022 |. 06/28/2028 |.......... 7,500 |...... 24,750,000 ).............. 3300 |...... 2,751,634 | foeeenniieeeeeeenn foeeeeees 650,183 | . uvvniiees e 650,183 [....... (648,966)[- -+ eevvvnnnraee |ennnnnnereernnins forrerereeinnrrees fornineeeeeriiines | eeeeeeeens 0001 ..oennneees
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1 2 6 7 8 9 10 11 12 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 Date of Rate or discounted | discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
Put on SPX ... Variable Annuity ..... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 08/31/2022 |.06/28/2028 |........ 10,000 32,000,000 ...3200 |...... 3,397,100 ....803,073 |....... (762,560)|.
Morgan Stanley &
Co. International,
Put on SPX ............. Variable Annuity ..... PLC oo 4PQUHN3JPFGFNF3BB653  |. 03/07/2023 |.08/18/2028 |........ 15,000 69,000,000 .....ccuunnnns 4600 |...... 9,774, M3 |eeeeiviiiiinees | [0 3,816,710 | o [ 3,816,710 |..... (3,009,359)].cvvvneivennnnnn foorernnnnneeeenns foeeenneniiniienns feveviiineeein [ eeeeeen [ 0001 L
Put on SPX, paid at
maturity ....ocooeeeens Variable Annuity ..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/25/2014 |. 09/20/2024 |........ 27,000 55,350,000 |........cceu 2050 |..... 16,159,500 [.evvvveneriennnn [ e 2,648 (M 2,648 |....... [RRICIR-Icie) AR FOPPRRR RN RN IR 101} B
Morgan Stanley &
Put on SPX, paid a Co. International,
maturity ... oo |Variable Annuity ..... . [PLC .. .. 4PQUHN3JPFGFNF3BB653  |. 08/21/2017 |. 09/20/2024 |......... 25,000 61,250,000..............2450 |...... 13,723,750
Morgan Stanley
Put on SPTR, paid Co. International,
semi-annually ......... Variable Annuity ..... PLC oo 4PQUHN3JPFGFNF3BB653  |. 12/03/2009 |. 12/03/2024 |........ 15,000 30,000,000 |....ccvuunnnns 2000 |...... 7,576,002 [.coeevviiieniins [ forveennnn 968 [N [ 968 [......... (31,155))eceveiiveinnnns foeeeeviiiieeeens e e [ e ]0001 L
Put on SPTR, paid Barclay's Bank PLC
semi-annually ......... Variable Annuity ..... |Exhibit 5 ... [Equity ...cooo|emeiiiiiiinniiis GSGSEF7VJP5170UK5573  |. 12/03/2009 |. 12/03/2024 |........ 15,000 30,000,000 |....ccuuunnnns 2000 |...... 7,630,389 [uevneiiiinines foevvnnnineeeinnn feeenennd 988 | [ 968 [......... (31,155))eceveiiveinnnns foeeeeviiiieeeens e e [ e ]0001 L
Put on SPX, paid at
maturity .....ooooeeens Variable Annuity ..... Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 08/18/2017 |. 12/20/2024 |......... 25,000 61,250,000 |....ccvnnnnnns 2450 |..... 14,050,000 |.eevvvnnneerinnnn fornenivciinninnnns Jeevennn . 56,468 [Miiiins |eiinnnnns 56,468 |....... [ZEAINVK)] FPR RTINS RPN R [rsssnuunnl 11(1(1) U,
Put on SPTR, paid Goldman Sachs
semi-annually ......... Variable Annuity ..... International W22LROWP2|HZNBBBKS528  |. 01/05/2010 |. 01/03/2025 |........ 20,000 37,400,000 |....ccvnnnnnns 1870 |...... 8,334,000 |...eneerernnnnnes fooveenninnieiinns foeeeeeen 4,088 | | 4,088 |......... [IURIVLC)) R AR R RN IR 1/1]1) B
Put on NKY, paid semi- Merrill Lynch
annually ..oeeeeeninnns Variable Annuity ..... International GGDZP1UYGUISTUHRDP48  |. 04/13/2010 |. 04/11/2025 270,000 22,603,843 |.............. 7800 |...... 4,698,548 |....oeiiivninnns [oeveinninneeeinnn e 389 | [ 389 [ceeennnns 431,009 (CZYARCY0) U RPN R esrrrrse {111 I
Put on SX5T, paid Goldman Sachs
semi-annually ......... Variable Annuity ..... International W22LROWP2|HZNBBBKS528  |. 04/27/2010 |. 04/25/2025 |.......... 5,500 30,071,949 ... 4150 |...... 6,584,366 |........cevnnnnees |evennnnnnniiiinnn foeneennn 23,008 | Ml [ 23,003 |......... 120,834 [QEEKIRCISte)) R RPRURRTR AT eurrrr {111 ) I
Put on NKY, paid semi- Merrill Lynch
annually .ooeeeeeenennns Variable Annuity ..... International GGDZP1UYGUISTUHRDP48  |. 05/12/2010 |. 05/12/2025 280,000 22,161,409 |.............. 7375 |...... 5,376,561 |..evneeiiiinnnes foevvenniineiinnn oo 505 | [ 505 [cuuennnns 500,350 (519,093))..evvveeeiniines foevvnnnnneeveenes [ | oo [0001 el
Put on SPTR, paid Goldman Sachs
semi-annually ......... Variable Annuity ..... International W22LROWP2|HZNBBBKS528  |. 05/13/2010 |. 05/13/2025 |......... 45,000 60,750,000 |....ccvvunnnns 1350 |..... 14,567,896 |..ocvvvenneeeinnnn o e 19,607 (M e 19,507 |......... (86,594)]..cvunieveinnnnns fooveenninieienns e e [ e ]0001
Put on SPX, paid a Barclay's Bank PLC
maturity ... ..o |Variable Annuity ..... GSGSEF7VJP5170UK5573  |. 07/07/2015 |. 06/20/2025 |........ 30,000 52,500,000 ..............1750 |..... 14,992,500 (V2081573 A FPPRRUR RN RN [N
Put on SPX, pa
maturity .....oooeeeens Variable Annuity ..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/23/2015 . 06/20/2025 |......... 25,000 55,000,000 |...cccvunnnnns 2200 |..... 17,509,750 (237,954)].cevvnneeiiinnnns fooreeiiniiiiiies e e [ eeeeeen {0001
Put on NKY, paid at
maturity ....ocooeeeens Variable Annuity ..... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 09/24/2015 |. 09/12/2025 165,000 24,745 877 |............ 18000 |...... 5,794,332 |.covvvinieiininnn oo 78,057 M 78,057 |......... 582,160 (EAVAR<TAD R IR TR Isssssurl I1(1[1) ISR
Put on UKX, paid at
maturity .....oooeeeens Variable Annuity ..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/13/2015 . 09/19/2025 |.......... 5,800 50,717,509 .....cevveenn 5600 |..... 11,217,623 | [ e 267,442 (M [ 267,442 |....... (362,620)|......... (93,621)].eeeecevniines fvvenneeeviinens [ | e [0001 L
Put on SPTR, paid at Goldman Sachs
maturity .....oooeeeens Variable Annuity ..... International W22LROWP2|HZNBBBKS528  |. 09/24/2015 |. 09/23/2025 |........ 16,000 51,200,000 |...ccevunnnnns 3200 |..... 12,864,000 |.oevvvneneeiennn foeniiiiiiiiinns e 127,690 (M [, 127,690 |....... (149,397)].cevvveiviinnnns [ [ v [ eeeeeen {0001
Put on SPTR, paid Barclay's Bank PLC
semi-annually ......... Variable Annuity ..... |Exhibit 5 ... [Equity ...cooo|eeieiriiiinniis G5GSEF7VJP5170UK5573  |. 10/06/2010 |. 10/10/2025 |......... 23,000 26,795,000 |..........c... 1165 |...... 7,213,814 |oeeeeieiiiienes |oevveniinieeenns oo 5,09 | i 5,09 |........ ({25151} R AR R RN IR 141} B
Put on SPTR, paid at Goldman Sachs
maturity ... ..o |Variable Annuity ..... International W22LROWP2|HZNBBBKS28  |. 10/27/2015 |. 10/17/2025 |........ 17,000 49,300,000 ..............2900 |..... 10,994,750 ... 119,484 ). (137,440)(.
Put on SPTR, pai Goldman Sachs
maturity ....ocooeeeens Variable Annuity ..... International W22LROWP2|HZNBBBKS28  |. 11/23/2015 |. 11/21/2025 |........ 14,000 49,000,000 |....ccvuunnnns 3500 |..... 12,376,000 |.ooevvvnnneeeeennn foeneiiiiiinnnns foeeennnn 157,461 (A [, 157,461 |....... [QICTR-ES70 AR FOPPRRURR RN RN I 141} B
Put on SPTR, paid J.P. Morgan Chase
semi-annually .. Variable Annuity ..... . [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNE97 |.06/22/2011 |. 12/19/2025 |........ 21,000 60,900,000{..............2900 |..... 16,985,300 ... 138,008 |....... (187,803)|.
Morgan Stanley
Put on SPX, paid at Co. International,
maturity ....oocoeeeees Variable Annuity ..... PLC e 4PQUHN3JPFGFNF3BB653 | 01/11/2016 |. 12/19/2025 |........ 14,000 24,500,000 |.......cce.. 1750 |...... 7,420,000 [-eeeemnneeeeenn [ormmeeeeemmnnes foeeeenn 94,829 (M [ 94,329 |......... (99,455)]..cevveeeeeeennn feeeeeeemmieeees Jeemnnee e foeeeeeee | e [0001 L
Put on SXS5E, paid at
maturity ....oocoeeeees Variable Annuity ..... HSBC Bank PLC MP6152YZBEU3UXPYFY54 | 01/15/2016 |.01/16/2026 |.......... 8,000 19,213,030 f..ccevvvennnns 2200 |...... 4,557,963 |.eeevveeeeeeeennn feeeeeeeeiiiieeees |eeennn.. 106,676 ALl 106,676 |......... (24,937) (140,448 eeeeeneeeee foeeemmmeeeeeemnen feoeeeeeeniiees | e [0001 L
Put on SXSE, paid Goldman Sachs
semi-annually ......... Variable Annuity ..... International W22LROWP2|HZNBBBKS528  |. 02/02/2011 |. 02/02/2026 |........ 12,700 42,089,855 |.............. 2400 |...... 9,095,985 |.eevveeeeeeeenin feeeeeeeeiieeen 233,636 | M | 233,636 |......... (74,909) (257,191 eeeeeeeeee Jeeeemmmeeeeeeeeen foeeeeeeeeie | e [0001 L
Put on SPTR, paid
semi-annually ......... Variable Annuity ..... Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 02/09/2011 |. 02/06/2026 |......... 32,000 64,000,000 |...ccvvnnnnnnn 2000 |..... 12,836,168 |..eeveveeeeeeenn feemeeeeeeiniiees Joeeennn 103,981 (A [ 103,981 |....... (146,241)[..ceeeeeeeeeeee Jemneeeeeeemnns foeeeeeemneeeeeeen Joeeeeeceees | e 0001 L
Put on SXSE, paid Goldman Sachs
semi-annually ......... Variable Annuity ..... International W22LROWP2|HZNBBBKS528  |. 02/07/2011 |. 02/09/2026 |.......... 8,500 31,175,288 .............. 2700 |...... 6,966,574 |...oeeeeeeneees |oeeeeneeeeeeeien feeeeee 284,850 | A [ 234,850 |....... (120,368) (196,982)]-. e eeeeevnnees feeeemmmmeneeeemnnn feoeeeeeemnieeeees | e [0001 L
Put on NKY, paid semi- Merrill Lynch
annually .oooeeeeeeenne. Variable Annuity ..... International GGDZP1UYGUISTUHRDP48  |. 02/14/2011 |. 02/10/2026 240,000 21,616,429.............. 7500 |...... 4,010,428 |....ooeeeeniees foeeerneinnneeennn foeeeeee e 8,798 M | 8,793 ......... 334,595 (401,183)[- ..o eevvmneeeeenn Jrnnnneeemnnnans foremmmnnnneeennns | eevnennnn. [0001 Looinieniss
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource 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)
Put on SPTR, paid
semi-annually ......... Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 02/18/2011 |. 02/17/2026 |........ 18,000 |...... 68,400,000 |.....ccuuunnns 3800 |..... 18,252,984 [..eveiiiiiinees v o 241,668 [M......... [ooeeees 241,668 |....... (LT PR R IR R (PPRsssnuunnl 11(1(1) PR,
Put on SPTR, paid
semi-annually ......... Variable Annuity ..... Exhibit 5 ... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 02/18/2011 |. 02/17/2026 |........ 18,000 |...... 68,400,000 |.....cc0uunnns 3800 |..... 17,985,737 [ooeeevieieeiceen [ oo 241,668 [M......... [ooeeeens 241,668 |....... (276,432)]..cvvvneeeinnnnns foorevinnniiiien e e | et 0001 .eevnnenens
Put on SPX, paid at Goldman Sachs
maturity ... ..o |Variable Annuity ..... Exhibit 5 ... International ...... W22LROWP2|HZNBBBKS528  |. 02/10/2016 . 02/20/2026 |......... 45,000 |...... 49,500,000 ..............1100 |..... 12,565,125 ... 142,378 142,378 . (153,366)|. .|{0001 ...
Put on SPX, pai Goldman Sachs
maturity .....ooooeeens Variable Annuity ..... Exhibit 5 ... International ...... W22LROWP2|HZNBBBKS528  |. 02/22/2016 |. 02/20/2026 |........ 47,000 |...... 47,000,000 |...cccvuunnnns 1000 |..... 10,710,595 [.evvveiiieeiinn [ e 122,375 | M [ 122,375 |....... [QECISIN (173 A FORRUR RN RN [N 0001 .eevnnenens
Put on SXS5E, paid J.P. Morgan Chase
semi-annually ......... |Variable Annuity ..... Exhibit 5 ... . [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 03/04/2011 |. 03/03/2026 |..........8,500 |...... 30,902,435 |..............2600 [...... 6,928,098 ...217,643 ...217,643 |.........(77,323)]. .|{0001 ...
Put on SPX, paid at
maturity .....oooeeeens Variable Annuity ..... Exhibit 5 ... Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 03/03/2016 |. 03/20/2026 |......... 45,000 |...... 49,500,000 |.............. 1100 |..... 11,646,000 |..ovenneevennnnn foorvviiniiiiiiins fons 116,803 |*oevvenn |veennns 116,803 |....... (Q[CIJNGI¢1C)) PR IR RPN AR U 0001 .eevnnenens
Put on SPX, paid at Bank of America, NA
maturity ....ocooeeeens Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 03/15/2016 |. 03/20/2026 |........ 47,000 |...... 48,175,000 |...ccvvvnnnnns 1025 |..... 10,100,300 |.evvenneeeeevnnnns fooreviiniiiiiiiis Jeis 102,614 [Moeeeees |ooeeenns 102,614 |....... QLI ER RN PR R 0001 .eevnnenens
Put on SPX, paid at
maturity .....oooeeeens Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 |. 04/01/2016 |. 03/20/2026 |........ 40,000 |...... 48,000,000 |....ccvvunnnns 1200 |.... 11,000,000 |..evennererrennnns forrrviinnniininins fovnennns 123,863 [Mveeeees [ 123,863 |....... (REYARETH R R R R TN 0001 .evvnnnnens
Morgan Stanley &
Put on SPX, paid semi- Co. International,
annually .oooeeeeeeeenn. Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653  |. 04/20/2011 |. 04/20/2026 |....... 125,000 |..... 150,000,000 [.......ccv... 1200 |..... 40,267,500 [.eeeeeeneeeeeen Joeeneeeeeeneees foeeennnn 404,619 (Moo [ 404,619 |....... (547, 781)[. e eeeeeeeeeee e eeeemms foeeeeeemeeeeeeee [ | s 0001 .oeeneneees
Morgan Stanley &
Put on SPX, paid semi- Co. International,
annually .ooeeeeeenennns Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653  |. 05/02/2011 [. 05/01/2026 |......... 58,500 |...... 70,200,000 |...ccvvunnnnns 1200 |..... 18,749,562 [.enevvivvinnees fvveinneiieiinnnn [ 191,841 (Moo | 191,841 ....... (T2 )| R RN R RN {0001 ...........
Put on SPX, paid at
maturity .....oooeeeens Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 |. 06/01/2016 |. 05/15/2026 |........ 28,000 |...... 53,200,000 |.............. 1900 |..... 17,486,280 |.ooeevveeneeeenns [ o 270,082 [Mveeeeens foreeinnn 270,082 |....... (312,821)[c.eevvvviieeins Jvvnieneeevii [ e | e 0001 .evvnnnnens
Morgan Stanley &
Put on SPX, paid at Co. International,
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653  |. 06/01/2016 |. 05/15/2026 |........ 28,000 |...... 53,200,000 |.......ccvn.. 1900 |..... 17,449,600 [.oeevveneeeeeeen [ foeeennnn 270,052 (M [ 270,082 |....... (312,821)[-. e eeeeeeeeeeee e eeeens foereeeeeeeeeeeee foee | s 0001 .oeeneneees
Put on SPX, paid at
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.07/05/2016 |. 06/19/2026 |........ 30,000 |...... 36,000,000 |..cccvvnnnnnns 1200 |...... 9,000,000 [-eeeevmnmeeeeenn foemmereeemneiees foeeeennnn 101,273 (M oo 101,273 |....... (112,890)[- e eeeeeeeeeeee Jeemmeeeeeeeemns foeeeeeemeeeeeeen foeeeeee | s 0001 .oeeneneees
Put on SPX, paid at
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 |. 08/01/2016 |.07/17/2026 |........ 16,000 |...... 32,000,000 |ceevnnnnnnns 2000 |..... 11,152,000 [-oeeevnneeeeeenn fermeeeeeeeeiees foeeeennnn 199,165 [Aeeeeeeee [ 199,165 |....... (171,821)] e [ eeeeeeeeee Jeeemeneeeeeeeee foreeecee | s 0001 .oeeneneees
Morgan Stanley &
Put on SPX, paid at Co. International,
maturity ... Variable Annuity ..... Exhibit 5 ... . [PLC .. 4PQUHN3JPFGFNF3BB653  |. 08/19/2019 |. 08/21/2026 |......... 25,000 |...... 75,000,000{..............3000 |..... 16,887,500 ....843,335 |..... (1,056,835)[...cccvvvnninnns feernniriiiiins [ e | e 0001 ...
Morgan Stanley
Put on SPX, paid at Co. International,
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC e 4PQUHN3JPFGFNF3BB653  |. 08/29/2016 |. 08/21/2026 |........ 13,000 |...... 18,200,000 |-.cevennneeees 1400 |...... 4,888,000 [..eeeevnneeeeeeen [oemneeeeeemnies foeeeennans 72,280 | Mo s 72,240 |........ (76,810)]ceeveeeeeeeemenn foeeeeeeemeee e foee | 0001 .oeeneneees
Put on NKY, paid at J.P. Morgan Chase
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 10/21/2021 |. 09/11/2026 |....... 300,000 |...... 63,146,815(............ 24000 |...... 6,084,281 [.oeeeeeeeeeeees [ oo 1,043,030 [*.eeeeeen oo 1,043,030 |....... (845,526)|........ (858,272)- e eeeeeeeneeee Jeeeemmmeeeeeemnnn oo | i 0001 .oeeneneees
Put on SPX, paid at
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTD8PU41 |.07/11/2016 |. 09/18/2026 |......... 24,000 |...... 27,600,000 |..cccvvnnnnnns 1150 |...... 6,672,000 [-eeeeemneeeeeenn Jormmeeeeeeennes foeeeennnns 84,040 [Meeeeeins foreieeees 84,040 |........ (87,890)[- e eeeeeeeeeeee Jemmeeeeeeenes oo Joee e | 0001 .oeeneneees
Morgan Stanley &
Put on SPX, paid at Co. International,
maturity .....oooeeeens Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653  |. 09/20/2016 |. 09/18/2026 |........ 14,000 |...... 19,600,000 |.....uvvvnnens 1400 |...... S 7 V1V R KPR RN 79,648 [Moeiins [oeiiiinns 79,648 |........ (86, 181)].cvvveeeeivvennnn oo e [ | 0001 .eevnnenens
Put on SPX, paid at
maturity .....oooeeeens Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 |. 09/20/2016 |. 09/18/2026 |........ 14,000 |...... 19,600,000 |....cuvvennens 1400 |...... 5,320,000 [..eeneeerinnnnnns foevernnnnneeiinns foeeneeeens 79,648 [Moeiins [oeiiiinns 79,648 |........ (86, 181)].cvvveeeeivvennnn oo e [ | 0001 .eevnnenens
Morgan Stanley &
Put on SPX, Co. International,
maturity ...ooooeeeees Variable Annuity ..... Exhibit 5 ... PLC e 4PQUHN3JPFGFNF3BB653  |. 10/20/2016 |. 09/18/2026 |........ 50,000 |...... 50,250,000 |.......ccev... 1005 |..... 10,242,000 [-oeeevnneeeeeeenn forneeeeeemnieees foeeennnns 133,710 (M oo 133,710 |....... (182,1B5)[.. e eeeeeeeeeeee Jeemmneeeeemmn foreeeeemeieeeeeen [ | s 0001 .oeeneneees
Put on SPX,
maturity ... Variable Annuity ..... Exhibit 5 ... . [Citibank, N.A. .... E570DZNZ7FF32TWEFA76 |. 11/14/2019 |. 12/18/2026 |........ 30,000 |...... 66,000,000 |..............2200 |...... 8,460,000 ...531,768 ....531,768 |....... (568,446)|. . {0001 ...
Put on SPX,
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... Citibank, N.A. .... E570DZNZ7FF32TWEFA76 |. 11/14/2019 |. 12/18/2026 |........ 30,000 |...... 72,000,000 |.ccevnunnnnns 2400 |..... 10,456,200 [-eeevveeeeeeeenn [ foeeennnd 624,477 (M [ 624,477 |....... (B93,163)[- e eeeeeeneeeee Jeemmnneeeeemnns foreeeeemeiieeeeeen foeeeecceee | s 0001 .oeeeeneeee
Morgan Stanley &
Put on SXS5E, paid at Co. International,
maturity ..ooooeennns Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC ..ovvvvviiins 4PQUHN3JPFGFNF3BB653 ). 07/07/2022 |. 06/18/2027 |........ 20,000 |...... 65,056,000 ....cccuunnnns 3200 |..... 11,491,298 | fovvveniinniiiinns fonns 2,123,217 | e 2,123,217 ]..... (1,260, 134)....... (354,090)]...envevvvnnnnnns fovvrnnnnnnnniiinns fooniniiiiiinis | eeeeennnns 0001 .ooevnnnnns
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1 2 3 4 5 6 7 8 9 10 1 12 14 16 18 19 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 Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Adjusted Exchange (Amorti- Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Change in zation)/ Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Fair Value B./A.C.V. | Accretion Exposure | Entity (b)
Morgan Stanley &
Put on NKY, paid at Co. International,
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC e 4PQUHN3JPFGFNF3BB653  |. 08/02/2023 |. 06/09/2028 |....... 220,000 |........ 4,460,299 ... 2907 |...... 3,901,175 |eeeeeeeeeeeee e fes 1,811,895 [*coeeees oo 1,811,8% (550, 315))+ e eeeeeneeee Jeeeemmmeeeeeemenn foereeeeeieee | e 0001 .oeeneneees
Put on SXS5E, paid at
maturity ...ooooeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/28/2023 |. 06/16/2028 |........ 20,000 |...... 71,646,250 |......ccceun 3250 |...... 5,780,712 [oeeeeeeeeeeeee [ oo 3,142,596 | " oeoeeen [eennnn 3,142,5% (178,125)]. e Jemeeeeeeenees feeeemneeeeeeee | cvvies 0001 .oeeneneees
Put on SPX, paid at
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 06/30/2022 |. 06/15/2029 |........ 20,000 |...... 80,000,000 |-.eveuneeeeen 4000 |..... 16,260,000 -..eeeeeeeennenes foeeemnnnneeeeennn feeeees 3,917,572 | M s 3,917,572 |.....(2,854,964)|..ccevvneeeeeennn [ e foe | 0001 .oeeneneees
Morgan Stanley &
Put on SPX, Co. International,
maturity ... Variable Annuity ..... Exhibit 5 ... . [PLC .. 4PQUHN3JPFGFNF3BB653  |. 06/30/2022 |. 06/15/2029 |........ 20,000 |...... 80,000,000|..............4000 |..... 16,320,000 P A 3,917,572 A . 3,917,572
Put on SPX, Goldman Sachs Bank
maturity .....oooeeeens Variable Annuity ..... Exhibit 5 ... USA e KD3XUN7CBT14HNAYLUO2  |. 06/30/2022 |. 06/15/2029 |........ 20,000 |...... 80,000,000 |...cuunnnennns 4000 |..... 16,263,000 [.oovvvvneneeeeenn fonnieiiininnns foeees 3,917,572 | Mot e 3,917,572 |.....(2,854,964)]....cevvnnvviinnnn oo e [ | 0001 .eevnnenens
Put on SPX, Bank of America, NA
maturity ....ocooeeeens Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 01/09/2023 |. 12/21/2029 |.........25,000 |..... 112,500,000 |..cevvnnnnnens 4500 |..... 23,988,500 |...enneieeinninnns forvennnnneiniinnn e 7,439,827 | "ot e 7,439,827 |.....(4,685,628)].....cuunviiiinnn foonreiiiininenns i [ | e 0001 .eevnnenens
Morgan Stanley &
Put on SPX, paid at Co. International,
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC e 4PQUHN3JPFGFNF3BB653 | 01/09/2023 |. 12/21/2029 |.........25,000 |..... 112,500,000 |-eeeveennneees 4500 |..... 24,273,410 |.eeeeeeeeeeiees foeeeeeneeeeeeeen feeens 7,439,827 | ™o e 7,439,827 |.....(4,685,628)]...ccvvnneeeeennn feeeeeeeemnieeeee e foe | 0001 .oeeneneees
Put on SPX, paid at Barclay's Bank PLC
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeviniiiiis G5GSEF7VJP5170UK5573 | 01/09/2023 |. 12/21/2029 |.........25,000 |..... 112,500,000 |-eceveennneeen 4500 |..... 24,260,250 |...eeeeeeennees feeeeeeneeeeeenen feees 7,439,827 | ™o e 7,439,827 |.....(4,685,628)]...ccevnneeeeennn fooeeeeeemnieeeee feeeeeeeee fee | 0001 .oeeneneees
Put on SPX, paid at Bank of America, NA
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeviniiiiis BATYDEB6GKMZ0031MB27  |. 04/11/2023 |. 03/15/2030 |.........12,500 |...... 60,000,000 |-..veenneeeees 4800 |..... 12,625,000 [-oeeevnneeeeeeenn foemeeeeeeneees foeees 4,628,252 | "o eennnn 4,628,252 |.....(2,485,480)[.....ccemmenneeeee Joemmneeeeeemnn foeeeeeeneeeeeen feee | s 0001 .oeeneneees
Put on SPX, paid at J.P. Morgan Chase
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 04/11/2023 |. 03/15/2030 |.........12,500 |...... 60,000,000 |-..veunneeeees 4800 |..... 12,727,500 [ooeeeeneeeeeeenn [ oo 4,628,252 | "o fennnnn 4,628,252 |.....(2,485,480)[.....ccemmenneeeee Joemmneeeeeennn foeeeeeeneeeeen e | s 0001 .oeeneneees
Put on SPX, paid at
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/11/2023 |. 03/15/2030 |.........12,500 |...... 60,000,000 |-.cveenneeeees 4800 |..... 12,750,000 [-eeeevmneeeeeeenn formeeeeeeneees foeees 4,628,252 | "o enennn 4,628,252 |.....(2,485,480)[.....ccemmenneeeee Joemmnneeeeeenn foreeeeeneeeeeen e | s 0001 .oeeneneees
Put on SPX, paid at
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 06/14/2023 |. 06/21/2030 |........ 40,000 |..... 212,000,000 [...ccvvvnnnnns 5300 |..... 43,630,000 [..oeeeeeneeeeee Jeeeneeeeeeeeeeen s 19,988,225 |*.oeeeeen [ennnn 19,988,225 |..... (9,402,479)]..ccvvemeeeeemnnn feeeeeeeemnieeeee feene e foeeee | 0001 .oeeneneees
Put on SPX, paid at Barclay's Bank PLC
maturity ...oooooeeees Variable Annuity ..... Exhibit 5 ... |Equity ..ooooo [ oo G5GSEF7VJP5170UK5573  |. 01/30/2024 |. 03/21/2031 |........ 12,000 |...... 48,000,000 ..ccvnnnnnnns 4000 [oeneeiieininiaes foeeees 5,361,000 [....oevvvnniinaes |oennen 3,142,859 | .oooinnl |onenns 3,142,859 |..... (2,218, 141)[.....ooeeenniiiee | o foee e | s 0001 ..oennneees
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 1,680,342,131| 215,520,579 476,863,466 476,863,466 (5,907,011 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 3,390,914,725| 562,460,771 5,228,050, 148 5,228,050, 148 (8,951,453 XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 1,710,572,595 | 346,940,192 4,751,186,682 4,751,186,682 (3,044,442 XXX XXX
0449999999. Total Purchased Options - Put Options 1,680,342, 131 215,520,579 476,863,466 476,863,466 (5,907,011 XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX
0489999999. Total Purchased Options - Other XXX XXX
0499999999. Total Purchased Options 3,390,914,725| 562,460,771 5,228,050, 148 5,228,050, 148 (8,951,453 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeviniiiiis BATYDEB6GKMZ0031MB27  |. 02/06/2020 |. 09/20/2024 |........ 30,000 |..... 105,000,000 |........... (3500) [... (11,835,000)]...cvuuueeeennnnn ...(59,948,629) ....(59,948,629)[... (18,402,249)|.....ceeeeeernnns foeeemmmnineeeeenn feeeeeeeenneees Jeeeeeeeeee | s 0001 .oeeneneees
Barclay's Bank PLC
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity .......[.... . GBGSEF7VJP5170UK5573  |. 10/13/2017 |. 12/20/2024 |........ 20,000 |...... 52,000,000 |..... ... (2600) |..... (9,720,000)| ....(58,222,204) ... ....(58,222,204)...
Call on SPX Variable Annuity Exhibit 5 ... |Equity HSBC Bank PLC MP615ZYZBEU3UXPYFY54  |. 12/06/2017 |. 12/20/2024 |. . 20,000 54,500,000 .. (2725) |... (10,000,000)].. ... (55,789,000) . (55,789,000)f...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... |HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 05/30/2024 |. 12/20/2024 |.........35,000 |..... 112,000,000 U <700 ) I S IV (17,200,750),... .. (81,464,391) ... .. (81,464,391)f...
Morgan Stanley &
Co. International,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653  |. 11/24/2020 |. 12/20/2024 |.........22,500 |...... 83,250,000 ........... (3700) [... (11,148,750).....euvvrrnnnnnn .. (41,545,631) L. (41,545,631)[....(13,591,399))..cevnniiiiinnn [ e e | s 0001 .eeennnnens
J.P. Morgan Chase
Call on GBP currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 04/13/2022 |. 04/11/2025 |... 10,000,000 |...... 13,000,000]......cenn.t (1.3) [....... (770,923)].ceeveevivininns fovvvvnnniniiiinns foennns (171,500) ... (171,500)f.........165,927 |........... 6,206 |..ooviiiininnnns Jovvnnninnniiiinnns foviiinn | e [0001 L
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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)
Morgan Stanley
Call on EUR currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Capital Services .. 17331LVCZKQKX5T7XV54 |.08/09/2023 [. 08/08/2025 |..110,000,000 |..... 135,300,000 L (1.23) [ (1,328,929)). i P OO (167,989)( +oeeeeeees [evees (167,989)|... ... 39,872 ... 0001 ...

'..(3800) ..

Call on SXBE .......... Variable Annuity ..... Exhibit 5 ... [Equity ....... Citibank, N.A. .... E570DZWZ7FF32TWEFA76 |. 04/24/2024 |.01/16/2026 |.......... 8,000 |...... 32,526,480 .. (10,486,571)] ... .. (10,486,571))... .|0001 ...
Bank of America, NA

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity .ooooos | eoiiiiiiiiiiiine BATYDEB6GKMZO031MB27 [ 03/14/2022 |. 03/20/2026 |........ 30,000 |..... 130,500,000 |........... (4350) |.... (21,044,700).....eevveeeeees | ... (44,685,835)[........... ... (44,685,835)|... (16,669,542)]......cceervcuunne foummmmeneeiiiiins o fe 0001 ...........
Bank of America, NA

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity .ooooos | coiiininiiiiiin BATYDEB6GKMZO031MB27 . 04/26/2021 |. 03/20/2026 |........ 10,000 |...... 45,000,000 |........... (4500) |..... (5,670,400)]-...evveeeeeeiis foeiieeee e ... (13,643,565)[........... ... (13,643,565)|..... (5,335, 158)]....cceeeerauinns foumnmmeeeeeiiiies oo e [ 0001 ...........

Morgan Stanley &
Co. International,

Call Variable Annuity ..... Exhibit 5 ... PLC v 4PQUHN3JPFGFNF3BB653  [. 09/14/2021 |. 03/20/2026 |........ 15,000 |...... 78,000,000 |........... (5200) |..... (6,112,500))..0vvvvvverrrinins foeeeeeeeeeeees ....(12,558,993)[ ........... ....(12,558,993)).....(6,435,866)].........ccccuunns fonnrenrneniinnins forneeneeiiiienns fo [ 0001 ...........

Call . Variable Annuity ..... Exhibit 5 ... . |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 03/05/2021 |.03/20/2026 |.......... 7,500 |...... 31,500,000 .. (4200) .. (12,101,753)] ... ... (12,101,753)|.....(4,306,021)|. .|0001 ...

Call on SPX Variable Annuity Exhibit 5 ... Societe Generale .. O02RNE8IBXPAROTD8PU41 | 02/26/2021 |. 03/20/2026 |. . 15,000 63,000,000 |.. (4200) |.....(8,130,000)].. .. (24,203,507), . (24,208,507).....(8,612,042). 0001

Call on SPX Variable Annuity Exhibit 5 ... Societe Generale .. 02RNE8IBXP4ROTD8PU41 [. 05/10/2021 |. 03/20/2026 |. . 20,000 90,000,000 .. (4500) |.... (11,320,000)|.. .. (27,287,130) . (27,287,130)|... (10,670,316)]. 0001

Call on SPX .. Variable Annuity ..... Exhibit 5 ... .|Societe Generale .. O2RNESIBXP4ROTD8PU4T |. 03/14/2022 |.03/20/2026 |........ 30,000 |..... 130,500,000 .. (4350) [... (21,105,000) .. (44,685,835)]... .. (44,685,835)|... (16,669,542)|. -|0001 ...
Vel Is Fargo Bank,

Call on SPX .. Variable Annuity ..... Exhibit 5 ... CINA L ... KB1H1DSPRFMYMCUFXTO09 |. 04/26/2021 |.03/20/2026 |........ 10,000 |...... 45,000,000 .. (4500) [..... (5,590,000) .. (13,643,565)]........... ... (13,643,565)].....(5,335,158)]....cceverinnnnns fonnneenneiinines forneeeeeiiieens o [ 0001 ...
Goldman Sachs Bank

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... KD3XUN7CBT 14HNAYLUO2 [ 11/15/2021 |. 06/18/2026 |........ 17,500 |...... 84,000,000 [....vvvees (4800) ... (12,877, 375)|-ceveeeeeeeeieecns |oeeeeeeeeeeeees ... (20,688,598), ........... ... (20,688,598)).....(8,798,290)]......cccerreurnns fomrnenrneiiinins forneeeeiiiiienns fo [ 0001 ...........

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... B4TYDEBBGKMZ0031MB27 (. 07/08/2019 |. 06/19/2026 |......... 25,000 |...... 75,000,000 f...vvveees (3000) |... (13,375,000)]..ccvvreeeereeeens foereeeeieeeeeeens ... (67,085,355)]........... ... (67,085,355)]... (16,955,070)]......cceevicunnns founnvnnnneninnnns forneeeneiiiienns foe [l 0001 ...........

Call on SPX .. Variable Annuity ..... Exhibit 5 ... KB1H1DSPRFMYMCUFXTO9 (. 06/01/2021 |. 06/19/2026 17,500 |...... 84,000,000 ... (4800) [..... (7,927,500), .. (20,668,914)] ... ... (20,668,914)|.....(8,736,092)|. ...|0001 ...

Call on SPX .. Variable Annuity ..... Exhibit 5 ... \IP6 152YZBEUBUXPYFY54 . 07/23/2019 |.07/17/2026 25,000 |...... 75,625,000 .. (3025) [... (13,632,500) .. (66,702,944)] ... .. (66,702,944))... (16,997,802)|. .|0001 ...

Call on SPX ........... Variable Annuity ..... Exhibit 5 ... KD3XUN7C6T14HNAYLUO2  [. 01/11/2022 |. 08/21/2026 |......... 25,000 |..... 130,000,000 |........... (5200) |... (15,071,250)[...ccceueerierans fereeiiiiieeene ....(23,353,758)| ........... ....(23,353,758)|... (11,167,378)]....ceeeeerainns foummemeeeeeiiiins oo e |l 0001 ...........
Morgan Stanley &
Co. International,

Call on SPX .. Variable Annuity ..... Exhibit 5 ... L |PLC s 4PQUHN3JPFGFNF3BB653  [. 01/19/2024 |. 08/21/2026 |........ 50,000 |..... 262,500,000 ... (5250) ... (44,928,600) ... ... (44,928,609))... (21,838,609)|. ...|0001 ...

Call on SPX .. Variable Annuity ..... Exhibit 5 ... . |Societe Generale .. O2RNESIBXP4ROTD8PU4T |.01/11/2022 |.08/21/2026 |......... 25,000 |..... 130,000,000 .. (5200) |[... ....(23,353,758) ... ...(23,353,758))... (11,167,378)|. .|0001 ...
Bank of America, NA

Call on SPX .. Variable Annuity ..... Exhibit 5 ... . ... BATYDEB6GKMZOO31MB27 |. 03/19/2024 |. 09/18/2026 |......... 25,000 |..... 131,250,000 ... (5250) |.. ... (18,575,625)|... .. (22,910,618)] ... ... (22,910,618)|..... (4,334,993)|. ...|0001 ...

Call on SPX .. .. |Variable Annuity ..... Exhibit 5 ... . |HSBC Bank PLC ...... MP615ZYZBEUSUXPYFY54 |.05/30/2024 |.09/18/2026 |......... 25,000 |...... 74,375,000 ... (2975) |.. ... (14,1056,250)f... veer |- (68,125,910)f ... ... (68,125,910)]... (54,020,660)|. .. oo | eeeeeeenl 0001 . .

Call on SPX ........... Variable Annuity ..... Exhibit 5 ... Societe Generale .. 02RNE8IBXPAROTD8PU41 [. 11/02/2021 |.09/18/2026 |........ 15,000 |...... 78,000,000 ........... (5200) |.....(8,430,000)[.....cccumreerans fereeriiiieeanne ... (14,208,898)........... ... (14,208,898)|.....(6,683,720)].....cceerreuunns foummmmeeeeiiiiins foreeeeeeeeeees o [ 0001 ...........
Goldman Sachs Bank

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... USA e KD3XUN7C6T 14HNAYLUO2 . 02/18/2021 |. 09/22/2026 |........ 15,000 |...... 57,000,000 |........... (3800) |... (11,776,500)......ccevreeeaes fereriiiiiiieene ... (30,290,801)]........... ... (30,290,801)..... (9,358,359)]....vveeeeerein |oereiieeeeeees Jeeiieeeeeees e | e 0001 ...........

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... HSBC Bank PLC ...... \P6 15ZYZBEUBUXPYFY54 (. 12/04/2014 |. 09/22/2026 |......... 44,000 |...... 87,340,000 [....ovvueee (1985) |... (28,380,000)]..ccevveveereeeens foereeeeeieeeeeens .. (158,467,704) ........... .. (158,467,704)]... (31,563,497)]....cccveriicnnns fonnrnnnneiiinins forneeneeiiiienns e [ 0001 ...........
Barclay's Bank PLC

Call on SPX .. Variable Annuity ..... Exhibit 5 ... G5GSEF7VJP5I70UKS573 [ 11/12/2019 |. 12/18/2026 |......... 25,000 |...... 78,125,000 .. (3125) |... (14,362,500) . |-.. (65,547, 218) ........... ... (65,547,218)|... (16,847 ,405)]......ceeervcunnns fonnnnnnneiiinnns forneeeeeiiienns o [l 0001 ...

’ Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity ..o | eeeiiiiiii BATYDEBBGKMZO031MB27 . 03/19/2024 |. 12/18/2026 |......... 12,500 |...... 93,750,000........... (7500) [vveeeeeinrrnene foreees (751,000)f...ccceeenvneenns fereeens (923,500)] ..eeveeenns foreanns (923,500)|........ (172,500)]- oo ecvveeeeeeen Joeeeiiiiieeeeeis foeeiiieeeecins oo | eeeeiies 0001 ...........
Morgan Stanley &

Co. International,

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... PLC wovviiviiiiiiies 4PQUHN3JPFGFNF3BB653 | 01/19/2024 |. 12/18/2026 |......... 45,000 |..... 256,500,000 |........... (5700) [evvvvernnnnnnnnne ... (14,400,000).......000vvvnnnee ... (31,144,500) ........... ... (31,144,500)[... (16,744,500)[.....ccvvmmemmenns Joemmmmmmneiniienns fooreeieiniins fo | s 0001 ...........
Royal Bank of

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... Canada ............... ES7IP3USRHIGC71XBU1T  [. 01/22/2024 |. 12/18/2026 |........ 10,000 |...... 57,000,000 |........... (5700) [.eeeeeeriiiinens [ (3,387,000)]-...cvvmeeeraenen o (6,921,000)] ..eveeeen fennen (6,921,000)]......(3,534,000)]- ....evvreerrainn Joermmmeeeeeerns [oeiieeeee e forieeeeeeeiies | eeeeinens 0001 ...........

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... Societe Generale .. O02RNE8IBXP4ROTD8PU41 | 10/21/2021 |. 12/18/2026 |......... 25,000 |..... 112,500,000 |........... (4500) |... (21,475,000)......ccccvveeenes ferreriiininnnnns ... (37,404,038)........... ... (37,404,038)[... (13,704,204)......cvvmmmmnunns |oererrerrrrnernnns foereeeeeeeeeeeeens [ [ e 0001 ...........

Bank of America, NA

Call on SPX .. Variable Annuity ..... Exhibit 5 ... B . BATYDEBGGKMZ0031MB27  |. 04/07/2022 |.03/19/2027 |..........7,500 [...... 36,375,000 .. (4850) |..... (6,101,025) o (9,695,680)]...cccccnnn [enee (9,695,680)|.....(3,826,998)[. -|0001 ...
Morgan Stanley
Co. International,
Call on SPX ........... Variable Annuity ..... Exhibit 5 ... PLC 4PQUHN3JPFGFNF3BB653  [. 02/07/2024 |. 03/19/2027 |........ 30,000 |..... 165,000,000 |........... (0D OO ... (16,342,419)].....cceeennnns ... (25,981, 777)] cecennnne ... (25,981,777)].....(9,639,358)].....coeeerauunns foummmmeeeeiiiiens oo e [ 0001 ...........
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... . KB1H1DSPRFMYMCUFXTO9  [. 02/07/2024 |. 03/19/2027 |........ 30,000 |..... 165,000,000 ... (5500) |.. ... (16,350,000)... veee |--. (25,981,777))... ... (25,981,777) ...|0001 ...
Call on SXSE ... Variable Annuity ..... Exhibit 5 ... . |Citibank, N.A. .... ES70DZNZ7FF32TWEFA76 |.06/27/2024 |.09/17/2027 |.......... 8,000)...... 42,985,256 2 (5020) oo e (4,590,617)... et (4,446,633)[ ... .. (4,446,633) .10001 ...
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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)
Royal Bank of
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1 |. 01/22/2024 |. 09/17/2027 |........ 10,000 |...... 52,000,000 |........... (57000 ) I PR (7,102,100)]...cevvvnnenennne ... (11,524,852) ... ... (11,524,852)f..... (0772572 KPR [ RPN R [ 1111 I
Vel Is Fargo Bank,
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [NA s KB1H1DSPRFMYMCUFXTO09  |. 06/08/2023 |. 09/17/2027 91,000,000 ... (5200) |..... (8,050,000)] .. (20,168,492)| ... ... (20,168,492)f..... (8,318,495)|. .|{0001 ...
Call on SPX Variable Annuity Exhibit 5 ... |Equity Citibank, N.A. .... ES570DZWZ7FF32TWEFA76 |. 12/22/2020 |. 12/17/2027 |. 17,855,000 |.. ... (8571) (83,850,000)].. .. (11,876,869) . (11,876,869)..... (3,268,925)|. 0001
Call on SPX .. Variable Annuity Exhibit 5 ... |Equity Citibank, N.A. .... ES70DZNZ7FF32TWEFA76 |. 12/10/2020 |. 12/17/2027 |. 20,439,813 |.. (3554.75) (4,427,500)f.. (13,658,399) . (13,658,399)..... (3,759,263)|. 0001
Call on SX5E ... Variable Annuity ..... Exhibit 5 ... |Equity ....... [Citibank, N.A. .... ES70DZWZ7FF32TWEFA76 |. 04/24/2024 |.03/17/2028 |.... 33,034,706 |......ccen. (4750) |oeevvennaeeeeennnn s (5,399,487)|... P (4,960,575)] ..cvvvunnns fennnn (4,960,575)......... 442,443 |. . {0001 ...
Royal Bank of
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [Canada . ES7IP3U3RHIGC71XBU11 | 01/22/2024 |. 03/17/2028 |........ 10,000 |...... 58,000,000 1 (5800) [oeeeeeeieeeeen [eeen (5,164,800)|... P (9,085,627)] ..cvvvnnnns fennnn (9,055,627)|..... (3,890,827)|. ...|0001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [BNP Paribas .. ROMUWSFPUBMPROBKSP83  [. 02/22/2024 |. 06/16/2028 |........ 20,000 |..... 116,000,000 .. (5800) |.. ... (14,185,800)f... .. (19,077,003)| ... .. (19,077,008)f..... (4,891,203)|. .|{0001 ...
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7CBT14HNAYLUO2  |. 02/22/2024 |.06/16/2028 |........ 20,000 |..... 116,000,000 |........... (5800) [cvvvunirrrinnnnnns ... (14,100,000)(.....000vvvvnnnnn ... (19,077,008)........... ... (19,077,008)f..... (4,977,003)[ceevvvvenennes fevnnieeeiiiins [ e | e 0001 .eevnnenens
Morgan Stanley &
Co. International,
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [PLC .. .. 4PQUHN3JPFGFNF3BB653  |. 02/22/2024 |.06/16/2028 |........ 20,000 |..... 116,000,000 .. (5800) |.. ... (14,090,000)f... .. (19,077,003)| ... .. (19,077,008)f..... (4,987,003)|. . {0001 ...
Morgan Stanley &
Co. International,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653  |. 07/18/2023 |.06/16/2028 |........ 40,000 |..... 209,000,000 ........... (5225) |... (29,386,876)[......cceuunvreres Jounnnniiniinnnnns ... (51,266, 119)........... ... (51,266, 119)[... (19,866, 131)].cuuuriviirnnns foovrrnninniiiiinn [ v | et 0001 .eevnnenens
Royal Bank of
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [Canada ............... ES7IP3USRHIGC71XBU11  |. 08/18/2023 |. 06/16/2028 |.......... 7,000 |...... 36,050,000 ... (5150) [..... (4,936,750)| N (9,286, 772) .eevveeecs |onnne (9,286,772)|..... (3,483,335)|. ...10001 ...
Call on SPX .. .. |Variable Annuity ..... Exhibit 5 ... |Equity ....... [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.08/01/2023 |.06/16/2028 |........ 17,500 |...... 98,000,000 ... (5600) |... (10,995,950) ceee |- (18,740,771)] ... ... (18,740, 771)..... (7,990,491)|. .. oo | eeeeeennnn (0001 L .
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 07/18/2023 |.06/16/2028 |........ 40,000 |..... 209,000,000 ........... (5225) |... (29,040,000)[.....ccvvmmnvreres Jounmnnrrnrnnnnnns ... (51,266, 119)........... ... (51,266, 119)[... (19,866, 131)].cuvureiiirnnns foovrrnnnnniniiins e v | et 0001 .eevnnenens
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity BATYDEB6GKMZ0031MB27  |. 09/21/2023 |. 09/15/2028 |.......... 5,000 |...... 26,000,000 ........... (5200) |..... (3,452,500)]...0uuneeieinnins fooriiiiiiiiiins Jeeees (6,710,399 ..evnnenen |onne (6,710,399)|..... (55102 TR e3P RPN A RN TS 0001 .eevnnenens
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity BATYDEB6GKMZ0031MB27  |. 07/27/2023 |. 09/15/2028 |......... 25,000 |..... 155,000,000 ........... (6200) [... (10,934,000)]....cuumeerernnnn fooviiriiinnnnnnns ... (20,160,987)........... ... (20,160,987)f..... (C 15T A TC) | O RPN A RN TS 0001 .eevnnenens
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity BATYDEB6GKMZ0031MB27  |. 07/27/2023 |. 09/15/2028 |........ 50,000 |..... 310,000,000 |........... (6200) [... (21,750,000)]...ceuumneerernnnn fooviiiiiinnnnnns ... (40,321,975)........... ... (40,321,975)[... (18,917,427 )|.cevvvriiiiinnnnns Joovrenniiiiiiiins feeeiieiiinenns e | et 0001 .eevnnenens
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity .. BATYDEB6GKMZ0031MB27  |. 10/04/2023 |. 12/15/2028 |........ 10,000 |...... 51,000,000 .. (5100) [..... (7,150,000)] .. (14,535,000)] ........... ... (14,535,000)f..... (4,750,000)[...ccvvvvnneenns feennnnereiiiiins fooreviiniiins e | e 0001 ...
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity BATYDEB6GKMZ0031MB27  |. 10/04/2023 |. 12/15/2028 |........ 10,000 |...... 51,000,000 ........... (5100) |.... (7,100,000) .. (14,535,000)] ........... ... (14,535,000)f..... (4,750,000)[...ccvvvvnneenns feennnnereiiiiins fooreviiniiins e | e 0001 .eevnnenens
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity .. MP6152YZBEU3UXPYFY54  |. 05/30/2024 |. 12/15/2028 |.... 25,256,000 .. (3280) |.. .. (20,744,154) ... .. (20,744,154)... (15,546,654)). . {0001 ...

(5125) (5,100,000))... .. (10,743,194) . (10,743,194)].....(3,854,716)|.
(5100) (7,017,500)).. (14,535,000) . (14,535,000)|.....(4,750,000)].
.. (5500) |..... (5,502,025) UV O (8,877,385)] vveeeeenn [ (8,877,385)|.....(3,443,777)|.

Call on SPX
Call on SPX
Call on SPX ..

Variable Annuity Exhibit 5 ... |Equity
Variable Annuity Exhibit 5 ... |Equity
Variable Annuity ..... Exhibit 5 ... |Equity ..

Societe Generale .. O2RNE8IBXPAROTD8PU41 [ 10/25/2023 |. 12/15/2028 |. 38,437,500 |..
Societe Generale .. O02RNESIBXPAROTD8PU41 | 10/04/2023 |. 12/15/2028 |. . 10,000 51,000,000 ..

. |Societe Generale .. O02RNESIBXP4ROTD8PU41 |.08/01/2023 |.03/16/2029 |.......... 7,000 |...... 38,500,000
Bank of America, NA

0001
0001
-|0001 ...

Call on SPX .. Variable Annuity ..... Exhibit 5 ... [Equity ....... . BATYDEB6GKMZ0031MB27  |. 05/16/2024 |. 06/15/2029 |........ 20,000 |..... 140,000,000 ... (7000) |.. ... (10,838,200)f... .. (12,360,631)] ... ... (12,360,631), -|0001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... |BNP Paribas .. ROMUNSFPUBIPROBKSP83  |. 05/16/2024 |. 06/15/2029 |........ 20,000 |..... 140,000,000 ... (7000) |.. ... (11,127,600)... .. (12,360,631) ... (12,360,631), 0001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity .......|Citibank, N.A. .... ES70DZNZ7FF32TNEFA76 |.05/16/2024 |.06/15/2029 |........ 20,000 |..... 140,000,000 ... (7000) |.. ... (11,008,800)f... .. (12,360,631), ... (12,360,631), 0001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... [Equity ....... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83 . 02/27/2024 |. 03/15/2030 |......... 25,000 |..... 154,425,000 .. (6177) |.. .. (21,625,000)... .. (28,044,186) ... .. (28,044, 186) .|0001 ...
Goldman Sachs Bank
Call on SPX .. Variable Annuity ..... Exhibit 5 ... [Equity ....... |USA .. KD3XUN7COT14HNAYLUO2 . 02/27/2024 |. 03/15/2030 |......... 25,000 |..... 115,000,000 .. (4600) |.. .. (40,793,650)... ....(49,040,525)[ ... ...(49,040,525) .|0001 ...
Barclay's Bank PLC
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity .ooooos | ooiiiiiniiiiiin, G5GSEF7VJP5I70UK5573 . 05/23/2024 |. 03/21/2031 |........ 20,000 |..... 134,000,000 |........... (6700) |-evveeeeaeranenes ... (20,340,000)].....cceeerrunnnen ... (21,913,337)] e ... (21,913,337), 0001 ...........
Indexed Universal Life Barclay's Bank PLC
Call on SPX weeeeereecs oo Exhibit 5 ... [Equity .ooooos | ooiiiiiniiiiiin, G5GSEF7VJP5I70UK5573  [. 07/19/2023 |. 07/19/2024 |............. 522 | 2,562,084|....... (4908.15) |......... (96,089)..cceiieeeees [eeeeeiiieeeeees e (296,560)] ..vvvveeees |oenenen (296,560)........ (205,252)]..veeeeeeeiens Jemmemeeeeeeines oo foee [ 0002 ............
Indexed Universal Life Barclay's Bank PLC
Call on SPX weoeeervecs | eeiiiiiiecciieee Exhibit 5 ... [Equity .ooooos | coiiiiiiiiiiiin G5GSEF7VJP5I70UK5573 . 07/19/2023 |. 07/19/2024 |......... 10,423 |...... 50,800,764 |....... (4873.91) |..... (2,097,534 feeeeeeiieeeeees e (6,275,019)]..cceeeens [ (6,275,019)]..... (4,247 ,489)......coeemeerae [ oo e | e 0002 ............
Indexed Universal Life Barclay's Bank PLC
Call on SPX weeevervecs oo Exhibit 5 ... [Equity .ooooos | ioiiiiiniiiiiiins G5GSEF7VJP5I70UK5573  [. 07/19/2023 |. 07/19/2024 |........ 21,000 |..... 101,632,860 |....... (4839.66) |..... (4,605, 741)[...ooeeeeiiiies ol ... (13,355,801)]........... ... (13,355,801)].....(8,838,960)].....ccceereuuenn foummmmeeeeiiiiins oo e [ 0002 ............
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC

A0WMXEA, 200MXEF ... [.oooiiiiiiiiiiiiieees Exhibit 5 ... [Equity oo fiiiiiiiiiiiiiiiin. G5GSEF7VJP5170UK5673 . 07/19/2023 |. 07/19/2024 |....... 804,000 .......... 804,000].......... (107.5) |......... (30, 718) e e e (38.807)[..ccenenn o (38,807)......... (17,828)]. e [ e e ] e 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)
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 07/19/2023 |. 07/19/2024 |... 13,390,900 |...... 13,390,900 ........ (106.75) [....... [ESSTANVCRD! R IR R (740,276)( .evvnneee fonnenns (740,276)....... (R<ZYIR V7)) SR FORRRUR RN RN [N 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/19/2022 |. 07/19/2024 |....... 457,300 |.......... 457,300 |......... (116.25) |.........(30,959) ...(50,902)| ... ....(50,902)|.........(22,498)|.
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/19/2022 |. 07/19/2024 |..... 7,852,900 |........ 7,852,900 ......... (114.25) |....... [(CUUNZT0) R R R (1,029,465)] ..cvvvnnnnn fennnn (1,029,465)....... (X SRCR 1)) FRPR RN RN KRR 0002 .oovvvnnnnns
Vel Is Fargo Bank,
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXTO9  |. 07/19/2022 |. 07/19/2024 |............ 2 . 568,360 ....... (4546.88) |......... [(Z75)) FORUUN (PR RN (115,897)[ cevveneens [ (115,897)f......... ({757 PO RPN R RN [y 0002 .oovvvnnnnne
Indexed Universal Life Wells Fargo Bank,
Call on SPX ............ ... |Exhibit 5 ... [Equity ....... NA o KB1H1DSPRFMYMCUFXT09  |. 07/19/2022 |. 07/19/2024 |............ 600 |....... 2,680,884 (....... (4468.14) |....... [QECVVRD AR IR R (603,339)] ... (603,339)....... (KRR ) R FRUU R R,
Indexed Universal Wells Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 07/19/2022 |. 07/19/2024 |.......... 1,943 (........ 8,719,854 [....... (4487.83) |....... [TCIVEE) R R (1,915, 718)[ .eevneeeeen | (1,915,718)..... (1,002,017)]ccvvvneeeivinnnn [ v [ | e 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 08/21/2023 |. 08/19/2024 |....... 717,600 |.......... 717,600 |.......... (107.5) |......... (eI 0K)) U P R, (78,922)] cevvvvnnn fernns (78,922)f......... [ReZ R Ecte)) R RPN RN RN [ 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 08/21/2023 |. 08/19/2024 |... 14,255,400 |...... 14,255,400 |........ (106.75) [....... (634,365)]....eeeevvninens foevennnneeneinnns [ (1,670,334) .ceevneeecn |onne (1,670,334)....... (WAVIRUK) R FTR R R TN 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/21/2023 |. 08/19/2024 |............ 2 . 592,594 (....... (4740.75) |......... [ZL07:5) U EPRRON AR (94,367)] +evvvvnnnnn fernnns (94,367)......... [R5IC7:-[0)) R AR R RN (RN 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/19/2024 |............ 154 [oeeennnns 734,212)....... (4767.61) |......... (S IPTL) R R (112,210)f cevvnneees o (112,210)f........ (68,085)[....ccvvvennnenns Jeennneeeeiinins [ e | e 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/19/2024 |............ 218 |....... 1,064,688 |....... (4883.89) |........ [(ZIARD! E R RN (134, 121)f v o (134,121)]........ [-7ACIC1<)) R AR R RN [N 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/19/2024 |.............535 [........ 2,567,636 ....... (4799.32) |....... (177 ,676)| P OO (373,231)] ceeeevenann fvnnnnn (373,231))....... (281,128) v [ [ e | e 0002
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/21/2023 |. 08/19/2024 |............ 678 |....... 3,206,771 |....... (4729.75) |....... [REXTVZC) R R R (519,157)[ cevvnneees o (519,157)....... (307,446).....ccevnnnnnnens |evnneeeeeiinins foorerviniiinnens foccei | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/19/2024 |.......... 2,358 |...... 11,366,668 |....... (4820.47) |....... (761,865)[....ccvvvnneeernnn fornneeeiiinnnnns foeeee (1,596,313)] .eevvvnnnnn fnnnn (1,596,313)|..... (1,002,028)[...ccvvvvnneenns feennneniiiiiins [ e | e 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/21/2023 |. 08/19/2024 |........ 12,107 |...... 56,863,552 |....... (469%.75) |..... (2,774,731)| N (9,662,440)| ...evvnnnnn fennnn (9,662,440)|..... (5,602,607)f.
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/21/2023 |. 08/19/2024 |......... 21,924 1..... 102,248,274 {....... (4663.76) |..... (ST R T T N ... (18,207,521)........... ... (18,207,521)[... (10,337,922)].cuuuviviiinnnnns foovrrnniiiiiciinn foeeniniviinenns v [ e 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/19/2024 |....... 451,900 [.......... 451,900 ......... (116.25) [.......... (CTA () R FORPRR RN (29,260)] .eevvvnnnnn fornnnnns (29,260)f......... QP70 FO RN N RN [ 0002 .oovvvnnnnns
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/19/2024 |... 10,491,200 |...... 10,491,200 ......... (114.25) |....... [RLVSTAT) R [ RN (870,799) cevvuneans fonnnne (870,799)....... (365,825)]..cvvveeeeiinnnns fooveennniniiiicnn feiiiiis e | s 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 09/19/2022 |. 09/19/2024 |....... 441,500 [.......... 441,500 .......... (116.3) |......... (27,898).cevveeeiiiinin [ s (72,977) eeeeeeees oo (72,977)......... [TV I RN N TN Y 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 09/19/2023 |. 09/19/2024 |....... 916,100 |.......... 916,100 |.......... (107.5) |......... (37,835)]eeeeeevvniniees Jovennieieeiinnns [ (91,888)[..evveeees oo (91,888)]......... [Reiccte(1) O KU N N Y 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573 | 09/19/2022 |. 09/19/2024 |..... 9,993,400 |........ 9,993,400 |.......... (114.3) |eeeee [(CIES TSN R RPN R (1,842,883)[.cevvneccn |nnne (1,842,883)....... ((CI-TA072(5)) A FOPRRRUUPR RO R TN 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 09/19/2023 |. 09/19/2024 |... 13,338,100 |...... 13,338,100 ........ (106.75) [....... [(CIU/UVA 1)) R AR RN (1,420 177 ceveneeeeen | (1,429,177)....... (G0N0 7(1)) EPRTR IR RPN AR U 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 09/19/2022 |. 09/19/2024 |............ LS . 653,134 ]....... (4504.37) |......... [T 1)) AR AP R (146,270)( .evvnnneen fonnnns (146,270)........ (WATVV)) R R R RN N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 09/20/2022 |. 09/19/2024 |............ 180 |.......... 791,483 1....... (4397.13) |......... [(CIST70) AR AP RN (200,391)f cevvnneans o (200,391)]......... [CSZ R PG| R RN RN KRR (R 0002 .oovvvnnnnns
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 09/19/2023 . 09/19/2024 |............ 674 |........ 3,219,867 |....... (4777.25) |....... (134,006)| P OO (502,104 ... (502,104)....... (294,933)[.
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/19/2022 |. 09/19/2024 |............ 692]........ 3,063,055)....... (4426.38) |....... (242,426)]. ..evvveeieiiinnn foeeniiiiiiiiiins | (750,644)] .evvnnneenn fonnnns (750,644)|....... (358,404)]...vvveneiiiinnnn foovvviiniiiniiiins o | | et 0002 ..oevennnnns
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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)
Indexed Universal Life
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/19/2022 |. 09/19/2024 |.......... 2,077 |........ 9,234,072|....... (4445.87) |....... [WATUN-] 1)) R AR N (2,213,582)] c.veeevean o (2,213,542)|..... (1,088,563)[.....ccvvvnnvenns fevrnniiiiiinins [ e | e 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 09/19/2023 |. 09/19/2024 |........ 11,207 |...... 53,165,111 }....... (4743.92) |..... (2,416,956)| .... (8,707,108 ... .... (8,707,108)f..... (5,011,394)|.
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 09/19/2023 . 09/19/2024 |......... 22,160 |..... 104,386,674 ....... (4710.59) |..... (5,201,604))....ccevvvvninens [oevrenniiieennns ... (17,927,337)........... ... (17,927,337)[... (10, 111,016)].cevveneeviinnnns fooreenniniiiiinn [ v [ et 0002 .oovvvnnnnns
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/19/2022 |. 10/21/2024 |............ ... 473,738 1....... (4267.91) |........ (i CT40) R IR RN (140,069)( ..vvnnnen fornnnne (140,069)........ [(CIOIRCIV[C)) R AP R RN [N 0002 .oovvvnnnnne
Indexed Universal Life
Call on SPX ............ ... |Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/19/2022 |. 10/21/2024 |............ 270 |........ 1,124,898 (....... (4166.29) |....... [QIUSTRSK T R R RN (367,327 ... (367,327)....... [RECIURE] 1)) R FORUUUR R R
Indexed Universal
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/19/2023 |. 10/21/2024 |............ 603 [....... 2,773,107 |....... (4598.85) |....... [QETIRCCX) R KRR R (568,664)(.....eeee fonnnnnn (568,664)....... (292,282)....ccovvnneiiiinn [ v [ | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/19/2022 |. 10/21/2024 |............ T4 |....... 2,994,523 (....... (4194.01) |....... [ZATN07L:)) R R R (952,159)] .evvvvnnnn funnnnn (952,159)......... [ReicS TNV (1)) R FOPPRRRUUUPPR RO R IS 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2022 |. 10/21/2024 |.......... 2,468 |...... 10,396,401 |....... (4212.48) |....... [ECA V<] 10)) R AR N (3,246,975)] .eevvvnnnnn fennnn (3,246,975)|...... (IR YA FORR RPN R U 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2023 |. 10/21/2024 |........ 1,112 ...... 50,745,948 |....... (4566.77) |..... (2,672,103)).cveeeeiiiiens [oeveennieeeenans ... (10,820,288)........... ... (10,820,288)f..... [ETE R IR )) P RPN R TR T 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/19/2023 |. 10/21/2024 |......... 22,127 |..... 100,338,864 |....... (4534.68) |..... (5,706,996)[....ccvvvvnennens [oerrnnnnnniinennns ... (22,226, 713)[........... ... (22,226, 713)[... (11,021,925)]ccuvvnviiiinnnns foovrenniniiiiins feeeeeieviinenns e [ et 0002 .oovvvnnnnns
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2023 |. 10/21/2024 |....... 738,600 |.......... 738,600].......... (107.5) |......... (X1 73) FUUT (P RN (105,496)( .evvvnnee fonnnnns (105,49)|......... (1275 | I RN N TN Y 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2023 |. 10/21/2024 |... 12,928,600 |...... 12,928,600 (........ (106.75) |....... (780,887) N (1,936,699)] ...cvvnnnnn fennnn (1,936,699)f....... ((CIE[ I (<)) PR IR RPN AR U 0002
Call on 40%SPX, Vel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... KB1H1DSPRFMYMCUFXT09  |. 10/19/2022 |. 10/21/2024 |....... 307,400 |.......... 307,400 ......... (116.25) [......... (ZETT70) R R R (74,564)] .ecvvvnnne fennns (74,564)......... (222 7:0) | R RN RN RN [ 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... KB1H1DSPRFMYMCUFXTO09  |. 10/19/2022 |. 10/21/2024 |..... 9,611,100 |....... 9,611,100|......... (114.25) |....... (808,204)]...ueeveivninnees foevennnieeeiinnns o (2,515,249)] ...eevvnan o (2,515,249)|....... (WA )) FP RN PP TR 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . GSGSEF7VJP5170UK5573  |. 11/21/2022 |. 11/19/2024 |.... ... 793,819 ..(58,042), P OO (174,405)| ... (174,405)|.........(85,455)|.
Call on SPX ............ Exhibit 5 ... GSGSEF7VJPSI70UKS573 | 11/21/2022 |. 11/19/2024 |............ 386 |....... 1,719,074{....... (4453.56) |....... [QEITEICI0)! R IR R (426,547 cevnvennes [oennnns (426,547)|....... (QEZAR-C1 ) U FPPRTURPR RO R IS 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJPSI70UKS573 | 11/21/2022 |. 11/19/2024 |............ 866 |........ 3,882,434 |....... (4483.18) |....... [EATAZ55) | Y R R (932,649)] .eevennnes [oennnns (932,649)|....... (XL R RN PR TR 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... GSGSEF7VJPSI70UKS573 | 11/21/2022 |. 11/19/2024 |.......... 2,628 |...... 11,833,700 |....... (4502.93) |....... [CCLIVIYZ:(0)) R AR N (2,781,122) ceveneeeen | (2,781,122)|..... (IR T )) FOR RPN R U 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 11/20/2023 |. 11/19/2024 |....... 742,600 |.......... 742,600 (.......... (107.5) |......... (28,961)].eeveeeeninnees Jovvrnnineeniinnnn [ (72,911 eeeeeeecn o (72,911)......... (R[0T %)) SR AR R RN [N 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 11/20/2023 |. 11/19/2024 |... 15,485,900 |...... 15,485,900 ........ (106.75) [....... [(SKIRS115)) R PP R (1,617,564)(....ceeeen | (1,617,564)....... ((CICR INCZ) R IR RPN AR IR 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/20/2023 |. 11/19/2024 |............ L . 700,671]......... (4899.8) |......... (25,907)f.eeeevevniinees Jovvvnnineeeeinnns [ (98,469)] ..cevvunnnn fernnnnns (98,469)......... [ES748:<I0)) R AR R RN [N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/20/2023 |. 11/19/2024 |............ 695 |........ 3,397,459 ....... (4888.43) |....... [QVI(T0) R IR R (485,696)( ..evvnnee [onnnnns (485,69)....... (283, 441)].cevvneeeiiinnnn [ e e | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/20/2023 |. 11/19/2024 |......... 12,293 |...... 59,674,279 |....... (4854.33) |..... [T 72 ) FO AP N (8,970,458)( ... | (8,970,458)|..... [ETREIIRCITLS)) FRR RPN R TR e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/20/2023 |. 11/19/2024 |........ 21,870 |..... 105,418,211]....... (4820.22) |..... (4,836, 312))..neeeeiniinens [evrinniieieenens ... (16,638,645)........... ... (16,638,645)(..... [Ce T (1) R RPN AR TR Y 0002 .oovvvnnnnns
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 11/21/2022 |. 11/19/2024 |....... 433,100 |.......... 433,100 |......... (116.25) |.........(36,987) P FEPT (60,217) ... ... (60,217)|.........(22,435)].

Call on 40%SPX,
AOMMXEA, 20%MXEF ... [ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [, 11/21/2022 |. 11/19/2024 |... 10,870,000 |...... 10,870,000{......... (114.25) |..... 04T e e e (1,705,549)[ ...oonnee o (1,705,549)]....... (611,985)]. e e e foviiiieieiiiiin | e 0002 ............
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource 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)
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... GSGSEF7VJP5I70UK5573 |, 12/19/2022 |. 12/19/2024 |....... 428,000 |.......... 428,000 ......... (116.25) [......... [P TRS105) R EPRROURN AR (66,289).eenneeens o (66,289)].........(25,799)].ccevvvnniiiinnnn oo i [ 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity .. . GSGSEF7VJP5170UK5573  |. 12/19/2023 |. 12/19/2024 |....... 913,600 |.......... 913,600 |.......... (107.5) ..(31,062)) ...(63,853)| ... ....(63,853)|... .0002 ...
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... GSGSEF7VJP5170UK5573  |. 12/19/2022 |. 12/19/2024 |... 11,016,700 |...... 11,016,700 ......... (114.25) |....... [EAEIRETY R R R (1,901,130) vevvnreeecn [onnne (1,901,130)]...ceen (713,309)[.ceiiiiininnns Joerrnineeeeeninns [ e | e 0002 .oovvvnnnnns
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ... | oo Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573 |, 12/19/2023 |. 12/19/2024 |... 14,050,200 |...... 14,050,200 ........ (106.75) [....... [(74 1573 R R R (1,058,247)(.ceevncccn |nnne (1,058, 247)....... (LT Y0710} P RN PR TR 0002 .oovvvnnnnne
Indexed Universal Life
Call on SPX ............ . Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/19/2022 |. 12/19/2024 |............ 191 .......... 842,1951......... (4409.4) |......... [(CIUJRe1SY2)) R AP RN (222,674)] ... (222,674)|......... [ECLCTRICT D) R AU RN RN, {0002 ............
Indexed Universal
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/19/2022 |. 12/19/2024 |............ 365 |....... 1,571,110)....... (4304.41) |....... (7P R R RN (461,720)( cevvnnneens [ (461,720)....... (QISSTRK)) FRPR RN PR TR 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/19/2022 |. 12/19/2024 |............ 5% |........ 2,582,492(....... (4333.04) |....... [0S T .3 | R R RN (737,783)[ cevvnneeaee o (737,783)....... (316,014)[...ceviiiiinins Jevnireeeeiiiens [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/19/2023 |. 12/19/2024 |.......... 1,046 |........ 5,361,796 ........... (5126) |....... [QETANCICK)) R IR R (545,676)( .evvunneens fonnnns (545,676)....... (KA IA(0)) R FPPURP RO R TN 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/19/2022 |. 12/19/2024 |.......... 2,636 |...... 11,472,215(....... (4352.13) |....... [CCZN0ie)) I PR R (3,215,516)] .eevvvnnnnn fonnnn (3,215,516)|..... [QIRECEAVACTD) R FPRUURR R R SN 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/19/2023 |. 12/19/2024 |......... 12,612 ...... 64,197,981 |....... (5090.23) |..... (2,597,991).ccvveneeiiiinins [ e (6,954,266)] ...cvvnnnnn fonnnn (6,954,266)|..... [Rciee TS| P RPN R U UTRTN S 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/19/2023 |. 12/19/2024 |........ 19,767 |...... 99,911,708 |....... (5054.47) |..... (4,443,245)[....ccovvnenniis | o (11,494, 517)........... ... (11,494,517)f..... (WA CSTHV:T0) R FPRUURRR R R TN 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX .. Exhibit 5 ... . G5GSEF7VJP5170UK5573  |. 01/19/2023 |. 01/21/2025 |.... e 134,017 cceenl (4503.17) [ovnne e (41,892)). i e e (180,286)] ..evvevnnns [oernnne (180,286)[.........(83,124)]..cuueiiiiiinnnns foorrinniieiienns oo e | el 0002 ...
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJPSI70UK5573 | 01/19/2024 |. 01/21/2025 |............ 265 |........ 1,381,949.........(5214.9) |.oevvveennnninnnn oo (45,807 )i o (128,182)[ .evveneees [onnnns (128,182)f......... (€72 7C) | PO RN R RN Y 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5170UK5573 | 01/19/2023 |. 01/21/2025 |............ 358 |........ 1,573,750 ]....... (4395.95) |....... [QICZ{170)] FURR PR TN (431,614)..ceences e (431,614))....... QIR VA ERRIR U RPN AR U 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . GSGSEF7VJP5170UK5573 | 01/19/2023 |. 01/21/2025 |............ 567 [........ 2,509,083 L (183,507)] e [ | (668, 151) ... (668, 151)....... (296,878)|. .0002 ...
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5170UK5573 | 01/19/2024 |. 01/21/2025 |.......... 1,101 ]........ 5,728,283 |......... (5202.8) |.evvvnnneeevnnnnnn foreeees (195, 774) e oo (543,063)] .eevennne [rennnne (543,063))....... (R Y1) P RN PR R 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573 | 01/19/2023 |. 01/21/2025 |.......... 2,036 |........ 9,049,389 |....... (4444.69) |....... [GTATNUTY AR PR R (2,362,302)] .eevvvnnnnn fennnn (2,362,302)..... [QINUSIC TR 7220 | PP RPN R RN ST, 0002 .oovvvnnnnns
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573 | 01/19/2024 |. 01/21/2025 |........ 10,488 |...... 54,186,252|......... (£ (CIT8<) 1 R (2,050, 701)[...cccvvvnnnennns founen (5,476,849)| ...evvnnnns fennnn (5,476,849)|..... (I 7 TR L)) FOR KPR R U TS 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5I170UK5573 | 01/19/2024 |. 01/21/2025 |......... 18,465 |...... 94,729,143 ]......... (5130.2) |oeeveeniiiiiinnnn fonns (3,955,388)]..c0uuniiiinnnnns .. (10,185,895)| ........... ... (10,185,895)f..... (6,230,508)[....ccvvvvnninnns feennneeeiiiiins [ e | e 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 01/19/2023 |. 01/21/2025 |....... 478,900 [.......... 478,900 |......... (116.25) [......... [REICTRST10) R EPPPOUTR RN (49,867)(.eevveeens oo (49,867)......... (72| O RN R RN [ 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 01/19/2023 |. 01/21/2025 |... 10,375,900 |...... 10,375,900 ......... (114.25) |....... (860,162)[....ccvvvnneeeeenn fornnnreriinnnnns foeees (1,246,239)] .cevvvnnnns fonnnn (1,246,239)|....... (TR0 U FTURP RO T TN 0002 .oovvvnnnnne
Call on 40%SPX, Vel ls Fargo Bank
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXT09  |. 01/19/2024 |. 01/21/2025 |..... 1,310,800 |....... 1,310,800 |.......... (107.5) [oeeeeviiiieeines Jevninns (48,762)[.....ccvvvnnnennns Jounnnnnns (99,542)] veeeevnnn |oviannnnn (99,542)........ (K5I I£-(0)) R AR R RN [N 0002 .oovvvnnnnne
Call on 40%SPX, Vel ls Fargo Bank
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXTO09  |. 01/19/2024 |. 01/21/2025 |... 14,337,000 |...... 14,337,000 ........ (106.75) [onneevvinnnnnnns Jovvnnnn (579,215).cevvviiiiinnnn fonns (1,165,924)] ..cevvnnnns fennnn (1,165,924)f....... (586, 709)[...cevvvvennnens Jevnnreeeeninins foorevviniiinees o | e 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 5 ... GSGSEF7VJPSI70UK5573  |. 02/21/2023 |. 02/19/2025 |............ 146 .......... 674,072{....... (4616.93) |......... (39,457 ). cevveeeiiiiinnn oo | (149,409) ..evvevnne [oevnnns (149,409)...ceeeen(71,596)] oo e i e | s 0002 .oovvvnnnnns
Call on SPX .. Exhibit 5 ... . GSGSEF7VJP5170UK5573  |. 02/21/2023 |. 02/19/2025 |............ 389 [........ 1,753,223 von (4507) [vvvenn (123,853)).cceeececcicccicis [ [ (436,972)| ... (436,972) .{0002 ...

Call on SPX

Exhibit 5 ...

G5GSEF7VJPS170UK5573

. 02/21/2023

. 02/19/2025

........ 3,416,346

(4536.98)

(229,276)

(825,250)

(825,250)




STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

€€'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Indexed Universal Life Barclay's Bank PLC
Call on SPX ............ Exhibit 5 ... |Equity ....... GSGSEF7VJP5170UK5573  |. 02/21/2023 |. 02/19/2025 |.......... 2,369 [...... 10,795,462|....... (4556.97) |....... [(0[0R-7/<)) R IR N (2,553, 171)] cevvvvnnns fennnn (2,583,171)|..... (1,189, 413)[c oo e [ e | e 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity .. . GSGSEF7VJP5170UK5573  |. 02/21/2023 |. 02/19/2025 |....... 434,000 |.......... 434,000 ...(46,459)| ... ... (46,459)|.........(19,114)].
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... GSGSEF7VJP5170UK5573  |. 02/20/2024 |. 02/19/2025 |..... 1,411,200 |....... 1,411,200 [...eeeeeen (107.5) |ovvenneniiininns foeeeennn(56,589))cee i oo (79,197) wevneeeees o (79,197)f......... (21070 R AR R RN [N 0002 .oovvvnnnnns
Call on 40%SPX,
A0%MXEA, 20%MXEF ... | oo Exhibit 5 ... |Equity ....... GSGSEF7VJP5170UK5573  |. 02/21/2023 |. 02/19/2025 |... 11,283,300 |...... 11,283,300 |.........(114.25) |....... (B70,081)[.cccvveeneiiins ferneniiiiininnes oo (1,382,565)] .cevvvnnnnn fonnnn (1,382,565)f....... (£S5 AT R KRN RN RN 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... ... |Exhibit 5 ... [Equity ....... ... GBGSEF7VJPSI70UKS573 | 02/20/2024 |. 02/19/2025 |... 14,257,100 |...... 14,257,100 ........ (106.75) [onneevvinnnnnnns Jovvnnnn [(CZAIRY(0)) AR N (865,891 ... (865,891)....... (20 71| P KU R RN
Indexed Universal
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 02/20/2024 . 02/19/2025 |............ 262 |....... 1,404,611(....... (65315 I DI R I (51,947).cvveiiiiiiinn [ (105,765)( cevvuneees fonnnne (105,765)f......... [EC TR 1)) R AP R RN [N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/20/2024 |. 02/19/2025 |.......... 1,183 ........ 6,327,477 |....... (5348.67) [cnnerevinnnnnnns Joevnnnn (P2 I 10)] R R (488,199)( .evvennnn [ (488,199)|........ (P2 )] P RN RPN KRR 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/20/2024 |. 02/19/2025 |........ 10,501 |...... 55,774,591 |....... (56311.36) [ceveneevrnnnnnnes foeee (2,332,377 cvveeeiiinnnnnns foees (4,620,989) ...cvvnnnnn fennnn (4,620,989)|..... (2,288,612)[....cccvveninnes feennniiiiiiins [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/20/2024 . 02/19/2025 |......... 18,350 |...... 96,778,634 [....... (5274.04) |.eevvvnnieviinnnn o (4,421,616)[......cccvvnvrnnns founen (8,587,558)(..euvneeecs [nnne (8,587,558)|..... [ (G173 P RPN R RN T 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5I70UK5573 | 03/19/2024 |. 03/19/2025 |............ 152 [ 848,136 |....... (5579.84) |.eevvvvnviniinnnn e [RCTX YD O IR (43,493)] .veeeeennn fovennnnnn (43,493)|........ [ [UNV[C.)) R A R RN [N 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... GSGSEF7VJPSI70UK5573 | 03/19/2024 |. 03/19/2025 |............ 802 [........ 4,464,654 |......... (5566.9) |vvvvenvrrrrnnnnns foerees [ETIVARD! R R (235,781).veeenens Jevnen (235,781)|......... (G R7(0) R RN RN RN [ 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 03/19/2024 |. 03/19/2025 |.... 48,989,668 P O (2,819,164)(........cen |t (2,819,164)|....... (654,806)......ccevvnnnrens |vrnnnnrerrennnins foorervinniininees foecii | e 0002
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 03/19/2024 |. 03/19/2025 |........ 17,179 |...... 94,299,310 |....... (5489.22) [..coevvvvvennnenns |oennn (4,530,107 fone (5,893,173)] .evvvvnnnnn fennnn (5,893,173)|..... (1,363,086)[.....cccvvnnnvenne founnnneriiivnins foereriiniiniiins e | e 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 03/20/2023 |. 03/19/2025 |....... 321,200 [....nn.... 321,200 {......... (116.25) [......... [QETVELC)) R RPN AR (46,079) .evvnennns o (46,079)......... [QVA8-7:5) | O RPN RN RN [y 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 5 ... B ... GBGSEF7VJP5I70UK5573 | 03/20/2023 |. 03/19/2025 |..... 8,765,900 |....... 8,765,900 ......... (114.25) ... (471,805)[...vnnnns fernennnniiinininns oo (1,400,353)] -.vvvnnnnnn [oenen (1,400, 353)|
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXT09  |. 03/20/2023 |. 03/19/2025 |............ 169 |.......... 771,326 |....... (4564.06) |......... (43,608)......ccvvnnnrenes Joernnnnniiniinnnns foereens (184, 117)] oo | [RECIRRYD R €7 0 1)) FRRY KUUPRUUUR AT U 0002 .oovvvnnnnne
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO09  |. 03/20/2023 |. 03/19/2025 |............. 542 |........ 2,414,827 |......... (4455.4) |....... [QEIV(VRD R IR R (643,652)] ...cevvnnnn feunnnns (643,652)....... (279,904))..cvvenieviennnns fooreriniiics e e | e 0002 .oovvvnnnnns
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXT09  |. 03/20/2023 |. 03/19/2025 |............ T34 ... 3,292,012)....... (4485.03) |....... [ARTEYE) R R R (851,939)] ..cevvvnnnn [eunnnnn (851,939)....... (KT TEL )] FR RN PP TR 0002 .oovvvnnnnne
Vel s Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXTO9  |. 03/20/2023 |. 03/19/2025 |.......... 1,970 |........ 8,874,436 |....... (4504.79) |....... (556,598)]....ceeevvnnnins foevennnneeneinnns o (2,251,332)] .eeeevnan |oeee (2,251,332)].... (1,001,086)[......cccvnmveene Joummmrrrrrmnnnnns foorvvviniiiniiins e | s 0002 .oovvvnnnnne
Call on 40%SPX, Vel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 03/19/2024 |. 03/19/2025 |....... 970,100 |.......... 970,100 |.......... (107.5) [oeeeeviiiieeines Jevninns (38,028)[...ccvvvvnnniinns Jevnnnnnns (38,733)] cevvvvnnnnn fernns (38,733)[..eeen [/015)) R FRRRR R RN RN RN 0002 .oovvvnnnnne
Call on 40%SPX, Vel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 03/19/2024 |. 03/19/2025 |... 13,068,900 |...... 13,068,900 |........ (106.75) [onneevvinnnnnnns Jovvnnnn (552,814).ccvveiiiiinnnns oo (571,020)( cevvnneans [ (571,020)f........ (R E-TR{0[C)) R AR R RN [N 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/19/2023 |. 04/21/2025 |....... 419,200 |.......... 419,200 ......... (116.25) [......... (I [1)) R EPPPOR AR (37,609) .evnneeees o (37,609)f......... [QESTRSZLS)) R RN RN RN (R 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/19/2023 |. 04/21/2025 |... 11,886,300 |...... 11,886,300 |......... (114.25) |....... (832,041)]..euneeeciiiinens foeveninneeeeinnns o (1,228,298)] ..cevvnnnnn fonnnn (1,228,298)....... [IEVRVREC)) R FPPRRUTUPR RO T TN 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 |. 04/21/2025 |............ 73 . 708,1291....... (5364.61) [cevnevvveinnnnns foevennnnn [Re[0R:1:7)) AR (60,814).eevveeees o (60,814)]......... (A7) RN IR RPN AR SUUURRN 0002 .oovvvnnnnns
Call on SPX .. Exhibit 5 ... . [Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 04/19/2024 |. 04/21/2025 |............ 646 |........ 3,465,538 |....... (5364.61) |.. P OO (297,622)] ... (297,622)....... (146,486)|.
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 |. 04/21/2025 |..........9,889|...... 52,682,164 ]....... (6327.35) |.evvvennniiiiinnnn founns (2,490,432)]...ccvvvnnniiiiinn Jonnnn (4,820,929)] ..cevvnnnns fonnnn (4,820,929)...... (2,330,498)]..cvveniiiinnnnns foorrvnnninniiiiins foveenniiiiiininnns fooveviiinnnieiinnn [ cevinnnnns 0002 ..oevennnnns
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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)
Indexed Universal Life
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 |. 04/21/2025 |........ 18,516 |...... 97,951,4921......... (5290.1) |vevennnneeninnnns fornns (5,012,540))..evvneiiinnnn oo (9,531,192)] .eevvvnnnns fennnn (9,531,192)..... (R0 PP RPN R RN T 0002 .oovvvnnnnne
Vel Is Fargo Bank,
Call on SPX .. Exhibit 5 ... |Equity ....... [NA ... ... KB1H1DSPRFMYMCUFXTO9 . 04/19/2023 |. 04/21/2025 |.... ... 158,158 PR PO (143,919)] ... (143,919)|.........(72,144)].
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 04/19/2023 |. 04/21/2025 |............ 385 |........ 1,803,425 ....... (4684.22) |....... [RRINVU)! R IR R (388,500)( .evvunnenns fornnnne (388,500)....... QLD R FUR R R [N 0002 .oovvvnnnnns
Vel Is Fargo Bank,
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXTO9  |. 04/19/2023 |. 04/21/2025 |............ 527 |ovueennn 2,485,005 |....... (4715.38) |....... [QLZIPAD R R R (517,569)( .evvnneens [ (517,569)....... (249,349)[....cevvvniiiiinn [ v [ | e 0002 .oovvvnnnnne
Indexed Universal Life Wells Fargo Bank,
Call on SPX ............ ... |Exhibit 5 ... [Equity ....... NA o KB1H1DSPRFMYMCUFXTO9  |. 04/19/2023 |. 04/21/2025 |.......... 3,505 |...... 16,600,206 |....... (4736.15) |....... (931,942)]..ccvvneeeiiiinn foeeiiiiiiiinens oo (3,379,516)] .eevvvnnnnn fennnn (3,379,516)|..... [QCZEILCT0) R FRUUY R R,
Call on 40%SPX, Indexed Universal Life liel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/21/2025 |....... 850,800 |.......... 850,800 |.......... (101518 1N SR AP, [RTVCL)) O IR (53,958)] .eevvvnnnnn fernnns (53,958)......... [PZ0R:(:7.)) R FORRR R R RN [N 0002 .oovvvnnnnne
Call on 40%SPX, Vel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/21/2025 |... 14,056,000 |...... 14,056,000 |........ (107.75) [oeeiiiiinneeens Jevennnn (588,946)[......ccevvnnnens |ovnnnnn [CSTRTY)) U R (954,947)........ (RCICITN0[0[0)) RN IR RPN AR U 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5I70UK5573 | 05/20/2024 |. 05/19/2025 |............ 678 |........ 3,886,825 ....... (5732.78) [ceveeeevinnnnnnns Jovvnnnn [QETCLY) R N (173,573)[ cevveneeees o (173,573)).cvven [T ) R KU N TN [y 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ... [ eereniis GSGSEF7VJP5170UK5573  |. 05/20/2024 |. 05/19/2025 |.......... 8,905 |...... 50,695,898 |....... (5692.97) |.evvvvnniiniinnnn [ (1,952, 119))ceveeiiiiiinnns oo (2,473,774) «evvvvnnn fennnn (2,473, 774)....... (K72 INCTY) P RN RN KRR (R 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis G5GSEF7VJP5170UK5573  |. 05/20/2024 |. 05/19/2025 |........ 18,789 |..... 106,217,223 |....... (5653.16) [cevenrevrnnnnnes foeee (4,477 ,894)).ceeneiiiinnnnnn oo (5,644,736)] ..cevvnnnnn fennnn (5,644,736)|..... [ (CICTR:77)) N FOPRRUURR R RN N 0002 .oovvvnnnnns
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/19/2023 |. 05/19/2025 |....... 512,300 [.......... 512,300 ......... (116.25) [......... [E3R:75)) R RPN AR (48,545)] .evvvvnnns fennnns (48,545)|.......... [QEH7A)) FO RPN N N [y 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 05/19/2023 |. 05/19/2025 |..... 9,955,900 |........ 9,955,900 .. (936,850) N (1,081,009)] ...ccevvvnn |ovnee (1,081,000)f.....en (417,387)eceeeeeeeiiiiiiins | [ e | s 0002
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXT09  |. 05/19/2023 |. 05/19/2025 |............ 19 .......... 576,167 |....... (4841.74) |......... [0 AR TR RN (106,459)( .evvnnneens fonnenns (106,459)].........(53,893)]...cvvvnnneiivinnn fooneeriiiiiinenes v [ | e 0002 .oovvvnnnnne
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXT09  |. 05/19/2023 |. 05/19/2025 |............ 380 [........ 1,796,055 [QIUSTRCX L Y RTI RN, (376,832)[ cevvnneees o (376,832)).....e. (179,955)].ccevvvnniivinnn foeereeiciiiineees v [ | e 0002 .oovvvnnnnne
Vel Is Fargo Bank,
Call on SPX .. Exhibit 5 ... L[NA L. ... KB1H1DSPRFMYMCUFXTO9 [. 05/19/2023 |. 05/19/2025 |............ 456 |........ 2,169,602 .. (120,810) (440,031)
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... KB1H1DSPRFMYMCUFXT09  |. 05/19/2023 |. 05/19/2025 |..........2,242 |...... 10,714,204 [ESTATR(1)) I PRI R (2,123,804)] ..cevvnnnnn fennnn (2,123,804))..... (1,039,527 )[.....cummmmmnnnnnn fernnnnnnnnnnniinns feeeeeeeeeeeeeeens [ | e 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... KB1H1DSPRFMYMCUFXTO9  |. 05/20/2024 |. 05/19/2025 |....... 762,400 [.......... 762,400 .......... (101518 1N SR AP, [PZG7.G)) O IR (20,603) +evnneeeen o (20,603))...eeeeeee 4,023 | oo e [ 0002 .oovvvnnnnns
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... KB1H1DSPRFMYMCUFXT09  |. 05/20/2024 |. 05/19/2025 |... 13,119,900 |...... 13,119,900 |........ (107.75) [oeeeiiininneens Jovennnn (461,820)[.....cevvvnnnneens |oennnnn (389,872)[..cvenens |euneen (389,872).......... 71,949 |oevveniiiiiins [ e e | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 06/20/2023 |. 06/20/2025 |............. 242 |....... 1,197,4811....... (4948.27) |......... [(CISH: 70 R FPPP RN (201,367)[ - .cvnnenn feunneen (201,367)f....... (104,931)[.eiviiiiienens ferrieeeeeeiiens [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5170UK5573 | 06/20/2023 |. 06/20/2025 |............ 760 |........ 3,785,704 {....... (4981.19) |....... [PZ0IR-570) AR IR R (612,245)] cevvennns [oennnns (612,245)|........ (7 ITK)] FR R PR TR 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... G5GSEF7VJP5170UK5573  |. 06/20/2023 |. 06/20/2025 |.......... 2,167 |...... 10,841,783 |....... (5003.13) |....... ({725 TR 1515) R RPN R (1,707,684)] .oeevvann |oveee (1,707,684)....... (CCAPVATY U FPPRUURP RO R [N 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 06/20/2023 |. 06/20/2025 |....... 276,900 [.......... 276,900 ......... (116.25) [......... (10,965 vvevvvnnneees Jovvennnneeecinnns [ (VA7) I (21,425)|.......... [RTZ10)) R AR RSP AR TUUURRN 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 06/20/2024 |. 06/20/2025 |....... 737,500 [.......... 737,500 .......... (101518 1N SR AP, (23,158)].cvveeeiiiinnnns foevennnnn (22,782)] cevevvnn [ (22,752)).ccvvenns LV R R R RN [N 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... G5GSEF7VJP5170UK5573  |. 06/20/2023 |. 06/20/2025 |... 10,000,900 |...... 10,000,900 |......... (114.25) |....... [I0Z ) Y RN RN (897,651)(..cvenees |vneen (897,651)f....... (RIS 7| R RN IR R 0002 .oovvvnnnnns
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . GSGSEF7VJP5170UK5573  |. 06/20/2024 |. 06/20/2025 |... 12,712,400 |...... 12,712,400 (428,484)|... .. 7,551 .
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Exhibit 5 ... ROMUWSFPUBMPROBKSP83 ). 06/20/2024 |. 06/20/2025 |............ 262]....... 1,548,687 67) s o (B1,133) e [CAMEE) RN 4,634 | fviiinnn e i [ e 0002 ..oevennnnns
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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)
Indexed Universal Life
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 06/20/2024 . 06/20/2025 |............ 469 |........ 2,772,268 1....... (5911.02) [ouvenriviinnnnes Joevennnnn (99,827)).cvvveeiiiinnnns foeveinnnn (91,532)] cevvvvnn [ (91,532).cccvunnnns L2 ) PO KRR R RN Y 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/20/2024 |. 06/20/2025 |.... 56,351,712}....... (5869.97) [cevvvvvvrnnnnnns foeee (2,229,375)[...ccvvvnnneennnn founen (2,054,709)] ...evnnnnnn |onnnn (2,054,709)|........ 174,666 |.
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/20/2024 |. 06/20/2025 |........ 17,657 |..... 102,921,417 |....... (5828.93) |..evvvnnnieniinnnn fonns (4,458,959)[.....ccvnnniiinnnn feunnn (4,130,008)f +vvvneeeen [onnee (4,130,003)f......... 328,957 |.evvvnniieiinnnn oo e [ 0002 .oovvvnnnnns
Barclay's Bank PLC
Call on SPX weevivviinn | oo Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJPSI70UK5573 | 07/19/2023 |. 07/21/2025 |............ 128 [ 648,6291....... (5273.41) |......... (28,683)]...eeeeevnnnnees Jovvennineeiiinnnn [ (74,646)..ceneeens oennnne (74,646)|......... [0 T3 R RN RN R (R, 0002 .oovvvnnnnne
Indexed Universal Life Barclay's Bank PLC
Call on SPX ............ ... |Exhibit 5 ... [Equity ....... ... GBGSEF7VJPSI70UKS573 | 07/19/2023 |.07/21/2025 |............ 330 |....... 1,698,791....... (5147.85) |......... (94,844) (230,939)....... (R} R FRRUUURR R R,
Indexed Universal Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 07/19/2023 |. 07/21/2025 |............. 595 |t 3,083,344 |....... (5182.09) |....... [RRIR:Z3D R IR R (401,085)( .evvnnneee founnnns (401,085)(....... (270 R FP RN PR KRR 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 07/19/2023 |. 07/21/2025 |.......... 2,158 |...... 11,232,217|....... (5204.92) |....... (SIS TR 1) R R R (1,417,918)( .eenneeeecn | (1,417,918)....... (813,900)[...eevvvvennnnns Jeevnieeeeeiiiins [ fei | e 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 07/19/2023 |. 07/21/2025 |....... 335,500 |.......... 335,500 |......... (116.25) [......... [QENV70) I PR R (21,070) vevnreeeees o (21,070).......... [R:11CK15)) RN AP RPN AU U 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ... [ eereniis GSGSEF7VJP5170UK5573  |. 07/19/2023 |. 07/21/2025 |... 10,382,300 |...... 10,382,300 ......... (114.25) |....... (521,191)]eeeeeiieviines foevvriniieeeeeens [ (765,850)( .evvunnene founnnns (765,850)....... (310,348)[..eeeveveieees Jeevnieeeeeeiiens [ e | e 0002 .oovvvnnnnne
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXT09  |. 08/10/2022 |. 07/21/2025 |............ 148 1.......... 702,069 1....... (4743.71) |......... [(CESJRE55) U FPPPRR RN (151,278)[ cevveneees [ (151,278)......... [W{UR-77)) R FORRRR R RN [N 0002 .oovvvnnnnns
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 08/21/2023 |. 08/19/2025 |....... 399,000 [.......... 399,000 ......... (116.25) |........ [RVAYEL")) FR R TN (42,508)] .eevvvnnnnn fernnnns (42,508)].........(16,282)]..cccvveniiiinnnn oo i [ | 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 08/21/2023 |. 08/19/2025 |... 11,760,800 |...... 11,760,800 .. (610,386) N (1,409,532)] .cevvvnnnnn fennnn (1,400,532)....... (526,754))..ccevvreririinnns foeeeeeeeeeeeeeeens [ [ | s 0002
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/21/2023 |. 08/19/2025 |............ 146 .......... 741,933 ]....... (5081.73) [......... (39,852)]...cvvnneiiiinnnn oo e (112,809)( .evvenneens [ (112,809).........(80,327)]uceeeeiiiennnnns foovrvviieeeienns fooeneiiiiiiies e [ el 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/21/2023 |. 08/19/2025 |............ X 1,145,031 (WA T-T40) F R TN (200, 116)] . oeeeevvenn Jovennns (200, 116)....... (101, 447)].cceeereiiinnnnns fooreenniniiieenns foeeeeniiciiies e [ et 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/21/2023 |. 08/19/2025 |............ 867 |........ 4,329,573 .. (270,646) (728,693)
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/21/2023 |. 08/19/2025 |..........2,604 |...... 13,060,987 [WECLTCK:S)) R IR N (2,144,069)] ...cvvnnnnn fonnnn (2,144,069)]..... (1,113,529)]...ccvveninvinnnn foonerriiiniinnnns v [ | e 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 09/19/2023 |. 09/19/2025 |....... 467,300 [.......... 467,300 ......... (116.25) [......... [ZAT0CS)) I RPN AR (46,501) .eunnenens o (46,501)]........ (18,073)].cceveeeneviiinnn oo i [ | e 0002 .oovvvnnnnns
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 09/19/2023 |. 09/19/2025 |... 10,906,000 |...... 10,906,000 |......... (114.25) |....... [(1VR°110 R R RN (1,223,501)] .eevvvnnnnn fonnnn (1,223,501)f....... (464,345))...evvneeiiinnnns fooveriniics e e [ s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 09/19/2023 |. 09/19/2025 |............ 142 | 728,852f....... (5132.76) |......... [T (0] AU AP RN (107, 717)] e oo Jevennnn (107, 717).cvves [ES7AR°1/0)) R AR R RN [N 0002 .oov