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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [reneenia 35,861,981,822 ..o [V 35,861,981,822 |.......... 36,520, 158,935
2. Stocks:
2.1 Preferred SIOCKS ....cuouiiriieiieueirerincieieeeissesesseete s sesseeae e seseee e sesnsssesens [orereecinecnenns 360,887,472 |...oooeeeeeerreieeene [V 360,887,472 |................ 385,895,481
2.2 COMMON SLOCKS ....erieeirriiceseetetsere ettt nenen [oeessenineenanns 335,990,100 |ovovvveeiieirieircieieae [V 335,990,100 |ooovvvinnne 358,744,637
3. Mortgage loans on real estate:
B FIISEHENS .ottt s 11,920,975,757 [cvvveeeriiirciricinices [V 11,920,975,757 |......... 11,927,720,214
3.2 Other than firSt IBNS........cueueureeeeieeeeeieieeeee et eese s eseses [orereenisieaenns 223,533,458 | [V S 223,533,458 |......cccec.... 223,573,930
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
S 0 encumMbBranCes) .......cccoooeeeveeeveieeeierenens fervenenisienenne 55,509,235 |..oiiiiceieieeieas [V 55,509,235 |..oiiiieeieieeieae 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash($ .ooeen 1,445,290,350 ), cash equivalents
[CJ— 1,081,347,298 ) and short-term
investments (§  ............... 245,605,569 ) ... [ 2,772,243, 217 oo [V 2,772,243,217 |............ 1,978,318, 149
6. Contract loans (including $ .o 0 premium notes) ...... [ooeoerenene 3,684,265,360 |..ccvovreenne 5,829,818 |............ 3,678,435,542 |............ 3,606,966,270
7. Derivatives ............... ..162,599,174 |.. ..162,599,174 |.. ..314,378,565
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 3,579,043,086 |................. 10,960,387 |............ 3,568,082,699 |........... 3,296,261,011
9. ReCEiVaADIES fOr SECUMEIES .......uvuivieieicieicieicieie e e 50,394,308 |.......cccvvvvrirrinneeenc 0 forciin 50,394,308 |..........co.c... 9,680,525
10. Securities lending reinvested collateral assets . ...63,491,525 |.. ...63,491,525 |. ... 33,780,113
11.  Aggregate write-ins for iNVested assets ...........oieerriierinncceesnces 113,806,451 113,806,451 |.....ccccveneee 74,976,923
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 59,184,720,965 |.......cc.e.... 16,790,205 |.......... 59,167,930,760 |........... 58,730,454,753
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14.  Investment income due and @CCTUET ............cccururrrrimimeieirenirieeeieeseeeseeeieas [oreseennienanns 542,252,217 oo [V 542,252,217 |.oovveiicnnne 534,829,795
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................. 90,199,608 |......ccvvreene. 2,647,939 ..o 87,551,669 |................ 98,542,208
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 99,439,806 |.......coeveeeerrrerereeeen [0 99,439,806 |........c......... 98,919,034
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coveeeeeeeeeeeeeeeeeeeeeeee oo 166,542,636 |........coveveeeeeeveeeeeenne (V1 166,542,636 |................ 257,843,757
16.2 Funds held by or deposited with reinsured companies ...............ocoeeeuee. |oeeeeernnnieens 2,528,490 |.ucvoieiieiieeeeieiae (V1 2,528,490 |...cccveeenn. 30,690,794
16.3 Other amounts receivable under reinsurance contracts ............coceeeeees |oeveveeveevnennns 18,562,326 |..oooveveeeeveereeeneeee 0 [ 18,562,326 |...ccoove.e.... 12,702,201
17.  Amounts receivable relating to UninSUred Plans .............ccccoeveeeeeeieeeeenenenins v 0 oo 0 (1 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......ccccoiiiiiiiiinnen. (O TR | TP [V 0
18.2 Net deferred tax asset ..........coocoeevenenene ..1,568,361,598 |.. .. 123,834,205 |.. ..220,319,464
19.  Guaranty funds receivable or 0N dePOSit ............cocceveveveveueeceeeeeieieeeeeieenes |reseeeeeeeneens 12,634,805 |...oovovecerncceenen 0 e 12,634,805 |................ 13,854,440
20. Electronic data processing equipment and SOfWAre ............ccoeeueeerererieiens foeveeeerenenens 83,366,340 |................ 67,993,340 |.....ccceoennn. 15,373,000 |................. 10,220,238
21. Furniture and equipment, including health care delivery assets
(B e 0 ) oo 12,404,444 |................. 12,404,444 |.....ooovie [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ..................ccccooeeviveeries forviniiiinnns 163,608,220 |....cvoveveeiiiiieiiin (V1 163,608,220 |................ 120,273,019
24. Health care ($ ..ccccocvrvevcciciririiecnae 0 ) and other amounts receivable ... |o...ccccuenirnieininniens (U (U (O T 0
25.  Aggregate write-ins for other than invested assets ............ccoooeeveveieivececeenenns v 1,827,596,156 |................. 66,385,365 |........... 1,761,210,791 |............ 1,872,065,798
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.cuvvviueveriiieieeieieieiseseeee e [eeeeecenes 63,772,217,611 |............ 1,610,748,686 |.......... 62,161,468,925 |.......... 62,000,715,501
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt ecaeseeeeseee e eseseeeee s esesesesesesansnssseses s s ansssesesessnsnsesesesannnas [eoesinnes 172,401,403,218 |...ccviicccriene [V 172,401,403,218 |......... 164,695,597, 320
28. Total (Lines 26 and 27) 236,173,620,829 1,610,748,686 234,562,872,143 226,696,312,821
DETAILS OF WRITE-INS
1101. Collateral on derivative instruments ... e 113,150,000 [...cooveviercecieriirrcenee (VS 113,150,000 |.....cccvvvneee 74,930,000
1102. Miscellaneous invested assets ........... .... 656,451 |.. ....656,451 |.. ... 46,923
0 3 R RO RO PO PR RPN
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 113,806,451 0 113,806,451 74,976,923
2501. Accrued charges for administrative, separate accounts, claim service
and other fees ... ..7,652,682 |. .. ..7,652,682 |.
2502. MisCellaneous @SSEtS ........cccciriiiiririniicicieieceeee e |t 1,926,092 ..o 0 [ 1,926,092
2503. Other assets non-admitted ... o 66,385,365
2598. Summary of remaining write-ins for Line 25 from overflow page ..........cc.cooo. foevevencne 1,751,632,017 |oeoviccieirccicine [V 1,751,632,017 |............ 1,840,617,319
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,827,596, 156 66,385,365 1,761,210,791 1,872,065,798




STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ .......... 23,802,122,188 less $
(including $  «vveeeveiien 10,437 MOTGO RESEIVE) ...t naen 23,802,122,188 |.......... 23,953,568,297
2. Aggregate reserve for accident and health contracts (including $ ..............cccccccccceee....0 Modco Reserve) ... 521,823,856 |....ccccevnne 531,863,285
3. Liability for deposit-type contracts (including $  ...cvoceveeeveeverecicicinne 13,979,742,146 |.......... 15,180,205,992
4. Contract claims:
L T (OO TSSOSO TSSO TSSOSO PP PT PP SO PO PRV POPRPUTUTPTPTVIN USROSt 451,047,271 oo 430,195,142
4.2 Accident and health 39,438,937 |.coovnne 36,818,769
5. Policyholders’ dividends/refunds to members $
AN UNPAIA ..ottt ettt ettt te et ete et et e et et e s et e e et ess st ese et eseesese et es e s et ess et essetess et ese et eseesebessebensesensebensetens et eneeseteeseteneteasane [rereenenennenennene 4,515,685 |....cocovneee 4,049,120
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ ........ccccooeiiiiiiins 0
IMIOACO) .tttk h k£ R £t h bttt bbbttt be b [eo e 46,557,133 ..o 98,151,681
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ .......cccccccvevevrveee. 0 M0OdCO) oo oo 49,077,941 |
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 Modco)......
7. Amount provisionally held for deferred dividend policies not included in LiNe 6 ..........cccooouiiiiiiiiiiiieneecee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
S e 313 discount; including $  .ooeeerieie 58,347 accident and health premiums .............cocoveuen. forriecinnnne 2,764,976 |....ocooveee 3,510,162
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONMFACES ..........oiuiiiuiiiiiiie ettt et e e st e e e e eseesseesaeeaeeaeenseenseeneesneennes |eanesneesae st e s s e e [0 0
9.2 Provision for experience rating refunds, including the liability of $ ... 0 accident and health
experience rating refunds of which $
SEIVICE ACL ...ttt ettt ettt e st ese e ese st e s e e e s ese s e se s e s e s e s e s ese e e s e s s A e s e s e A et e A et ese s eseasesen s et en s et ensesese s eneesenensenensenenes [oeebeteteneneieas 3,213,131 [ 6,375,200
9.3 Other amounts payable on reinsurance, including $ .......ccccoeveeeeneennee.
LoTT LY ST ST R PPRRSTSTSRTRPTRRY SRR 116,926,036 |................. 23,507,802
9.4 Interest MaiNtENANCE RESEIVE ............c.cvcviuiuieiiiieeieieteteteeee et et st ettt es e s s e s e s et s et essss s s st et esetes et sssss s ssssesesesesessanssssnssesesens |eeesenenensannes 107,881,478 |................. 98,021,178
10. Commissions to agents due or accrued-life and annuity contracts $
S e 7,084 and deposit-type contract funds $  .o.eeeeeeeennnnieeees 0 s [ 913,155 [t 2,611,094
11.  Commissions and expense allowances payable on reinSUranCce @SSUME ..............c.ceeeeeeviueuereseseeseseseessesesesesssesesssssesesesens [oeeeseseseenenees 4,298,989 |..ooirenne 4,176,099
12, General EXPENSES AUE OF BCCIUEH ...........ceiveveiieriieteeiteeeeteeeetesestesesseseeseseesetessasessasessssessssesessesessesesesessasessssensssessssesessesessasensass [rereesenennenes 181,845,645 |................ 240,683,170
13. Transfers to Separate Accounts due or accrued (net) (including$ — ......... (1,008,521,750) accrued for expense
allowances recognized in reserves, net of reiNSUred AlIOWANCES) ...........c.vvueueueieiiiieieieieiieesesese et s sssssssens |reseeesees (1,090,069,493).............. (905,965,794)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME taXeS ..........ccoeueueriiiririeieieeeeesseeeieeiene ... 40,965,167 |.. ... 40,856,754
15.1 Current federal and foreign income taxes, including $ 45,602,363 |.. 99,354,000
15.2 Net deferred taX HADIIIY ............ooveirieieieieieeii ettt ettt s et et esese e sttt esesese e s s sesesesesenesenesssns eeeteeeteie et [OOSR 0
16, Unearned iNVESIMENT INCOME .........c.iuiuriiiieeieieiet sttt b ettt b et et e se b et et s e s b et enenssesebenas [eoemnininanasnnas 1,871,406 |...oooceenne 2,143,249
17.  Amounts withheld or retained by reporting entity as agent or trustee .............cccccevvvevrverereirinnnn. ..8,869,953,493 |.. ..5,283,414,087
18.  Amounts held for agents' account, including $ ........ccccocoviviiiiinnnns
19.  Remittances and items not allocated ...
20. Net adjustment in assets and liabilities due to foreign exchange rates ..
21. Liability for benefits for employees and agents if not included above ....
22. Borrowed money $ .......cccoiiiiiiiiniinns 0 andinterestthereon $  ...occooviiiiiiicinicnnee
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiieiieee et sttt ettt et eseesaeesbeesbeesbeenreens
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt et e et e e et e et e e e e et e a s e ea e e em e e ea e e es e e ee e e s e enseenseenseenseanseeneeenseeneenseannen
24.02 Reinsurance in unauthorized and certified ($ .......ccooeeveeirecinennnns 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........cccccooeviviiiccns
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ...........ccceeveeienieeieiieeeeee
24.06 Liability for amounts held under UniNSUred PIANS .........cc.eiiuiiiiiiiiie ettt ettt b e b seeesaeeseeas
24.07 FUNAS eld UNAET COINSUIANCE ........eiiueiiuieiieeitieiteeate et ettt et sie e s aeesheeebeesbe e beebeea bt ea bt eae e eaeesheeebeeabe e beenbeenbeenbeanneeneesneesneas
24.08 Derivatives .........cccceeceeneennn
24.09 Payable for securities ........... ..213,016, .. ..150,214,
24.10 Payable for securities 1eNdINgG ........ccccooereriririeieeecerreeeeeeene ...63,491,525 |.. ... 33,780,113
24.11 Capital notes $ ..cceovvvreeneee and interest thereon $ .....oevvevvnnneeen 0 e e O | 0
25. Aggregate write-ins for liabilities ............ccoceeiieinreeeccceeeene 187,970,783 196,522,552
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 61,736,926,282 60,614, 124,849
27.  From Separate ACCOUNES SAEMENL ...........c.ceviuieiiiiiieeeteteteeeeee ettt tet et e s e e e e ettt es et eses et esebesesess s esssesesesesesessssesssasasesesesesns oenerenas 171,844 ,301,414 |......... 164,382,851,841
28. Total liabilities (Lines 26 and 27) ... . 233,581,227,696 224,996,976,690
29, COMMON CAPILAI SLOCK .......cvvivieieieieiie ettt ettt ettt ettt ettt a s ee s et e st e s e b e s essss s s st et et et et essss s esssesesesesesssnssssesasesesesesssnnssssseafoesesessasnrsas 2,500,000 |...coeoveee 2,500,000
30.  Preferred Capital STOCK ........c.ioiiiii ettt h bt bt b e e Rt bt ettt en bt eneesheenheenbeenteens 0|
31. Aggregate write-ins for other than special surplus funds . 0|
32, SUIPIUS NOES .....cueieeeiiietctceceee ettt ettt et ettt s et s e e s e s e s et et e b et e se st s es e s et ebes et e sess s es et et e s et esesess s ssesesesesesesnss s ssasesesesesesnanasssasasas [eoesenenesneaneeeeeeeneneneanaes 0.
33.  Gross paid in and CONHDUIEA SUIPIUS ............c.ceuiuiuieiiiiiieieteteteseee ettt tesess s st eae s s ese s s esssesesesesesesnsss st sesesesessssasesssasasesesa|esesenennnes 1,627,686,346 |............ 1,650, 166,591
34. Aggregate write-ins for SPECIal SUMPIUS UNDS ..........coovvveveeeececeicce ettt s sttt seseas s s s seseseseanas [ereensasneeeas 881,286,649 |............ 1,002, 184,178
35, UNASSIGNEd fUNAS (SUMPIUS) .........vveveeeieieceiieteteteeeeeeee ettt eae ettt es e s e s s st eseseseseasssss st et et esessssss s s sesesessssanassssesesesesens [ereneenen (1,529,828,548)(.............. (955,514,638)
36. Less treasury stock, at cost:
36.1 s 0 shares common (value included iNLINe 29 $  ...ooooovvcrvnncininenencd0 ) o oo [0 0
36.2 s 0 shares preferred (value included in Lin@ 30 $  «eovovvvveeeecnnnnncneeeeens 00 ) s oo [0 0
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ................ 557,101,804 in Separate Accounts Statement) 979,144,447 1,696,836, 131
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 981,644,447 1,699,336, 131
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 234,562,872, 143 226,696,312,821
DETAILS OF WRITE-INS
2501, AVIATION TEINSUFANCE TOSSES ...viiiuiuiiiieiiicicieiet ettt ettt ettt en e e nsesenens [oeneseaeeenennns 12,287,734 | 12,332,683
2502. Accrued interest on policy claims and other contract funds ..2,643,233 |.. ..3,204,733
2503. Miscellaneous iabilities ... ..173,039,816 |.. ..180,985, 136
2598. Summary of remaining write-ins for Line 25 from oVErflOW PAGE ..........cccciiiiiiiiiiiiii s [e e [OOSR 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 187,970,783 196,522,552
£ 0 ) RO OO PR RO PPN
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from oVerflow PAge ............couiiiiiiiiiiiii e 0 .. .0
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 0 0
3401, Reserve for aviation FEINSUMANCE .......ciiiiiieieriiinici ettt ettt ettt b oetennseaeeeeens 30,000,000 |..ccvevernnnne 30,000,000
3402. Special contingent reserve fund for separate accoUNts ..........ocoooioiiiiiiiciicic s [eeee e 2,500,000 |...coeoveee 2,500,000
3403. VA Drivatives (SSAP T08) ..ottt es s ee e e e se s e es e e e s eeesse e eseseseses 2 seseseseses s e sesesesessssssesesesesnansnsesann [oeseseessannas 819,576,260 |................ 929,421,764
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAJE .........c.ceiieiiiieiiietetieeeeeeeeeete ettt es e seseas [ereeeseeeeneeas 29,210,389 | 40,262,414
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 881,286,649 1,002,184,178




STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL 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 4,686,731,820 |.......... (6,940,249,490)|........... (2,914,023,797)
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 1,734,495 |................ 14,976,446 |................ 15,306,444
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..(41,493,948)|.. ..(65,891,184)].. ..514,447,703
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ..(11,317,888)].. ... (6,758,430)|.. ..(28,654,646)
5. Separate Accounts net gain from operations excluding unrealized gains or losses . | SRR 261,126,304 |.............. 212,185,659 |............... 578,773,661
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... N 434,009,192 |.............. (565,728,795)|.............. (143,148,934)
7. Reserve adjustments ON reiNSUraNCe CEABM .............cocooviviveveuiuieieeeieieteteseeee e ss e e eneeeaes (1,486,116) ..o (1,109,463)|....cvcveeenne (2,848,016)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNS............c.vrueueueriiiseieseiieeesesesessssesesese s ssssesesesssssese s ssns [eesciceeeseenas 737,264,665 |................ 698,156,726 |............ 1,402,563,999
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiriiieieieieecececec et [ee et eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. (6,838,089) 26,577,245 12,658,196
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 6,059,730,435 (6,627,841,286) (564,925,390)
10.  DEath DENEFIS ......ooeueeeeieiicicieeeeeee et | 763,214 467 |............... 984,141,112 |........... 1,668,567,217
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccovveveveveueueeeeeienens |rereseeeeeeeenenens 3,123,659 |...ooooiee 7,588,757 |.. 11,915,983
12, ANNUILY DENETILS ...vtiriiececietsireccieie sttt ettt et ses st s s senses et s s ennsnseseseseee e 1,034,479,526 |............ 1,124,447 407 |............ 2,070,340,727
13. Disability benefits and benefits under accident and health CONtracts ...............ccceueueeeveeeiiieveveueeeeenens oo 42,625,133 | 40,356,953 |.coooceeinne 79,479,729
14. Coupons, guaranteed annual pure endowments and similar benefits ............ccoooeieiiiiiiiiinnenen e [0 [0 0
15.  Surrender benefits and withdrawals for life contracts ..................... ..8,864,611,142 |.. ..7,153,025,603 |.. 14,965,605,577
16, GIOUDP CONVEISIONS .......veeieieieieseteteeeaeaeaeeteseseseseasas s sssesesesesesssssssssesesesesessssasassssesesesessansssssssesesesessssaseseseseseeeseseneneeasasaneeas [0 [0 0
17. Interest and adjustments on contract or deposit-type contract funds ..............cccceeeeveveieveveverceeeeeeeeee e 304,125,538 |..coceene 363,973,463 |......coone 728,681,691
18.  Payments on supplementary contracts with life CONtINGENCIES ...........c.cccviieieverereeeeeeeeeee e 22,220,650 |...ccooeeneee 24,103,905 |................ 47,027,182
19. Increase in aggregate reserves for life and accident and health contracts (161,485,538) (15,160,588,588) (15,325,642,105)
20.  Totals (LINES 10 10 1) .uururiiiuiueieeeieieecueeeeeeseeeseaeeeee e esesssesese s sassesesees e ssesesesesesssesesesesesssnnnsesesssssnas oesannnnns 10,872,914 577 |.......... (5,462,951,388)|............ 4,245,976,001
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...vvviiiiecte ettt ettt s bbb st b et st s s b b s s [ececeeeennacaas 497,170,394 |................ 492,364,016 |............... 965,909,740
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueueveereeeeereveueresesrnsssssssnas [oeeeeeeeneenenenes 2,914,672 |...oooeee 5,319,926 |..ccoveveres 9,551,506
23. General insurance expenses and fraternal expenses .................
24. Insurance taxes, licenses and fees, excluding federal income taxes .
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 .... 225,919,406 (75,552,164) 665,393,246
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 6,334,553,396 (5,809,504,526) 395,071,119
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt (274,822,961)].............. (818,336,760 .............. (959,996,509)
30. Dividends to policyholders and refunds to members 48,030,928 51,126,888 97,783,608
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........cceeviiriieiuerereiiiiieieie st sessse s ssssese s snssssse s |eoenscscecees (322,853,889)....c.ccunu (869,463,648)|........... (1,057,780, 117)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 47,541,777 80,388,761 128,207,132
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) ..........cccoeveeeeeueuevereneens frocccnn (370,395,666).............. (949,852,409)|.......... (1,185,987,249)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  ..oeeeeene (42,816,161) (excluding taxes of $  ..oeoceeeeeenne (4,911,769)
TraNSTEITEd 10 the IMR) .....eeiicecietrieie ettt sttt st a et s s e e ee s s b e e ee e s e ee e nnee (302,672,344) (278,118,965) (539,659, 853)
35.  Netincome (LINE 33 PIUS LINE B4) ...c.o.iiiiiuieeieirieieiicieeetriseeeeee et seses st se st e sesesssesessssesnsnsesanns (673,068,010) (1,227,971,374) (1,725,647,102)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 1,699,336, 131 5,595,824,134 5,595,824,134
37, NEtINCOME (LINE 35) ...uueiiiniucieeeieieeseeeeeee s esesseseseesesesesesssssssesesesesssssesesassssesesssesassssssesesassnnsssefernsnsnsnsanns (673,068,010)........... (1,227,971,374)|.......... (1,725,647,102)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 38,326,516 ..158,159,763 |.. ..(81,165,365)]|.. ....(147,345,138)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeieveveverereeeeeeeeeeie e e ...55,629,847 |.. ... 53,059,340
40. Change in net deferred INCOME tAX ......c.eiiriririeieieieeeeee et ..382,350,596 |.. ..545,607,314
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e (591,041,829)|.. (890,515,399)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........c.ceeerevevererereeefoeereseneeeeeeeereneneneees 0 oo (V1 1,942,982
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........cccoeveveeeefereeiiiicninnl O [0 0
44.  Change in asset ValUGtioN FESEIVE ...........cueurururiiiiiiieeeieeeieeee ettt ee et eeeeeeenene (103,922, 797)|...cvevne (116,651,229)
45.  Change iN tre@SUNY STOCK .........c.c.cviviueueuiuiiieicieictetesescese et sttt s sesesssesssesesesesesesnssssssnssese foeenessnssnesnnensnenenenennens 0 [orreerieeeeenese e [0 0
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. ..128,881,872 |.. 664,500,003
47. Other changes in surplus in Separate Accounts StatemeNt .............coveeriiiireeeeeeeeeeeene 127,687,655) 663,070, 196)
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN .o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
L2 I T == o I o S SPR SR TRUUROPRORRRIN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............c..ccoceeieee ..
51.4 Change in surplus as a result of FEINSUTANCE .............c.cceurieiieieeeteeeeeee e e (122,044,346)|.............. (109,923,058)|.............. (204,662,782)
52.  Dividends t0 SIOCKNOIAETS ...........c.cueviuieiiiieiieteteseeeeee ettt tetesee ettt et ssss s s s st sesessss s esessseseseseseafe e e et eeeees e [V (1,050,000,000)|.......... (1,653,032,415)
53. Aggregate write-ins for gains and losses in surplus 76,091,524 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (717,691,684) (2,481,836,211) (3,896,488,003)
55. Capital and surplus, as of statement date (Lines 36 + 54) 981,644 447 3,113,987,923 1,699,336,131
DETAILS OF WRITE-INS
08.301. Sundry receipts and adjustments net of reinsurance ceded ...........cooovvveieviiceicciieieeeeeeeeeeee (6,838,089)]............... 26,577,245 |...ocve 12,658,196
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 e et et e e e et e e e a et e ea et e e eae et e st e e eaneeeeaneeenn e e e neeeeaneeenneeenneeeanneeennneeennees|teennneeaneeennneeenneenneeennnes |enuneeenn e e e e e e e e e e nneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........ccccuoiiiriieninneeneeseeseeee e [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) (6,838,089) 26,577,245
2701, AVIation FEINSUFANCE 10SSES .....cococvivieieieiiiieieeeeccecc ettt ss e eseans [eaen s s 68,407 |ooveeeeeeeee (63,311)]..
2702. Sundry disbursements and adjustments ....... 25,341,379 ..130,960,500 |..
2703. Other income and fees - reinsurance ceded ...........ccocevveee. 2175,939,458 o 0. 279,484,
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceueveeeveviieveveeeeeeeeeeeeeeves e (75,429,838)|.............. (206,449,353)|....c.cocvenvne 252,233,405
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 225,919,406 (75,552,164) 665,393,246
5301. Change in PENSTON PIANS .....c.ooiiiieeecececce et 1,091,524
5302. Prior Year adjustments .. 75,000,000 |..
5303. BRSPS PSR SPRTRURTI RORUROTOPRRRORPROPRRRUPSRRPPIT I8
5398. Summary of remaining write-ins for Line 53 from overflow page ...........ccccoviiieienninnieieeiceeseesee e 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 76,091,524




STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL 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 4,679,578,241 |............ 5,127,927,769 |............ 9,101,759,647
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e (80,031,747)|.............. (132,005, 124)|.....corveuee. 369,866,613
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 1,042,391,422 1,024,916,237 1,933,321,540
4. TOtal (LINES 110 3) oottt 5,641,937,916 6,020,838,882 11,404,947,800
5. Benefit and 10SS related PAYMENLS ..........c.ccceeieiiiiiiiereiceieee ettt en s [oesrnnas 10,890,285,431 |............ 9,898,614,538 |.......... 19,628,097,820
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooceeeeeee (5,430,349,275)|.......... (3,745,409,458)|.......... (9,293,485,506)
7. Commissions, expenses paid and aggregate write-ins for deductions .................c.ceveveueeeeeceieiererens oeeeerenens 1,126,461,532 |............... 921,982,113 |............ 2,384,925,046
8. Dividends paid t0 POICYNOIAETS .............cviveveuieieieieeicee ettt et st esesnan s [eseseneeenenees 11,477,439 | 10,918,763 |.....cccoveevne 20,849,477
9. Federal and foreign income taxes paid (recovered) netof $ .....................c...... 0 taxon capital
GAINS (IOSSES) ..evuieiieiieet ettt bbb 23,174,371 (34,333,101) (71,918,607)
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 6,621,049,498 7,051,772,855 12,668,468,230
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (979,111,582) (1,030,933,973) (1,263,520,430)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 1,809,791,346 3,536,879,908
12.2 Stocks .............. ...48,900,443 |.. ... 42,839,679 |..
12.3 Mortgage loans ... ..304,128,631 |.. ..116,676,903 |..
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U 0
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 84,640,564 |................ 145,497,362 |..........c..... 241,350,090
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENts ..............cccccceveees |oerreneeeiennnnneeeens (O T (11 (666,003)
12.7 MIiSCEIlANEOUS PIOCEEAS .......cocvivieieeeiiiietetceeeeee et et te i st e s es ettt sesesess s ss st e s ebesesessas s ssanasesesens 0 1,507,110, 149 1,378,439,092
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 2,247,460,983 |............ 5,349,004,001 |............ 9,618,250,952
13. Cost of investments acquired (long-term only):
LTI = T T OO RUSORP 1,147,098,090 |............ 1,079,972,776 |............ 1,879,643,903
1312 SEOCKS ..ottt |oeiine e (L 102,419,380 |....ccoveevnee. 246,456,726
13.3 MOMGAGE [OBNS ......ueeirieiieiiiireie ettt nsiens[oeessinensnaans 356,546,408 |........co.cc. 506,937,277 |............ 1,390, 125,040
13,4 REAI ESIALE ...ttt |t 202,902 ..o (U 0
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciicirei ettt [eeessinessineaes 304,113,053 |...ovivnnne 495,560,493 |.............. 865,418,911
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 614,347,952 284,081,121 353,773,120
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 2,422,308 ,400 2,468,971,047 4.,735,417,700
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 71,870,188 16,447,904 100,713,323
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (246,717,605) 2,863,585,050 4,782,119,929
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccocceveveececeeeens foeeeeeees (1,154,036,508)|............... 518,198,509 |.......... (1,393,457,520)
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U S 1,050,000,000 |............ 1,653,032,415
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 3,173,790,763 1,493,658,966 1,113,176,993
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 2,019,754,255 961,857,475 (1,933,312,942)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.ccccvu.. 793,925,068 |............ 2,794,508,552 |........... 1,585,286,557
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YBAN .....couieiieiiiiei ettt |oesininines 1,978,318,149 |............... 393,031,593 |.....ccevnveee 393,031,593
19.2 End of period (Line 18 plus Line 19.1) 2,772,243,217 3,187,540, 145 1,978,318, 149
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. See NotelA(2) in the Notes to Financial Statements for non-cash transactions .............. | (U R (O 0




STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... s 1,051,508,710 |........... 1,089,662,414 |........... 2,154,933,726
GIOUP T .. e 10,522,672 |.....coccueueee 10,002,481 |...ccvcvaee 21,482,322
INIVIAUAI @NNUITIES ... e s 2,727,874,040 |............ 3,297,027,79 |............ 5,908,317,450
GIOUP @NNUITIES ...ttt oo 2,286,227,500 |............ 1,606,561,911 |........... 3,153,808,073
ACCIABNE & NEAIN ..o 21,648,555 |..cccoccue 24,300,221 |......coceee. 48,978,913
FTBEEIMAL ...t 0 [ 0 [ 0
Oher lINES Of DUSINESS ........cuiiiiiiiiiiii ittt [e o 0 [ 0 [ 0
Subtotal (LINES 1 tIOUGN 7) ..ot oo 6,097,781,477 |............ 6,027,554,821 |......... 11,287,520,484
DEPOSIt-LYPE CONFACES ......vveieiiiiieieieieie ettt es e s ene e essssenens |enenenenas 31,425,098,000 |.......... 31,313,664,000 |.......... 63,186,478,000
Total (Lines 8 and 9) 37,522,879,477 37,341,218,821 74,473,998,484




STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A.

1. Accounting Practices

The accompanying financial statements of Equitable Financial Life Insurance Company (“the Company” or “Equitable”), have
been prepared in conformity with accounting practices prescribed or permitted by the New York State Department of Financial
Services ("SAP").

The New York State Department of Financial Services (“NYDFS”) recognizes only SAP for determining and reporting the
financial condition and results of operations of an insurance company, in order to determine its solvency under the New York
State Insurance Laws. The National Association of Insurance Commissioners’ (“NAIC”) Accounting Practices and Procedures
manual (“NAIC SAP”) has been adopted as a component of prescribed or permitted practices by the State of New York.
However, New York Regulation 213 (“Reg 213”), adopted in May of 2019 and as amended in February 2020 and March 2021,
differs from the NAIC variable annuity reserve and capital framework.

Prescribed Accounting Practices

Reg 213 requires the Company to carry statutory basis reserves for its variable annuity contract obligations equal to the greater
of those required under (i) the NAIC standard or (ii) a revised version of the NYDFS requirement in effect prior to the adoption
of the first amendment for contracts issued prior to January 1, 2020, and for policies issued after that date a new standard that in
current market conditions imposes more conservative reserving requirements for variable annuity contracts than the NAIC
standard. The impact of the application of Reg 213 was a decrease of approximately $333.3 million in statutory surplus as of
June 30, 2024 compared to statutory surplus under the NAIC variable annuity framework. Additionally, the continued
application of Reg 213 resulted in a corresponding decrease of $82.4 million in statutory net income for the year ended June 30,
2024, which was largely offset by net income gains on our hedging program during the same period as noted in the permitted
accounting practices section below. The NYDFS allows domestic insurance companies a five year phase-in provision for Reg
213 reserves. As of September 30, 2022, Equitable’s Reg 213 reserves were 100% phased-in. As of June 30, 2024, given the
prevailing market conditions and business mix, the Reg 213 redundant reserves over the US RBC CTE 98 total asset
requirement (“TAR”) are $323 million.

During Q4, 2020, the Company received approval from NYDFS effective January 1, 2021, for its proposed amended Plan of
Operation for Separate Account No. 68 (“SA 68”) for our Structured Capital Strategies product and Separate Account No. 69
(“SA 69”) for our Equi-Vest product Structured Investment Option, to change the accounting basis of the two Separate
Accounts from fair value to book value in accordance with Section 1414 of the Insurance Law. In order to facilitate this change
and comply with Section 4240(a)(10), the Company also sought approval to amend the Plans to remove the requirement to
comply with Section 4240(a)(5)(iii) and substitute it with a commitment to comply with Section 4240(a)(5)(i). Similarly, the
Company updated the reserves section of each Plan to reflect the fact that Regulation 128 would no longer be applicable upon
the change in accounting basis. The Company applied this change effective January 1, 2021. The impact of the application is
an increase of approximately $1,436.7 million in statutory surplus as of June 30, 2024 and a decrease in statutory net income of
$425.2 million for the year ended June 30, 2024.

Permitted Accounting Practices

Equitable was granted a permitted practice by the NYDFS to apply SSAP 108, Derivatives Hedging Variable Annuity
Guarantees on a retroactive basis from January 1, 2021 through June 30, 2021, after reflecting the impacts of our reinsurance
transaction with Venerable Holdings, Inc ("Venerable"). The permitted practice was amended to also permit Equitable to adopt
SSAP 108 prospectively as of July 1, 2021. Application of the permitted practice partially mitigates the Regulation 213 impact
of the Venerable Transaction on Equitable’s statutory capital and surplus. The impact of the application of this permitted
practice relative to SSAP 108 as written was a decrease of approximately $60.5 million in statutory surplus as of June 30, 2024
and a decrease of $57.0 million in statutory net income for the year ended June 30, 2024, which will be amortized over 5 years
for each of the retrospective and prospective components. The 2023 Reinsurance Treaty reduced the amount of interest rate
hedging needed going forward, affecting future deferrals, but leaves our historical SSAP 108 deferred amounts unchanged. The
permitted practice also reset Equitable’s unassigned surplus to zero as of June 30, 2021 to reflect the transformative nature of
the Venerable Transaction. If the Company had not used all of the aforementioned prescribed and permitted practices that
differ from NAIC SAP a risk-based capital regulatory event would have hypothetically been triggered.



STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

A reconciliation of net income and surplus between NAIC SAP and practice prescribed and permitted by the state of New York
is shown below:

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

NET INCOME
(1) EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

state basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX §  (673,068,010)|$ (1,725,647,102)
(2) State Prescribed Practices that increase/(decrease) NAIC SAP

NY Reg. 213 over NAIC VM-21 Reserves N/A 4 19 $ (82,400,000)|$  1,695,900,000

SA 68 and SA 69 BV vs. FV N/A 4 5 $  (425,200,000)|$  (310,800,000)
(3) State Permitted Practices that increase/(decrease) NAIC SAP

SSAP 108, Derivatives Hedging Deferral (NII and RCG) 108 4 3,34 $ (57,000,000)($  (150,100,000)
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $  (108,468,010)|$ (2,960,647,102)
SURPLUS
(5) EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

state basis (Page 3, line 38, Columns 1 & 2) XXX | XXX XXX |$ 981,644,447 |$ 1,699,336,131
(6) State Prescribed Practices that increase/(decrease) NAIC SAP

NY Reg. 213 over NAIC VM-21 Reserves N/A 4 19 $  (333,300,000)|$  (250,900,000)

SA 68 and SA 69 BV vs. FV N/A 4 49 $§ 1,436,700,000 [$ 1,861,900,000
(7) State Permitted Practices that increase/(decrease) NAIC SAP

SSAP 108, Derivatives Hedging Deferral 108 4 3,34,38 |$ (60,500,000)( $ (64,400,000)
(8) NAIC SAP (5-6-7=38) XXX XXX XXX $ (61,255,553)($ 152,736,131

2. Listed below is the supplemental disclosures of cash flow transactions for non-cash items excluded in the Cash Flow:

[ June30,2024 | December 31,2023 |

Premiums and annuity considerations* $ (38,603,531) $ 12,012,868,946
Net investment income (3,244,573) (7,392,986)
Miscellaneous Income — 865,911,061
Total (41,848,104) 12,871,387,021
Net transfers to Separate Accounts — (1,416,961,095)
Commissions and expenses paid 24,754,545 25,573,380
Dividends to policyholders (38,603,531) (80,096,710)
Total (13,848,986) (1,471,484,425)
Net cash from operations $ (27,999,118) $ 14,342,871,446
Bonds proceeds — (17,332,988,715)
Stocks proceeds — (302,688,290)
Mortgage loans proceeds (54,791,966) (274,802,945)
Total investment proceeds (54,791,966) (17,910,479,950)
Bonds acquired — (16,679,749,109)
Stocks acquired — (304,084,609)
Mortgage loans acquired (4,985,939) 482,921,877
Real estate acquired (55,324,900) —
Total investments acquired (60,310,839) (16,500,911,841)
Net cash from investments $ 5,518,873 $ (1,409,568,109)
Capital and paid in surplus 22,480,245 25,573,380
Other cash provided (applied) — (12,958,876,717)
Net cash from financing and miscellaneous sources $ 22,480,245 $ (12,933,303,337)
Total non-cash transactions $ — 3 —

* 2023 premiums include the elimination of the non-cash initial premium ceded of one large reinsurance transaction.

B. Use of Estimates in Preparation of the Financial Statements

No significant change.
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

C. Accounting Policy

(2) Bonds are stated principally at amortized cost, the value of which is based on the effective interest rate method, and are
adjusted to regulatory mandated values through the establishment of a valuation allowance, and for impairments in value
deemed to be other than temporary through write-downs recorded as realized capital losses.

(6) Prepayment assumptions for loan-backed bonds and structured securities were obtained from broker-dealer survey values
or internal estimates. These assumptions are consistent with the current interest rate and economic environment. The
retrospective adjustment method is predominately used for all securities except issues in default; the prospective
adjustment method was used for issues in default and issues that have a variable interest rate.

D. Going Concern
There is no issue regarding the Company's ability to continue as a going concern.

Note 2 - Accounting Changes and Corrections of Errors

Correction of Errors

During the April 2024, after the Company’s Statutory Annual Statement filing, management discovered an error in the
recording of its FHLB/FABN funding agreement reserve as of December 31, 2023. Specifically, for new issues during the
current valuation year, its model would look up the previous year’s valuation rate. This was correct for the first half of the year
for new issues, but incorrect afterwards. As a result of this error, and in accordance with SSAP #3, the Company reported a
correction to decrease opening surplus by $37.7 million within Page 4 write-in Line 53 — Prior Year Adjustments and included
a current and deferred tax benefit of $5.7 million. The Company’s management does not believe this correction to be material
to the Company's results of operations, financial position, or cash flow for any of the Company's previously filed annual
statements.

During March 2024, the Company discovered that there was an understatement in the recording of the Deferred asset —
Derivatives under SSAP 108. The asset amount was understated by $19.5 million due to a late change made to the deferral
which was correctly recorded in the table of the appropriate footnote that describes the asset, but the adjustment had mistakenly
not been booked into the ledger. As a result of this error, and in accordance with SSAP #3, the Company reported a correction
to decrease opening surplus by $19.5 million within Page 4 write-in Line 53 — Prior Year Adjustments and included a current
and deferred tax benefit of $2.9 million. The Company’s management does not believe this correction to be material to the
Company's results of operations, financial position, or cash flow for any of the Company's previously filed annual statements.

During March 2024, the Company discovered that the calculation of the accrued interest expense for FHLB NY short-term
borrowings was miscalculated, due to an error on the reference date of the start date for the accrual ultimately resulting in a
overstatement of accrued interest expense by $17.8 million. As a result of this error, and in accordance with SSAP #3, the
Company reported a correction to decrease opening surplus by $17.8 million within Page 4 write-in Line 53 — Prior Year
Adjustments and included a current and deferred tax benefit of $2.7 million. The Company’s management does not believe this
correction to be material to the Company's results of operations, financial position, or cash flow for any of the Company's
previously filed annual statements.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

A. - C. No significant change.
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

D. Loan-Backed Securities

(1) Prepayment assumptions for loan-backed bonds and structured securities were obtained from broker-dealer survey values

or internal estimates. These assumptions are consistent with the current interest rate and economic environment. The
retrospective adjustment method is used to value all securities except issues in default; the prospective adjustment method
was used to value issues in default and issues that have a variable interest rate.

(2) There were no loan-backed securities with a recognized other than temporary impairment as of June 30, 2024.

(3) There were no loan-backed security held with a recognized other than temporary impairment recorded in the period ended

June 30, 2024, reflecting the present value of cash flows expected to be collected as less than the amortized cost basis of
the securities.

(4) All impaired (fair value is less than cost or amortized cost) loan-backed securities for which an other-than-temporary-

impairment has not been recognized in earnings as a realized loss (including securities with a recognized other-than-
temporary impairment for non-interest related declines when a non-recognized interest related impairment remains) as of
June 30, 2024:

a. The aggregate amount of Unrealized Losses:
1 Less than 12 Months $ 403,115
2 12 Months or Longer $ 156,709,012
b. The aggregate related fair value of securities with Unrealized Losses:
1 Less than 12 Months $ 83,311,929
2 12 Months or Longer $ 1,584,803,825

The $157,112,127 of unrealized losses includes $149 of valuation allowances already recognized through surplus.

(5) The Company’s management, with the assistance of its investment advisors, monitors the investment performance of its

portfolio. This review process culminates with a quarterly review of certain assets by the Company’s Investments Under
Surveillance Committee that evaluates whether any investments are other than temporarily impaired. The review
considers an analysis of individual credit metrics of each issuer as well as industry fundamentals and the outlook for the
future. Based on the analysis, a determination is made as to the ability of the issuer to service its debt obligation on an
ongoing basis. If this ability is deemed to be impaired, then the appropriate provisions are taken.

E. Dollar Repurchase Agreements and /or Securities Lending Transactions

1.

The Company has entered into securities lending agreements with agent banks whereby blocks of securities are loaned to
third parties, primarily major brokerage firms. The agreements require a minimum of 102% and 105% of the fair value of
the domestic and foreign securities loaned to be held as collateral. To further minimize the credit risks related to these
programs, the financial condition of counterparties is monitored on a regular basis. A securities lending payable for the
overnight and continuous loans is included in liabilities in the amount of cash collateral received.

The Company had no assets pledged as collateral relating to dollar repurchase agreements and/or securities lending
transactions as of the reporting date.
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

3. Collateral Received

a. Aggregate Amount of Collateral Received:

1. Securities Lending

a. Open

. 30 Days or Less

. 31 to 60 Days

. 61 to 90 Days

. Greater Than 90 Days
Subtotal

. Securities Received

. Total Collateral Received

Soe Hh 0 o o0 o

2. Dollar Repurchase Agreement

a. Open

. 30 Days or Less

. 31 to 60 Days

. 61 to 90 Days

. Greater Than 90 Days
Subtotal

. Securities Received

. Total Collateral Received

j=a B S ¢ I =N e BN© o

b. The fair value of that collateral and of the portion of that collateral that is has sold or repledged

4. Securities Lending Transactions administered by an affiliated agent

NONE

5. Collateral Reinvestment

a.  Aggregate Amount Collateral Reinvested:

1. Securities Lending

a. Open

b. 30 Days or Less

c. 31 to 60 Days

d. 61 to 90 Days

e. 91 to 120 Days

f. 121 to 180 Days

g. 181 to 365 Days

h. 1 to 2 Years

i.2to 3 Years

j. Greater Than 3 Years
k. Subtotal

1. Securities Received
m. Total Collateral Reinvested

2. Dollar Repurchased Agreement

6. Collateral not permitted by contract or custom to sell or repledge

NONE

a. Open

b. 30 Days or Less

c. 31 to 60 Days

d. 61 to 90 Days

e. 91 to 120 Days

f. 121 to 180 Days

g. 181 to 365 Days

h. 1to 2 Years

i. 2to 3 Years

j. Greater Than 3 Years
k. Subtotal

1. Securities Received
m. Total Collateral Reinvested

7.4

Fair Value
$ 63,491,525
$ _
$ _
$ _
$ _
$ 63,491,525
$ _
$ 63,491,525

Fair Value
$ _
$ _
$ _
$ _
$ _
$ _
$ _
$ _
$ 63,491,525

Amortized Cost Fair Value
$ 63,491,525 § 63,491,525
$ — 3 —
$ — 3 —
$ — 3 —
$ — § —
$ — —
$ — —
$ — 8§ —
$ — $ —
$ — 3 —
$ 63,491,525 $ 63,491,525
$ — 3 —
$ 63,491,525 § 63,491,525

Amortized Cost Fair Value
$ — 3 —
$ — § —
$ — —
$ — —
$ — 8§ —
$ — $ —
$ — 3 —
$ — 3 —
$ — 3 —
$ — § —
$ — —
$ — —
$ — $ —




STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

7. Collateral for securities lending transactions that extend beyond one year from the reporting date
NONE
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
(1) Company Policies or Strategies for Repo Programs

(2) Type of Repo Trades Used

1 2

First Quarter Second Quarter
a. Bilateral (YES/NO) Yes No
b. Tri-Party (YES/NO) No No

(3) Maturity Time Frame

First Quarter Second Quarter

. Maximum Amount

. Open - No Maturity - -

. Overnight - -
.2 Days to 1 Week $450,385,730 -
.>1 Week to 1 Month - -
.>1 Month to 3 Months - -
.>3 Months to 1 Year - -
.>1 Year - -

BNl o)) U, ) I BUSH I} O [y IV

. Ending Balance

. Open - No Maturity - -

. Overnight - -
.2 Days to 1 Week - -
.>1 Week to 1 Month - -
.>1 Month to 3 Months - -
.>3 Months to 1 Year - -
.>1 Year - -

U K< B0 Y B RS B B

(4) Counterparty, Jurisdiction and Fair Value (FV)

The Company did not have any securities sold that resulted in default as of June 30, 2024.

(5) Securities "Sold" Under Repo - Secured Borrowing

First Quarter Second Quarter

a. Maximum Amount
1. Book/Adjusted Carrying Value ("BACV") - -
2. Nonadmitted - Subset of BACV - -
3. Fair Value ("FV) $461,455,500 -

b. Ending Balance
1. Book/Adjusted Carrying Value ("BACV") - -
2. Nonadmitted - Subset of BACV - -
3. Fair Value ("FV) - -

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

NONE
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(7) Collateral Received - Secured Borrowing

First Quarter Second Quarter

a. Maximum Amount
1. Cash - -
2. Securities (FV) - -

b. Ending Balance
1. Cash - -
2. Securities (FV) - -

(8) Cash & Non-Cash Collateral Received - Secured Borrowing by NAIC Designation

NONE

(9) Allocation of Aggregate Collateral by Remaining Contractual Maturity

NONE

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

NONE

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

First Quarter Second Quarter

a. Maximum Amount
1. Cash (Collateral - All) - -
2. Securities (FV) - -

a. Ending Balance
1. Cash (Collateral - All) - -
2. Securities (FV) - -

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

H. Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction - Cash Taker - Overview of Sale Transactions

NONE

I. Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction - Cash Provider - Overview of Sale Transactions

NONE

J. - L. No significant change.

M. The Company does not currently hold any Working Capital Finance Investments.

NONE
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

N. Offsetting and Netting of Assets and Liabilities

Gross Net Amount
Amounts Amount Presented on
Recognized Offset Balance Sheets
ASSETS
Total Derivatives $ 411,446,822 $ 167,464,660 $ 243,982,162
LIABILITIES
Total Derivatives $ 167,464,660 $ 167,464,660 $ —
* Includes $81,382,988 of due and accrued investment income.
O. 5GI Securities
Number of Securities Aggregate BACV Aggregate Fair Value
Current Year to Prior Year Current Year to Prior Year Current Year to Prior Year
Investment Date Date Date
Bonds 2 2 $25,626,705 25,176,251 $26,400,758 26,862,360

P. Short Sales
No significant change.

Q. Prepayment Penalty and Acceleration Fees

General Account

Separate Account

(1)Number of CUSIPs 7

5

(2)Aggregate Amount of Investment Income $199,960

$377,817

R. Qualified Cash Pool
NONE

S. Reporting Net Negative (Disallowed) Interest Maintenance Reserve (IMR)

1. Net Negative (disallowed) IMR

Insulated Separate
Total General Account Account

Non- insulated Separate

Account

$29,210,389 $(107,881,478) $(233,488)

2. Negative (disallowed) IMR admitted

Insulated Separate
Total General Account Account

$137,325,355

Non- insulated Separate

Account

$29,210,389 $(107,881,478) $(233,488)

3. Calculated adjusted capital and surplus

Prior Period General Account Capital & Surplus...................
From Prior Period SAP Financials
Net Positive Goodwill (admitted).........ccoevvveevrereeierieniennnns
EDP Equipment & Operating system Software (admitted)....
Net DTASs (admitted).......cccoevevveriieierieieeeeeeeieiesiesese e
Net Negative (disallowed) IMR (admitted).....................
Adjusted Capital & Surplus.........ceceeeeverieiieiienienenenereneee

4. Percentage of adjusted capital and surplus

PO || |p s

$137,325,355

Total
1,349,499,184

15,126,682

174,140,526

35,154,461

1,125,077,515

Total

Percentage of Total Net Negative (disallowed) IMR admitted in
General Account or recognized in Separate account to adjusted
capital and surplus

2.6 %
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

5. Allocated gains/losses to IMR from derivatives

Gains Losses

Unamortized Fair Value Derivative Gains & Losses
Realized to IMR - Prior Period.............cooeevieeiiiieiiicieeenn. — —

Fair Value Derivative Gains & Losses Realized to IMR -
Added in Current Period...........cccoevveeeeeieeieiiceieeceeeeeeeeene — —

Fair Value Derivative Gains & Losses Amortized Over
Current Period..........coovieiiiiiiiieiiceecee e — —

Unamortized Fair Value Derivative Gains & Losses
Realized to IMR - Current Period Total..........c...cccovveveenen.. — —

The Company attests to the following statements:

1. Fixed income investments generating IMR losses comply with the Company’s documented investment or liability
management policies.

il. IMR losses for fixed income related derivatives - Not applicable
iii. Any deviation to 13.c.i is because of a temporary and transitory timing issue or related to a specific event.

iv. Asset sales that were generating admitted negative IMR were not compelled by liquidity pressures.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

A. Derivatives Under SSAP No. 86
1-7) No significant change.

8) Total Premium Costs for Contracts

NONE
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

B. Derivatives Under SSAP No. 108 - Derivative Hedging Variable Annuity Guarantees.
1) No significant change.

2) Recognition of Gains/Losses and Deferred Assets and Liabilities:

a.  Scheduled Amortization

Deferred Assets Deferred Liabilities
112024 $ (209,574,990 $ 26,118,382
212025 $ (419,149,980)( $ 52,236,763
3]2026 $ (259,915,928) $ 52,236,763
412027 $ (66,344,972)( $ 11,046,124
5(2028 $ (14,026,710) $ 11,046,124
612029 $ (3,205,635)|$ —
7{2030 $ —|$ —
8(2031 $ —|$ —
9{2032 $ —|$ —
10| Total $ (972,218,215)| $ 152,684,156

b.  Total Deferred Balance* $ (819,534,059)
* Should agree to column 19 of Schedule DB, Part E

¢.  Reconciliation of Amortization

1. Prior year total deferred balance $ 948,905,263
2. Current year amortization $ 180,250,973
3. Current year deferred recognition $ (50,879,769)
4. Ending deferred balance [1-(2+3)] $ 819,534,059
Open Derivative Removed from SSAP No. 108 and Captured in Scope of

d. SSAP No.86 NA
Open Derivative Removed from SSAP No. 86 and Captured in Scope of

e. SSAP No. 108 NA

3) Hedging Strategies Identified as No Longer Highly Effective - NA
4) Hedging Strategies Terminated - NA

Note 9 - Income Taxes

Statutory Disclosure Statements for the Company regarding the new CAMT under the Inflation Reduction Act:
Issue 1 — Consideration of the Inflation Reduction Act (Act) for June 30, 2024 Financial Statements:

a.  The Inflation Reduction Act (Act) was enacted on August 16, 2022 and included a new corporate alternative minimum tax
(CAMT). The Act and CAMT went into effect for tax years beginning after 2022.

b.  The Company is included in a consolidated federal income tax return together with its ultimate domestic parent,
Equitable Holdings, Inc. (“EQH”). EQH has determined that it does not expect to be liable for CAMT in 2024.

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A/B/C No significant change.
D. At June 30, 2024, Equitable reported a $163.6 million admitted receivable and a $104.1 million payable from/to Parent,
Subsidiaries and Affiliates. The receivable primarily represents amounts due from affiliates for reinsurance settlements and
expense overhead allocations. The receivable primarily amounts due from affiliates for reinsurance settlements and expense

overhead allocations. The payable primarily represents policy collections and term conversion payable due to affiliate.

E-O No significant change.

Note 11 - Debt
A.  Asof June 30, 2024, the Company has no debt or capital note obligations outstanding.
B. Federal Home Loan Bank

1. The Company is a member of the Federal Home Loan Bank of New York (“FHLBNY”). Through its membership, the
Company has conducted business activity (borrowings) with the FHLBNY. Equitable utilizes funding agreements for
asset liability management and spread-lending purposes and has the ability to issue advances to supplement liquidity
sources. Including other collateralized borrowing, the Company has a capacity with the FHLBNY of up to 5% of
admitted assets of the Company. As of June 30, 2024, the Company has determined the estimated maximum
borrowing capacity as $11,728,000,000.
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

2. a

1.

1 2 3
Total General Separate
2+3 Account Accounts
(a) |Membership Stock — Class A $ —13 —13 _
(b) |Membership Stock — Class B $ 13,562,200 | $ 13,562,200 _
(c) |Activity Stock $ 342,677,900 [$ 342,677,900 —
(d) |[Excess Stock $ — s _ _
() |Aggregate Total $ 356,240,100 [$ 356,240,100 | $ —
(f) [Actual or estimated borrowing
capacity as determined by the insurer | g 11,728,000,000 XXX XXX
2. Prior Year-End
1 2 3
Total General Separate
2+3 Account Account
(a) |Membership Stock — Class A $ —|$ — —
(b) [Membership Stock — Class B $ 13,894,400 | $ 13,894,400 —
(c) |Activity Stock $ 342,677,900 [$ 342,677,900 —
(d) |Excess Stock $ —|$ — —
(e) |Aggregate Total $ 356,572,300 | $ 356,572,300 —
() | Actual or estimated borrowing
capacity as determined by the insurer |$ 11,336,000,000 XXX XXX
b. Membership Stock (Class A and B) Eligible for Redemption
Current Period | Not Eligible for | Less Than 6 | 6 Months to Less | 1 to Less than 3 3to5
Total Redemption Months than 1 Year Years Years
1. [Class A _ — _ — _ —
2. [ClassB g 13,562,200 [$ 13,562,200 — — — —
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1. Current Period Total General and Separate Accounts
Fair Value Carrying Value Aggregate Total
Borrowing
Total Collateral Pledged $ 7,952,424,802 | $ 10,716,597,403 [ $ 7,165,063,000
2. Current Year General Account
Fair Value Carrying Value Aggregate Total
Borrowing
Total Collateral Pledged $ 7,952,424,802 |8 10,716,597,403 [$ 7,165,063,000
3. Current Period Separate Accounts
Fair Value Carrying Value Aggregate Total
Borrowing
Total Collateral Pledged — — —
4.  Prior Period Total General and Separate Accounts
Fair Value Carrying Value Aggregate Total
Borrowing
Total Collateral Pledged $8,206,299,517 $11,579,249,491 $7,615,063,000

FHLB Capital Stock — Aggregate Totals:

Current Year
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

b. Maximum Amount Pledged During Reporting Period

1. Current Period Total General and Separate Accounts

Amount of Borrowed at
Time of Maximum
Collateral

$7,615,063,000

Fair Value
$8,320,245,787

Carrying Value
$11,500,104,336

Total Collateral Pledged

2.  Current Period General Account

Amount of Borrowed at
Time of Maximum

Fair Value Collateral

$8,320,245,787

Carrying Value
$11,500,104,336

Total Collateral Pledged $7,615,063,000

3. Current Period Separate Accounts

Amount of Borrowed at
Time of Maximum

Fair Value Carrying Value Collateral
Total Collateral Pledged _ _ _
4. Prior Year Total General and Separate Accounts
Amount of Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
Total Collateral Pledged $10,070,061,559 $14,030,680,980 $8,966,063,000
(4) Borrowing from FHLB
a.  Amount as of the Reporting Date
1. Current Year
1 2 3 4
Total General Separate Funding
2+3 Account Accounts Agreements
Reserves
Established
(a) |Debt — — — XXX
(b) [Funding Agreements $7,165,063,000 $7,165,063,000 — $7,172,321,397
(c) |Other _ _ _ XXX
(d) |Aggregate Total (at+b+c) $7,165,063,000 |  $7,165,063,000 — $7,172,321,397
2. Prior Year-end
1 2 3 4
Total General Separate Funding
2+3 Account Accounts Agreements
Reserves
Established
(a) [Debt — — — XXX
(b) |Funding Agreements $7,615,063,000 $7,615,063,000 — $7,675,733,023
(c) [Other — — —_ XXX
(d) |Aggregate Total (at+b+c) $7,615,063,000 $7,615,063,000 — $7,675,733,023

b. Maximum Amount During Reporting Period (Current Year)

1 2 3
Total General Separate
2+3 Account Accounts

Debt

Funding Agreements

$7,615,063,000

$7,615,063,000

Other

bl B I

Aggregate Total

$7,615,063,000

$7,615,063,000
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

c. FHLB Prepayment Obligations

Does the company have prepayment obligations
under the following arrangements?

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

Note 12 - Retirement Plans, Deferred Compensation, Post-employment Benefits and Compensated Absences and Other
Postretirement Benefit Plans

A. Defined Benefit Plan

The Company does not have any Retirement Plans, Deferred Compensation, Post-employment Benefits and Compensated
Absences and Other Postretirement Benefit Plans.

B-I  No significant change

Note 13 - Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

A-M No significant change.

Note 14 - Contingencies

A-E No significant change.
F. Other Contingencies
Litigation and Regulatory Matters

No significant change.

Note 15 - Leases

No significant change.

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

No significant change.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A. No significant change.
B. Equitable Financial Life Insurance Company had no transfer of financial assets.
C. Equitable Financial Life Insurance Company had no wash sales.

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

No significant change.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 20 - Fair Value

A) 1) Fair Value Measurements at June 30, 2024
Net Asset Value
Description Level 1 Level 2 Level 3 (NAV) Total
a. Assets at Fair Value :
Bonds:
Residential Mortgage-Backed Securities $ — 3 — $ 3,641 $ — $ 3,641
Unaffiliated Bank Loans — — 3,909,782 — 3,909,782
Total Bonds — — 3,913,423 — 3,913,423
Preferred Stocks:
Industrial and Miscellaneous 103,121,082 215,926,830 41,839,560 — 360,887,472
Total Preferred Stocks 103,121,082 215,926,830 41,839,560 — 360,887,472
Common Stocks:
Industrial and Miscellaneous (unaffiliated) — — 335,990,100 — 335,990,100
Total Common Stocks — — 335,990,100 — 335,990,100
Derivative Assets:
Swaps 756,398 41,547,734 — — 42,304,132
Futures 105,677,336 — — — 105,677,336
Options — 94,623,982 — — 94,623,982
Credit Default Swaps — (1,319,518) — — (1,319,518)
Currency — 2,696,230 — — 2,696,230
Total Derivatives* 106,433,734 137,548,428 — — 243,982,162
Separate Account Assets** 122,523,868,900 15,276,446,477 65,095 337,654,503 138,138,034,975
Total Assets at Fair Value $ 122,733,423,716 $15,629,921,735 $§ 381,808,178 $ 337,654,503 $ 139,082,808,132
b. Liabilities at Fair Value:
Derivative Liabilities — — — —
Total Liabilities at Fair Value — — — —
*  Fair value includes $81,382,988 of due and accrued investment income.
** Includes only cash equivalents and invested assets.
2) Fair Value Measurements in Level 3 of the Fair value Hierarchy
Total Gain/ Total Gain/
Transfers Loss Loss
Balance as of into Transfers out included in included in Balance as of
1/1/2024 Level 3* of Level 3**  Net Income Surplus Purchases  Issuances Sales Settlements 6/30/2024
Assets :
Bonds: Residential Mortgage-
Backed Securities $ 3,591 — 3 — 3 — $ 50 $ — — — — $ 3,641
Bonds: Unaffiliated Bank
Loans 1,122,228 3,979,687 (1,136,993) (253,996) 453,551 — — (254,695) — 3,909,782
Preferred Stocks 42,617,400 — — — (777,840) — — — 41,839,560
Common Stocks 358,744,637 — — 1,654,709  (1,260,804) — —  (23,148,442) — 335,990,100
Separate Account Assets (3) 57,984 — — 2,446 — 5,313 — (648) — 65,095
Total Assets $ 402,545,840 $ 3,979,687 $ (1,136,993) § 1,403,159 $ (1,585,043) $ 5313 § — $(23,403,785) $ — $ 381,808,178

Liabilities:

Derivative Liabilities

* Amount includes $3,979,687 of Level 3 securities now carried at fair value, where the market value is less than the
adjusted cost (carried at adjusted cost in prior period).
** Amount includes $1,136,993 of Level 3 securities no longer carried at market value.

Total Liabilities —
3)
no transfers from Level 3 to Level 1.
4)/5)  Fair Value of Financial Instruments:
No significant change.
B. N/A

7.13
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

C. The following table discloses carrying value and estimated fair value (defined within the fair value hierarchy) as of June 30, 2024
for financial instruments:

Funding Agreements ****

13,210,017,065

$  13,657,789,901

$ 13,210,017,065

Not
Type of Financial Aggregate Fair . Net Asset Value | Practicable
Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying
Value)
Bonds $ 31,539,243,350 |$ 35,861,981,822 —|$ 27,427,142,052 |$  4,112,101,298 — —
Preferred Stock $ 360,887,472 | $ 360,887,472 ( $ 103,121,082 | $ 215,926,830 | $ 41,839,560 — —
Common Stock:
Industrial and Miscellaneous
(unaffiliated) $ 335,990,100 | $ 335,990,100 — — 335,990,100 — —
Real Estate $ 55,509,235 | $ 55,509,235 — — 55,509,235 — —
Short Term Investments
(DA) $ 245,605,569 | $ 245,605,569 —1$ 245,605,569 — — —
Mortgage Loans on Real
Estate $ 10,769,442,860 |$ 12,144,509,216 — — 10,769,442,860 — —
Policy Loans $  3,963,863,762 |$  3,678,435,542 — — 3,963,863,762 — —
Derivatives * $ 243,982,162 | $ 162,599,174 | $ 106,433,734 | § 137,548,428 — — —
Separate Accounts** $ 167,919,191,311 |$ 171,906,742,202 | $123,152,652,891 | $ 39,440,519,885 4,988,364,032 |$ 337,654,503 —
Policyholders liabilities *** |$§ 12,707,489,261 12,756,840,687 —19$ —|$ 12,707,489,261 — —
$

* Fair value includes $81,382,988 of due and accrued investment income.

*ok Includes only cash, cash equivalents and invested assets and excludes SA 166, LLC.
***  Includes GA and SA investment contracts.

sksksksk

Papers.

Funding Agreement includes FHLBNY, Funding Agreements-Backed Notes and Funding Agreements-Backed Commercial

Under the FABN program, Equitable may issue funding agreements in U.S. dollar or other foreign currencies to a Delaware special
purpose statutory trust (the “Trust”) in exchange for the proceeds from issuances of fixed and floating rate medium-term
marketable notes issued by the Trust from time to time (the “Trust notes”). The funding agreements have matching interest,
maturity and currency payment terms to the applicable Trust notes. The Company hedges the foreign currency exposure of foreign
currency denominated funding agreements using cross currency swaps as discussed in Note 8. Funding agreements issued to the
Trust, including any foreign currency transaction adjustments are reported within Page 3, Line 3 - Liability for deposit type
contracts. Foreign currency transaction adjustments to deposit-type contracts balances are recognized in unrealized gains/loss. As

of June 30, 2024, the Company has funding agreement-backed notes totaling $6.3 billion.

In May 2023, the Company established a funding agreement-backed commercial paper program (“FABCP"), pursuant to which a
special purpose limited liability company (the “SPLLC”) may issue commercial paper and deposit the proceeds with the Company
pursuant to a funding agreement issued by the Company to the SPLLC are reported within Page 3, Line 3 - Liability for deposit
type contracts. The current maximum aggregate principal amount permitted to be outstanding at any one time under the FABCP

Program is $3.0 billion. The Company had $248.2 million outstanding as of June 30, 2024.

D. N/A

Note 21 - Other Items

A.B, D-I.

No significant change.

C. Other Disclosures

Effective April 1, 2024, the Company novated an existing assumed reinsurance treaty it maintained with a third party reinsurer
to an affiliate, Equitable Financial Life Insurance of America ("EFLOA"). The Company recorded within Page 3, Line 9.3 —
Other amounts payable on reinsurance, a $91 million payable to EFLOA (to be settled during Q3 2024) representing the net
liabilities as of April 1, 2024 under the third party treaty. The Company had previously been retroceding this business to
EFLOA under the 2023 Reinsurance Treaty, this novation essentially had no impact to the Company's surplus.

Note 22 - Events Subsequent

No significant change.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

NONE

7.14




STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

N/A

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics

No significant change.

Note 33 - Analysis of Life Actuarial Reserve by Withdrawal Characteristics

No significant change.

Note 34 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 35 - Separate Accounts

No significant change.

Note 36 - Loss/Claim Adjustment Expenses

No significant change.

7.15
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
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 0001333986
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NA[ ]
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 11/10/2022
By what department or departments?
INBW YOTK .ttt h e e e e e e E e E e e E e £ E oo E e £ E e £ E e £ R e £ E e e R e SR e SR e e R e SR e o R e e R e e R e e R e e R e e R e e R e e R e e R e e R e R e eRe R e R e e R e er e e eee e e eee s
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............ooviiiieeeeeeeeee ettt ettt et e s e et e e e e e e e st e e e e e e e eae e e s et et eeesea e s s s seseseseseeneenneseseenananaens Yes[ 1 No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes [ X] No[ 1 NAT ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............. Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC

AllianceBernstein Corporation .. .. [Nashville, TN .
AllianceBernstein Holding LP ....... .. [Nashville, TN .
AllianceBernstein Investments Inc. ... New York, NY
AllianceBernstein LP Nashville, TN ....
Equitable Advisors, LLC ............. New York, NY ..

Equitable Investment Management Group, LLC New York,
Equitable Distributors, LLC ............ New York,
Sanford C. Bernstein & Co., LLC New York,
W.P. Stewart Asset Management Ltd. .......... New York,
AB Private Credit Investors LLC New York,

AB Custom Alternative Investments LLC
AllianceBernstein Real Estate Investments LLC
Equitable Holdings, Inc
Equitable Financial Life Insurance Company Of America New York, NY
AB Broadly Syndicated Loan Manager LLC Nashville, TN ....
AB CarVal Investors, LP ..o Minneapolis, MN

New York,
New York,
New York,

CYES |
VES.
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16.

STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ..............cccooviiiiiiiniiiie,

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

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

(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean

If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s

If the response to 9.3 is Yes, provide the nature of any waiver(s).

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $

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 agreemMENtS.) ..o

If yes, give full and complete information relating thereto:

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

If yes, please complete the following:

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

FINANCIAL

INVESTMENT

1

Prior Year-End
Book/Adjusted
Carrying Value

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

Current Quarter
Book/Adjusted
Carrying Value

.2,200,000,000

LOLHLe e

All Other 89,500,275 102,850,999
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....2,289,500,275 ...2,302,850,999
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c..oiiiiiiiiiiieieeeeeeee e D oo 0 . 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]

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

If no, attach a description with this statement.

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

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... ....63,491,525
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ....63,491,525
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ s 63,491,525

8.1
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21.

STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
780 Delta Dr Monroe. LA 71203
One Wall Street, New York, NY 10286

JPMorgan Chase
BNY Mellon Liquidity Direct

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............cccccceeeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

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

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

Albion INVESTOrs LLC ...ovvieieieeeeeeeee e
Equitable Agrifinance, LLC
AXA Real Estate Investment Managers US LLC
Alliance Bernstein, LP
AXA Investment Managers, Inc. .........
Carlyle Global Credit Investment Management L.L.C.
HPS Investment Partners, LLC ........c.ccccococeee.
GC Advisors LLC (a Delaware LLC)

Equitable Investment Management, LLC ...
METLIFE INVESTMENT MANAGEMENT, 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?............ccuvuevevririeeiiereiiieeeie e Yes [ X] No[ ]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.............ccccceuvveuererereieiseeennns Yes [ ] 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
107436 ... Albion TnVestors LLC .......coiiiiiiiiciiciieiceicececeiceieces | et SEC NO...oovians

Domiciled in the state of
Delaware with a foreign
qualification in both North
and South Dakota .................. NO..ovie

Equitable Agrifinance, LLC

167667 .... AXA Real Estate Investment Managers US LLC .......cccoovvoivcins | eooeeeececee e
108477 ... AllianceBernstein, LP 0JK55UGISWNF3X7KLA85
113608 . AXA Investment Managers, Inc. ............. . |FOMIWIFRUORT2UJ3VES7 ...
162053 . .. |Carlyle Global Credit Investment Management L.L.C. . |213800DNM22N1N8U6DS82 ..
282125 . . |HPS Investment Partners, LLC 5493001 W7540H8HMBF38 ..
148687 ... GC Advisors LLC 2549001L IDASR8H2NQ20

Equitable Investment Management, LLC
METLIFE INVESTMENT MANAGEMENT, LLC ..

142463 . EAUO7208FCR1S0XGYJ21

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 SECUNLIES? ............... e Yes [ X] No[ ]

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 SECUIES? ...........c.o i Yes [ ] No[X]

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

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

8.2



STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

Amount
1.1 Long-Term Mortgages In Good Standing

111 FAIMN MOTGAGES ...vvceieeieiieteeceeeeeeee ettt et et a e e st s et et e s e ses s s s s s et e s e s e s e s e s s s st es et e s e aes s sttt et et esesess s s s s eseseseananananaes TR 2,498,295,764

1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan B 0

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 9,365,555,003

1.14 Total Mortgages in Good Standing 11,863,850, 767
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 $ 228,074,559
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.31 FAIMN MOTGAGES ...vvvieeeeieeeececeeecee et ea ettt a s s st s et et e s eaes s e s s e s et e s e s e s s ae s s s st es et eseses s sttt et et esesessssas s ses et esessansnanaes B 49,948,889

1.32 Residential Mortgages

1.33 Commercial Mortgages

1.34 Total Mortgages with Interest Overdue more than Three MONENS ............ccoccueueueieeeeceeeeeeeeeeeeceese e eeeesae st esensseeaeeseneneeaeaenas $ 49,948,889

1.4 Long-Term Mortgage Loans in Process of Foreclosure

141 FAM MOTGAGES ...vvevieieieeeeteeeeceeeeeete ettt et et e s e s s s s s s et et e s e s e s s s st st et e s e s e s s s e s s s st es et e s e ses s s s st esesesesessssasaseseseseseananananaes B 2,635,000
1.42 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieietetcteeee ettt ettt e et ettt e bt sese s es et et et et et esese st s es et et e b et essssss et s s e st ebesesesess s ssasasesesesesnnnanas B 0
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B 0
1.44 Total Mortgages in ProCesS Of FOTECIOSUIE ...........cccvoieveueueieeceeeeee ettt ettt e s e e s s s s s seseseasanasnsesesenas B 2,635,000
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....c.ceverrruereeeeeeeeeeeees e $ 12,144,509,215

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

1.61 FAIM MOIGAGES ...vvveeieieieeeeececeeeeee ettt ettt s s e st s s et et e s e ses s s st s s et e s e s e s s se s s s st es et e s eses s sttt e s et eseseas s asaseses et esessansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvieieieiiicietetet ettt ettt et s ettt et et asse s es et et et e b et et e sess s es et e s et et esessas s s s es et ebesesesnssesssesesesesesesnsnanas B 0
1.63 COMMEICIAI IMOTIGAGES ..........vvvevieieieiee ettt et ettt et s e et e s et et e b et essas s s e s et e s e b e s esess s eses et et et et esesess s ss et esesesesesnssasssesasesesesn B 53,048,100
1.64 Total Mortgages Foreclosed and Transferred t0 Real ESTAte ...........c.c.c.ccocueueueueicceceeeeieeeeeceeeete e s aeaeeennas $ 53,048,100

2. 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 149.100 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.520 %
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 68.300 %
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea Yes[ ] No[X]
3.2 If yes, please provide the amount of custodial funds held as of the reporting date ............coccoiiiiiiiiiii e B e 0
3.3 Do you act as an administrator for health savings accounts? ..... Yes[ ] No[X]
3.4 If yes, please provide the balance of the funds administered as of the reporting date .............cocooiiiiiiiiiiiiii e B 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............c.ccccoveeuee.e. Yes [ X] No[ ]
4.1  If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas Yes[ 1 No[ ]
Fraternal Benefit Societies Only:
5.1 In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this been done? .................... ] No [ 1 NAT ]
5.2 If no, explain:
6.1 Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL 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 EQUITABLE FINANCIAL LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories
Direct Business Only

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts

1. AIEDAMA ... AL e b s 9,175,582 |.......... 14,939,981 |............... 120,121 [.............. 481,048 |......... 24,716,732

2. AIBSKA ... AK e b 339,09 |........... 3,577,779 | 16,190 | 127,814 |.......... 4,060,878

3. Arizona..... . AZ ... 14,455,480 |..........45,099,039 |. ...487,860 |..........60,156,911 |..
4. Arkansas .. w AR b o 7,427,499 |........... 6,075,906 |. , e 13,713,241 |
5. California .. ... CA 84,742,373 229,079,177 |. .16 467 621 |........ 331,110,487 |..
6. Colorado ...... ... CO 12,657,053 .51,691,977 .. 4,374,576 |..........68,805,605 |.
7. Connecticut .. . CT 12,982,004 83,311,074 ...889,972 |.......... 97,400,919 |..
8. Delaware ............. ... DE 12,198,303 5,104,523 17,651,141 |..
9. District of Columbia . .DC e b s 1,991,200 ... 8,147,370 |. ....10,316,508 |..
10.  Florida .. . FL 82,632,855 |. 219 020,512 |. .. 305,010,706 |..
11.  Georgia .. GA 15,418,238 |........ 526,478,990 |. .. 543,569,621 |..
12.  Hawaii .. - HI .. 17,557,511 . ....21,259,722 |..
13. Idaho .... . ID 2,497,287 |............... 29,277 |............... 55,806 |........... 4,234,849 |..

146,219,621 |
32,563,584 |

.. 187,831,139 |..
....40,751,330 |..

14. lllinois ...
15. Indiana.

16. lowa..... 1A ..21,676,417 |. .27,271,000 |..
17.  Kansas . .. KS . 13,223,450 . .17,345,532 |..
18, KENUCKY ..o KY ,733,382 |.......... 13,267,254 16,240,129
19, LOUISIANG ...t ,206,774 |.......... 33,819,368 41,095,010
20. Maine ....... ...8,706,056 |. .10,874,850 |..
21.  Maryland R ..........60,667,384 . oo 17,767,220 |..
22, Massachusetts ...........cccccocurureveecccenneeececes. MA [ Lo o 12 442,6% |........ 122,159,574 |............... 159,696 |........... 2,120,504 |........ 136,882,468
23, MChIGAN ... Ml e b e 39,125,609 |........ 143,032,984 |...............211,882 |...........2,437,915 |........ 184,808,390
24. Minnesota . .. MN ...90,321,688 |..........42,748,025 |. .. 134,174,625 |..
25.  Mississippi .. MS 3,726,429 |.......... 4,689,157 |. N 8,716,225 |..
26, MiISSOUN w..ocoeiicaicireneeecciceneseeneeccieeeeeees MO [ L e 8,961,944 |.......... 53,672,437 765 |.......... 63,359,074
27, MONtaNa ......c.coovcucucerereeecciciseseeneccceeeeee. MT i L e 1,212,823 |........... 1,725,022 |..................6,908 | 282,112 |........... 3,226,865
28. Nebraska .. 6,581,863 |........... 8,234,346 |. .15,003,402 |..
29. Nevada ........ . 4,455,600 |..........20,284, 166 |. oo 24,896,116 |
30.  New Hampshire ...........ccoccccurininioccicinns NH [ b o 1,126,682 |......... 13,027,378 |............... 33,771 |...............616,529 |.......... 14,804,360
31, NEW JEISEY ...oouiiiiiciciciseseec e N [l o 63,010,3% |....... 549,117,544 621,361,153
32, New Mexico . NM b o 1,414,012 |........... 6,345,818 |................ 38,130 |...............215, 211 [ ... 8,013,179 |..
33. New York ..... NY . 206,226,912 |..... 1,474,209,348 |.......... 13,604,142 |..........77,788,905 |..... 1,771,919,307 |...
34.  North Carolina .. NC ...24,756,143 |..........65, 113,777 |............... 162,559 |........... 4,494 473 |......... 94,526,952 |..
35.  North Dakota ND .1,156,697 |........... 2,938,082 |. ..4,103,726 |..
36. OO ...ccueeee . OH ... 16,655,390 |. 165,472,200 |. .. 183,225,131 |..
37.  Oklahoma . ... OK 7,368,772 |.......... 10,119,610 |. ....18,175,021 |..
38. Oregon......... ... OR 2,811,507 |..........22,527,934 |. ....25,953,643 |..

153,032,499 |.
.. 14,136,124 |.

.. 193,928,724 |..
....15,921,834 |..
.45,132,178 |.

39. Pennsylvania ...
40. Rhode Island ....

41.  South Carolina . SC

42.  South Dakota ... .. SD ...5,950,561 |..
43. Tennessee ... .. TN .29,844 125 |..
44. Texas ....... X .. 266,615,530 |..
45. Utah..... . uT ....22,819,683 |..
46. Vermont VT | . . .. .. 3,303,422 |..
47, VIFGINIA v VA |l foe 18 191, 385 .................... 95,647,766
48.  Washington ........cccceerieuenieieeeieeeieeseeeens WA | L ol 9,964,025 |.......... 34,330,501 .......... 46,265,676

2,464,138 |.
... 15,453,448 |.

..10,362,051 |.
..42,081,046 |.

.13,060,087 |..
.58,732,730 |..

49. West Virginia
50. Wisconsin ....

51, WYOMING eoveeeeeeeeeeeeeeeeieeeeeseseneneneeeeenenes. WY i L 1,658,951 | 1,508,473 |................ 10,472 |........... 2,889,479 |........... 6,067,376
52.  American Samoa .........ccoceereenieneneeneaeeens AS e Ne o 0 s 0
53. Guam .............. .. GU ... 114,571 |,
54.  Puerto Rico ...... .. PR ..10,692,077 |.
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. ... D 0.0 O R (V8 108 oo (VN SRR 16,731 |.cene 16,839 [ 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX [ 19,844,129 |....ccvverne 1,278 | (1 [V A 19,845,407 |.oovvveiiciieene 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State. ....... . , ..
95.  Totals (Direct BUSINESS)........cccuevrueirieinicinieiennns . XXX..... .1,063, 263 592 |.... 4,860,262,218 |. 153,839,386 |..... 6,099,481,240 |... 31,425,098,000
96. Plus Reinsurance Assumed. XXX e 72,465,003 |............ 1,655,120 |............2,904,229 |.......ccovrrrrrnnne [V R 77,024,442 | 0
97  Totals (All Business).... . .1,135,728,685 |..... 4,861,917,338 |..........25,020,274 |........ 153,839,386 |..... 6,176,505,682 |... 31,425,098,000
98. Less Reinsurance Ceded..........c.oovvrvevenenereeenesnnsforeees XXX oo o 432,868,354 |..... 1,042,238,469 181,162 | 0. 1,482,287,985 |.cooeiieiicins 0
99. Totals (All Business) less Reinsurance Ceded XXX 702,860, 331 3,819,678,869 17, 839 112 153,839, 386 4,694,217,697 | 31,425,098,000
DETAILS OF WRITE-INS
58001. Other Alien . 47,785 |.. L4792 . .. 1,637,612 |.. 0
58002. ...ccoceiennnnn . FRO N
B58003. ..iiiiiiieiiie e ssnesssneessreesseoneees XX owirin e fe e fe
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 7,327,409 257,626 47,785 4,792 7,637,612 0
9401. Dividend accumulation applied as premium or
AMNUITY oo XX oo 105,468 ... [V R (U SN 0 e 105,468 ..o 0
9402, s e XXX e [ fe e fe
9403, e sneessfeneees XX e e fe
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieeiiieiiieeiesieieseeseseesee st XXX [ (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 105,468 0 0 0 105,468 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccverinr weeene 53 4. Q- Qualified - Qualified or accredited reiNSUrer..............ccooveeeereieseieseees cerea 0
2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

11



STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

Names of Parent, Subsidiaries or Affiliates Ownership % Federal ID# NAIC Code State of Domicile
|Equitable Holdings, Inc - 90-0226248
Alpha Units Holdings, Inc. 100.00 83-2796390 DE
AllianceBernstein LP 27.22 13-4064930
AllianceBernstein Corporation 100.00 13-3633538
Alpha Units Holdings II, Inc. 100.00 68-0461436 DE
AllianceBernstein LP 14.48 13-4064930
787 Holdings, LLC 100.00 27-0294443
1285 Holdings, LLC 100.00 46-1106388
AllianceBernstein LP 19.45 13-4064930
Equitable Financial Services, LLC 100.00 52-2197822
CS Life Re Company 100.00 46-5697182 15502 AZ
Equitable Investment Management, LLC 100.00 88-2794295
Equitable Distribution Holding Corporation 100.00 13-4078005
Equitable Advisors, LLC 100.00 13-4071393
Equitable Network, LLC 100.00 06-1555494
Penn Investment Advisors, Inc 100.00 38-3802854
PlanConnect, LLC 100.00 27-1540220
- EQ AZ Life Re Company 100.00 82-3971925 16234 AZ
N Equitable Financial Life Insurance Company 100.00 13-5570651 62944 NY
Equitable Investment Management Group, LLC 100.00 27-5373651
EVSA, Inc 100.00 23-2671508
ECA Residentail LLC 100.00 92-0860868
Broad Vista Partners, LLC 70.00 81-3019204
200 East 87th Street Company, LLC 100.00 86-3691523
EQ Holdings, LLC 100.00 22-2766036
Equitable Casualty Insurance Company 100.00 06-1166226 10589 VT
Equitable Distributors, LLC 100.00 52-2233674
JMR Reality services, Inc 100.00 13-3813232
Equitable Structured Settlement Corporation 100.00 22-3492811 DE
Equitable Financial Life and Annuity Company 100.00 13-3198083 62880 CcOo
Equitable Financial Life Insurance Company of America 100.00 86-0222062 78077 AZ
|Equitab|e Financial Investment Management America, LLC 100.00 93-2098229
MONY International Holdings, LLC 100.00 13-3790446
MONY Financial Services, Inc 100.00 11-3722370
Financial Marketing Agency, Inc. 100.00 31-1465146
1740 Advisors, Inc. 100.00 13-2645490




STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL 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) *
. 4965 ...|Equitable Holdings Inc Grp I 00000 ....|90-0226248 .. | .... ... | 1333986 New York Stock Exchange . |Equitable Holdings, Inc Publicly Traded .. | Ownership .. 0.000 .... |Publicly Traded
0000 ... JUUUUUUPPUUUURRTTR RO 00000 ....|83-2796390 .. . I ... |Alpha Units Holdings, Inc .. |Equitable Holdings, Inc . Ownership.. ..}.100.000 ...|Equitable Holdings,
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 .... | 13-4064930 .. 1109448 ...... |New York . |AllianceBernstein LP ...... .. |Alpha Units Holdings, Inc. Ownership.. .}..27.220 ....|Equitable Holdings,
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 ....| 13-3633538 .. . ... |AllianceBernstein Corporation .. |Alpha Units Holdings, Inc. . | Ownership.. ..}.100.000 ...|Equitable Holdings,
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|68-0461436 .. . [UUTUTRRTTT . |Alpha Units Holdings II, Inc. .. |Equitable Holdings, Inc .... . | Ownership.. ..}.100.000 ...|Equitable Holdings,
0000 .| wevererrneennereneneeeeeeeeeeeeeeeeenneeeeeeaeees | e 00000 .... | 13-4064930 .. 1109448 ...... |New York Stock Exchange . |AllianceBernstein LP .. .. |Alpha Units Holdings 11, Ownership.. ..}..14.480 ....|Equitable Holdings,
L0000 L] e e 00000 ....|27-0294443 .. ... | 787 Holdings, LLC .... .. |Equitable Holdings, Inc .... . | Ownership.. ..}.100.000 ...|Equitable Holdings,
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 ....|46-1106388 .. . [ I . 11285 Holdings, LLC .. .. |Equitable Holdings, Inc . Ownership.. ..}.100.000 ...|Equitable Holdings,
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 .... | 13-4064930 .. 1109448 ...... |New York Stock Exchange . |AllianceBernstein LP .. .. |Equitable Holdings, Inc . Ownership.. ..}..19.450 ....|Equitable Holdings,
. 0000 ... JUUUUUUPPUUUURRTTR RO 00000 ....|52-2197822 .. 1257148 . Equitable Financial Services, LLC . |Equitable Holdings, Inc .......... Ownership.. ..}.100.000 ...|Equitable Holdings,
. 4965 . [¢14' T B 15502 .... [46-5697182 .. CS Life Re Company ..... ..|Equitable Financial Services, LLC Ownership.. ..}.100.000 ...|Equitable Holdings,
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 ....|87-1424173 .. Equitable Investment Management, LLC ... . . |Equitable Financial Services, LLC Ownership.. ..}.100.000 ...|Equitable Holdings,
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 .... | 13-4078005 .. Equitable Distribution Holding Corporation . Equitable Financial Services, LLC .. .. | Ounership .100.000 ...|Equitable Holdings,
Equitable Distribution Holding Corporation
L0000 .| e [ 00000 ....[13-4071393 .| .....cc0eeenee 33179 i | e Equitable Advisors, LLC ......cccvvvvivirinnnne LS NIA s ] e OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... |Equitable Holdings, INC ....ccoocvvvicns [evvviininiie] e e
Equitable Distribution Holding Corporation
L0000 .| e [ 00000 ....|06-1555494 ..| .............. 1292309 ..oos [ e Equitable Network, LLC ....ccovvviiiiiiiiiiinne LS NIA s ] e OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... |Equitable Holdings, INC ....cccovvvviins [evvviniennie] e e
Equitable Distribution Holding Corporation
L0000 L] e e 00000 ....|38-3802854 .. | ...cccevvviies | eerreriiiiiiiien | e Penn Investment Advisors, Inc ......ccoeeeeennnn LU NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Equitable Holdings, InC ..cccvvvvveveeeeens | eveeeeiiiiiis| e e
Equitable Distribution Holding Corporation
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|27-1540220 .. PlanConnect, LLC e Ownership..... .100.000 ...|Equitable Holdings,
. 4965 ...[Equitable Holdings Inc Grp ......ccccoe | ..ee 16234 ....|82-3971925 .. EQ AZ Life Re inancial Services, . [ Ownership.. ..}.100.000 ... [Equitable Holdings,
. 4965 ...|Equitable Holdings Inc Grp .....cccoeeeen | eeees 62944 ....| 13-5570651 .. Equitable Financial Life Insurance Company . .|Equitable Financial Services, LLC .. .. | Ounership .100.000 ... |Equitable Holdings,
Equitable Financial Life Insurance Company
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 .... | 27-5373651 .. | .ieeeveeriiies | eereeeeeiiiiiien | e Equitable Investment Management Group, LLC . |..US.....|....... DS eees | e —————————— ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Equitable Holdings, InC ..cccvvvvveeeeeeins | eveeeeiiieiis | e e
Equitable Financial Life Insurance Company
L0000 .| e [ 00000 ....[23-2671508 .. | ..oovvvvvnes | crrreriiiieiies [ e EVSA, INC wevviiiiiiiiiiiie i LUS ] DS | e OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... |Equitable Holdings, INC ....ccoocvvvicns [evvviininiie] e e
Equitable Financial Life Insurance Company
L0000 .| e [ 00000 ....[92-0860868 .. | ....ccoovvvree | crrreriiieiies [ e ECA Residentail LLC .....cccvvvvvviiiiiiiiiees LS NIA s ] e OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... |Equitable Holdings, INC ....ccoocvvvicns [evvviininiie] e e
Equitable Financial Life Insurance Company
L0000 L] e e 00000 ....|81-3019204 .. | ..ccovvvvveies | eerrereiiiiiiien | e ————————— Broad Vista Partners, LLC ........cccevvvvvnnnnns LU DS eees | et ———————————— ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..70.000 ....|Equitable Holdings, InC ..cccvvvvveeeeeeees | eveeeeiiiiiis | eeee e
Equitable Financial Life Insurance Company
L0000 .| e [ 00000 ....[86-3691523 .| ..eovvvvvres | crrerieieiies [ e 200 East 87th Street Company, LLC ............. LUS ] DS | e OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... |Equitable Holdings, INC ....ccovvvvviins [evvviiniiniie] e e
Equitable Financial Life Insurance Company
L0000 .| e [ 00000 .... |22-2766036 .. 1257149 Equitable Holdings, LLC .. RPN IRV JOO IR 1 FRU IR Ounership.. ..4.100.000 ...|Equitable Holdings, Inc ...
4965 ...|Equitable Holdings Inc Grp .............. |..... 10589 .... [06-1166226 .. | ...oevvveeeenn | wennnnee Equitable Casualty Insurance Company Equitable Holdings, LLC . . | Ownership.. ..}.100.000 ...|Equitable Holdings, Inc ...
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|52-2233674 .. 858875 Equitable Distributors, LLC ..... Equitable Holdings, LLC . Ownership.. ..}.100.000 ...|Equitable Holdings, Inc ...
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 ....|13-3813232 .. JWR Reality services, Inc ........ Equitable Holdings, LLC . Ownership.. ..}.100.000 ...|Equitable Holdings, Inc ...
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|22-3492811 .. Equitable Structured Settlement Corp. ........ .|Equitable Holdings, LLC .... . | Ownership .100.000 ...|Equitable Holdings, Inc
Equitable Financial Life and Annuity Company
. 4965 ...|Equitable Holdings Inc Grp .....cccooeeen | eeees 62880 ....|13-3198083 .. | .............. B T R LU IA........ Equitable Financial Services, LLC ........... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Equitable Holdings, InC ..ccovvvveeeeeeeees | eveeeeiiiiiis | eeee e
Equitable Financial Life Insurance Company of]
. 4965 ...|Equitable Holdings Inc Grp .....cccooeeen | eeees 78077 ....|86-0222062 ..| .............. 835357 eeeees | e AMEIICA e LU IA........ Equitable Financial Services, LLC ........... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Equitable Holdings, InC ..cccvvvvveveeeeees | eveeeeiiiiiis | eeee e
Equitable Financial Investment Management
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|93-2098229 .. America, LLC ...ovvvveiiiiiiiiiiiiiiiiiieieeiiaas LU NIA....... Equitable Financial Services, ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Equitable Holdings,
20000 L..] eeeeeeeeeeeeeeeeeeee e eeeeeeeeeeeeeeeeeeeeeees e 00000 ....| 13-3790446 .. MONY International Holdings, LLC LU NIA....... Equitable Financial Services, . | Ownership .100.000 ...|Equitable Holdings,
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|11-3722370 .. MONY Financial Services, Inc .... . |Equitable Financial Services, Ownership.. ..}.100.000 ...|Equitable Holdings,
20000 L..] ceeeeeeeeeereeeeereere e eeeeeeeeeeees | e 00000 ....|31-1465146 .. Financial Marketing Agency, Inc. MONY Financial Services, Inc .. | Ownership .100.000 ...|Equitable Holdings,
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 .... | 13-2645490 .. 1740 Advisors, INC. wevvvvvvevevvveeeeiiiiiiiiiinnnns LU NIA....... MONY Financial Services, INC ........cccccuu.. OWNErSNIP.ceeeeeeeeeieeeieeeeeeeeeeeeeee .100.000 ... |Equitable Holdings,
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL 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

NO

AUGUST FILING

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

Explanation:

Bar Code:

MO AR NN ERRRO O

6 2 9 4 4 2 0 2 4 4 9 0 0
MM RO R

6 2 9 4 4 2 0 2 4 3 6 5 0
sz = | NANW
Actuarial Guideline XXXV [Document Identifier 446]

6 2 9 4 4 2 0 2 4 4 4 6 0 0
byt | VAN A A
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

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

6 2 9 4 4 2 0 2 4 4 4 8 0 0
vttt e et | A VRN OO

6 2 9 4 4 2 0 2 4 7 0 0 0 0

0

o
—

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

o o
I — E—
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL 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.  Corporate-owned life INSUFANCE .......ooiirioioioiririeieieeeciee e eeeeeeseees [eeseeereneeees 932,055,757 |.oeoeeeeererneneeiceeininens [V 932,055,757 |.ooveeenne 911,195,555
2505. Deferred Asset — Derivatives SSAP 108 .......ococoovoveeeeeecccieeeeeeeeceeeees o 819,576,260 |......ccveveeeericine (V1 819,576,260 |................ 929,421,764
2597. Summary of remaining write-ins for Line 25 from overflow page 1,751,632,017 0 1,751,632,017 1,840,617,319
Additional Write-ins for Liabilities Line 34
1 2
Current December 31
Statement Date Prior Year
3404, Admitted DiSalToWd IMR ..ottt bbbt s bbb e sttt s b b s s e s se sttt senens [neeseneseteseaens 29,210,389 |................. 40,262,414
3497. Summary of remaining write-ins for Line 34 from overflow page 29,210,389 40,262,414
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704. Separate account MODCO reinsurance CeAEA .........cccooveeueeeeiiiieieeeeeeeeece e oresnesenenenas 792,723,200 |................ 241,655,314 |............ 1,155,704 ,451
2705. Funds Withheld ceded NIl (excl. derivatives capital gains) .......ccooooooiiicccieieeeeeeeees o (885,173,059)|.............. (474 ,479,336)|.............. (930,327,786)
2706.  IMR CEUBA ......covvieieieeeeeeeeet ettt ettt ettt ettt et n st se st esnnn s s enens |orerereseieinaeas 17,020,021 |................. 26,374,669 |................ 26,856,740
2797. Summary of remaining write-ins for Line 27 from overflow page (75,429,838) (206,449,353) 252,233,405
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEAI .......cc..oiiiiiiieieeee ettt sttt sae e aeeneenees [eeseete et e et e e L I RN 1

2. Cost of acquired:

2.1 Actual cost at ime Of ACQUISITION .........c.ooviieieeeeeecececceeeee ettt ettt esesessas s s sesesesessannnnns |oeeeesesseeeeaene 55,324,900 |....cooviieieeiee 0
2.2 Additional investment made after acquisition . .... 202,902 |...

3. Current year Change iN €NCUMDIANCES .........coiuiiiiiiiiii ettt e bt et e e bt e bt a bt eaeeeaeesaeesbeesbe e beenbeenbeenbesnnesaeesaeas

4. Total gain (I0SS) ON GISPOSAIS ........eeueieiieieeie ettt ettt et e s e e st e e st e sa e e st e b e e s e easeeaeeaseeeseeeae e s e enseesseenseenseanseeneeaneenaeannen

5.  Deduct amounts received ON AISPOSAIS ..........cciuiiiiiiiieeie ettt e st e e e e e e e b e e e e es e e e st e ea e e naeeseeneebeenn e et e eneen

6. Total foreign exchange change in book/adjusted Carrying ValUE ............couoiiiiiiiiiiiiiie e

7. Deduct current year’s other than temporary impairment recognized ..

8.  Deduct cUIrent YEar's EPIECIALION ...........oo ittt e et e e e e e e e e st e eseeeaeesae e st e aseenseeneeameeeneeeneenseenneeneeneannenn ,

9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) .........cocoeveverereueeeeeeeeieeereieseessesesesesenes |oeeeeeeeeieeens 55,509,235 |....cooiiiiieieieeae 1
10. Deduct total NONAAMILEEA GIMOUNES .........c.cveviuiuieieiieieteteececec ettt ettt s s as s s s s et et eseasas s s s et et esesessanssssesesesessassnnnas [reseseeeteaeieneenee e eeeaene (O RN 0
11. Statement value at end of current period (Line 9 minus Line 10) 55,509,235 1

SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31

1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEar ............cccveuevevririieeerereiiieiesieseisins froeeeeenae 12,241,541,244 |.......... 12,456,809,235
2. Cost of acquired:

2.1 Actual cost at time Of @CQUISIHION ........cciiiiiiieie ettt e e et e et e esseesaeeseesneesseeneenseas

2.2 Additional investment made after acquisition .

3. Capitalized deferred interest and other .............

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

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

6. Total gain (loss) on disposals ............c......

7. Deduct amounts received on disposals .

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

9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............ccccoeviiiiiicicicnenne
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) ...

12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12) ......
14.  Deduct total nonadmitted @MOUNLS .............ccoiiiiii s
15. Statement value at end of current period (Line 13 minus Line 14) 12,144,509, 192 12,151,294, 120
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 ...........c.cueveveececeeeeeeeeececeeeeeeseseeeesaeseseseseasaesesesessassesssesesssassssssananas |oeesceesens 3,306,879,908 |............ 2,691,054,316
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISIION ..........c.cuoviieiececeeeeee ettt ecaee et sesa et s e e e s s sassesesesesesssasassasenssssnsssesansnananans [eoeeesesssnenas 110,000,000
2.2 Additional investment made after acquisition . R F 194,113,053

3. Capitalized deferred iNtErest aNd OThET ..........oui ettt b e b e et e e beenteenbesnesnnes |oneesneese e e e e e 0

4. ACCTUAI OF QISCOUNT ...ttt ettt ettt seae et et s s sa s e et eses s s sesese s s es s ssseses s s s snsssesesassssssssesessansnsssesasssassssesssasananansns |eeesssscseeesneansncnas 74,508

5. Unrealized valuation iNCTEASE/(ECIEASE) ............cccueueueveeeeeceeeeeeeeeeeceetetesesesssaese e sesessssesssesesessssssesssesensssssesassssnsssssasasesansssnsasans [eesesssncncaesens 69,306,973

6.  Total gain (I0SS) ON AISPOSAIS ......eeuiiiuiiiiiiiiiiie ettt ettt et e eae e et e bt e st e s e eabeeaeeeaeeeseeeae e s e ense e s e enseanseanseeneeeneeaneenseenseenneannees |oseessenssenssenseenaeeaeeaaeas 0.

7.  Deduct amounts reCeived ON AISPOSAS ...........cccovoveueveueueeeciieieseteseaeeee ettt e e s es ettt esesesss s ssssseseseseseassnsssssesesesessssnnns |oeeeeseseeeaeiens 84,640,564

8. Deduct amortization of premium and dEPreCIAtION .............c.cccveviviueuiuieiiieeeie ettt ettt ee et s s ssss s sesesesssnns |oeeeeeeseeeeeaeieeeaes 44,886

9. Total foreign exchange change in book/adjusted Carrying VAIUE ............cooiiiiiiiiiiiiiiei ettt sreesiees [oeesse e (O RN 0
10. Deduct current year's other than temporary impairment rECOGNIZEA ............cceoveveviveveuereueeieeeeeeeeeeieteseseees s eaeseses s snssans [eoeseeenenenenas 16,645,906 |.......ccconeee 72,045,325
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..3,579,043,086 |............ 3,306,879,908
12.  Deduct total NONAAMItEA BMOUNLS .......c.cvevveeececeeeeeecceceeeeteeeeeaese et e caesese s s sssasaesesessesssssessssssassssesasssssssesssesnssssassesasnanas |oesescsesssenanns 10,960,387 |.....ocvveve 10,618,896
13. Statement value at end of current period (Line 11 minus Line 12) 3,568,082,699 3,296,261,012

SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ... e [ 37,264,799,053 |......... 43,203,507,218

2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s I O 1,147,098,090 |.......... 19,109,934,347

3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 53,679,332 |..ciinene 157,152,211

4. Unrealized valuation iNCrEASE/(UECIEBASE) ........ccvriiiririiueieieiisiitseststeteteseses ettt sesesesesese st sesssseseseseseseassessesesesesesasessssssssesesesenens [eoeaemininsnsnns 29,341,763 |................. 18,330,549

5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ..(22,440,434)]... ....(386,890,234)

6. Deduct consideration for bonds and stocks disposed of . I 1,858,891,749 |.......... 24,780,017,888

7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 31,729,8% |................ 34,074,805

8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ............ccccuvieiveueiiiniieeeeteieiseesesete st ssssssae s snsssens[ocseesessencaas (20,220,706 [....cvevenenne 41,860,354

9. Deduct current year's other than temporary impairment rECOGNIZEA ..........covriririririeueueiiiirt sttt snesenes [oeeeeeeeeeeeeeenens 2,976,022 |.....cococvee. 65,396,547
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............covvveeeeeieienenns foocieiiiiccccs 199,960 |... 393,848
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........cceerrurreireriririeieieeceeeseseeieienes [eeeens 36,558,859,393 |........... 37,264,799,053
12.  Deduct total nonadmitted @MOUNLS ............c.oooiiii e [rees e [0 0
13. Statement value at end of current period (Line 11 minus Line 12) 36,558,859,393 37,264,799,053
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt et [ 22,074,583,692 |............ 2,491,606,248 |............ 2,849,276,352 |............... (45,218,758)|.......... 22,074,583,692 |......... 21,671,694,830 |..coooeevcrennicceen 0 [ 21,866,944,434
N NN [ - TSROSO SUTRPEPRRRSTSTPRRPPIRY RURTRT 13,372,075,866 |......cccen.... 366,885,495 |................ 814,381,507 |.cooviecnnne 38,084,613 |........... 13,372,075,866 |......... 12,962,664 ,467 |......coovvveerirninnn 0 o 13,086,629,295
3. NAIC 3 (8) coeeveieieiieieiee ettt ettt b ettt ettt b bttt s st b bR e Rttt st sesesene e s s senenenens |eeeeenenenis 1,011,835,005 |....ccovvenevee 9,394,454 |.............. 216,783,646 |................. 48,734,983 |............ 1,011,835,005 |............... 853,180,796 |...oovveeeerrnecceenn 0 e 1,037,520,045
4. INAIC 4 () oottt ettt ekt bt bt bt bt b st bt e ea bt e bt a et et be s bennas [ e e 842,358,664 |................ 69,285,548 |......ccconc. 126,990,643 |............... (36,355,316)|............... 842,358,664 |............... 748,298,253 |0 o 897,083,145
5. NAIC B () ittt [ 130,451,783 |.coovecicicies 736,343 | 16,324,128 |..cooveeneee 40,157,589 |.......c....... 130,451,783 |..coeenee. 155,021,587 | 0 o 133,564,704
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 16,271,985 0 399,060 (3,046,035) 16,271,985 12,826,890 2,315,530
7. Total Bonds 37,447,576,995 2,937,908,087 4,024,155,336 42,357,076 37,447,576,995 36,403,686,822 37,024,057,153
PREFERRED STOCK
8. INAIC 1 bbbt b ettt bens [reese e 19,468,643 |.....oocvviicn [V T [V (910,175) [ 19,468,643 |................ 18,558,468 |......ooeeeeeecrenennn 0 o 19,468,643
2 (2RSSR PRRRSTSTRRPRUIY RO 353,019,726 | [V 11,225,897 |.ooviine. (4,014,130).....ccoccvnvnee 353,019,726 |...coovvnene. 337,779,700 |0 361,734,060
TO0. NAIC 3 bbbt b b e b e bbbt b et b et enens [seee et 4,492,512 | [V T [V 56,792 | 4,492,512 | 4,549,304 | 0 [ 4,692,777
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T [V 0 ooeereeeemrrneneeeeeen 0 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 0 0 0 0 0 0 0
14, Total Preferred STOCK ..ot 376,980,882 0 11,225,897 (4,867,513) 376,980,882 360,887,472 385,895,481
15. Total Bonds and Preferred Stock 37,824,557,877 2,937,908,087 4,035,381,233 37,489,563 37,824,557,877 36,764,574,294 37,409,952,634
(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:
NAIC1T $ .o 293,554,116 ; NAIC2 $ .cocvevnneee 248,150,885 ; NAIC3 $ .oooovvvecccceeee 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 245,605,568 XXX 239,165,499 0 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueuiiiiieeeieeeeeeceee ettt essass s s se e sesssnnas [ereseseseeeeaens 413,786,564 |................ 480,671,105
2. Cost of Short-term iNVESIMENTS ACQUINEA ..........c.ceuiiieiieieieeceeeeeeee ettt ettt es e e s s st sesesessssasnsssesasens |eeesenenesannes 370,542,522 |............ 1,761,205,561
3. ACCTUAN OF GISCOUNL ...eveeieiecteeeeeeei ettt esee e eee e e eseseeee e eseseeesee 2 eseseeeeee e e seseseees e e sesesee e s e e aeaeseeee e s sesesesesssnaesesesesnsnnsnsens [orsrnnacacecenen 11,276,483 | 28,524,523
4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueiuiiuieiiiii it sttt ettt ettt st e saeesbeesbe e bt e bt eabeaneeeasesheesheesbeesbeebeenbesnneenresnnes [eineeaeaseessesanesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ccoruiiieieeeeeecaceeeie et teteee e e ettt es e s st st et e s esessssas s st esesesessssssassssesesesessssssaseseseseanas [oeeseesessseseneneesananeeeeas [V (612,417)
6. Deduct consideration reCeived ON ISPOSAIS ................ceueuiuiiiieieieiiteteteseeseestese et sesse s s ssesesesesessssesssssasesesesesssssssssasesesesesnanas |oeesesesennnens 550,000,000 |............ 1,855,997,810
7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [V R 4,398
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceruiiiieieeerereeeeeeeeeeieeseeesnas [eeeeeeeeeeeeas 245,605,569 |..........c..... 413,786,564
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 245,605,569 413,786,564
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL 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, PHIOF YEAT) ........ccviveeiuereriiiiisieetesssssssssesesssssessssesessssssssssesessssssssssesesessssssssesessssnsns sesesesessssses 169,330,238
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............cueveuiiiieiueieieieiieieietete ittt sttt ss s st et ssssses e s s sassssesesesssssssesesesesssesesesesessnsnseses | fatstsesesesnenes (4,077,239)
Unrealized Valuation INCIEASE/(AECTEASE) ................c.veeveeereeeeieeeeeeeeseseeseses s sae s sasses st s s s s e s s e s s s s s s s s s s s s s s e s s st s s s s et e s s s s s s s s s s e s e semsesenans | fatiesssiesnseas (86,149,944)

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEA ..........c..vivvieeiieeieee e teeeeseeeetesae s st s s st s e s st es st es s ee s en st en st ens et en st ens et ens et enae s ens et ens et ensesensesensesenseses | ebessesasscsces (97,891,264)
Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes (75,710,069)
AAMOTEIZATION ...ttt b e s e e et h oo st e o2 s EeE e E e E s EeE e E e E AR h R e R h bR R AR R R h R R R s heh Rt h ettt s fhebeteeb e 0

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns 56,921,859
Deduct NONAAMIEEA @SSELS ... bbb b b s b b e e b e s E e s b e s h e e E e e b e e b e e E e e R R SR e E e R R R e R R e R e R e e e an s SReeEeaEeeeeeee e 0
Statement value at end of current period (LINE 10 MINUS LINE 1) ....c.cviiiueueiiiiiiieteteieisieseie et be s sss ettt s bbbt sssn st s s s s sesebebes s snsnsesesans ftsteesesasnenes 56,921,859

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior yEar (LiNE 6, PHIOT YEAT).......c.c.c.cvoccuruerereeeeecaeeeeesesesesaesesesesesessssesesesesssssssesesessssssssssesassssssssesassasas <sesasssssssees 145,048,371
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN) ..........c.coovcueueueieeerececeeeeseeeeseaes ceeeseeeeeenens (87,551,004)
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoviiiiiiiiiis v 0
3.12 Section 1, COIUMN 15, PHOT YEAN .......cvevevieieeeieeeietetesieeeeeteveiesesessasenes eeeesesesssseseseseneeaesesees [0 R 0
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ...........cccccoeveveveecees covverereeieeenn (8,588,592)
................. 21,530,245

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 ..........ccccoviiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvevevieieeeeieeeieteteseeeeeetese e sesessanenes eseeeesesssseseseseneeaesesees 0 e 0

Change in amount recognized
3.23 Section 1, Column 19, current year to date MinUS ...........cccccoeveveeeieies covverereeieeenns (8,588,592)
3.24 Section 1, Column 19, Prior YEAr PIUS ..........cccveveverevereieeeeeieieieteseinenes eeeenesesesees (30,118,837)
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieiiiieeieteteecece ettt tes s eseseas eeeseeesesessesesesenee e sesees 0 e 21,530,245 ................. 21,530,245
T8 o) o) =TI (IR Lo i o g U Tl IR L= 0 PSP TPPTRATROY 0
Cumulative variation margin on terminated contracts during the YEar ..............c.coeueueveueuieeeeeeiieeieveses sereseseeieeeees (60,923,432)
Less:
4.21 Amount used to adjust basis of hedged IteM .............ccccceoeeieiiiiiiieies e (60,923,432)
4.22 AMOUNE FECOGNIZEA .......evveveeceeeeeieeteteeeee ettt eaeae s s st esesesessasans fesebesesesasaesssseneseseneaeas 0
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovvvieietceieceeeeeietete ettt seseeas seeeteseseseassesssseseseseneeas (S (60,923,432)
T8 o) o) =TI (I Lo o o g UL IR 1= O TSP 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized fOr tErMINALIONS IN PrIOT VAT ........ciuiiiiiiiiiiiee ettt ettt ettt a e e b e sh e e s bt e bt e bt ea et eae e eae e oaeesheeeb e e bt ea bt em bt embeembeeaeeaheeas Seseeesaeeseesasesanesaeesanaines 0
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriOT YEAT .........co.iiiiiiie ettt et sa e b e e b e e beeas Seseeeaaeaseesasesaeesanesaeeaes 0
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......ceeueueeeeeeeeeeeeeeeeeeeeeeeteseseeaeaesesesesesaesesesesessassesesesesssassstesessasanes <eassssssesssasa 57,497,367
Deduct total NONAAMIEA @MOUNLS ............oou et h e h e e e e e e E e e e e e ee oo e e e oo R e e Ee e R e SR e e R e e R e e R e £ e e £ R e e h e e ee e ee e Ee e eeseeseeseeaeeaee s mmemseeneeeeneeeeeeeeennnens 0

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvcueueueieeeeececeeteteeeectete e seseessaete et esesssastesesesessssesesasesessssesesasesssssssesessssnsssssesesssssanan 2sesesesesasnas 57,497,367
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
34027 o PORTFOLIO HEDGE 10,000,000
528823 .. PORTFOL10 HEDGE .. 55,000,000 |...
530441 .. PORTFOLI0 HEDGE .. 80,000,000 |...
540807 PORTFOL10 HEDGE .. 25,000,000 |...
540808 PORTFOL10 HEDGE .. 25,000,000 |...
540809 .. PORTFOLIO HEDGE .. 50,000,000 |...
558181 PORTFOLI0 HEDGE .. ..75,000,000 . . ..
559222 PORTFOL10 HEDGE .. ..50,000,000 .0 .0 . . . . 0. .0
561123 PORTFOL10 HEDGE .. ..30,000,000 ,463,156 .7,996,776 | 04/0 w021 34102 ,894,628) UNIT . A ,463,156 |.. ,891,404
566680 .. PORTFOL10 HEDGE .. ..50,000,000 69,607,462 41,611,129 | 10/01/2014 . 02/15/2043 528823 CPI . (15,024,076) | 912810-RA-8 UNITED STATES TREASURY . A ...69,607,462 |.. 56,635,205
607588 .. PORTFOLI0 HEDGE .. ..50,000,000 101,146,751 60,233,193 [10/07/2014 . 02/15/2043 530441 CPI ..(22,145,287)| 912810-RA-8 UNITED STATES TREASURY . A . 101,146,751 |.. 82,378,480
608144 .. PORTFOL10 HEDGE .. ..42,000,000 31,548,431 18,309, 161 | 12/02/2014 02/15/2043 540807 CPI (7,434,114) | 912810-QV-3 UNITED STATES TREASURY . A ...31,548,431 |.. 25,743,275
608326 .. PORTFOL10 HEDGE .. ..25,000,000 31,682,806 18,290,899 | 12/02/2014 02/15/2043 540808 CPI (7,452,376) | 912810-QV-3 UNITED STATES TREASURY . A 31,682,806 |.. 25,743,275
609270 .. PORTFOL10 HEDGE .. ..50,000,000 63,172,109 36,734,407 (12/02/2014 02/15/2043 540809 CPI ..(14,752,143)| 912810-QV-3 UNITED STATES TREASURY . A 63,172,109 |.. 51,486,550
610645 .. PORTFOL10 HEDGE .. ..50,000,000 .104,714,505 58,155,108 |02/23/2015 02/15/2042 558181 CPI ..(23,530,422) | 912810-QV-3 UNITED STATES TREASURY . A ..104,714,505 |.. 81,685,530
612607 PORTFOL10 HEDGE .. 25,000,000 |... ..70,580,781 |........... 39,087,105 |02/26/2015 02/15/2042 550222 CPI ... (15,369,915) [ 912810-QV-3 . [ UNITED STATES TREASURY ... 1.A ... ...70,580,781 ...54,457,020
615125 .. PORTFOL10 HEDGE .. 20,000,000 |... ..41,567,286 |...........23,007,199 |03/06/2015 02/15/2042 561123 CPI ... ...(9,667,013)| 912810-QV-3 . | UNITED STATES TREASURY ... 1A ... ...41,567,286 ...32,674,212
615626 .. PORTFOL10 HEDGE .. ..50,000,000 70,512,883 38,494,235 103/30/2015 ..... |02/15/2042 566680 CPI ..(15,962,785)| 912810-QV-3 UNITED STATES TREASURY . 1.A. 70,512,883 |.. 54,457,020
616276 .. PORTFOLI0 HEDGE .. ..50,000,000 71,685,247 36,291,029 [09/18/2015 ..... |02/15/2042 607588 CPI . (18,165,991)| 912810-QV-3 UNITED STATES TREASURY . 1.A. 71,685,247 |.. 54,457,020
617604 PORTFOL10 HEDGE .. 20,000,000 |... ..59,382,048 |...........30,087,872 |09/21/2015 ..... 02/15/2042 ..... 608144 CPI ... (15,656,025) | 912810-QV-3 UNITED STATES TREASURY ... 1.A ... ...59,382,048 ...45,743,897
617688 PORTFOL10 HEDGE .. 10,000,000 |... ..43,117,545 |........... 25,785,853 |09/22/2015 02/15/2041 ..... 608326 CPI ... ...(9,841,975)| 912810-0P-6 UNITED STATES TREASURY ... 1A ... ...43,117,545 ...35,627,828
618589 .. PORTFOL10 HEDGE .. ..35,000,000 86,955,378 51,302,512 |09/25/2015 02/15/2041 ..... 609270 CPI 912810-QP-6 UNITED STATES TREASURY . 1.A. 86,955,378 |.. 71,255,657
1545864 . PORTFOL10 HEDGE .. ..25,000,000 83,316,396 50,463,663 [09/30/2015 ..... |02/15/2041 ..... 610645 CPI ..(20,791, 912810-QP-6 UNITED STATES TREASURY . 1.A. 83,316,396 |.. 71,255,657
1545865 ... ... [ PORTFOLIQ HEDGE .. 50,000,000 |... .. 42,458,560 |...........26,250,112 [10/08/2015 ..... 02/15/2041 ... 612607 CPI ... ...(9,377,717)| 912810-QP-6 . | UNITED STATES TREASURY ... 1A ... ... 42,458,560 ... 35,627,828
9999999999 - Totals 984,911,343 562, 100,252 XXX XXX XXX 0 (228,019,605)] XXX XXX XXX 984,911,343 790, 119,857
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Year To Date

1

Number
of
Positions

2
Total Replication
(Synthetic Asset)
Transactions
Statement Value

3

Number
of
Positions

4
Total Replication
(Synthetic Asset)
Transactions
Statement Value

5

Number
of
Positions

6
Total Replication
(Synthetic Asset)
Transactions
Statement Value

7

Number
of
Positions

8
Total Replication
(Synthetic Asset)
Transactions
Statement Value

9

Number
of
Positions

10
Total Replication
(Synthetic Asset)
Transactions
Statement Value

Beginning Inventory

Add: Opened or Acquired Transactions

Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value............

Less: Closed or Disposed of Transactions

Less: Positions Disposed of for Failing Effectiveness

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

Transactions Statement Value XXX XXX XXX XXX XXX 0
Ending Inventory 24 24 0 0 24 0
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15.
16.

STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL 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 ... uieieieieeereeseeseeee e eeseeseeseesee s ss s eesees e ee e e e e e e a8 842845828 e e et nb st eniens | eeeessenssnsinni 56,921,839

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............c.c.cvoccueueueveeecceeeeeieiees ereresesenenens 105,677,336

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s 162,599, 174

Part D, SECHON 1, COIUMN B ... eeseee s eseesees s sesees e e ee e ee e es e s s ee s e e e e e et e eesen s e e eesseseaesnes eesesssssinnins 189,968,514

Part D, SECHON 1, COIUMN 7 ....uiuieeeeereeeeeece e eee e es s esees e e e e e e e e s e a2 s st s et e e esstnas eesesssssseaions (27,369,337)

Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .......c.cueuivieiiiieeieictetetceeeee ettt e en e sesesesssn s ssesssesesessssnensnsneese e (2)
Fair Value Check

Part A, SECHON 1, COIUMN 16 ...ttt ettt et et et ettt et et et et et et et et et et e e et et e e et eee e e e e e e e e e e e e seenaeee oreeaesreaseanes 142,583,078

Part B, SECHON 1, COIUMN T3 ... .ottt ettt et ettt ettt et et et et et et et et et et et et et et et e e et e e e e e e e e seeneeaeen eaneaeeresreeaeanes 2,184,768

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e 144,767,845

Part D, SECHON 1, COIUMN G ...t eeees s es s ees e e s e s s e s s e et en e e e esnanas eeseesssscnarons 194,778,701

Part D, SECHON 1, COIUMN 10 .....ouiueereaeeaeececeeeseeeeeeseesees s ees e e ees e e e ee e s ese2s e s es s e e e e e e e e ee e e e en e e sseeseenesnanes eesessssssnaions (50,010,857)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 1

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 .....uieuiiiiiieseireisetes et ee e sb e ss bbbt bbbttt eniee sosessnsinsneas 206,817,228
Part B, SECHON 1, COIUMN 20 ......cuuvucereeiereesceseesseesssesessesesessesesessesesessestaessesssess st eessessaessestaessestaess st aes st aessestasssessasssessanss | sosssssssnsenns 165,759,137
Part D, SECHON 1, COIUMN T2 ...ttt eteas | soiesinsinsineas 372,576,363
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 2
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL 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 1,389,588,723 |................. 99,536,670

2. Cost Of Cash eqUIVAIENTS ACGUITET ............ccoviieieeeeeeceeecceieie ettt s s e s as s s st eseseasssas s s sesesesessansnssanens [ereneenes 10,706,576,899 |.......... 78,949,012,665

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 11,778,740 | 17,034,381

4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0

5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [V (53,586)

6. Deduct consideration received 0N QISPOSAIS ..............c.cucueveuiuiieeiiiiieeteseseseeee st se e tesesesse s s s ssesesesesesssesssesesesesesessnssssssssesesesnans |oeseesees 11,026,597,064 |........... 77,675,941,407

7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0

9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceururrrriieierereieeeeeeeeeeeeeeseenas [eeeeneenes 1,081,347,298 |............ 1,389,588,723
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 1,081,347,298 1,389,588,723
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL 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
LT €T PPNy Washington ......cceeeiiiiiiiniiniiiiiniinniriiriennerceees foenneeciaannns DC.oiviiiiiiinnns forieiinnnns 05/30/2024 ......ooou | eeiii e eeai e e e eenes [orrrrrei e reeaaaas 55,324,900 [...oiiiiiiiiiiiiiiiiiiiaaa 0 Joeeiiiiiiiiiniiii s 0 Joeeiiiiiiiiniiiiiinnnns 202,902
0199999. Acquired by Purchase 55,324,900 0 202,902

0399999 - Totals

55,324,900

0399999 - Totals

(11-9- 10)

Disposal

Disposal

Disposal

Disposal

0 202,902
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 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- Impa|rment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property Name of Purchaser iati Recgan

brances Incurred
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

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

..... GRANT ..

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

60724140 ... PRAIRIE .... . 05/10/2024 .. ....1,950,000 |... .0, .3,272,422
60724133 ... SEMINOLE ... . 05/09/2024 .. ....1,500,000 |... ...0]..
60724129 ... BINGHAM . . 04/29/2024 .. ....1,500,000 |... .0,
60724148 ... CASSIA ... . 05/28/2024 .. 400,000 |... ...0]..
60724157 ... VERMILION .. . 06/12/2024 .. ... 750,000 |... .0,
60724138 ... . 04/02/2024 .. ... 400,000 |... ...0].. .
60724164 ... FARIBAULT . . 06/21/2024 .. .0, 1,322,778
60724162 FREEBORN . 05/30/2024 .. .0 .1,225,000
60724142 BOTTINEAU .. . 05/13/2024 .. .0 .2,005,000
60724143 BOTTINEAU .. . 05/17/2024 .. .0 .1,013,000
60724153 ... BOTTINEAU .. . 06/05/2024 .. .0, ... 333,000
60724131 ... HOWARD ... . 04/23/2024 .. ...0]..
60724151 ... DOUGLAS . . 06/06/2024 .. .0,
60724139 ... GRANT ... . 05/06/2024 .. ...0].. .
60724141 ... MALHELR . . 06/28/2024 .. .0, .2,765,000
60724135 ... HAAKON ... . 05/08/2024 .. . ...0].. .. 30,432,000
60724136 ... HAAKON ... . 05/08/2024 .. ....5,000,000 |... .0, ....9,518,000
60724134 ... MILAM ... . 04/03/2024 .. ....6,500,000 |... ...0]..
60724130 ADAMS . . 04/26/2024 .. .1,750,000 .0

...0]..

0

60724171 .. .. . 06/27/2024 .. 19,400,000 ...

0199999. Mortgages in good standing - Farm Mortgages 66,106,400 127,537,318
160001173 ... TUCSON ... . 06/23/2022 .. 0. ... 13,250,684 |.. ...35,954,000
160001171 . FREMONT . . 03/30/2023 .. 0 13,935,741 |.. .. 42,140,000
160001190 . TEMECULA . 06/09/2023 .. 0 11,530,777 |.. .. 18,740,000
260000012 . DENVER ... .09/03/2021 .. 0 .. 61,955,000
160001215 .... ENGLEWOOD .. . 06/24/2024 .. U I ..

160001144 ... WASHINGTON .06/28/2021 .. O 2,739,079 |.. . 119,502,000
160001199 .... MIAMI . 09/22/2023 .. 0. .. 13,480,618 |.. .. 31,973,000
160001143 .... WEST HARRISON .08/31/72021 .. 0. . 146,788,000
160001157 ... WEST HARRISON . 08/31/2021 .. 0. .. 18,959,000
161000002 ... MEMPHIS .... . 03/31/2023 .. 0. . . .. 13,068,000
260000011 ... NASHVILLE .. .09/17/2021 .. 0. 15,151,631 .. . 108, 181,000
160001154 ... LYNNWKOOD ... . 12/16/2021 .. 0. 10,034,207 |.. .. 93,757,000
260000027 ... .. | SEATTLE .... . 10/19/2022 .. 0. ... 801,685 .. . 151,524,000
0599999. Mortgages in good standing - Commercial mortgages-all other 1 92,135,369 842,541,002
0899999. Total Mortgages in good standing 66,106,401 92,135,369 970,078,320
160001217 ... ATLANTA . 04/05/2024 .. 0. .. .. 17,743,000
160001065 ... .. | MINNEAPOLIS .. . 04/27/2017 .. 0. . 591,394 |.. .. 54,000,000
1399999. Restructured mortgages - Commercial mortgages-all other 0 591,394 71,743,000
1699999. Total - Restructured Mortgages 0 591,394 71,743,000
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0
3399999 - Totals 66, 106,401 92,726,763 1,041,821,320
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL 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 | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

160001187 ... ATLANTA 02/14/2019 ....04/25/2024 0. 0. 0. ...0 0.
160000987 ... MINNEAPOLIS . 06/18/2014 ....06/28/2024 0. 0. 0. .0 0.
160001093 .... . | PHOENIX ... 06/14/2018 ....04/25/2024 0. 0. 0. ...0 0.
60715301 .. WILCOX . 11/25/2015 .. .06/21/2024 0 0 .0 0 0
60718417 GILA . 12/19/2018 .. .04/05/2024 0 0 .0 0 0
11634000 KINGS .. .05/04/2009 .. .06/26/2024 0 0 .0 0 0
60716108 .. .. | SAN BENITO .. 02/01/2016 ....06/31/2024 0. 0. 0. 0 0.
60717180 .. . | SAN BENITO .. 05/11/2017 ....06/31/2024 0. 0. 0. 0 0.
60716201 .. 07/08/2016 ....04/01/2024 0. 0. 0. 0 0.
60722157 ... 05/19/2022 ....04/01/2024 0. 0. 0. 0 0.
60715245 ... 07/28/2015 ....06/28/2024 0. 0. 0. 0 0.
60714128 .. CALLAWAY . 04/10/2014 ....06/21/2024 0. 0. 0. 0 0.
11618500 .. MEAGHER ... 09/07/2006 ....06/02/2024 0. 0. 0. 0 0.
10009500 .. MUSSELSHELL . 12/22/2009 ....04/10/2024 0. 0. 0. 0 0.
60715159 STUTSMAN .. .04/30/2015 .. .06/24/2024 0 0 .0 0 0
60714224 WAYNE .09/23/2014 .. .04/03/2024 0 0 .0 0 0
60714186 LYMAN .. .05/21/2014 .. .05/01/2024 0 0 .0 0 0
11616800 .. GARFIELD . 06/19/2006 ...04/17/2024 .. 0. .0 .0 .0, 0.
0199999. Mortgages closed by repayment 110,570,626 0 0 0 0 0 109,617,847 0
160001186 . .. [ ATLANTA ... ... 10/05/2017 .. 0 0 0 0 .0 0 0 0
160001133 . . | PHILADELPHIA .. .06/25/2020 .. 0 0 0 .0 0 0 0
160000986 ... LONG ISLAND CITY ... 03/10/2014 0 0. 0. 0. 0 0 . . 0.
160001010 ... BEVERLY HILLS . 11/04/2016 0 0. 0. 0. 0 0 ... 173,080 |... 0.
160001089 ... 06/29/2018 0 0. 0. 0. 0 0 ... 265,833 |... 0.
160001045 .... LA JOLLA .... 10/11/2016 0 0. 0. 0. 0 0 ... 220,293 |... 0.
160001060 .... SAN DIEGO ... 02/08/2017 0 0. 0. 0. 0 0 ... 633,9% |... 0.
160001107 ... SAN DIEGO ... 04/24/2019 0 0. 0. 0. 0 0 ... 115,302 |... 0.
160000956 ... ENGLEWOOD ... 02/20/2013 0 0. 0. 0. 0 0 ... 232,251 |... 0.
160001005 ... WASHINGTON .. 06/04/2015 0 0. 0. 0. 0 0 .. 200,79 |... 0.
160000974 . .. | WASHINGTON .12/19/2013 .. 0 0 0 .0 0 0 212,770 0
160000969 . .. | BOSTON . ... 08/08/2013 .. 0 0 0 .0 0 0 610,518 0
160000997 . .. | PRINCETON .12/23/2014 .. 0 0 0 .0 0 0 479,266 0
160001091 . .. | FOREST HILLS .06/25/2018 .. 0 0 0 .0 0 0 347,732 0
160000977 . . [ NEW YORK . .09/27/2013 .. 0 0 0 .0 0 L0 375,964 0
160000990 ... NEW YORK ... 05/22/2014 0. 0. 0. 0. 0 L0 ... 246,937 |... 0.
160000992 .... NEW YORK ... 07/30/2014 0 0. 0. 0. 0 0 ... 327,565 |... 0.
160001013 ... NEW YORK ... 09/09/2015 0 0. 0. 0. 0 0 ... 466,470 |... 0.
160001042 .... NEW YORK . 08/02/2016 0 0. 0. 0. 0 0 ... 486,734 |... 0.
160001120 ... PORTLAND .. 01/09/2020 0 0. 0. 0. 0 0 ... 274,922 |... 0.
160001125 .... NENTONN SQUARE ......ovvvevmememnnnnnnnnnnns fervennnnmnnnnnee Phuciiiiiiiiiiiiis s s e 04/13/2020 0 0. 0. 0. 0 0 .. 487,873 |... 0.
160001061 . .. | PHILADELPHIA ... 10/02/2017 .. 0 0 0 .0 0 0 268,638 0
160001097 . .. [FRISCO . ... 09/07/2018 .. 0 0 0 .0 0 0 224,756 0
160001092 . .. | AUBURN . ... 08/01/2018 .. 0 0 0 .0 0 0 108,628 0
160001026 . .. | CARMEL . ... 01/07/2016 .. 0 0 0 .0 0 0 234,418 0
160001002 . . | LAGUNA BEACH .09/01/2015 .. 0 0 0 .0 0 0 204,660 0
160001174 ... OAKLEY 11/07/2022 0 0. 0. 0. 0 0 ... 317,347 |... 0.
160001023 .... 20 o O P RN 12/03/2015 0 0. 0. 0. 0 0 ... 144,002 |... 0.
160001007 ... SAN FRANCISCO ....evvvvvvvvenveennnnninnnnns fevvenvvnnnnnnnnns Chuviiiiiiiiiiiins Joeeeenes s [ 10/23/2015 0 0. 0. 0. 0 0 ... 367,917 |... 0.
160001096 ... SAN FRANCISCO ....vvvvvvvvvverennrnnnnnnnnns fevvvvvvnnnnnnnnn Chuviiiiiiiiiiiins s s [ 09/26/2018 0 0. 0. 0. 0 0 ... 214,501 |... 0.
160001138 ..ovvvvevveeeeeeeeeveeenes [SAN JOSE Lo foeeeeen CA e 11/18/2020 0. 0. 0. 0. 0. L0 ...390,000 |... 0.
160001109 ....vvvvvvevveeeeeeeeeenns [SANMATEOD oo foeeen CA i e 05/30/2019 oo fovveniiiiiie e | Ofeiiiiiiiiiin O [ 0 [\ [ [\ AN 285, 714 |, 0
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160000979 ... WASHINGTON .. 09/11/2013 0. 0. 0. 0 ... 263,264 |... 0. ...0
160001090 ... 07/03/2018 0. 0. 0. 0] ... 172,463 |... 0. ...0
160000961 .... BETHESDA ... 02/26/2013 0. 0. 0. 0 .. 146,437 |... 0. ...0
160001019 . .. | BETHESDA . .10/29/2015 .. 0 0 .0 0 229,063 0 0
160001068 . .. | BETHESDA . .04/21/2017 .. 0 0 .0 0 ..20,364 0 0
160000966 . . | TEANECK .04/09/2013 .. 0 0 .0 0 290,290 0 0
160001108 .... BROOKLYN .. 06/07/2019 0. 0. 0. 0 ... 201,998 |... 0. ...0
160000955 ... NEW YORK .... 10/17/2012 0. 0. 0. 0] ... 305,133 |... 0. ...0
160001024 ... NEW YORK .... 12/23/2015 0. 0. 0. 0 ... 268,362 |... 0. ...0
160001094 ... NEW YORK . 08/21/2018 0. 0. 0. 0] ... 165,816 |... 0. ...0
160000950 ... AUSTIN ... 08/02/2012 0. 0. 0. 0 ... 164,621 |... 0. ...0
160001006 ... HOUSTON 07/14/2015 0. 0. 0. 0. ... 186,420 |... 0. ...0
160000959 .... ARLINGTON ... 05/22/2013 0. 0. 0. 0 ... 200,756 |... 0. ...0
160001047 .... BELLEVUE . 01/10/2017 0. 0. 0. 0] .. 558,072 |... 0. ...0
160000995 . . | SEATTLE .09/30/2014 .. 0 0 .0 0 390,319 0 0
60718314 MONRCE . .10/25/2018 .. 0 0 .0 0 . 19,006 0 0
60715301 WILCOX . 1172572015 .. 0 0 .0 0 ..40,241 0 0
60713193 ... CRAIGHEAD ... 06/13/2013 0. 0. 0. 0] 0. ...0
60715291 ... CRAIGHEAD ... 10/21/2015 0. 0. 0. 0 0. ...0
60716141 .. CRAIGHEAD ... 02/08/2016 0. 0. 0. 0] 0. ...0
60718135 .. CRAIGHEAD ... 02/28/2018 0. 0. 0. 0 0. ...0
60720188 .. CRAIGHEAD ... 06/09/2020 0. 0. 0. 0] 0. ...0
60721175 .. CRAIGHEAD ... 05/12/2021 0. 0. 0. 0 0. ...0
60721248 ... CRAIGHEAD ... 06/09/2021 0. 0. 0. 0] 0. ...0
60721249 ... CRAIGHEAD .. 06/11/2021 0. 0. 0. 0 0. ...0
60716158 CRITTENDEN . ....03/28/2016 .. 0 0 .0 0 0 0
60716305 CRITTENDEN ... 1172172016 .. 0 0 .0 0 0 0
60719175 CROSS ... .08/26/2019 .. 0 0 .0 0 0 0
60721174 GREENE . .06/19/2021 .. 0 0 .0 0 0 0
60712308 JACKSON .01/25/2013 .. 0 0 .0 0 0 0
60719296 ... JACKSON .. 10/30/2019 0. 0. 0. 0 0. ...0
60719195 ... MISSISSIPPI . 05/24/2019 0. 0. 0. 0] 0. ...0
60712224 ... POINSETT ... 10/01/2012 0. 0. 0. 0 0. ...0
60714256 ... POINSETT .. 11/25/2014 0. 0. 0. 0] 0. ...0
60716179 .. POINSETT .. 05/09/2016 0. 0. 0. 0 0. ...0
60719128 .. POINSETT .. 02/28/2019 0. 0. 0. 0] 0. ...0
60720237 POINSETT .06/05/2020 .. 0 0 .0 0 0 0
60721158 POINSETT .08/09/2021 .. 0 0 .0 0 0 0
60716255 WOODRUFF 07/21/2016 .. 0 0 .0 0 0 0
10026400 YUVA . .05/04/2010 .. 0 0 .0 0 0 0
19909200 COLUSA . .03/02/1995 .. 0 0 .0 0 0 0
60714269 ... COLUSA ... 10/28/2014 0. 0. 0. 0] 0. ...0
60716296 .. FRESNO ... 11/01/2016 0. 0. 0. 0 0. ...0
60717298 .. 10/13/2017 0. 0. 0. 0] 0. ...0
60723188 .. 11/06/2023 0. 0. 0. 0 0. ...0
60717249 ... 08/01/2017 0. 0. 0. 0] 0. ...0
60713290 ... 01/29/2014 0. 0. 0. 0 0. ...0
60723164 ... 08/01/2023 0. 0. 0. 0. 0. ...0
60713183 .. 06/12/2013 0. 0. 0. 0 0. ...0
60719170 .03/04/2019 .. 0 0 .0 0 0 0
60721341 .. 01/25/2022 0. .0, .0 0. . 186 388 |... 0. ...0
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60714210 .. MADERA ... 09/17/2014 0. 0. 0. 0 17,198 |... 0. ...0
60715146 .. MADERA ... 04/20/2015 0. 0. 0. 0] 0. ...0
60716283 .. MADERA ... 11/15/2016 0. 0. 0. 0 0. ...0
60719266 MADERA . ... 10/18/2019 .. 0 0 .0 0 0 0
60713129 MERCED . .05/06/2013 .. 0 0 .0 0 0 0
60720121 MERCED . .08/19/2020 .. 0 0 .0 0 0 0
10166500 .. MONTEREY . 03/31/2011 0. 0. 0. 0 0. ...0
60712208 .. MONTEREY ... 09/07/2012 0. 0. 0. 0] 0. ...0
60717197 .. MONTEREY ... 08/02/2017 0. 0. 0. 0 0. ...0
60713186 .. NAPA ... 07/17/2013 0. 0. 0. 0] 0. ...0
60713187 .. NAPA ... 07/17/2013 0. 0. 0. 0 . 0. ...0
60714101 .. NAPA ... 03/03/2014 0. 0. 0. 0. ... 113,099 |... 0. ...0
60714314 ... . |NAPA ... 12/30/2014 0. 0. 0. 0 .. 18,616 |... 0. ...0
60716118 .. . [NAPA ... 06/14/2016 0. 0. 0. 0] 0. ...0
60717157 NAPA . ....04/05/2017 .. 0 0 .0 0 0 0
60717289 NAPA . ... 10/27/2017 .. 0 0 .0 0 0 0
60719261 NAPA . .08/29/2019 .. 0 0 .0 0 0 0
60721108 .. NAPA ... 01/27/2021 0. 0. 0. 0] 0. ...0
60723157 ... 08/25/2023 0. 0. 0. 0 0. ...0
60711206 .. SACRAMENTO .. 03/05/2012 0. 0. 0. 0] 0. ...0
60720164 .. SACRAMENTO .. 04/13/2020 0. 0. 0. 0 0. ...0
60721276 .. SACRAMENTO .. 08/10/2021 0. 0. 0. 0] 0. ...0
60712205 ... SAN JOAQUIN .evveeiiiiiiiiiiciiiinineens v CAe s e e e 06/26/2012 0. 0. 0. 0 0. ...0
60713158 .. SAN JOAQUIN e eeee Jeemmeeeeeeen CAe s [ s [ 05/10/2013 0. 0. 0. 0] 0. ...0
60716249 ... SAN JOAQUIN . 07/26/2016 0. 0. 0. 0 0. ...0
60723174 SAN JOAQUIN . ....09/11/2023 .. 0 0 .0 0 0 0
60718307 SAN LUIS 0BISPO . ... 07/27/2018 .. 0 0 .0 0 0 0
60720193 SAN LUIS 0BISPO . ....05/08/2020 .. 0 0 .0 0 0 0
60718237 SANTA BARBARA . ... 06/19/2018 .. 0 0 .0 0 0 0
60720289 SANTA BARBARA . .08/26/2020 .. 0 0 .0 0 0 0
60718395 ... SANTA CLARA ... 01/02/2019 0. 0. 0. 0 0. ...0
60713176 .. SOLANO ... 06/24/2013 0. 0. 0. 0] 0. ...0
60717292 ... SOLANO ... 11/14/2017 0. 0. 0. 0 0. ...0
60714136 .. SONOMA ... 03/19/2014 0. 0. 0. 0] 0. ...0
60715232 ... SONOMA ... 07/27/2015 0. 0. 0. 0 0. ...0
60715311 .. SONOMA 10/28/2015 0. 0. 0. 0] 0. ...0
60714212 STANISLAUS .08/13/2014 .. 0 0 .0 0 0 0
10100300 TULARE . .10/22/2010 .. 0 0 .0 0 0 0
60716297 TULARE . ... 11/01/2016 .. 0 0 .0 0 0 0
60718260 VENTURA ... 07/03/2018 .. 0 0 .0 0 0 0
60716279 YUBA ... .. 10/26/2016 .. 0 0 .0 0 0 0
60714222 ... RI0 BLANCO .. 08/01/2014 0. 0. 0. 0] 0. ...0
60717303 .. RIO BLANCO .. 10/19/2017 0. 0. 0. 0 0. ...0
60721283 ... PALM BEACH .. 10/21/2021 0. 0. 0. 0] 0. ...0
60716273 .. SUWANNEE .. 10/03/2016 0. 0. 0. 0 0. ...0
60722231 ... DECATAR ... 08/26/2022 0. 0. 0. 0] 0. ...0
60717227 .. 07/13/2017 0. 0. 0. 0 0. ...0
60723156 ... MILLER .... 08/03/2023 0. 0. 0. 0. 0. ...0
60720225 ... RANDOLPH .. 06/26/2020 0. 0. 0. 0 0. ...0
60717176 TERRELL ... .05/31/2017 .. 0 0 .0 0 0 0
60715259 .. BLACK HAWK .. 10/02/2015 0. .0, .0 0. 0. ...0
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60721101 .. CARROLL ... 04/01/2021 0. L4 .. 0 0. ...0
60714169 .. 05/14/2014 0. 0. 0] 0. ...0
60716294 ... 11/29/2016 0. 0. 0 0. ...0
60718273 06/08/2018 .. 0 .0 0 0 0
60718322 .08/23/2018 .. 0 .0 0 0 0
60719196 06/06/2019 .. 0 .0 0 0 0
60712300 .. HARDIN ... 02/04/2013 0. 0. 0 0. ...0
60723186 .. JEFFERSON ... 11/08/2023 0. 0. 0] 0. ...0
60715308 .. 11/25/2015 0. 0. 0 0. ...0
60723196 ... 12/08/2023 0. 0. 0] 0. ...0
60714295 ... MONTGOMERY .. 01/02/2015 0. 0. 0 0. ...0
60713213 ... MUSCATINE ... 08/13/2013 0. 0. 0. 0. ...0
60713214 ... MUSCATINE ... 08/13/2013 0. 0. 0 0. ...0
60716295 ... PALO ALTO ... 12/01/2016 0. 0. 0] 0. ...0
60716219 ... 08/17/2016 .. 0 .0 0 0 0
60715141 .04/08/2015 .. 0 .0 0 0 0
60717133 .. 02/17/2017 .. 0 .0 0 0 0
60717134 .. 02/17/2017 0. 0. 0] 0. ...0
60718114 .. 12/26/2017 0. 0. 0 0. ...0
60721130 .. 04/15/2021 0. 0. 0] 0. ...0
60724102 ... 03/25/2024 0. 0. 0 0. ...0
60712269 ... 12/04/2012 0. 0. 0] 0. ...0
60714229 ... 09/12/2014 0. 0. 0 0. ...0
60718328 .. BEAR LAKE ... 11/01/2018 0. 0. 0] 0. ...0
60714243 ... BINGHAM ... 10/22/2014 0. 0. 0 0. ...0
60715149 BINGHAM .08/05/2015 .. 0 .0 0 0 0
60715153 BINGHAM .04/23/2015 .. 0 .0 0 0 0
60715201 BINGHAM .04/30/2015 .. 0 .0 0 0 0
60715208 BINGHAM .04/24/2015 .. 0 .0 0 0 0
60716228 BINGHAM 07/13/2016 .. 0 .0 0 0 0
60716315 .. BINGHAM ... 11/23/2016 0. 0. 0 0. ...0
60718219 .. BINGHAM ... 04/24/2018 0. 0. 0] 0. ...0
60718264 .. BINGHAM ... 07/12/2018 0. 0. 0 0. ...0
60722180 .. BINGHAM ... 05/06/2022 0. 0. 0] 0. ...0
60719116 .. CANYON ... 01/16/2019 0. 0. 0 0. ...0
60719206 .. CANYON ... 09/05/2019 0. 6 |.. 0] 0. ...0
60722158 CANYON . .04/14/2022 .. 0 .0 0 0 0
60722248 CANYON . .10/13/2022 .. 0 .0 0 0 0
60713131 CARIBOU .04/24/2013 .. 0 .0 0 0 0
60720175 CARIBOU .06/22/2020 .. 0 .0 0 0 0
60721291 CARIBOU 171272021 .. 0 .0 0 0 0
60723182 ... CARIBOU .. 10/12/2023 0. 0. 0] 0. ...0
60718331 .. FRANKLIN . 08/16/2018 0. 0. 0 0. ...0
60719344 ... GOODING ... 02/21/2020 0. 0. 0] 0. ...0
60720215 ... GOODING ... 06/08/2020 0. 0. 0 0. ...0
60720194 ... JEROME ... 06/16/2020 0. 0. 0] 0. ...0
60721230 ... JEROME ... 04/19/2021 0. 0. 0 0. ...0
60723177 .. JEROME ... 08/16/2023 0. 0. 0. 0. ...0
60717246 .. POWER ... 08/31/2017 0. 0. 0 0. ...0
60721325 PONER 1271572021 .. 0 .0 0 0 0
.0, .0 0. 0. ...0

POWER ..

05/11/2022
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60715264 ... BOONE ... 08/05/2015 0. 0. 0 0. ...0
60719239 ... BOONE ... 09/03/2019 0. .. 0] 0. ...0
60712235 ... CHRISTIAN ... 09/12/2012 0. 0. 0 0. ...0
60712260 EDGAR .. 172172012 .. 0 .0 0 0 0
60721120 FULTON . .04/07/2021 .. 0 .0 0 0 0
60719306 HANCOCK .10/24/2019 .. 0 .0 0 0 0
60715118 .. HENDERSON ... 03/05/2015 0. 0. 0 0. ...0
60719171 .. 03/20/2019 0. 0. 0] 0. ...0
60722112 ... 02/17/2022 0. 0. 0 0. ...0
60714191 .. 07/22/2014 0. 0. 0] 0. ...0
60712178 .. R SRR | ERRY RSUUUURRRURRY RN 08/10/2012 0. 0. 0 0. ...0
60718413 .. MENARD ...eeeeieeeeeemneeeeeemnneeeeee Jeemmmneeeeemee e o et 12/20/2018 0. 0. 0. 0. ...0
60714251 ... 0 N | SO AR R 11/14/2014 0. 0. 0 0. ...0
60719282 ... MERCER . 10/10/2019 0. 0. 0] 0. ...0
60720309 OGLE . .09/16/2020 .. 0 .0 0 0 0
60722266 OGLE .... 12/07/2022 .. 0 .0 0 0 0
60715193 ROCK ISLAND . .04/22/2015 .. 0 .0 0 0 0
60720277 .. ROCK ISLAND ... 06/30/2020 0. 0. 0] 0. ...0
60717308 .. STEPHENSON .. 10/25/2017 0. 0. 0 0. ...0
60717199 .. VERMILION «eeeeeeeeeeeeeieeeeemeneeee Jeemmeeeeemmes e e s 06/07/2017 0. 0. 0] 0. ...0
60717233 ... VERMILION ©.ovvvvviiieiviiniineeveinniees Jevvneneeeevene e e s 09/07/2017 0. 0. 0 0. ...0
60720131 .. WABASH . eeeemeeeeeeeen Jeemmmneeeeeene e e el 02/24/2020 0. 0. 0] 0. ...0
60716200 .. ) R | SR FSURUUUUROR R 05/26/2016 0. 0. 0 0. ...0
60717214 .. WHITE e eeeeeene Jeemmeeeeeemees e [ s 06/21/2017 0. 0. 0] 0. ...0
60717215 .. 06/21/2017 0. 0. 0 0. ...0
60717106 .12/19/2016 .. 0 .0 0 0 0
60713114 .02/14/2013 .. 0 .0 0 0 0
60714298 .12/16/2014 .. 0 .0 0 0 0
60714130 .04/04/2014 .. 0 .0 0 0 0
60714279 CARROLL .10/29/2014 .. 0 .0 0 0 0
60714280 .. CARROLL ... 10/29/2014 0. 0. 0 0. ...0
60716239 ... CARROLL ... 06/03/2016 0. 0. 0] 0. ...0
60713179 .. 05/14/2013 0. 0. 0 0. ...0
6071719 .. 05/02/2017 0. 0. 0] 0. ...0
60717212 .. 05/03/2017 0. 0. 0 0. ...0
60718313 .. 07/20/2018 0. 0. 0] 0. ...0
60719309 . 1171472019 .. 0 .0 0 0 0
60713206 CLINTON .07/03/2013 .. 0 .0 0 0 0
60716341 CLINTON 01/26/2017 .. 0 .0 0 0 0
60720209 CLINTON .09/16/2020 .. 0 .0 0 0 0
60721260 CLINTON .07/26/2021 .. 0 .0 0 0 0
60721305 ... CLINTON ... 10/21/2021 0. 0. 0] 0. ...0
60722236 ... CLINTON wevvivvviieeecceniineeecenieees Jeevneneeeeeene N [ 07/29/2022 0. 0. 0 0. ...0
60715280 .. DAVIESS ...eeeeeiieeeeeeneeeeeeemnneeeees Jeemmmeeeeeeene N e et 11/24/2015 0. 0. 0] 0. ...0
60719337 ... DAVIESS ...ovvvvviiiiiiininiinecennnineens Jevvneneeeeeenen N [ s 12/17/2019 0. 0. 0 0. ...0
60719338 ... DAVIESS ...eeeeeiieeeeeeneeeeeeemnneeeees Jeemmmeeeeeeene N e et 12/17/2019 0. 0. 0] 0. ...0
60713149 ... DEKALB ... 04/22/2013 0. 0. 0 0. ...0
60714185 .. DEKALB ... 06/09/2014 0. 0. 0. 0. ...0
60715244 ... GIBSON ... 07/28/2015 0. 0. 0 0. ...0
60715320 GIBSON . .11/30/2015 .. 0 .0 0 0 0
60720202 .. GIBSON ... 07/02/2020 .0, .0 0. 0. ...0
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60713216 .. HANCOCK ... 07/29/2013 0. 0. 0 0. ...0
60715221 ... 06/24/2015 0. 0. 0] 0. ...0
60718174 .. 04/13/2018 0. 0. 0 0. ...0
60719240 .08/22/2019 .. 0 .0 0 0 0
60718399 LAPORTE ... 12/18/2018 .. 0 .0 0 0 0
60716112 MADISON .. 01/12/2016 .. 0 .0 0 0 0
60715234 ... PIKE .... 06/25/2015 0. 0. 0 0. ...0
60720178 .. PIKE .... 05/14/2020 0. 0. 0] 0. ...0
60715202 ... PULASKI 04/24/2015 0. 0. 0 0. ...0
60716233 ... PULASKI ... 06/07/2016 0. 0. 0] 0. ...0
60714112 .. 03/19/2014 0. 0. 0 0. ...0
60723189 ... 10/31/2023 0. 0. 0. 0. ...0
60714270 .. SHELBY ... 11/13/2014 0. 0. 0 0. ...0
60718414 .. . | TIPPECANCE .. 11/14/2018 0. 0. 0] 0. ...0
60717192 TIPTON ... ... 05/18/2017 .. 0 .0 0 0 0
60715103 WARREN . .01/28/2015 .. 0 .0 0 0 0
60717319 WARREN . 10/19/2017 .. 0 .0 0 0 0
60714139 ... WHITE 03/27/2014 0. 0. 0] 0. ...0
60716258 .. 07/25/2016 0. 0. 0 0. ...0
60717112 .. COMANCHE .. 03/17/2017 0. 0. 0] 0. ...0
60717313 .. COMANCHE 11/16/2017 0. 0. 0 0. ...0
60721324 ... GRAY ... 01/06/2022 0. 0. 0] 0. ...0
60723160 .. GRAY .... 08/04/2023 0. 0. 0 0. ...0
60714220 ... GREELEY 09/09/2014 0. 0. 0] 0. ...0
60714165 .. 06/02/2014 0. 0. 0 0. ...0
60713292 WASHINGTON 1273172018 .. 0 .0 0 0 0
60720342 HENDERSON .09/25/2020 .. 0 .0 0 0 0
60723107 QUACHITA .02/28/2023 .. 0 .0 0 0 0
60718369 HURON ... ... 11/09/2018 .. 0 .0 0 0 0
60723180 INGHAM . .09/08/2023 .. 0 .0 0 0 0
60716194 .. TUSCOLA ... 04/28/2016 0. 0. 0 0. ...0
10239200 ... BLUE EARTH .. 06/15/2011 0. 0. 0] 0. ...0
60712210 .. BLUE EARTH .. 09/06/2012 0. 0. 0 0. ...0
60714296 ... BLUE EARTH .. 01/08/2015 0. 0. 0] 0. ...0
60714297 ... BLUE EARTH .. 01/08/2015 0. 0. 0 0. ...0
60716280 .. BLUE EARTH .. 09/30/2016 0. 0. 0] 0. ...0
60716333 BLUE EARTH 11/15/2016 .. 0 .0 0 0 0
60717202 BLUE EARTH .04/24/2017 .. 0 .0 0 0 0
60720137 BLUE EARTH .03/17/2020 .. 0 1 0 0 0
60720300 BLUE EARTH .08/19/2020 .. 0 .0 0 0 0
60721135 BLUE EARTH .02/03/2021 .. 0 .0 0 0 0
60718279 .. 06/14/2018 0. 0. 0] 0. ...0
60722137 ... CARVER .... 03/30/2022 0. 0. 0 0. ...0
60712195 ... CHIPPEWA .. 08/21/2012 0. 0. 0] 0. ...0
60711143 .. COTTONIOOD 12/08/2011 0. 0. 0 0. ...0
60712267 .. COTTONI0OD 12/14/2012 0. 0. 0] 0. ...0
60717144 .. COTTONIOOD 02/23/2017 0. 0. 0 0. ...0
60717146 .. COTTONI0OD 02/14/2017 0. 0. 0. 0. ...0
60717164 .. COTTONI0OD 03/14/2017 0. 0. 0 0. ...0
60718195 COTTONIOOD .. 04/10/2018 .. 0 .0 0 0 0
60719304 .. COTTONI00D 11/14/2019 .0, .0 0. 0. ...0
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60720184 .. 05/12/2020 0. 0. 0. 0 0. ...0
10651800 .. FARIBAULT ... 01/18/2005 0. 0. 0. 0] 0. ...0
60712156 .. FARIBAULT ... 05/24/2012 0. 0. 0. 0 0. ...0
60714164 FARIBAULT .04/23/2014 .. 0 0 .0 0 0 0
60714300 FARIBAULT .12/05/2014 .. 0 0 .0 0 0 0
60714307 FARIBAULT .02/08/2015 .. 0 0 .0 0 0 0
60715228 ... FARIBAULT ... 06/30/2015 0. 0. 0. 0 0. ...0
60717316 .. FARIBAULT ... 10/23/2017 0. 0. 0. 0] 0. ...0
60718162 .. FARIBAULT ... 03/22/2018 0. 0. 0. 0 0. ...0
60718254 ... FARIBAULT ... 06/13/2018 0. 0. 0. 0] 0. ...0
60719215 ... FARIBAULT ... 05/10/2019 0. 0. 0. 0 0. ...0
60720114 .. FARIBAULT ... 01/08/2020 0. 0. 0. 0. 0. ...0
60720147 .. FARIBAULT ... 03/06/2020 0. 0. 0. 0 0. ...0
60722103 ... FARIBAULT ... 01/05/2022 0. 0. 0. 0] 0. ...0
60718248 FREEBORN .. ... 06/26/2018 .. 0 0 .0 0 0 0
60718266 FREEBORN .. ... 06/28/2018 .. 0 0 .0 0 0 0
60720149 FREEBORN .. .03/24/2020 .. 0 0 .0 0 0 0
60722265 ... FREEBORN .. 12/15/2022 0. 0. 0. 0] 0. ...0
60713181 .. GOODHUE ... 07/03/2013 0. 0. 0. 0 0. ...0
60714183 .. 06/24/2014 0. 0. 0. 0] 0. ...0
60714277 .. 10/15/2014 0. 0. 0. 0 0. ...0
60714122 ... KANDIYOHI ... 02/18/2014 0. 0. 0. 0] 0. ...0
60712258 ... LINCOLN ... 11/28/2012 0. 0. 0. 0 0. ...0
10053700 .. 05/18/2010 0. 0. 0. 0] 0. ...0
60713297 ... 01/10/2014 0. 0. 0. 0 0. ...0
60714248 ....09/26/2014 .. 0 0 .0 0 0 0
60716326 ... 11/09/2016 .. 0 0 .0 0 0 0
60720346 .12/01/2020 .. 0 0 .0 0 0 0
60713106 .02/27/2013 .. 0 0 .0 0 0 0
60713107 MARTIN . .02/27/2013 .. 0 0 .0 0 0 0
60714176 .. .. |MARTIN ... 06/25/2014 0. 0. 0. 0 0. ...0
60717111 .. . |MARTIN .... 12/22/2016 0. 0. 0. 0] 0. ...0
60722106 .. MURRAY ... 12/29/2021 0. 0. 0. 0 0. ...0
60717140 .. .. | NOBLES ... 02/28/2017 0. 0. 0. 0] 0. ...0
60718101 .. . | OLMSTED . 02/27/2018 0. 0. 0. 0 0. ...0
60718376 .. OLMSTED 11/16/2018 0. 0. 0. 0] 0. ...0
60713287 OTTER TAIL .12/10/2013 .. 0 0 .0 0 0 0
60721155 REDWOOD .02/26/2021 .. 0 0 .0 0 0 0
60715137 RENVILLE . .06/12/2015 .. 0 0 .0 0 0 0
60716147 RENVILLE . .04/21/2016 .. 0 0 .0 0 0 0
60718239 RENVILLE . .04/26/2018 .. 0 0 .0 0 0 0
60722105 ... RENVILLE .... 12/17/2021 0. 0. 0. 0] 0. ...0
60722148 ... RENVILLE .... 02/11/2022 0. 0. 0. 0 0. ...0
60722175 ... RENVILLE .... 04/12/2022 0. 0. 0. 0] 0. ...0
60722206 ... RENVILLE . 06/17/2022 0. 0. 0. 0 0. ...0
60722155 ... STEARNS ... 04/27/2022 0. 0. 0. 0] 0. ...0
60719271 .. STEELE .... 10/04/2019 0. 0. 0. 0 0. ...0
60711151 .. .. |SWIFT 01/09/2012 0. 0. 0. 0. 0. ...0
60716188 .. [ SWIFT .. 04/27/2016 0. 0. 0. 0 0. ...0
60716213 SWIFT 06/13/2016 .. 0 0 .0 0 0 0
60716231 .. SWIFT .. 06/22/2016 0. .0, .0 0. 0. ...0
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60717182 .. 05/02/2017 0. 0. 0. 0 0. ...0
10284100 .. WASECA ... 07/14/2011 0. 0. 0. 0] 0. ...0
60713126 .. WASECA ... 04/15/2013 0. 0. 0. 0 0. ...0
60720197 WASECA . .05/07/2020 .. 0 0 .0 0 0 0
60722115 WASECA . .01/26/2022 .. 0 0 .0 0 0 0
60724126 WASECA . .02/29/2024 .. 0 0 .0 0 0 0
60716266 .. WATONWAN . 08/08/2016 0. 0. 0. 0 0. ...0
60715156 .. WILKIN ... 04/30/2015 0. 0. 0. 0] 0. ...0
60715309 ... WILKIN ... 11/12/2015 0. 0. 0. 0 0. ...0
60724117 .. WILKIN ... 02/21/2024 0. 0. 0. 0] 0. ...0
60724119 ... WILKIN ... 02/13/2024 0. 0. 0. 0 0. ...0
60713191 .. YELLOW MEDICINE .... 08/05/2013 0. 0. 0. 0. 0. ...0
60714209 ... YELLOW MEDICINE .... 08/04/2014 0. 0. 0. 0 0. ...0
60715229 ... YELLOW MEDICINE .... 06/26/2015 0. 0. 0. 0] 0. ...0
60717117 YELLOW MEDICINE . ... 01/06/2017 .. 0 0 .0 0 0 0
60717220 YELLOW MEDICINE . ... 06/07/2017 .. 0 0 .0 0 0 0
60718186 YELLOW MEDICINE . .. 04/06/2018 .. 0 0 .0 0 0 0
60719148 .. YELLOW MEDICINE .... 02/01/2019 0. 0. 0. 0] 0. ...0
60724103 ... YELLOW MEDICINE .... 12/22/2023 0. 0. 0. 0 0. ...0
60720210 .. CALLAWAY 06/16/2020 0. 0. 0. 0] 0. ...0
60713166 .. CARROLL ... 05/20/2013 0. 0. 0. 0 0. ...0
60721215 ... CARROLL ... 05/26/2021 0. 0. 0. 0] 0. ...0
60721256 ... CARROLL ... 09/16/2021 0. 0. 0. 0 0. ...0
60717158 .. .. |DAVIESS ... 04/18/2017 0. 0. 0. 0] 0. ...0
60718176 .. . [DAVIESS ... 03/01/2018 0. 0. 0. 0 0. ...0
60716291 GENTRY . ... 10/28/2016 .. 0 0 .0 0 0 0
60718272 HARRISON ... 06/12/2018 .. 0 0 .0 0 0 0
60716242 JACKSON ... 08/01/2016 .. 0 0 .0 0 0 0
60719275 MONROE . 1171572019 .. 0 0 .0 0 0 0
60722262 MONRCE ... 12/27/2022 .. 0 0 .0 0 0 0
60720349 ... MONTGOMERY .. 12/18/2020 0. 0. 0. 0 0. ...0
60721234 ... RALLS .. 05/06/2021 0. 0. 0. 0] 0. ...0
11007200 .. 09/01/2012 0. 0. 0. 0 0. ...0
60716136 .. BOLIVAR ... 02/17/2016 0. 0. 0. 0] 0. ...0
60715219 ... COAHOMA ... 06/10/2015 0. 0. 0. 0 0. ...0
60720118 .. COAHOMA ... 02/06/2020 0. 0. 0. 0] 0. ...0
60716117 LEFLORE 02/11/2016 .. 0 0 .0 0 0 0
60720246 SHARKEY ... .06/29/2020 .. 0 0 .0 0 0 0
10678000 SUNFLOWER ... 06/08/2009 .. 0 0 .0 0 0 0
60717105 SUNFLOWER ... 01/04/2017 .. 0 0 .0 0 0 0
60720104 SUNFLOWER .12/20/2019 .. 0 0 .0 0 0 0
60720331 ... SUNFLOVER ... 10/29/2020 0. 0. 0. 0] 0. ...0
60721106 .. SUNFLOWER ... 12/16/2020 0. 0. 0. 0 0. ...0
60712287 .. 02/12/2013 0. 0. 0. 0] 0. ...0
60712295 ... 01/24/2013 0. 0. 0. 0 0. ...0
60714208 .. 07/22/2014 0. 0. 0. 0] 0. ...0
60711172 .. CHOUTEAU .. 01/06/2012 0. 0. 0. 0 0. ...0
60713308 .. CHOUTEAU .. 01/15/2014 0. 0. 0. 0. 0. ...0
60715281 .. CHOUTEAU .. 08/20/2015 0. 0. 0. 0 0. ...0
60717143 CHOUTEAU .08/14/2017 .. 0 0 .0 0 0 0
60717321 .. CHOUTEAU . 11/07/2017 0. .0, .0 0. 0. ...0
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60718110 .. . | CHOUTEAU .. 01/19/2018 0. 0. 0. 0 0. ...0
60720253 ... CHOUTEAU .. 06/17/2020 0. 0. 0. 0] 0. ...0
60715113 .. CUSTER ... 03/31/2015 0. 0. 0. 0 0. ...0
60716137 CUSTER . ... 04/18/2016 .. 0 0 .0 0 0 0
60718214 CUSTER . ... 05/18/2018 .. 0 0 .0 0 0 0
60720134 CUSTER . .02/14/2020 .. 0 0 .0 0 0 0
60720231 ... CUSTER ... 06/24/2020 0. 0. 0. 0 0. ...0
60720325 ... CUSTER ... 10/02/2020 0. 0. 0. 0] 0. ...0
60722198 ... CUSTER ... 06/02/2022 0. 0. 0. 0 0. ...0
60722235 ... CUSTER ... 09/19/2022 0. 0. 0. 0] 0. ...0
60714197 .. FERGUS .... 08/04/2014 0. 0. 0. 0 0. ...0
60717159 .. FERGUS .... 03/03/2017 0. 0. 0. 0. 0. ...0
60720228 ... FERGUS .... 05/08/2020 0. 0. 0. 0 0. ...0
60720257 ... 06/16/2020 0. 0. 0. 0] 0. ...0
60720354 GALLATIN . .12/16/2020 .. 0 0 .0 0 0 0
60716120 GARFIELD . .01/29/2016 .. 0 0 .0 0 0 0
60719174 GARFIELD . .03/06/2019 .. 0 0 .0 0 0 0
60716145 .. JUDITH BASIN .. 02/25/2016 0. 0. 0. 0] 0. ...0
60721308 .. JUDITH BASIN .. 11/22/2021 0. 0. 0. 0 0. ...0
60715343 ... 01/06/2016 0. 0. 0. 0] 0. ...0
60720150 .. 03/11/2020 0. 0. 0. 0 0. ...0
60722154 ... 03/24/2022 0. 0. 0. 0] 0. ...0
60711102 .. 06/01/2011 0. 0. 0. 0 0. ...0
60716150 .. MCCONE ... 04/07/2016 0. 0. 0. 0] 0. ...0
60719190 .. MEAGHER 04/18/2019 0. 0. 0. 0 0. ...0
60722253 PARK ... 1171072022 .. 0 0 .0 0 0 0
60719193 PETROLEUM .06/02/2019 .. 0 0 .0 0 0 0
60720333 PONDERA ... .09/30/2020 .. 0 0 .0 0 0 0
60716336 POWDER RIVER ... 01/05/2017 .. 0 0 .0 0 0 0
60720136 POWDER RIVER ...10/13/2020 .. 0 0 .0 0 0 0
60713108 .. ROSEBUD 01/01/2013 0. 0. 0. 0 0. ...0
60714152 ... ROSEBD ... 04/04/2014 0. 0. 0. 0] 0. ...0
60717153 .. ROSEBLD ... 03/07/2017 0. 0. 0. 0 0. ...0
60717251 .. ROSEBD ... 08/01/2017 0. 0. 0. 0] 0. ...0
60718357 .. ROSEBLD ... 10/18/2018 0. 0. 0. 0 0. ...0
60714253 ... SHERIDAN . 10/16/2014 0. 0. 0. 0] 0. ...0
60714293 TOOLE .. 12/17/2014 .. 0 0 .0 0 0 0
60715331 TOOLE .11/04/2015 .. 0 0 .0 0 0 0
60718130 TOOLE .. 01/31/2018 .. 0 0 .0 0 0 0
60720366 WHEATLAND .12/01/2020 .. 0 0 .0 0 0 0
60722208 WHEATLAND .05/12/2022 .. 0 0 .0 0 0 0
60722209 ... WHEATLAND ... 05/12/2022 0. 0. 0. 0] 0. ...0
60723144 ... WHEATLAND ... 07/17/2023 0. 0. 0. 0 0. ...0
60716275 .. 11/30/2016 0. 0. 0. 0] 0. ...0
60718299 ... 08/07/2018 0. 0. 0. 0 0. ...0
60723184 ... BOTTINEAU ... 11/03/2023 0. 0. 0. 0] 0. ...0
60724116 .. BOTT INEAU 02/27/2024 0. 0. 0. 0 0. ...0
60713269 ... 11/12/2013 0. 0. 0. 0. 0. ...0
60714283 ... 11/18/2014 0. 0. 0. 0 0. ...0
60715112 .02/18/2015 .. 0 0 .0 0 0 0
0. .0, .0 0. 0. ...0

60715150 ..

04/15/2015
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60715173 .. CASS ... 05/14/2015 0. 0. 0 0. ...0
60715192 ... CASS ... 05/28/2015 0. 0. 0] 0. ...0
60715208 ... CASS ... 06/03/2015 0. 0. 0 0. ...0
60715261 CASS . .07/29/2015 .. 0 .0 0 0 0
60716122 CASS . .03/14/2016 .. 0 .0 0 0 0
60716128 CASS . 02/17/2016 .. 0 .0 0 0 0
60717113 .. CASS ... 02/13/2017 0. 0. 0 0. ...0
60719203 ... CASS ... 05/09/2019 0. 0. 0] 0. ...0
60720341 ... CASS ... 10/14/2020 0. 0. 0 0. ...0
60722184 ... 04/20/2022 0. 0. 0] 0. ...0
60715285 ... LAMOURE ... 09/17/2015 0. 0. 0 0. ...0
60716130 .. RANSOM ... 02/04/2016 0. 0. 0. 0. ...0
60716225 ... RANSOM ... 07/27/2016 0. 0. 0 0. ...0
60720259 ... RANSOM ... 07/16/2020 0. 0. 0] 0. ...0
60720324 RANSOM . .10/14/2020 .. 0 .0 0 0 0
60720348 RANSOM . .12/16/2020 .. 0 .0 0 0 0
60721318 RANSOM . 1272272021 .. 0 .0 0 0 0
60721321 ... RANSOM ... 12/22/2021 0. 0. 0] 0. ...0
60723178 .. RANSOM ... 10/05/2023 0. 0. 0 0. ...0
60713260 .. RICHLAND 10/16/2013 0. 0. 0] 0. ...0
60716298 .. RICHLAND .. 12/01/2016 0. 0. 0 0. ...0
60718244 ... RICHLAND .. 06/14/2018 0. 0. 0] 0. ...0
60716308 .. SARGENT ... 11/16/2016 0. 0. 0 0. ...0
60716321 .. SARGENT ... 12/12/2016 0. 0. 0] 0. ...0
60715143 ... 05/13/2015 0. 0. 0 0. ...0
60717268 .09/19/2017 .. 0 .0 0 0 0
60721157 .03/17/2021 .. 0 .0 0 0 0
60713147 ANTELOPE . .04/24/2013 .. 0 .0 0 0 0
60717122 BOX BUTTE ... 03/01/2017 .. 0 .0 0 0 0
60718118 BOX BUTTE .. 03/01/2018 .. 0 .0 0 0 0
60720328 ... BUFFALO ... 10/13/2020 0. 0. 0 0. ...0
11019500 .. CASS ... 09/01/2009 0. 0. 0] 0. ...0
60714117 .. DODGE ... 01/21/2014 0. 0. 0 0. ...0
60717255 ... . | FILLMORE .... 08/28/2017 0. 0. 0] 0. ...0
60718116 .. .. [FILLMORE .... 12/21/2017 0. 0. 0 0. ...0
60718117 .. . | FILLMORE .... 02/02/2018 0. 0. 0] 0. ...0
60719189 FILLMORE . .05/31/2019 .. 0 .0 0 0 0
60723210 FILLMORE . .11/03/2023 .. 0 .0 0 0 0
60721314 HOLT ... .12/0172021 .. 0 .0 0 0 0
60713121 KEITH .04/04/2013 .. 0 .0 0 0 0
60717256 SALINE . .. 08/28/2017 .. 0 .0 0 0 0
60718228 .. SALINE .... 04/10/2018 0. 0. 0] 0. ...0
60715127 .. SAUNDERS .. 04/14/2015 0. ..235 |.. 0 0. ...0
10012000 .. THAYER ... 01/25/2010 0. 0. 0] 0. ...0
60718390 .. THAYER ... 11/15/2018 0. 0. 0 0. ...0
60718315 .. THOMAS ... 08/24/2018 0. 0. 0] 0. ...0
60712134 ... YORK ... 05/07/2012 0. 0. 0 0. ...0
60714259 ... YORK ... 10/30/2014 0. 0. 0. 0. ...0
60717335 ... YORK ... 11/20/2017 0. 0. 0 0. ...0
60721127 CATRON . .02/22/2021 .. 0 .0 0 0 0
60718385 .. CHAVES ... 12/12/2018 .0, .0 0. 0. ...0
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60719258 ... CHAVES ... 09/18/2019 0. 0. 0. 0 ... 17,000 |... 0. ...0
60723165 ... CHAVES ... 07/26/2023 0. 0. 0. 0] .. 30,000 |... 0. ...0
60720251 ... COLFAX .... 06/09/2020 0. 0. 0. 0 0. ...0
60719225 DONA ANA 06/10/2019 .. 0 0 .0 0 0 0
60719300 DONA ANA 1271172019 .. 0 0 .0 0 0 0
60720375 DONA ANA 01/07/2021 .. 0 0 .0 0 0 0
60721112 .. DONA ANA .. 02/10/2021 0. 0. 0. 0 0. ...0
60722144 ... DONA ANA .. 02/25/2022 0. 0. 0. 0] 0. ...0
60722213 ... DONA ANA .. 06/22/2022 0. 0. 0. 0 0. ...0
60721176 .. HARDING ... 04/05/2021 0. 0. 0. 0] 0. ...0
60721265 ... HARDING ... 10/26/2021 0. 0. 0. 0 0. ...0
60723138 ... HARDING ... 05/30/2023 0. 0. 0. 0. 0. ...0
60718412 .. HIDALGO ... 12/20/2018 0. 0. 0. 0 0. ...0
60717305 .. 10/03/2017 0. 0. 0. 0] 0. ...0
60718400 ... 06/07/2019 .. 0 0 .0 0 0 0
60717265 .09/28/2017 .. 0 0 .0 0 0 0
60718295 06/20/2018 .. 0 0 .0 0 0 0
60714275 ... 12/09/2014 0. 0. 0. 0] 0. ...0
60714224 ... 09/23/2014 0. 0. 0. 0 0. ...0
60721202 ... 06/04/2021 0. 0. 0. 0] 0. ...0
60719113 .. 01/04/2019 0. 0. 0. 0 0. ...0
60718418 .. 12/11/2018 0. 0. 0. 0] 0. ...0
60720106 .. CLACKAMAS ... 01/24/2020 0. 0. 0. 0 0. ...0
60717287 .. GILLIAM 10/12/2017 0. 0. 0. 0] 0. ...0
60718236 .. HARNEY . 06/15/2018 0. 0. 0. 0 0. ...0
10059700 LINN . .09/01/2012 .. 0 0 .0 0 0 0
60722113 LINN . .02/10/2022 .. 0 0 .0 0 0 0
60715187 MALHEUR .05/08/2015 .. 0 0 .0 0 0 0
60715188 MALHEUR .05/08/2015 .. 0 0 .0 0 0 0
60717119 MALHEUR .02/02/2017 .. 0 0 .0 0 0 0
60721166 .. MALHEWR ... 04/01/2021 0. 0. 0. 0 0. ...0
60714162 .. MARION ... 06/09/2014 0. 0. 0. 0] 0. ...0
60717131 .. MARION ... 02/27/2017 0. 0. 0. 0 0. ...0
60718242 ... MARION ... 06/15/2018 0. 0. 0. 0] 0. ...0
60723109 ... MARION ... 03/16/2023 0. 0. 0. 0 0. ...0
60720214 ... MORROW . 05/14/2020 0. 0. 0. 0] 0. ...0
60721146 POLK .... .02/25/2021 .. 0 0 .0 0 0 0
60711183 UMATILLA . ... 01/17/2012 .. 0 0 .0 0 0 0
60711184 UVATILLA . ... 0171772012 .. 0 0 .0 0 0 0
60712143 UMATILLA . ... 08/16/2012 .. 0 0 .0 0 0 0
60714146 UVATILLA . .03/10/2014 .. 0 0 .0 0 0 0
60715336 ... UATILLA ... 02/19/2016 0. 0. 0. 0] 0. ...0
60717241 .. WATILLA .... 06/26/2017 0. 0. 0. 0 0. ...0
60717242 ... UATILLA ... 06/26/2017 0. 0. 0. 0] 0. ...0
60721286 .. WATILLA .... 10/21/2021 0. 0. 0. 0 0. ...0
60721306 .. UATILLA ... 11/05/2021 0. 0. 0. 0] 0. ...0
60722142 ... UATILLA . 04/05/2022 0. 0. 0. 0 0. ...0
60717127 .. 03/07/2017 0. 0. 0. 0. 0. ...0
60718217 .. 06/01/2018 0. 0. 0. 0 0. ...0
60720318 .. 10/01/2020 .. 0 0 .0 0 0 0
60716171 . | WALLOWA ... 04/20/2016 0. .0, .0 0. 0. ...0
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60717245 ... BROWN ... 07/20/2017 0. 0. 0. 0 0. ...0
60717318 .. BROWN ... 11/27/2017 0. 0. 0. 0] 0. ...0
60718200 .. BROWN ... 05/10/2018 0. 0. 0. 0 0. ...0
60718371 BROIN .11/29/2018 .. 0 0 .0 0 0 0
60719202 BROIN .06/15/2019 .. 0 0 .0 0 0 0
60722150 BUTTE . .05/03/2022 .. 0 0 .0 0 0 0
60718179 .. CAMPBELL 04/27/2018 0. 0. 0. 0 0. ...0
60717333 ... EDMUNDS ... 12/21/2017 0. 0. 0. 0] 0. ...0
60717257 .. 08/30/2017 0. 0. 0. 0 0. ...0
60716261 .. 07/27/2016 0. 0. 0. 0] 0. ...0
60717160 .. . 03/16/2017 0. 0. 0. 0 0. ...0
60717276 .. HAAKON ... 08/09/2017 0. 0. 0. 0. 0. ...0
60720213 ... HAAKON ... 06/09/2020 0. 0. 0. 0 0. ...0
60721170 .. HARDING . 05/03/2021 0. 0. 0. 0] 0. ...0
60712274 HYDE . 1271972012 .. 0 0 .0 0 0 0
60713224 HYDE . ... 08/07/2013 .. 0 0 .0 0 0 0
60716237 HYDE . .. 07/19/2016 .. 0 0 .0 0 0 0
60713185 .. JACKSON ... 06/26/2013 0. 0. 0. 0] 0. ...0
60712137 .. LYMAN .. 04/04/2012 0. 0. 0. 0 0. ...0
60712261 .. LYMAN .. 10/25/2012 0. 0. 0. 0] 0. ...0
60714285 ... LYMAN .. 11/26/2014 0. 0. 0. 0 0. ...0
60721125 ... LYMAN .. 03/04/2021 0. 0. 0. 0] 0. ...0
60724105 ... 01/08/2024 0. 0. 0. 0 0. ...0
60723202 ... 10/10/2023 0. 0. 0. 0] 0. ...0
60712130 .. 03/28/2012 0. 0. 0. 0 0. ...0
60717252 MELLETTE . 08/01/2017 .. 0 0 .0 0 0 0
10669500 PENNINGTON .. .06/02/2007 .. 0 0 .0 0 0 0
60713209 PENNINGTON .. 06/17/2013 .. 0 0 .0 0 0 0
60716172 PENNINGTON .. .03/29/2016 .. 0 0 .0 0 0 0
60722109 ROBERTS .02/10/2022 .. 0 0 .0 0 0 0
60717300 .. 10/11/2017 0. 0. 0. 0 0. ...0
60718170 .. 05/02/2018 0. 0. 0. 0] 0. ...0
60717310 .. 10/23/2017 0. 0. 0. 0 0. ...0
60718263 .. WALWORTH . 06/27/2018 0. 0. 0. 0] 0. ...0
60716247 .. SHELBY ... 08/24/2016 0. 0. 0. 0 0. ...0
60721206 .. SHELBY ... 05/26/2021 0. 0. 0. 0] 0. ...0
60721207 TIPTON . .05/04/2021 .. 0 0 .0 0 0 0
60716177 .. . | ARCHER . .04/29/2016 .. 0 0 .0 0 0 0
60718285 BOWIE ... 08/09/2018 .. 0 0 .0 0 0 0
60718368 CLAY . ... 10/31/2018 .. 0 0 .0 0 0 0
60717295 DALLAM . .. 1170172017 .. 0 0 .0 0 0 0
60723171 .. 08/30/2023 0. 0. 0. 0] 0. ...0
10004800 .. 12/15/2009 0. 0. 0. 0 0. ...0
60711118 .. 12/01/2011 0. 0. 0. 0] 0. ...0
60724134 ... 04/03/2024 0. 0. 0. 0 0. ...0
60724109 ... MONTAGUE . 12/27/2023 0. 0. 0. 0] 0. ...0
60720207 .. PARVER ... 05/15/2020 0. 0. 0. 0 0. ...0
19547200 ... ROBERTS ... 07/13/1990 0. 0. 0. 0. 0. ...0
60720250 ... WILLTAMSON .. 06/03/2020 0. 0. 0. 0 0. ...0
60721138 WILL [ AMSON .03/29/2021 .. 0 0 .0 0 0 0
60721328 .. WILL TAMSON .. 02/02/2022 0. .0, .0 0. 0. ...0




€l'co3

STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL 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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60723168 .. WILL [ AMSON 08/23/2023 0. 0. 0. 0 0. ...0
60721211 .. 07/19/2021 0. 0. 0. 0] 0. ...0
60723170 .. 12/01/2023 0. 0. 0. 0 0. ...0
11630900 07/31/2008 .. 0 0 .0 0 0 0
11635800 .09/03/2009 .. 0 0 .0 0 0 0
60722201 .06/03/2022 .. 0 0 .0 0 0 0
60711182 .. BENTON ... 01/13/2012 0. 0. 0. 0 0. ...0
60712252 ... FRANKLIN ... 11/27/2012 0. 0. 0. 0] 0. ...0
60715110 .. .. |FRANKLIN ... 01/30/2015 0. 0. 0. 0 0. ...0
60718181 .. . | FRANKLIN . 05/03/2018 0. 0. 0. 0] 0. ...0
60713195 ... 06/10/2013 0. 0. 0. 0 0. ...0
60714267 .. 10/15/2014 0. 0. 0. 0. 0. ...0
60715109 .. 01/12/2015 0. 0. 0. 0 0. ...0
60715184 .. 04/16/2015 0. 0. 0. 0] 0. ...0
60716101 1273072015 .. 0 0 .0 0 0 0
60717231 .06/29/2017 .. 0 0 .0 0 0 0
60717302 .. 1071172017 .. 0 0 .0 0 0 0
60718300 .. 08/09/2018 0. 0. 0. 0] 0. ...0
60718301 .. 08/09/2018 0. 0. 0. 0 0. ...0
60718359 ... 09/14/2018 0. 0. 0. 0] 0. ...0
60719312 ... 10/29/2019 0. 0. 0. 0 0. ...0
60720122 ... 03/13/2020 0. 0. 0. 0] 0. ...0
60720179 .. 05/01/2020 0. 0. 0. 0 0. ...0
60720310 .. 09/17/2020 0. 0. 0. 0] 0. ...0
60720356 ... 10/21/2020 0. 0. 0. 0 0. ...0
60721190 .04/14/2021 .. 0 0 .0 0 0 0
60723127 .04/06/2023 .. 0 0 .0 0 0 0
60723175 .09/15/2023 .. 0 0 .0 0 0 0
60723195 .01/08/2024 .. 0 0 .0 0 0 0
10008500 .12/09/2009 .. 0 0 .0 0 0 0
60715126 .. LINCOLN ... 03/03/2015 0. 0. 0. 0 0. ...0
60712281 .. OKANOGAN .. 11/29/2012 0. 0. 0. 0] 0. ...0
60712282 ... OKANOGAN .. 11/29/2012 0. 0. 0. 0 0. ...0
60713218 .. OKANOGAN .. 07/09/2013 0. 0. 0. 0] 0. ...0
60715256 ... OKANOGAN .. 08/07/2015 0. 0. 0. 0 0. ...0
60718355 ... OKANOGAN .. 10/15/2018 0. 0. 0. 0] 0. ...0
60719297 OKANOGAN .. ... 11/07/2019 .. 0 0 .0 0 0 0
60720160 OKANOGAN .. .06/04/2020 .. 0 0 .0 0 0 0
60719141 SKAGIT . .01/31/72019 .. 0 0 .0 0 0 0
60719242 SKAGIT . .06/21/2019 .. 0 0 .0 0 0 0
60712306 SPOKANE 08/01/2013 .. 0 0 .0 0 . 0 0
10037000 .. WHITMAN ... 05/24/2010 0. 0. 0. 0] 19 770 |... 0. ...0
60723173 ... YAKIMA 09/28/2023 0. 0. 0. 0 ... 100,894 |... 0. ...0
60720157 .. JEFFERSON ... 05/05/2020 0. 0. 0. 0] ... 112,554 |... 0. ...0
60713258 ... LAFAYETTE ... 08/29/2013 0. 0. 0. 0 .. 108,804 |... 0. ...0
60718105 .. LAFAYETTE ... 01/04/2018 0. 0. 0. 0] 0. ...0
60718311 .. LAFAYETTE 08/03/2018 0. 0. 0. 0 0. ...0
60714271 .. 11/20/2014 0. 0. 0. 0. 0. ...0
60719153 ... 02/27/2019 0. 0. 0. 0 0. ...0
60719154 .02/27/2019 .. 0 0 .0 0 0 0
60722204 .. PORTAGE ... 07/01/2022 0. .0, .0 0. 0. ...0
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WALWORTH 04/20/2022 L 1 | N N (U [V [V S A3 PO [V [V 0
ALBANY 07/02/2012 0.
ALBANY . ...07/02/2012 0
... |BIG HORN ...05/06/2021 0. .
. [ JOHNSON . 05/07/2007 0 11,500 |..
NATRONA . 04/03/2013 0. PV 6,942 |.. 0.
0299999. Mortgages with partial repayments 0 0 1,740 0 0 43,541,474 0 (21,575,000) (21,575,000)
160001076 ... |WASHINGTON 54,096,000 |........ 54,249,707 |.... .0 L0 54,249,707 |..oovvvvveveneennnn 0 [, 108,345,707 |........ 53,050,600 [........cceeeen 0 e (55,295, 107)|........ (55,295, 107),
0499999. Mortgages transferred 54,096,000 54,249,707 0 0 0 54,249,707 0 108,345,707 53,050,600 0 (55,295,107) (55,295,107)
0599999 - Totals 164,666,626 54,249,707 1,740 0 0 54,251,447 0 217,963,554 206,472,9% 0 (76,870, 107) (76,870, 107)
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000000-00-0 ......... AB-LEND ..o | e [, DE.......... AB Private Credit Investors LLC ...coevvvvvveeevieeeiiiiiiiiiins fooiiiiiin s ceeeeens ....05/01/2024 ...|...... P R 110,000,000 [.....eevvenennnnninnnnnnnnees [0 Y O [ PP 100.000
1899999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Affiliated 110,000,000 0 0 XXX
000000-00-0 ......... ACCEL LEADERS 4 L.P. .. [WILMINGTON . ..| ACCEL PARTNERS .|-..06/15/2022 ... |...... 1... .0 . . . 0.490
000000-00-0 ......... AESF VI B L.P. ...... . | SCOTLAND ... ...| AESF VI GP LIMITED ... . |--..10719/2016 ...|...... L2 2,607,111 L ... 7.440
000000-00-0 ......... ALTARIS HEALTH PARTNERS IV, L.P. ... DOVER .... JAHP IV, GPLLP. e ....06/29/2017 ... {...... . ...953,778 |... ... 1.040
000000-00-0 . ..|ALTARIS HEALTH PARTNERS V, L.P. . DOVER . ALTARIS CAPITAL PARTNERS, LLC ... ..12/19/2019 . .226,668 |.. .. 18,506,625 2.040
000000-00-0 . ..| AMERICAN SECURITIES PARTNERS VIII, L.P. WILMINGTON . AMERICAN SECURITIES ASSOCIATES VIII, L.L.C. ..02/23/2018 . (449,855) ... 5,735,498 0.330
000000-00-0 . ..|APOLLO INVESTMENT FUND IX, L.P. . WILMINGTON . APOLLO ADVISORS IX, L.P. .... ..05/15/2017 . (110,105) |.. 8,811,855 0.270
000000-00-0 . ..|APOLLO INVESTMENT FUND X, L.P. WILMINGTON . APOLLO ADVISORS X, L.P. ..08/03/2022 . .. (4,831)].. ..28,018,148 0.390
000000-00-0 . ..| ARDIAN EXPANSION FUND IV .. PARIS . ARDIAN France S.A ....... . 11/713/2015 . L 74,313 .. ...533,600 1.110
000000-00-0 . ..| ARDIAN LBO FUND VI A .... PARIS . ARDIAN LBO FUND VI A S.L.P. ..00/30/2016 . . 348,303 |.. 632,559 0.840
000000-00-0 . ..| ARDIAN PRIVATE DEBT IV S.C.S., SICAV-RAIF LUXEMBOURG . ARDIAN PRIVATE DEBT IV S.C.S., SICAV-RAIF ..11/16/2017 . 112,265 |.. .4,955,354 1.410
000000-00-0 . ..| ARES CLIMATE INFRASTRUCTURE PARTNERS, L.P. WILMINGTON . ARES MANAGEMENT CORP ... ..00/04/2020 . ..2,722 |.. 5,343,828 2.470
000000-00-0 . ..| ARSENAL CAPITAL PARTNERS GROWTH LP WILMINGTON . ARSENAL CAPITAL INVESTME .. 1170172021 . . 1,409,325 |.. .. 10,147,379 1.100
000000-00-0 . ..| ARSENAL CAPITAL PARTNERS IV, LP . WILMINGTON . ARSENAL CAPITAL MANAGEMENT IV, LP . ..10/07/2016 . .129,739 |.. 1,976,248 1.040
000000-00-0 . ..| ARSENAL CAPITAL PARTNERS V, LP WILMINGTON . ARSENAL CAPITAL MANAGEMENT V, LP .. ..03/29/2019 . ... 8,657 |.. 2,464,864 0.740
000000-00-0 . ..| ARSENAL CAPITAL PARTNERS VI LP .. | WILMINGTON . ARSENAL CAPITAL INVESTMENT VI LP .. ..11/0172021 . . 1,853,394 |.. .. 12,219,818 0.430
000000-00-0 . ..|ASF VII BL.P. ... . | SCOTLAND . ASF VIT GP LIMITED ... ..05/21/2015 . .260,694 |.. 4,157,072

000000-00-0
000000-00-0
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0

ASF VIII B L.P. ..
AVP CAPITAL Il S.L.P. ........
..| AVP DIVERSIFIED |1 S.L.P.
..| AVP DIVERSIFIED 111 S.L.P. ..
..| AXA EARLY SECONDARY FUND V B L.P.
..| BLACKROCK IMPACT OPPORTUNITIES FUND, L.P.
..| BONACCORD CAPITAL PARTNERS I, L.P.
..| BONACCORD CAPITAL PARTNERS |1, L.P. ..

..| BROOKFIELD GLOBAL TRANSITION FUND B, L.P.
CARLYLE PARTNERS VII, L.P. .oeoeiiiiiiiennn

SCOTLAND ...

. {ASF VI1I GP LIMITED .
. |Paris, FR

.| AXA Venture Partners S.A.S. ...
Paris, FR AXA Venture Partners S.A.S.
PARIS . AXA Venture Partners S.A.S.
........ .GBR. AXA PRIVATE EQUITY UK LIMITED ...

WILMINGTON . BlackRock Impact Opportunities LLC
WILMINGTON . ABERDEEN CAPITAL MANAGEMENT, LLC. .
CAYMAN SLAND BONACCORD CAPITAL COMPANY I1, LLC .
WILMINGTON . Brookfield Global Transition Fund GP, LP .
WILMINGTON . .| CARLYLE INVESTMENT MANAGEMENT, LLC

. |---.00/21/2018 ...
....09/3072021 ...
..09/30/2021 .

..06/15/2023 .

..09/12/2012 .

..10/07/2022 .

..06/15/2021 .

..07/0172023 .

..06/13/2022 .

«|----02/23/2018 ...
...01/01/2023 ...

. 1,591,673
. 9,251,678
. 457,205 |..
. 1,187,657 |..
.260,575 |..
.491,667 |..
L 1,217,442 |..
. 1,465,621 |..
. 181,967 |..
....123,716

..21,040,031 |...
.. 18,431,520 |...
1,821,720
.. 13,309,272
3,898,218
..10,237,978
.. 10,296,893
.. 15,208,312
.. 12,617,061
... 1,326,3% |...

000000-00-0 CRESTLINE OPPORTUNITY FUND V ONSHORE T/STE, L.P. DOVER .. CRESTLINE OPPORTUNITY V GP, LLC . R 1,139,718
000000-00-0 . ..| CVI CLEAN ENERGY FUND A 11 LP ..o WILMINGTON . CarVal CEF II GPLP .......... ..01/06/2023 . .750,000 |..
000000-00-0 . ..| GCM GROSVENOR PRIVATE EQUITY STRATEGIES 2007 SERIES, L.P. NEW YORK GCM GROSVENOR PRIVATE EQUITY ..06/22/2007 . .. 22,000 |..

000000-00-0 GCM GROSVENOR SECONDARY OPPORTUNITY FUND, L.P. ................. WILMINGTON . ..| GOM PROJECT R GP, L.P. ....... . |---.03/18/2015 ... 18,277
000000-00-0 GENERAL ATLANTIC BNZ COMPANION FUND L.P. . WILMINGTON . .| Viewpoint Ventures Management LLC . ....12/19/2022 ... .2,145,774
000000-00-0 . ..| GENERAL ATLANTIC PARTNERS, L.P. (2016) .... NEW YORK GENERAL ATLANTIC LLC ... ..05/20/2016 . ...(101,453) ..

S WL W LW S S SO W0 W LW WL WW L
o oboooobooo oo o000 0o 0000000000000 oo

000000-00-0 GENERAL ATLANTIC SERVICE COMPANY, L.P. (2021) ... .| GENERAL ATLANTIC LLC ... ...03/19/2021 ... . 1,746,615

Delaware, Bermuda or the Cayman Islands

000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0

..|OAK HILL CAPITAL PARTNERS V (ONSHORE), L.P.
..| OAK HILL CAPITAL PARTNERS VI, LP
..|PRIMAVERA CAPITAL FUND 11 L.P.
..| PRIMAVERA CAPITAL FUND 11 L.P.
PROVIDENCE EQUITY PARTNERS VI, L.P. .....

CAYMAN |SLAND
WILMINGTON .
CAYMAN SLAND
HONG KONG ..
WILMINGTON .

OHCP GENPAR V, L.P.
OHCP GenPar VI, L.P. .
PRIMAVERA CAPITAL GP Il LTD
PRIMAVERA CAPITAL GROLP .....
- | PROVIDENCE EQUITY GP VI, L.P. vvviieiiiiiiiiiiiiiiiiien,

..07/25/2019 .
..07/01/2022 .
..11/18/2015 .
..06/27/2018 .
...11/09/2006 ...

1,512,842
.. 12,605,898
1,110,934
...576,868
...974,184 |...

.(16,331)[..
..... (2,442)

000000-00-0 GENERAL ATLANTIC, L.P. ............. based on the underlying partnership ... ..{General Atlantic LLC ....02/28/2024 ... 1 . 1,440,058 ....0 . .
000000-00-0 . ..|GENSTAR CAPITAL PARTNERS XI, LP .....evvvvviriiiiiinniiiniinniininniniinnnns | svvveennnnnnns . DE.. GENSTAR PARTNERS XI, L.P. ..04/26/2023 . A ...(128,989) .. 0 .. 34,851,745
000000-00-0 . ..| GREEN EQUITY INVESTORS IX, L.P. . WILMINGTON . Leonard Green & Partners . ..03/01/2022 . A . 2,615,352 |.. 0 .. 12,531,829
000000-00-0 . ..| GREEN EQUITY INVESTORS VII, L.P. WILMINGTON . GEIl CAPITAL VII, LLC ... ..03/15/2016 . .3 ....606,811 |.. 0 2,989,586
000000-00-0 . ..| GREEN EQUITY INVESTORS VIII, L.P. DOVER ... GEI CAPITAL VIII, LLC .. ..10/09/2019 . A (1,499,508)|.. 0 3,336,879
000000-00-0 . ..|HARVEST PARTNERS IX, LP ... WILMINGTON . HARVEST ASSOCIATES IX, L.P. 1271772021 . A .(67,761).. 0 .. 16,834,767
000000-00-0 HARVEST PARTNERS VIII, L.P. . WILMINGTON . .. | HARVEST PARTNERS, L.P. ....... . |---.10/04/2019 ... 1 .... (42,335) ....0 . ..2,887,329 |...
000000-00-0 HPS EUROPEAN ASSET VALUE FUND, LP WILMINGTON . .| HIGHBRIDGE GP, LLC ....02/01/2017 ... 3 ....896,018 .0 . 4,778,528 |...
000000-00-0 . ..| IRONWOOD CAPITAL PARTNERS V FEEDER, L.P. . WILMINGTON . IRONWOOD CAPITAL MANAGEMENT V LLC . ..09/30/2021 . A .263,688 |.. 0 1,919,667
000000-00-0 . ..| JADE EQUITY INVESTORS L.P. .. DOVER ... JADE CAPITAL VIIT, LLC . ..10/09/2019 . A (109,043) .. 0 1,894,683
000000-00-0 KOHLBERG INVESTORS IX, L.P. . WILMINGTON . ..| KOHLBERG & COMPANY o |- 1172072019 ... 1 ... (27,460) ....0 . 4,896,990 |...
000000-00-0 NEW MOUNTAIN PARTNERS V, L.P. .... WILMINGTON . .| NEW MOUNTAIN INVESTMENTS V, L.L.C. ....08/23/2017 ... 2 20,275 .0 . 1,007,837 |...
000000-00-0 . ..| OAK HILL CAPITAL PARTNERS IV, LP WILMINGTON . OHCP GENPAR IV, L.P. ..06/10/2016 . .3 . (11,289)[.. 0 ... 367,563

A 0

A 0

.3 0

.3 0

3 .0 ..
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000000-00-0 VIEWPOINT VENTURES I, L.P. .. WILMINGTON . .| Viewpoint Ventures Fund | GP, LLC .... ....11/09/2022 ... ... 286,201 .0 . . 4,327,128 |... ...6.750
000000-00-0 ........|WCAS XI1I, L.P. WILMINGTON . WICAS XI11 Associates LLC .12/20/2018 . T30 | 0 1,150,264 0.690
000000-00-0 . .| WELLSPRING CAPITAL PARTNERS VI, L.P CAYMAN ISLANDS . «.o...| WELLSPRING CAPITAL MANAGEMENT VI LLC ... T eeeeeeens |....08/31/2017 ... .... 2,930,511 .0 .. ... 4,422,612 |... .. 1.340
1999999. J0|nt Venture Interests - Common Stock - Unaffiliated 0 37,480,016 0 411,730,195
000000-00-0 ......... [AB ABBOTT PE CO-INVEST 2020 FUND L.P. ..oveoveeereeeeereieereeneennennenes | [M...... DE.......... [AB Abbott PE Co-lInvest Partners 2020 GP LP .....ccocceeveee [oorvernens ceerenns J....11/05/2020 ... 2,999,400 |.eeevrniiiiiiiiiiiee e [ P 13,312,338
2099999. Joint Venture Interests - Common Stock - Affiliated 2,999,400 0 13,312,338
000000-00-0 Abacus Multi-Family Partners VI, L.P. DOVER .| AMFP VI GP, LLC ....10/06/2022 ... e 1,712,329 .0 . .. 13,835,616 |...
000000-00-0 . ..|ARES US REAL ESTATE FUND X, L.P. ...... WILMINGTON . Ares US Real Estate X Advisors, L.P. ..06/30/2022 . . 1,474,493 |.. .0 .. 14,717,700
000000-00-0 . ..| ARES US REAL ESTATE OPPORTUNITY FUND 111, L.P. WILMINGTON . ARES REAL ESTATE MANAGEMENT HOLDINGS, LLC ..12/12/2019 . .886,704 |.. .0 9,568,702
000000-00-0 . ..|BKM INDUSTRIAL VALUE FUND I11, L.P. ..... WILMINGTON . BKM Capital Partners LP ........ ..04/28/2023 . ,614,663) .. .0 6,614,663
000000-00-0 . ..| CARMEL PARTNERS INVESTMENT FUND VII, L.P. WILMINGTON . CARMEL PARTNERS GP VII, LLC ..12/19/2018 . .110,233 |.. .0 1,285,731
000000-00-0 . ..| CARMEL PARTNERS INVESTMENT FUND VIII, L.P. . WILMINGTON . Carmel Partners GP VIII, LLC .. ..02/25/2022 . 725,677 |.. .0 8,308,111
000000-00-0 . ..| DERMODY PROPERTIES INDUSTRIAL FUND IV, L.P. DOVER . Dermody GP IV LLC .. ..07/18/2023 . . 767,551 |.. .0 .. 21,227,985
000000-00-0 . ..|EQUUS INVESTMENT PARTNERSHIP XI1, L.P. WILMING EQUUS GPXI1 LIMITED PA ..09/30/2022 . . 1,741,867 |.. .0 4,609,165
000000-00-0 . ..|E-WALK INVESTORS, LLC .............. NEW YORK E-WALK INVESTORS, LLC ........... ..07/01/1997 . 740,712 |.. 0 s 0
000000-00-0 . ..|GREYSTAR EQUITY PARTNERS XI, L.P. . WILMINGTON . Greystar Multifamily GP XI, LLC ..12/28/2022 . .281,817 |.. .0 .. 13,764,339
000000-00-0 MADISON INTERNATIONAL REAL ESTATE LIQUIDITY FUND VIIT (T), LP ..... WILMINGTON . ..[Madison International Realty VIII, LLC ... .|-...05/28/2021 ... . 1,864,614 .0 . 11,731,796 |...
000000-00-0 MOSSER CAPITAL FUND I, L.P WILMINGTON . .|Mosser Capital GP I, LLC . ....10/11/2022 ... ....201,420 .0 2,084,684 |...
000000-00-0 . ..|PCCP EQUITY IX, LP .... WILMINGTON . PCCP, LLC wveeeeeeieees ..08/24/2021 . .625,000 |.. .0 4,316,145
000000-00-0 ........|PCCP EQUITY VII, LP DOVER . PCCP EQUITY V11 GP, LLC ..08/23/2016 . 105,869 |.. 0| 1,740,447
000000-00-0 PCCP EQUITY VIII, LP .... DOVER ... ..|PCCP EQUITY VIII GP, LLC .... .|....06/28/2018 ... . 1,491,816 .0 .
000000-00-0 PORTFOLI0 ADVISORS REAL ESTATE FUND VIII, L.P. .. WILMINGTON . .| PORTFOL10 ADVISORS, LLC .. ....10/15/2021 ... ... 1,373,804 .0
000000-00-0 . ..|PRAEDIUM X MIDDLE-INCOME HOUSING FUND, L.P. ... WILMINGTON . THE PRAEDIUM GROUP, LLC .. ..10/04/2019 . . 1,785,490 |.. .0 ,798,
000000-00-0 .........| PROSPECT RIDGE U.S. REAL ESTATE PARTNERS 1, L.P. .. |Dover ... PROSPECT RIDGE U.S. RE PARTNERS 111 G.P.L.P. . ..05/30/2019 . 3,175,586 |.. 0 .. 23,725,331
000000-00-0 TRANSWESTERN STRATEGIC PARTNERS FUND I, L.P. ..... . | WILMINGTON . .| TRANSIESTERN STRATEGIC PARTNERS, LLC ....04/08/2021 ... ..e. 2,771,406 .0 ... ... 7,366,852 |...
000000-00-0 ......... VIRTUS REAL ESTATE CAPITAL 111, LP iiiiiiiiiiiiiiiiiiiiniicciiiieees WILMINGTON VIRTUS REAL ESTATE CAPITAL MANAGEMENT GP, LLC .....coooves Journnne vovvvennn fon .01/23/2020 ... Tl 0 1,557,697 [0 663,137
2199999. Joint Venture Interests - Real Estate - Unaffiliated 16,779,422 0 167,539,456
000000-00-0 .........]EQ EUROPEAN COMMERCIAL REAL ESTATE DEBT HOLDINGS LLC . .. [WILMINGTON . .. ] ALLIANCEBERNSTEIN LLP ..01/01/2021 ... .. 22,330,868 .0 .. .0 ...
2499999. Jomt Venture Interests - Mortgage Loans - Afflllated 22,330,868 0 0
6099999. Total - Unaffiliated 0 54,259,438 0 579,269,651
6199999. Total - Affiliated 110,000,000 25,330,268 0 13,312,338
6299999 - Totals 110,000,000 79,589,706 0 592,581,989
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less (Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or | Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... AESF VI BL.P. ... . [ SCOTLAND . AESF VI GP LIMITED .... ...10/19/2016 ...|....06/30/2024 ...|... 12,059,035 UV 74,670 |... .0 IV 213,618 |... .0 0. .0 ... 0
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... AISLING CAPITAL I, L.P. . | WILMINGTON . ....| AISLING CAPITAL .. ....01/01/2006 ...|....06/30/2024 ...|....... 443,105 124,379 |.. L0 124,379 |... 0 e 166,543 |... . .
000000-00-0 ..... ALTARIS HEALTH PARTNERS IV, L.P. DOVER J|AHP IV, GPL.P. .. ..06/29/2017 . .06/30/2024 .. 11,253,301 .(328,045)|.. ..(328,045) . 57,514

000000-00-0 ..... APOLLO INVESTMENT FUND IX, L.P. ... . | WILMINGTON . .| APOLLO ADVISORS IX, L.P. . |--..05/15/2017 ...{....06/30/2024 ...[... 32,103,159 |...... (191, 419) |0 [0 [0 [ (191,419))... ...... 204,228 |...
ARDIAN PRIVATE DEBT IV §.C.S., SICAV-

000000-00-0 ..... ARDIAN PRIVATE DEBT IV §.C.S., SICAV-RAIF .. [LUXEMBOURG .... e [RAIF ....11/16/2017 ...|....06/30/2024 ...|...21,860,580 |... (3,204,450)].. ... (3,204,450))... ... 2,990,610
000000-00-0 ..... ARSENAL CAPITAL PARTNERS IV, LP .... . | WILMINGTON . .| ARSENAL CAPITAL MANAGEMENT IV, LP . |....10/07/2016 . .06/30/2024 ...|... 12,091,200 |... (2,509,310)[.. ... (2,509,310) ... 2,581,336
000000-00-0 ..... ARSENAL CAPITAL PARTNERS V, LP WILMINGTON ... .| ARSENAL CAPITAL MANAGEMENT V, LP ........ ....03/29/2019 ...|....06/30/2024 ...|... 17,286,523 |....... 953,604 |...uvvveeeeenn0 ool 0 953,604 |...evveeeeeeen0 o0 020,225 |0 |0 [0 [ (161,328)

. | SCOTLAND . - | ASF VI GP LIMITED ...

000000-00-0 ..... ASF VI ENERGY L.P. . ....12/21/2013 ...|....06/30/2024 ...|..... 3,534,822
000000-00-0 ..... ASF VII BL.P. ..... .| SCOTLAND . .| ASF VIT GP LIMITED . ....05/21/2015 ...|....06/30/2024 ...|.... 7,101,402 .
000000-00-0 ..... ASF VITI B L.P. SCOTLAND . - | ASF VITI GP LIMITED ...09/21/2018 ...]....06/30/2024 ...|... 43,551,822 ...0]....2,017,694 |...

000000-00-0 ..... AXA EARLY SECONDARY FUND V B L.P. .
000000-00-0 ..... BONACCORD CAPITAL PARTNERS I, L.P.
000000-00-0 ..... CARLYLE PARTNERS VII, L.P. ..
000000-00-0 ..... CRESTLINE OPPORTUNITY FUND 111, LLC ..
CRESTLINE OPPORTUNITY FUND IV ONSHORE T,
000000-00-0 ..... L.P.
000000-00-0 ..... DLJ MERCHANT BANKING PARTNERS IV, C.V
000000-00-0 ..... ENCAP ENERGY CAPITAL FUND X, L.P.
GCM GROSVENOR PRIVATE EQUITY STRATEGIES 2007

. | AXA PRIVATE EQUITY UK LIMITED . .06/30/2024 ..
.| ABERDEEN CAPITAL MANAGEMENT, LLC. .06/30/2024 ..
.| CARLYLE INVESTMENT MANAGEMENT, LLC . .06/30/2024 ..

.| CRESTLINE MANAGEMENT, L.P. .....ccceeennn. ..::05/31/2017 «.|-...06/30/2024 ...

.. 16,183,267 -(742,139)[..
.. 56,144,256 |.... 1,176,400
35,086,281 ..348,210
.... 9,916,617

...260,574
..(360,491)
R 530,179
0 341,115 |...

. 969,975
. (32,380),

WILMINGTON .
WILMINGTON .
. | DOVER

. | DOVER
NEW YORK .

HOUSTON

.... | CRESTLINE OPPORTUNITY IV GP, LLC .
.| DLJ MERCHANT BANKING IV, LP .

- | ENCAP EQUITY FUND X GP, LP ...

....10/31/2019 ...|....06/30/2024 ...|... 29,791,775 , .. .0 ....0
...05/16/2006 . .06/30/2024 ..

...04/07/2015 ...|....06/30/2024 ...|...

... 2,034,847 |...

000000-00-0 ..... SERIES, L.P. .. NEW YORK ... .| GCM GROSVENOR PRIVATE EQUITY ... ...05/22/2007 ...)....06/30/2024 ...]..... 2,493,955 0] (414,650) |0 |0 [ 24,408 [0 0 0

000000-00-0 ..... . [WILMINGTON . ....| GOM PROJECT R GP, L.P. .. ....03/18/2015 ...|....06/30/2024 ...|.... 8,297,555 w0 0 , w0 367,183 |... =0 LV IO (35,520)
000000-00-0 ..... GENERAL ATLANTIC PARTNERS, L.P. (2016) NEW YORK ... .| GENERAL ATLANTIC LLC .. ..05/20/2016 . .06/30/2024 ...|...81,377,757 0 ... 1,240,647 0 0......317,148
000000-00-0 ..... GREEN EQUITY INVESTORS VII, L.P. ..ccceveeins WILMINGTON . ....|GEl CAPITAL VII, LLC .. ....03/15/2016 ...|....06/30/2024 ...|... 30,426,949 |... .0 .. (6, 180 Q40). a0 0 | 5,403,459 |... =0 ..0]....7,315,3%4
000000-00-0 ..... GS CAPITAL PARTNERS VI PARALLEL, L.P. WILMINGTON ... ....|GS ADVISORS VI, L.L.C. ..... ....04/01/2007 ...|....06/30/2024 ...|....... 383,326 , .. .0 ... 36,843 |... .0 .0 ]-...... (40,307)
000000-00-0 ..... GSO SPECIAL SITUATIONS FUND L.P. WILMINGTON . .| GSO CAPITAL PARTNERS LP . ..10/25/2005 . .06/30/2024 .. 1,476,278 .. (39,209)f.. 0 (39,209) Q0 (U R 0
000000-00-0 ..... HARVEST PARTNERS VIII, L.P. ... WILMINGTON . .| HARVEST PARTNERS, L.P. ..10/04/2019 . .06/30/2024 ...|... 28,011,921 .. 933,262 0 ... 933,252 0 0 |....... (40,502)
000000-00-0 ..... HPS EUROPEAN ASSET VALUE FUND, LP . <o [WILMINGTON ... .| HIGHBRIDGE GP, LLC . |....02/01/2017 ...]....06/30/2024 ...|.... 4,598,052 |... (2,398,942)|.. .0 .. (2,398,942)|... .0 ..0].... 2,383,739
000000-00-0 ..... IRONWOOD MEZZANINE FUND IV, L.P. .............. WILMINGTON IRONIOOD CAPITAL ADVISORS IV, LLC ....... ....12/16/2016 ...|....06/30/2024 ...|..... 9,358,342 |........ 23,319 [\ R [ R 23,319 [0 R 0f...... 185,521

IRVING PLACE CAPITAL PARTNERS I11 SPV, L.P.

000000-00-0 ..... WILMINGTON ... ....|BEAR STEARNS MERCHANT CAPITAL 111 ....... ....05/31/2006 ...|....06/30/2024 ...|.... 1,830,966 |........ 27,709 |.. ennn 222,556 .. 0f..... (194,847) .o 0 o0 [ 978,736 [0 o0 0 s 107,799
000000-00-0 ..... KING STREET PARTNERS . WILMINGTON . .| KING STREET CAPITAL LP .06/30/2024 .. 2,170,408 .. (49,446)|.. ... (49,446) 0
000000-00-0 ..... KOHLBERG INVESTORS IX, L. WILMINGTON . .| KOHLBERG & COMPANY ....... .06/30/2024 ...|... 43,022,485 |.... 3,839,098 |.. 3,839,008 , 0
000000-00-0 ..... NEW MOUNTAIN PARTNERS V, L. P WILMINGTON . . |NEW MOUNTAIN INVESTMENTS V, L.L.C. .06/30/2024 ...|... 13,048,280 |... (1,414,913)[.. .. (1,414,913) 1,141,556 ... 2,045,782

000000-00-0 ..... NGP NATURAL RESOURCES XI, L.P.
000000-00-0 ..... OAK HILL CAPITAL PARTNERS IV, LP
000000-00-0 ..... OAK HILL CAPITAL PARTNERS VI, LP

WILMINGTON . .06/30/2024 ..
.06/30/2024 ..

.06/30/2024 ...|... 18,274,728

.|G.F.W. Energy XI, L.P. ..
WILMINGTON . .| OHCP GENPAR IV, L.P.
WILMINGTON . X .| OHCP GenPar VI, L.P. ..
000000-00-0 ..... PARTHENON INVESTORS I, L.P. .. BOSTON ...... . .|Parthenon Investors 1, L.P. . .06/30/2024 .. .. 90,626 ... 64,859
000000-00-0 ..... PRIMAVERA CAPITAL FUND II L.P. .. .. | CAYMAN ISLAND ... ... |PRIMAVERA CAPITAL GP I1 LTD .... oo |- 1171872015 ... |....06/30/2024 ...]... 19,202,617 |......(359,757)|..
000000-00-0 ..... PROVIDENCE EQUITY PARTNERS VI, L.P. .......... WILMINGTON w.vvvvvvvvnnnnnnnnnnnnns PROVIDENCE EQUITY GP VI, L.P. ............ ....11/09/2006 ...|....06/30/2024 ...|....... 252,733 |........ (5,080)
REVERENCE CAPITAL PARTNERS CREDIT

.. 12,225,620
.. 11,272,499

.(175,833)[..
. (229,425)|..
. 1,346,110

... 249,736
259,708
. 67,477
124,236

.467,667
. 494,802
(370,519)
.(68,210)

coooboooc

o oooooobo
o oooocooboo

o

...... (359 757)|...
........ (5,080)

o
o
o

000000-00-0 ..... OPPORTUNITIES FUND (FUND 111), L.P. ... | REVERENCE CAPITAL PARTNERS ... ....08/07/2022 ...|....06/30/2024 ...]... 16,939,412 .0

000000-00-0 ..... SNOW PHIPPS GROUP, L.P. <o [WILMINGTON . .|spe 6P, L.L.C. . |--.-08729/2007 ...]....06/30/2024 ...|.... 7,018,584 |...... .0

000000-00-0 ... TRIMARAN FUND 11, L.L.C vevvevriiiiiiiiiicnens WILMINGTON TRIMARAN INVESTORS ....cvcersersersennenaen ....04/14/2000 ...|....06/30/2024 ...|......... 8,801 0

1999999. Joint Venture Interests - Common Stock - Unaffiliated 636, 196,340 0] (7,469,788) 0 0] 21,570,726 0 0 0] 21,013,210

ARES US REAL ESTATE VII1 ADVISORS, L.P.

000000-00-0 ..... ARES US REAL ESTATE FUND VIII, L.P. .......... NEW YORK .veeeeeeeeeeeeeeeeeen feeneeneas NY e | e ....09/16/2013 ...[....06/30/2024 ...|.... 1,738,766 (L I (U [&72:11)] (L) I (U 146,905 |veveeeeens (L) I (L I (L) 8,521
ARES US REAL ESTATE OPPORTUNITY FUND 111, ARES REAL ESTATE MANAGEMENT HOLDINGS,

000000-00-0 ..... P e WILMINGTON [ ....12/12/2019 ...|....06/30/2024 ...]... 21,649,054 0 Joeeeeeneeneenen0 e 95,883 [0 o0 [ 641,233

000000-00-0 ..... BKM INDUSTRIAL VALUE FUND I1, L.P. ........... [WILMINGTON .... .|BKM FUND 11 6P, LLC ...03/21/2018 ...|....06/30/2024 ...|... 23,220,269 ... 2,268,466 |...

) ..10/17/2016 . .06/30/2024 .. 13,565,045
..07/18/2023 . .06/30/2024 .. 7,074,481
...08/01/2012 ...|....06/30/2024 ...|.... 1,633,235

| CARMEL. MANAGEVENT V1| LLC .
- oERMODY 6P 1V LLC ...l
| THE JoR BUCK covpaNY LLC ..

000000-00-0 ..... CARMEL PARTNERS INVESTMENT FUND VI, L.P. ... [WILMINGTON .
000000-00-0 ..... DERMODY PROPERTIES INDUSTRIAL FUND IV, L.P. [DOVER .....
000000-00-0 ..... JBC FUND IV, L.P. e, CHICAGO ..
MADISON INTERNATIONAL RE LIQUIDITY FUND VI
000000-00-0 ..... (M), LPe e WILMINGTON e o DE......... MADISON INTERNATIONAL HOLDINGS VI, LLC |....06/08/2015 ...|....06/30/2024 ...|... 12,037,046 |... (1,034 ,167)|............... 0 e, 0 e 0]...(1,034,167)|............... 0 e 0f...... 458,781

.(242,967)|..
.(544,666)..
788,150 |..

E 876,324
....... 777,182 |...

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... PCCP EQUITY VII, LP .|PCCP EQUITY VII GP, LLC ....08/23/2016 ...|....06/30/2024 ...|.... 6,918,729 |....... 150,591 [.oeeeevnneen0 e 500,349 |. o0 [t (349,758)-cvvveeeeeennn0 [0 e 181,883 |oeveeneeeeeen0 o0 o0 s 368,446
000000-00-0 ..... PCCP EQUITY VIII, LP ..... .|PCCP EQUITY VITI GP, LLC ..... ....06/28/2018 . .06/30/2024 ...|... 16,272,444 |... e 0 ......(990,381) . ...0[.... 1,629,658 |. .0 0. .0 ].... 1,180,579
000000-00-0 ..... TSP VALUE AND INCOME FUND |1, L.P. WILMINGTON .| TRANSWESTERN STRATEGIC PARTNERS ...03/29/2019 ...|....06/30/2024 ...|.... 3,615,432 |......... 8,119 |. .0 .0 .0])......... 8,119 .. ...0].... 1,226,140 |. .0 .0 ).. .0 ]....... 140,874
2199999. Joint Venture Interests - Real Estate - Unaffiliated 107,714,500 | (1,593,323) 0 500,349 0] (2,093,672) 0 0 8,206,541 0 0 0 2,925,401
EQ EUROPEAN COMMERCIAL REAL ESTATE DEBT
000000-00-0 ..... HOLDINGS LLC ...oivvvvviniiiiiiiiiiiiiiiiiiieees WILMINGTON ..vvvvveniiiiiiiininees Jovvennnns DE......... ALL IANCEBERNSTEIN LLP ....ccvvvenviviinnnnns [ound 01/01/2021 ...|.... 06/30/2024 ...|..805,889,428 |... 10,194,004 |............... [ [ 0]...10,194,004 |............... [ 0...25,068,708 |.....ouuvvnnens [ [ T 0 |...13,086,078
2499999. Joint Venture Interests - Mortgage Loans - Affiliated 805,889,428 | 10,194,004 0 0 0| 10,194,004 0 0| 25,068,708 0 0 0| 13,086,078
6099999. Total - Unaffiliated 743,910,840 (8,840,555) 0 722,905 0 (9,563, 460) 0 0] 29,777,266 0 0 0] 23,938,611
6199999. Total - Affiliated 805,889,428 10, 194,004 0 0 0 10, 194,004 0 0| 25,068,708 0 0 0| 13,086,078
6299999 - Totals 1,549,800, 268 1,353,449 0 722,905 0 630,544 0 0] 54,845,975 0 0 0] 37,024,689
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
00084@-AA-5 ......... ABPCI  DIRECT LENDING FUND 111 .. eeeee e e e e e eeen e e eennn e e eennnnes | eevevnnininnnns Joennid 06/27/2024 ..... DIRECT .... .... 37,000,000 |. .... 37,000,000 ... 1DPL s
00100*-AA-7 ......... ABPCI |1 DIRECT LENDING FUNDIN .. [ 06/27/2024 ..... DIRECT .... ....41,000,000 |. ....41,000,000 ...
00177G-AL-5 ......... AMMC CLO 25 LTD. - CDO ... [CFUUUUTRTRRRR IR 06/10/2024 ..... SCOTIA CAPITAL (USA) INC. ... ....29,000,000 |. ....29,000,000 ...
00177G-AQ-4 . ..| AMMC CLO 25 LTD. - CDO . C.. SCOTIA CAPITAL (USA) INC. .15,000,000 |. .15,000,000 |.
00177G-AS-0 ........| AUNC CLO 25 LTD. - CDO . c.. SCOTIA CAPITAL (USA) INC. 7,500,000 |. 7,500,000 |.
00217G-AC-7 APTIV PLC [CF R R 06/25/2024 ..... BANK OF AMERICA 4,356,691 |..oovveniiiiiiiiins 5,705,000 |...
00865C-AA-5 AGUAS ESPERANZA SPA .. [CFPUUUTRTRRR TR 06/04/2024 ..... DIRECT .. 24,375,000 |. ...25,000,000 |...
032654-8B-0 . ..| ANALOG DEVICES INC ... BARCLAYS CAPITAL 5,000,000
03740M-AF-7 . ..| AON NORTH AMERICA INC CITIGROUP GLOBAL MARKETS, INC 2,000,000
038222-AG-0 . .| APPLIED MATERIALS INC U.S. BANCORP INVESTMENTS INC 5,397,000
053332-BK-7 AUTOZONE INC ...eeeeeeeie e e e eeeee e e e e e e e e ee e e e e e ennea e e e eennn e e e eennnnneeeennnnnnneeennnnnnnes | seevrenniinnnns Joonnad 06/27/2024 ..... Various .
054989-AD-0 LT O 0 R [N RN 06/27/2024 ..... Various .. 10,830,350 |. ..10,000,000 |...
055451-BE-7 . .| BHP BILLITON FINANCE (USA) LTD 05/20/2024 BNP PARIBAS AMERICAS ... 7,738,473 |. 7,731,000 |.
055451-BF-4 BHP BILLITON FINANCE (USA) LTD oeeeeeieieeieceeeeeeeeeeeececeneeeennennnnnnnnneneneennnennnes [ e [l 06/26/2024 ..... MORGAN STANLEY DEAN WITTER .... 8,654,055 |..evvveiiiiiiiiis 8,614,000 |...
05571A-AY-1 BPOE SA -.ieeieiie e e e eeet e e e e e e e e e ennn e e e e ennnn e e e eernnnnaeeeeennnnaeseeennnnneeeeennnnnns | Gurereernninans Jennnd 05/24/2024 ..... Various ... 11,199,531 |. ....11,200,000 |...
05964H-AZ-8 . ..| BANCO SANTANDER SA . 06/13/2024 MORGAN STANLEY DEAN WITTER . .. 4,205,080 |. .. 3,800,000 |.
103730-CA-6 . ..| BP CAPITAL MARKETS AMERICA INC 05/15/2024 DEUTSCHEALEX BROWN EUROPE .10,282,000 |. .10,282,000 |.
12651M-AL-3 . ..|CIFC 175R AR - CDO . 06/11/2024 Unknown . 42,700,000 |. . 42,700,000 |.
126650-CY-4 . ..| CVS HEALTH CORP .. 06/27/2024 Various ... 6,963,000 |.
126650-EB-2 . ..| CVS HEALTH CORP 05/07/2024 BANK OF AMERICA . 1,000,000 |.
126650-EC-0 . ..| CVS HEALTH CORP 05/07/2024 WELLS FARGO ......
126650-ED-8 ......... CVS HEALTH CORP .. 05/07/2024 ..... BARCLAYS CAPITAL ... N
15189T-BG-1 ......... CENTERPOINT ENERGY INC ....eeeeeieenieeeeemete e e e e eenee e e e eeenie e e e eemnne e e e eemnnnneeeennnnnnneeennnnn | seeevnnnnnnnnes Joennnd 05/08/2024 ..... CHASE SECURITIES INC . 1,433,982 |eeeeeiiieieeiiies 1,437,000 |...
17275R-BS-0 ......... L0 I S PR [SUUUUURRUUTIN RN 06/10/2024 ..... BARCLAYS CAPITAL 3,353,021 [..oovvviiiiiiiiiinnnns 3,365,000 |...
17275R-BU-5 ......... CISCO SYSTEMS INC .eeeeeeeeeeeeieeeeeeenee e e e eeene e e e e eenn e e e eennn e e e eernnnneeeernnnneeeennnnnnnnes | oevevnnniinnnes Jonnnd 06/21/2024 ..... BARCLAYS CAPITAL ....10,010,400 |. ....10,000,000 |...
172967-PL-9 ......... L0 I 0 RN [SSUUUURRRRRUUUIN RN 06/04/2024 ..... CITIGROUP GLOBAL MARKETS, INC ...eeivuuenieiiiiniiieeiiiiin e e s ceeii e e s esnii e s s ernni s e nnnnnneees oeernnsinnesennnnnssssnnnnnnnees Jornniinnnnnin, 5,260,000 [ouuviiiiinnnnniinnnnns 5,260,000 |...
17325F-BG-2 CITIBANK NA <.ttt e e e e e e e e e e e e e e rnne e e e e ennna e e e eennnneeeeennnnnnneeennnnn | seeevnnniinnnns Jonnnd 04/23/2024 ..... CITIGROUP GLOBAL MARKETS, INC ...eeeeeeieeeeeennseeeeenn e e e eeeens s e e eeenne e e e e eennn s e e eeennnnnnees eeernnnnaaeeeemnnnaeeeennnnnnenees Joemnnnnnneennnnnannees 9,093,000 |.eevvunneieeennniens 9,093,000 |...
223920-AA-T7 . ..|CPS 24C A - ABS CITIGROUP GLOBAL MARKETS, . 11,547,481 |. . 11,548,000 |.
227927-AA-8 . ..| XROAD 24A A1 - ABS . BANK OF AMERICA . . 11,270,000 |. . 11,270,000 |.
233331-BF-3 . .. |DTE ENERGY CO .... BARCLAYS CAPITAL ... 1,745,720 |. 2,000,000 |.
233331-BL-0 . .|DTE ENERGY CO . CHASE SECURITIES INC . 1,197,102 |. 1,198,000 |.

244199-BK-0 . .
24422E-IP-0 .........
24422E-XU-8 .........
245820-AB-0 .........
25179M-AL-7

26441C-CE-3 .
26874R-AP-3 .
26875P-AT-8 . .
277432-AY-6 .........
278062-AH-7 .........
2037V-BH-5 .........
20379V-BJ-1 .........
2037V-BU-6 .........
30161N-AN-1

30303M-80-8 .
337738-AV-0 .
337738-BK-3 .
337738-BL-1 .
37045X-ER-3

.| DEERE & CO ........

.. | DUKE ENERGY CORP
..|ENI SPA ...
.| E0G RESOURCES INC ..

..|META PLATFORMS INC .
..|FISERV INC ..
..|FISERV INC ..
-|FISERV INC ..
GENERAL MOTORS FINANCIAL COMPANY INC ...

JOHN DEERE CAPITAL CORP
JOHN DEERE CAPITAL CORP
DELAWARE BASIN RESIDUE LLC ..
DEVON ENERGY CORP ..

EASTMAN CHEMICAL CO ..
EATON CORP

ENTERPRISE PRODUCTS OPERATING LLC ..
ENTERPRISE PRODUCTS OPERATING LLC ..
ENTERPRISE PRODUCTS OPERATING LLC ..

EXELON CORP

06/13/2024
06/06/2024
05/16/2024
06/26/2024
06/05/2024
05/08/2024
06/24/2024
04/11/2024
04/11/2024
06/13/2024
06/27/2024
06/27/2024
06/13/2024
06/26/2024
06/26/2024
06/20/2024
06/21/2024
04/24/2024

CITIGROUP GLOBAL MARKETS,
SMBC Nikko
CHASE SECURITIES INC

DIRECT
Various
PNC SECURITIES CORP
Goldman Sachs ...

Various ........

BNY MELLON/TORONTO DOMINION SEC .

U.S. BANCORP INVESTMENTS INC.
MORGAN STANLEY DEAN WITTER ...
CITIGROUP GLOBAL MARKETS, INC
Various
BARCLAYS CAPITAL
MORGAN STANLEY DEAN WITTER .
MORGAN STANLEY DEAN WITTER .
BARCLAYS CAPITAL .....
CHASE SECURITIES INC .
BANK OF AMERICA

4,915,500 |.
4,642,220 |.
1,953,560 |.
1,744,384 |.
5,390,000 |.
5,188,614 |.
5,168,350 |.
4,877,523 |.
4,019,040 |.
5,019,800 |.
...2,372,282 |.

..... 5,000,000 |...
..... 5,000,000 |...
..... 2,000,000 |...
..... 1,910,000 |...
..... 6,000,000 |...
..... 5,271,000 |...
5,000,000 |.
5,939,000 |.
4,000,000 |.
5,000,000 |.
..... 2,400,000 |...

9,048,754 |...
..... 8,863,000 |...
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404280-EG-0 ......... HSBC HOLDINGS PLC [ 05/08/2024 ... BNYM/HSBC US ....17,000,000 |. ....17,000,000 |... 1.G FE .
40444NM-AA-9 ......... HPEFS 242 A1 = ABS oeeeiiiiiiiiiieieeeeceeeeeeeeeeeeeeeeeeeneeens [ eereeeeeeeeeen [ 06/18/2024 ..... BANK OF AMERICA .... ....18,200,000 |. ....18,200,000 |...
406216-AY-7 HALLIBURTON €O ..vvvvvvveessuisstisissssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssnsnssnnnnns | seeeeeeeneaeees [ooeed 06/27/2024 ... BARCLAYS CAPITAL
437076-DB-5 . ..| HOME DEPOT INC MORGAN STANLEY DEAN WITTER .
437076-DC-3 . .. | HOME DEPQT INC MORGAN STANLEY DEAN WITTER .
437076-DD-1 . ..| HOME DEPOT INC Goldman Sachs ...
437076-DE-9 . ..| HOME DEPOT INC BANK OF AMERICA .
44891A-CP-0 . .|HYUNDAI CAPITAL AMERICA Stifel Nicolaus .
44891A-DD-6 HYUNDAI CAPITAL AMERICA ... 06/18/2024 ..... BNYM/HSBC US .... 16,284,005 |. .... 16,299,000 |...
46115H-BZ-9 INTESA SANPAOLO SPA 05/23/2024 ..... Goldman Sachs . ..10,342,100 |. ..10,000,000 ...
46331#-AA-7 . ..| IRONNOOD CAPITAL PARTNERS V FEEDER LP 05/15/2024 DIRECT .......... 2,373,196 |.
478160-CV-4 . .| JOHNSON & JOHNSON 05/13/2024 BANK OF AMERICA .
482480-AL-4 . ..|KLA CORP ........... 04/11/2024 GOLDMAN ...........
50077L-AX-4 . ..|KRAFT HEINZ FOODS CO . 06/27/2024 U.S. BANCORP INVESTMENTS INC
50249A-AN-5 . .|LYB INTERNATIONAL FINANCE [11 LLC . 04/10/2024 MITSUBISHI UFJ SECURITIES INT PLC .
53944Y-BA-0 LLOYDS BANKING GROUP PLC 05/30/2024 ..... Various
548661-D0-7 LONE'S COMPANIES INC 06/26/2024 ... MORGAN STANLEY DEAN WITTER . ,
60687Y-DG-1 . ..|MIZUHO FINANCIAL GROUP INC 06/27/2024 MIZUHO SECURITIES USA INC ... 588,000
615369-AZ-8 . ..|MOODY'S CORP ........... 04/10/2024 MORGAN STANLEY DEAN WITTER . 2,000,000
63906Y-AJ-7 . ..|NATWEST MARKETS PLC .. 05/14/2024 RBS GREENIICH CAPITAL . 11,576,000
65535H-AX-7 . ..| NOMURA HOLDINGS INC 04/24/2024 BANK OF AMERICA ....... 3,000,000
65535H-BA-6 . .| NOMURA HOLDINGS INC 06/05/2024 SUMITOMO MITSUI BANK 6,000,000
67077M-BC-1 . ..[NUTRIEN LTD .... 06/17/2024 CHASE SECURITIES INC . 3,427,829 |. 3,428,000 |.
671080-AA-7 . ..| OCP 2433 A1 - CDO .. 05/10/2024 Unknown ... .20,000,000 |. .20,000,000 |.
67113L-Al-6 . ..|0CP 1917RR AR2 - CDO . 06/18/2024 Unknown ... .. 9,000,000 |. .. 9,000,000 |.
67578Y-AA-4 ......... OCTL 242 A1 - ABS 06/18/2024 ..... SWBC Nikko Capital Markets LTD .. .... 14,500,000 |. .... 14,500,000 |...
682680-BN-2 ......... ONEOK INC 06/26/2024 ... Various ... 14,789,054 |, ....13,616,000 |...
718172-BL-2 ......... PHILIP MORRIS INTERNATIONAL INC . 06/27/2024 ... e Y I L s R N I T8I AN 5,000,000 |...
718172-B0-1 ......... PHILIP MORRIS INTERNATIONAL INC 06/13/2024 ... Goldman Sachs e 2,358,000 |...
TA4573-AP-1 ......... PUBLIC SERVICE ENTERPRISE GROUP INC .. 06/13/2024 ... U.S. BANCORP INVESTMENTS INC. ...eevvvvererrrressssssssesssssssssssssssssssssssssssssssssssssssssssssssssss  forsssssssssssssssssssssssssssssnnns [oeeeeeeeeeeeennenannns 4,740,850 [...oevvnnnnnnninnnnnnns 5,000,000 |...
760759-BJ-8 REPUBLIC SERVICES INC ...vvvvviveiiiiiiiieiriiiiiiiiissiisisisssssssssssssssssssssssssssssssssssssssssnnnnnnns | seeeeeeeneneens [ooeed 06/17/2024 ..... CHASE SECURITIES INC 2,833,464 |...oovviiiiiiiiiiiies 2,839,000 |...
806854-AM-7 . .| SCHLUMBERGER INVESTMENT SA 06/13/2024 JANE STREET EXECUTION SERVICES LLC 5,721,4% |. 5,739,000 |.
835932-AA-2 SNDPT 39 A1 - CDO 05/13/2024 ..... Y O PPRPPPPPPPPR KUY 7,500,000 |ooeeriiiiiiiiiiis 7,500,000 |...
87612E-BN-5 TARGET CORP ... 06/27/2024 ... Various 3,294,085 |..eevvvrrrrinnniinnnns 5,000,000 |...
87612E-BR-6 . ..| TARGET CORP .... 06/21/2024 BANK OF AMERICA . 9,260,700 |. .10,000,000 |.
911312-CD-6 . .. | UNITED PARCEL SERVICE INC 05/20/2024 BNP PARIBAS AMERICAS . 11,465,3% |. . 11,484,000 |.
92345Y-AJ-5 ......... | VERISK ANALYTICS INC . 05/21/2024 BANK OF AMERICA . .. 2,839,884 |. .. 2,887,000 |.
92020D-AA-3 . .| VOYA 241 A1 - CDO 04/02/2024 ..... Unknown ....30,000,000 |. ....30,000,000 |...
94106L-BY-4 WASTE MANAGEMENT INC 06/25/2024 ... Various 303,156 |. 305,000 |...
E1000#-AB-5 . .| ACCIONA FINANCIACION FILIALES . 05/08/2024 PRIVATE PLACEMENT . 5,000,000 |. 5,000,000 |.
07397#-AV-6 PRATT FINANCE PTY LTD ........... 06/05/2024 ... PRIVATE PLACEMENT ...ttt s fusssssssssssssssssssssnnnsnsnnnnnns |sereeeeeeeeeeeeeeeenees 1,000,000 |....cccnnnnnnnnnnneee 1,000,000 |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 695,658,389 705,308,950

55412%-AD-8 .........
70259*-AB-7 .........
05641#-AA-8 .........
90456*-AG-5

89788V-AB-8 .
72350*-AJ-4 .
000000-00-0 .
000000-00-0 .

..|Truist Insurance Holdings, LLC .....
.|Pinnacle Treatment T/L 1L (Add-On) 6/24 ..
..| IP Operations Il Investco, LLC Construct .
.| IP Operations Il Investco, LLC Tax DD 12 .

MSP Global T/L AL (Add 0n) 4/24 .....cooiimmiiiiiii e
The Pasha Group TL 07/17/2026 $+725
BLY US Holdings Inc. TL 04/10/2029 $+600 .
Ungerboeck T/L 1L (Add-On) 4/24 ....

04/08/2024
03/28/2024
04/09/2024
04/30/2024
05/14/2024

.06/26/2024

Unknown
Unknown ...
Unknown ...
Unknown ...
Unknown
DIRECT ...
Not Provided
Not Provided ..

..217,213 |
..225,167 |.
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69946@-AA-8 ......... PARFUMS HOLDING COMPANY, INC.TL 6/27/203 .....eeeeeeeeeiieeeeeenneeeeeeene e eeeenn e eeeenneneeees | cevvvinniinnnes Jonnid 06/27/2024 ..... NOt PrOVIAEA ....eeeeeeeee et e e e e e e e e e e e e e ennn e e e ennnnns eeeennnaeeeeennnaeeeennnnaenees Jernniae e 3,960,847 |eevvuiiiiieiiiies 4,000,856 |... 402 ...
T6118E-AJ-T7 ......... LT T3 TR [SSUUUUURRRUUUIN RN 06/28/2024 ..... Unknown .... 18,703,125 |. .... 18,750,000 |... 4027 ...

00713#-AB-0 ......... Admiral Buyer DD T/L 1L 5/22 ..oeeiiiiiiiiiei e nnne e e ees | eeeeeiinineees [eeeed 06/12/2024 ..... DIRECT .... ...86,143 |. 87,013 |...
00713#-AC-8 ......... Admiral Buyer R/C 1L 5/22 ....cc.eeeiiiiiiiiiiiiiiiiiiiice e | eeeeeeiieeees [end 04/02/2024 ... Unknown ...

023586-AB-8 ......... AmerCareRoyal T/L AL (Add-0n) 1/21 ...eeeiiiiiiiiiie e | eeeeeiinineees [eeed 04/01/2024 ..... Unknown ...

023586-AC-6 ......... AmerCareRoyal DD T/L L 1721 .oooiiiiiiiiiiiiiiiiiice e inns | eeeeeeinieeees [end 04/01/2024 ..... Unknown ...

02358H-AF-3 ......... AmerCareRoyal T/L AL (Add-0n) 2/23 ....coiiiiiiiiiiiiiiiiiee e seiees | eeeeesiinineees [eeeead 04/01/2024 ..... Unknown ...

03061*-AA-8 ......... AmerCareRoyal T/L 1L 11/19 04/01/2024 ..... Unknown ...

05502C-A@-4 ......... Azurite DD T/L 1L 3/24 . 05/24/2024 ..... Unknown ...

05628#-AB-3 . ..|BSI2 Hold R/C 1L 6/22 04/03/2024 Unknown

058951-A*-5 . ..| BAMBOO US BIDCO LLC ..... 04/30/2024 DIRECT .

109508-AB-3 . ..|Brightspot Buyer R/C 1L 11/21 . 04/26/2024 Unknown

109508-AB-3 ......... Brightspot Buyer R/C 1L 11/21 ... 05/14/2024 ..... Unknown ...

14172%-AA-1 L, CAREGIVER 2 T/L 1L 7/20 .ooiiiiiiiiiiec it innnn e ssnnnneee e | eeeeesninneeees [oeed 06/01/2024 ..... DIRECT ...

14172%-AB-9 ......... Caregiver 2 T/L 1L 8/20 (Add 0N) ...oeeiiiiiiiiiiiii e e enneees | eeeeeninnneees [eeeead 05/01/2024 ..... Unknown ...

1T72%-AC-7 ......... Caregiver 2 T/L 1L (Add-0n) 1/21 .....uuviiiiiiiiiiiiiiiiiiiiiiiinninnn [ eeeeeeeeeeeeees [ 06/30/2024 ..... DIRECT ...

14172%-AD-5 ......... Caregiver 2 DD T/L AL 8/20 ...ueeeeiiiiiiiiiiee e nre e nneeee e | eeeeeiineeees [eeeed 06/30/2024 ..... DIRECT ....

17037%-AA-9 ......... Choice Health T/L L 12/21 .uviiiiiiiiiiiiiii e een | eeeeeeiieeees [end 06/01/2024 ..... DIRECT ...

17037%-AB-7 ......... Choice Health DD T/L 1L 12/21 eeiiiiiiiiiieii e snneees | eeeeesininnnees [eeeesd 06/30/2024 ..... DIRECT ....

203708-AD-0 Communi ty Based DD T/L B 1L 8/22 04/20/2024 ... Unknown ...

21871*-AC-6 . ..| Coretelligent R/C 1L 10/21 .. 05/31/2024 Unknown

23246%-AB-2 . .| CyberGrants R/C 1L 9/21 ... 06/27/2024 DIRECT .

24651-AB-6 . ..|Delaware Valley Management Holdings DD T . 05/16/2024 Unknown

268508-AB-0 . ..| EET Buyer T/L 1L 11/21 .... Unknown K K

268508-AC-8 . ..|EET Buyer T/L 1L (Add-On) 5/23 .. Unknown X X ..236,122 |.
20445G-A*-7 ......... Equinox Holdings, Inc. TL (03/08/29) SOF .....ccccoiiiiiiiiiiiiiiiiiiiiiins [ eereeennnnenens [ 06/28/2024 ... DIRECT .... ... 25,649 |.
20446C-AV-6 ......... Equinox Holdings2TL(6/27)Fixed13.5%C/16% .....evveeieeiiiiiiiiee e | eeeeeiinineees [eeed 06/28/2024 ..... DIRECT .... ... 42,373 |.

300508-AB-0 ......... Evolveip T/L A TL 11719 oo | eeeeeeiieeees [end 04/04/2024 ..... Unknown ...
300508-AC-8 ......... Evolveip DD T/L AL 11719 e ennne e eee | eeeeeiinineees [eeeead 04/04/2024 ..... Unknown ...
30220#-AA-5 ......... Express Wash Concepts, LLC DDTL 04/30/20 ......vevunievuneernnieiieenieerieenieenieenieenneennnes | conveenniennnns Joveees 06/11/2024 ..... Unknown ...
30287%-AH-4 FOSR DD T/L 1L 5/18 04/23/2024 ..... Unknown ...
36116@-AB-9 . ..|Finalsite Holdings R/C 1L 9/22 06/28/2024 DIRECT .
36197*-AA-5 . ..|GHA Buyer T/L 1L 10/18 ... 03/28/2024 Unknown
36259%-AL-6 . ..|GS AcquisitionCo DD T/L 1L (Add-On) 3/24 . 06/28/2024 DIRECT .
38821U-AB-6 . ..|Grant Thornton Advisors LLC ... 06/05/2024 Unknown
39954E-AB-9 . .| GROUNDIORKS, LLC ... 05/20/2024 Unknown

401786-AA-8 ......... GUIDEHOUSE INC ..ot innene e e | eeeeeniiieeees [eeeed 06/28/2024 ..... DIRECT ....

43354*-AB-8 ......... HireVue R/C 1L 5/23 .oooiiiiiiiiiiiiiiiii e | e [ond 04/29/2024 ..... Unknown ...
43354*-AB-8 ......... HireVue R/C 1L 5/23 .oooeeeiiiiiiecee e | eeeeiieeee [end 06/27/2024 ..... DIRECT ....
46186*-AA-7 ......... lodine Software T/L 1L 5/21 ...ooviiiiiiiiiiiiiiiiiiic e [ e [ 05/23/2024 ..... Unknown ...
46186*-AB-5 ......... lodine Software DD T/L 1L 5/21 ...ooiiiiiiiiiiiiiiiie i [ e [ 05/23/2024 ..... Unknown ...
48347*-AA-9 ......... Kalkomey Borrower T/L 1L 6/24 .... 06/18/2024 ..... DIRECT ...
51809#-AB-8 ......... LASKO OPERATION HOLDINGS, LLC .... ...06/28/2024 ..... DIRECT ....
55372*-AB-0 ......... MSM Acquisitions DD T/L 1L 12/20 ...02/29/2024 ... Unknown ...
55372%-AD-6 . ..|MSM Acquisitions DD T/L 1L (Add-On) 7/21 . 06/28/2024 DIRECT .

55302%-AA-8 . ..| MBS SERVICES HOLDINGS, LLC .. 06/28/2024 DIRECT .

55302%-AB-6 . .| MBS SERVICES HOLDINGS, LLC .. 06/28/2024 DIRECT .

55302*-AC-4 .. - [MBS SERVICES HOLDINGS, LLC ....veviiiiiiiiiiiieiiiiiiiiiiiiiiiiiiieiesisiiieeeessiiiieeeeesiiieeeeesinns | ceeeennieeeees fooed 06/21/2024 ..... Unknown ...
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55392*-AD-2 ......... [ MBS SERVICES HOLDINGS, LLC ...eeeerruneeeeennnieeeeennn e e e e eenne e e e eeene e e e eeennn e e e e emnnnneeeennnn | eevsnnnnensnnns [onees 05/09/2024 ..... 0] =0 PP FE PP URPPI IO PRUPPPPPRRPPPR. . ) FEPT PPN 2,837 |oeeeeeiiieeeeeeeeiieeeeeeenn 0 4G PL
55412*-AC-0 . L [MSP Global R/C AL 1/22 ..ieiiiviiiiiiiiiieecccee e ernn e | eeeeerriieeees o 04/08/2024 ..... Unknown ... .. 282,997 |...
566580-AJ-4 ......... MARGARITAVILLE ENTERPRISES LLC ..eveeeeeeeeeieeeeeeeee e e eeen e e e eenn e e e eenne e e eennnnneeeee | oevevnnnninnnes Jennnd 05/10/2024 ..... DIRECT ....
57767@-AA-9 ......... Mavenlink R/C 1L 12/21 ..ooiiiiiiiiiiiiiiiii e | eeeeeennieens o 06/24/2024 ..... DIRECT ....
57767@-AB-7 ......... Mavenlink T/L AL 12/21 ooeeeiieeiee et e e e eennn e e eeennnn e eeens | ceeevnnniinnnes Jonnid 05/08/2024 ..... Unknown ...
57767K-AB-4 ......... MAVERICK BIDCO INC. ..iiiiieiiniiiiiiii e iinii s r s e e s rnnnis s s ennnnn s s snnnnnnssssnns | aeeeennnnnnenes founnd 06/05/2024 ..... Unknown ...
58401D-AK-0 ......... MED PARENTCO, LP 04/26/2024 ..... Unknown ...
58473*-AC-0 ......... Medical Management Resource R/C 1L 9/21 ... 06/27/2024 ..... DIRECT ....
59134%-AA-3 ......... Metametrics T/L 1L 9/19 ... 04/30/2024 ..... Unknown ...
606620-AW-2 . ..|Mitchell International . 06/21/2024 Unknown
63937@-AC-8 . ..|Navigate360 R/C 1L 3/22 05/20/2024 Unknown
63937@-AC-8 . ..|Navigate360 R/C 1L 3/22 ... 06/25/2024 DIRECT .
69002C-AB-2 ......... Outcomes Group Holdings, Inc. . 05/09/2024 ..... Unknown ...
717198-AE-1 ......... Pharmalogic Holdings T/L 1L 6/24 06/21/2024 ..... DIRECT ....
T4934K-AB-T7 ......... RC BUYER INC 06/28/2024 ..... Unknown ...
76254J-AC-5 ......... Ribbon Comm TL 06/21/2029 $+625 . 06/21/2024 ..... Unknown ...
78436#-AA-4 ......... SCA Buyer T/L 1L 1/21 04/26/2024 ..... Unknown ...
80011#-AB-1 ......... Sandstone Care DD T/L 1L 6/22 . 05/09/2024 ..... Unknown ...
80411#-AA-9 ......... Sauce Labs T/L 1L 8/21 04/30/2024 ..... Unknown ...
80411#-AC-5 Sauce Labs DD T/L 1L 8/21 ... 04/30/2024 ..... Unknown ...
84651#-AE-2 . .| Spark DSO T/L 1L 2/22 ... 06/01/2024 DIRECT .
84651#-AG-7 . ..|Spark DSO R/C 1L 2/22 ... 06/03/2024 DIRECT .
871550-AA-6 . .| SYMPHONY COMMUNICATION SERVICES LLC 04/30/2024 DIRECT .
87155@-AB-4 . ..| SYMPHONY COMMUNICATION SERVICES LLC .. DIRECT . N
87253J-AB-5 . .| TJC SPARTECH ACQUISITION CORP. Unknown .. 325,000 |.
87878#-AA-0 ......... TECOSTAR HOLDINGS INC 04/01/2024 ..... Unknown ... ... 68,963 |
891908-AA-9 ......... Towerco IV Holding DD T/L 1L (Last-Out) .. 06/28/2024 ..... DIRECT .... 139,610 |.
922638-AA-5 ......... Vehlo Purchaser R/C 1L 5/22 ......coiiiiviiiiiiiiiiiiiiiiciiiiccecciii v ennnnnnes | eeeeeenniineens fonnid 04/30/2024 ..... Unknown ... 259,370 |.
92336#-AA-6 ......... Veracross T/L 1L 12/21 e e e eennnes | e e 06/28/2024 ..... DIRECT .... ... 87,904 |.
92336#-AB-4 ......... Veracross DD T/L 1L 12/21 .oeeiiiiiiiiiiiiiiiiiien e ssnnnnieneens | eeeeeenninneees [onnid 06/28/2024 ..... DIRECT .... ... 11,208 |
92336#-AC-2 Veracross R/C 1L 12/21 .o ee e e e eenn e e eennnn e eeennn | ceeeriniienees [ennnd 04/17/2024 ..... Unknown ... 209,653 |.
92336#-AC-2 . ..[Veracross R/C 1L 12/21 . 05/30/2024 Unknown
92336#-AC-2 . ..|Veracross R/C 1L 12/21 . 06/28/2024 DIRECT .
92990#-AA-3 . ..|WP CPP HOLDINGS LLC .. 06/03/2024 DIRECT .
94690*-AA-6 . ..| TA/WEG DDT/L 1L 4/22 . 04/29/2024 Unknown
95253@-AD-4 .. ..|West Dermatology T/L 1L 6/22 .. 05/28/2024 Unknown
95253@-AE-2 . .|West Dermatology DD T/L 1L 6/22 . 06/03/2024 ..... DIRECT ....
95253@-AF-9 West Dermatology R/C 1L 6/22 .......ccvvvniiiiiiiiiiiiiiiiiiinccecci v ennnniees | eeeeeennieeens [onnnd 06/04/2024 DIRECT ....
AJ4970-59-4 . .. [Metametrics R/C 1L 9/19 ... DIRECT .
(4868@-AA-6 . ..| JAMCRN T/L 1L 11719 .. Unknown
09589*-AC-1 . .. |Banneker R/C 1L 12/20 ... Unknown
EAB2H3-69-2 . ..| Sauce Labs DD T/L 1L (Add-On) 8/22 Unknown
EAB4XZ-69-9 . ..|Honor HN DD T/L 1L (Add-On) 8/22 DIRECT .
05502C-A@-4 ......... Azurite DD T/L AL 3/24 ooovvniiiiiiii e eernnaaeees | aeeerenieeees o 05/24/2024 ..... Unknown ...
36259*-AL-6 ......... GS AcquisitionCo DD T/L 1L (Add-0n) 3/24 ....ceemmeeiiiieiiiiiee e eeeeeneeeeeennnns | cvrvviniiinnens feennid 05/30/2024 ..... Unknown ...
EAIFV-79-2 ......... GS AcquisitionCo R/C L 8/19 ..ecuuuuiiiiiiiiiiiiiiiiiii i esernsi e eesnnnen | eeeeernnineens o 06/28/2024 ..... DIRECT .... L4416 ...
05630*-AC-1 ......... BV EMS T/L 1L (Add-0n) 4/24 ....oeeeeeee e eeene e eennn e eennnes | ceveriniinnnns [ennnd 04/05/2024 ..... Unknown ... ,383,087 |...
05630*-AD-9 ......... BV EMS R/C 1L (Add-0n) 4/24 ......covuiiiiiiiiiiiiiiiiiiiiiiieiiiiiiessciiiinsesscesnnnssssssnnnnnssenes | aeeesessnnnenes |ousnsd 04/12/2024 ..... Unknown ...




¥'v03

STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL 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
48134#-AA-2 ......... S Parent T/L AL 4/24 .oeeee e e ennnnes | eeeerinienes e 04/24/2024 ..... .. 2,280,244 02,292,818 |.... 4B7Z ...
EAI8R9-09-0 ......... L 0 PR [SSUUUUURRRRUUUIN RN 05/08/2024 ..... 780,527 800,951 |.... 3.0Z ...
EAIBRA-19-6 ......... Medsuite DD T/L (Add-0n) 5/24 ......ccceuriiiiiiiiiiieeeeeienneseeeennnnsseeennnnneeseennnnnasasnnnnnnns | seeesennnnnnnes |oennnd 06/28/2024 ..... 162,169 [....ooeeiiiiiiiieiinnnnns 163,394 302 iviinnnnns
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 79,478,946 80,265,903 0 XXX
2509999997. Total - Bonds - Part 3 775,137,335 785,574,853 3,277,729 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 775,137,335 785,574,853 3,277,729 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 XXX
6009999999 - Totals 775,137,335 XXX 3,277,729 XXX
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL 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
..36202E-H5-1 | G2 003852 - RMBS ........cooevvvviiirnnnninnns [ s . 06/01/2024 . | Paydoun ... .0 . 0 e . 05/20/2036 . [1.A ........
.. 36202E-116-2 | G2 004269 - RMBS .........cooeereieneennnennnnnns [ . 06/01/2024 . | Paydoun ... .0 . 0 . 10/20/2038 . [1.A ........
.. 36202E-1IF-2 | G2 004246 - RMBS .........coovvvririiinnnnnnnns [ s . 06/01/2024 . | Paydoun ... .0 . 0 . 09/20/2038 . [1.A ........
..36202E-XV-6 | G2 004292 - RMBS .......oooeiiiiiiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... .0 . 0 . 11/20/2038 . [1.A ........
..36203C-4X-7 |GN 345638 - RMBS .......ccooeiiiiiiiiiiiiiiiiiieens [ . 06/01/2024 . | Paydoun ... .0 . 0 . 06/15/2026 . [1.A ........
..36203C-5X-6 | GN 345662 - RMBS .......coooeviiiiiiiiiiiiiiiiiinnns [ . 06/01/2024 . | Paydoun ... .0 . 0 0 | 05/15/2026 . |1.A ........
..36204J-UL-8 |GN 371487 - RUBS ......ocovvvviriiiiiiiiiiiiniieeens [ . 06/01/2024 . | Paydoun ... .0 . 0 . 09/15/2026 . [1.A ........
..36204U-2V-2 | GN 380688 ~ RMBS .........ccevvvvvvvrrrrnninniiinnns [eeeeenn . 06/01/2024 . | Paydoun ... .0 . 0 7 | 12/15/2024 . |1.A ........
.. 36205K-2N-1 | GN 393281 - RMBS .....cooeeviiiiiiiiiiiiiiiiieens [ . 06/01/2024 . | Paydoun ... .0 . 0 . 01/15/2027 . [1.A ........
..36205K-3D-2 | GN 393296 - RMBS . 06/01/2024 . |Paydown 0 0| . 01/15/2027 . [1.A .
..36205K-ZH-8 | GN 393244 - RMBS . 06/01/2024 . |Paydown 0 0| . 01/15/2027 . [1.A .
..36205L-3L-2 |GN 394203 - RMBS . 06/01/2024 . |Paydown 0 0| . 12/15/2024 . [1.A .
..36205R-4B-0 |GN 398718 - RUBS .......ooevvvvrriiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... .0 . 0 . 06/15/2026 . [1.A ........
..362058-CV-5 |GN 398884 - RMBS ...........cooeeeeeeeennnnnnnnnns [ . 06/01/2024 . | Paydoun ... .0 . 0 . 09/15/2026 . [1.A ........
..36205X-YK-4 | GN 404014 - RMBS ........ooooeeeriinrnnnnnn [ s . 06/01/2024 . | Paydoun ... .0 . 0 . 12/15/2024 . [1.A ........
..36206N-RK-3 | GN 416390 - RMBS ...........ooeeeirennnnnnnns [ . 06/01/2024 . | Paydoun ... .0 . 0 . 05/15/2026 . [1.A ........
..36206P-21-1 | GN 417580 — RUBS .......covvvriviiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... .0 . 0 . 08/15/2026 . [1.A ........
..36206U-Q0-5 |GN 421763 - RMBS .........cooeereinieeinnnnnnns [ . 06/01/2024 . | Paydoun ... .0 . 0 . 08/15/2026 . [1.A ........
..36206V-RK-5 |GN 422690 - RMBS .......ccoeeiiiiiiiiiiiiiiiiiiiens [ . 06/01/2024 . | Paydoun ... .0 . 0 . 05/15/2026 . [1.A ........
..36206W-ZP-3 | GN 423850 - RMBS .......cooeeiiiiiiiiiiiiiiiiiieens [ . 06/01/2024 . | Paydoun ... .0 . 0 . 08/15/2026 . [1.A ........
..36207B-VG-2 |GN 427315 - RMBS . 06/01/2024 . |Paydown 0 0| . 09/15/2026 . (1.
..36207E-DH-4 | GN 429504 - RMBS . 06/01/2024 . |Paydown 0 0| . 07/15/2026 . (1.
..36207F-NR-8 | GN 430700 - RWBS . 05/15/2024 . | Paydown 0 0| . 09/15/2026 . (1.
..36207F-Y9-6 | GN 431036 - RWBS . . |. 06/01/2024 . | Paydown 0 0| . 07/15/2026 . (1.
..36207H-TH-0 | GN 432652 - RMBS . . |- 06/01/2024 . | Paydown 0 0| . 05/15/2026 . (1.
..36207H-U2-1 |GN 432701 - RMBS .......oooeerrnnieen [ . 06/01/2024 . | Paydoun ... .0 . 0 . 06/15/2026 . (1.
..36207H-1G-8 | GN 432747 - RMBS .....ccoeeiiiiiiiiiiiiiiiiiieeeeees [ . 06/01/2024 . | Paydoun ... .0 . 0 . 07/15/2026 . [1.A ........
..36207P-BD-0 |GN 437536 - RMBS .....coooeeeiiiiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... .0 . 0 . 08/15/2026 . [1.A ........
.. 36241K-XC-7 |GN 782475 - RMBS ........oooevriiinnninnn [ . 06/01/2024 . | Paydoun ... .0 . 0 . 11/15/2038 . [1.A ........
..36204T-5B-7 |GN 659742 - RMBS ......coooeeiiiiiiiiiiiiiiiiiiienns [ . 06/01/2024 . | Paydoun ... K .0 . .. 0 . 11/15/2036 . [1.A ........
..3838311-D7-0 | GNR 2022-045 UP — CMO/RMBS .........cooeeeeeeenes [orennn . 06/01/2024 . |Paydoun ......oooeeeeeennins |ovenennnnnnnnnnns [0 1,375,572 |l 1,875,672 | 1,404,792 |........ . .. (1,400) |. JR Y PO Y11 ISR | B R 1,875,572 |.. 0 . 07/20/2051 . [1.A ........
..38383P-JL-6 | GNR 2022-050 BD - CMO/RMBS 06/01/2024 . |Paydown ..1,670,863 |. .1,665,699 |. (300) |. 0 . 1,665,399 0| . 04/20/2050 . (1.
..38383R-AG-2 | GNR 2022-063 P - CMO/RMBS . 06/01/2024 . |Paydown .. 2,256,286 |. 2,273,152 |. . 466 | 0 .2,273,618 0| . 01/20/2051 . (1.
..38383R-AY-3 | GNR 2022-063 KG - CMO/RMBS 06/01/2024 . |Paydown 1,358,366 |. . 1,355,151 (133) | 0 .1,365,018 0| . 01/20/2052 . (1.
..38383R-EH-6 | GNR 2022-063 Q - CMO/RMBS . 06/01/2024 . |Paydown 1,441,884 |. L (14) ). 0 . 1,444,823 0| . 02/20/2050 . (1.
..38383R-EN-3 | GNR 2022-063 HQ - CMO/RMBS 06/01/2024 . |Paydown 1,367,729 |. (7)) 0 . . 1,367,305 0| . 01/20/2052 . (1.
..38383R-ET-0 |GNR 2022-063 YQ — CMO/RMBS .........eevvvvvvennnn [ereeenn . 06/01/2024 . |Paydoun ......ooooveeeiiiins v s 1,768,817 |........ 1,768,817 |........ 1,758,270 |.... L PO 1) N ISR | B R 1,768,817 |.. 0 . 03/20/2052 . (1.
..38384A-G5-6 | GNR 2023-084 DA - CMO/RMBS ...........eevvvvvvnnn [ereeenn . 06/01/2024 . | Paydown ..598,204 |........... 508,204 |........... 601,472 |...........507,064 |.... .0 . ....508,204 |.. 0 . 12/20/2049 . (1.A ........
..91282C-EK-3 | UNITED STATES TREASLRY .......cooeevveeeeeeeeeeees [ . 04/30/2024 . |Maturity @ 100.00 . 27,000,000 |....... 27,000,000 |....... 26,891,172 |.......26,981,600 |.... .0 .. 27,000,000 |.. .0 .. . 04/30/2024 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 39,085,540 39,085,542 38,999,057 39,067,293 0 39,085,540 0 0 XXX XXX
..68323A-CT-9 |ONTARIO, PROVINCE OF ....ooovvieiiniinineneinnennns [ | 05/16/2024 . [Maturity @ 100.00 ....... |oeceeeeereieennnnnns founees 4,000,000 |........ 4,000,000 |........ 4,008,430 |........ 4,002,879 0 | (2,879) |0 e 4,000,000 |......ceeennnns [\ 0 . 05/16/2024 . [1.D FE ....
0309999999. Subtotal - Bonds - All Other Governments 4,000,000 4,000,000 4,008,430 4,002,879 0 4,000,000 0 0 0 64,000 XXX XXX
..544646-XZ-0 |LOS ANGELES CALIF UNI SCH DIST ... . |- 04/25/2024 . [Various ........ccooeeeveens Jevveeniiiiiiiniiiens fouene 18,689,103 |.......18,560,000 |.......18,739,104 |[....... 18,655,759 |.... R PO 0780 1:12) ISR | B R 18,653,613 |. . (93,613) |....... (93,613) . 07/01/2034 . (1.D FE .
..911551-AA-7 | UNITED STS ARMY HOSPITALITY CASH MGMT FD 06/01/2024 . |Paydoun ... ..571,481 ..571,481 |. 0 .0 .0 . . 05/01/2082 . (1.C ........
..93974C-PL-8 | WASHINGTON ST ..eovvvviiiiiiiiiiiiiiiiiiiiiiiceeeeees [ . 04/01/2024 . |Call @ 100.00 . . 7,500,000 ........7,500,000 |.... .0 . 0 e .0 . 08/01/2029 . (1.B FE .
..93974C-PM-6 | WASHINGTON ST ...eevvvvvvrrriiiiiiiiieiiiiiieieeeeees [eeeen . 04/01/2024 . |Call @ 102.16 ........coee Jooeeeeeeeeeeeeeeeens oo 14,184,777 |.......13,885,000 |.......13,885,000 |....... 13,885,000 of.eccreee. 0 0., 13,886,000 |ovvvvveeeenennn 0 e 299,777 |....... 20,777 . 08/01/2039 . [1.B FE .
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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..93974C-RC-6 | WASHINGTON ST ...eevvviviieiiiiiiiiiiiiiiiiiiieeeeees [ oo . 04/01/2024 . |Call @ 100.00 .....coevvee Jooveeeneneennnneenss |oees 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |......cceeueee. 0 0 0 |..... 10,000,000 |............... 0 fooeiinnnnnees [ PP [ 311,267 |. 08/01/2024 . |1.B FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 50,945, 361 50,516,481 50,695,585 50,612,240 0 0 0 50,610,094 0 206, 165 206, 165 2,148,438 XXX
..20753Y-CH-3 | CAS 2022-R04 1M1 - CMO/RMBS ... . 06/25/2024 . | Paydoun ... . 276,711 . 276,711 .0 . 0 276,711 0 8,658 |. 03/25/2042 . (1.
..207540-AA-6 | CAS 2023-R04 1M1 - CMO/RMBS . 06/25/2024 . |Paydown 0 0| 85,793 0| . 05/25/2043 . (1.
..30711X-AP-9 | CAS 2014-C04 1M2 - CMO/RMBS ... 06/25/2024 . |Paydown 0 0| . 9,490 0| . 11/25/2024 . (1.
..30711X-AX-2 | CAS 2015-C02 1M2 - CDO/CMO/RMBS ..........evvunn [oreeenn . 06/25/2024 . | Paydoun ... LT3 .0 . 13 0 .. 14,052 |.. 0 . 05/27/2025 . (1.
..30711X-CL-6 | CAS 2016-C03 1M2 - CMO/RMBS .........eevvummmunnn [erreenn . 06/25/2024 . | Paydoun ... ... (5,010) | 0 eeeeennl (5,010) ... 0 .350,784 |.. 0 . 10/25/2028 . [1.A ........
..30711X-CT-9 | CAS 2016-CO3 212 - CDO/CMO/RMBS .........evvvunn [orrenn . 06/25/2024 . | Paydoun ... ... (4,076) | .0 [ (4,076) ... 0 211,666 |.. 0 . 10/25/2028 . [1.A ........
..30711X-DD-3 | CAS 2016-C04 M2B - CMO/RMBS ..........eevvmuunnnn [erreenn . 06/25/2024 . | Paydoun ... .0 . (11,212) |... 0 668,641 0 . 01/25/2029 . [1.A ........
..30711X-NV=2 | CAS 2017-C05 M2C ~ CMO/RMBS .........eevvvvvvvens [errenn . 06/25/2024 . | Paydoun ... .0 . 0 . 0 . 01/25/2030 . [1.A ........
..30711X-YV-0 | CAS 2018-C01 M2C - CMO/RMBS .........eevvuumuunnn [erreenn . 06/25/2024 . | Paydoun ... .0 . 0 .1,751 0 . 07/25/2030 . [1.A ........
..31283G-22-6 |FH G00761 - RMBS . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2027 . [1.A ........
..31283H-5J-0 |FH GO1749 - RUBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2035 . [1.A ........
..31283H-BX-2 |FH G00954 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 07/01/2028 . [1.A .
..31283H-P0-2 |FH GO1331 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 06/01/2031 . [1.A .
..31283H-0B-4 |FH GO1350 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 12/01/2031 . [1.A .
..31283H-SA-4 |FH GO1413 - RUBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . . 05/01/2082 . [1.A ........
..31283H-WY-7 |FH GO1563 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 .. 2. 06/01/2033 . [1.A ........
..31287L-FT-4 |FH C61078 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 .13 . 12/01/2081 . [1.A ...
..31287L-R5-3 |FH C61408 - RUBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 L1 12/0172031 L (1A L.l
..31287L-XB-3 |FH C61574 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 .6 | 12/01/2031 . [1.A ........
..31287M-Uli-8 | FH C62397 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 ..0 . 01/01/2032 . [1.A ........
..31287N-G0-5 |FH C62907 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 .. 2 |.01/01/2032 . [1.A ........
..31287P-S2-0 |FH C64137 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 ..8].02/01/2032 . [1.A ........
..31287Q-JJ-1 |FH C64765 - RWBS . 06/01/2024 . |Paydown 0 0| 0| .. 9 |. 03/01/2082 . (1.
..312870-PM-7 | FH C64928 - RMBS . 06/01/2024 . |Paydown 0 0| 0| .. 4 ].03/01/2032 . (1.
..31287X-CB-0 |FH C70066 - RMBS . 06/01/2024 . |Paydown 0 0| 0| .. 9 |. 08/01/2032 . (1.
..31288B-EL-3 |FH C72839 - RMBS . . |. 06/01/2024 . | Paydown 0 0| 0| .. 2 |. 11/01/2032 . (1.
..31288C-TF-8 |FH C74150 - RWBS . . |- 06/01/2024 . | Paydown 0 0| 0| . 12/01/2032 . (1.
..31288C-ZQ-7 |FH C743561 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2032 . (1.
..31288D-ED-7 |FH C74632 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2033 . [1.A ........
..31288D-UH-0 |FH C75084 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 1170172032 . [1.A ........
..31288D-UJ-6 |FH C75085 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2082 . [1.A ........
..31288F-VE-1 |FH C76913 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2033 . [1.A ........
..31288F-II7-5 |FH C76970 - RUBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2083 . [1.A ........
..31288G-6D-9 |FH C78068 - RMBS . 06/01/2024 . |Paydown 0 0| 0| . 03/01/2033 . (1.
..31288G-JV-5 |FH C77476 - RUBS . 06/01/2024 . |Paydown 0 0| 0| . 03/01/2033 . (1.
..31288G-YJ-5 |FH C77913 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 03/01/2033 . (1.
..31288G-YP-1 |FH C77918 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 02/01/2033 . (1.
..31288H-7J-3 |FH C78997 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 05/01/2033 . (1.
..31288H-BI-9 |FH C78153 — RMBS ......ocooeeriiiiiini [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2033 . (1.
..31288H-EJ-5 |FH C78237 - RMBS .........cooeveeenieiinnnns [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2033 . [1.A ........
..31288H-KIW-9 |FH C78409 - RMBS ........ooooeverrnnnnnin [ s . 06/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2033 . [1.A ........
..31288H-09-4 |FH C78580 - RMBS ........covvvvrriiiiiiiiiiiiiienens [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2033 . [1.A ........
..31288H-V3-1 |FH C78734 - RWBS ........oooeeerininnn [ . 06/01/2024 . | Paydoun ... .0 . .0 . .0 . .. 4. 05/01/2033 . [1.A ........
..31288J-HD-1 |FH C79228 - RMBS .........oooovveeeeeeieeeieiiieeens oo . 06/01/2024 . | Paydown 0 0 0 Jooeeeiiieeenn [ 4 1.05/01/2033 . [1.A ........
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..31288J-R9-9 |FH C79512 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 04/01/2033 . [1.A ........
..31288J-UH-7 |FH C79584 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 05/01/2033 . [1.A ........
..31288J-YK-6 |FH C79714 - RWBS .... . 05/15/2024 . | Paydoun ... .0 . 0 . 01/01/2033 . [1.A ........
..31288K-B3-6 |FH C79958 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 05/01/2033 . [1.A ........
..31288K-B8-5 |FH C79963 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 06/01/2033 . [1.A ........
..3128F9-89-2 |FH D69544 - RMBS ... . 06/01/2024 . | Paydoun ... .0 . 0 . 03/01/2026 . [1.A ........
..3128FL-MH-3 |FH D78460 - RUBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 02/01/2027 . [1.A ........
..3128FY-RM-9 | FH D88592 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 04/01/2028 . [1.A ........
..3128K0-2T-9 | FH A40786 - RMBS ... . 06/01/2024 . | Paydoun ... .0 . 0 . 12/01/2035 . [1.A ........
..3128K0-K7-7 |FH A40318 - RUBS . 06/01/2024 . |Paydown 0 0| . 12/01/2035 . [1.A .
..3128K1-LG-4 |FH A41227 - RWBS . 06/01/2024 . |Paydown 0 0| . 12/01/2035 . [1.A .
..3128K6-G9-5 |FH A45624 - RMBS . 06/01/2024 . |Paydown 0 0| . 06/01/2035 . [1.A .
..3128K6-GH-7 | FH A45600 - RUBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 06/01/2035 . [1.A ........
..3128LX-BR-0 |FH GO1848 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 07/01/2035 . [1.A ........
..3128M4-J3-8 | FH G02682 - RVBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 02/01/2087 . [1.A ........
..3128M5-AR-1 | FH GO3316 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 03/01/2036 . [1.A ........
..3128M5-CD-0 |FH GO3368 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 12/01/2033 . [1.A ........
..3128M5-0Z-6 |FH GO3772 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 01/01/2038 . [1.A ........
..3128NH-6F-5 |FH 1J1770 - RMBS ... . 06/01/2024 . | Paydoun ... .0 . 0 . 03/01/2087 . [1.A ........
..3128NH-V4-2 |FH 1J1535 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 03/01/2037 . [1.A ........
..31292G-TP-1 |FH C00558 - RWBS . 06/01/2024 . |Paydown 0 0| . 09/01/2027 . (1.
..31292G-V4-5 |FH C00635 - RWBS . 06/01/2024 . |Paydown 0 0| . 07/01/2028 . (1.
..312926-VT-0 |FH C00626 - RVBS . 06/01/2024 . |Paydown 0 0| . 06/01/2028 . (1.
..31292G-1G-7 | FH C00647 - RWBS . . |. 06/01/2024 . | Paydown 0 0| . 09/01/2028 . (1.
..31292G-IT-9 | FH C00658 - RVBS . . |- 06/01/2024 . | Paydown 0 0| . 10/01/2028 . (1.
..312926-X6-8 |FH C00701 - RMBS ... . 06/01/2024 . | Paydoun ... .0 . 0 . 01/01/2029 . (1.
..31202G-XD-3 |FH C00676 - RMBS ... . 06/01/2024 . | Paydoun ... .0 . 0 . 11/01/2028 . [1.A ........
..31202H-M8-4 |FH C01283 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 1170172031 . [1.A ........
..31202H-NF-7 | FH C01290 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 01/01/2082 . [1.A ........
.. 31202H-P9-9 | FH C01348 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 03/01/2082 . [1.A ........
..31202H-00-0 |FH CO1363 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 04/01/2032 . [1.A ........
..31202H-88-8 |FH C01443 - RMBS . 06/01/2024 . |Paydown 0 0| . 01/01/2033 . (1.
..31202H-SR-6 | FH C01428 - RWBS . 06/01/2024 . |Paydown 0 0| . 11/01/2082 . (1.
..31202H-8Z-8 | FH C01436 - RWBS . 06/01/2024 . |Paydown 0 0| . 12/01/2032 . (1.
..31202H-UP-7 | FH C01490 - RWBS . 06/01/2024 . |Paydown 0 0| . 02/01/2033 . (1.
..31202H-VU-5 |FH C01527 - RWBS . 06/01/2024 . |Paydown 0 0| . 04/01/2033 . (1.
..31202H-IIM-2 | FH C01552 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 05/01/2033 . (1.
..31202H-X3-3 |FH C01598 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 08/01/2033 . [1.A ........
..31292H-XA-7 |FH C01573 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 06/01/2033 . [1.A ........
..31202H-XB-5 |FH C01574 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 06/01/2033 . [1.A ........
..31202H-YL-2 |FH C01615 - RUBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 08/01/2033 . [1.A ........
..31202H-YT-5 |FH C01622 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 09/01/2033 . [1.A ........
..31202H-Z1-9 | FH C01648 - RUBS .... . |- 06/01/2024 . |Paydoun ... .0 . 0 . 10/01/2033 . [1.A ........
..31203J-6A-2 |FH C21765 - RWBS .... . |- 06/01/2024 . | Paydoun ... .0 . 0 . 01/01/2029 . [1.A ........
..31206J-C2-0 |FH A10089 - RMBS . 06/01/2024 . |Paydown 0 0| . 06/01/2033 . [1.A .
..31296J-E7-7 |FH A10158 - RMBS ... . 06/01/2024 . | Paydoun ... 0. .0 . . 06/01/2033 . [1.A ........
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..31296J-VP-8 |FH A10622 - RUBS .........coevvvviiiiiiiiiiiniienens [eenenn . 06/01/2024 . | Paydoun ... ... 798 .0 .0 . 0 198 .. 0 e . 06/01/2033 . [1.A ........
..31206J-VR-4 |FH A10624 - RUBS .........oovvvvviiiiiiiiiiininieens [ . 06/01/2024 . | Paydoun ... .. 149 .0 .0 . 0 ... 149 .. 0 . 06/01/2033 . [1.A ........
..31206J-VS-2 |FH A10625 - RUBS .........covvvviiiiiiiiiiiiiniinnns [eenenn . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 06/01/2033 . [1.A ........
..31296K-EQ-2 |FH A11043 = RUBS .....ooovvvrriiiiiiiiiiiiienieeeens [ . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 07/01/2033 . [1.A ........
..31296K-TN-3 |FH A11457 = RUBS .....cooevviriiiiiiiiiiiiininieens [ . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 07/01/2033 . [1.A ........
..31296L-FD-8 |FH A11964 - RUBS .......oovvviiiiiiiiiiiiiiinieeeens [ . 06/01/2024 . | Paydoun ... (D .0 . 0 0 . 08/01/2033 . [1.A ........
..31206L-J0-5 |FH A12071 = RMBS .......oevvvviiiiiiiiiiiiiiiiiiinns [ eeeenn . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 08/01/2033 . [1.A ........
..31296M-6J-3 |FH A13573 - RMBS ........oooeeerinnnnnnn [ . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 09/01/2033 . [1.A ........
..31296M-6U-8 |FH A13583 - RMBS .......cooeeriiniinnin [ . 06/01/2024 . | Paydoun ... ()] .0 . 0 0 . 09/01/2033 . [1.A ........
..31296M-GN-3 | FH A12905 - RWBS . 06/01/2024 . |Paydown (M| 0 0| 0| . 10/01/2032 . [1.A .
..31206M-HH-5 |FH A12932 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 09/01/2033 . [1.A .
..31296M-L4-9 |FH A13047 - RUBS . 06/01/2024 . |Paydown .0 0 0| 0| . 09/01/2033 . [1.A .
..31206M-Vi-6 | FH A13329 - RMBS .....oooeiiiiiiiiiiiiii [ . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 09/01/2033 . [1.A ........
..31296N-BE-6 |FH A13637 - RMBS .......oovvvviriiiiiiiiiiiinnnenens [ . 06/01/2024 . | Paydoun ... (D .0 . 0 0 . 10/01/2033 . [1.A ........
..31296N-DV-6 |FH A13716 = RMBS ........evvvvvviiiiiiiiiiiiiiiiinns [ eeeenn . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 09/01/2033 . [1.A ........
..31296N-Jli-8 |FH A13877 = RMBS ........evvvvvvvrirriiiiiiiiiiinins [ eeeens . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 09/01/2033 . [1.A ........
.. 31206N-RN-9 | FH A14003 - RMBS ........oooevrrnniinnnn [ . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 06/01/2033 . [1.A ........
..31296Q-HI-5 |FH A15636 - RMBS ........covvvvriviiiiiiiiiinniinnns [ . 06/01/2024 . | Paydoun ... (D .0 . 0 0 . 11/01/2033 . [1.A ........
..312060-SZ-4 |FH A15936 - RMBS ........oooovvriinnnnnnn [ . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 11/01/2033 . [1.A ........
..31296R-QM-3 |FH A16760 = RMBS ..........cevmmmmmmmmnnnninniiiinns [oeeeenn . 06/01/2024 . | Paydoun ... () .0 . 0 0 . 11/01/2033 . [1.A ........
..31296T-GJ-7 |FH A18301 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 02/01/2034 . (1.
..31296T-PN-8 | FH A18529 - RWBS . 06/01/2024 . |Paydown .0 0 0| 0| . 02/01/2034 . (1.
..31296U-PG-0 |FH A19423 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 03/01/2034 . (1.
..31296X-5li-1 |FH A21761 - RMBS . . |. 06/01/2024 . | Paydown .0 0 0| 0| . 05/01/2034 . (1.
..31296X-6P-5 |FH A21778 - RMBS . . |- 06/01/2024 . | Paydown .0 0 0| 0| . 05/01/2034 . (1.
..31296Y-AK-9 |FH A21810 = RMBS ........evvvvvvviririiiiiiiiiiinins [eeeens . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 05/01/2034 . (1.
..31297A-VP-6 |FH A23322 - RMBS ........evvvrmmmnnnnninniiinininnnn [ eeeeenn . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 06/01/2034 . [1.A ........
..31207B-K7-6 |FH A23918 - RMBS ..........ooooeeerinnnnn [ . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 06/01/2034 . [1.A ........
.. 31207N-KN-5 | FH A33001 - RUBS .....cooovvriiiiiiiiiiiiiiiiiienens [ . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 08/01/2035 . [1.A ........
..312970-ZY-8 |FH A35259 - RMBS .........evvvmmmmmmmnnnnninnininnnn [eeeeen . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 06/01/2035 . [1.A ........
..31297T-MS-9 |FH A37569 - RWBS .... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 09/01/2035 . [1.A ........
..31297U-5X-4 | FH A38962 - RWBS . 06/01/2024 . |Paydown .0 0 0| 0| . 10/01/2034 . (1.
..31207U-PG-9 | FH A38523 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 10/01/2035 . (1.
..31297V-UG-1 |FH A39583 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 11/01/2035 . (1.
..312088-PG-3 | FH C55823 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 02/01/2029 . (1.
..312981-NG-6 | FH C59391 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| 2 . 11/01/2031 . |1.
..31298Y-IIM-9 | FH C60652 - RWBS .... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 12/01/2031 . (1.
..31335G-LX-1 |FH C80342 - RMBS ......cooeveiiiiiiiiiiiiiiiiiieenes [ . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 7 |- 09/01/2025 . |1.A ........
..31335G-NJ-0 |FH C80393 - RMBS .....ccooeviiiiiiiiiiiiiiiiieieeees [ . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 03/01/2026 . [1.A ........
..313376-M9-9 |FHR 1835 E ~ CMO/RMBS ........cevvvvvvvverrvinnnnns [ eeeenn . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 04/15/2026 . [1.A ........
..313637-FB-1 |FN 109162 ~ CMBS/RMBS .........evvvveeemvennnnnnnns [eeeeenn . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 03/01/2028 . [1.A ........
..31368H-KA-0 |FN 190289 - RWBS .... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 1170172027 . [1.A ........
..31368H-KP-7 |FN 190302 - RWBS .... . |- 06/01/2024 . |Paydoun ... ...0 ] .0 . 0 0 . 06/01/2029 . [1.A ........
..31371E-6V-2 |FN 250284 - RMBS .... . |- 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 06/01/2025 . [1.A ........
..31371F-FR-8 | FN 250476 - RWBS . 06/01/2024 . |Paydown .0 0 0| 0| . 02/01/2026 . [1.A .
..31371F-J8-6 |FN 250587 - RWBS ... . 06/01/2024 . | Paydoun ... .0 . 0. .0 . 0. . 05/01/2026 . [1.A ........
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..31371F-KE-1 |FN 250593 - RMBS .... . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 e . 05/01/2026 . [1.A ........
..31371G-2R-0 |FN 251984 - RMBS .... . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 10/01/2028 . [1.A ........
..31371G-BC-3 |FN 251235 - RMBS .... . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 10/01/2027 . [1.A ........
..31371G-CX-6 |FN 251286 - RWBS .... . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 1170172027 . (1.A ........
..31371G-DB-3 |FN 251298 - RMBS .... . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 1170172027 . [1.A ........
..31371G-GT-1 |FN 251410 - RWBS .... . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 01/01/2028 . [1.A ........
..31371H-D0-8 |FN 252211 - RMBS .... . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 01/01/2029 . [1.A ........
..31371H-GY-8 | FN 252315 - RMBS .... . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 02/01/2029 . [1.A ........
..31371H-H0-4 | FN 252339 - RMBS .... . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 03/01/2029 . [1.A ........
..31371H-JY-5 |FN 252379 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 04/01/2029 . [1.A .
..31371H-NM-6 | FN 252496 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 06/01/2029 . [1.A .
..31371H-Qli-1 | FN 252569 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 07/01/2029 . [1.A .
..31371H-VJ-4 | FN 252717 - RWBS .... . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 09/01/2029 . [1.A ........
..31371H-X8-6 | FN 252803 - RMBS .... . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 09/01/2029 . [1.A ........
..31371K-22-3 | FN 254692 - RMBS .... . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 03/01/2033 . [1.A ........
..31371K-3A-7 | FN 254693 - RMBS .... . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 04/01/2033 . [1.A ........
..31371K-4K-4 | FN 254726 - RUBS .... . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 05/01/2033 . [1.A ........
..31371K-4L-2 |FN 254727 - RMBS .... . 06/01/2024 . | Paydoun ... .0 ] .0 . 0 0 . 05/01/2033 . [1.A ........
..31371K-6C-0 |FN 254767 - RWBS .... . 06/01/2024 . | Paydoun ... ..(2)) .0 . 0 0 . 06/01/2033 . [1.A ........
..31371K-VF-5 |FN 254514 - RMBS .... . 06/01/2024 . | Paydoun ... (D .0 . 0 0 . 1170172032 . [1.A ........
..31371K-IIH-0 | FN 254548 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 12/01/2032 . (1.
..31371K-ZA-2 | FN 254637 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 02/01/2033 . (1.
..31371L-A6-6 |FN 254829 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 08/01/2033 . (1.
..31371L-DH-9 | FN 254904 - RMBS . . |. 06/01/2024 . | Paydown .0 0 0| 0| . 10/01/2033 . (1.
..31371L-FY-0 |FN 254983 - RMBS . . |- 06/01/2024 . | Paydown .0 0 0| 0| . 12/01/2033 . (1.
..31371L-HD-4 |FN 255028 - RMBS .... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 01/01/2034 . (1.
..31373T-3E-8 |FN 303297 - RMBS .... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 05/01/2025 . [1.A ........
..31373U-ER-4 |FN 303544 - RMBS .... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 10/01/2025 . [1.A ........
..31373U-JT-5 |FN 303674 - RWBS .... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 01/01/2026 . [1.A ........
..31374F-6l-4 |FN 313285 - RMBS .... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 01/01/2027 . [1.A ........
..31374G-DK-0 | FN 313406 - RWBS .... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 03/01/2027 . [1.A ........
..31374T-2X-6 | FN 323990 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 10/01/2029 . (1.
..31374T-AK-5 |FN 323210 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 06/01/2028 . (1.
..31374T-DR-7 |FN 323312 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 1170172028 . (1.
..31374T-E3-9 |FN 323354 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 11/01/2028 . (1.
..31374T-H0-5 |FN 323439 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 12/01/2028 . (1.
..31374T-NX-3 | FN 323606 - RWBS .... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 03/01/2029 . (1.
..31374T-RM-3 | FN 323692 - RMBS .... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 05/01/2029 . [1.A ........
..31374T-RX-9 |FN 323702 - RMBS .... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 05/01/2029 . [1.A ........
..31374T-RZ-4 |FN 323704 - RMBS .... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 05/01/2029 . [1.A ........
..31374T-UN-6 | FN 323821 - RMBS .... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 07/01/2029 . [1.A ........
..31375M-XC-2 | FN 339175 - RMBS .... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 03/01/2026 . [1.A ........
..31376L-GJ-7 |FN 358501 - RWBS .... . |- 06/01/2024 . |Paydoun ... ...0 ] .0 . 0 0 . 01/01/2027 . [1.A ........
..31376Q-PQ-0 |FN 362331 - RMBS .... . |- 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 10/01/2026 . [1.A ........
..31376T-BB-2 |FN 364634 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 01/01/2027 . [1.A .
..31376V-01-2 |FN 366866 - RMBS ... . 06/01/2024 . | Paydoun ... .0 . 0. .0 . 0. . 02/01/2027 . [1.A ........
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..31378D-T8-3 |FN 395775 - RMBS ...cooooeeiiiiiiiiiiiiieiieeeeeeees [ . 06/01/2024 . | Paydoun ... .0 . 0 A 0 e . 10/01/2027 . [1.A ........
..31378D-X3-9 |FN 395898 - RMBS .......cooeviiiiiiiiiiiiiiiiiienns [ . 06/01/2024 . | Paydoun ... .0 . 0 .503 |.. 0 . 12/01/2027 . [1.A ........
..31378D-XW-5 |FN 395893 — RMBS ..........evvmmmmmmmmmmnnnnnnnnnnns [eeeeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2027 . [1.A ........
..31378F-G2-5 |FN 397217 - RMBS ........ooooeeeeeenninn [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2027 . [1.A ........
..31378F-XP-5 |FN 397686 - RUBS ........ccovvvvriiiiiiiiiiiiiiinens [eenens . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2027 . [1.A ........
..31378J-AR-8 |FN 399716 - RMBS ...........ooeeeiiinnnnnnnns [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2027 . [1.A ........
..31378L-CM-2 | FN 401576 — RUBS .......coeevvviiiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2027 . [1.A ........
..31378L-CS-9 |FN 401581 = RMBS ......oovvvrviiiiiiiiiiiiieeeeeeees [ . 05/28/2024 . | Paydoun ... .0 . 0 0 . 12/01/2027 . [1.A ........
..31378L-JR-4 |FN 401772 = RUBS .....coovvriiiiiiiiiiiiiiiiieieeens [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2027 . [1.A ........
..31378L-ZR-6 |FN 402252 - RMBS . 06/01/2024 . |Paydown 0 0| 0| . 12/01/2027 . [1.A .
..31378N-ET-1 |FN 403446 - RMBS . 06/01/2024 . |Paydown 0 0| 0| . 12/01/2027 . [1.A .
..31378P-Z0-9 |FN 404951 - RMBS . 04/25/2024 . |Paydown 0 0| 0| . 12/01/2027 . [1.A .
..313780-GX-3 |FN 405314 - RMBS ......ccooeiiiiiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2027 . [1.A ........
..31378Q-LU-3 |FN 405439 - RMBS .........ovvvmmmmmmmmnnnnnnninnninn [eeeeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2027 . [1.A ........
.. 31379C-WIJ-6 |FN 415649 - RMBS .....coooeiiiiiiiiiiiiiiiiis [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2028 . [1.A ........
..3137F5-PX-1 |FHR 4795 FB - CMO/RMBS ......coovvenennnnnnnnnnnns [ . 06/15/2024 . | Paydoun ... .0 . 0 0 . 06/15/2048 . [1.A ........
..3137G0-EW-5 |STACR 2015-DNA1 M3 - CDO/CMO/RMBS ............. [.eeeenn . 06/25/2024 . | Paydoun ... .0 . 0 0 . 10/25/2027 . [1.A ........
..3137G0-HW-2 | STACR 2016-DNA1 M3 - CDO/CMO/RMBS ...........e0 [.eeeenn . 06/25/2024 . | Paydoun ... .0 . 0 0 . 07/25/2028 . [1.A ........
..3137G0-LA-5 |STACR 2016-H0A3 M3 - CMO/RMBS ............coeees [oeennnn . 06/25/2024 . | Paydoun ... 264,040 271,735 |.... .0 . 0 0 . 03/26/2029 . [1.A ........
..3137G0-LU-1 | STACR 2016-H0A4 M3 - CMO/RMBS ..............ooee [oeennn . 06/25/2024 . | Paydoun ... .. 179,965 .... 186,151 .0 . 0 0 . 04/25/2029 . [1.A ........
..31380L-F2-9 |FN 443085 - RMBS .... 06/01/2024 . |Paydown 0 0| 0| . 11/01/2028 . (1.
..31380Q-VP-9 |FN 447122 - RMBS . 06/01/2024 . |Paydown 0 0| 0| . 11/01/2029 . (1.
..31380R-J2-2 |FN 447681 - RUBS . 06/01/2024 . |Paydown 0 0| 0| . 02/01/2029 . (1.
..31380R-P6-6 |FN 447845 - RMBS . . |. 06/01/2024 . | Paydown 0 0| 0| . 12/01/2028 . (1.
..31380U-5I1-4 | FN 450961 - RWBS . . |- 06/01/2024 . | Paydown 0 0| 0| . 11/01/2028 . (1.
..31380U-DD-7 |FN 450200 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 1170172028 . (1.
..31380Y-E5-5 |FN 453856 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2028 . [1.A ........
..31380Y-E6-3 |FN 453857 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2028 . [1.A ........
..31381A-EC-1 |FN 454731 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2028 . [1.A ........
..31381B-2H-1 |FN 456276 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2028 . [1.A ........
..31381B-CU-1 |FN 455583 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2028 . [1.A ........
..31381F-XR-6 |FN 459788 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 05/01/2029 . (1.
..31382D-WC-4 |FN 479543 - RMBS . 06/01/2024 . |Paydown 0 0| 0| . 08/01/2029 . (1.
..31382K-V7-0 |FN 484938 - RMBS . 06/25/2024 . |Paydown 0 0| 0| . 06/01/2029 . (1.
..31382L-UJ-3 | FN 485785 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 02/01/2029 . (1.
..313820-DH-4 | FN 486204 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 02/01/2029 . (1.
..31382N-42-2 |FN 487840 - RUBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2029 . (1.
..31382P-0B-6 |FN 488350 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2029 . [1.A ........
..313820-B9-5 |FN 488864 - RUBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2029 . [1.A ........
..31382R-D6-7 |FN 489825 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2029 . [1.A ........
..313825-E7-2 |FN 490758 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2029 . [1.A ........
..31382T-4K-2 |FN 492326 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2029 . [1.A ........
..31382U-4U-7 |FN 493235 - RMBS ... . |- 06/01/2024 . |Paydoun ... .0 . 0 0 . 04/01/2029 . [1.A ........
..31382Y-R8-3 |FN 496511 - RWBS .... . |- 06/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2029 . [1.A ........
..31383C-U9-4 |FN 499308 - RMBS . 06/01/2024 . |Paydown 0 0| 0| . 08/01/2029 . [1.A .
..31383E-3F-6 |FN 501298 - RWBS .... . 06/01/2024 . | Paydoun ... 0. .0 . 0. . 06/01/2029 . [1.A ........
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..31383E-LE-9 |FN 500825 - RMBS .........coovvvvriiiinnnninnns [ s . 06/01/2024 . | Paydoun ... .0 . 0 0 e . 07/01/2029 . [1.A ........
..31383F-RY-6 |FN 501903 - RMBS ........ccoevereeeeneiinns [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2029 . [1.A ........
..31383L-NA-9 |FN 506285 - RMBS ..........coovvvrriiiinnnnnnnnnnns [oennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2029 . [1.A ........
..31383M-JB-0 |FN 507058 — RMBS ........covvvvriiriiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2029 . [1.A ........
.. 31383M-VU-4 |FN 507427 - RMBS .......cooovrviiiiiiinnnn [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2029 . [1.A ........
..31383Q-DV=3 |FN 509616 ~ RMBS .........oovvvrririiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2029 . [1.A ........
..31383R-50-1 |FN 511255 - RMBS .....cooeeeiiiiiiiiiiiiiiiieees [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2029 . [1.A ........
..31383R-LH-3 |FN 510728 - RMBS .......oovvvvirriiiiiiiiiiiieeeeens [ . 06/25/2024 . | Paydoun ... .0 . 0 0 . 08/01/2029 . [1.A ........
..31383R-X9-8 |FN 511104 - RUBS .....coovvviiiiiiiiiiiiiiiiiiins [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2029 . [1.A ........
..313835-FX-3 |FN 511482 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 09/01/2029 . 1.A .
..313838-1li-6 |FN 511961 - RUBS . 06/01/2024 . |Paydown 0 0| 0| . 10/01/2029 . [1.A .
..31383U-V0-5 |FN 513723 - RMBS . 06/01/2024 . |Paydown 0 0| 0| . 09/01/2029 . 1.A .
..31384A-SD-1 |FN 518116 = RMBS .......cevvvvvviiiiiiiiiiiiiiiiinns [ eeeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2029 . [1.A ........
..31384A-XNM-5 |FN 518284 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2029 . [1.A ........
..31384D-7J-5 |FN 521197 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2029 . [1.A ........
..31384E-AB-6 |FN 521202 - RMBS .... . 06/25/2024 . | Paydoun ... .0 . 0 0 . 12/01/2029 . [1.A ........
..31384F-R0-2 |FN 522595 - RMBS ... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2029 . [1.A ........
..31384G-RS-6 | FN 523497 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2029 . [1.A ........
..31384V-3F-7 |FN 535498 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2030 . [1.A ........
..31384V-M9-0 |FN 535084 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2029 . [1.A ........
..31384V-RR-5 |FN 535196 - RMBS . 06/01/2024 . |Paydown 0 0| 0| . 10/01/2029 . (1.
..31384W-K2-5 |FN 535913 - RMBS . 06/01/2024 . |Paydown 0 0| 0| . 05/01/2031 . (1.
..313840-KY-5 |FN 535911 - RMBS . 06/01/2024 . |Paydown 0 0| 0| . 05/01/2031 . (1.
..31385H-3P-5 |FN 545406 - RMBS . . |. 06/01/2024 . | Paydown 0 0| 0| . 12/01/2031 . (1.
..31385H-5A-6 | FN 545441 - RMBS . . |- 06/01/2024 . | Paydown 0 0| 0| . 01/01/2082 . (1.
.. 31385H-QN-5 |FN 545061 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2029 . (1.
..31385W-4P-1 |FN 555330 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2033 . [1.A ........
..31385X-EC-7 |FN 555531 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2033 . [1.A ........
..31385X-F8-5 |FN 555591 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2033 . [1.A ........
..31385X-F9-3 |FN 555592 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2033 . [1.A ........
..31385X-JIi-8 | FN 555677 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2033 . [1.A ........
..31385X-NR-4 | FN 555800 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 10/01/2033 . (1.
..31386W-QR-2 |FN 575664 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 03/01/2031 . (1.
..31387C-XP-1 |FN 580386 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 05/01/2031 . (1.
..31387E-E8-6 |FN 581659 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 07/01/2031 . (1.
..31387E-ME-4 |FN 581857 - RUBS . 06/01/2024 . |Paydown 0 0| 0| . 07/01/2031 . (1.
..31387H-ZR-4 | FN 584952 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2031 . (1.
..31387X-VK-8 |FN 597418 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2031 . [1.A ........
..31388F-NI-9 | FN 603505 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2031 . [1.A ........
..31388W-XC-5 |FN 617275 - RUBS .... . 06/01/2024 . | Paydoun ... .0 . 0 . 0 . 01/01/2032 . [1.A ........
..31389D-S9-9 |FN 622544 - RMBS .... . 06/01/2024 . | Paydoun ... .0 . 0 ... 191 0 . 09/01/2031 . [1.A ........
..3138K-MA-6 | FN 627753 - RWBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2082 . [1.A ........
..31380P-P4-6 |FN 631443 - RUBS .... . |- 06/01/2024 . |Paydoun ... .0 . 0 0 . 03/01/2032 . [1.A ........
..31389T-CJ-9 |FN 634673 - RWBS .... . |- 06/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2082 . [1.A ........
..31389V-KJ-5 |FN 636697 - RUBS . 06/01/2024 . |Paydown .4 4 LA LA 0 0| .4 0| . 05/01/2032 . [1.A .
..3138A7-FR-4 |FN AH5575 - RMBS ... . 06/01/2024 . | Paydoun ... .. 127,317 127,377 125,411 .. 127,389 |.... 0. .0 . 127,377 ). 0. . 02/01/2041 . [1.A ........




STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

12’603

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
..31390A-B9-0 |FN 640064 - RUBS .........ccovvvvvrririiiniiniiennns [oennnn . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 e . 04/01/2032 . [1.A ........
..31390D-Ni-0 |FN 643105 - RMBS ........ooeeeernininnnnnnnns [ . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 04/01/2032 . [1.A ........
..31390F-CU-1 |FN 644583 - RMBS .......ccoeeiiiiiiiiiiiiiiiiiiieens [ . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 05/01/2082 . [1.A ........
..31390M-RE-6 | FN 650385 - RMBS ..........ccoeeereeeerninnnnnns [ . 06/01/2024 . | Paydoun ... .6 | .0 . 0 0 . 07/01/2033 . [1.A ........
..31390U-4D-5 |FN 657020 = RUBS ........ccovvvviiriiiiiiiiiiiienens [eenenn . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 12/01/2082 . [1.A ........
..31390X-QX-1 |FN 659370 - RMBS ..........coeerernnneeinnnnnnns [ . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 1170172032 . [1.A ........
..31390Y-6L~7 |FN 660675 ~ RMBS .........cevvvveeeeeeieiiiiiiiinnns [eeeeenn . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 10/01/2032 . [1.A ........
..31391B-WD-5 |FN 662244 - RMBS ........coooeeiiiiiiiiiiiiiiininnns [ . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 01/01/2033 . [1.A ........
..31391D-L7-6 |FN 663750 = RUBS .......coovvviiiiiiiiiiiiiiiiienens [ . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 10/01/2032 . [1.A ........
..31391E-2Y-6 |FN 665091 - RUBS . 06/01/2024 . |Paydown 3 0 0| 0| . 07/01/2033 . [1.A .
..31391E-4F-5 |FN 665122 - RWBS . 06/01/2024 . |Paydown .0 0 0| 0| . 12/01/2033 . [1.A .
..31391F-1i6-1 |FN 665869 - RUBS . 06/01/2024 . |Paydown .0 0 0| 0| . 11/01/2032 . [1.A .
..31391G-F5-0 |FN 666288 ~ RMBS ..........cevvmeevememiniiniiiinnns [eeeeenn . 06/01/2024 . | Paydoun ... ()] .0 . 0 0 . 11/01/2082 . [1.A ........
..31391H-BJ-2 |FN 667041 = RMBS ........eevvvvverrrrririiiiiiinnnns [ eeeeenn . 06/01/2024 . | Paydoun ... () .0 . 0 11,621 0 . 1170172032 . [1.A ........
.. 31391H-YN-8 |FN 667717 = RMBS .......eevvmmmmnnnnnnninininiiinnns [ eeeeenn . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 . .. 0 . 02/01/2083 . [1.A ........
..31391L-KC-8 |FN 669991 - RMBS ...........ooeeerernrnnnnnnnns [ . 06/01/2024 . | Paydoun ... .0 .0 . 0 ...162 |.. 0 . 02/01/2033 . [1.A ........
.. 31391IN-U7-4 | FN 672106 = RMBS ........eevvvvmeiiiiiiiiiiiiiiiinns [ eeeeenn . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 12/01/2082 . [1.A ........
.. 31391N-UD-1 |FN 672080 = RMBS ........cevvvvvvvrrrrirnrinniiinnns [ eeeeenn . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 12/01/2082 . [1.A ........
..31301P-4B-9 |FN 673218 - RUBS .......ooovvveiiiiiiiiiiiiiniienens [ . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 03/01/2033 . [1.A ........
..31391P-EJ-1 |FN 672537 - RWBS .... . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 1170172032 . [1.A ........
..31391T-TR-9 | FN 676560 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 12/01/2032 . (1.
..31391T-X6-0 |FN 676701 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 11/01/2032 . (1.
..31391U-7A-7 |FN 677789 - RMBS . 06/01/2024 . |Paydown A 0 0| 0| . 08/01/2033 . (1.
..31391U-SP-1 |FN 677426 - RUBS . . |. 06/01/2024 . | Paydown .0 0 0| 0| . 01/01/2033 . (1.
..31391U-XK-6 |FN 677582 - RUBS . . |- 06/01/2024 . | Paydown .0 0 0| 0| . 12/01/2032 . (1.
..31391V-2E-2 |FN 678573 - RUBS .... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 01/01/2033 . (1.
..31391V-21-9 |FN 678586 - RUBS ... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 02/01/2083 . [1.A ........
..31391W-DD-0 |FN 678800 - RMBS ... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 12/01/2082 . [1.A ........
..31400A-B6-4 |FN 681461 - RUBS ... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 12/01/2082 . [1.A ........
..31400B-KK-1 |FN 682598 - RWBS .... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 02/01/2033 . [1.A ........
..31400C-EG-5 |FN 683335 - RMBS .... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 02/01/2083 . [1.A ........
..31400D-LK-6 |FN 684430 - RWBS . 06/01/2024 . |Paydown .0 0 0| 0| . 03/01/2033 . (1.
..31400E-LG-3 |FN 685327 - RWBS . 06/01/2024 . |Paydown A 0 0| 0| . 02/01/2033 . (1.
..31400E-TG-5 |FN 685551 - RWBS . 06/01/2024 . |Paydown .0 0 0| 0| . 11/01/2032 . (1.
..31400E-XK-1 |FN 685682 - RVBS . 06/01/2024 . |Paydown .0 0 0| 0| . 02/01/2033 . (1.
..31400F-X7-7 |FN 686602 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 03/01/2033 . (1.
..31400F-XD-4 |FN 686576 - RMBS ... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 02/01/2033 . (1.
..31400G-PB-5 |FN 687218 = RMBS .........cevvvvvvvvrrrrrriiniinnnns [ eeeeenn . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 03/01/2033 . [1.A ........
..31400H-J5-3 |FN 687984 - RUBS ........ccovvvvriiiiiiiiiiiiniinens [ . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 03/01/2033 . [1.A ........
..31400H-YH-0 |FN 688412 = RMBS ........covvvvriiiiiiiiiiieiiieeens [ . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 02/01/2033 . [1.A ........
..31400J-4D-8 |FN 689420 - RMBS ........cooovvrriinnnnnnnnnnnns [ s . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 02/01/2083 . [1.A ........
..31400J-B2-4 |FN 688657 — RMBS ..........cevvvvvvverernrinnninnnns [eeeeenn . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 03/01/2033 . [1.A ........
..31400M-30-3 |FN 692107 - RUBS .... . |- 06/01/2024 . |Paydoun ... ...0 ] .0 . 0 0 . 02/01/2083 . [1.A ........
..31400M-3Y-6 |FN 692115 - RWBS .... . |- 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 02/01/2033 . [1.A ........
..31400P-ZY-4 |FN 693859 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 03/01/2033 . [1.A .
..31400Q-TN-3 |FN 694557 - RMBS ... . 06/01/2024 . | Paydoun ... (] 0. .0 . 0. . 04/01/2033 . [1.A ........
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..31400R-HB-7 |FN 695155 — RMBS ......ccoeeiiiiiiiiiiiiiiiiiiieeees [ . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 e . 04/01/2033 . [1.A ........
..31400R-H3-5 |FN 695156 - RMBS ............cooeeeerrrinnnnnnnnnnns [oens . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 03/01/2033 . [1.A ........
..31400R-TE-1 |FN 695449 — RMBS ..........evvmmmmmmmmmnnnnnnnnnnnns [eeeeenn . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 05/01/2033 . [1.A ........
..314008-SC-4 |FN 696315 - RMBS ..........coeeeeeiennnnnnnnnns [ . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 03/01/2033 . [1.A ........
..31400T-2L-0 |FN 697479 - RMBS ........oooevriinininnnn [ s . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 04/01/2033 . [1.A ........
..31400T-W3-7 |FN 697366 - RMBS .........oovvvviiririiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 05/01/2033 . [1.A ........
..31400U-6E-9 |FN 698469 - RMBS .........cooovvrriinnnnnnnnnnns [onn . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 05/01/2033 . [1.A ........
..31400W-LV-0 |FN 699740 - RMBS ..........cooeeririninnnnnnnnnns [ . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 07/01/2033 . [1.A ........
..31401A-B3-0 |FN 702158 ~ RUBS .......coovvvvriiiiiiiiiiiiiiieeens [eeennn . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 04/01/2033 . [1.A ........
..31401A-KM-8 | FN 702400 - RVBS . 06/01/2024 . |Paydown .0 0 0| 0| . 05/01/2033 . [1.A .
..31401A-SL-2 |FN 702623 - RWBS . 06/01/2024 . |Paydown .0 0 0| 0| . 06/01/2033 . [1.A .
..31401B-7G-4 |FN 703895 - RWBS . 06/01/2024 . |Paydown .0 0 0| 0| . 05/01/2033 . [1.A .
..31401B-YY=5 |FN 703727 - RUBS .......covvvviiiiiiiiiiiiiiiiienens [ . 06/01/2024 . | Paydoun ... .0 .0 . 0 . .. 0 . 02/01/2083 . [1.A ........
..31401C-ZL-0 |FN 704647 - RUBS ........oovvvirririiiiiiiiinnieeens [ . 06/01/2024 . | Paydoun ... .0 .0 . 0 A7) 0 . 05/01/2033 . [1.A ........
..314010-R5-2 |FN 705308 - RUBS .......coovvvrriiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 06/01/2033 . [1.A ........
..31401D-R7-8 |FN 705310 - RMBS ......coevvrviriiiiiiiiiiiiieeeeens [ . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 06/01/2033 . [1.A ........
..31401E-AH-2 |FN 705708 = RMBS ........cevvvemeemeiiiiiiiiiiiinnns [ eeeeenn . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 05/01/2033 . [1.A ........
..31401E-W3-9 |FN 706366 — RMBS .........ccovvvvvvvvrvrriinnniinnns [eeeeenn . 06/01/2024 . | Paydoun ... .0 .0 . 0 0 . 05/01/2033 . [1.A ........
..31401H-3B-6 |FN 709194 - RMBS ........oooeeeriirnnnnn [ . 06/01/2024 . | Paydoun ... I & .0 . 0 0 . 07/01/2033 . [1.A ........
..31401H-CX-8 |FN 708486 — RMBS .........cevvvvvvvevrvrnrirnninnnns [eeeeenn . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 04/01/2033 . [1.A ........
..31401J-2Y-3 |FN 710091 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 05/01/2033 . (1.
..31401J-DF-2 |FN 709402 - RWBS . 06/01/2024 . |Paydown .0 0 0| 0| . 07/01/2033 . (1.
..31401J-K4-9 |FN 709615 - RVBS . 06/01/2024 . |Paydown .0 0 0| 0| . 05/01/2033 . (1.
..31401J-KH-0 |FN 709596 - RWBS . . |. 06/01/2024 . | Paydown .0 0 0| 0| . 04/01/2033 . (1.
..31401J-RV-2 |FN 709800 - RMBS . . |- 06/01/2024 . | Paydown .0 0 0| 0| . 06/01/2028 . (1.
..31401K-2C-8 |FN 710971 = RMBS .......cevvvvvvrrrrrriiniiiniinnnns [ eeeeenn . 06/01/2024 . | Paydoun ... (D .0 . 0 0 . 06/01/2033 . (1.
..31401L-B9-3 |FN 711164 = RMBS .......cevvvvvviiiiiiiiiiiiiiiiinns [ eeeeenn . 06/01/2024 . | Paydoun ... ....6 | .0 . 0 0 . 08/01/2033 . [1.A ........
..31401L-04-8 |FN 711575 = RUBS ......ooevvriiiiiiiiiiiiiiiieeeeens [ . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 06/01/2033 . [1.A ........
..31401L-RT-2 |FN 711598 ~ RUBS ......ooovvvviiiiiiiiiiiiiiinienens [ . 06/01/2024 . | Paydoun ... L2 .0 . 0 0 . 08/01/2033 . [1.A ........
..31401M-AA-9 | FN 712001 = RMBS .......ccvvvvevvrrrrrrriirnnninnnns [ eeeeenn . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 09/01/2033 . [1.A ........
..31401N-2B-4 | FN 713670 = RMBS .......cevvvvvmeiiiiiiiiiiiiiiinens [ eeeeenn . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 07/01/2033 . [1.A ........
..31401N-32-0 |FN 713716 - RMBS . 06/01/2024 . |Paydown A 0 0| 0| . 08/01/2033 . (1.
..31401W-EU-9 |FN 720247 - RWBS . 06/01/2024 . |Paydown .0 0 0| 0| . 07/01/2033 . (1.
..31401X-48-0 |FN 721818 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 04/01/2033 . (1.
..31401X-YB-7 |FN 721706 - RMBS . 06/01/2024 . |Paydown .0 0 0| 0| . 04/01/2033 . (1.
..31401Y-HC-2 |FN 722127 - RWBS . 06/01/2024 . |Paydown A 0 0| 0| . 07/01/2033 . (1.
..31401Y-KE-4 |FN 722193 - RMBS .... . 06/01/2024 . | Paydoun ... R & .0 . 0 0 . 07/01/2033 . (1.
..31401Y-NC-5 |FN 722287 - RWBS .... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 08/01/2033 . [1.A ........
..31402A-7K-6 | FN 723698 - RWBS .... . 06/01/2024 . | Paydoun ... L2 .0 . 0 0 . 08/01/2033 . [1.A ........
..31402B-FL-3 |FN 723871 - RUBS .... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 07/01/2033 . [1.A ........
..31402B-FM-1 |FN 723872 - RWBS .... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 07/01/2033 . [1.A ........
..31402B-FP-4 |FN 723874 - RWBS .... . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 07/01/2033 . [1.A ........
..31402B-FIi-9 |FN 723881 - RUBS .... . |- 06/01/2024 . |Paydoun ... ...0 ] .0 . 0 0 . 06/01/2033 . [1.A ........
..31402B-V0-4 |FN 724323 - RMBS .... . |- 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 0 . 08/01/2033 . [1.A ........
..31402C-F4-9 |FN 724787 - RUBS . 06/01/2024 . |Paydown A 0 0| 0| . 06/01/2033 . [1.A .
..31402C-PL-0 |FN 725027 - RWBS .... . 06/01/2024 . | Paydoun ... .10 ). 0. .0 . 0. . 11/01/2033 . [1.A ........
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..31402D-TC-4 |FN 726047 - RUBS .......coovvvvviiiiiiiiiiiiiiienens [ . 06/01/2024 . | Paydoun ... .0 . 0 0 e . 08/01/2033 . [1.A ........
..31402D0-U7-3 |FN 726106 = RMBS ........eevvvvvvvrvrriinriniiiinnns [ eeeeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2033 . [1.A ........
..31402E-3T-3 |FN 727210 = RUBS .....ooovvviiiiiiiiiiiiiiieieeeeens [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2033 . [1.A ........
..31402E-R2-6 |FN 726905 - RMBS ..........cooeeeriennninnnnns [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2033 . [1.A ........
..31402E-SJ-8 |FN 726921 - RMBS .......ocooevviinnnnnnnn [ ons . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..31402E-TH-1 |FN 726952 - RMBS .......oooeviiiiiiiiiiiiiiiiiieenns [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..31402E-TV-0 |FN 726964 - RWBS .........coooeerrrnnnnnnnnn [ s . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..31402H-6X-4 |FN 729986 - RMBS ...........coooeeeinnnnnnnnnnns [oens . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
.. 31402H-7E-5 |FN 729993 ~ RMBS ........evvvrmmmmmnnnnnnnininninnns [eeeeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..31402H-GM-7 | FN 729304 - RMBS . 06/01/2024 . |Paydown 0 0| 0| . 07/01/2033 . [1.A .
..31402J-ND-5 |FN 730388 - RUBS . 06/01/2024 . |Paydown 0 0| 0| . 08/01/2033 . [1.A .
..31402J-R3-3 | FN 730506 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 08/01/2033 . [1.A .
.. 31402K-4U-5 |FN 731735 - RMBS ......ooooeerrniinnnn [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2033 . [1.A ........
..31402K-TP-9 |FN 731458 - RMBS ........oooeeveiinnninnns [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..31402K-1X-8 | FN 731562 ~ RMBS ......ocooeveriiiinnnn [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..31402K-XA-7 |FN 731573 = RMBS .......oooeeeiinneinn [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..31402L-DD-1 |FN 731900 - RUBS .....cooveviiiiiiiiiiiiiiicieeeeees [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2033 . [1.A ........
..31402L-MC-3 |FN 732155 - RMBS ....coooeeiiiiiiiiiiiiieiiiieeeeee [ . 06/01/2024 . | Paydoun ... .0 . 0 0 4 1.08/01/2033 . [1.A ........
.. 31402N-4C-9 |FN 734419 - RMBS ..o [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
.. 31402N-HL-5 |FN 733835 - RMBS ..o [ . 06/01/2024 . | Paydoun ... .0 . 0 0 4 1.09/01/2033 . [1.A ........
..31402N-LWi-6 | FN 733941 - RMBS . 06/01/2024 . |Paydown 0 0| 0| . 10/01/2033 . (1.
.. 31402N-PJ-1 | FN 734025 - RMBS . 06/01/2024 . |Paydown 0 0| 0| . 09/01/2033 . (1.
.. 31402N-0N-1 | FN 734061 - RUBS . 06/01/2024 . |Paydown 0 0| 0| . 09/01/2033 . (1.
.. 31402N-VU-9 | FN 734227 - RMBS . . |. 06/01/2024 . | Paydown 0 0| 0| . 06/01/2033 . (1.
..314020-B3-4 |FN 734558 - RMBS . . |- 06/01/2024 . | Paydown 0 0| 0| . 08/01/2033 . (1.
..314020-B5-9 |FN 734560 - RMBS ..........cooeveiinnnninnnnnns [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2033 . (1.
..314020-K9-1 |FN 734820 - RMBS ......ooooeeiennnininnin [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..314025-JA-6 |FN 736557 - RMBS .........cooeeeniennnnnnnnnns [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2033 . [1.A ........
..314025-T5-6 |FN 736872 = RUBS .......coovvvvviiiiiiiiiiiiniienens [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2033 . [1.A ........
..314028-U9-6 |FN 736908 - RMBS ........covvvvrviiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..31402T-8E-6 |FN 737717 = RMBS ......evvvvvviiiiiiiiiiiiiiiiiiiens [ eeeeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2033 . [1.A ........
..31402U-Cli-0 |FN 738185 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 10/01/2033 . (1.
..31402U-L7-5 |FN 738450 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 09/01/2033 . (1.
..31402V-CR-9 | FN 739080 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 09/01/2033 . (1.
..31402V-R8-5 |FN 739511 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 08/01/2033 . (1.
..31402V-RY-8 |FN 739503 - RMBS . 06/01/2024 . |Paydown 0 0| 0| . 09/01/2033 . (1.
..31402V-YF-1 |FN 739710 - RUBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2033 . (1.
..314020-2B-3 |FN 740670 = RMBS ........cevvvvvvvrrrrnrrninniinnnns [ eeeeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2033 . [1.A ........
..314020-LX-4 |FN 740242 - RMBS ......coooviiiiiiiiiiiiiiiiiieens [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2033 . [1.A ........
..314020-2Z-4 | FN 740660 - RMBS .........cevvvvvvvvvrrrnirnnninnnns [ eeeeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2033 . [1.A ........
.. 31402Y-FH-2 |FN 741868 ~ RMBS ........cevvvvveiiiiiiiiiiiiiiiinns [ eeeeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2033 . [1.A ........
..31403A-N3-5 |FN 743010 - RUBS .... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2033 . [1.A ........
..31403A-T5-4 |FN 743172 - RWBS .... . |- 06/01/2024 . |Paydoun ... .0 . 0 0 . 10/01/2033 . [1.A ........
..314038-4R-1 |FN 744332 - RMBS .... . |- 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2033 . [1.A ........
..31403B-GL-1 |FN 743703 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 09/01/2033 . [1.A .
..31403C-H7-9 |FN 744654 - RMBS ... . 06/01/2024 . | Paydoun ... 0. .0 . 0. . 10/01/2033 . [1.A ........
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..31403C-PT-2 |FN 744834 - RMBS ......cooeviiiiiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... ...542 L0542 0 ....542 |.. . 11/01/2033 . [1.A ........
..31403C-R4-5 |FN 744907 - RMBS .........cooevriieinnnnnnnnnns [ . 06/01/2024 . | Paydoun ... .1,282 ... 0 21,256 .. . 11/01/2033 . [1.A ........
..31403D-UJ-6 |FN 745885 - RMBS .........cooeevrinnnnninnnnns [ s . 06/01/2024 . | Paydoun ... 41,496 |.... 0 41,463 |.. . 10/01/2036 . [1.A ........
..31403E-AL-1 |FN 746211 = RUBS .......coovvririiriiiiiiiiiieeeeens [ . 06/01/2024 . | Paydoun ... 0 174 . 10/01/2033 . [1.A ........
..31403E-CU-9 |FN 746283 - RMBS ........cooovvreninrnnnnnnnns [onn . 06/01/2024 . | Paydoun ... 0 . 10/01/2033 . [1.A ........
..31403E-HQ-3 |FN 746439 - RMBS .....coooeeiiiiiiiiiiiiiiiiens [ . 06/01/2024 . | Paydoun ... 0 . 11/01/2033 . [1.A ........
..31403FK7-8 |FN 747418 = RUBS ......ooovvvviiiiiiiiiiiiiiiieeeens [ . 06/01/2024 . | Paydoun ... 0 . 10/01/2033 . [1.A ........
..31403F-M7-6 |FN 747482 - RMBS .........ooooeeeiinnnnnnn [ . 06/01/2024 . | Paydoun ... 0 . 10/01/2033 . [1.A ........
..31408F-Q7-2 |FN 747578 = RUBS .......coovvviiiiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... 0 . 11/01/2033 . [1.A ........
..31403G-MD-1 |FN 748356 - RWBS . 06/01/2024 . |Paydown 0| . 11/01/2033 . [1.A .
..31403H-J2-7 |FN 749181 - RUBS . 06/01/2024 . |Paydown 0| . 10/01/2033 . [1.A .
..31403J-R2-4 | FN 750305 - RWBS . 06/01/2024 . |Paydown 0| . 11/01/2033 . [1.A .
..31403K-5F-6 |FN 751546 - RMBS .........ooooeenrinninnnnnn [ s . 06/01/2024 . | Paydoun ... 0 . 01/01/2034 . [1.A ........
..31403M-U0-0 |FN 753001 = RMBS .......cooeeerniniieieii [ . 06/01/2024 . | Paydoun ... 0 . 12/01/2033 . [1.A ........
..31403M-NT-2 |FN 753158 - RMBS ......ooooevriiiiniinns [ . 06/01/2024 . | Paydoun ... 0 . 11/01/2033 . [1.A ........
.. 31403R-U2-2 |FN 755801 = RMBS ......coevvvrviiiiiiiiiiiienieeeens [ . 06/01/2024 . | Paydoun ... 0 . 1170172033 . [1.A ........
..31403R-YZ-5 |FN 755928 - RMBS ......ccooeiiiiiiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... 0 . 12/01/2033 . [1.A ........
..314038-V7-8 |FN 756738 - RMBS .......oovvvvviiiiiiiiiiiiiieeeeens [ . 06/01/2024 . | Paydoun ... 0 . 12/01/2033 . [1.A ........
..31403S-IIE-2 |FN 756745 - RMBS ........oooevvniiinninnnns [ onn . 06/01/2024 . | Paydoun ... 0 . 01/01/2034 . [1.A ........
..31403Y-LF-8 |FN 761826 = RMBS .........cevvvvvvvvrrvririnnninnnns [eeeeenn . 06/01/2024 . | Paydoun ... 0 . 08/01/2033 . [1.A ........
..31403Y-LJ-0 |FN 761829 - RUBS . 06/01/2024 . |Paydown 0| . 06/01/2033 . (1.
..31404L-TJ-9 |FN 771953 - RWBS . 06/01/2024 . |Paydown 0| . 02/01/2034 . (1.
..31404M-ZX-9 | FN 773058 - RWBS . 06/01/2024 . |Paydown 0| . 04/01/2034 . (1.
..31405R-AK-2 | FN 796610 - RMBS . . |. 06/01/2024 . | Paydown 0| . 10/01/2034 . (1.
..31408J-E7-2 |FN 852558 - RMBS . . |- 06/01/2024 . | Paydown 0| . 01/01/2036 . (1.
..31410G-KP-7 |FN 888702 = RMBS .........cevvvvvvvvrrvrrninniinnnns [eeeeenn . 06/01/2024 . | Paydoun ... 0 . 08/01/2037 . (1.
..31410K-BJ-2 |FN 889341 - RMBS ........oooeerrninnnnnn [ . 06/01/2024 . | Paydoun ... 0 . 10/01/2035 . [1.A ........
..31410K-JX-3 |FN 889578 — RMBS ........covvvrriiriiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... 0 . 04/01/2038 . [1.A ........
..31410K-KG-8 |FN 889595 — RMBS .......cooeeiiiiiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... 0 . 12/01/2028 . [1.A ........
..31410K-YX-6 |FN 890026 - RUBS .........coovvvrirriiriiiiiiiieeens e . 06/01/2024 . | Paydoun ... 0 . 07/01/2035 . [1.A ........
..31411A-AV-7 |FN 901920 - RWBS .... . 04/25/2024 . | Paydoun ... 0 . 10/01/2036 . [1.A ........
..314138-PH-8 | FN 940624 - RMBS . 06/01/2024 . |Paydown 0| . 08/01/2037 . (1.
..31413K-PK-1 | FN 947826 - RWBS . 06/01/2024 . |Paydown 0| . 11/01/2087 . (1.
..31416B-L7-1 |FN 995050 - RMBS . 06/01/2024 . |Paydown 0| . 09/01/2037 . (1.
..31416C-Jv-9 | FN 995876 - RWBS . 06/01/2024 . |Paydown 0| . 11/01/2038 . (1.
..31417Y-UH-8 | FN MA0583 - RWBS . 06/01/2024 . |Paydown 0| . 12/01/2040 . (1.
..31419B-BT-1 |FN AE0949 - RWBS .... . 06/01/2024 . | Paydoun ... . 184,771 |.... 0 . 02/01/2041 . (1.
. 31419F-Fli-1 | FN AE4680 - RMBS ........cevvvvvvrrrrriiniinniiinnns [ eeeeenn . 06/01/2024 . | Paydown ...31,974 ... 0 . 1170172040 . (1.A ........
.. 35564K-EL-9 | STACR 2021-DNA3 M2 - CMO/RMBS .........ccceeeees [eeennn . 05/14/2024 . |Call @ 100.00 . .1,000,000 |.... 0 . 10/25/2083 . [1.A ........
.. 35566A-AH-2 | STACR 2020-DNAS M2 - CMO/RMBS ...............ce. [oeeeenn . 06/25/2024 . | Paydown ...40,283 |.... 0 . 10/25/2050 . [1.A ........
..50261A-211-8 | METROPOL ITAN TRANSN AUTH N' Y REV ...oevvnnin [oeennn . 05/03/2024 . |Call @ 100.00 . .. R R ........8,470,000 |.... .0 . 11/15/2049 . |2.A Z .....
..88283L-HT-6 | TEXAS TRANSN COMMN ST HIY FD REV .............. [....... . 04/01/2024 . |Call @ 100.00 ...eevvvveee Jovveeeeeeeeeeeeieees |oveeeens 415,000 |..veeeeee.s 415,000 |........... 415,000 |........... 415,000 0 415,000 . 04/01/2026 . [1.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 14,102,508 14,066, 335 14,217,558 14,108,642 0 14,066, 366 436,838 XXX XXX
..00084@-AA-5 | ABPCI DIRECT LENDING FUND 111 ..oooovveriiiiins [oeinnn . 03/28/2024 . |Call @ 100.00 . ....(25,000,000) |..... (25,000,000) [..... (25,000,000) |..... (25,000,000) |.... 0 e (25,000,000) .oooeeeeeeeeenn 0 ool 0 0 [ (552,993) |. 06/30/2026 . (1.D PL .
. 00100*-AA-7 |ABPCI |1 DIRECT LENDING FUNDIN ...........coees [ oennnn . 05/13/2024 . |Call @ 100.00 ......cccevs |ooveveennnnnennnnnns |oees 57,700,000 |....... 57,700,000 |....... 57,700,000 |....... 57,700,000 |.... 0 e 57,700,000 |.oeeeeeeeeeennn0 e 0 0 [, 2,094,683 |. 10/19/2030 . |1.D PL .
..00176@-AA-4 | AMF FLORENCE LLC .....oovvvvvveveeieieninniiieieeees oo . 06/30/2024 . |Paydown .....oooeveiiieiiies Joeeeiieiiieiieeeeees e 700,780 |.......... 700,780 |.......... 700,780 |.......... 700,780 [V PO 700,780 J..oovvveeeennn 0 fvvviiiiieennn 0 [0 fonnnnnnn, 14,120 |. 12/31/2035 . [2.B PL ....
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..00177G-AA-9 | AMMC 25 A1 - CDO .... Covee . 06/27/2024 . |Paydoun .......ooooeiiiiiins i | 29,000,000 |....... 29,000,000 |....... 29,000,000 |....... 29,000,000 |.... .0 . 0 e 29,000,000 |.. 1,405,673 |. 04/16/2035 . |1.A FE ....
. 00177G-AE-1 | AMMC 25 B - CDO .. . 06/27/2024 . | Paydown 15,000,000 .15,000,000 .15,000,000 |. 15,000,000 |. 0 0| 15,000,000 779,780 |. 04/16/2035 . |1.C FE ....
. 00177G-AG-6 | AMMC 25 C - CDO .. . 06/27/2024 . | Paydoun ... 7,500,000 |........ 7,500,000 |........ 7,500,000 |........7,500,000 |.... .0 . 0 e 7,500,000 |.. ...408,338 |. 04/16/2035 . [1.F FE ....
..001846-AA-2 | ANGI GROUP LLC ....coevveeieieeeieiieeeeeeeeeeee [ . 05/15/2024 . | BANK OF AMERICA . . 1,290,000 ..1,500,000 ..1,490,8%8 |........ 1,493,850 |.... .0 . .0 . 1,404,358 |.. . 08/15/2028 . (4.B FE ....
..02311#-AA-4 | AMAROK HOLDINGS LLC . |- 06/30/2024 . | Paydown .. 182,240 |... 182,240 |... 182,240 |.... .0 . 0 182,240 .. . 09/30/2037 . |2.CPL ....
..03066T-AC-5 | AMCAR 2022-1 A3 - ABS . |. 06/18/2024 . | Paydown 1,703,051 |........ 1,703,051 |........ 1,702,836 |........ .0 . 0 e 1,703,051 . 11/18/2026 . [1.A FE ....
..03969A-AN-0 | ARDAGH PACKAGING FINANCE PLC . 04/26/2024 . | Goldman Sachs . . 2,017,125 .. 2,445,000 .. 2,456,098 |. . 2,442,484 |. 0 0| . 2,438,224 . 08/15/2026 . [4.C FE ....
..054977-AA-1 |BHG 22A A - ABS .. . |- 06/17/2024 . |Paydown ......... 2,124,627 ..2,124,631 ..2,124,465 |. .2,124,610 |. 0 0| .2,124,627 . 02/20/2035 . [1.A FE ....
..05578D-AG-7 |BPCE SA .... . 04/15/2024 . |Maturity @ 100.00 . .5,000,000 ..5,000,000 ..4,993,272 |. . 4,999,767 |. 0 0| .5,000,000 . 04/15/2024 . (1.E FE ....
..06739F-HV-6 | BARCLAYS BA . 05/15/2024 . |Maturity @ 100.00 . . 1,160,000 ..1,160,000 .. 1,213,604 |. 1,163,321 0 0| .1,160,000 . 05/15/2024 . (1.E FE ....
..07133P-AA-7 |BATLN 17 A1 - CDO . 06/28/2024 . | Paydoun ... . 6,150,000 ..6,150,000 ..6,107,581 |. .6,118,991 0 0| .6,150,000 , . 03/09/2034 . [1.A FE ....
..07133P-AC-3 |BATLN 17 B - CDO .... . 06/28/2024 . |Paydoun .........oooeiiiiiis |eniiiiniiin | 3,750,000 |........ 3,750,000 |........ 3,750,000 |.... .0 . 0 e 3,750,000 |.. ...189,467 |. 03/09/2034 . [1.C FE ....
..00261H-A*-8 | BLACKSTONE PRIVATE CREDIT FUND ........cceeeeers [ornnnn . 06/21/2024 . |Maturity @ 100.00 . 50,000,000 |....... 50,000,000 |....... 50,000,000 .0 . 0 .. 704,000 |. 06/21/2024 . [2.A FE ....
..095796-AH-1 |BLUE RACER MIDSTREAM LLC ......ccevvveeeeeeeeeeens [ . 05/22/2024 . |Call @ 100.00 .......cevve |evrveennnnnnnnnnnns |oeennnnn. 922,249 |l 905,000 |........... 922,249 .0 . 0 ....48,494 |. 12/15/2025 . [4.B FE ....
.. 12550Y-AN-4 | CIFC 2017-11 AR = CDO0 ...evvvvvvvennnnnnnnnnnnnnnns [ eeeeenn . 04/22/2024 . | Paydoun ... .0 . 0 .0 . .. 136,077 |. 04/22/2030 . [1.A FE ....
..12664D-AA-1 | CPS 2022-C A - ABS .... 05/15/2024 . |Paydown 0 0| 0| 11,920 |. 04/15/2030 . [1.A FE ....
..126650-AN-0 | CVS HEALTH CORP - ABS 06/10/2024 . |Paydown 0 0| 0| 1,935 |. 10/10/2025 . |2.B . .
..126650-A0-3 | CVS HEALTH CORP - ABS 06/10/2024 . |Paydown 0 0| 0| 5,378 |. 01/10/2026 . [2.B FE ....
..126650-BP-4 | CVSPAS 06 CRT - ABS [ I . 06/10/2024 . | Paydoun ... .0 . 0 0 9,719 |. 12/10/2028 . [2.B FE ....
..12762*-AA-1 | CDI TUSCANY INTERMEDIATE HOLDINGS, L.L.C .... [....... . 04/01/2024 . | Paydoun ... .0 . 0 0 4,754 |. 06/30/2040 . |2.A PL .
..14686G-AC-0 | CRUNA 2022-N1 B ~ ABS ......cevvvvvvvrviiiiiinnnnns [ eeeeenn . 06/10/2024 . | Paydoun ... 229,420 229,410 |........... .0 . 0 . . 0 2,790 |. 12/11/2028 . [1.B FE .
..14686K-AC-1 | CRUNA 2021-N2 B = ABS .......cevvvvvvrvvrrrrennnnns [ eeeenn . 06/10/2024 . | Paydown 185,359 185,356 |...........185,359 |.... .0 . w0 e, 185,369 .. .0 . . 03/10/2028 . [1.A FE .
..150190-AF-3 | CEDAR FAIR LP ..ovvvviiiiiiiiiiiiiiiiiiiciiieeeeeees [eeenn |o 04/29/2024 . |Call @ 100.00 . .. 2,835,000 ..2,876,713 |........2,839,809 |.... .0 . w0 ] 2,834,012 .. . 05/01/2025 . |3.B FE
..171265-C#-6 | CHUGACH ELECTRIC ASSOCIATION | ...ovvvvvvvunnnnn [ereenn . 04/30/2024 . | Paydoun ... .... 146,667 .... 146,667 |.... .0 . 0 146,667 |.. . 10/30/2050 . [1.G ........
.. 194244-AD-9 | CASL 2021-C C = ABS .....eevvrrmvmmmmnnnnnnninnnnns [ereeenn . 06/25/2024 . | Paydoun ... e e 9570 9,570 |.oooeiiiis 9,566 |.... .0 . .0 . ...9,570 |.. . 07/26/2055 . [1.F FE .
WILLTAMS CAPITAL GROUP
..20903X-AH-6 | CONSOL IDATED COMMUNICATIONS INC . 05/13/2024 . |LP (THE ..oovvnnniiiiininans o . 754,000 754,000 |...........754,000 |.... .0 . o0 el 754,000 .. . 10/01/2028 .
..22532L-AM-6 | CREDIT AGRICOLE SA (LONDON BRANCH) . . 04/15/2024 . |Maturity @ 100.00 . . 4,000,000 ..4,000,000 ..3,961,400 |. . 3,908,663 |. 0 0| .4,000,000 . 04/15/2024 .
..22576C-F#-3 | CRESCENT POINT ENERGY CORP .......ccceeeiiiieiens [eennn | 06/20/2024 . [Maturity @ 100.00 ....... |oeeveeeeerrininnnns founene 5,000,000 |........ 5,000,000 |........ 5,000,000 |.... .0 . 0 e 5,000,000 |.. . 06/20/2024 .
.. 22064%-AC-2 | CSOLAR IV WEST ...oevvvvrririrririininenneineenennnns [ eeeeenn . 06/30/2024 . | Paydoun ... .. 362,046 .0 . 0 . 03/31/2041 .
..232989-AB-9 |DLLMT 231 A2 - ABS ..ooooeeiiiiiiiiiiiiies [ . 06/20/2024 . | Paydoun ... .. 240,699 .0 . 0 . 11/20/2025 .
.. 23345Y-AC-5 |DTAOT 221 B = ABS ...coeeveeeeeeeeeeeeeeeeeeeeeeee [ . 04/15/2024 . | Paydoun ... ..716,381 .0 . 0 . 09/15/2026 .
..245820-AA-2 | DELAWARE BASIN RESIDUE LLC ...coooveeieiiieieeees s . 06/30/2024 . | Paydoun ... 1,454,174 . .0 . 0 . 09/30/2036 .
.. 247030-AC-3 |DEFT 2022-1 A3 = ABS ....cccceiieiiiiiiinn [ eeeenn . 06/22/2024 . | Paydown .. 949,107 949,107 949,026 |.... .0 . 0 . 08/23/2027 .
..25470X-AlN-5 | DISH DBS CORP 05/13/2024 . | Goldman Sachs . .. 788,926 ..845,000 ..867,124 |. (6,711) |. 0 . (6,711) 0| . 11/15/2024 .
..26983B-AC-5 |EMIR 2021-1 M1C - RMBS .. [ . 06/25/2024 . | Paydown . 822,877 841,302 |.... . (9,111) ). 0 [ (911 ) 0 . 10/25/2033 .
.. 20252V-AA-3 |PREF 221 A1 = ABS ...ooovieiiiiiiiiiii [ . 05/15/2024 . |Paydoun ..........cceeeenns 873,128 873,125 |........... .0 . 0 . . 08/16/2027 .
..20272-AF-6 | ENERGIZER HOLDINGS INC 05/13/2024 . [ CHASE SECURITIES INC . . . 748,000 ..T47,812 |. ..747,820 |. 0 0| 747,835 . 12/31/2027 .
..202766-A#-9 | ENERPLUS CORP ..... . 05/15/2024 . |Maturity @ 100.00 . . 3,000,000 ..3,000,000 ..3,000,000 |. .3,000,000 |. 0 0| .3,000,000 . 05/15/2024 . .
..203641-AK-4 | ENTERGY LOUISIANA LLC 04/05/2024 . [Call @ 100.00 . 10,091,000 .10,091,000 .10,116,969 |. 10,092,987 |. 0 0| 10,092,739 . 11/01/2024 . (1.F FE .
..30168A-AD-4 |EART 2022-6 B - ABS . 06/15/2024 . | Paydown ... 199,055 |.......... 199,955 |........... 199,944 |...........199,952 [.... .0 . 0 el 199,085 .. . 08/16/2027 . 1.C FE .
..30306V-A#-6 |FLNG LIQUEFACTION 3 LLC ... . 06/30/2024 . | Paydown 1,605,000 |........ 1,605,000 |........ 1,605,000 |........1,605,000 |.... .0 . 0 e 1,605,000 |.. . . 06/30/2039 . |2.C FE
..318069-B*~1 |FINNING INTERNATIONAL INC . . 04/03/2024 . |Maturity @ 100.00 . .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. 0 0| .5,000,000 107,000 |. 04/03/2024 . |2.A FE
.. 349553-D*-5 |FORTIS INC. .....ovvvvvvnnunnnnnns . 06/30/2024 . |Maturity @ 100.00 ....... |.eceeeeeeeenenennnns |oees 26,000,000 |....... 26,000,000 |....... 26,000,000 |.... .0 . 0 e 26,000,000 |.. ...513,500 |. 06/30/2024 . [2.A ........
..35042P-AA-8 |FFIN 2021-2 A - ABS .....oooeviiniiiinnnn [ . 06/15/2024 . | Paydoun ... 348,317 |........... .0 . 0 .348,325 |.. .. 3,189 |. 01/15/2042 . [1.C FE .
..36166V-AE-5 |GCI CREDIT SUISSE A = ABS ....cceeeeeiieieeeeeees oo . 06/18/2024 . | Paydoun ... ..138,924 |.... .0 . 0 . 06/18/2046 . [1.F FE .
..361680-AJ-3 | GFL ENVIRONMENTAL INC .....evvvvvvrvennnnnnnnnnnnns [ eeeenn . 06/17/2024 . |Call @ 100.00 . .2,163,931 |.... .0 . UL AU .. . 06/01/2025 . |3.C FE
..36260#-AA-3 | GSRP PORTFOLIO I1 LLC ..ooeveveeeeeeeeeeeeeeeeeeees oo . 06/30/2024 . | Paydown ..259,366 |.... 0. .0 ...........259,366 |.. . 06/30/2046 . |2.C PL
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..36261#-AA-2 | GSRP STANTON LLC .....evvvvrvrrnnnininininiiniinnnns [eeeeenn . 06/30/2024 . | Paydoun ... ..212,738 .0 . 0 . 212,738 |.. 3,510 |. 03/31/2047 . |2.CPL ....
..36261C-AA-9 | GSF 2021-1 ISSUER LLC = CMBS ........evvvvvvvvnns [ereenn . 06/15/2024 . | Paydoun ... ... 13,344 ... . . .0 . 0 e .. 13,344 |.. . 08/15/2026 . [1.A FE ....
..38175C-AA-0 | GOCAP 21MR AR = CDO .....ovvvvvveeiiiiiiiiiiiiieees [eeeenn . 04/25/2024 . |Paydoun ...........oeeeens ..3,568,439 |........ 3,568,439 |........ 3,568,439 |........ . .0 . 0 e 3,568,439 |.. . 01/25/2031 . [1.A FE ....
..389284-AA-8 | GRAY TELEVISION INC ..ooooveeeieeiiiiiiiiiiiiieeens [ . 05/13/2024 . | CHASE SECURITIES INC ... |.... ...... 1,880,263 |........ 2,095,000 |........ 2,153,205 |........2,151,300 |.... .0 . 0 e 2,131,663 |.. . 73,325 |. 05/15/2027 . [4.C FE
..39152T-AG-5 |GNT 2019-WOLF B - CMBS .....coooeeeiiiiiiiiiieeees [ eeens . 05/15/2024 . |Paydoun .......oooeeieiiiiis i | 13,050,000 |....... 13,050,000 |....... 12,893,472 |....... 12,918,443 |.... .0 . 0 e 13,050,000 |.. ...384,656 |. 12/15/2036 . [1.A ........
..39152T-AJ-9 | GNT 2019-WOLF C = CMBS ........evvvvmmvmmmnnnnnnnn [ereeenn . 05/15/2024 . |Paydown .......ooovveeiniins |oeniinnnnnnnnnn |00 15,352,041 |l 15,352,941 |....... 14,690,846 |....... 15,352,941 |.... .0 . 0 e 15,352,941 ...471,919 |. 12/15/2036 . [1.A ........
..30154T-CB-2 |GALC 231 A2 - ABS ..ooeoeeeiiieieiiiieeeeceeeeee [ . 06/15/2024 . | Paydown ... 786,747 ... 786,672 |...........786,732 |.... .0 . v e, 786,747 .. . 02/17/2026 . [1.A FE .
..404280-BB-4 | HSBC HOLDINGS PLC ... . 05/17/2024 . |Call @ 97.85 ..4,068,000 ..4,053,640 |. .4,064,027 |. 0 0| .4,064,727 . 056/25/2026 . (1.G FE
..40480#-AG-6 |HA MUNI RECEIVABLES | TRUST .....ccoeeviiiiiiices [ereeenn . 06/11/2024 . | Paydown 134,406 134,406 |.... .0 . e .. 134,406 .. . 02/11/2038 . [1.F ........
..40480#-AH-4 |HA MUNI RECEIVABLES | TRUST .....ccccoeevviiiennn [eeeenn . 06/11/2024 . | Paydoun ... .0 . 0 ..38,937 |.. . 06/11/2048 . [1.F ........
..40480#-AJ-0 |HA MUNI RECEIVABLES | TRUST ....cccoooviiiiiiican f[eeeenn . 06/11/2024 . | Paydoun ... .0 . 0 ..67,216 |.. . 09/11/2048 . [1.F ........
..40480%-AA-3 |HS WILDCAT, LLC ..evvvvvriiiiiiiiiiiiiiiiiiiiieeiens oo . 04/25/2024 . | Paydoun ... .0 . 0 .5,69 |.. . 12/31/2050 . |2.A PL
..40480*-AB-1 |HS WILDCAT, LLC ..ovvvvvviiiiiiiiiiiiiiiiiiiiieeeees [ . 04/25/2024 . | Paydoun ... .0 . 0 ....429 ). . 12/31/2060 . |2.A PL
..40481@-AA-0 | HANNON/SIEMENS CORP TRUST ......ccceeeviiiiiiiaan [eeeenn . 03/07/2024 . | Paydoun ... .0 . 0 e, (318,761) .. .(9,052) |. 10/07/2043 . (1.D ........
..40484#-AB-3 | HANNON/AMERESCO PETALUMA TRUST ... . |- 05/15/2024 . | Paydoun ... .0 . .0 . ...573 |. 10/15/2043 . [2.B ........
..40484#-AB-3 | HANNON/AMERESCO PETALUMA TRUST ........evvvvunnn [oreeenn . 06/15/2024 . | Paydown 0 [V O O O N | N 383 |. 10/15/2043 . [2.B ........
MORGAN STANLEY DEAN
..410345-AL-6 | HANESBRANDS INC .......evvvvvvvvvvnnnnnnnnnnnnnnnnnns [ eeeeens . 05/13/2024 . |WITTER .... .0 . 0 . 05/15/2026 . |4.C FE
..411707-AF-9 | HNGRY 2018-1 A3 - ABS 06/20/2024 . |Paydown 0 0| . 06/22/2048 . |2.B FE
..411707-AH-5 | HNGRY 2020-1 A2 - ABS 06/20/2024 . |Paydown 0 0| . 12/20/2050 . |2.B FE
..418108-AA-0 | HASI CUMBERLAND LLC .......evvvvvvvvmvvnnnnnnnnnnns [eeeeenn . 06/05/2024 . | Paydoun ... . 1,166,052 .0 . 0 . 02/05/2030 . [2.B Z .....
..448980-AB-8 |HALST 2023-B A2A - ABS .........eevvvvvvrvvnnnnnns [erneenn . 06/15/2024 . | Paydoun ... .. 498,671 .0 . 0 . 09/15/2025 . [1.A FE .
.. 44919%-AC-2 || 595 EXPRESS LLC ......eevvmvmmmnnnnnniniinniinnnns [ eeeeenn . 06/30/2024 . | Paydoun ... .. 283,29 . .0 . 0 . 12/31/2031 . [1.F PL .
..45886*-AA-2 | PERSHING ROAD DEVELOPMENT CO L .....oevvvvvvnnnn [oreens . 06/15/2024 . | Paydoun ... .. 166,123 .... 166,705 |.... . .0 . 0 . 09/15/2042 . (1.E ........
..466365-AD-5 | JACK 2022-1 A21 - RUBS .. 05/25/2024 . |Paydown ... 33,750 . ...33,750 |. ...33,750 |. 0 0| . 02/26/2052 . |2.B FE
..48254U-AA-3 |KKR 40 A - CDO . . 06/06/2024 . | Paydown 25,000,000 .25,000,000 .24,975,000 |. 25,000,000 |. 0 0| . 10/20/2034 . [1.A FE .
..48254U-AB-1 |KKR 40 B - CDO . . 06/06/2024 . | Paydown 10,000,000 10,000,000 10,000,000 |. 10,000,000 |. 0 0| 10,000,000 . 10/20/2034 . [1.C FE .
..48254U-AC-9 |KKR 40 C - CDO . . 06/06/2024 . | Paydown . 7,000,000 ..7,000,000 ..7,000,000 |. .7,000,000 |. 0 0| .7,000,000 . 10/20/2034 . (1.E FE .
..48255K-AA-4 | KKR CORE HOLDING COMPANY LLC ... . 05/01/2024 . |Paydoun ......coooeeeiiiiins Jooiininnni | 1,668,470 |........ 1,658,539 |........ 1,658,539 |........ 1,658,539 |.... .0 . 0 e 1,658,539 |.. . 08/12/2031 . |2.B PL
..50117E-AC-8 |KCOT 2022-1 A3 = ABS .......evvvvmmmmmmmnnnnnnnnnns [ereeenn . 06/15/2024 . | Paydoun ... ..3,217,850 ..3,217,549 |........3,217,79%4 |.... .0 . .0 ... 3,217,850 |.. . 10/15/2026 . [1.A FE .
..50550E-AB-4 | LACKAWANNA ENERGY CENTER LLC ......cccooviiiiees [oreenn . 06/30/2024 . | Paydoun ... 198,583 |... 196,597 |.... .0 . .0 e, 198,583 .. . 08/04/2029 . |3.C FE
..52608\1-AB-4 |LBZZ 232 A2 = ABS ......eeeiiiiiiiiiieieeeeeeeee [ . 06/15/2024 . |Paydown .......ooovveiiiiins |oeniinnninnnnnn [0 1,433,946 |l 1,433,946 |........ 1,433,822 |.... .0 . 0 e 1,433,946 |.. . 10/16/2028 . [1.G FE .
..57109K-AB-1 |MFT 2022-1 B ~ ABS ......cevvvvviiiiiiiiiiiiiiieens e . 06/15/2024 . |Paydoun .......ooooveeeniins |evennnnnnnnnnnnn e 1,208,723 |l 1,208,723 |........ 1,196,703 |.... .0 . 0 e 1,208,723 |.. . 04/15/2082 . [1.A FE .
..576360-AB-0 | MASTERCARD INC .....coovvieeieiiiiiiinin [ . 04/01/2024 . |Maturity @ 100.00 . .. 7,330,000 .. 7,298,554 |.... . .0 . ....0 |........ 7,330,000 |.. . 04/01/2024 . (1.D FE .
..59001A-AY-8 |MERITAGE HOMES CORP .........eevvevvvvmmmennnnnnnns [ereeen . 06/14/2024 . |Call @ 100.00 624,000 ..645,063 |.... .0 . o0 |eveeee... 637,007 .. . 06/01/2025 . |2.C FE
..607120-FN-7 |MOBILE AIRPORT AUTHORITY 2019 .......ccvvvvvvens [orennn . 05/09/2024 . | Paydown ...69,833 ...69,833 |.... .0 . 0 ..69,833 |.. . 05/09/2039 .
..62877C-AA-1 |NAC AVIATION 29 DAC ... . 06/24/2024 . |Call @ 100.00 . ..123,355 .. 113,574 |. 0 0| .115,049 . 06/30/2026 .
..62027#-AF-3 |NFL VENTURES LP ........oooooviiiiiiinnns [ . 04/15/2024 . | Paydown 166,251 ..166,251 |.... .0 . 0 . 04/15/2031 .
..62927#-AG-1 |NFL VENTURES LP ......ooooviiriiinnns [ . 04/15/2024 . | Paydoun ... ..737,905 |.... .0 . 0 . 04/15/2082 .
..62927#-AL-0 |NFL VENTURES LP ........ooooviiiiininnnns [ . 04/15/2024 . | Paydoun ... 11,037,220 |.... .0 . 0 . 04/15/2032 .
..63942P-AA-1 |NAVSL 2022-B A = ABS ... [ eeeenn . 06/15/2024 . | Paydoun ... ..331,426 |.... .0 . 0 . 10/15/2070 .
..64016N-AA-5 |NBLY 211 A2 = ABS .....cevvvvvviriiiieiiieirieenenns oo . 04/30/2024 . | Paydoun ... ...37,500 |.... .0 . 0 . 04/30/2051 .
..64755@-AA-9 | NEW MOUNTAIN GUARDIAN I11 BDC ...cevvvvvvvvnenns fereenn . 06/05/2024 . | Paydoun ... 1,464,186 |.... .0 . 0 . 07/15/2025 .
..64755@-AB-7 |NEW MOUNTAIN GUARDIAN 111 BDC .. 06/05/2024 . |Paydown 0 0| . 07/15/2025 .
..64761@-AA-1 | NEW ORLEANS ENERGY PARTNERS || 06/15/2024 . |Paydown 0 0| . 10/15/2035 .
..675563-A*-2 | OCHSNER CLINIC FOUNDATION .... 05/15/2024 . |Paydown 0 0| . 05/15/2038 .
..675710-AB-6 | OCTL 232 A2 = ABS .......cccceeiiiiiiiiiiiiiiiiiiae [eeeenn . 06/20/2024 . | Paydoun ... .0 .. .0 .. . 06/20/2031 .
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. 677071-AB-8 | OHANA MILITARY COMMUNITIES, LLC . 03/05/2024 . |Call @ 100.00 . .0 . 0 .. . 10/01/2034 . (1.D FE ....
..67773#-AE-0 | OHIO VALLEY ELECTRIC COPR .....ccoovvvviiiiiiiins [ereenn . 06/15/2024 . | Paydown .0 . 0 .392,798 |.. . 02/15/2026 . (2.C ........
..67773#-AF-7 | OHIO VALLEY ELECTRIC .....evvnniinn oo . 06/15/2024 . | Paydoun ... . .0 . 0 ..98,922 |.. . 02/15/2026 . |2.C FE
..67773#-AG-5 |OHIO VALLEY ELECTRIC CORP ......ccovvvviiiiiiiins [ereenn . 06/15/2024 . | Paydoun ... ...99,710 |... ...99,710 |.... .0 . 0 e ..99,710 |.. . 02/15/2026 . (2.C ........
..69073T-AS-2 | OWENS-BROCKWAY GLASS CONTAINER INC ......oceees [rrnnnn . 05/24/2024 . |Call @ 100.00 ........coee |oevereereennnnnnnnns 02,014,950 | 1,995,000 |........ 2,088,531 |.... .0 . 0 e 2,063,878 |.. . 08/15/2025 . |4.B FE
..69546P-AA-8 |PAID 235 A - ABS .......oeoiiiiiiii [ . 06/15/2024 . |Paydown .......ooooveiiniins |oninnnnnnnnnnn o 1,119,138 [, 1,119,137 |........ 1,119,137 |.... .0 . 0 e 1,119,138 |.. . 04/15/2031 . [1.D FE .
..69546V-AE-7 |PAID 2022-2 AB ~ ABS ........eevimrriminniiiiiiiins [eeeeenn . 06/15/2024 . |Paydoun .......ooooveeiiiins |evennnnnnnnnnnnnns [000000.2,305,517 |l 2,305,517 |........ 2,305,407 |.... .0 . 0 e 2,305,517 |.. . 01/15/2030 . |2.C FE
..701094-AQ-7 | PARKER-HANNIFIN CORP ......ccoovviiiiiiiiiiiiininns [ eeeenn . 06/15/2024 . |Maturity @ 100.00 ....... |.....cceeeeeeeenenss ... 5,000,000 |........ 5,000,000 |........ 4,889,700 |.... .0 . 0 e 5,000,000 |.. . 06/15/2024 . |2.A FE
..733280-AB-0 |PFAST 231 A2 = ABS ...ceeeeiiiiiiiiiiiiiiiiiiieeees [ . 06/22/2024 . | Paydown .. 2,532,039 ..2,531,846 |........ . .0 . o0 ] 2,532,089 .. . 12/22/2026 . [1.A FE .
..74166M-AB-2 | PRIME SECURITY SERVICES BORROWER LLC . 04/15/2024 . |Maturity @ 100.00 . .. 189,000 . 189,000 ..198,697 |. . 189,818 |. 0 0| 189,000 . 04/15/2024 . |3.B FE
..744573-AN-6 | PUBLIC SERVICE ENTERPRISE GROUP INC 06/15/2024 . |Maturity @ 100.00 . .5,000,000 ..5,000,000 ..4,821,650 |. 4,945,778 |. 0 0| .5,000,000 . 06/15/2024 . |2.B FE
..749381I-AA-9 | RCKT 222 A1 - RMBS .... 06/01/2024 . | Paydoun ... ... 42,780 41,749 | ... 42,751 0 0| . 03/25/2052 . [1.A ........
..780641-AH-9 | KONINKLIJKE KPN NV .... . 06/11/2024 . |Various ... . 9,231,070 |........8,000,000 |....... 10,037,840 |........8,862,321 |.... .0 . 0 . 10/01/2030 . |2.B FE
..784448-AA-6 | SIP HOLDCO LLC . 06/15/2024 . | Paydoun ... .. 416,459 ..416,459 |.... .0 . 0 . 12/15/2046 . |2.B PL
..78450F-AA-5 | SMB 2022-A APT - ABS .. . |- 06/15/2024 . | Paydoun ... 1,231,463 . 1,231,101 .0 . 0 .. . 11/16/2054 . [1.A FE .
..78450F-AD-9 | SMB 2022-A B - ABS .... . 06/15/2024 . | Paydoun ... ..531,820 ..531,541 |.... .0 . 0 .531,820 |.. . 11/16/2054 . (1.D FE .
..T8450F-AE-7 | SMB 2022-A C - ABS . 06/15/2024 . |Paydown .. 246,256 ..246,250 |. 0 0| .246,256 . 11/16/2054 . [1.G FE
..78450F-AF-4 | SMB 2022-A D - ABS .... 06/15/2024 . |Paydown .. 378,475 ..378,392 |. 0 0| .378,475 . 11/16/2054 . |2.C FE
..78512%-AA-5 | S&E REPLACEMENT POWER LLC . 06/30/2024 . |Paydown ..368,726 |. 0 0| . 05/31/2029 . (1.D PL .
..80286X-AF-1 | SDART 2021-2 D = ABS .....eevvvvvvvvrrrnirnnninnnns [eeeeenn . 06/15/2024 . | Paydoun ... 9,281,928 |.... .0 . 0 . 07/15/2027 . [1.F FE .
..80287E-AF-2 | SDART 2021-3 D = ABS ....evvvvveveiiiiiiiiiiiiiinns [eeeeenn . 06/15/2024 . | Paydoun ... 1,149,960 |.... .0 . 0 . 09/15/2027 . [1.F FE .
..80290C-BH-6 |SBCLN 22C D = ABS .......evvvvmmumnmmnnnnnnnnninnnns [eeeeenn . 06/15/2024 . | Paydoun ... .0 . 0 . 12/15/2082 . [2.B ........
..83001W-AC-8 |SIX FLAGS THEME PARKS INC ....cooovvereereeeennns [eeenn . 05/17/2024 . |Call @ 100.00 . 194,000 .0 . 0 . 07/01/2025 . |3.B FE
..830126-AA-8 | TULANE ENERGY SAVINGS ........eevvvvvvvmvmnnnnnnnns [erneenn . 06/15/2024 . | Paydown 220,615 .0 . 0 . 01/15/2082 . [1.F ........
..855030-AN-2 | STAPLES INC ....eevvvvvivrinnnriennnnnnnnnnnnnnnnnnnes [ eeeeenn . 06/10/2024 . |Call @ 100.00 . .... 660,000 .0 . 0 . 04/15/2026 . |4.C FE
..858586-H#-0 | STEPAN CO .... 06/27/2024 . |Paydown 1,285,714 0 0| . 06/27/2025 . [2.C PL
..89153V-AL-3 | TOTALENERGIES CAPITAL INTERNATIONAL SA ....... Covee . 04/10/2024 . |Maturity @ 100.00 ....... |oeeeeeeeeeenenennnns |ees 15,000,000 |....... 15,000,000 14,996,440 |.... .0 . .0 . 04/10/2024 . (1.E FE .
..89600H-AA-7 | TMIR 213 M1A - RWBS D..... . 05/28/2024 . | Paydoun ... .........560,981 |... ..560,981 ..560,973 |.... .0 . 0 .560,981 . 02/25/2034 . |2.B FE
..00357#-Ali-6 | BNSF RAILWAY CORPORATION 04/01/2024 . [Various .. 102,486 ..102,486 |. 0 0| 102,486 . 04/01/2024 . (1.
..90357#-AX-4 | BNSF RAILWAY CORPORATION .. 04/01/2024 . [Various .. 945,057 ..945,058 |. 0 0| .945,057 . 04/01/2024 . (1.
..90357#-AY-2 | BNSF RAILWAY CORPORATION .. 04/01/2024 . [Various .. 486,999 ..486,999 |. 0 0| .486,999 . 04/01/2024 . (1.
..90357#-AZ-9 | BNSF RAILWAY CORPORATION .. . |. 04/01/2024 . | Various .. 116,423 .. 116,423 |. 0 0| 116,423 . 04/01/2024 . (1.
..90357#-BA-3 | BNSF RAILWAY CORPORATION .. . |- 04/01/2024 . | Various 32,899 0 0| . 04/01/2024 . (1.
..90357#-BB-1 |BNSF RAILWAY CORPORATION . 04/01/2024 . | Various ... .. 36,719 .0 . 0 . 04/01/2024 . (1.
..90367U-AA-9 | US ACUTE CARE SOLUTIONS LLC ....coevereeeenieenns [ oeennn . 05/08/2024 . |Call @ 101.59 . .0 . 0 , . 03/01/2026 .
..918790-AL-3 | VAIL RESORTS INC ..cooovveeiiiiiiiiiiiiiiiiiieieeens oo . 05/10/2024 . |Call @ 100.00 . .0 . 0 0 . 05/15/2025 .
..92783#-AA-4 | VIRGINIA INTERNATIONAL GATEWAY ..........oooooes [oeennn . 06/30/2024 . | Paydoun ... . .0 . 0 0 . 06/30/2030 .
..92838@-AA-1 | VISTA RIDGE LLC 06/30/2024 . |Paydown . 147,477 . 147,177 K 0 0| 0| . 10/14/2049 .
..02916M-AF-8 | VOYA 171R AR - CDO ... Covee . 04/17/2024 . | Paydoun ... . 1,124,803 .. 1,124,803 1,124,803 |.... .0 . .0 ... 1,124,803 .. 0 . 04/17/2030 .
..92917R-AC-3 | VOYA 2019-2 A - CDO [ . 04/03/2024 . | Paydoun ... 10,000,000 |...... 10,000,000 .9,99,163 |.... .0 . 0 e 10,000,000 |.. 0 . 07/20/2032 .
..92937E-AG-9 | WFRBS 2013-C11 B - CMBS . . |- 06/01/2024 . |Paydoun ... ... 7,584 |.... .0 . .0 0 . 03/17/2045 .
..92966*-AA-7 | WABASH VALLEY POWER ASSOC .... . 04/30/2024 . |Various ... . 196,817 |.... .0 . 0 0 . 04/30/2024 .
..92966*-AG-4 | WABASH VALLEY POWER ASSOC . 04/30/2024 . |Paydoun ... ..222,021 |. 0 0| 0| . 01/31/2028 .
..95081Q-AN-4 | WIESCO DISTRIBUTION INC 06/17/2024 . |Call @ 100.00 . 1,611,890 |. 0 0| 0| . 06/15/2025 .
..96328G-AF-4 |WFLF 221 A - ABS ....... 06/18/2024 . |Paydoun ... ..2,153,7382 ..2,153,680 |. .2,183,723 |. 0 0| .2,153,732 0| . 10/20/2036 . (1
..981944-AB-7 |WOLS 2023-A A2A = ABS ........evvvrrvmvrvnnnnnnnnns [eeeeenn . 06/15/2024 . |Paydown .......oooeveenniiis |oenennnnnnnnnnnn [0 1,327,559 |l 1,327,569 |........ 1,327,451 .0 . 0 e 1,327,569 |.. .0 . . 11/17/2025 . [1.A FE
..981944-AC-5 |WOLS 2023-A A2B - ABS ........eeeeveerenneennnnnnns [eenennn . 06/17/2024 . |Paydown ......ooeeeeeeeenens |ooeeeeeennennennenns oo 497,835 . 407,835 |l 0 [ P 497,835 |...eevvnnnnnns [\ 0 . 11/17/2025 . [1.A FE .
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..08665#-AA-4 | WELLSPAN HEALTH OBLIGATED GROU .......eevvvveenn [ereenn . 06/01/2024 . | Paydoun ... . .... 288,867 .... 288,867 |.......... 288,867 |.... .0 . ... 288,867 |.. .0 . 06/01/2050 .
..98665#-AB-2 | WELLSPAN HEALTH OBLIGATED GROU .......ccvvvvvvns [ereenn . 06/01/2024 . | Paydoun ... .. 111,085 ... 111,085 |.......... 111,085 |.......... 111,085 |.... .0 . ... 111,085 |.. ...0 . 06/01/2044 .
..E7934*-AA-9 | PARKIA FINCO S.A. . 06/30/2024 . | Paydown ....165,044 |...........165,944 |........... 167,623 |.......... 168,197 |.... .0 . K ... 170,618 |.. . (4,674) 0 |. 04/21/2033 .
..G2616#-AF-8 |DCC PLC ............. . 05/21/2024 . |Maturity @ 100.00 . 35,000,000 .35,000,000 |. 35,000,000 |. 0 .0 35,000,000 .0 . . 06/21/2024 .
..G4339%-AA-5 |HAVILA SIRIUS FINANCE DAC .... 06/08/2024 . |Paydown 1,536,498 1,536,498 .1,536,498 |. 0 .0 . 1,536,498 0| . 12/08/2031 .
..054897-AA-4 | LIMA METRO LINE 2 FINANCE LTD . D. . 04/05/2024 . | Paydown .. 106,212 125,667 |. ..106,938 0 726) . . 07/05/2034 .
..G8729%-AA-4 | CALVIN CAPITAL LTD .......... B . 06/30/2024 . | Paydown 32,765 32,268 |. 33,170 |. 0 6) . 03/31/2038 .
..69369*-AA-7 | VIRIDOR ENERGY GROUP LTD B..... |. 03/31/2024 . | Paydoun ....0 L0 L0 .0 0 0 . 03/31/2043 .
..MB222M1-AA-0 | QATARENERGY LNG S3 .... D..... |. 06/28/2024 . |Paydoun ....0 . 1) 1 .0 0 .0 . 09/30/2027 .
..POB08A-AB-2 | AES PANAMA GENERATION H D. . 05/31/2024 . | Paydoun ... .. 160,157 . 160, 156 ..166,962 |. . 160,381 |. 224)|. 0 . (224) . 05/31/2030 .
..P8674J-AE-9 | SIGMA ALIMENTOS SA DE CV ........cee... D. . 06/28/2024 . |Call @ 100.00 . 23,805,000 .23,805,000 .24,861,029 |. 24,318,532 |. .(111,231) | 0 .(111,231) 24,207,300 . 05/02/2026 .
..P9367R-AG-6 | TRANSPORTADORA DE GAS DEL PERU SA D..... | 04/30/2024 . |Paydoun ... . 3,584,000 .. 3,584,000 ..3,829,511 |. .3,604,632 |. .. (20,632) |. 0 (20,632) . 3,584,000 . 04/30/2028 .
..02464#-AB-9 | CIVIC NEXUS FINANCE PTY LTD .... D..... |. 06/01/2024 . | Paydoun 5 .. 408,425 ..408,425 ..408,425 |. ..408,425 |.. ....0 | 0 .0 .0 | .408,425 . 09/01/2032 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 486,370,216 485,937,990 488,075,074 486,127,415 9,319 0 9,319 (1,238) 487,301,547 XXX
Unmatched Counter Party
. 000000-00-0 |Visionary Buyer T/L 1L 3/24 ........cooeeeeieiins [oeennn . 05/01/2024 . | evvveiiiiiiiiiiiiniiiiinins e | 1,678,5% |........ 1,723,847 |........ 1,678,5% |...............n (V2 0 s 726 fonennnnnnnnns [V ST 726 foeennnnnnnns 0 fnns 1,679,322 [ovvvvvnnnnnnns [V (726) [evvvvvnnnns (726) [.ovvvnnnnnnn 16,210 . 03/21/2031 . [3.C Z .....
..00034#-AA-4 | AMH Topco T/L 1L 12/21 ..eevvviivniiniiiiiiiiininn oo . 06/28/2024 . | eveviiiiiiiniiiiniiniiiiinns e | 2,550,610 |........ 2,608,324 |........ 2,551,784 |........ 2,564,195 [.....ccooeennnn0 e nl3,785 |0 3,785 [l 0 o, 2,567,980 |.. . (17,370) . 12/22/2027 . [3.A PL ....
..00034#-AC-0 | AAH Topco DD T/L 1L 12/21 ..oooooeeeinniiiiins [ oeens . 06/28/2024 . | .evveiiiiiiiiiiiiniiiiiiiiinns | | 2,844,250 |........ 2,902,183 |........ 2,824,038 P L7 PO | B RN 2,836,102 [..ocoeeeeenenn0 e 8,147 |....o.... 8,147 [, 108,818 . 12/22/2027 . |3.A PL ....
..00097#-AF-7 | ADG ACQUISITION HOLDINGS LLC ...ccoeeeeeeeeeeeens [ eeennn . 06/28/2024 . ... 93,750 .. 6,439 |. 08/06/2029 . (4.B PL ....

06/28/2024 . |Direct .
. 06/28/2024 . [Direct ....
Unmatched Counter Party

..00110Y-AD-4 | AEC PARENT HOLDINGS, INC. PRV BKLOAN
..00149H-AC-8 | AIP RD BUYER CORP. ....

31,725
... 37,500

. 1,800 |. 06/13/2029 . [4.C FE ....
..... .. 1,817 | 12/22/2028 . |4.C FE ....

..00153%-AA-3 | AEG Holding Company T/L 1L 11/17 ....occcciies | aveens L 05/10/2024 . [ .eveeiiiiiiiiiiieeiiiiiees [ [ 5,150,080 |........5,150,080 |........5,057,315 |........5,150,080 |....ceeveeeeeec0 Joureiiiiiinins 0 o0 e 0 o0 |ee5,150,080 o 0 o0 e 0 e 201,271 |. 07/01/2024 . [2.CPL ....
Unmatched Counter Party

..001930-A#-3 | ARI Network T/L 1L (Add-on) 2/19 .........cccc |eeeees L 06/28/2024 . [ .eveeiiiiiiiiiiiciiiiiiees [ [ 31,214 |l 31,847 |............ 31,847 |............ 31,847 | 0 foreeeiiiiins (O IO [ OO (O O 0 fooeeeanne 31,847 | 0 foeeiiinns [(:72] RO (632) [oueeeeennnnn 1,215 . 02/27/2026 . |3.C PL ....
Unmatched Counter Party

..001930-A*-7 | ARI Network T/L 1L (Add-on) 1/18 ....ccccoeees |eueens L 06/28/2024 . [ .eveeiiiiiiiiiieceeiieens [ [ 4,840,953 |........ 4,939,012 |........ 4,815,537 |........ 4,939,012 |...ooeeennnnee 0 foreeeiiiiins (O IO [ OO (O O 0 foeeeens 4,939,012 |.eeieeennnne 0 [...... (98,059) |....... (98,059) |........... 188,382 |. 02/27/2026 . |3.C PL ....

..001930-C#-1 | ARI Network T/L 1L (Add-On) 1/22 .......cccoen |eueens L 06/28/2024 . [ .eeeeiiiiiiiiiiiiiiiieees [ [ 558,120 |.ccueeeens 569,428 |........... 558,040 |........... 565,139 [oooveeriicnnn 0 oo 1,289 [0 e 1,289 [0 e 566,379 . 02/27/2026 . |3.CPL ....

..00713#-AA-2 |Admiral Buyer T/L 1L 5/22 ....ccuveeiiiiiiiiies | aveens . 06/28/2024 . 3,949,831 ..3,948,141 .3,659,085 |.... .3,973,116 |.. . 05/08/2028 . |3.A PL ....

. 05/08/2028 . |3.A PL ....
. 05/08/2028 . |3.A PL ....
. 05/08/2028 . |3.A PL ....

..00713#-AB-0 | Admiral Buyer DD T/L 1L 5/22
..00713#-AC-8 | Admiral Buyer R/C 1L 5/22 .
..00713#-AC-8 |Admiral Buyer R/C 1L 5/22 ....

06/28/2024 . |Direct .
05/01/2024 . [ Unknown
....... . 06/14/2024 . [Direct ....
Unmatched Counter Party

.219
47,905
... 20,896

...20,8% |....

..02358@-AB-8 | AmerCareRoyal T/L 1L (Add-On) 1/21 ......cccce [oeeeenn L 05/01/2024 . [ .eveeieeeiiiieee [ [ 233,998 |........... 233,998 |....oee.. 229,004 |........... 232,024 |.ooovviennnne [V 353 [ [V O K A 0 s 232,379 . 11/25/2025 . (3.B PL ...
Unmatched Counter Party

..023588-AC-6 | AmerCareRoyal DD T/L 1L 1/21 ..cccvveiieiiiiins | eeees L 05/01/2024 . [ .eveeieeeiiiieee [ [ 200,454 |........... 200,454 |........... 200,454 |........... 200,453 |o.eeveiiinnns [V O, (O O [V O, (O O [V SO 200,454 . 11/25/2025 . (3.B PL ....
Unmatched Counter Party

..02358H-AF-3 | AmerCareRoyal T/L 1L (Add-on) 2/23 .... 05/01/2024 . | .. ..726,785 ..726,785 ..719,517 | ..721,765 |.. 722,678 . 11/25/2025 . (3.B PL ...

..029227-A*-6 | AMERICAN RENAL ASSOCIATES HOLDINGS, INC. .... . 06/28/2024 . [Direct .... ... 62,500 ...62,500 ...61,566 |............62,378 |.... ..62,500 |.. . 01/25/2027 . |5.B PL ....
Unmatched Counter Party

..03061*-AA-8 | AmerCareRoyal T/L 1L 11/19 ..cooviiiiiiiiieaes | aeeeens L 05/01/2024 . [ .evveieiiiiiiiieiiiiiiiees [ [ 1,792,758 |........ 1,792,758 |........ 1,775,175 |........ 1,787,134 ..o 0 foeeeene 1,007 | 0 foeeeene 1,007 | 0 foeeens 1,788,160 . 11/25/2025 . |3.B PL ....
Unmatched Counter Party

..03210C-AA-1 | Ampler QSR T/L 1L 7/21 ..oevvviiiiiiiiiiiiiiiiinns [ . 06/28/2024 . | .evvviiiiiiiniiiiiiiiiininiins e | 4,721,175 |........ 4,762,858 |........ 4,688,947 |........ 4,706,348 |............... [V R 5,402 |l [V R 5,402 ooooiiiiinnns 0 foueeens 4,711,750 [ooeeeenenes [ O 15,425 |......... 15,425 |........... 136,265 |. 07/21/2027 . [2.CPL ....

..03836B-AB-5 | MERCURY BORROWER, INC. .....ccveeeevviiiiiiiiiins Juveens . 06/28/2024 . [Direct ...ooovvveeeiiiinns foveeiiiiiiiiiiinn foeiiinn 29,925 |...oo...... 29,925 |........ 29,683 |............ 29,899 [iiiinnns 0 foreeeinnns 26 | 0 forreeeinnns 26 i 0 foeieennn. 29,925 |iiiiiiinnnns [V PPN [V 0 foreerinnnns 1,353 ). 08/02/2028 . |4.C FE ....
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..03937*-AB-8 | ARCFIELD ACQUISITION CORP .....ccvvvveeeeeeeeeeens e . 06/28/2024 . |Direct ..o e e 5,482 |oeeeiiinnns 5,482 |[oeeennnnnne 5,372 [ 5471 |l [V L1 PO [V . L1 I PO [V 5,482 |.oooeieiiinnns (VO [V [V 376 |. 06/30/2028 . (4.B PL ...
Unmatched Counter Party
..05338G-A*-7 |Avalara T/L 1L 10/22 ...coooeeeieinnnnnnnnnnnnn [ s VYR V172 PO R R 3,075,452 |........ 3,975,452 |........ 3,876,066 |........ 3,895,970 [V R 5,486 |.............. [V R 3,901,456 |.....evvvennnns 0 foeeenee 73,99 |......... 73,996 |........... 125,208 |. 10/19/2028 . |4.CPL ....
Unmatched Counter Party
..05353*-AA-0 | Avant Communications T/L 1L 11721 .........o.. [.oiis L 06/28/2024 . | .evviiiiiiiiiiiiiiiiiiiiniinns e | 5,508,462 |........ 5,508,462 |........ 5,415,166 |........ 5,440,748 [V R 7,859 |l [V R 5,448,607 [..ccceeennnnns 0 foeeenee 59,855 |......... 59,855 |........... 155,922 . 11/30/2026 . |3.B PL ....
..056138-AA-4 |BHG HOLDINGS, LLC ....ccooeiiiin oo . 06/28/2024 . |Direct .... 427 426 ... . 12/19/2024 . (4.B PL ....
..056138-AB-2 |BHG HOLDINGS, LLC ....evvnnniniiiis e . 06/28/2024 . |Direct .... ..1,524 .1,519 |.... . 12/19/2024 . (4.B PL ....
Unmatched Counter Party
..05628#-AA-5 |BSI2 Hold T/L 1L 6/22 ...eevvvvvevvnnnnnenniinnnnns [ eeeenn . 06/28/2024 . . 1,788,070 1,797,618 |.... . (11,103) |.... . 06/30/2028 . [3.A PL ....
..05628#-AB-3 |BSI2 Hold R/C 1L 6/22 .....ccoevvveeeeeeeeeeeeens [ . 05/01/2024 . | Unknoun ... ... 45,403 .0 ... (691) |.... . 06/30/2028 . [3.A PL ....
..05630%-AA-5 |BV EMS T/L 1L (Add-On) 8/22 ...........ccoeeeeees [erennn . 06/28/2024 . |Direct ... e | 1,212,774 |........ 1,298,720 |........ 1,259,758 |........ 1,269,346 [V R 2,568 |....oooeeens [V R 1,271,913 |0 s . 11/23/2027 . [3.A PL ....
Unmatched Counter Party
..05630%-AB-3 |BV EMS DD T/L 1L (Add-On) 8/22 06/28/2024 . | .. ..1,289,810 |. ..949,374 |. 0 . 1,208,462 . 11/23/2027 . [3.A PL ....
..058951-A*-5 | BAMBOO US BIDCO LLC ... 04/01/2024 . [Direct . .9,158 |. 0 .9,247 . 09/30/2030 . [3.A PL ....
..058951-A*-5 | BAMBOO US BIDCO LLC 06/28/2024 . [Direct . 9,071 |. 0 9,247 . 09/30/2030 . (4.B PL ....
..07573#-AA-6 |BECKLAR, LLC ............ 06/28/2024 . [Direct . 12,619 |. 0 12,647 . 12/21/2026 . (4.B PL ....
..09354@-AA-9 |Blink Holdings T/L 1L 11/18 .....eevvvieivinnnnns [eeeenn . 06/28/2024 . |Direct .... .. 1,761 .0 . L.2,179 .. . 11/08/2024 . |6. PL .....
..09354@-AB-7 |Blink Holdings DD T/L 1L 11/18 ......cooeeeeeees [ ornnnn . 06/28/2024 . |Direct .... L1282 .0 . 1,549 .. . 11/08/2024 . |6. PL .....
..09354@-AD-3 |Blink Holdings DD T/L 1L (Add-On) 3/20 ....... [....... . 06/28/2024 . |Direct .... ... 1,109 ... .0 . 01,100 |.. . 11/08/2024 . |4.CPL ....
..09788@-AA-5 |BOND PHARMACY INC ......cevvvvvvvvrrriiiiiiiniiinnns [ eeeenn . 06/28/2024 . |Direct .... ...29,169 |.... .0 . ..29,264 |.. . 03/31/2026 . [4.A PL ....
..10378R-AK-9 | BRACKET INTERMEDIATE HOLDING CORP ........cceee [reenn . 06/28/2024 . |Direct .... ... 9,214 | .0 . ...9,245 |.. . 05/08/2028 . [4.C FE ....
Unmatched Counter Party
..10808@-AA-9 |Bridgepointe T/L 1L 12/21 ..occooviiiiiiiiiniiiss [oennn . 06/28/2024 . | .evvviiiiiiiiiiiiiiiiiinininns e | 1,174,877 |........ 1,183,745 |........ 1,180,786 |........ 1,181,449 |............... [V 196 |t [V R 196 |t [V R 1,181,644 |............... [V (6,767) |........ (6,767) [c.vvvennenee 35,581 |. 12/31/2027 . |3.CPL ....
Unmatched Counter Party
. 10808@-AB-7 |Bridgepointe DD T/L 1L 12/21 ....ovvvvvvvveennnns [eeeenn L 06/28/2024 . | .evviiiiiiiiiiiiiiiiiiiiininns | | 930,133 |........... 937,154 |........... 918,321 [........... 922,537 |oveviiiiiiinnns [V R 1,245 |ooeviiiiinnns [V R 1,245 |ooeviiiiinnns [V R 923,782 |evvvvivnnnnns [V R 6,351 [.....oeeee 6,351 |............ 28,169 |. 12/31/2027 .|3.CPL ....
Unmatched Counter Party
..10808@-AC-5 |Bridgepointe DD T/L 1L (Long Term) 12/21 .... |....... . 06/28/2024 . | .evvviiiiiiiiiiniiiiiiiiniiins e | 713,743 |eeeeens 719,131 ... 711,056 |........... 712,772 |l [V 542 |oveiiiiiiiins [V R 542 |oveeiiiiiiins [V R 713,314 |l [V 429 |l 429 |oeeiiiinnns 21,615 |. 12/31/2027 .|3.CPL ....
Unmatched Counter Party
. 10808@-AE-1 |Bridgepointe T/L 1L (Add-On) 12/22 ............ [.ceeees . 06/28/2024 . | .evvviiiiiiiiiiiiiiiiiiiniinns e | 814,458 |.......... 820,606 |.......... 787,782 |........... 794,450 |....oennnnnnnee [V R 2,228 |l [V R 2,228 |l [V R 796,678 |..ooeeeeennnns [V 17,780 |........ 17,780 |............ 24,665 |. 12/31/2027 .|3.CPL ....
Unmatched Counter Party
. 10808@-AF-8 |Bridgepointe DD T/L 1L (Add-On) 8/22 ......... |....... . 06/28/2024 . | .uvvviiiiiiiiiiiiiiiiiinininns e | 1,831,550 |........ 1,845,375 |........ 1,827,145 |........ 1,830,520 |.....eennnnnnee [V R 1,265 [ooeveeiiinnnns [V R 1,265 [ooeveeiiinnnnns [V R 1,831,785 | [V (235) |t (235) |.evveeeenns 55,466 |. 12/31/2027 .|3.CPL ....
Unmatched Counter Party
..10950@-AA-5 |Brightspot Buyer T/L 1L 11/21 oo [ oennnn ROV N V(172 R K R 1,662,852 |........ 1,704,996 |........ 1,673,937 |........ 1,680,885 |............... [V R 2,062 |.ooooeeeeenns [V R 2,062 |.ooooeeeeenns [V R 1,682,947 |..ooooeeeennns 0 f...... (20,094) |....... (20,004) |............ 35,075 |. 11/16/2027 . |4.A PL ....
..10950@-AB-3 |Brightspot Buyer R/C 1L 11/21 ...ooooeeiiiiiiins [oeennn . 05/01/2024 . [Unknown .......ooooviiiiiins Joennniiiniiiins e 32,854 |........... 33,611 [oeennnnne 33,611 | (V2 0 e (VO 0 | (VO 0 s 33,611 |t [V (756) [ovvvvvvnnns (786) [cevvvnnnnnnnnnnnns 0 [ 11/16/2027 . |4.APL ....
Unmatched Counter Party
..10950@-AC-1 |Brightspot Buyer T/L 1L (Add-On) 3/23 05/01/2024 . | .. ..338,169 |. . 11/16/2027 . [4.A PL ....
..11163*-AC-4 |BROCK HOLDINGS 11, INC . 05/02/2024 . |Direct .... 7,202,763 |.... . 11/02/2025 . [5.A PL ...
Unmatched Counter Party
..12331@-AB-9 |Businessolver.com T/L 1L 12/21 ... oo . 06/28/2024 . .3,089,652 |.... .0 . 0 . 12/01/2027 . [4.A PL ....
..12331@-AC-7 |Businessolver.com DD T/L 1L 12/21 ....cccunn [oeennn . 06/28/2024 . .0 . 0 . 12/01/2027 . [4.A PL ....
.. 12745#-AA-9 | CC SAG HLDGS CORP - SHELBY2021 .........ccccevn [oreeenn . 06/28/2024 . .0 . 0 . 06/29/2028 . [4.A PL ....
..12745#-AB-7 | CC SAG HLDGS CORP - SHELBY2021 06/28/2024 . [Direct . 0 0| . 06/29/2028 . (4.A PL ....
.. 12749#-AA-5 | CPI BUYER LLC .. 06/28/2024 . [Direct . 0 0| . 11/01/2028 . [5.B PL ...
.. 12749#-AB-3 | CPI BUYER LLC .. 06/28/2024 . [Direct . 0 0| . 11/01/2028 . [5.B PL ...
..12760#-AA-9 | CC WDW BORROWER, INC .......cooovverriinninnninnnns [oenns . 06/28/2024 . |Direct .... .0 . 0 . 01/27/2028 . (4.B PL ....
.. 14172%-AA-1 | CAREGIVER 2 T/L 1L 7/20 eeeennn oo . 05/21/2024 . |Direct .... .0 . 0 . 07/24/2025 . [3.A PL ....
.. 14172%-AB-9 | Caregiver 2 T/L 1L 8/20 (Add On) .............. [.ceeees . 05/21/2024 . |Direct .... .0 . .0 . . 07/24/2025 . [3.A PL ....
.. 14172*-AC-7 | Caregiver 2 T/L 1L (Add-On) 1/21 .....ooovvees | eeeenen . 05/21/2024 . |Direct .ooooviiiiiiiiiinnnns 0 0 . 07/24/2025 . [3.A PL ....
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.. 14172*-AD-5 |Caregiver 2 DD T/L 1L 8/20 .oceeveeeieieeiiienens s . 05/21/2024 . |Direct ...iiiiiiis foeeieeieiieiens e 2,167 oo 2,167 |t 2,125 [ 2,142 [ [V L [V L [V 2,167 |oeeeerieninnnns (VO [V [V 118 |. 07/24/2025 . |3.A PL ....
Unmatched Counter Party
..15147#-AA-6 | The Center for Orthopedic T/L 1L 8/19 ........ [....... L 06/28/2024 . | .evviiiiiiiiiiiiiiiiiiiiininns | | 974,415 |........... 979,292 |........... 970,343 |........... 976,875 |...........l [V 501 [oeeeiiiiinnee [V R 501 [oeeeiiiinnnne [V R 977,375 |.oeeeeieeenns [V (2,960) |........ (2,960) |..coeennnnn 57,430 |. 08/15/2025 . |3.A PL ....
Unmatched Counter Party
..15147#-AB-4 | The Center for Orthopedic DD T/L 1L 8/19 .... |....... . 06/28/2024 . | .evvviiiiiiiiiiniiiiiiiiniiins e | 229,688 |........... 230,838 |[........... 229,319 |.oooeeenns 230,365 [...eevennnnnnen [V [T/ IO [V (7 IO [V R 230,463 |....ovvvennnnes [V (775) fevveeeennne (VZE)) 13,537 |. 08/15/2025 . [3.A PL ...
Unmatched Counter Party
..15147#-AC-2 | The Center for Orthopedic DD T/L 1L (Add .... [....... . 06/28/2024 . | .evvviiiiiiiiiiiiiiiiiiinniins e | 369,810 |[.......... 371,661 |........... 368,411 |........... 370,109 |......ooeeens [V 77 P [V 77 P, [V R 370,431 | [V (621) [vvvvvenene (621) [covvennnneee 21,795 |. 08/15/2025 . |3.A PL ....
Unmatched Counter Party
..15147#-AD-0 | The Center for Orthopedic DD T/L 1L (Add .... [....... . 06/28/2024 . | .evviiiiiiiiiiiiiiiiiiinininns | | 407,896 |........... 409,938 |........... 406,351 |........... 407,534 |.....ennnnnnnee [ R 498 |oeeiiiiiiiees [V 498 | [V R 408,032 |....cceeennnnn [V (135) [ovvvvnnnne QK1 12,500 |. 08/15/2025 . [3.A PL ...
Unmatched Counter Party
..15147#-AE-8 | The Center for Orthopedic T/L 1L (Add-On .... |....... . 06/28/2024 . | .evviiiiiiiiiiiiiiiiiiinininns | | 765,372 |oveeeeenns 769,203 |........... 785,742 |........... 762,525 |...oevennnnnee [V R 1,383 [oveiiiiiienns 0 [V R 763,908 |....cceeeennnnn [V R 1,464 |.......... 1,464 | 22,828 |. 08/15/2025 . |3.A PL ....
Unmatched Counter Party
.. 15677*-AA-8 |Cerifi T/L 1L 4/22 ....oooooeiiiiiinnis [ L 06/28/2024 . | .evviiiiiiiiiiiiiiiiiinininnns e | 2,589,372 |........ 2,680,823 |........ 2,625,312 |........ 2,637,604 |............... [V R 3,589 |l 0 [V R 2,641,192 |ooeeeeiinnees 0 f...... (51,820) |....... (51,820) [.eevveeennn 106,332 |. 03/31/2028 . |3.CPL ....
..15677*-AB-6 |Cerifi R/C 1L 4/22 ...oevvnniiii [ . 05/01/2024 . .0 . 0 5,064 |. 04/01/2027 .|3.CPL ....
..17037%-AA-9 |Choice Health T/L 1L 12/21 .....ovvvvviinnninnnnn [eeeenn . 04/01/2024 . |Direct .... .0 . 0 ...201 |. 12/29/2026 . [3.B PL ....
..17037*-AB-7 |Choice Health DD T/L 1L 12/21 .........cccoeeees [ oenns . 04/01/2024 . |Direct .... .0 . 0 . 12/29/2026 . (3.B PL ...
..19089L-AB-3 | COBHAM HOLDINGS INC .....coovvrveeeeiieieeniniennns [ . 06/28/2024 . |Direct .... .0 . . .0 . . 01/09/2030 . (4.B PL ....
..19089L-AD-9 | FRONTGRADE TECHNOLOGIES HOLDINGS INC .......... [.eeeenn . 06/28/2024 . |Direct ..ooooeeeiiiiiiienns [V | I A 0 . 11/01/2028 . [4.B FE ....
Unmatched Counter Party
..19201*-AA-5 | Coding Solutions DD T/L 1L 5/22 ......eevuuuunnn [ereenn . 06/28/2024 . | .evvviiiiiiiiiiiiiiiiiiiiiiins e |, 680,958 |...........604,839 |...........688,552 |........... 688,965 |............... [V 460 |...eevennnnnene [V R 460 |[...eenennnnnnne [V R 689,425 (8,468) [............ 25,807 |. 05/11/2028 . |3.APL ....
..19201*-AB-3 | Coding Solutions T/L 1L 5/22 .......ccceevveeeees [eeennn . 06/28/2024 . .2,262,8% |.... .2,265,514 |.. (15,087) . 05/11/2028 . [3.A PL ....
..19201*-AC-1 | Coding Solutions R/C 1L 5/22 ... . 05/01/2024 . | Unknoun ... ..104,602 |.... ... 106,086 |. ..(3,351) . 05/11/2028 . [3.A PL ....
Unmatched Counter
..20370#-AA-4 | Community Brands T/L 1L 2/22 .......ccvvvvvevenns [eeeennn . 06/28/2024 . | .evveiiiiiiiiiiiiniiniiiiiinns | | 3,163,362 |........ 3,188,617 |........ 3,127,9% |........ 3,140,704 [o..vvvvvinnnnnn0 [ 3,938 el 0 3,938 |l 0 e, 3,144,642 |...ovvvnnnnnns [V 18,710 |........ 18,710 |........... 119,215 |. 02/24/2028 . |3.CPL ....
Unmatched Counter Party
..20370@-AA-6 | Community Based T/L 1L 9/21 ......oevvvviiuinnnnn [ereenn . 06/28/2024 . | .evviiiiiiiiiiiiiniiiiiiiiinns | | 2,090,351 |[........ 2,142,147 |........ 2,104,221 |........ 2,112,917 [oeeiiiiiinnn 0 [l 2,679 0 2,679 |l 0 [, 2,115,597 |ovvviiiiinnnns 0 f...... (16,246) |....... (16,246) |............ 57,412 |. 09/16/2027 . |3.A PL ....
Unmatched Counter Party
..20370@-AB-4 | Community Based DD T/L 1L 9/21 ... .| 06/28/2024 . | .. .... 818,311 .... 808,800 |.......... 810,960 |.... .0 . 0 .. (9,671) |........ (9,671) . 09/16/2027 . [3.A PL ....
..20370@-AC-2 | Community Based R/C 1L 9/21 .... 05/01/2024 . | Unknown 39,931 0 0| (6,655) |. . (6,655) |.. . 09/16/2027 . [3.A PL ....
..20370@-AD-0 | Community Based DD T/L B 1L 8/22 . 06/28/2024 . [Direct . ..516,503 |. 0 0| . (13,560) |. (13,560) [.. . 09/16/2027 . [3.A PL ....
..20848P-AF-5 | Conservice Midco ..................... 06/28/2024 . [Direct . 0 0| . 05/13/2027 . [4.C FE ....
..20937#-AA-0 | CONSOL IDATED INFO SVCS SOLUTIONS LLC ....eevves [nnnnn . 06/28/2024 . |Direct .... .0 . 0 . 03/12/2026 . (4.B PL ....
..20937#-AB-8 | CONSOL IDATED INFO SVCS SOLUTIONS LLC ...evvvves foennnnn . 06/28/2024 . |Direct .... .0 . 0 .. . . 03/12/2026 . (4.B PL ....
..20037#-AC-6 | CONSOL IDATED INFO SVCS SOLUTIONS LLC ....evvves foennnnn . 04/26/2024 . |Direct .... .0 . 0 e 3,93 |.. ...133 |. 03/12/2026 . [4.B PL ....
..210798-AA-8 |Conterra Ultra T/L 2L 4/19 ....oevvvvnnnnnnnnnnnn [eenenn . 04/24/2024 . |Direct ..oooooeiiiiiiiiiiies e 4,408,424 |l 4,403,424 |........ 4,335,195 |.... .0 . 0 e 4,403,424 |.. ...287,583 |. 04/30/2027 . [4.A PL ....
..21870F-BA-6 | CORELOGIC, INC. (FKA FIRST AMERICAN CORP .... |....... . 06/28/2024 . |Direct .ooooeiiiiiiiiiiiiins e [0 4,913,277 5,017,027 |........ 4,962,189 |.... .0 . 0 e 4,966,669 |.. .. 112,886 |. 06/02/2028 . [4.C FE ....
..21871*-AA-0 |Coretelligent T/L 1L 10721 ... [ onn . 06/28/2024 . |Direct .... .0 . 0 . 10/21/2027 . (3.B PL ....
..21871*-AB-8 | Coretelligent DD T/L 1L 10/21 ......ovvvvvvvnnnn [oeeenn . 06/28/2024 . |Direct .... .0 . 0 . 10/21/2027 . (3.B PL ...
..21871%-AC-6 |Coretelligent R/C 1L 10/21 ....ovvvrrrrnnnnnnnnnn [ eeeenn . 06/03/2024 . |Direct .... .0 . 0 . 10/21/2027 . (3.B PL ....
..22881#-AA-2 | CRUNCH HOLDINGS, LLC ......evvvvvmmmnnnnnnnininnnnn [eeeeenn . 06/28/2024 . |Direct .... .0 . .0 . . 06/27/2025 . |4.CPL ....
Unmatched Counter Party
..23246%-AA-4 | CyberGrants T/L 1L 9/21 .....vvvviinniiniinnnns [oeeeen . 05/01/2024 . . 09/08/2027 . (3.B PL ....
..23246*-AB-2 | CyberGrants R/C 1L 9/21 ... [ . 06/20/2024 . |Direct .... . 09/08/2027 . (3.B PL ...
..23343F-AB-0 | WCG INTERMEDIATE CORP. ......cevvvvrvviiiiiiininns [eeeenn . 06/11/2024 . |Direct .ooooveeiiiiiiiiiiins Joeeeeeeneeennns |oenen 1,166,667 |l 1,166,667 |........ 1,158,261 |........ 1,162,827 . 01/08/2027 . [4.C FE ....
Unmatched Counter Party
..23803#-AA-5 |Datacor T/L 1L 12/20 ......ccoeeeeeiiiiiiiiiiiiaaes oo . 05/01/2024 .| .uvveeiiiiiiiiiiiiiiiiiiiiinn e e 5,417,458 |........ 5,500,000 |........ 5,422,419 |........ 5,466,398 [............... 0 e 5,585 |..eeiienn [V PO 5,585 |..eeiienn 0 feennn 5,471,983 |.....ovvvennns 0 f...... (54,524) |....... (54.524) |........... 251,965 |. 03/13/2029 . |3.CPL ....
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..24651@-AA-8 |Delaware Valley Management Holdings T/L ...... [....... . 06/25/2024 . |Direct .... . 1,012,277 . 1,012,277 ... 864,650 |........1,012,277 |.... .0 .0 . 0 e 1,012,277 | ..9,439 | 12/31/2024 . [5.A PL ....
..24651@-AB-6 |Delaware Valley Management Holdings DD T .... |....... . 06/25/2024 . |Direct .... 196,656 |... 196,656 |.... .0 .0 . 0 ... 196,656 .. 1,884 |. 12/31/2024 . [5.A PL ....
..246518-AC-4 |Delaware Valley Management Holdings DD T .... |....... . 06/25/2024 . |Direct .0 .0 . 0 . 12/31/2024 . [5.A PL ....
..26825U-AK-7 |ECI MACOLA/MAX HOLDING LLC .......ooooeeeeeeeens [orennn . 03/29/2024 . | Adjustment .. .0 .0 . 0 . 11/09/2027 . [4.C FE ....
..268250-AL-5 |ECI Macola/Max Holding, LLC (ECi Softwar .... [....... . 06/28/2024 . |Direct .... L1 .0 . 0 . 05/09/2030 . 4.C FE ....
..26850@-AA-2 |EET Buyer R/C 1L 11/21 .ooooeriiiiiiiiiinns [ . 04/29/2024 . |Direct .... .0 .0 . .0 . . 11/08/2027 . (3.B PL ...

Unmatched Counter Party

..26850@-AB-0 |EET Buyer T/L 1L 11721 ..ooovvviiiiiiiiiiiiiins [ . 06/28/2024 . | eveviiiiiiiiiiiniiiniiiiinns e | 2,785,106 |........ 2,800,994 |........ 2,753,780 |........ 2,764,038 0 0 . 11/08/2027 . (3.B PL ...

. 11/08/2027 . |3.B PL ....
. 12/11/2025 . |4.B PL ....
. 12/08/2028 . |4.C FE ....

. 1,351,874
..310,120
21,586

.. 1,358,657
..310,120
21,586

.. 1,321,846 |....
..305,020 |
21,358 |.

.1,326,670 |....
..309,326 |
21,564 |.

..26850@-AC-8 |EET Buyer T/L 1L (Add-On) 5/23 ...
..28100#-AA-5 | EDVENTUM ULTIMATE HOLDINGS, LLC
..29280K-AB-1 | ENERGIZE HOLDCO LLC ...

....... . 06/28/2024 .
05/28/2024 .
06/28/2024 .

oo ocooooo
ocococooooo

..300500-AB-0 |Evolveip T/L A 1L 11/19 06/28/2024 . ..7,944 . 06/09/2025 .
..300508-AC-8 |Evolveip DD T/L 1L 11/19 .. - |- 03/29/2024 . | Adjustment .0 . 06/09/2025 .
..30220#-AA-5 |Express Wash Concepts, LLC DDTL 04/30/20 . weeeenn |- 06/28/2024 . | Direct ... . 04/30/2027 .
..30220#-AA-5 | Express Wash Concepts, LLC DDTL 04/30/20 .... |....... . 06/28/2024 . [Direct .... . 04/30/2027 .

Unmatched Counter Party
. 06/01/2027 . |3.A PL ...
. 05/26/2027 . |3.A PL ...
. 05/26/2027 . |3.A PL ....
. 07/23/2025 . |3.A PL ...

.3,627,384 |....
50,984 |.

..30225#-AC-6 |Exterro T/L 1L (Add-On) 12/20 ....
..30287*-AG-6 |FQSR T/L 1L 5/18 .
..30287*-AH-4 | FQSR DD T/L 1L 5/18 ... 06/10/2024 . |Direct . 17,864 |.
..33768*-AA-1 |Firstlight Holdco T/L 1L 6/22 .... [N OO . 04/25/2024 . [Direct .... R AT AT ........ 3,362,106 |....
..34637#-AA-4 | FORMERRA, LLC .....oovviiiiiiiiiiiiiiiiineeesiins [ eeeeens . 06/28/2024 . [Direct ....cvvveeeenninns , , 954 | 15,378

....... . 05/01/2024 .
06/10/2024 . |Direct .

o o oo
o o oo

0 0 . 11/01/2028 . |4.A PL ...
Unmatched Counter Party
..350418-AR-6 |Foundation Risk T/L 1L 10/21 .......cccovvvenees | aveeees . 06/28/2024 . | .. JUR N A 4,195,947 |....... 4,195,947 |........ 4,145,019 |........ 4,154,781 0 0 . 10/29/2030 . (4.B PL ....
Unmatched Counter Party
..350418-AS-4 |Foundation Risk DD T/L 1L 10/21 ........ccccuns | unens L 06/28/2024 . [ .eeeeieeeiiiieeie [ [ 912,576 |..ccuvenns 912,576 |........... 912,500 |........... 912,570 [oeeeeirinnns [V O, [ IO [V O, [ IO [V O 912,576 |....coeeennnnn (VN 0 | [V 26,143 |. 10/29/2030 . |4.B PL ....
..350416-AU-9 |Foundation Risk T/L 1L (Add-On) 4/22 ......... [....... L 06/28/2024 . [ .eveeieeiiiiieceie [ [ 90,385 |.cccvneenns 90,385 |............ 89,156 |............ 89,398 |..coceeeennne [V O AT PO [V O AT PO [V 80,469 [.....ccceennnn [V 916 [oevvrrnnnns 916 [cvvvrnnnnnnn 2,622 |. 10/29/2030 . |3.B PL ....
..35041@-AV-7 |Foundation Risk DD T/L 1L (Add-On) 4/22 ..... |....... L 06/28/2024 . [ .eeeeieeeiiiiiei [ [ 364,152 |........... 364,152 |....oeeee 363,269 |........... 362,59 [.......ooeenns [V O 51 | [V O 51 | [ O 363,532 [ovvvvviiininns [V 620 |o.vvvirnnnns 620 [...ovvnnnnnen 9,882 |. 10/29/2030 . (3.B PL ....
..36116@-AA-1 |Finalsite Holdings T/L 1L 9/22 ......cccoeeviin | ueenns L 06/28/2024 . [ .eveeiieeeiiiieeiins e [ 5,508,592 |........ 5,508,592 |........ 5,384,648 |........ 5,407,468 |............... [V IO 6,118 [.ooeeennnnns [V IO 6,118 [.ooeeennnns 0 foeeees 5,413,586 [....evvvrrnnns [V 95,006 |........ 95,006 |...oevvnnns 160,393 |. 09/14/2029 . |5.A PL ....
..36197%-AA-5 | GHA Buyer T/L 1L 10/18 .....ocovvmviiiniiiiiiins | eeeens L 05/01/2024 . [ .eveeeeeeiiiee [ [ 735,718 |ooeeneens 746,831 |........... 736,844 |........... 746,775 |ocvreeennne [V O, (VO 0 | (O O 0 s 746,831 |..oooeiiinnn 0 f...... (11, 13) [....... (11,113) |eveeeees 25,667 |. 06/24/2026 .|3.CPL ....
..36197%-AC-1 |GHA Buyer T/L 1L (Add-On) 6/20 .......cccceeees [eeeennn L 05/0172024 . [ .eveeieeeiiiieee [ [ 750,628 |........... 762,059 |........... 749,263 |........... 758,264 |......coonnnnne 0 s 515 |ovvriiiiiinns [V ST 516 [oveeeiiins 0 eeeeenn 758,778 |oeeeeeeeeennns [V (8,150) |........ (8,150) [cuvvvvnnnnns 26,192 |. 06/24/2026 .|3.CPL ....
..36197*-AD-9 | GHA Buyer T/L 1L (Add-On) 12/19 ........eevvvunn [oreennn . 05/01/2024 . ... 84,658 ...85,047 ...85,047 |............85,047 |.... ..85,947 |.. . (1,289) ... . 06/24/2026 . |3.CPL ....
..36197*-AE-7 |GHA Buyer T/L 1L (Add-On) 12/20 ..........evvvnn [orrennn L 05/01/2024 . [ .eveeieeeiiiieee [ [ 852,978 |....eeeens 865,968 |........... 857,683 |........... 863,251 [........c.eee 0 s 368 [ouveiiiinnnnn [V ST 368 | 0 e 863,619 |..........eenn 0 f...... (10,641) . 06/24/2026 . |3.CPL ....
..36197*-AF-4 | GHA Buyer DD T/L 1L (Add-On) 12/20 .......cco. | eeeeees L 05/0172024 . [ .eveeieeeiiiece [ [ 149,271 | 151,544 |........... 151,544 |........... 151,544 |..ooeeeennnns 0 e (VO 0 | (O O 0 s 151,544 [l (U (2,273) . 06/24/2026 . |3.CPL ....
..36197%-AG-2 | GHA Buyer T/L 1L (Add-On) 3/22 ........cevvvueen [ereennn . 05/01/2024 . | .. .. 141,458 143,612 140,872 |...........142,341 142,514 |.. .. (1,086) |.... . 06/24/2026 . |3.CPL ....
..36259*-AK-8 | GS AcquisitionCo T/L 1L 8/19 ..cceevvvrriicinins | eeeeens L 06/28/2024 . [ .eeeeieieiiieee [ [ 712,607 |........... 716,334 |........... 704,514 |........... 708,328 |...ovveennne [V IO 1,124 [ [V IO 1,124 [ [V USRI 709,452 |...ovvviininns [ 3,156 . 05/25/2028 . (3.B PL ...
..36259*-AL-6 |GS AcquisitionCo DD T/L 1L (Add-On) 3/24 .... |....... . 06/28/2024 . .4 .4 R .0 ... L4 .0 [ . 05/25/2028 . |4.C PL ....

. 05/25/2028 . [4.CPL ....

..36259*-AL-6 | GS AcquisitionCo DD T/L 1L (Add-On) 3/24 .... |....... . 06/28/2024 . [Direct ....
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.. 36457W-AD-3 | GALWAY BORROWER LLC .....oooeeveiiiiiiiiiiiiiieeens [ . 06/28/2024 . |Direct .... 0 . . 09/29/2028 . (3.B PL ...
..38362*-AA-0 | GOVCIO BUYER COMPANY ........coovvvvviiiiiiiniinens [eeeens . 06/27/2024 . |Direct .... .0 . 08/18/2027 . [4.A PL ....
Unmatched Counter Party
..39630#-AA-1 | Greenhouse Software T/L 1L 3/21 ................ [ oo . 05/01/2024 . | evvvniiiiiiiiiiiiiiiiinn | | 5,472,500 |........ 5,500,000 |........ 5,421,963 |........ 5,458,862 0 0 fnns 5,461,782 [oeeeeiieennnn [V 10,718 |........ 10,718 |.......... 169,787 |. 09/01/2028 . [4.C PL ....
Unmatched Counter Party
..39636@-AA-7 |Greenlight Intermediate DD T/L 1L 4/22 ....... [....... . 05/01/2024 . | evveeiiiiiiiiiiiiiiiinn e | 3,032,857 |........ 3,063,189 |........ 3,032,557 |........ 3,036,232 0 0 fnns 3,038,204 |..evvvviiinnnns [V (5,697) |........ (5,697) |..ceeennnnn 85,464 |. 06/01/2028 . |4.APL ....
Unmatched Counter Party
..30536@-AB-5 |Greenlight Intermediate T/L 1L 4/22 05/01/2024 . | .. ..2,436,811 ..2,385,680 |. .2,399,186 |.. 0 0| .2,402,008 10,435 |. . 06/01/2028 . [4.A PL ....
..401788-AA-8 | GUIDEHOUSE INC ........evvvvnnnnnnee 06/28/2024 . [Direct . ... 18,591 0 0| .. 18,793 . 10/16/2028 . [4.B PL ....
..40492%-AA-9 | HAMILTON PROJECTS ACQUIROR LLC ....evvvvvvvvnnns [ eeennn . 05/22/2024 . |Direct .... 2,701,324 |.... .0 . 02,906,237 .. . 01/09/2030 . (4.A FE ....
.. 422221 -A*-8 |Healthtronics T/L 1L ....oooooiiiiinin [ s . 06/28/2024 . |Direct .... ...83,012 |.... .0 . 0 . 10/07/2024 . [3.A FE ....
.. 42351E-AB-2 |FORTRA, LLC ...ovvnniiiiiiiiiiiiiiiiii oo . 06/28/2024 . |Direct .... ..(49,236) |.... .0 . .0 . . 11/19/2026 . [4.C FE ....
Unmatched Counter Party
..42958#-AE-0 |Higginbotham DD T/L 1L (Add-On) 12/21 ........ [....... . 06/28/2024 . | .eeenieiiiiiiieeeiiiieeeeees i e 1,635,514 |........ 1,535,614 |........ 1,517,880 |........ 1,522,887 |.evvnnnnnnnn 0 s 883 [.eiiiiinnns 0 0 fnns 1,823,770 |ooeeeeeeeennns [V 1,743 |........ 1,743 [ooeeenns 56,468 |. 11/24/2028 . |3.B PL ....
Unmatched Counter Party
..42958#-AF-7 |Higginbotham T/L 1L (Add-On) 12/21 ............ ... . 06/28/2024 . | .eeeniiiiiiiiiieeeeeiiiieeees i e 343,117 |....... 3,443,117 |....... 3,386,599 |........ 3,394,605 0 fnns 3,395,902 |...oooeeennnn [V 17,215 |........ 17,215 [oneennees 125,516 |. 11/24/2028 . |3.B PL ....
Unmatched Counter Party
.. 43354*-AA-0 |HireVue T/L 1L 5/23 ....ovvvviimiinnnnnnninninnnnnn [eeeeenn . 05/01/2024 . | evveiiiiiniiiiiiiiiinn | | 4,206,375 |........ 4,253,783 |........ 4,133,903 |........ 4,147,036 0 fnns 4,154,167 [.ocoeeeeennnnn (U 52,208 |......... 52,208 |........... 270,930 |. 05/03/2029 . |3.A PL ....
..43354*-AB-8 |HireVue R/C 1L 5/23 .....ccovvvvviiiiiiiiiiiiiiiens s . 04/01/2024 . |Direct .... 0 e . 05/03/2029 . [4.C Z .....
..43354*-AB-8 |HireVue R/C 1L 6/23 ....ccovvvvviiiiiiiiiiiiiininns [ eeeens . 05/01/2024 . | Unknoun ... L0 e . 05/03/2029 . [4.C Z .....
Unmatched Counter Party
..438798-AA-4 |Honor HN T/L 1L 10/21 ...eovvvvviiiiiiniiiniinnnnns [ oo . 06/28/2024 . | .eeveiiiiiiiniiiiiiiiiiiiiiinn e e 1,060,802 | 1,060,802 |........1,042,938 |........ 1,046,959 0 fnns 1,048,202 |.....ccennnnnn [V 12,600 |........ 12,600 |............ 29,892 . 10/15/2027 . |3.A PL ....
..43879@-AB-2 |Homor HN DD T/L 1L 10721 ...cooeeeeennnnennnnnns [ oenns . 06/28/2024 . .... 669,080 ..658,916 |.... 0 .659,828 |.. . 10/15/2027 . [3.A PL ....
..438798-AC-0 |Honor HN R/C 1L 10/21 ..occoveeiiiiiiiiie [ . 05/01/2024 . | Unknoun ... ... 14,643 |.... 0 .. 14,643 |.. . 10/15/2027 . [3.A PL ....
..44804@-AB-0 | HUSKIES PARENT INC .....cevvvvvvvriiiiiiiiieinnnenns [ eeeenn . 06/28/2024 . |Direct .... ...16,832 |.... 0 ..16,856 |.. . 11/03/2028 . [4.CPL ....
..449580-A*-3 | 1G INVESTMENTS HOLDINGS, LLC ... 06/28/2024 . [Direct .... 16,814 |. 0| 16,838 . 09/22/2028 . [4.A PL ....
..45323K-AD-2 | IMPRIVATA, INC. PRV BKLOAN . 03/28/2024 . | Adjus tment 17,407 |. 0| 17,437 . 12/01/2027 . [4.A FE ....
..45323K-AE-0 | IMPRIVATA, INC. PRV BKLOAN ..............cceets . 06/28/2024 . |Direct L1712 ... 17,131 .0 . L A7,132 .. . 12/01/2027 . [4.C Z .....
Unmatched Counter Part
..46186*-AA-7 | lodine Software T/L 1L 5/21 .....oevveveenvennnnn [eerenn . 06/28/2024 . | .evviiiiiiiiiiiiiiiiiinininins e | 2,432,623 |........ 2,432,623 |........ 2,387,432 |........ 2,398,610 [.....evvnnneeee [V R 3,403 |l 0 [V R 2,402,130 [.evvevrnnnnne 0 foeeenee 30,493 |......... 30,493 |............ 95,124 . 05/19/2027 . |3.B PL ....
Unmatched Counter Party
..46186*-AB-5 | lodine Software DD T/L 1L 5/21 ........ccceeees [ oennn . 06/28/2024 . | .uvvviiiiiiiiiiiiiiiiiinininns e | 3,076,897 |........ 3,076,897 |........ 2,097,123 |........ 3,012,258 |.....ovvnneeee [V R 6,439 |l 0 [V R 3,019,111 [, [V 57,786 |........ 57,786 |..eevevnnnn 120,309 |. 05/19/2027 .|3.B PL ....
..46271B-AB-6 | INTERTAPE POLYMER GROUP INC. .........ccovveeeens [oeennn . 06/28/2024 . |Direct .... ... 25,000 ...25,000 .0 . 0 1,201 |. 06/28/2028 . [5.A FE ....
..48752#-AE-5 |Keg Logistics T/L 1L 11721 ..o [ ons . 06/28/2024 . |Direct .... ... 24,179 .0 . 0 .. 1,513 | 11/23/2027 . (3.B PL ....
..49006#-AA-5 |KENSING, LLC ......ovvvmmmmmnnnnininniiiniiiiiinininn [eeeeen . 06/28/2024 . |Direct .... L1725 .0 . 0 ...629 |. 12/01/2026 . [4.A PL ....
..499138-AA-9 | KNITWELL BORRONER LLC ......eevvvvvvevvnvnnnnnnnnns [ eeeeenn . 05/06/2024 . |Direct .... ... 85,276 .0 . 0 5,861 |. 04/11/2028 . [3.A PL ....
..49913@-AC-5 |KNITWELL BORROWER LLC .......evvvvvvvvvnvnnnnnnnnns [ereeenn . 05/06/2024 . |Direct .... ... 43,464 .0 . 0 .. 1,889 |. 07/28/2027 . [3.A Z .....
..50204E-AB-4 | LHS BORROIER, LLC .| 06/28/2024 . [Direct .... ... 50,801 .0 . .0 . , K .0 . ..2,615 |. 02/19/2029 . [4.C FE ....
..51809#-AB-8 | LASKO OPERATION HOLDINGS, LLC ......cceeeeeeeess [oeenns . 06/28/2024 . |Direct .ooovviiiiiiiiiiii feeeeeeeeeeeen e 34,110 0 0 s 34110 |, (VN 0 | [V 2,311 |. 10/31/2024 . |5.CPL ....
Unmatched Counter Party
..552928-AF-6 | MBS Holdings T/L 1L 4/21 ....oevvvvvvviiiiiiiiinns [ . 06/28/2024 . | .evviiiiiiiiiiiiiniiiiiiiiinns e | 4,385,931 |[....... 4,430,184 |........ 4,374,361 |........ 4,399,524 0 0 fnns 4,402,687 (16,756) . 04/16/2027 . (3.B PL ....
..55372%-AA-2 | MM Acquisitions T/L 1L 12/20 ......eeemveennnnn [eerenn . 06/28/2024 . ... 11,990 ...11,990 11,922 ) 11,835 .0 . 0 .. 11,99 |.. 0 e . 12/09/2026 . [4.A PL ....
..55372%-AB-0 | MSM Acquisitions DD T/L 1L 12/20 .............. [.oeees . 03/29/2024 . | Adjustment ...........ooo | | 4,431 ... 4,431 4827 e 4,376 .0 . 0 L4431 0 . 12/09/2026 . (4.A PL ....
..55392*-AA-8 | MBS SERVICES HOLDINGS, LLC ......evvvvvvvvvvnnnnn [ereeenn . 06/28/2024 . |Direct .... L3241 .0 . 0 ..32,574 |.. 0 . 02/26/2026 . |4.CPL ....
..55392*-AB-6 | MBS SERVICES HOLDINGS, LLC 06/28/2024 . [Direct . .8,488 |. 0 0| . 8,536 0| . 02/26/2026 . |4.CPL ....
..55302%-AC-4 | MBS SERVICES HOLDINGS, LLC ......eevvvvvvvnnnnees . 06/28/2024 . |Direct .... ... 2,413 ... .0 .. .0 .. .2,428 |.. .0 .. . 02/26/2026 . |4.CPL ....
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..55302%-AD-2 | MBS SERVICES HOLDINGS, LLC ......evvvvvvvvvvvnnnn [ereeenn . 06/28/2024 . |Direct ... foeeieiieieeeens e 4,046 |oooeeennnnnns 4,046 |............. 3,998 [ 4,022 [ [V 9 [ [V [ [V 4,046 |...oooeeennns (VO [V [V 250 |. 02/26/2026 . [4.C PL ....
Unmatched Counter Party
..55403%-AC-1 |MMP Intermediate T/L 1L 2/22 .....ccvvvvvvvveenns [eeeenn . 06/28/2024 . | .uvvviiiiiiiiiiiiiiiiiinininns e | 3,786,178 |........ 3,816,555 |........ 3,733,068 |........ 3,754,819 0 [V R 3,761,505 [..ccceeennnnns 0 foeeenee 24,673 |......... 24,673 |........... 150,122 |. 02/15/2029 . |3.CPL ....
Unmatched Counter Party
..55412%-AA-4 |MSP Global T/L 1L 1/22 .....evvvvviiiiiiiiiiiiinns [ eeeenn L 06/28/2024 . | .evvviiiiiiiiiiiiiiiiiiiininns e | 3,277,615 |........ 3,348,974 |........ 3,299,386 |........ 3,313,005 0 [V R 3,316,972 |..oevvvrinnens 0 f...... (39,357) |....... (39,357) |.oeeeeennnn 88,323 |. 04/09/2029 . |3.B PL ....

..56412%-AB-2 |MSP Global DD T/L 1L 1/22 ...eeeeiiiiiiiiiices | s . 06/28/2024 . .. 256,363 ..256,081 |.... .256,688 |.. ... (325) |-l (329) . 04/09/2029 . |3.B PL ....
..55412%-AC-0 |MSP Global R/C 1L 1/22 05/01/2024 . | Unknoun .. 187,253 .0 .194,581 (7,327) |. . (7,327) ). . 04/09/2029 . |3.B PL ....
..56759V-AB-4 | MADISON IAQ LLC ..... 06/28/2024 . |Direct .... .. 112,500 ..112,500 |. .112,500 . 06/21/2028 . |4.B FE ....

. 10/16/2028 . |4.B FE ....
. 04/11/2028 . |4.B PL ....
. 06/03/2027 . |4.B PL ....

..56150K-AB-1 | MAMBA PURCHASER INC ...
..56658@-AJ-4 | MARGARITAVILLE ENTERPRISES LLC
..577676-AA-9 | Mavenlink R/C 1L 12/21

....... . 03/29/2024 . | Adjustment ..
....... . 06/28/2024 . [Direct ....
....... . 05/01/2024 . | Unknoun ...
Unmatched Counter Party

...12,682 |....
....2,368 |....
..204,958 |....

oo oooo
oo oooo

.(5,124) ...

. 06/03/2027 . |4.B PL ....
. 05/12/2028 . |4.C FE ....
. 05/04/2028 . |4.C FE ....
. . . 08/31/2026 . |4.C FE ....
............... , . 12/17/2028 . |4.B FE ....

..57767@-AB-7 |Mavenlink T/L 1L 12/21 ..
..57767K-AC-2 | MAVERICK BIDCO INC. 04/30/2024 .
..57777Y-AD-8 [Mavis Tire Express Services Topco, Corp. . 06/28/2024 . [Direct .
..58401D-AC-8 |MED PARENTCO LP ......eooiiiiiiiiiiiiiiiiiieceees [ eeeeens . 04/15/2024 . [Direct ....
..58404K-AH-8 | FINTHRIVE SOFTWARE INTERMEDIATE HOLDINGS .... |....... . 06/28/2024 . [Direct .....ceevveeiinnnns

....... . 05/01/2024 . .2,508,716 |.... . (32,916) |....

o o oo
o o oo

0 0

Unmatched Counter Party
..58473*-AA-4 |Medical Management Resource T/L 1L 9/21 ...... |....... . 06/28/2024 . [ .eeeeeeeiiiiiiceiies [ [ 1,012,631 . 09/30/2027 . |3.A PL ....
..58473*-AB-2 |Medical Management Resource DD T/L 1L 9/ .... |....... L 06/28/2024 . [ .eeeeieeeiiiiieeie [ [ 421,794 |...........437,049 |[...........428,153 |........... 430,177 | [V [T [V ST [T 0 s 430,799 [ovvvviiiiinnns [V (9,006) |........ (9,006) [..vvvvvnnnnn 12,693 |. 09/30/2027 . [3.A PL ....
..58473%-AC-0 |Medical Management Resource R/C 1L 9/21 ...... |....... . 06/05/2024 . [Direct ....cceeeveeiiiiins foereeiiiiiieeeeis [ 94,568 , 925 | 42,717 | 0 foeeeenne (WAL R 0 foeeeenne (WAL R 0 fooeeeanne 97,720 oo [ O (3,182) |......... (3,152) |- 3,382 |. 09/30/2026 . [4.B PL ...
..59134*-AA-3 |Metametrics T/L 1L 9/19 ..occviiieiiiiiiieciie | eeens L 05/01/2024 . [ .eveeieeiiiiiiiieeiiiiiiees [ [ 1,281,957 1,296,279 |oooeeiciinnns 0 foeeennne 1,033 [oeeeeiiies 0 foeeenne 1,033 [oeeeeiiieees 0 foeeeens 1,297,311 [ 0 [...... (15,355) |....... (15,355) |..eveenennne 55,892 [. 09/07/2029 . |3.B PL ....
..606621I-AS-1 |MITCHELL INTERNATIONAL INC. .....coocvvvrerens | aneeens . 06/17/2024 . [Direct .... . 4,900,000 .4,846,941 |.... .4,900,000 |.. . 10/15/2028 . [4.C FE ....
..614875-C*-1 | MOOD MEDIA BORROWER, LLC ......oeeeriicuuimraannas | eeeeens . 06/28/2024 . [Direct .... ... 15,643 ...15,5% |.... . 12/31/2025 . |4.B PL ....

Unmatched Counter Party
..61541#-AA-2 |Moon Buyer T/L 1L 4/21 ..cceiiiiiiiiiiiiiiiis | eeeens L 06/28/2024 . [ .eveeiiiiiiiiiiiieiiiiiees [ [ 2,867,288 |........ 2,888,931 |........ 2,890,242 |........ 2,888,938 |............... [ OO (1) feeeeieiiiees 0 foreeeiiiinns (G PO 0 foeeeens 2,888,937 [oeeeeiiinnns 0 [...... (21,650) |....... (21,650) |.....eveees 73,808 |. 04/21/2027 . |3.B PL ....
..61541#-AB-0 |Moon Buyer DD T/L 1L 4/21 ...cooeviiiiiiiiiaens | aeeens L 06/28/2024 . [ .eeeeiiiiiiiiiiiiiiiieees [ [ 264,679 |.......... 266,676 |........... 264,677 |........... 265,206 |...oeeeeennnnn 0 fooeeeenne 151 [t 0 fooeeeeenne L3 I IO 0 foeeeenne 265,357 |oeeeeeiiiinnns 0 foeeiiinns (678) |- (G147 R— 6,813 |. 04/21/2027 . |3.B PL ....
..624820-AA-3 | Demeter Merger T/L 1L 5/23 ..ooooviiieiieeiics | eveens L 05/01/2024 . [ .evveeieeiiiiiieceeiiieees [ [ 2,058,233 |........ 2,058,233 |........ 1,981,050 |........ 1,989,512 [ooceiiuiiennns 0 foeeennne 4,426 | 0 foeeenne 4,426 | 0 foeeeens 1,993,937 |oooeiiiieenns [ O 64,296 |......... 64,29 |............ 82,901 |. 05/01/2029 . [3.B PL ...
..62028*-AA-7 |NMI Acquisition T/L 1L 9/17 ..ooooiiiiiiiiiins | avenens L 06/28/2024 . [ .eveeiieiiiiiiiicieiieens [ [ 2,364,251 |........ 2,443,086 |........ 2,382,009 |........ 2,443 141 | 0 fooeeeenne (1) [eeeeieiiens 0 fooeeeeenne (1) [eeeeeiiies 0 foeeeens 2,443,130 |.eeieennnne 0 [...... (78,879) |....... (78,879) |- 111,892 |. 09/06/2028 . |3.A FE ....
..62928%-AB-5 |NMI Acquisition T/L 1L (Add-On) 2/18 ......... |.eeees L 06/28/2024 . [ .eeeeiiiiiiiiiiiiiiiieees [ [ 353,886 |.....eeenn. 364,773 | 357 477 |........... 364,781 |.ceeeeennee [ OO (3] PP 0 foreeeiiiinns (73] PP 0 foeeeeene 364,779 |.eeeeeeennne 0 [...... (10,893) |....... (10,893) |- 16,706 . 09/06/2028 . |3.A FE ...
..62928*-AC-3 |NMI Acquisition T/L 1L (Add-On) 1/21 ......... |..ccces . 06/28/2024 . | .. ... 96,032 ...98,987 ...98,987 |............98,987 |.... ..98,987 |.. .(2,985) |.........(2,955) . 09/06/2028 . |4.B PL ....
..62928%-AD-1 |NMI Acquisition T/L 1L 10/21 ...oocciniiiiiiics | eveeens L 06/28/2024 . [ .eveeiieiiiiiiiieeeiieees [ [ 1,279,536 |........ 1,318,907 |........ 1,286,560 |........ 1,305,086 |...ooeeeereeen0 e 2,755 [ 0 foeeenne 2,755 |ooeiiiiinnns 0 foeeeens 1,307,841 [ooeeeennes 0 [...... (28,305) |....... (28,305) |....cn..... 60,400 |. 09/06/2028 . |4.B PL ....
..62928%-AE-9 |NMI Acquisition DD T/L 1L 10/21 ...ccooiiiiies | eveenns L 05/01/2024 . [ .eveeieeiiiiiiiieeiiiiieees [ [ 1,257,016 |........ 1,295,893 |........ 1,286,174 |........ 1,201,514 ... 0 fooeeeenne 868 |..ccveeennne 0 fooeeeeenne 868 |..cceveeennnne 0 foeeeens 1,202,382 |ooooiiiieenns 0 [...... (35,365) |....... (35,365) |...ceennnne 59,232 . 09/06/2028 .|4.B PL ....

Unmatched Counter Party
..62931#-AA-8 |NI Topco T/L 1L 12/21 .oooiiiiiiiiiiiiiiiieeies | eeeens . 06/28/2024 . ..3,290,832 |........ 3,290,832 |........ 3,221,636 |........ 3,233,531 |ooooiciiiinnnn 0 e 3,902 |0 [inn03,902 |0 e 3,237,945 |.. .. 52,887 |.... . 12/28/2028 . |3.B PL ....

Unmatched Counter Part.y.
..62931#-AC-4 |NI Topco T/L 1L 7/22 weeeiiouvenneeiiiiiiieeeaes | eeeees . 06/28/2024 . [ .eeeiiiiiiiiiiiiiiiiiiiiiees | e, 476,035 |........... 476,035 |........... 465,324 |........... 467,581 |.....oeeee..n. 0 fooeeeennnee 581 | 0 foeeennne 581 | 0 foeeennns 468,162 |............... 0 |ooeeeee 7,873 |.......... 7,878 |eeeee.. 13,077 |. 12/28/2028 . |3.B PL ....




0c¢'s03

STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL 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
Unmatched Counter Party
..63037@-AA-2 |Navigate360 T/L A 1L 3/22 ....cceeeeeeeeeeeeeness [ oeennn . 06/28/2024 . | .evveeiiiiiiiiiiiniiiiniiiinns e | 1,759,367 |........ 1,786,120 |........ 1,785,327 |........ 1,763,161 |............... 0 |eeeenns 2,424 o 0 eeeeenn 2,424 e 0 fnns 1,765,585 |...ocoeennnnnn [V (6,228) |........ (6,228) |............ 68,988 |. 03/17/2027 . 3.C PL ....
..63937@-AB-0 |Navigate360 DD T/L 1L 3/22 .......evvvvvvvvvnnnnn [eeeenn . 06/28/2024 . ... 761,687 |.... 764,302 |.. .(6,449) |.... . 03/17/2027 . |3.CPL ....
..63937@-AC-8 |Navigate360 R/C 1L 3/22 .......eevvvvvvnnnnnnnnnnn [ereeenn . 03/08/2024 . | Adjustment .. . 03/17/2027 . |3.CPL ....
..63937@-AC-8 |Navigate360 R/C 1L 3/22 ......ccvvvvvnnnnnnnnnnnn [ereeenn . 05/01/2024 . |Unknoun ..........ccoeeenns . 03/17/2027 . |3.CPL ....
Unmatched Counter Party
..630370-AD-6 |Navigate360 T/L 1L (Add-On) 11/22 ..........o. |.eeens . 06/28/2024 . | .. . 03/17/2027 . |3.CPL ....
..630370-AE-4 |Navigate360 T/L 1L (Add-On) 3/24 ........ccoes | eeeenn . 06/28/2024 . 303,462 |..........317,192 |..........307, 941 | 0 |l O [ AT [ 0 0 s 308,426 . 03/17/2027 . [4.C Z .....
..64119D-AM-7 | NETSMART TECHNOLOGIES INC PRV BKLOAN ... |..eeee. . 06/28/2024 . |Direct .... ... 37,594 .0 . 0 ..37,5% |.. . 10/01/2027 . [4.C FE ....
..64431#-AF-8 |NEW ERA TECHNOLOGY INC ..... 06/28/2024 . [Direct . 0 0| 11,024 . 10/31/2026 . [4.A PL ....
..64431#-AG-6 | NEW ERA TECHNOLOGY INC 06/28/2024 . [Direct . K 0 0| . 6,540 . 10/31/2026 . [4.A PL ....
..67613N-AH-0 | OECONNECTION LLC ... 04/22/2024 . [Direct .... 1,674,875 |. 0 0| 1,677,048 . 09/25/2026 . (4.C FE ....
..68218H-AB-3 | OMNIA PARTNERS LLC . 03/29/2024 . | Adjustment .9,510 |. 0 0| . 07/25/2028 . (4.B FE ....
..68277F-AE-9 | ONEDIGITAL BORROWER LLC . 06/28/2024 . [Direct .... 24,988 |. 0 0| . 11/16/2027 . [4.C FE ....
..68290#-AA-0 | 1251 FINANCING COMPANY LLC .....evvvvvvvvvnnnnnnn [ereeenn . 06/28/2024 . |Direct .... .0 . 0 . 05/07/2026 . 5.B PL ...
..68200#-AB-8 | 1251 FINANCING COMPANY LLC ........evvvvvvvvvnnnn [ereeenn . 06/28/2024 . |Direct ....2,682 |.... .0 . 0 . 05/07/2026 . [5.B PL ...
..69315J-AG-8 |PAI HOLDCO, INC. PRV BKLOAN ... [....... . 03/28/2024 . | Adjustment .. ...25,240 |.... .0 . 0 . 10/28/2027 . [4.C FE ....
..69327@-AA-7 |PCX HOLDING CORP. .....oovvvvviiiiiiiiiiiiiiieieeens [ . 06/28/2024 . |Direct .... 1,237 .0 . 0 . 04/22/2027 . (4.B PL ....
..69327@-AB-5 |PCX HOLDING CORP. .......oovvvvriiiiiiiiiiiiiiienens [eenens . 06/28/2024 . |Direct .... ... 3,621 .0 . .0 . . 04/22/2027 . (4.B PL ....
Unmatched Counter Party
..69346D-AB-5 |PF Growth Partners T/L 1L 7/19 ... oo . 06/28/2024 . | .evvviiiiiiiiiiiiiiiiiiiniinns e | 863,559 |...........865,721 |...........855,521 |.......... 863, 107 0 0 . 07/11/2025 . [3.A PL ....
..69419#-AA-4 |Pace Health T/L 1L 8/19 ....oooovviniiiininns [onnnn . 06/28/2024 . . 2,807,829 .2,804,458 |.... .0 . 0 . 08/04/2025 . |2.CPL ....
..70082H-AC-0 | PARK RIVER HOLDINGS INC. 04/01/2024 . 37,618 0 0| . 12/28/2027 . [4.C FE ....
..70259%-AA-9 | THE PASHA GROUP .. 06/28/2024 . 85,330 0 0| . 07/19/2026 . |3.CPL ....
..70344E-AD-9 | PATRIOT GROWTH INSURANCE SERVICES, LLC ....... . 06/28/2024 . |Direct .... ... 11,852 .0 . .0 . . 10/16/2028 . [4.A PL ....
Unmatched Counter Party
..716028-AA-9 |Peter C. Foy DD T/L C 1L (Add-On) 6/22 ....... [....... L 06/28/2024 . | evveiiiiiiiiiiiiniiiiiiiiinns e e 483,783 |oveeeeeens 486,212 |....oeeee. 482,565 |........... 483,369 [....uvvnnnnnnnn 0 s 201 [ [V ST 201 [ 0 e 483,570 |..ooeeeeeennnn [V 213 foiiiiinns 213 |eeeeiiens 19,583 |. 11/01/2028 . |3.CPL ....
Unmatched Counter Party
..716026-AC-5 |Peter C. Foy DD T/L B 1L (Add-On) 2/22 ....... [....... . 06/28/2024 . | eveeiiiiiiiiiiiiniiiniiiiinns e | 2,117,732 |........ 2,731,374 |........ 2,707,759 |........ 2,712,132 [oeiiiiiinnnns 0 |eeeenns 1,362 [cevvevinennnnns 0 eeeeenn 1,362 [cevvvvrninnnnns 0 fnns 2,713,494 |..oovvvinnnnns [V 4,238 |.......... 4,238 |.......... 110,008 |. 11/01/2028 . |3.C PL ....
..716026-AD-3 |Peter C. Foy T/L 1L (Add-On) 6/22 . 05/01/2024 . .. 103,118 ..194,088 191,177 |l 191,877 | 192,034 |.. 7,813 |. 11/01/2028 . [3.CPL ....
..716028-AD-3 |Peter C. Foy T/L 1L (Add-On) 6/22 . 06/28/2024 . |Direct .... 212 212 208 |.... et L.212 ). ... 11 ]. 11/01/2028 . [4.C PL ....
Unmatched Counter
..72341T-A*-4 |Ping Identity T/L 1L 10/22 ..........ccceeeeiins [ oennn VYR V172 PO R R 4,490,287 |........ 4,400,287 |........ 4,378,030 |........ 4,397,354 ...l [V R 5314 | [V R 5314 | [V R 4,402,668 |............... [V 87,618 |........ 87,618 |........... 192,358 |. 10/17/2029 .|3.CPL ....
..72350*-AE-5 |Pinnacle Treatment DD T/L 2 1L (Add-On) ...... [....... . 06/28/2024 . . 01/04/2027 . 3.A FE ....
..72350%-AF-2 |Pinnacle Treatment T/L 1L (Add-on) 1/20 ..... |....... . 06/28/2024 . . 01/04/2027 . 3.A FE ....
..72350*-AG-0 |Pinnacle Treatment T/L 1L (Add-On) 10/22 .... |....... . 06/28/2024 . . 01/04/2027 . [3.C ........
..72350*-AH-8 |Pinnacle Treatment T/L 1L (Add-On) 12/22 .... |....... . 06/28/2024 . . 01/04/2027 . [3.A PL ....
..72350@-AD-5 |Pinnacle Dermatology T/L 1L 12/21 ..... . |- 06/28/2024 . . 12/08/2028 . [3.A PL ....
..72350@-AE-3 |Pinnacle Dermatology DD T/L 1L 12/21 ......... [....... . 03/28/2024 . . 12/08/2028 . [3.A PL ....
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Unmatched Counter Party
..74278@-AA-6 |Priority OnDemand T/L 1L 7/22 .........ooees [ oeennn . 06/28/2024 . | .evveiiiiiiiiiininiiiiniiiinns | | 3,207,219 |........ 3,207,219 |........ 3,151,081 |........ 3,164,714 [ooevnnnnnnnnn, 0 |eeeenns 3,200 |.oeeeeeeeenns 0 eeeeenn 3,200 |.oeeeeieeenns 0 fnns 3,167,914 [..ocoeeninns (U 39,305 |[........n 39,306 |t 90,946 |. 07/17/2028 .|2.CPL ....
..74278@-AB-4 |Priority OnDemand DD T/L 1L 7/22 ....evvvvvvnnnn [eeeennn . 06/28/2024 . |Direct .... .. 50,527 ...50,135 |.... .0 . 0 . 07/17/2028 . |2.CPL ....
.. T4345H-AG-6 | PROOFPOINT INC. ... 06/28/2024 . [Direct . 48,708 48,708 |. 0 0| . 08/31/2028 . (4.B FE ....
..74743*-AA-5 | QUAIL BUYER, INC. ... 06/28/2024 . [Direct . 18,750 0 0| . 1070172027 . |3.CPL ....
..74772#-AA-5 | Quartz Holding Company 06/28/2024 . [Direct . 24,866 0 0| . 10/02/2028 .
..74772#-AB-3 |Quartz Holding Company .. 06/14/2024 . [Direct . 0 0| . 07/02/2028 .
.. 74834Y-AN-2 | QUEST SOFTWARE US HOLDINGS INC. 04/30/2024 . [Direct . 0 0| . 02/01/2029 .
.. 74934K-AB-7 |RC BUYER INC ..ooovviiiiiiiiiiiiiiiiiiiiiiiciieeeeees [ . 04/15/2024 . |Direct .... .0 . 0 . 07/28/2026 .
..74937@-AA-9 |RCP Encore T/L 1L 6/19 ......vvvvvvvvivnnnniinnnns [ eeeenn . 04/26/2024 . | Adjustment .. .0 . 0 . 06/06/2025 . [4.A PL ....
..75063@-AA-2 | RADWELL INTERNATIONAL LLC ...coovvrvereeenneeenns [ oennnn . 06/28/2024 . |Direct .0 . .0 . . 06/18/2027 . (4.B PL ....
Unmatched Counter Part
..752826-AA-7 |Range Buyer T/L 1L 11/21 .o [ s . 06/28/2024 . | .evvviiiiiiiiiiiiiiiiiiininins e | 5,455,623 |........ 5,514,271 |........ 5,365,710 |........ 5,393,553 [...cccuvnnnnnee [V R 8,486 [.....uvvvnnnnee [V R 8,486 [.....evvvnnnnee [V R 5,402,039 |.....oevvennnne 0 foeeenee 53,584 |......... 53,584 |........... 201,597 |. 11/20/2028 . |3.C PL ....
..75804#-AA-4 |Redwood Family DD T/L 1L 6/21 ....ccovvvvvvnnnes [oeeenn L 06/28/2024 . | .evvviiiiiiiiiiiiiiiiiiiniinns e | 1,968,669 |........ 1,993,533 |........ 1,982,250 |........ 1,985,856 |.....cceeneeee [V R 1,085 [oveviiiiiennns [V R 1,055 [oeeviiiininns [V R 1,986,912 |...ccoeennnns 0 f...... (18,243) |....... (18,243) |t 56,081 |. 06/18/2026 . [3.A PL ...
..75804#-AB-2 |Redwood Family T/L 1L 6/21 ..ooooeviiiiiiiiinnins [oeinnn . 06/28/2024 . | .evviiiiiiiiiiiiiiiiiiiiniinns e | 2,251,783 |........ 2,280,222 |........ 2,250,605 |........ 2,259,861 [.....ovvennneee [V R LT [V R LT [V R 2,262,648 |.......oeeeeee 0 f...... (10,865) |....... (10,865) |...ceeeeneen 64,148 |. 06/18/2026 . |3.A PL ....
..75804#-AC-0 |Redwood Family DD T/L (Add-On) 10/22 ......... [....... . 06/28/2024 . | .evviiiiiiiiiiiiiiiiiinininins e | 1,222,898 |........ 1,238,344 |........ 1,219,769 |........ 1,223,283 |ooovvvvieennns [V R 2,063 |..oooeeeeens [V R 2,063 |..ooooeeeins [V R 1,225,346 L448) |.........(2,448) | 34,749 |. 06/18/2026 . |5.A PL ....
..76029B-A*-3 |REP TEC T/L 1L 6/20 ..ooovvvvvviiiiiiiiiiiiiiieeens [ eens . 06/28/2024 . | .evviiiiiiiiiiiiiiiiiininiinns e | 5,456,374 |........ 5,456,374 |........ 5,364,337 |........5,402,134 |.... L4726 ... 0 e 5,406,860 |.. ... 148,543 |. 12/01/2027 . (3.B PL ....
. 76118E-AE-8 |RESONETICS LLC ..eooeeeeeieeiieiiieeieeeeeeeeeeees [ . 06/18/2024 . |Direct .... R 19,597,990 |....... 19,597,990 |....... 19,259,353 |.......19,262,826 |.... .. 335,164 |... POV RN 19,597,990 |.. ...950,464 |. 04/28/2028 . 4.C FE ....
L.76118E-AH-1 |RESONETICS LLC ..ooeevieiiieiieiiiiiii [ . 06/18/2024 . |Direct ....coonieniiiiinnn Jovieiiiiieeeens e 2,879,746 |........ 2,879,746 |........ 2,742,958 |........ 2,750,338 [....oevvvennnnn0 [ennnnn 129,408 |0 s 129,408 |.oovvvveeennnns [V R 2,879,746 322,533 |. 04/28/2028 . [4.B FE ....
Unmatched Counter Party
..78429#-AA-3 | SIS Holding T/L 1L 10/20 ...ccovvvveneeeeeeeeeenns [ L 06/28/2024 . | .evviiiiiiiiiiiiiiiiiiiininnns e | 4,812,359 |........ 4,836,486 |........ 4,788,014 |........ 4,813,975 [V R 4,816,722 [.cceeeeeennnns 0 foeeenee (4,363) |......... (4,363) | 180,928 |. 10/15/2026 . [3.B PL ...
..78429#-AB-1 | SIS Holding T/L 1L 7/21 . 06/28/2024 . .... 676,073 .... 676,073 |.......... 676,073 |.... .0 676,073 |.. (3,373) . 10/15/2026 . (3.B PL ...

..78431E-AB-0 | S2P ACQUISITION BORROWER, INC 06/28/2024 . |Direct . 63,201 63,201 |. 63,201 0 63,291 . 08/14/2026 . |4.C FE ....
..78436#-AA-4 | SCA Buyer T/L 1L 1/21 . 06/28/2024 . [Direct .... ....5,1M2 ....5,767 |.............5,576 |.... .0 ..5,772 .. . 01/20/2027 . |3.A PL ...
Unmatched Counter Party
..79379#-AE-3 |Sako and Partners DD T/L 1L 9/22 .........cccoew | veeenns L 06/28/2024 . [ .eveeiiiiiiiiiiiieiiiiieees [ [ 1,063,726 |........ 1,063,726 |........ 1,042,408 |........ 1,045,391 0 foeeeens 1,046,725 |....cceennes 0 foeeeee 17,000 |........ 17,000 |...oeenenn. 30,823 |. 09/15/2028 . [3.A PL ....
..793794-AF-0 |Sako and Partners T/L 1L 9/22 .......cccccueees | eveens L 06/28/2024 . [ .eveeiiiiiiiiiieceeiieens [ [ 4,446,973 |........ 4,446,973 |........ 4,313,564 |........ 4,342,273 0 foeeeens 4,349,897 |....oveeennnne 0 foeeeee 97,076 |........ 97,076 |........... 128,204 |. 09/15/2028 . [3.A PL ....
..79526#-AA-3 |Salisbury House T/L 1L (Add-On) 9/20 ......... |....... L 05/01/2024 . [ .eveeieeiiiiiiieceeiiiees [ [ 1,633,346 |........ 1,633,346 |........ 1,602,721 |........ 1,623,064 0 foeeeens 1,625,117 . 08/29/2025 . |3.B PL ....
..79526#-AB-1 |Salisbury House T/L A-2 1L 10/21 .....cccceet | aveeenn L 05/01/2024 . [ .eeeeiiiiiiiiiieciiiiees [ [ 551,672 |....oeeee. 551,672 |........... 543,396 |........... 548,117 0 foeeeenne 548,833 . 08/29/2025 . |3.B PL ....
..795264-AC-9 |Salisbury House T/L A 1L (Add-On) 8/22 ....... |....... . 05/01/2024 . | .. .. 478,226 478,226 ... 468,661 ..473,002 |.... 474,054 |.. . 08/29/2025 . |3.B PL ....
..80011#-AA-3 | Sandstone Care T/L 1L 6/22 .....cccceveeeeeeics | aveens L 06/28/2024 . [ .eveeiiiiiiiiiiiieiiiiiees [ [ 1,813,468 |........ 1,813,468 |........ 1,777,198 |........ 1,786,291 0 foeeeens 1,788,359 |..oeeeeeeeenn0 | 25,109 |......... 25,109 |..coeeeens 100,538 |. 06/28/2028 . |3.A PL ....
. 80011#-AB-1 |Sandstone Care DD T/L 1L 6/22 ........cccvvvees | aueeenn . 06/28/2024 . [Direct .... ... 84,924 ...84,924 ...84,075 |.... .0 [ ..84,194 |.. .. 1,539 |. 06/28/2028 . [3.A PL ....
..80011#-AC-9 | Sandstone Care R/C 1L 6/22 05/01/2024 . | Unknoun ... .. 156,719 ..156,719 ..153,294 |. X 0] 154,171 3,572 |. 06/28/2028 . [3.A PL ....
..80411#-AA-9 | Sauce Labs T/L 1L 8/21 .. 05/01/2024 . | Adjustment K ..2,906,177 ..2,860,608 |. .2,871,082 |. 0| .2,874,291 . (42,862) |. . 08/16/2027 . |4.CPL ....
..80411#-AC-5 |Sauce Labs DD T/L 1L 8/21 . . 05/01/2024 . |Unknoun 756,036 750,038 |...........751,425 |.... .0 fennn751,847 .. .(10,931) . 08/16/2027 . |4.CPL ....

Unmatched Counter Part

. 05/13/2030 . |[4.A PL ...
. 02/01/2029 . [4.B PL ....

....... . 05/01/2024 .
....... . 06/28/2024 . [Direct ....

..817520-AA-6 | Serrano Parent T/L 1L 5/23 ...
..82540*-AA-3 | SHOWTIME ACQUISITION, L.L.C.

. 5,379,180
..... 8,888

.5,362,635 |....
....8,865 |....

.5,369,787 |..
...8,888 |..

.9,393
...0
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..82540*-AB-1 | Showtime Acquisition L.L.C. DDTL 08/07/2 .... |....... . 06/28/2024 . |Direct ... e e 508 |..oooiiiiiiins [10: ) 500 |eeeeiiiiiiiiinns (VR [V L I A [V | I A (V1 508 |.evvvrrrnnnns (VO [V [V 20 . 08/07/2028 .|4.B PL ....
Unmatched Counter Party
..834108-AB-4 |Soladoc T/L 1L 6/22 ....evvvvrvnrnnnnnnnnnnninnnnns [eeeeenn . 05/01/2024 . . 2,184,217 .2,270,590 |.... . 06/12/2028 . (4.B PL ....
..84410H-AL-4 | SOUTHERN VETERINARY PARTNERS, LLC 06/28/2024 . [Direct . 48,7711 48,771 |. . 10/05/2027 . [4.C FE ....
..84649#-AA-5 | SPANX INC ....ovvvrriiiiiiiiiiiie . 06/28/2024 . |Direct .... ... 53,57 ...53,571 ...53,49%4 |.... ..53,571 . 11/20/2028 . [4.A PL ....
Unmatched Counter Party
..87156@-AA-5 | Symplr Software T/L 2L 11/20 ..cooennnnnnnnnn [eeeenn VY0 R V(172 R R R 901,862 [.eeveenns 988,342 |........... 968,575 |........... 976,050 |.......ceeennn [V 819 [ [V R 819 [ [V R 976,869 . 12/22/2028 . |3.CPL ....
..87184@-AA-1 |Sysnet T/L B-1 1L 12/20 ..o [ oenns . 06/28/2024 . |Direct .... ... 13,084 ... 13,084 12,973 ) 13,075 ..13,084 |.. . 12/01/2026 . (3.B PL ....
..87253J-AC-3 | TJC SPARTECH ACQUISITION CORP. ......ccoeeeeeees [eeennn . 06/28/2024 . |Direct .... ieeeeee.. 44,500 ... ...44,500 |... L. 43,764 |............ 44,417 | A .83 | .0 ...83 | ..44,500 |.. . 05/08/2028 . [5.A FE ....
..87258Y-AD-3 | TMC BUYER INC ...cevvvvviriiiiiiiiiieiiiiiernnniennns [ eeeeens . 04/30/2024 . |Direct oovviiiiiiiiiiiiii e e 9,743 |evvvviiinnns 9,743 |oeininnnnn 8,677 [ovvreennnnn 9,040 |l 0 e 69 [ 0 e 69 [ 0 e 9,743 . 06/30/2028 . (4.B FE ....
Unmatched Counter Party
..87326#-AC-4 | TA/WEG DD T/L 1L (Add-On) 8/21 ..........oceoees [ oennnn L 05/01/2024 . | .evnnieiiiiiiieieiiiiieeeees i e 2,396,970 |........ 2,396,970 |........ 2,395,604 |........ 2,396,168 [.........eueee. 0 e T 0 e T 0 fnns 2,396,243 |....ooeeennnn [V 727 |eervnnnnnns 721 foernnnnnne 115,165 |. 10/04/2027 . (3.B PL ....
Unmatched Counter Party
..879226-AA-8 |Telcor T/L 1L 8/21 .....evvvvviiiriininninininnnins [eeeeenn . 06/28/2024 . | .evviiiiiiiiiiiiiniiiniiiiinns e | 3,156,419 |[........ 3,164,501 |[........ 3,123,103 |........ 3,131,580 [ovvvviinnnnns 0 |eeeenns 4,282 o, 0 eeeeenn L7 0 fnns 3,135,792 |oovvvviiiinnns [V 20,626 |........ 20,626 |....ooeenns 79,358 |. 08/20/2027 .|3.APL ....
Unmatched Counter Party
..879538-AB-8 [Telesoft Holdings T/L 1L 12/19 ..coovvvivnneies | nnnnns . 06/28/2024 . | .evviiiiiiiiiiniiniiiniiiiinnn | | 1,423,828 |........ 1,430,962 |........ 1,415,088 |........ 1,827,517 [ 0 s 593 |oviiiiiiiiinns [V ST 593 |oviiiiiiiinns 0 fnns 1,428,110 |oooeeeennns (U (4,282) |......... (4,282) | 54,740 |. 12/16/2026 .|3.CPL ....
Unmatched Counter Party
..88590@-AA-7 | Thrive Buyer T/L 1L 1721 .ooooviiiiiiiiiiiiiiiins oo . 06/28/2024 . | .evveiiiiiiiiiiiiniiiiiiiiinns | | 1,485,213 |........ 1,485,213 |........ 1,458,243 |........ 1,471,559 [oennnnnnnns 0 |eeeenns 1,633 [oveeiiiiiinns 0 eeeeenn 1,633 [ovviiiiiiinns 0 fnns 1,473,002 [oovvvvnnnnnnns [V 12,120 |........ 12,120 fooeeeennees 43,124 . 01/22/2027 . |3.B PL ....
..88590@-AB-5 | Thrive Buyer DD T/L 1L 1/21 .... . 06/28/2024 . 4,047,352 .3,857,588 |.... . 01/22/2027 . (3.B PL ...
..88590@-AC-3 | Thrive Buyer R/C 1L 1/21 ..... 05/01/2024 . [ Unknown 16,648 16,523 |. . 01/22/2027 . (3.B PL ...
..89190@-AA-9 | Towerco IV Holding DD T/L 1L (Last-Out) ..... . 05/01/2024 . | Unknoun ... . 6,017,409 .6,005,959 |.... . 08/31/2028 . |3.CPL ....
Unmatched Counter Party
..89393*-AA-6 | Transtelco Holding T/L 1L 11/21 .....covvvvninis [oeennn . 05/01/2024 . | evveeniiiiiiiiiiniiiiiiinn | | 1,489,614 |....... 1,493,347 |........ 1,481,389 |........ 1,485,265 0 e 1,263 |0 e, 1,486,528 |............... [V 3,086 [..evvnens 3,086 [...uvvnnnnen 43,739 |. 03/26/2026 . |3.A PL ....
Unmatched Counter Party
..80393%-AB-4 | Transtelco Holding T/L 1L 12/21 ......ooovveiiis [oeennn . 05/01/2024 . | evveeiiiiiiiiiiiiiiiiiinn e | 1,834,936 |........ 1,844,156 |........ 1,807,610 |........ 1,819,783 0 3,808 |ovveiiiienennnn 0 s 1,823,501 [ooovvvinnnnnns (U 11,345 |......... 1,345 |........... 51,637 |. 03/26/2026 . |3.A PL ....
..89393*-AC-2 |Transtelco Holding T/L 1L (Add-On) 3/23 ..... |....... . 05/01/2024 . . 2,140,871 12,122,184 |.... .0 . .2,128,169 |.. . 03/26/2026 . [3.A PL ....
..897828-AC-9 | TRUCKPRO LLC . 06/28/2024 . [Direct . ..8,839 .8,812 |. 0 . 8,839 . 08/16/2028 . (4.B PL ....
..898202-A*-7 | TRUPANION, INC. 06/28/2024 . [Direct . ..2,500 .2,492 | 0 . 2,500 . 03/25/2027 . |2.CPL ....
..898202-A@-5 | TRUPANION, INC. 06/28/2024 . [Direct . 3,125 .3,125 |.. 0 .3,125 . 03/25/2027 . |2.CPL ....
Unmatched Counter
..00456*-AA-8 |Ungerboeck T/L 1L 4/21 .....oooooeeiinnnnnnns [ons . 05/01/2024 . | evvvviniiiiiiiiiie . 04/30/2027 . [4.A PL ....
Unmatched Counter Party
..00456*-AB-6 |Ungerboeck DD T/L 1L 4/21 ....oevvvvivvvnniinnnnns [ eeeenn . 05/01/2024 . | .evvvviiiiiiiiiiiie . 04/30/2027 . [4.A PL ....
Unmatched Counter Party
..90456*-AC-4 |Ungerboeck DD T/L 1L (Add-On) 11/21 .....cccoe [ oeeennn . 05/01/2024 . | .. . . 04/30/2027 . [4.A PL ....
Unmatched Counter Party
..90456*-AD-2 |Ungerboeck T/L 1L (Add-On) 8/22 .......cccceeees [errnnn . 05/01/2024 . . 04/30/2027 . [4.A PL ....
..00456*-AE-0 |Ungerboeck DD T/L 1L (Add-On) 8/22 ............ [....... . 05/01/2024 . .(1,244) ... . 04/30/2027 . [4.A PL ....
..90456*-AF-7 |Ungerboeck R/C 1L 4/21 ..o [ eeeens . 05/02/2024 . |Direct .... ... (176) |.... . 04/30/2027 . [4.A PL ....
Unmatched Counter Party
.. 922424-AA-9 |Vectra Al T/L AL 3/21 ..o [ . 05/01/2024 . | evvveiiiiiiiiiiiiiiiiienn | | 2,288,534 |........ 2,329,297 |........ 2,301,743 |........ 2,314,572 |l 0 eeeennn 1A [ 0 eeeeenn 1A [ 0 s 2,315,743 |ooviiiiiinnns 0 f...... (27,209) . 03/02/2028 . (4.A PL ....
Unmatched Counter Party
..922424#-AB-7 [Vectra Al DD T/L 1L 3/21 oiiiviiiiiiniiiiiiins | s . 05/01/2024 . | evvviiiiiiiiiiiiiiiiiiiiiinn e e 525,421 |........... 534,780 [........... 534,780 [........... 534,780 [....evvnnnnnnnn 0 | (VO 0 e (VO 0 s 534,780 |..ooeeiiiennns (U (9,359) |......... (9,359) [c.vvvnnnnnnn 21,871 |. 03/02/2028 . [4.A PL ....
Unmatched Counter Party
..922606-AC-4 |Velocity Holdco T/L AL 4/21 ...oooeveeeeeeeeeeens [ . 06/28/2024 . | .. 4,511,422 |........ 4,511,422 |........ 4,430,898 |........4,466,977 [...............0 |0 4,557 |00 4557 i 0 s 4,471,535 |.. .. 39,888 |.... ...128,629 |. 04/22/2027 . [3.B PL ....
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Unmatched Counter Party
..92261@-AA-7 |Velocity Purchaser T/L 1L 12/17 .......ccceeees [ oennn . 05/01/2024 . | evvveiiiiiiiiiiiiniiiiinins e | 1,631,479 |........ 1,631,479 |[........ 1,631,479 |........ 1,631,479 [.cennnnnnnn. 0 e (VO 0 | (VO 0 fnns 1,631,479 | (VN 0 | [V 69,257 |. 12/02/2024 . |3.B FE ....

..92261@-AB-5 |Velocity Purchaser T/L 1L (Add-On) 11/20 .... |....... . 05/01/2024 . . 1,118,521 1,110,001 |.... . 12/02/2024 . (3.B PL ...

..922630-AA-5 | Vehlo Purchaser R/C 1L 5/22 ......ccccoeeivinnes | aveens . 06/28/2024 . [Direct .... .. 203,907 ...69,269 |.... . 05/24/2028 . |3.A PL ...
Unmatched Counter Party

..922630-AB-3 | Vehlo Purchaser T/L 1L 5/22 .....ccccuveeeeeeeis | aveens L 05/01/2024 . [ eveeeieiiiiiiieciiiiees [ [ 5,030,557 |........ 5,082,574 |........ 5,006,335 |........ 5,026,751 |..ccueeennne 0 foeeennne 4,067 [oeeeeeeennnn 0 foeeeene 4,067 [oeeeeeeennne 0 foeeeens 5,030,818 |......cceeeeees 0 foeeiiinns (260) [-eevveennns (260) |-.evvenn 260,879 |. 05/24/2028 . [3.A PL ....
Unmatched Counter Party

..922630-AC-1 | Vehlo Purchaser DD T/L 1L 5/22 ....coocuuveeaes | eveenns L 05/01/2024 . [ .evveieeiiiiiiieeiiiiiiees [ [ 1,397,708 |........ 1,411,826 |........ 1,401,237 |........ 1,403,238 |.....cceeeeees 0 fooeeeeane 626 | 0 fooeeieenne 626 | 0 foeeeens 1,403,864 |............... 0 foeeeee (6,156) |........ (6,156) |............ 71,429 |. 05/24/2028 . [3.A PL ....
Unmatched Counter Party

..92336#-AA-6 |Veracross T/L 1L 12/21 ....ooooiiiiiiiiiiiiiiins | eeeens L 05/01/2024 . [ eveeiieiiiiiiieceiieees [ [ 4,822,650 |........ 4,873,608 |........ 4,792,067 |........ 4,809,239 |.....ocenneee 0 foeeennne 5,346 |o.ocoociinnns 0 0 foeeens 4,814,585 |............... [ O 8,066 |.......... 8,066 . 12/28/2027 . |4.CPL ....
Unmatched Counter Party

..92336#-AB-4 |Veracross DD T/L 1L 12/21 ....oooiiiiiiiiiniiiies | aveeens L 05/01/2024 . [ .eeeeiiiiiiiiiieciiiiees [ [ 620,128 |...........626,392 |........... 620,341 0 f.........621,883 [0 e (1,755) |........ (1,755) . 12/28/2027 . |4.CPL ....

..92336#-AC-2 |Veracross R/C 1L 12/21 . |- 05/01/2024 . [Unknown ... 94,238 95,190 |.... 0 (952) |........... (952) . 12/28/2027 . |4.CPL ....

..928330-AB-4 |Vision Media T/L 1L 6/17 .. 05/31/2024 . | Adjustment .. 350,786 0] . 12/31/2024 .

..928338-AC-2 |Vision Media DD T/L 1L 6/17 .... 05/31/2024 . | Adjustment .. 0 . 12/31/2024 .

..928330-AD-0 |Vision Media T/L 1L (Add-On) 10/18 . 05/31/2024 . | Adjustment 0] . 12/31/2024 .

..92919L-AC-4 | VSTG INTERMEDIATE HOLDINGS Il ....ccevvvrveiiis | aeeens . 06/28/2024 . [Direct .0 [ . 07/13/2029 .

..92990#-AA-3 | WP CPP HOLDINGS LLC .....eeveeeiiiiiieneeiiiiiees [ eveeens . 06/28/2024 . [Direct .... .0 [ . 11/30/2029 .

..93005*-AA-8 | W3 TOPCO LLC TL 03/22/2029 $+650 .........cccunn | veeenn . 06/28/2024 . [Direct .... .0 [ . 03/22/2029 .

..94690*-AA-6 | TA/WEG DDT/L 1L 4/22 ..oeeviiiiiiiiiiiiiiiiecee [ eeeens . 05/01/2024 . [Direct .... .0 [ . 10/04/2027 .

..952538-AD-4 |VWest Dermatology T/L 1L 6/22 .......ccouvvveeees | aueeens . 06/28/2024 . [Direct .0 . . 03/17/2028 .

Unmatched Counter Party

. 11/22/2028 . |4.CPL ....
. 09/07/2029 . |3.B PL ....

....... . 05/01/2024 .
....... . 06/20/2024 . [Direct ....
Unmatched Counter Party

..98936J-A*-2 | Zoro Merger T/L 1L 11/22 ..
..AJ4970-59-4 | Metametrics R/C 1L 9/19 ...

..C48680-AA-6 | JHVCRN T/L 1L 11/19 L.ooeiiiiiiiiiiiciiiiees A..... L 05/01/2024 . [ .eeeeieiiiiiiiiieceiiieees [ [ 316,931 |...oeeee. 316,931 |........... 313,859 |[........... 315,952 | 0 fooeeeenne VT U 0 fooeeeeenne VT U 0 foeeeene 316,130 [oeveeeeennnee 0 foeeiinns 801 | 801 | 13,755 |. 11/25/2025 . |3.B PL ....
Unmatched Counter Party

..09589%-AA-5 |Banneker T/L 1L 12/20 ....ccooviiiiuinnnanrnnns A..... L 05/01/2024 . [ .eveeieeiiiiiiieceiiieees [ [ 5,005,430 |........ 5,081,655 |........ 4,987,235 |........ 5,036,622 |.......cc...... 0 foeeennne 7,751 [ 0 foeeenne 7,751 [ 0 foeeeens 5,044,373 |..ccuveeennnne 0 [...... (38,943) |....... (38,943) . 12/04/2025 . |3.A PL ...
Unmatched Counter Party

..09589%-AB-3 |Banneker DD T/L 1L 12/20 . 05/01/2024 . | .. .. 410,248 416,495 416,495 |...........416,49 |.... .416,495 |. .. (6,247)|........ (6,247) . 12/04/2025 . |3.A PL ...

..09589%-AC-1 | Banneker R/C 1L 12/20 . 05/01/2024 . |Unknoun ... ... 84,768 ...88,071 ...88,071 ..88,071 ...(3,303)|.... . 12/04/2025 . [3.A PL ....
Unmatched Counter Party

..EA745A-69-6 |PF Growth Partners T/L 1L (DLOC) 7/20 ........ [....... L 06/28/2024 . [ .eveeieeiiiiieceiees [ [ 42,017 oo 2,122 |oeeeinns 41,897 . 07/11/2025 . [3.A ........
Unmatched Counter Party

..EA745C-89-0 |PF Growth Partners T/L 1L (DLOC) 7/21 ........ [....... . 06/28/2024 . [ .eveeiieeiiiiiee 905 oo 85,118 |........... 85,118 . 07/11/2025 . [3.A ........

..EAB2H3-69-2 |Sauce Labs DD T/L 1L (Add-On) 8/22 ............ |.eceees . 05/01/2024 . |Unknoun ... 221,256 219,043 |.... . 08/16/2027 . |4.C FE ....

..EAB4XZ-69-9 |Honor HN DD T/L 1L (Add-On) 8/22 ...........ccc. |eeeeees . 06/28/2024 . [Direct .... 593,825 ... 587,887 |.... . 10/15/2027 . 3.A FE ....
Unmatched Counter Party

..05503C-A*-5 |Azurite T/L 1L 3/24 ..ooevveiiiiiiiiiiiiiiiiienes | eeeees L 05/01/2024 . [ .eveeieeeiiiieee [ [ 885,262 |........... 919,753 |......ee. 885,262 [.....coeecunnnnnns [V O [V 5% [ [V O 5% [ 0 e 885,856 |..........ennn [V (594) |.ooeeeens (594) |vvvvennnns 12,690 |. 03/19/2031 . [4.C Z .....
Unmatched Counter Party

. 000000-00-0 |REP TEC T/L 1L (Add-on) 3/24 .........cevvvvuunnn [errenn L 06/28/2024 . [ .eveeieeiiiiieceiees [ [ 57,013 ... 57,013 ... 55,873 |ociviiiiiiiins [V O [V O K F [V O K F [V 55,911 [ooeiiiiinns [V 1,102 |.......... 1,102 [ 6 | 12/01/2027 .14.CZ .....
Unmatched Counter Party

..05630%-AC-1 |BV EMS T/L 1L (Add-On) 4/24 .........ccccvveeees | nnneen L 05/01/2024 . [ .eveeieeeiiiieeee [ [ 948,798 |.......... 98,161 |........... 948,798 ...ooeviiiiinnns [V O 0 s 379 |eveeiiiiiiines 0 s 379 [oeeeieiinnns 0 e 949 ATT |oeeeiiiinnn [V (379) [evvvvvnnnns (379) |vevevrrnnnns 7,512 | 11/23/2027 . |3.B Z .....

..05630%-AD-9 |BV EMS R/C 1L (Add-On) 4/24 .......cccoeeeeiiis | aveens . 05/01/2024 . [Unknown ......cceevveeeiiiis foereiiiiiiieeeii [ 62,784 |............ 64,544 |............ 62,029 |.ceiiiieiis [ IO [ OO 49 | [ O 49 | 0 fooeeeanne 62,079 oo 0 foeeiinns 705 | 705 | 315 |. 11/23/2027 .|3.B Z .....

Unmatched Counter Party
. 04/09/2029 . [3.B Z .....
. 08/13/2027 . [3.CPL ....

. 05/01/2024 .

..56412%-AD-8 |MSP Global T/L 1L (Add on) 4/24 .. .
. 06/28/2024 . [Direct ....

..Y2574*-AA-3 | FLOATING INFRASTRUCTURE HLDGS FIN LLC

1,580,037
.. (58,336) |...

........ 1,576,046 |.
....(58,336) ..
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL 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
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 353,915,984 356,727,538 349,780,817 343,683,576 712 1,251,943 0 1,252,655 0 353,508, 186 0 407,798 407,798 13,044,642 XXX XXX
2509999997. Total - Bonds - Part 4 948,419,609 950,333,887 945,776,522 937,602,045 712 1,232,208 0 1,232,919 (1,238) 948,571,734 (4,051) (345,491) (349,541) 30,478,048 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 948,419,609 950,333,887 945,776,522 937,602,045 712 1,232,208 0 1,232,919 (1,238) 948,571,734 (4,051) (345,491) (349,541) 30,478,048 XXX XXX
..060505-FP-4 |BANK OF AMERICA CORP ....eevvvvvieiiieiiiiiinieees | ....... | 06/20/2024 . |Call @ 100.00 ............ |...9,711,000.000 ...... 9,711,000 [c.eevvrvnnneee 0.00 |........ 9,880,897 |........ 9,594,588 |....... 286,309 |....ooeeiennns (VR [V R 286,309 |......oeeeennn [V R 9,880,897 [..cceeeiennnns 0 f..... (169,897) |...... (169,897) |........... 248,844 |........ .eeeeee 2BFE ...
..48124B-AC-9 | JPMORGAN CHASE & €0 ...oovvvvvveeeeeeeeeeeeeeeeeeees [ . 04/26/2024 . |Call @ 100.00 ............ |... 1,345,000.000 |...... 1,345,000 |ovvvvvrrnnens 0.00 |........ 1,345,000 |........ 1,350,036 |........ (5,036) |.evvvvvennnnnns [ 0 ooeeennn (5,036) |..eeeeeeeennns 0 Joeeennn 1,345,000 [..ooeeeeennnn [ 0 Joeeeeeiieenn [ 60,204 [.....cc. .eee.... 2.BFE ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 11,056,000 XXX 11,225,897 10,944,624 281,273 0 0 281,273 0 11,225,897 0 (169,897) (169,897) 309,048 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 11,056,000 XXX 11,225,897 10,944,624 281,273 0 0 281,273 0 11,225,897 0 (169,897) (169,897) 309,048 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 11,056,000 XXX 11,225,897 10,944,624 281,273 0 0 281,273 0 11,225,897 0 (169,897) (169,897) 309,048 XXX XXX
..31330#-11-1 |FEDERAL HOME LOAN BANKS .. |- 04/05/2024 . [Not Available ........... | ....3,322.000 |......... X7V R 332,200 f....eeeeee 332,200 [o.eeininnnnnnns 0 e [V N | ETORR [V N | I AR 7| ) AOUUUUUUUUUURN | B IO 0 | 0 fooeeeeeeeeenn 8,539 [ | e
..74957L-2#-7 |RGIS SERVICES LLC . 06/14/2024 . |Return of Capital ....... ...88,411.000 |....... 2,566,242 [....ccccoceiiiiiiins fonnnnnnns 911,533 |[........ 2,172,336 [... (1,260,804) [............... 0| .. (1,260,804)]...............0 |...........911,533 [...............0 [..... 1,654,709 |..... 1,654,709 |.oooeeeeeeeeen 0 Joveeeees e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 2,898,442 XXX 1,243,733 2,504,536 | (1,260,804) 0 0| (1,260,804) 1,654,709 1,654,709 XXX
5989999997. Total - Common Stocks - Part 4 2,898,442 XXX 1,243,733 2,504,536 (1,260,804) 0 0 (1,260,804) 0 1,243,733 0 1,654,709 1,654,709 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 2,898,442 XXX 1,243,733 2,504,536 (1,260,804) 0 0 (1,260,804) 0 1,243,733 0 1,654,709 1,654,709 8,539 XXX XXX
5999999999. Total - Preferred and Common Stocks 13,954,442 XXX 12,469,629 13,449, 160 (979,531) 0 0 (979,531) 0 12,469,629 0 1,484,812 1,484,812 317,587 XXX XXX
6009999999 - Totals 962,374,051 XXX 958,246,151 951,051,206 (978,819) 1,232,208 0 253,388 (1,238) 961,041,363 (4,051) 1,139,322 1,135,271 30,795,635 XXX XXX
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 XXX 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 XXX 0 0 0 0 0 XXX XXX
1445188 S&P500 . LIFE HEDGE N/A . Equity/Index |BBI G5GSEF7VJP5170UK5573  |. 07/21/2023 |. 07/19/2024 |. .0 (139,422)|.. 0 . (216)f L0 .0 .0
1445189 S&P500 . LIFE HEDGE N/A . Equity/Index |BBI GSGSEF7VJP5170UK5573  |. 07/21/2023 |. 07/19/2024 |. .0 . .1,198,465 |.. 0 . 2,920,749 L0 0 .0
1445190 S&P500 . LIFE HEDGE .. N/A ...........|Equity/Index (BBI .. G5GSEF7VJP5170UK5573  |. 07/21/2023 |. 07/19/2024 |..........3,104 |...... 16,951,978 .......... 4921.93 |....... (495,016) 0. UV 0.
1445194 S&P500 . LIFE HEDGE .. N/A ... . |Equity/Index (BBI .. GSGSEF7VJP5170UK5573  |. 07/21/2023 |. 07/19/2024 |.... U E 3629.07 |..........(6,851) 0. . 0 0.
1445195 S&P500 . LIFE HEDGE .. N/A ...........|Equity/Index (BBI .. G5GSEF7VJP5170UK5573  |. 07/21/2023 |. 07/19/2024 |.... ) FU 4536.34 |.......... 44,167 0. . . ... 107,638 |... UV 0.
1445196 S&P500 . LIFE HEDGE .. N/A ...........|Equity/Index (BBI .. GSGSEF7VJP5170UK5573  |. 07/21/2023 |. 07/19/2024 |.... ... 624728 ). 5079.79 |........ (11,101)] 0. ...(45,936)| ... ....(45,936)|... 0 0.
1452692 S&P500 . LIFE HEDGE .. N/A ...........|Equity/Index (BBI .. G5GSEF7VJP5170UK5573  |. 08/18/2023 |. 08/16/2024 |.... 3277.28 |....... (248,067)| 0. eeeennnn(2,008)] ... UV 0.
1452693 S&P500 . LIFE HEDGE .. N/A ........... |Equity/Index (BBI .. G5GSEF7VJP5170UK5573  |. 08/18/2023 |. 08/16/2024 |.... 4369.71...... 1,779,699 L0 O 4,830,004 |... 0 0.
1452694 S&P500 . LIFE HEDGE .. N/A ...........|Equity/Index (BBI .. G5GSEF7VJP5170UK5573  |. 08/18/2023 |. 08/16/2024 |.... .. (771,076) 0. UV 0.
1461298 S&P500 . LIFE HEDGE .. N/A ... . |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 09/15/2023 |. 09/20/2024 |.... .. (379,164) 0. 0 0.
1461299 S&P500 . LIFE HEDGE N/A . Equity/Index |WNMST 4PQUHN3JPFGFNF3BB653 | 09/15/2023 |. 09/20/2024 |. . 1,473,953 |.. 0 4,041,204 . 4,041,204 L0 0
1461300 S&P500 . LIFE HEDGE N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653  |. 09/15/2023 |. 09/20/2024 |. (379,164)|.. 0 ..(2,566,023) (2,566,023)|..... (1,584,035)|. L0 0
1473176 S&P500 . LIFE HEDGE N/A . Equity/Index |BBI .. G5GSEF7VJP5170UK5573 | 10/20/2023 |. 10/18/2024 |. 0 ... (694) oeee (694)) ..5,859 [. L0 0
1473177 S&P500 . LIFE HEDGE N/A . Equity/Index |BBI G5GSEF7VJP5170UK5573  |. 10/20/2023 |. 10/18/2024 |. 0 336,915 |... .336,915 142,080 |. L0 0
1473178 S&P500 . LIFE HEDGE N/A . Equity/Index |BBI G5GSEF7VJP5170UK5573  |. 10/20/2023 |. 10/18/2024 |. 0 . (197,563)] ... (197,563) . (113,334)]. L0 0
1473179 S&PS00 ... LIFE HEDGE .. N/A ... . |Equity/Index (BBI .. G5GSEF7VJP5170UK5573  |. 10/20/2023 |. 10/18/2024 |.... . . 0 O e (8,893)] cevveneens o (8,893)f 0 0.
1473180 S&P500 ... LIFE HEDGE .. N/A ...........|Equity/Index (BBI .. G5GSEF7VJP5170UK5573  |. 10/20/2023 |. 10/18/2024 |.... 422416 |...... 0 O 5,570,509 | ...cevuunns feunnnn 5,570,509 UV 0.
1473181 S&P500 ... LIFE HEDGE .. N/A ........... |Equity/Index (BBI .. GSGSEF7VJP5170UK5573  |. 10/20/2023 |. 10/18/2024 |..........4,274 |...... 23,339,309 |.......... 4739.51|....... (568,190 L0 O (3,455,011)] .eevvnnnnns fennnn (3,455,011)| 0 0.
1482700 S&P500 ... LIFE HEDGE .. N/A ...........|Equity/Index [BPA .. ROMUWSFPUBMPROBKSP83  |. 11/17/2023 |. 11/15/2024 |.... ) FU 3385.52 |....... (185,354) 0 O [ (18,271)... (18,271), UV 0.
1482701 S&P500 ... LIFE HEDGE .. N/A ...........|Equity/Index [BPA .. ROMUWSFPUBMPROBKSP83 |, 11/17/2023 |. 11/15/2024 |.... . U E 4514.02......1,660,014 L0 O 4,495,564 |........... |...... 4,495,564 |...... 2,160,726 |. 0 0.
1482702 S&P500 . LIFE HEDGE .. N/A ... . |Equity/Index (BPA .. ROMUWSFPUBMPROBKSP83 | 11/17/2023 |. 11/15/2024 |..........4,304 |...... 23,502,703 |.......... 4950.07 |....... (613,569)] 0 0 (2,758,289) e fee (2,758,239) UV 0.
1490222 S&P500 . LIFE HEDGE N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653 | 12/15/2023 |. 12/20/2024 |. .0 (428,824)|.. 0 ....(33,943) L0 0
1490223 S&P500 . LIFE HEDGE N/A . Equity/Index |WNMST 4PQUHN3JPFGFNF3BB653 | 12/15/2023 |. 12/20/2024 |. .0 1,756,779 |.. 0 . 3,779,802 L0 0
1490224 S&P500 . LIFE HEDGE N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653 | 12/15/2023 |. 12/20/2024 |. 23,415,827 (428,824)|.. 0 (2,071,796)|.....(1,381,117)]. L0 0
1490244 S&P500 . LIFE HEDGE N/A . Equity/Index |JPCH . 7HBGLXDRUGQFUS7RNES7  |. 12/15/2023 |. 12/20/2024 |. .0 (8,643)|.. 0 .. (1,545), ..6,873 (. L0 0
1490245 S&P500 . LIFE HEDGE N/A . Equity/Index |JPCH . 7HBGLXDRUGQFUSRNES7  |. 12/15/2023 |. 12/20/2024 |. .0 57,642 |.. 0 .130, 184 L0 0
1490246 S&P500 . LIFE HEDGE .. N/A ........... |Equity/Index [JPCH ... 7HBGLXDRUGQFUS7RNES7  |. 12/15/2023 |. 12/20/2024 |.... .... 806,486 . (16,010)| 0. ....(62,673)|... UV 0.
1497204 S&P500 . LIFE HEDGE .. N/A ... . |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO09  |. 01/19/2024 |. 01/17/2025 |.... U E 3629.86 |....vvueirennnn O fonnins (221,576)|... 0 0.
1497205 S&P500 . LIFE HEDGE .. N/A ...........|Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 01/19/2024 |. 01/17/2025 |.... . ) FU 4839.81 |.ceeveeeeeeeen O [t 2,101,496 |... UV 0.
1497206 S&P500 ... LIFE HEDGE .. N/A ........... |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 01/19/2024 |. 01/17/2025 |..........5,342 [...... 29,170,714 B398 [ 0 (570,360) 0 0.
1497207 S&P500 ... LIFE HEDGE .. N/A ...........|Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 01/19/2024 |. 01/17/2025 |....eeuueee. 140 [eiieinnnnnnnnes 0 L 435583 [ O e (15,787), UV 0.
1497208 S&P500 . LIFE HEDGE .. N/A ........... |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO09  |. 01/19/2024 |. 01/17/2025 |.... 0 0.
1497209 S&P500 . LIFE HEDGE .. N/A ...........|Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 01/19/2024 |. 01/17/2025 |.... UV 0.
1497211 S&P500 . LIFE HEDGE .. N/A ... . |Equity/Index [CITI ... ES70DZWZ7FF32TWEFA76 | 01/19/2024 |. 01/17/2025 |.... 0 0.
1497212 S&P500 . LIFE HEDGE N/A . Equity/Index |CITI E570DZWZ7FF32TWEFA76 | 01/19/2024 |.01/17/2025 |. L0 0
1497213 S&P500 . LIFE HEDGE N/A . Equity/Index |CITI ES70DZWZ7FF32TWEFA76 | 01/19/2024 |.01/17/2025 |. L0 0
1497214 S&P500 . LIFE HEDGE N/A . Equity/Index |CITI E570DZWZ7FF32TWEFA76 | 01/19/2024 |.01/17/2025 |. L0 0
1497215 S&P500 . LIFE HEDGE .. N/A ...........|Equity/Index [CITI ... ES70DZWZ7FF32TWEFA76 | 01/19/2024 |. 01/17/2025 |.... 0 0.
1497216 S&P500 ... LIFE HEDGE .. N/A ...........|Equity/Index [CITI E570DZWZ7FF32TWEFA76 | 01/19/2024 |.01/17/2025 |.... . UV 0.
1504847 S&P500 ... LIFE HEDGE .. N/A ... . |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 02/16/2024 |. 02/21/2025 |..........3,272 [ceeervvrrnnnnennn0]ennnn 375418 [ 0 e (144,445)|... .........(54,384)[ ... 0 0.
1504848 S&P500 . LIFE HEDGE .. N/A ...........|Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO09  |. 02/16/2024 |. 02/21/2025 |..........3,272 [cceeeeevennneee 0 ]eeeeenn . 500557 v O | 1,369,936 ....oeeeeeeennnn O] 2,244,436 (... UV 0.
1504849 S&P500 . LIFE HEDGE .. N/A ........... |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 02/16/2024 |. 02/21/2025 |..........3,272 |...... 17,865,353 |..........5607.44 |................ 0 |....... (373,886)[........c00vee. 0 o (804,455)] ... 0 0.
1504850 S&P500 ... LIFE HEDGE .. N/A ...........|Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 02/16/2024 |. 02/21/2025 |.... UV A 0.
1504851 S&P500 ... LIFE HEDGE .. N/A ........... |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO09  |. 02/16/2024 |. 02/21/2025 |.... L0 0.
1504852 S&P500 . LIFE HEDGE .. N/A ... . |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO09  |. 02/16/2024 |. 02/21/2025 |.... UV 0.
1513186 S&P500 . LIFE HEDGE N/A . Equity/Index |BPA ROMUWSFPUBMPROBKSP83  |. 03/15/2024 |. 03/21/2025 |. L0 0
1513187 S&P500 . LIFE HEDGE N/A . Equity/Index |BPA ROMUWSFPUBMPROBKSP83  |. 03/15/2024 |. 03/21/2025 |. . L0 0
1526198 S&P500 ... LIFE HEDGE .. N/A ... . |Equity/Index [WFC .. KB1H1DSPREMYMCUFXTO9 |. 04/19/2024 |. 04/17/2025 |..........3,265 |....oovvvvnnnnn O .. (70,784)... . 0]... 0.
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL 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 at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential 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 (b)
1526199 S&P500 . LIFE HEDGE N/A . Equity/Index |WFC KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/17/2025 |. 3,265 .0 0f...... 1,476,252 2,499,891 . 2,499,891 1,023,638 |. L0 0 003 .
1526200 S&P500 . LIFE HEDGE N/A . Equity/Index |WFC KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/17/2025 |. 3,265 17,829,559 0f. 456,890) ..(1,020,515) (1,020,515)| . (563,626)|. L0 0 003 .
1526204 S&P500 . LIFE HEDGE N/A . Equity/Index |WFC KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/17/2025 |. .0 0f. ..(5,727), ..9,056 |. L0 0 003 .
1526205 S&P500 . LIFE HEDGE N/A . Equity/Index |WFC KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/17/2025 |. .0 0f. 117,449 L0 0 003 .
1526206 S&P500 . LIFE HEDGE .. N/A ...........|Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/17/2025 |.... .... 837,665 .0 ....(39,725)|... UV 0. ...|003 ....
1526207 S&PS00 ... LIFE HEDGE .. N/A ........... |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/17/2025 |.... ... (12,458))... 0 0. ...1003 ....
1526208 S&P500 ... LIFE HEDGE .. N/A ...........|Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/17/2025 |.... ....337,860 |... UV 0. ...|003 ....
1526209 S&P500 . LIFE HEDGE .. N/A ... . |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/17/2025 |.... .. (135,959)|... 0 0. ...1003 ....
1534188 S&P500 . LIFE HEDGE .. N/A ...........|Equity/Index [CITI E570DZWZ7FF32TWEFA76 | 05/17/2024 |. 05/16/2025 |.... e (11,137))... UV 0. ...|003 ....
1534189 S&P500 . LIFE HEDGE .. N/A ...........|Equity/Index [CITI ... ES70DZWZ7FF32TWEFA76 | 05/17/2024 |. 05/16/2025 |.... ... 137,517 |... 0 0. .{003 ....
1534190 S&P500 . LIFE HEDGE .. N/A ...........|Equity/Index [CITI ... E570DZWZ7FF32TWEFA76 | 05/17/2024 |. 05/16/2025 |.... ....(43,299)|... UV 0. 003 ....
1534200 S&P500 . LIFE HEDGE .. N/A ... . |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO09  |. 05/17/2024 |. 05/16/2025 |.... (96,611)... 0 0. 003 ....
1534201 S&P500 . LIFE HEDGE N/A . Equity/Index |WFC KB1H1DSPRFMYMCUFXTO9  |. 05/17/2024 |. 05/16/2025 |. .1,604,624 L0 0 003 .
1534202 S&P500 . LIFE HEDGE N/A . Equity/Index |WFC KB1H1DSPRFMYMCUFXTO9  |. 05/17/2024 |. 05/16/2025 |. . (483,349) - L0 0 003 .
1545290 S&P500 . LIFE HEDGE N/A . Equity/Index |WFC KB1H1DSPRFMYMCUFXTO9  |. 06/21/2024 |. 06/20/2025 |. . . (113,160), .. (113,160) L0 0 003 .
1545291 S&P500 . LIFE HEDGE .. N/A ........... |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 06/21/2024 |. 06/20/2025 |..........2,739 [cccvvivirnnnnennnO]eennnn. . 546462 [oonennninnnnnn 00000 1,265,413 [ 0 1,228,261 [.eeeeenns | 1,228,261 |... 0 0. ...1003 ....
1545292 S&P500 . LIFE HEDGE .. N/A ...........|Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 06/21/2024 |. 06/20/2025 |.... . (281,683)]... .. (281,683)|... UV 0. ...|003 ....
1424967 S&P500 . VA HEDGE .... N/A ........... |Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 05/16/2023 |. 05/15/2028 |.... ....(21,051))... 0 0. ...|001 ...
1424968 S&P500 . VA HEDGE .... N/A ...........|Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 05/16/2023 |. 05/15/2028 |.... 0. ....499,795 |... UV 0. ...|001 ...
1424969 S&P500 . VA HEDGE .... N/A ... . |Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 05/16/2023 |. 05/15/2028 |.... . 0. .. (187,583)|... 0 0. ...|001 ...
1435538 S&P500 . VA HEDGE .... N/A ...........|Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 06/15/2023 |. 06/14/2028 |.... .... 429,352 0. ... (25,347)|... UV 0. ...|001 ...
1435539 S&P500 . VA HEDGE .... N/A ........... |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 06/15/2023 |. 06/14/2028 |.... ... 429,352 0. ....423,628 |... 0 0. ...|001 ...
1435540 S&P500 . VA HEDGE .... N/A ... . |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 06/15/2023 |. 06/14/2028 |.... .... 429,352 0. UV 0. {00t ...
1435541 S&P500 . VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653  |. 06/15/2023 |. 06/15/2026 |. . 204,049 (.. 0 .(8,194), L0 0 001 .
1435542 S&P500 . VA HEDGE . N/A . Equity/Index |WNMST 4PQUHN3JPFGFNF3BB653  |. 06/15/2023 |. 06/15/2026 |. . 294,049 (.. 0 ...237,567 L0 0 001 .
1435543 S&P500 . VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653  |. 06/15/2023 |. 06/15/2026 |. . 204,049 (.. 0 . (110,903) L0 0 001 .
1443894 MXEA ... VA HEDGE .... N/A ...........|Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 07/17/2023 |. 07/15/2024 |.... .... 219,195 0. UV 0. ...|001 ...
1443895 MXEA ... VA HEDGE .... N/A ........... |Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 07/17/2023 |. 07/15/2024 |.... .... 219,195 0. 0 0. ...|001 ...
1443896 MXEA ... VA HEDGE .... N/A ...........|Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 07/17/2023 |. 07/15/2024 |.... veeennn. 219,195 0. UV 0. ...|001 ...
1443915 S&P500 . VA HEDGE .... N/A ........... |Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 07/17/2023 |. 07/14/2028 |.... 1471.......... 268,026 ..(39,326), 0. 0 0. ...|001 ...
1443916 S&P500 . VA HEDGE .... N/A ...........|Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 07/17/2023 |. 07/14/2028 |.... veeenn.. 268,026 . 158,806 0. UV 0. ...|001 ...
1443917 S&P500 . VA HEDGE .... N/A ... . |Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 07/17/2023 |. 07/14/2028 |.... 1471.......... 268,026 ... (58,801) 0. 0 0. ...|001 ...
1443933 S&P500 . VA HEDGE .... N/A ...........|Equity/Index |GSFM VF1AUTO90CSII5Y70E568  |. 07/17/2023 |. 07/15/2024 |.... s . .oe.... 1,922,062 ceeenn (114,920)) 0. . . UV 0. ...|001 ...
1443934 S&P500 ... VA HEDGE .... N/A ... . |Equity/Index [GSFM ... VF1AUTO90CSISY70ES68 | 07/17/2023 |. 07/15/2024 |.... 1,056 |........ 1,922,062 4522.79 |.. 0. 0f..... 1,005,431 [......ceeen ... 1,006,431 ..o 542,939 |. 0 0. .00t ....
1443935 S&P500 . . | VA HEDGE . N/A . Equity/Index | GSFM VF1AUTO90CSI5Y70E568  |. 07/17/2023 |. 07/15/2024 |. ..1,922,062|.. ..4983.21 0 . (521,444) . (381,962)[. L0 0 001 .
1443989 Russel2000 ... | VA HEDGE . N/A . Equity/Index |WFC KB1H1DSPRFMYMCUFXTO9  |. 07/17/2023 |. 07/15/2024 |. . 306,779 .. ..1951.27 0 .44,520 L0 0 001 .
1443990 Russel2000 ... | VA HEDGE . N/A . Equity/Index |WFC KB1H1DSPRFMYMCUFXTO9  |. 07/17/2023 |. 07/15/2024 |. . 306,779 .. .. 1756.14 0 (182)) L0 0 001 .
1443991 Russel2000 ... | VA HEDGE . N/A . Equity/Index |WFC KB1H1DSPRFMYMCUFXTO9  |. 07/17/2023 |. 07/15/2024 |. . 306,779 .. . 2223.76 0 (282)] ... L0 0 ...|001 .
1451144 Russel2000 .. |VA HEDGE . N/A . Equity/Index |WFC KB1H1DSPRFMYMCUFXTO9  |. 08/15/2023 |. 08/14/2024 |. 577,157 ... ..1706.18 ..(59,118)].. 0 . (1,523) ... L0 0 ...|001 .
1451145 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO09  |. 08/15/2023 |. 08/14/2024 |.... ... 577,157 1895.76 |.........165,750 0. 0 0. ...|001 ...
1451146 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 08/15/2023 |. 08/14/2024 |.... e STT, 157 | 2156.33 |.. 0. UV 0. ...|001 ...
1451159 MXEA .......... VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 08/15/2023 |. 08/14/2024 |.... n 202,69 ... 2104.94 |.. 0. 0 0. ...|001 ...
1451160 MXEA ... VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 08/15/2023 |. 08/14/2024 |.... e 202,6% |.......... 1894.45 |.. 0. UV 0. ...|001 ...
1451161 MXEA ... VA HEDGE .... N/A ... . |Equity/Index BATYDEB6GKMZ0031MB27  |. 08/15/2023 |. 08/14/2024 |.... e 202,696 ... 2359.64 |.. 0. 0 0. ...|001 ...
1451198 S&P500 . VA HEDGE .... N/A ... . |Equity/Index BATYDEB6GKMZ0031MB27  |. 08/15/2023 |. 08/14/2024 |..........1,323[........ 2,407,953 3994.07 |.. 0. UV 0. {00t ...
1451199 S&P500 . VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 08/15/2023 |. 08/14/2024 |. ..2,407,953|.. ..4437.86 ..533,615 |.. 0 1,395,216 L0 0 001 .
1451200 S&P500 . VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 08/15/2023 |. 08/14/2024 |. ..2,407,953|.. ..4892.74 (195,739)|.. 0 . (803,410) .. (803,410) L0 0 001 .
1451216 S&P500 . VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 08/15/2023 |. 08/14/2028 |. . 265,363 .. .. 3550.29 ..(38,102)].. 0 ...(16,531) L0 0 001 .
1451217 S&P500 . VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 08/15/2023 |. 08/14/2028 |. . 265,363 .. ..4437.86 ..163,950 |.. 0 264,609 L0 0 001 .
1451218 S&P500 ... VA HEDGE .... N/A ... . |Equity/Index BATYDEB6GKMZ0031MB27 ). 08/15/2023 |. 08/14/2028 |.... .... 265,363 5782.53|........ (71,416)] 0. (145,796)| ... . 0]... 0. oo ...




¢'903

STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL 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 at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential 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 (b)
1461217 S&P500 . VA HEDGE . N/A . Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 09/15/2023 |. 09/16/2024 |. L 1,711,236 .. (104,433)|.. 0 . (3,205), L0 0 001 .
1461218 S&P500 . VA HEDGE . N/A . Equi ty/Index KB1H1DSPRFMYMCUFXTO09  |. 09/15/2023 |. 09/16/2024 |. L 1,711,236 .. ..368,569 |.. 0 1,000, 158 L0 0 001 .
1461219 S&P500 . VA HEDGE . N/A . Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 09/15/2023 |. 09/16/2024 |. L 1,711,236 .. (148,615)|.. 0 . (629,237) . (391,417)|. L0 0 001 .
1461229 MXEA VA HEDGE . N/A . Equi ty/Index KB1H1DSPRFMYMCUFXTO09  |. 09/15/2023 |. 09/16/2024 |. .268,621].. 0 .(1,000)] .. 7,374 . L0 0 001 .
1461230 MXEA .......... |VA HEDGE .... N/A ........... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 09/15/2023 |. 09/16/2024 |.... .... 268,621 0. UV 0. ...|001 ...
1461231 MXEA .......... VA HEDGE .... N/A ........... |Equity/Index KB1H1DSPRFMYMCUFXTO09  |. 09/15/2023 |. 09/16/2024 |.... .... 268,621 0. 0 0. ...|001 ...
1461289 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index 1YDOJBGJWYITBXKCSX06  |. 09/15/2023 |. 09/16/2024 |.... .... 132,810 . . 0. UV 0. ...|001 ...
1461290 Russel2000 .. |VA HEDGE .... N/A ... . |Equity/Index 1YDOJBGJWYITBXKCSX06  |. 09/15/2023 |. 09/16/2024 |.... e 132,810 1847.03 |.. 0. . 0 0. ...|001 ...
1461291 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index . 1YDOJBGJWYITBXKCSX06 . 09/15/2023 |. 09/16/2024 |.... e 132,810 e 2078.65 |.. 0. ....(63,261)|... UV 0. ...|001 ...
1461301 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 09/15/2023 |. 09/14/2028 |.... ... 448,668 |.......... 3560.26 |.. 0. ....(28,825)|... 0 0. .00t ....
1461302 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 09/15/2023 |. 09/14/2028 |.... ... 448,668 |.......... 4450.32 |.. 0. UV 0. 001 ...
1461303 S&P500 . VA HEDGE .... N/A ... . |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 09/15/2023 |. 09/14/2028 |.... ... 448,668 |.......... 5611.85 |......... 0. 0 0. 001 ....
1471242 S&P500 . VA HEDGE . N/A . Equi ty/Index VF1AUTO90CSI5Y70E568 | 10/17/2023 |. 10/14/2024 |. ..2,831,461|.. (194,775)|.. 0 L0 0 001 .
1471243 S&P500 . VA HEDGE . N/A . Equi ty/Index VF1AUTO90CSISY70ES68 | 10/17/2023 |. 10/14/2024 |. ..2,831,461].. ..632,585 |.. 0 L0 0 001 .
1471244 S&P500 . VA HEDGE . N/A . Equi ty/Index VF1AUTO90CSI5Y70E568 | 10/17/2023 |. 10/14/2024 |. ..2,831,461|.. 0 . (688,39)|. L0 0 001 .
1471254 S&P500 . VA HEDGE .... N/A ........... |Equity/Index VF1AUTO90CSISY70ES68  |. 10/17/2023 |. 10/14/2026 |.... .... 221,006 0 e O [ (7L013)] e [ (7,018) 9,010 |. 0 0. ...|001 ...
1471255 S&P500 . VA HEDGE .... N/A ........... |Equity/Index VF1AUTO90CSI5Y70E568  |. 10/17/2023 |. 10/14/2026 |.... .... 221,006 0. ....69,386 | UV 0. ...|001 ...
1471256 S&P500 . VA HEDGE .... N/A ........... |Equity/Index VF1AUTO90CSISY70E568  |. 10/17/2023 |. 10/14/2026 |.... .... 221,006 0. ...(58,301)[. 0 0. ...|001 ...
1471266 MXEA ... VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 10/17/2023 |. 10/14/2024 |.... .... 206,473 0. ..4,598 |. UV 0. ...|001 ...
1471267 MXEA .......... |VA HEDGE .... N/A ... . |Equity/Index 4PQUHN3JPFGFNF3BB653 | 10/17/2023 |. 10/14/2024 |.... ... 206,473 . . 0. 0 0. ...|001 ...
1471268 MXEA .......... VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653 | 10/17/2023 |. 10/14/2024 |.... e 206,473 ...l 2238.92|.. 0. UV 0. ...|001 ...
1471324 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 10/17/2023 |. 10/14/2024 |.... ... 624,185l 1589.44 |.. 0. . 0 0. ...|001 ...
1471325 Russel2000 .. |VA HEDGE .... N/A ... . |Equity/Index BATYDEB6GKMZ0031MB27  |. 10/17/2023 |. 10/14/2024 |.... .... 624,185 1766.05 |.. 0. ....283,306 |... UV 0. {00t ...
1471326 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 10/17/2023 |. 10/14/2024 |. . 624,185(.. .. 1979.74 0 . (121,932) (121,932) L0 0 001 .
1480511 MXEA VA HEDGE . N/A . Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 11/15/2023 |. 11/14/2024 |. . 260,136 .. .. 1879.21 0 .(2,370), .. (2,370)) L0 0 001 .
1480512 MXEA VA HEDGE . N/A . Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 11/15/2023 |. 11/14/2024 |. . 260,136 .. ..2088.01 0 .89,256 ..89,256 L0 0 001 .
1480513 MXEA .......... |VA HEDGE .... N/A ........... |Equity/Index . KB1H1DSPRFMYMCUFXTO9  |. 11/15/2023 |. 11/14/2024 |.... e 260,136 |-cennnnn 2261.84 |......... 0. ... (42,409)|... UV 0. ...|001 ...
1480525 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 11/15/2023 |. 11/14/2024 |.... ... 314,146 ... 16211 [........ (26,777) 0. 0 0. ...|001 ...
1480526 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 11/15/2023 |. 11/14/2024 |.... ... 314,146 ..1801.22..........81,607 0. UV 0. ...|001 ...
1480527 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 11/15/2023 |. 11/14/2024 |.... L 314,146 ). 1984.15|.........(39,759), 0. 0 0. ...|001 ...
1480546 S&P500 ........ VA HEDGE .... N/A ...........|Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 11/15/2023 |. 11/14/2024 |.... veeen.2,346,505.......... 4052.59 |.. (137,810)f 0. UV 0. ...|001 ...
1480547 S&PS00 ........ |VA HEDGE .... N/A ........... |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 11/15/2023 |. 11/14/2024 |..........1,289 [........ 2,346,505 |.......... 4502.88 |.........491,452 0. . 0 0. ...|001 ...
1480548 S&P500 ... VA HEDGE .... N/A ...........|Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 11/15/2023 |. 11/14/2024 |..........1,289 [........ 2,346,505 |.......... 4821.68 |.. (248,106 JL V) AU | A (974, 715)( ..oevneeees |onneenn (974,715)]....... (555,191)|. UV 0. ...|001 ...
1490207 MXEA ... VA HEDGE .... N/A ... . |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 12/15/2023 |. 12/16/2024 |.... 214261 ) 1973.68 |.. 0. ... (4,116)] ... .. 8,900 [. 0 0. .00t ....
1490208 MXEA VA HEDGE . N/A . Equity/Index |WNMST 4PQUHN3JPFGFNF3BB653 | 12/15/2023 |. 12/16/2024 |. .214,261 .. ..2192.98 0 .52,783 3,811 . L0 0 001 .
1490209 MXEA .......... |VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653 | 12/15/2023 |. 12/16/2024 |. .214,261 .. .. 2357.67 0 1,698 |. L0 0 001 .
1490304 Russel2000 .. |VA HEDGE . N/A . Equity/Index | SUNTB 1YDOJBGJWYITBXKCSX06  |. 12/15/2023 |. 12/16/2024 |. . 405,729 .. ..1786.61 0 .24,481 |. L0 0 001 .
1490305 Russel2000 .. |VA HEDGE . N/A . Equity/Index |SUNTB .. 1YDOJBGJWYOTBXKCSX06  |. 12/15/2023 |. 12/16/2024 |. . 405,729 (.. .1985.13 0 L0 0 ...|001 .
1490306 Russel2000 .. |VA HEDGE . N/A . Equity/Index |SUNTB .. 1YDOJBGJWYITBXKCSX06  |. 12/15/2023 |. 12/16/2024 |. . 405,729 .. ..2167.96 ..(63,201)].. 0 .(39,519), L0 0 ...|001 .
1490331 S&P500 ........ VA HEDGE .... N/A ........... |Equity/Index [SUNTB 1YDOJBGJWYITBXKCSX06  |. 12/15/2023 |. 12/16/2024 |.... 4247.27 |.. (148,161)| 0. .........(23,631)]... 0 0. ...|001 ...
1490332 S&P500 . VA HEDGE .... N/A ........... |Equity/Index [SUNTB 1YDOJBGJWYITBXKCSX06 | 12/15/2023 |. 12/16/2024 |.... 4719.19.........517,935 0 01,168,435 | e 1,168,435 UV 0. ...|001 ...
1490333 S&P500 . VA HEDGE .... N/A ........... |Equity/Index [SUNTB 1YDOJBGJWYITBXKCSX06  |. 12/15/2023 |. 12/16/2024 |.... 5002.34 |.. (286,653) 0. (832,208) 0 0. ...|001 ...
1490349 S&P500 . VA HEDGE .... N/A ........... |Equity/Index [SUNTB 1YDOJBGJWYITBXKCSX06 | 12/15/2023 |. 12/14/2028 |.... . 3775.35 |.........(52,704)] 0. ....(28,744)|... UV 0. ...|001 ...
1490350 S&P500 ........ |VA HEDGE .... N/A ... . |Equity/Index [SUNTB 1YDOJBGJWYITBXKCSX06  |. 12/15/2023 |. 12/14/2028 |.... 0 352,909 ...t 4719.19.........213,195 0. 0 0. ...|001 ...
1490351 S&P500 ........ VA HEDGE .... N/A ... . |Equity/Index [SUNTB 1YDOJBGJWYITBXKCSX06 | 12/15/2023 |. 12/14/2028 |.... ... 352,909 5654.53 |.. (121,823)]-veeeeeeeenen 0f... UV 0. {00t ...
1496291 Russel2000 .. |VA HEDGE . N/A . Equity/Index |SUNTB .. 1YDOJBGJWYQTBXKCSX06  |. 01/17/2024 |. 01/14/2025 |. . 447,035 (.. .. 1721.85 . (43,479), L0 0 001 .
1496292 Russel2000 ... | VA HEDGE . N/A . Equity/Index |SUNTB .. 1YDOJBGJWYITBXKCSX06  |. 01/17/2024 |. 01/14/2025 |. . 447,035 .. .. 1913.17 .125,049 L0 0 001 .
1496293 Russel2000 ... | VA HEDGE . N/A . Equity/Index | SUNTB 1YDOJBGJWYQTBXKCSX06  |. 01/17/2024 |. 01/14/2025 |. . 447,035 (.. ..2118.07 (60,720)] L0 0 001 .
1496306 MXEA ... VA HEDGE . N/A . Equity/Index |BBI .. G5GSEF7VJP5170UK5573 | 01/17/2024 |. 01/14/2025 |. . 246,847 |.. .. 1946.62 (19,307)] L0 0 001 .
1496307 MXEA ... VA HEDGE .... N/A ... . |Equity/Index [BBI .. GSGSEF7VJP5170UK5573 ). 01/17/2024 |. 01/14/2025 |.... .. 246,847 2162.91 | O s 51,070 . 0]... 0. oo ...
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1496308 MXEA VA HEDGE . N/A . BBI G5GSEF7VJP5170UK5573 | 01/17/2024 |. 01/14/2025 |. .. 320 . 246,847 |.. 0f. .0 .(29,043)] L0 0 001 .
1496354 S&P500 . VA HEDGE . N/A . BPA ROMUWSFPUBMPROBKSP83 | 01/17/2024 . 01/14/2025 |. ,224 ..2,227,956 |.. 0f. .0 L0 0 001 .
1496355 S&P500 . VA HEDGE . N/A . BPA ROMUWSFPUBMPROBKSP83 | 01/17/2024 |. 01/14/2025 |. ,224 ..2,227,956 |.. 0f. .0 L0 0 001 .
1496356 S&P500 . VA HEDGE . N/A . BPA ROMUWSFPUBMPROBKSP83 | 01/17/2024 . 01/14/2025 |. ,224 ..2,227,956 |.. 0f. .0 L0 0 001 .
1496396 S&P500 . VA HEDGE .... N/A ... BPA .. ROMUWSFPUBMPROBKSP83 | 01/17/2024 |. 01/16/2029 |.... 164 .......... 297,649 UV 0. ...|001 ...
1496397 S&P500 . VA HEDGE .... N/A ... BPA .. ROMUWSFPUBMPROBKSP83  |. 01/17/2024 |. 01/16/2029 |.... 164 1.......... 297,649 0 0. ...|001 ...
1496398 S&P500 ........ |VA HEDGE .... N/A ... BPA .. ROMUWSFPUBMPROBKSP83 | 01/17/2024 |. 01/16/2029 |.... 164 .......... 297,649 . UV 0. ...|001 ...
1503913 Russel2000 .. |VA HEDGE .... N/A ... BBI .. GSGSEF7VJP5170UK5573  |. 02/15/2024 |. 02/14/2025 |.... .. 501,292).........0 1855.33 |.. . . 0 0. ...|001 ...
1503914 Russel2000 .. |VA HEDGE .... N/A ... BBI .. G5GSEF7VJP5170UK5573  |. 02/15/2024 |. 02/14/2025 |.... ... 501,292).......... 2061.48 |.. ....102,999 |... UV 0. ...|001 ...
1503915 Russel2000 .. |VA HEDGE .... N/A ... BBI .. GSGSEF7VJP5170UK5573  |. 02/15/2024 |. 02/14/2025 |.... .. 501,292).........0 2288.24 |.. ....(36,494)|... 0 0. .00t ....
1504029 S&P500 ........ VA HEDGE .... N/A ... ROMUWSFPUBMPROBKSP83  |. 02/15/2024 |. 02/16/2027 |.... e 587,331 |t 4023.78 |.. ....(35,136)|... UV 0. 001 ...
1504030 S&P500 ... VA HEDGE .... N/A ... ROMUWSFPUBMPROBKSP83  |. 02/15/2024 |. 02/16/2027 |.... L 587,331 s 5029.73 |.. ... 371,608 |... 0 0. 001 ....
1504031 S&P500 ........ | VA HEDGE . N/A . ROMUWSFPUBMPROBKSP83  |. 02/15/2024 |. 02/16/2027 |. . 587,331|.. ..5799.78 .. (217,630) L0 0 001 .
1504071 Russel2000 .. |VA HEDGE . N/A . 1YDOJBGJWYOTBXKCSX06  |. 02/15/2024 |. 02/16/2027 |. . 168,863 .. (19,786)| L0 0 001 .
1504072 Russel2000 .. |VA HEDGE . N/A . 1YDOJBGJWYITBXKCSX06  |. 02/15/2024 |. 02/16/2027 |. . 168,863 .. ..84,790 L0 0 001 .
1504073 Russel2000 .. |VA HEDGE .... N/A ... . 1YDOJBGJWYOTBXKCSX06 . 02/15/2024 |. 02/16/2027 |.... .... 168,863 ....(38,586)|... 0 0. ...|001 ...
1504135 MXEA ... VA HEDGE .... N/A ... 4PQUHN3JPFGFNF3BB653  |. 02/15/2024 |. 02/14/2025 |.... .. 314,712 ...(10,546)|... UV 0. ...|001 ...
1504136 MXEA ... VA HEDGE .... N/A ... 4PQUHN3JPFGFNF3BB653  |. 02/15/2024 |. 02/14/2025 |.... 314,712 0 0. ...|001 ...
1504137 MXEA ... VA HEDGE .... N/A ... 4PQUHN3JPFGFNF3BB653  |. 02/15/2024 |. 02/14/2025 |.... veeennn. 314,712 . UV 0. ...|001 ...
1504228 S&P500 . VA HEDGE .... N/A ... 4PQUHN3JPFGFNF3BB653  |. 02/15/2024 |. 02/14/2029 |.... 103{.......... 187,815 ....(19,236)|... 0 0. ...|001 ...
1504229 S&P500 . VA HEDGE .... N/A ... 4PQUHN3JPFGFNF3BB653  |. 02/15/2024 |. 02/14/2029 |.... 103].......... 187,815 ....157,690 |... UV 0. ...|001 ...
1504230 S&P500 . VA HEDGE .... N/A ... 4PQUHN3JPFGFNF3BB653  |. 02/15/2024 |. 02/14/2029 |.... 103].......... 187,815 ....(85,951)|... 0 0. ...|001 ...
1504243 S&P500 . VA HEDGE .... N/A ... KB1H1DSPRFMYMCUFXTO9  |. 02/15/2024 |. 02/14/2025 |..........1,307 |........ 2,379,000 ...(52,683)|... UV 0. {00t ...
1504244 S&P500 . VA HEDGE . N/A . KB1H1DSPRFMYMCUFXTO9  |. 02/15/2024 |. 02/14/2025 |. ..2,379,000|.. 861,887 L0 0 001 .
1504245 S&P500 . VA HEDGE . N/A . KB1H1DSPRFMYMCUFXTO9  |. 02/15/2024 |. 02/14/2025 |. ..2,379,000|.. .. (511,216) . (229,782)|. L0 0 001 .
1513203 MXEA VA HEDGE . N/A . KB1H1DSPRFMYMCUFXTO9  |. 03/15/2024 |. 03/14/2025 |. . 304,951 .. . .(15,574)) ..3,082 . L0 0 001 .
1513204 MXEA ... VA HEDGE .... N/A ... KB1H1DSPRFMYMCUFXTO9  |. 03/15/2024 |. 03/14/2025 |.... e 304,951 e 232512 [ 0 e 66,159 [ 0 e BB,018 [ e 53,018 |... UV 0. ...|001 ...
1513205 MXEA ... VA HEDGE .... N/A ... KB1H1DSPRFMYMCUFXTO09  |. 03/15/2024 |. 03/14/2025 |.... e 304,951 ).l ... (19,007))... 0 0. ...|001 ...
1513254 S&P500 . VA HEDGE .... N/A ... KB1H1DSPRFMYMCUFXTO9  |. 03/15/2024 |. 03/14/2025 |.... eenn2,831,745 ... ... (80,710)|... UV 0. ...|001 ...
1513255 S&P500 . VA HEDGE .... N/A ... KB1H1DSPRFMYMCUFXTO9  |. 03/15/2024 |. 03/14/2025 |.......... 1,556 |........ 2,831,745 ....956,027 0 0. ...|001 ...
1513256 S&P500 ........ |VA HEDGE .... N/A ... KB1H1DSPRFMYMCUFXTO9  |. 03/15/2024 |. 03/14/2025 |..........1,556 |........ 2,831,745 .. (531,822)....... (179,548)|. UV 0. ...|001 ...
1513278 Russel2000 .. |VA HEDGE .... N/A ... BATYDEB6GKMZ0031MB27  |. 03/15/2024 |. 03/14/2025 |.... . 548,575 ). ....(35,472)..........16,975 |. 0 0. ...|001 ...
1513279 Russel2000 .. |VA HEDGE .... N/A ... BATYDEB6GKMZ0031MB27  |. 03/15/2024 |. 03/14/2025 |.... ... 548,575 ...t . ....131,538 |.........(33,772)|. UV 0. ...|001 ...
1513280 Russel2000 .. |VA HEDGE .... N/A ... BATYDEB6GKMZ0031MB27  |. 03/15/2024 |. 03/14/2025 |.... .... 548,575 2257.53 |.. ....(53,595)|..........29,551 |. 0 0. .00t ....
1513314 S&P500 . VA HEDGE . N/A . 4PQUHN3JPFGFNF3BB653 | 03/15/2024 |. 03/14/2029 |. .218,401 .. ..6514.06 .(92,670), (80,671)]. L0 0 001 .
1513315 S&P500 . VA HEDGE . N/A . 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/14/2029 |. .218,401 .. ..4093.67 .(23,904)) (11,905)(. L0 0 001 .
1513316 S&P500 . VA HEDGE . N/A . 4PQUHN3JPFGFNF3BB653 | 03/15/2024 |. 03/14/2029 |. .218,401 .. ..5117.09 .178,842 105,527 |. L0 0 001 .
1524258 MXEA VA HEDGE . N/A . KB1H1DSPRFMYMCUFXTO9  |. 04/16/2024 |. 04/14/2025 |. . 315,678 .. 2019.3 13,385)| 8,087 |. L0 0 ...|001 .
1524259 MXEA VA HEDGE . N/A . KB1H1DSPRFMYMCUFXTO9  |. 04/16/2024 |. 04/14/2025 |. . 315,678 .. .. 2243.67 ..79,817 9,9% |. L0 0 ...|001 .
1524260 MXEA ... VA HEDGE .... N/A ... KB1H1DSPRFMYMCUFXTO9  |. 04/16/2024 |. 04/14/2025 |.... veeenn.. 315,678 2432.92|.. ..(34,852), 0 0. ...|001 ...
1524303 S&P500 . VA HEDGE .... N/A ... 1YDOJBGJWYITBXKCSX06  |. 04/16/2024 |. 04/14/2025 |..........1,629 |........ 2,965,852|.......... 4546 .27 |.eeveeeeeennn O [ (222,287t O e (89,528) e [ (89,523) UV 0. ...|001 ...
1524304 S&P500 ........ |VA HEDGE .... N/A ... 1YDOJBGJWYOTBXKCSX06  |. 04/16/2024 |. 04/14/2025 |..........1,629 |........ 2,965,852|.......... 5051.41 .. ...376,026 |. 0 0. ...|001 ...
1524305 S&P500 ........ VA HEDGE .... N/A ... . 1YDOJBGJWYITBXKCSX06 . 04/16/2024 |. 04/14/2025 |.... ..2,965,852|.......... 5444.411.. (261,565)|. UV 0. ...|001 ...
1524321 Russel2000 ... | VA HEDGE .... N/A ... 7HBGLXDRUGQFUSRNES7  |. 04/16/2024 |. 04/14/2025 |.... ... 533,914 .......... 1770.73 |.. . 0 0. ...|001 ...
1524322 Russel2000 ... |VA HEDGE .... N/A ... 7HBGLXDRUGQFUS7RNES7  |. 04/16/2024 |. 04/14/2025 |.... ... 533,914 1967.48 |.. ....172,103 |... UV 0. {00t ...
1524323 Russel2000 ... | VA HEDGE . N/A . 7HBGLXDRUGQFUSRNES7  |. 04/16/2024 |. 04/14/2025 |. . 533,914(.. ..2191.57 (78,370), L0 0 001 .
1524375 S&P500 . VA HEDGE . N/A . 4PQUHN3JPFGFNF3BB653  |. 04/16/2024 |. 04/16/2029 |. . 216,557 |.. ..4041.13 .(23,173)) L0 0 001 .
1524376 S&P500 . VA HEDGE . N/A . 4PQUHN3JPFGFNF3BB653  |. 04/16/2024 |. 04/16/2029 |. . 216,557 (.. ..5051.41 183,887 L0 0 001 .
1524377 S&P500 . VA HEDGE . N/A . 4PQUHN3JPFGFNF3BB653  |. 04/16/2024 |. 04/16/2029 |. . 216,557 |.. ..6352.15 .. (102,554) L0 0 001 .
1532368 Russel2000 .. |VA HEDGE .... N/A ... 7HBGLXDRUGQFUSRNES7  |. 05/15/2024 |. 05/14/2025 |.... .. 659,441 1898.51 .. ... (64,868)... . 0]... 0. oo ...
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1532369 Russel2000 ... | VA HEDGE . N/A . Equity/Index |JPCH . 7HBGLXDRUGQFUS7RNES7  |. 05/15/2024 |. 05/14/2025 |. . 659,441 .. .198,501 143,316 .143,316 (55, 185)). L0 0 001 .
1532370 Russel2000 .. |VA HEDGE . N/A . Equity/Index |JPCH . 7HBGLXDRUGQFUS7RNES7  |. 05/15/2024 |. 05/14/2025 |. . 659,441 .. (63,890)] .(63,890)] .37,990 |. L0 0 001 .
1532408 MXEA ... VA HEDGE . N/A . Equity/Index |WNMST 4PQUHN3JPFGFNF3BB653  |. 05/15/2024 |. 05/14/2025 |. . 275,250 .. .(19,054)] .(1,930)|. L0 0 001 .
1532409 MXEA VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653  |. 05/15/2024 |. 05/14/2025 |. . 275,250 (.. (20,023)). L0 0 001 .
1532410 MXEA ... VA HEDGE .... N/A ...........|Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 05/15/2024 |. 05/14/2025 |.... veeennn. 275,250 ....12,385|. UV 0. ...|001 ...
1532484 S&P500 . VA HEDGE .... N/A ........... |Equity/Index [SCN .. ... O02RNESIBXP4ROTD8PU41 |. 05/15/2024 |. 05/14/2025 |..........1,322|........ 2,407,143 ....23,223 | 0 0. ...|001 ...
1532485 S&P500 . VA HEDGE .... N/A ...........|Equity/Index [SCN .. ... 02RNESIBXP4ROTD8PU41 |. 05/15/2024 |. 05/14/2025 |..........1,322|........ 2,407,143 .. 114,888 |. UV 0. ...|001 ...
1532486 S&P500 . VA HEDGE .... N/A ........... |Equity/Index [SCN .. ... 02RNESIBXPAROTD8PU41 |. 05/15/2024 |. 05/14/2025 |.... ..2,407,143 . e (71,921) 0 0. ...|001 ...
1532502 S&P500 . VA HEDGE .... N/A ...........|Equity/Index [SCN .. ... 02RNESIBXPAROTD8PU41 |. 05/15/2024 |. 05/14/2029 |.... .... 338,786 veee(42,576).cnenn 2,872 UV 0. ...|001 ...
1532503 S&P500 . VA HEDGE .... N/A ........... |Equity/Index [SCN .. ... 02RNESIBXPAROTD8PU41 |. 05/15/2024 |. 05/14/2029 |.... .... 338,786 ....262,578 |... 0 0. .00t ....
1532504 S&P500 ........ |VA HEDGE .... N/A ...........|Equity/Index [SCN .. . 02RNE8IBXPAROTD8PU41 [. 05/15/2024 |. 05/14/2029 |.... .... 338,786 .. (142,257)|... UV 0. 001 ...
1543176 Russel2000 .. |VA HEDGE .... N/A ... . |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 06/17/2024 |. 06/16/2025 |.... ... 495,211 ....150,571 |... 0 0. 001 ....
1543177 Russel2000 .. |VA HEDGE . N/A . Equity/Index |WFC KB1H1DSPRFMYMCUFXTO9  |. 06/17/2024 |. 06/16/2025 |. 495,211 .. .(78,928), L0 0 001 .
1543178 Russel2000 .. |VA HEDGE . N/A . Equity/Index |WFC KB1H1DSPRFMYMCUFXTO9  |. 06/17/2024 |. 06/16/2025 |. 495,211 .. . ...(39,685) .(39,685), L0 0 001 .
1543188 S&P500 . VA HEDGE . N/A . Equity/Index |WFC KB1H1DSPRFMYMCUFXTO9  |. 06/17/2024 |. 06/16/2025 |. ..2,954,768 |.. . . (385,755) (385,755) L0 0 001 .
1543189 S&P500 . VA HEDGE .... N/A ........... |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 06/17/2024 |. 06/16/2025 |..........1,623 [........ 2,954,768 (181,038)] ... (181,038)|... 0 0. ...|001 ...
1543190 S&P500 . VA HEDGE .... N/A ...........|Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 06/17/2024 |. 06/16/2025 |.... ..2,954,768 . 718,017 |... ... 713,017 |... UV 0. ...|001 ...
1543286 MXEA ... VA HEDGE .... N/A ........... |Equity/Index [RBC .. ES7IP3USRHIGC71XBU11 | 06/17/2024 |. 06/16/2025 |.... .... 336,564 ...(34,230)] ... ....(34,230))... 0 0. ...|001 ...
1543287 MXEA ... VA HEDGE .... N/A ...........|Equity/Index [RBC .. ES7IP3USRHIGC71XBUT1 | 06/17/2024 |. 06/16/2025 |.... .... 336,564 UV 0. ...|001 ...
1543288 MXEA ... VA HEDGE .... N/A ........... |Equity/Index [RBC .. ES7IP3USRHIGC71XBU11 | 06/17/2024 |. 06/16/2025 |.... .... 336,564 0 0. ...|001 ...
1395811 S&P500 . VA HEDGE .... N/A ...........|Equity/Index [GSFM ... VF1AUTO90CSII5Y70E568  |. 04/15/2020 |. 04/14/2025 |.... .... 980,262 . UV 0. ...|001 ...
1395812 S&P500 ........ |VA HEDGE .... N/A ........... |Equity/Index [GSFM ... VF1AUTO90CSISY70ES68  |. 04/15/2020 |. 04/14/2025 |.... ....980,262]..........2783.36 |.........821,525 |.....cooeeeeenn O [ 0 e 1,492,442 ... ...358,050 |. 0 0. ...|001 ...
1395813 S&P500 ........ VA HEDGE .... N/A ... . |Equity/Index [GSFM ... VF1AUTO90CSI5Y70E568  |. 04/15/2020 |. 04/14/2025 |.... .... 980,262 (1,165,079) ... (341,474)|. UV 0. {00t ...
1395817 Russel2000 .. |VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653  |. 05/15/2020 |. 05/14/2025 |. . 466,448 |.. ... (2,363), ..4,928 |. L0 0 001 .
1395818 Russel2000 .. |VA HEDGE . N/A . Equity/Index |WNMST 4PQUHN3JPFGFNF3BB653  |. 05/15/2020 |. 05/14/2025 |. . 466,448 |.. ...568,226 . (2,629)|. L0 0 001 .
1395819 Russel2000 .. |VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653  |. 05/15/2020 |. 05/14/2025 |. . 466,448 |.. . . (400,514) 13,878 |. L0 0 001 .
1395823 S&P500 ........ VA HEDGE .... N/A ...........|Equity/Index [BPA .. ROMUWSFPUBMPROBKSP83  |. 05/15/2020 |. 05/14/2025 |.... .... 830,089 2290.96 |.. 4,742 |. UV 0. ...|001 ...
1395824 S&P500 . VA HEDGE .... N/A ...........|Equity/Index [BPA .. ROMUWSFPUBMPROBKSP83  |. 05/15/2020 |. 05/14/2025 |.... .... 830,089 ... 2863.7 .. 0 0. ...|001 ...
1395825 S&P500 ........ |VA HEDGE .... N/A ...........|Equity/Index [BPA .. ROMUWSFPUBMPROBKSP83  |. 05/15/2020 |. 05/14/2025 |.... .... 830,089 UV 0. ...|001 ...
1395826 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 06/16/2020 |. 06/16/2025 |.... ... 113,740 0 0. ...|001 ...
1395827 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 06/16/2020 |. 06/16/2025 |.... ... 113,740 UV 0. ...|001 ...
1395828 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 06/16/2020 |. 06/16/2025 |.... ... 113,740 0 0. ...|001 ...
1395832 S&P500 ........ VA HEDGE .... N/A ...........|Equity/Index [GSFM ... VF1AUTO90CSII5Y70E568  |. 06/16/2020 |. 06/16/2025 |.... .... 804,432 . . IR . .. UV 0. ...|001 ...
1395833 S&P500 . VA HEDGE .... N/A ... . |Equity/Index [GSFM ... VF1AUTO90CSI5Y70ES68  |. 06/16/2020 |. 06/16/2025 |.... .... 804,432 3124.74 |.. 0f..... 1,000,214 [...coeeeies | 1,000,214 0 0. .00t ....
1395834 S&P500 ........ |VA HEDGE . N/A . Equity/Index | GSFM VF1AUTO90CSII5Y70E568  |. 06/16/2020 |. 06/16/2025 |. . 804,432.. ..4406.82 . . (569,380), (569, 380) . (234,658)|. L0 0 001 .
1395841 Russel2000 .. |VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653  |. 07/15/2020 |. 07/14/2025 |. .. 47,007 .. .. 1182.62 s .. . (538) . (538)) 877 |. L0 0 001 .
1395842 Russel2000 ... | VA HEDGE . N/A . Equity/Index |WNMST 4PQUHN3JPFGFNF3BB653  |. 07/15/2020 |. 07/14/2025 |. .. 47,097 .. . 44,037 ..44,037 L (1,137)f. L0 0 001 .
1395843 Russel2000 ... | VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653  |. 07/15/2020 |. 07/14/2025 |. .. 47,007 .. (20,345)] ... .(20,345), 2,951). L0 0 ...|001 .
1395862 S&P500 . VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 08/15/2019 |. 08/14/2024 |. ..1,253,453|.. ..(21,049)].. ... (24) 2,915 ). L0 0 ...|001 .
1395863 S&P500 ........ |VA HEDGE .... N/A ........... |Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54 |. 08/15/2019 |. 08/14/2024 |.... ,253,453 . veeen...974,648 0. LV FUUR RN 1,811,956 |.........441,832 . 0 0. ...|001 ...
1395864 S&P500 ........ VA HEDGE .... N/A ...........|Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 08/15/2019 |. 08/14/2024 |.... ..1,253,453 5. (535,838) 0. . R (1,268,168)|....... (417,908)|. UV 0. ...|001 ...
1395865 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54 | 09/17/2019 |. 09/16/2024 |.... .... 180,773 . e (1) . 2,057 |. 0 0. ...|001 ...
1395866 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54 | 09/17/2019 |. 09/16/2024 |.... .... 180,773 1578.29 ..o LG 127,722 . (7,381)] UV 0. ...|001 ...
1395867 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 09/17/2019 |. 09/16/2024 |.... .... 180,773 1993.54 |......... ....(28,764)|..........20,094 |. 0 0. ...|001 ...
1395868 Russel2000 .. |VA HEDGE .... N/A ... . |Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 12/17/2019 |. 12/16/2024 |.... ... 191,069 1326.05 |.. s ..3,518 . UV 0. {00t ...
1395869 Russel2000 .. |VA HEDGE . N/A . Equity/Index |MIDL MP615ZYZBEU3UXPYFY54  |. 12/17/2019 |. 12/16/2024 |. . 191,069 (.. ..1657.56 120,137 . (9,952). L0 0 001 .
1395870 Russel2000 .. |VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 12/17/2019 |. 12/16/2024 |. . 191,069 .. .. 2094.35 (27,482)| 17,595 |. L0 0 001 .
1395871 Russel2000 .. |VA HEDGE . N/A . Equity/Index |MIDL MP615ZYZBEU3UXPYFY54  |. 02/18/2020 |. 02/14/2025 |. . 166,635 .. ..1346.82 (1,514)] 3,657 |. L0 0 001 .
1395872 Russel2000 .. |VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 02/18/2020 |. 02/14/2025 |. . 166,635.. .. 1683.52 103,096 .(8,728)|. L0 0 001 .
1395873 Russel2000 .. |VA HEDGE .... N/A ... . |Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54 ). 02/18/2020 |. 02/14/2025 |.... .. 166,635 2040.09 .. ...(37,198)]... ....(37,198).......... 14,090 |. . 0]... 0. oo ...
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1395880 S&P500 . VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 07/15/2020 |. 07/14/2025 |. . 533,002 .. ..(22,558).. 0 .(2,675), 4,653 |. L0 0 2,723 001 .
1395881 S&P500 . VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 07/15/2020 |. 07/14/2025 |. . 533,002 .. ..351,001 |.. 0 .. 697,167 190, 112 |. L0 0 2,723 001 .
1395882 S&P500 . VA HEDGE . N/A . Equity/Index |MIDL . MP615ZYZBEUSUXPYFY54 . 07/15/2020 |. 07/14/2025 |. . 533,002 .. (131,504)].. 0 . (386,897) . (156,685)|. L0 0 2,723 001 .
1395883 Russel2000 .. |VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54 |. 08/17/2020 |. 08/14/2025 |. . 162,303 .. 0 L0 0 001 .
1395884 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 08/17/2020 |. 08/14/2025 |.... .... 162,303 0. UV 0. ...|001 ...
1395885 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 08/17/2020 |. 08/14/2025 |.... ... 162,303 0. 0 0. ...|001 ...
1395886 S&P500 ........ VA HEDGE .... N/A ...........|Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54 |. 08/17/2020 |. 08/14/2025 |.... .... 670,048 0. UV 0. ...|001 ...
1395887 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 08/17/2020 |. 08/14/2025 |.... .... 670,048 0. 0 0. ...|001 ...
1395888 S&P500 ... VA HEDGE .... N/A ...........|Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 08/17/2020 |. 08/14/2025 |.... .... 670,048 . 0 0 e (397,083) e fennn (397,083)) (179,772)|. UV 0. ...|001 ...
1395889 S&P500 . VA HEDGE .... N/A ........... |Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 09/15/2020 |. 09/15/2025 |.... ... 921,532 ..2720.96 |.........(48,938) 0. . 10,211 0 0. .00t ....
1395890 S&P500 . VA HEDGE .... N/A ...........|Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 09/15/2020 |. 09/15/2025 |.... ... 921,532 ... 3401.2(.........550,552 0. UV 0. 001 ...
1395891 S&P500 . VA HEDGE .... N/A ... . |Equity/Index [MIDL MP6152YZBEU3UXPYFY54  |. 09/15/2020 |. 09/15/2025 |.... ... 921,532 (155,288) 0 O (540,100) 0 0. 001 ....
1395898 S&P500 . VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 12/15/2020 |. 12/15/2025 |. . 489,203 .. ..(36,312)].. 0 .(5,763), L0 0 001 .
1395899 S&P500 . VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 12/15/2020 |. 12/15/2025 |. . 489,208 .. ..245,663 |.. 0 ...539,856 L0 0 001 .
1395900 S&P500 . VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 12/15/2020 |. 12/15/2025 |. . 489,203 .. (102,983)|.. 0 . (323,048) L0 0 001 .
1395913 S&P500 . VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 03/16/2021 |. 03/16/2026 |.... .... 530,977 ..(52,925), 0. s (9,020)f 0 0. ...|001 ...
1395914 S&P500 . VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 03/16/2021 |. 03/16/2026 |.... .... 530,977 ..227,704 0 O e 528,535 |... ....528,535 UV 0. ...|001 ...
1395915 S&P500 . VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 03/16/2021 |. 03/16/2026 |.... .... 530,977 . (87,518) 0 O (304,118)| ... .. (304,118) 0 0. ...|001 ...
1395919 S&P500 . VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 04/15/2021 |. 04/14/2026 |.... .... 189,966 ..(94,380)) 0. ...(16,441) ... ....(16,441)......... UV 0. ...|001 ...
1395920 S&P500 . VA HEDGE .... N/A ... . |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 04/15/2021 |. 04/14/2026 |.... ... 189,966 ..290,997 0. ... 115,724 | ... ....715,7241.........253,000 |. 0 0. ...|001 ...
1395921 S&P500 . VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 04/15/2021 |. 04/14/2026 |.... .... 189,966 (119,881)| 0. .. (431,170)|....... (202,242)|. UV 0. ...|001 ...
1395922 S&P500 . VA HEDGE .... N/A ........... |Equity/Index 1YDOJBGJWYITBXKCSX06  |. 05/17/2021 |. 05/14/2026 |.... .... 621,688 veeeen. (75,265)) 0. ....(13,480) 0 0. ...|001 ...
1395923 S&P500 ... VA HEDGE .... N/A ... . |Equity/Index 1YDOJBGJWYITBXKCSX06  |. 05/17/2021 |. 05/14/2026 |.... ....621,688|.......... 4163.29 |.........234,057 0. ....569,892 UV 0. {00t ...
1395924 S&P500 . VA HEDGE . N/A . Equi ty/Index 1YDOJBGJWYQTBXKCSX06  |. 05/17/2021 |. 05/14/2026 |. .621,688.. .5017.18 ..(96,416)].. 0 (342,518) L0 0 001 .
1395925 S&P500 . VA HEDGE . N/A . Equi ty/Index MP6152YZBEU3UXPYFY54  |. 10/15/2021 |. 10/14/2026 |. ..3,308,663|.. 35771 (542,380)|.. 0 .. (113,220) L0 0 001 .
1395926 S&P500 . VA HEDGE . N/A . Equi ty/Index MP6152YZBEU3UXPYFY54 |. 10/15/2021 |. 10/14/2026 |. ..3,308,663|.. .. 4471.37 1,046,075 |.. 0 2,713,159 1,015,965 |. L0 0 001 .
1395927 S&P500 . VA HEDGE .... N/A ........... |Equity/Index MP6152YZBEU3UXPYFY54  |. 10/15/2021 |. 10/14/2026 |..........1,818 [........ 3,308,663 .. (404,282) 0. (1,560,404)(........... |..... (1,560,404)....... (782,246)|. UV 0. ...|001 ...
1395949 S&P500 . VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653 | 01/18/2022 |. 01/14/2027 |............ 574 |........ 1,045,464 (190,859) 0. ...(43,252)] ... ....(43,282)..........51,329 |. 0 0. ...|001 ...
1395950 S&P500 ........ |VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 01/18/2022 |. 01/14/2027 |.... ,045,464 0. ...835,858 | ... ....835,858 |... UV 0. ...|001 ...
1395951 S&P500 ........ VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 01/18/2022 |. 01/14/2027 |.... ..1,045,464 0. (387,656 ... .. (387,656) 0 0. ...|001 ...
1395961 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index 7HBGLXDRUGQFUS7RNES7  |. 02/15/2022 |. 02/16/2027 |.... .... 226,813 0. ....(27,310) UV 0. ...|001 ...
1395962 Russel2000 ... |VA HEDGE .... N/A ... . |Equity/Index 7HBGLXDRUGQFUSRNES7  |. 02/15/2022 |. 02/16/2027 |.... ... 226,813 0. LG 111,2250. 0 0. ...|001 ...
1395963 Russel2000 ... |VA HEDGE .... N/A ........... |Equity/Index 7HBGLXDRUGQFUS7RNES7  |. 02/15/2022 |. 02/16/2027 |.... .... 226,813 . 0. ....(29,028)|... UV 0. ...|001 ...
1395964 S&P500 . VA HEDGE .... N/A ... . |Equity/Index 7HBGLXDRUGQFUSRNES7  |. 02/15/2022 |. 02/14/2025 |.... .... 861,418 3576.86 |.. 0. 0 0. .00t ....
1395965 S&P500 . VA HEDGE . N/A . Equi ty/Index 7HBGLXDRUGQFUS7RNES7  |. 02/15/2022 |. 02/14/2025 |. . 861,418 .. .. 4471.07 0 L0 0 001 .
1395966 S&P500 . VA HEDGE . N/A . Equi ty/Index 7HBGLXDRUGQFUSRNES7  |. 02/15/2022 |. 02/14/2025 |. . 861,418 .. .. 5204.24 0 L0 0 001 .
1395967 S&P500 . VA HEDGE . N/A . Equi ty/Index 7HBGLXDRUGQFUS7RNES7  |. 02/15/2022 |. 02/16/2027 |. . 653,390 .. ..3576.86 0 L0 0 001 .
1395968 S&P500 . VA HEDGE . N/A . Equi ty/Index 7HBGLXDRUGQFUSRNES7  |. 02/15/2022 |. 02/16/2027 |. . 653,390 (.. ..4471.07 0 L0 0 ...|001 .
1395969 S&P500 . VA HEDGE . N/A . Equi ty/Index 7HBGLXDRUGQFUS7RNES7  |. 02/15/2022 |. 02/16/2027 |. . 653,390 .. ..5894.88 . 0 L0 0 ...|001 .
1395970 S&P500 . VA HEDGE .... N/A ........... |Equity/Index KB1H1DSPRFMYMCUFXTO09  |. 03/15/2022 |. 03/15/2027 |.... ,045,777 3409.96 |.. (158,865)| 0. ....(36,463) 0 0. ...|001 ...
1395971 S&P500 . VA HEDGE .... N/A ........... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 03/15/2022 |. 03/15/2027 |............ 575 |....... 1,045,777 ].......... 4262.45 |.........422,374 0. ....987,715 UV 0. ...|001 ...
1395972 S&P500 ........ |VA HEDGE .... N/A ........... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 03/15/2022 [. 03/15/2027 |............ 575 |....... 1,045,777 .......... 6031.54 |.........(71,289)] 0. .. (326,725) 0 0. ...|001 ...
1395973 Russel2000 ... |VA HEDGE .... N/A ........... |Equity/Index 7HBGLXDRUGQFUS7RNES7  |. 03/15/2022 |. 03/15/2027 |.... .ee. 237,463 |.......... 1575.18 |.........(52,146) 0. ....(24,019)|... UV 0. ...|001 ...
1395974 Russel2000 ... |VA HEDGE .... N/A ... . |Equity/Index 7HBGLXDRUGQFUSTRNES7  |. 03/15/2022 |. 03/15/2027 |.... .00 237,463 ... 1968.97 |........ 106,002 0. ... 139,234 |... 0 0. ...|001 ...
1395975 Russel2000 ... | VA HEDGE .... N/A ... . |Equity/Index 7HBGLXDRUGQFUS7RNES7  |. 03/15/2022 |. 03/15/2027 |.... ... 237,463 ... 2823.4.........(21,838) 0. ...(27,658)|... UV 0. {00t ...
1395976 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index 1YDOJBGJWYQTBXKCSX06  |. 03/15/2022 |. 03/14/2025 |. . 188,583 .. .. 1575.18 ..(29,398)].. 0 .. (4,344) L0 0 001 .
1395977 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index 1YDOJBGJWYITBXKCSX06  |. 03/15/2022 |. 03/14/2025 |. . 188,583 .. ..1968.97 0 ..57,352 L0 0 001 .
1395978 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index 1YDOJBGJWYITBXKCSX06  |. 03/15/2022 |. 03/14/2025 |. . 188,583 .. .. 2548.44 0 .. (4,254), L0 0 001 .
1395979 S&P500 . VA HEDGE . N/A . Equi ty/Index 1YDOJBGJWYITBXKCSX06  |. 03/15/2022 |. 03/14/2025 |. . 694,338 (.. .. 3409.96 0 ..(5,042), L0 0 001 .
1395980 S&P500 . VA HEDGE .... N/A ... . |Equity/Index 1YDOJBGJWYITBXKCSX06 |. 03/15/2022 |. 03/14/2025 |.... .. 694,338 4262.45 |.. 0. ....519,636 ... . 0]... 0. oo ...
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1395981 S&P500 ........ |VA HEDGE . N/A . Equity/Index | SUNTB 1YDOJBGJWYITBXKCSX06  |. 03/15/2022 |. 03/14/2025 |. . 694,338 (.. ..(28,462)|.. 0 . (172,707) .. (172,707) . (114,700)|. L0 0 2,924 001 .
1395982 Russel2000 ... | VA HEDGE . N/A . Equity/Index |MIDL MP615ZYZBEUUXPYFY54  |. 04/19/2022 |. 04/14/2027 |. . 301,492(.. ..(72,901)].. 0 ...(34,938) .(34,938), L0 0 2,520 001 .
1395983 Russel2000 ... | VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 04/19/2022 |. 04/14/2027 |. . 301,492(.. ..124,5% |.. 0 164,102 .164,102 L0 0 2,520 001 .
1395984 Russel2000 ... | VA HEDGE . N/A . Equity/Index |MIDL MP615ZYZBEUUXPYFY54  |. 04/19/2022 |. 04/14/2027 |. . 301,492(.. ..(24,001)].. 0 (29,952)] .(29,952), L0 0 001 .
1395988 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index [JPCH ... 7HBGLXDRUGQFUS7RNES7  |. 04/19/2022 |. 04/14/2025 |.... .... 219,817 0. ....(7,003)] ... UV 0. ...|001 ...
1395989 Russel2000 ... |VA HEDGE .... N/A ........... |Equity/Index [JPCH ... 7HBGLXDRUGQFUSRNES7  |. 04/19/2022 |. 04/14/2025 |.... .... 219,817 0. ....58,078 |... 0 0. ...|001 ...
1395990 Russel2000 ... |VA HEDGE .... N/A ........... |Equity/Index [JPCH ... 7HBGLXDRUGQFUS7RNES7  |. 04/19/2022 |. 04/14/2025 |.... .... 219,817 . 0. ....(5,573)| ... UV 0. ...|001 ...
1395991 S&P500 . VA HEDGE .... N/A ........... |Equity/Index [JPCH ... 7HBGLXDRUGQFUSRNES7  |. 04/19/2022 |. 04/14/2025 |.... .. 595,134 ...l 3569.77 |.. 0. ... (5,995)] ... . 0 0. ...|001 ...
1395992 S&P500 . VA HEDGE .... N/A ........... |Equity/Index [JPCH ... 7HBGLXDRUGQFUS7RNES7  |. 04/19/2022 |. 04/14/2025 |.... . 595,134 ).......... 4462.21 |......... 0. ...392,438 ... ....392,438 |... UV 0. ...|001 ...
1395993 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index [JPCH ... 7HBGLXDRUGQFUSRNES7  |. 04/19/2022 |. 04/14/2025 |.... .. 595,134 ...l 5505.07 |........ (18,814)] 0. .. (117,770)|... 0 0. .00t ....
1395994 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index [JPCH ... 7HBGLXDRUGQFUS7RNES7  |. 04/19/2022 |. 04/14/2027 |.... e 197,863 ... 3569.77 |....... (139,890 0. ....(33,286)|... UV 0. 001 ...
1395995 S&P500 . VA HEDGE .... N/A ... . |Equity/Index [JPCH ... 7HBGLXDRUGQFUSRNES7  |. 04/19/2022 |. 04/14/2027 |.... e 197,863 .. 4462.21.........281,899 0. ....693,081 0 0. 001 ....
1395996 S&P500 ........ |VA HEDGE . N/A . Equity/Index |JPCH . 7HBGLXDRUGQFUS7RNES7  |. 04/19/2022 |. 04/14/2027 |. . 797,863 .. ..(40,792)].. 0 . (195,066) .. (195,066) . (118,502)[. L0 0 001 .
1396000 Russel2000 .. |VA HEDGE . N/A . Equity/Index | BOA BATYDEB6GKMZ0031MB27  |. 05/17/2022 |. 05/14/2025 |. L 241,825 .. ..(31,293)].. 0 . (5,165)] .. (5,165)) 8,236 |. L0 0 001 .
1396001 Russel2000 .. |VA HEDGE . N/A . Equity/Index |BOA BATYDEB6GKMZ0031MB27  |. 05/17/2022 |. 05/14/2025 |. . 241,825(.. 91,128 |.. 0 113,449 113,449 (15,236)). L0 0 001 .
1396002 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 05/17/2022 |. 05/14/2025 |.... ... 241,825 . (18,863)) 0. ... (15,878)|..........12,585 |. 0 0. ...|001 ...
1396003 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 05/17/2022 |. 05/14/2027 |.... .... 380,913 0. ....(31,928)|..........16,265 |. UV 0. ...|001 ...
1396004 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 05/17/2022 |. 05/14/2027 |.... .. 380,913 0. 222 273,551 |..oeenl (11,227)]. 0 0. ...|001 ...
1396005 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 05/17/2022 |. 05/14/2027 |.... 380,913 . 0. . ....(53,556)|.......... 13,429 |. UV 0. ...|001 ...
1396009 S&PS00 ........ VA HEDGE .... N/A ........... |Equity/Index [JPCH . 7HBGLXDRUGQFUSRNES7  |. 05/17/2022 |. 05/14/2027 |.... ,067,921 ... 3271.08 |.. 0. ........(34,815)[ ... eeeeen.. (34,815).......... 39,545 |. 0 0. ...|001 ...
1396010 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index [JPCH ... 7HBGLXDRUGQFUS7RNES7  |. 05/17/2022 |. 05/14/2027 |.... ,067,921 ... 4088.85 |.. 0 O 1,100,575 [ ...oeveevns |oeeeee 1,100,575 |......... 354,677 |. UV 0. ...|001 ...
1396011 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index [JPCH ... 7HBGLXDRUGQFUSRNES7  |. 05/17/2022 |. 05/14/2027 |.... ,067,921 ... 6060.08 |.. 0 O (345,537)| ... (192,909)|. 0 0. ...|001 ...
1396012 S&P500 ... VA HEDGE .... N/A ... . |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 05/17/2022 |. 05/14/2025 |.... ,049,224 3271.08 |.. 0. ....(8,886)|... ....18,120 |. UV 0. {00t ...
1396013 S&P500 . VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653  |. 05/17/2022 |. 05/14/2025 |. .1,049,2241.. ..4088.85 0 897,262 330,910 |. L0 0 001 .
1396014 S&P500 ........ | VA HEDGE . N/A . Equity/Index |WNMST 4PQUHN3JPFGFNF3BB653  |. 05/17/2022 |. 05/14/2025 |. ..1,049,224|.. ..5180.57 0 . (857,327) . (213,067)|. L0 0 001 .
1396015 Russel2000 .. |VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653  |. 06/15/2022 |. 06/14/2027 |. L 248,794 .. .. 1384.91 0 ...(17,414) L0 0 001 .
1396016 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 06/15/2022 |. 06/14/2027 |.... L 248,79% .. 1731.14 .. 0. ...206,593 | ... ....206,593 |... UV 0. ...|001 ...
1396017 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 06/15/2022 |. 06/14/2027 |.... e 248,794 L. 2771.55 |.. 0. ...(37,102)] ... ...(37,102)|... 0 0. ...|001 ...
1396021 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 06/15/2022 |. 06/16/2025 |.... 401 |.......... 273,634 |.......... 1384.91 |.. 0. UV 0. ...|001 ...
1396022 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 06/15/2022 |. 06/16/2025 |.... e 273,634 .o 1731.14 .. 0. 0 0. ...|001 ...
1396023 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 06/15/2022 |. 06/16/2025 |.... 401 |.......... 273,634 |.......... 2352.96 |.. 0. UV 0. ...|001 ...
1396024 S&P500 . VA HEDGE .... N/A ........... |Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 06/15/2022 |. 06/16/2025 |.... ....890,872).......... 3031.99 |......... 0. 0 0. ...|001 ...
1396025 S&P500 . VA HEDGE .... N/A ...........|Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 06/15/2022 |. 06/16/2025 |.... ....890,872 ...t 3789.99 |......... 0. . UV 0. ...|001 ...
1396026 S&P500 ... VA HEDGE .... N/A ... . |Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 06/15/2022 |. 06/16/2025 |.... ... 890,872 ...5027.8 ........ (81,906) 0. (203,323)|. 0 0. .00t ....
1396027 S&P500 . VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 06/15/2022 |. 06/14/2027 |. .1,308,693|.. (149,096)|.. 0 .38,996 |. L0 0 001 .
1396028 S&P500 . VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 06/15/2022 |. 06/14/2027 |. .1,308,693|.. ..735,297 |.. 0 453,797 |. L0 0 001 .
1396029 S&P500 ........ |VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 06/15/2022 |. 06/14/2027 |. ..1,308,693|.. (102,034)].. 0 . (440,250) . (240,837)|. L0 0 001 .
1396030 Russel2000 .. |VA HEDGE . N/A . Equity/Index |JPCH . 7HBGLXDRUGQFUSRNES7  |. 07/15/2022 |. 07/14/2025 |. . 323,902.. ..(36,853)].. 0 (6,777)... ..9,047 |, L0 0 ...|001 .
1396031 Russel2000 .. |VA HEDGE . N/A . Equity/Index |JPCH . 7HBGLXDRUGQFUS7RNES7  |. 07/15/2022 |. 07/14/2025 |. . 323,992 (.. . ..152,654 |.. 0 195,719 (... 195,719 (16,213)|. L0 0 ...|001 .
1396032 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [JPCH ... 7HBGLXDRUGQFUSRNES7  |. 07/15/2022 |. 07/14/2025 |.... 2 323,992 2358.13 |.........(34,130)] 0. ....(33,916)|..........18,021 |. 0 0. ...|001 ...
1396033 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [JPCH ... 7HBGLXDRUGQFUS7RNES7  |. 07/15/2022 |. 07/14/2027 |.... .... 340,818 ... 1395.5 (.. 0. .ere(25,133)|.......... 13,099 |. UV 0. ...|001 ...
1396034 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [JPCH ... 7HBGLXDRUGQFUSRNES7  |. 07/15/2022 |. 07/14/2027 |.... .... 340,818 L 174437 .. 0. ....281,292|..........(8,530)]. 0 0. ...|001 ...
1396035 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [JPCH ... 7HBGLXDRUGQFUS7RNES7  |. 07/15/2022 |. 07/14/2027 |.... ... 340,818].......... 2762.86 |.. 0. . ...(53,956)|.......... 12,465 |. UV 0. ...|001 ...
1396039 S&P500 ........ VA HEDGE .... N/A ........... |Equity/Index [JPCH ... 7HBGLXDRUGQFUSRNES7  |. 07/15/2022 |. 07/14/2025 |.... 1,217,472 3090.53 |.. 0. ........ (10,897)[ ... eeeenn. (10,897)f.......... 18,423 |. 0 0. ...|001 ...
1396040 S&P500 ... VA HEDGE .... N/A ... . |Equity/Index [JPCH ... 7HBGLXDRUGQFUS7RNES7  |. 07/15/2022 |. 07/14/2025 |.... ,217,472 3863.16 |.. 0 O 1,198,893 [..oeveeevnn foenee 1,198,898 |......... 401,449 |. UV 0. {00t ...
1396041 S&P500 . VA HEDGE . N/A . Equity/Index |JPCH . 7HBGLXDRUGQFUSRNES7  |. 07/15/2022 |. 07/14/2025 |. ..1,217,472].. ..5129.97 0 . (474,332) (474,332), . (266,324)|. L0 0 001 .
1396042 S&P500 . VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 07/15/2022 |. 07/14/2027 |. . 969,173 (.. ..3090.53 0 .(28,471), .31,126 |. L0 0 001 .
1396043 S&P500 . VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 07/15/2022 |. 07/14/2027 |. . 969,173 .. ..3863.16 0 1,104,437 332,718 |. L0 0 001 .
1396044 S&P500 . VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 07/15/2022 |. 07/14/2027 |. . 969,173 (.. .. 6243.25 0 . (161,551)[. L0 0 001 .
1396051 Russel2000 .. |VA HEDGE .... N/A ... . |Equity/Index [BOA .. BATYDEB6GKMZ0031MB27 ). 08/16/2022 |. 08/14/2025 |.... .. 175,663 1616.42 |.. L0 O (8217 e [ (8217 8,535 ). . 0]... 0. oo ...
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1396052 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 08/16/2022 |. 08/14/2025 |. . 175,663 .. 48,060 |.. 0 .58,540 ..58,540 (11,413). L0 0 001 .
1396053 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 08/16/2022 |. 08/14/2025 |. . 175,663 (.. (8,022)f.. 0 .(6,920)] .. (6,920)) 5,371). L0 0 001 .
1396054 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index 4PQUHN3JPFGFNF3BB653  |. 08/16/2022 |. 08/16/2027 |. . 315,181 .. .(77,231)].. 0 .(39,001), 15,213 (. L0 0 001 .
1396055 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index 4PQUHN3JPFGFNF3BB653  |. 08/16/2022 |. 08/16/2027 |. . 315,181 .. .. 140,705 |.. 0 .185,685 (10,671)]. L0 0 001 .
1396056 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 08/16/2022 |. 08/16/2027 |.... .... 315,181 ..(26,964)) 0. e (34,522).0n 9,923 |. UV 0. ...|001 ...
1396057 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 08/16/2022 |. 08/14/2025 |.... ... 124,648 ..(81,562)) 0. ....18,406 |. 0 0. ...|001 ...
1396058 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 08/16/2022 |. 08/14/2025 |.... ... 124,648 ..201,318 0. . UV 0. ...|001 ...
1396059 S&P500 . VA HEDGE .... N/A ... . |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 08/16/2022 |. 08/14/2025 |.... ... 124,648 ..(29,433), 0. .. (175,442) 0 0. ...|001 ...
1396060 S&P500 . VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 08/16/2022 |. 08/16/2027 |.... .... 802,439 (133,197) 0. ....(33,735) UV 0. ...|001 ...
1396061 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 08/16/2022 |. 08/16/2027 |.... .... 802,439 0. L 771,789 . 256,462 |. 0 0. .00t ....
1396062 S&P500 ........ |VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 08/16/2022 |. 08/16/2027 |.... .... 802,439 0. .. (240,260)....... (134,976)|. UV 0. 001 ...
1396063 Russel2000 .. |VA HEDGE .... N/A ... . |Equity/Index MP6152YZBEU3UXPYFY54  |. 09/15/2022 |. 09/14/2027 |.... ... 207,174 0. ... (18,648)|... ..8,410 . 0 0. 001 ....
1396064 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index MP6152YZBEU3UXPYFY54  |. 09/15/2022 |. 09/14/2027 |. . 207,174 .. 0 .158,588 . (5,652)|. L0 0 001 .
1396065 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index MP615ZYZBEU3UXPYFY54  |. 09/15/2022 |. 09/14/2027 |. . 207,174 .. 0 .(52,031), L0 0 001 .
1396072 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index 1YDOJBGJWYITBXKCSX06  |. 09/15/2022 |. 09/15/2025 |. .201,939.. . 0 .108,572 L0 0 001 .
1396073 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index 1YDOJBGJWYITBXKCSX06  |. 09/15/2022 |. 09/15/2025 |.... . 201,939 ...l 0. (6,219)]... 0 0. ...|001 ...
1396074 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index 1YDOJBGJWYITBXKCSX06  |. 09/15/2022 |. 09/15/2025 |.... . 201,939 ...l 0. ....(24,814)|... UV 0. ...|001 ...
1396075 S&PS00 ........ VA HEDGE .... N/A ........... |Equity/Index 1YDOJBGJWYITBXKCSX06  |. 09/15/2022 |. 09/15/2025 |.... .1,265,739.......... 0. ... (13,947).0 0 0. ...|001 ...
1396076 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index 1YDOJBGJWYITBXKCSX06  |. 09/15/2022 |. 09/15/2025 |.... ,265,739 . 0. FRRR I 1,241,890 UV 0. ...|001 ...
1396077 S&P500 ... VA HEDGE .... N/A ... . |Equity/Index 1YDOJBGJWYITBXKCSX06  |. 09/15/2022 |. 09/15/2025 |.... ,265,739 . 0 O (598,314)| ... (598,314) 0 0. ...|001 ...
1396078 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index 1YDOJBGJWYITBXKCSX06  |. 09/15/2022 |. 09/14/2027 |.... ,045,063 |.......... 3121.08 |.. (134,133) 0 O e (33,733 ... (33,733)........ UV 0. ...|001 ...
1396079 S&PS00 ........ |VA HEDGE .... N/A ........... |Equity/Index 1YDOJBGJWYITBXKCSX06  |. 09/15/2022 |. 09/14/2027 |.... ,045,063 |.......... 3901.35|.........564,748 0. L0 1,187,210 | ceeeeenen [eeenns 1,187,210 |.........357,323 |. 0 0. ...|001 ...
1396080 S&P500 ........ VA HEDGE .... N/A ... . |Equity/Index . 1YDOJBGJWYITBXKCSX06 . 09/15/2022 |. 09/14/2027 |.... ..1,045,063 ..5494.66 |.. 0. UV (558,771)| ... .. (558,771)|....... (253,284)|. UV 0. {00t ...
1396084 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 10/17/2022 |. 10/14/2025 |. . 332,679 .. ... 1388.6 0 .(8,856)] ..(8,856)) L0 0 001 .
1396085 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 10/17/2022 |. 10/14/2025 |. . 332,679|.. .. 1735.75 0 215,233 .215,233 L0 0 001 .
1396086 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 10/17/2022 |. 10/14/2025 |. . 332,679 .. .. 2497.05 0 (29,225)| .(29,225), L0 0 001 .
1396087 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 10/17/2022 |. 10/14/2027 |.... ... 228,471 ... 1388.6 .. 0. ... (17,873)|... UV 0. ...|001 ...
1396088 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 10/17/2022 |. 10/14/2027 |.... ... 228,471 0. ....195,719|... 0 0. ...|001 ...
1396089 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 10/17/2022 |. 10/14/2027 |.... ... 228,471 0. e (34,711)).. UV 0. ...|001 ...
1396090 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 10/17/2022 |. 10/14/2027 |.... ,160,998 0. . 0 0. ...|001 ...
1396091 S&P500 ... VA HEDGE .... N/A ...........|Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 10/17/2022 |. 10/14/2027 |.... ,160,998 0. .0 s . UV 0. ...|001 ...
1396092 S&P500 . VA HEDGE .... N/A ........... |Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 10/17/2022 |. 10/14/2027 |.... ,160,998 0. 0f...... (444,902)] ... .. (444,902) 0 0. ...|001 ...
1396093 S&P500 . VA HEDGE .... N/A ...........|Equity/Index [CITI ... E570DZWZ7FF32TWEFA76 | 10/17/2022 |. 10/14/2025 |.... , 144,668 0 O [ (11,500) ... . eeeennn (11,500)] UV 0. ...|001 ...
1396094 S&P500 . VA HEDGE .... N/A ... . |Equity/Index [CITI ... ES70DZWZ7FF32TWEFA76 | 10/17/2022 |. 10/14/2025 |.... , 144,668 L0 O 1,257,074 [ .eeeeeiis | 1,257,074 |......... 391,008 |. 0 0. .00t ....
1396095 S&P500 ........ |VA HEDGE . N/A . Equity/Index |CITI E570DZWZ7FF32TWEFA76 | 10/17/2022 |. 10/14/2025 |. . 1,144,668 |.. 0 . (468,571) .. (468,571) . (256,782)|. L0 0 001 .
1396096 Russel2000 .. |VA HEDGE . N/A . Equity/Index |MIDL MP615ZYZBEU3UXPYFY54  |. 11/15/2022 |. 11/14/2025 |. . 294,006 |.. . (46,810)].. 0 .(12,384)) L0 0 001 .
1396097 Russel2000 .. |VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 11/15/2022 |. 11/14/2025 |. . 294,096 |.. . 113,679 |.. 0 . 145,522 L0 0 001 .
1396098 Russel2000 .. |VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 11/15/2022 |. 11/14/2025 |. . 294,006 |.. ..(17,314)].. 0 (17,911)) L0 0 ...|001 .
1396099 Russel2000 .. |VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 11/15/2022 |. 11/15/2027 |. . 267,721.. ..(55,777)|.. 0 .(28,126)) L0 0 ...|001 .
1396100 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54 |. 11/15/2022 |. 11/15/2027 |.... ... 267,721 .. 147,837 0. ....193,937 |... 0 0. ...|001 ...
1396101 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 11/15/2022 |. 11/15/2027 |.... ... 267,721 ..(23,050)] 0. ....(30,053)|... UV 0. ...|001 ...
1396102 S&PS00 ........ VA HEDGE .... N/A ........... |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 11/15/2022 |. 11/14/2025 |.... .1,176,435 ( 0. ........ (16,084)... 0 0. ...|001 ...
1396103 S&P500 ... VA HEDGE .... N/A ...........|Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 11/15/2022 |. 11/14/2025 |.... ,176,435 e 0. O 9775 [ 1,119,775 UV 0. ...|001 ...
1396104 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 11/15/2022 |. 11/14/2025 |.... ,176,435|.......... 5448.711.........(69,961)| 0. .0 . (374,542), 0 0. ...|001 ...
1396105 S&P500 ... VA HEDGE .... N/A ... . |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 11/15/2022 |. 11/15/2027 |.... ,332,381 3193.38 |.. (186,383)| 0. PV A (48,812) ... (48,812)|... UV 0. {00t ...
1396106 S&P500 . VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653  |. 11/15/2022 |. 11/15/2027 |. .1,332,381]).. .. 3991.73 0 1,480,457 . 1,480,457 L0 0 001 .
1396107 S&P500 ........ | VA HEDGE . N/A . Equity/Index |WNMST 4PQUHN3JPFGFNF3BB653  |. 11/15/2022 |. 11/15/2027 |. ..1,332,381].. ..6346.85 0 . (413,115) L0 0 001 .
1396111 Russel2000 .. |VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 12/15/2022 |. 12/15/2025 |. .278,086 |.. ..1419.68 0 L0 0 001 .
1396112 Russel2000 .. |VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 12/15/2022 |. 12/15/2025 |. .278,086 |.. . 1774.61 0 L0 0 001 .
1396113 Russel2000 .. |VA HEDGE .... N/A ... . |Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54 ). 12/15/2022 |. 12/15/2025 |.... .... 278,086 2468.65 .. 0. ....(32,172)... . 0]... 0. oo ...
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1396114 Russel2000 .. |VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 12/15/2022 |. 12/14/2027 |. . 383,859 .. . (68,084)].. 0 (33,672) .(33,672), . 14,406 |. L0 0 3,572 001 .
1396115 Russel2000 .. |VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEUUXPYFY54  |. 12/15/2022 |. 12/14/2027 |. . 383,859 .. ..245,867 |.. 0 320,662 .320,662 . (9,556)|. L0 0 3,572 001 .
1396116 Russel2000 .. |VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 12/15/2022 |. 12/14/2027 |. . 383,859 .. ..(53,741)].. 0 (783,020)] .(73,020)] 14,142 (. L0 0 3,572 001 .
1396117 S&P500 . VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 12/15/2022 |. 12/15/2025 |. . 850,335 .. ..(74,862)].. 0 (11,639)] .(11,639)] A7, 17| L0 0 5,147 001 .
1396118 S&P500 ... VA HEDGE .... N/A ...........|Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 12/15/2022 |. 12/15/2025 |.... .... 850,335 ..367,824 0. ...855,436 | ... ....855,436 |... UV 0. ..5,147 ...|001 ...
1396119 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index [MIDL ... MP615ZYZBEU3UXPYFY54  |. 12/15/2022 |. 12/15/2025 |.... .... 850,335 ..(73,027)) 0. (340,855)] ... .. (340,855) 0 0. ...|001 ...
1396120 S&P500 ... VA HEDGE .... N/A ...........|Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 12/15/2022 |. 12/14/2027 |.... .1,300,732 . . (172,413) 0. . eeeennn. (45,655)] UV 0. ...|001 ...
1396121 S&P500 . VA HEDGE .... N/A ... . |Equity/Index [MIDL ... MP615ZYZBEUUXPYFY54  |. 12/15/2022 |. 12/14/2027 |.... ,300,732 ... 3895.75 |.........721,948 0. FUUR RN 1,504,921 0 0. ...|001 ...
1396122 S&P500 . VA HEDGE .... N/A ...........|Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 12/15/2022 |. 12/14/2027 |.... ,300,732|.......... 6096.46 |.. (126,587)| 0. (500,642)(........... |....... (500,642)....... (257,743)|. UV 0. ...|001 ...
1396129 S&P500 . VA HEDGE .... N/A ........... |Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54 | 01/18/2023 |. 01/14/2026 |.... 361,821 3143.09 |.........(33,526)| 0. ....(5,387)] ... P 7,834 . 0 0. .00t ....
1396130 S&P500 . VA HEDGE .... N/A ...........|Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54 | 01/18/2023 |. 01/14/2026 |.... 361,821 et 3928.86 |.........154,710 0. ...360,815 ....360,815 |.........119,928 |. UV 0. 001 ...
1396131 S&P500 . VA HEDGE .... N/A ... . |Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54 | 01/18/2023 |. 01/14/2026 |.... ... 361,821 ...5124.8 |.........(40,658) 0. .. (168,693)|... 0 0. 001 ....
1396132 S&P500 . VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54 | 01/18/2023 |. 01/14/2028 |. 1,179,509 |.. ..3143.09 (161,547)f.. 0 .(43,590)] L0 0 001 .
1396133 S&P500 . VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54 | 01/18/2023 |. 01/14/2028 |. 1,179,509 |.. .3928.86 ..648,487 |.. 0 . 1,355,548 L0 0 001 .
1396134 S&P500 ........ |VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54 | 01/18/2023 |. 01/14/2028 |. ..1,179,509|.. ..5963.22 (136,031)f.. 0 .. (508,701) L0 0 001 .
1396135 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 01/18/2023 |. 01/14/2026 |.... 0 265,021 ). 1483.49 |........ (41,160)| 0. ... (11,637) 0 0. ...|001 ...
1396136 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 01/18/2023 |. 01/14/2026 |.... .een 265,021 ).t 1854.37 |.........113,099 0. .... 146,529 |... UV 0. ...|001 ...
1396137 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 01/18/2023 |. 01/14/2026 |.... 0 265,021 ). 2497.83 |.........(26,298)| 0. ....(30,381)... 0 0. ...|001 ...
1396138 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 01/18/2023 |. 01/14/2028 |.... e 213,487 | 1483.49 |......... (54,933) 0. ....(28,085)|... UV 0. ...|001 ...
1396139 Russel2000 .. |VA HEDGE .... N/A ... . |Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 01/18/2023 |. 01/14/2028 |.... e 213,487 e 1854.37 |........ 160,817 0. ... 210,776 |... 0 0. ...|001 ...
1396140 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 01/18/2023 |. 01/14/2028 |.... ... 213,487 .......... 2814.37 |.........(36,312)] 0. ....(49,434)|... UV 0. ...|001 ...
1396144 S&P500 ........ VA HEDGE .... N/A ........... |Equity/Index [CITI ES70DZWZ7FF32TWEFA76  |. 02/15/2023 |. 02/14/2028 |.... ..1,324,439).......... 3318.08 |.. (211,773)] 0. .........(58,782)... 0 0. ...|001 ...
1396145 S&P500 . VA HEDGE .... N/A ... . |Equity/Index [CITI ... E570DZWZ7FF32TWEFA76  |. 02/15/2023 |. 02/14/2028 |.... 1,324,439 ... 4147.6.........648,849 0 O 1,413,834 | 1,413,634 UV 0. {00t ...
1396146 S&PS00 ........ |VA HEDGE . N/A . Equi ty/Index ES70DZWZ7FF32TWEFA76  |. 02/15/2023 |. 02/14/2028 |. ..1,324,439|.. ..6287.35 (116,481)f.. 0 (468,940) . (246,066)|. L0 0 001 .
1396147 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index ROMUWSFPUBMPROBKSP83  |. 02/15/2023 |. 02/14/2028 |. . 199,446 |.. ..1568.78 . (46,766)|.. 0 .(24,879), 8,721 |. L0 0 001 .
1396148 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index ROMUWSFPUBMPROBKSP83  |. 02/15/2023 |. 02/14/2028 |. . 199,446 |.. ..1960.97 0 137,125 L0 0 001 .
1396149 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 02/15/2023 |. 02/14/2028 |.... . 199,446 ).......... 2997.73 |.. 0. ....(26,457)|... UV 0. ...|001 ...
1396150 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index 1YDOJBGJWYITBXKCSX06  |. 02/15/2023 |. 02/17/2026 |.... ... 347,128 ..3318.08 |.. 0. 0 0. ...|001 ...
1396151 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index 1YDOJBGJWYITBXKCSX06  |. 02/15/2023 |. 02/17/2026 |.... ceeenn.. 347,128 41476 .. 0. UV 0. ...|001 ...
1396152 S&P500 . VA HEDGE .... N/A ........... |Equity/Index . 1YDOJBGJWYOTBXKCSX06 |. 02/15/2023 |. 02/17/2026 |............ 191 |.ceenenne 347,128 |.......... 5452.85 |.. 0. 0 0. ...|001 ...
1396225 S&P500 . VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 07/16/2019 |. 07/15/2024 |.... ,648,058 |.......... 2403.23 |.. 0. . UV 0. ...|001 ...
1396226 S&P500 . VA HEDGE .... N/A ... . |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 07/16/2019 |. 07/15/2024 |.... ,648,058 |.......... 3004.04 |...... 0. .0 0 0. ...|001 ...
1396227 S&P500 ........ |VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 07/16/2019 |. 07/15/2024 |.... ,648,058|.......... 3854.48 |....... (555,594 0. .0 (538,376)|. UV 0. ...|001 ...
1396228 Russel2000 .. |VA HEDGE .... N/A ... . |Equity/Index BATYDEB6GKMZ0031MB27  |. 07/16/2019 |. 07/15/2024 |.... ... 324,241 ... 1249.6 |.........(15,822) 0 e O [ (B)] e [ (B 2,597 | 0 0. .00t ....
1396229 Russel2000 ... | VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 07/16/2019 |. 07/15/2024 |. . 324,241 .. ... 1562 177,150 |.. 0 (13,356)). L0 0 001 .
1396230 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 07/16/2019 |. 07/15/2024 |. . 324,241 .. .. 1975.92 . (60,882)].. 0 .45,008 |. L0 0 001 .
1396231 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index 4PQUHN3JPFGFNF3BB653  |. 08/15/2019 |. 08/14/2024 |. L 311,944 .. .. 1169.32 . (12,780)].. 0 2,364 |. L0 0 001 .
1396232 Russel2000 ... | VA HEDGE . N/A . Equi ty/Index 4PQUHN3JPFGFNF3BB653  |. 08/15/2019 |. 08/14/2024 |. L 311,044 (.. .1461.65 ..207,587 |.. 0 .(8,705). L0 0 ...|001 .
1396233 Russel2000 ... | VA HEDGE . N/A . Equi ty/Index 4PQUHN3JPFGFNF3BB653  |. 08/15/2019 |. 08/14/2024 |. L 311,944 .. ..1847.67 ..(90,304)].. 0 28,79 |. L0 0 ...|001 .
1396234 S&P500 ........ VA HEDGE .... N/A ........... |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 09/17/2019 |. 09/16/2024 |.... ,882,715 2404.56 |.........(40,174)] 0. ..6,645 [, 0 0. ...|001 ...
1396235 S&P500 . VA HEDGE .... N/A ...........|Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 09/17/2019 |. 09/16/2024 |.... ,882,715 ... 3005.7 |.. 0. . UV 0. ...|001 ...
1396236 S&P500 ........ |VA HEDGE .... N/A ........... |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 09/17/2019 |. 09/16/2024 |.... ,882,715 ... 3847.6 .. 0. () R (1,712,208)] oo e (1,712,203)f....... (612,416)|. 0 0. ...|001 ...
1396237 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [JPCH ... 7HBGLXDRUGQFUS7RNES7  |. 10/15/2019 |. 10/14/2024 |.... ..1218.64 |.. 0. eee (143)]... L1114 UV 0. ...|001 ...
1396238 Russel2000 .. |VA HEDGE .... N/A ... . |Equity/Index [JPCH ... 7HBGLXDRUGQFUSRNES7  |. 10/15/2019 |. 10/14/2024 |.... .. 15233 ... 0. .. 78,515 ... . (3,463). 0 0. ...|001 ...
1396239 Russel2000 ... |VA HEDGE .... N/A ... . |Equity/Index [JPCH ... 7HBGLXDRUGQFUS7RNES7  |. 10/15/2019 |. 10/14/2024 |.... 1911.59 |.........(25,927)| 0. ....(26,690)|... ..9,474 (. UV 0. {00t ...
1396240 S&P500 . VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653 | 10/15/2019 |. 10/14/2024 |. ,126,481].. .. 239%6.54 ..(25,113)].. 0 ... (282) L0 0 001 .
1396241 S&P500 . VA HEDGE . N/A . Equity/Index |WNMST 4PQUHN3JPFGFNF3BB653 | 10/15/2019 |. 10/14/2024 |. ,126,481].. ..2995.68 ..808,282 |.. 0 . 1,549,417 L0 0 001 .
1396242 S&P500 . VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653 | 10/15/2019 |. 10/14/2024 |. ,126,481].. ..3791.33 (432,496)).. 0 (1,066, 599)| L0 0 001 .
1396243 S&P500 . VA HEDGE . N/A . Equity/Index |WFC .. KB1H1DSPRFMYMCUFXTO09  |. 11/15/2019 |. 11/14/2024 |. . 1,710,816 .. ..(45,641)].. 0 .. (1,044)) L0 0 001 .
1396244 S&P500 . VA HEDGE .... N/A ... . |Equity/Index [WFC .. KB1H1DSPREMYMCUFXT09 |. 11/15/2019 |. 11/14/2024 |.... 1,710,816 . 1,140,250 L0 0.....2,248,910 | e 2,248,910 |... . 0]... 0. oo ...
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1396245 S&P500 ........ |VA HEDGE . N/A . Equity/Index |WFC .. KB1H1DSPRFMYMCUFXTO9  |. 11/15/2019 |. 11/14/2024 |. . 1,710,816 .. (545,419)].. 0 ..(1,453,538) (1,453,538) . (542,905)|. L0 0 5,279 001 .
1396246 Russel2000 .. |VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653 | 11/15/2019 |. 11/14/2024 |. . 203,941 .. ..(13,192)].. 0 .... (609) ..3,008 |. L0 0 001 .
1396247 Russel2000 .. |VA HEDGE . N/A . Equity/Index |WNMST 4PQUHN3JPFGFNF3BB653 | 11/15/2019 |. 11/14/2024 |. . 203,941 (.. 111,470 .. 0 142,713 .(9,058)|. L0 0 001 .
1396248 Russel2000 .. |VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653 | 11/15/2019 |. 11/14/2024 |. . 203,941 .. .. (41,793)].. 0 .(38,450)] .20,062 |. L0 0 001 .
1396255 Russel2000 ... | VA HEDGE .... N/A ...........|Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 01/15/2020 |. 01/14/2025 |.... ... 111,570 0. ..2,310 . UV 0. ...|001 ...
1396256 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 01/15/2020 |. 01/14/2025 |.... ... 111,570 0. .(6,040)(. 0 0. ...|001 ...
1396257 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 01/15/2020 |. 01/14/2025 |.... ... 111,570 0. ..9,834 [. UV 0. ...|001 ...
1396258 S&P500 . VA HEDGE .... N/A ... . |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 01/15/2020 |. 01/14/2025 |.... ... 196,837 0. 0 0. ...|001 ...
1396259 S&P500 . VA HEDGE .... N/A ...........|Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 01/15/2020 |. 01/14/2025 |.... ... 196,837 . 0. UV 0. ...|001 ...
1396260 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index |WMST 4PQUHN3JPFGFNF3BB653  |. 01/15/2020 |. 01/14/2025 |.... ... 196,837 (218,619)] 0. 0 0. .00t ....
1396261 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 02/18/2020 |. 02/14/2025 |.... e 627,011 et ..(25,018) 0. UV 0. 001 ...
1396262 S&P500 . VA HEDGE .... N/A ... . |Equity/Index BATYDEB6GKMZ0031MB27  |. 02/18/2020 |. 02/14/2025 |.... L 827,011 e ..361,130 0. 0 0. 001 ....
1396263 S&P500 ........ |VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 02/18/2020 |. 02/14/2025 |. .627,011.. (176,322)|.. 0 . (192,970)|. L0 0 001 .
1396273 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index VF1AUTO90CSISY70ES68  |. 03/15/2023 |. 03/16/2026 |. .489,851(.. ..(65,484)].. 0 .19,232 |. L0 0 001 .
1396274 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index VF1AUTO90CSII5Y70E568  |. 03/15/2023 |. 03/16/2026 |. .489,851(.. . ..258,548 |.. 0 .336,090 (19,547)). L0 0 001 .
1396275 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index VF1AUTO90CSI5Y70E568  |. 03/15/2023 |. 03/16/2026 |.... eeeen.. 489,851 ...l ..(73,387)) 0. ....(90,094)|..........22,609 |. 0 0. ...|001 ...
1396276 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 03/15/2023 |. 03/16/2026 |..........1,460 |........ 2,656,864 (.......... 3113.54 .. (250,211) 0. ....59,560 |. UV 0. ...|001 ...
1396277 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 03/15/2023 |. 03/16/2026 |..........1,460 |........ 2,656,864 (.......... 3891.93 1,201,601 0. ...892,087 |. 0 0. ...|001 ...
1396278 S&P500 ........ VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 03/15/2023 |. 03/16/2026 |.... ..2,656,864 (339,419), 0. UV 0. ...|001 ...
1396279 Russel2000 .. |VA HEDGE .... N/A ... . |Equity/Index VF1AUTO90CSISY70ES68  |. 03/15/2023 |. 03/14/2028 |.... ... 225,965 . 0. . 0 0. ...|001 ...
1396280 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index VF1AUTO90CSII5Y70E568  |. 03/15/2023 |. 03/14/2028 |.... .... 225,965 0. ...199,867 | ... ....199,867 |... UV 0. ...|001 ...
1396281 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index VF1AUTO90CSISY70E568  |. 03/15/2023 |. 03/14/2028 |.... ... 225,965 . 0. ...(43,810)] ... ....(43,810)|... 0 0. ...|001 ...
1396282 S&P500 . VA HEDGE .... N/A ... . |Equity/Index MP6152YZBEU3UXPYFY54  |. 03/15/2023 |. 03/14/2028 |.... .... 823,109 (112,159) 0. ...(31,174)] ... ....(31,174)|... UV 0. {00t ...
1396283 S&P500 . VA HEDGE . N/A . Equi ty/Index MP6152YZBEU3UXPYFY54  |. 03/15/2023 |. 03/14/2028 |. . 823,109 .. ..468,820 |.. 0 ...968,684 .968,684 L0 0 001 .
1396284 S&P500 . . | VA HEDGE . N/A . Equi ty/Index MP6152YZBEU3UXPYFY54  |. 03/15/2023 |. 03/14/2028 |. . 823,109 .. 0 . (318,413) (318,413) . (161,561)[. L0 0 001 .
1415509 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index 1YDOJBGJWYOTBXKCSX06  |. 04/17/2023 |. 04/14/2026 |. . 229,435 .. . 0 ...(33,665) .(33,665)) ..9,509 |. L0 0 001 .
1415510 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index 1YDOJBGJWYITBXKCSX06  |. 04/17/2023 |. 04/14/2026 |.... e 229,435 ...l 1442.27 |.. 0. ....(10,685)|... ..9,701 |. UV 0. ...|001 ...
1415511 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index 1YDOJBGJWYITBXKCSX06  |. 04/17/2023 |. 04/14/2026 |.... 0n 229,435 ). 1802.84 |.. 0. ....145,869 |.......... (9,589)]. 0 0. ...|001 ...
1415515 S&P500 ........ VA HEDGE .... N/A ........... |Equity/Index 1YDOJBGJWYITBXKCSX06  |. 04/17/2023 |. 04/14/2026 |.... ... 839,638 .......... 3321.06 |.. 0. e (17,222)).......... 24,836 |. UV 0. ...|001 ...
1415516 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index 1YDOJBGJWYITBXKCSX06  |. 04/17/2023 |. 04/14/2026 |.... ... 839,638 .......... 4151.32|.. 0. ... 168,087 0 0. ...|001 ...
1415517 S&P500 ........ | VA HEDGE .... N/A ........... |Equity/Index 1YDOJBGJWYITBXKCSX06  |. 04/17/2023 |. 04/14/2026 |.... ... 839,638 .......... 5603.87 |.. 0. . (271,913)|....... (159,459)|. UV 0. ...|001 ...
1415527 Russel2000 .. |VA HEDGE .... N/A ... . |Equity/Index BATYDEB6GKMZ0031MB27  |. 04/17/2023 |. 04/18/2028 |.... 290,012, 1442.27 |.. 0. ... (28,880)|..........10,700 |. 0 0. ...|001 ...
1415528 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZO031MB27  |. 04/17/2023 |. 04/18/2028 |.... ..290,012].......... 1802.84 |......... 0. ....243,860 |.......... (6,552)]. UV 0. ...|001 ...
1415529 Russel2000 ... | VA HEDGE .... N/A ... . |Equity/Index BATYDEB6GKMZ0031MB27 | 04/17/2023 |. 04/18/2028 |.............425|.......... 290,012}.......... 2992.71].........(26,657)| 0. ... (42,001))... ..9,553 [. 0 0. .00t ....
1415540 S&P500 . VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 04/17/2023 |. 04/18/2028 |. . 1,368,851].. ..3321.06 (202,217)).. 0 .(64,094)) .60,672 |. L0 0 001 .
1415541 S&P500 . VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 04/17/2023 |. 04/18/2028 |. . 1,368,851].. .. 712,656 |.. 0 . 1,478,196 452,946 |. L0 0 001 .
1415542 S&P500 . VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 04/17/2023 |. 04/18/2028 |. . 1,368,851].. ..(80,235)].. 0 .. (855,611) . (202,390)[. L0 0 001 .
1424922 S&P500 . VA HEDGE . N/A . Equi ty/Index 1YDOJBGJWYOTBXKCSX06  |. 05/16/2023 |. 05/14/2026 |. . 608,507 |.. ..(66,639)].. 0 (12,670)| .17,808 |. L0 0 ...|001 .
1424923 S&P500 . VA HEDGE . N/A . Equi ty/Index 1YDOJBGJWYITBXKCSX06  |. 05/16/2023 |. 05/14/2026 |. . 608,507 |.. ..231,107 |.. 0 .572,651 197,971 |. L0 0 ...|001 .
1424924 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index 1YDOJBGJWYITBXKCSX06  |. 05/16/2023 |. 05/14/2026 |.... .... 608,507 ..(66,364)) 0. .. (285,506)|....... (144,527)|. 0 0. ...|001 ...
1424970 S&P500 . VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 05/16/2023 |. 05/15/2028 |.... .... 876,001 (135,195) 0. ....(40,664)|..........38, 113 |. UV 0. ...|001 ...
1424971 S&P500 . VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 05/16/2023 |. 05/15/2028 |.... .... 876,001 .. 443,629 0. ....965,426 |.........291,907 |. 0 0. ...|001 ...
1424972 S&P500 ........ VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 05/16/2023 |. 05/15/2028 |.... .... 876,001 . 0. .. (362,344) UV 0. ...|001 ...
1435544 Russel2000 ... |VA HEDGE .... N/A ... . |Equity/Index [WMST 4PQUHN3JPFGFNF3BB653  |. 06/15/2023 |. 06/14/2028 |.... L 213,879 15611.43 |.. 0. ... (25,239) 0 0. ...|001 ...
1435545 Russel2000 ... |VA HEDGE .... N/A ... . |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 06/15/2023 |. 06/14/2028 |.... ... 213,879 1889.28 |.. 0. ....166,645 |... UV 0. {00t ...
1435546 Russel2000 ... | VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653  |. 06/15/2023 |. 06/14/2028 |. . 213,879 .. ..2816.92 0 .(45,388)) L0 0 001 .
1435547 S&P500 . VA HEDGE . N/A . Equity/Index |WNMST 4PQUHN3JPFGFNF3BB653  |. 06/15/2023 |. 06/14/2028 |. . 1,307,800 .. ..3540.67 . (71,851)].. 0 (77,207)) L0 0 001 .
1435548 S&P500 . VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653  |. 06/15/2023 |. 06/14/2028 |. . 1,307,800.. .. 4425.84 ..520,469 |.. 0 .1,290,365 L0 0 001 .
1435549 S&P500 . VA HEDGE . N/A . Equity/Index |WNMST 4PQUHN3JPFGFNF3BB653  |. 06/15/2023 |. 06/14/2028 |. . 1,307,800 .. ..6373.21 . (71,851)].. 0 . (483,638), .. (483,638) L0 0 001 .
1435550 S&P500 . VA HEDGE .... N/A ... . |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653 ). 06/15/2023 |. 06/15/2026 |............ 356 |.......... 648,143 3540.67 |.........(35,609)] L0 O (18,061)]... ... (18,061) . 0]... 0. oo ...
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1435551 S&P500 . VA HEDGE . N/A . Equi ty/Index 4PQUHN3JPFGFNF3BB653  |. 06/15/2023 |. 06/15/2026 |. . 648,143 (.. ..195,108 |.. 0 ...523,646 .523,646 198,069 |. L0 0 4,542 001 .
1435552 S&P500 . . | VA HEDGE . N/A . Equi ty/Index 4PQUHN3JPFGFNF3BB653  |. 06/15/2023 |. 06/15/2026 |. . 648,143 .. ..(35,609)].. 0 . (244,453) (244 ,453), . (134,967)|. L0 0 4,542 001 .
1435670 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index 1YDOJBGJWYITBXKCSX06  |. 06/15/2023 |. 06/15/2026 |. . 217,853 .. ..(29,004)].. 0 .(13,649)] 10,130 |. L0 0 1,527 001 .
1435671 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index 1YDOJBGJWYITBXKCSX06  |. 06/15/2023 |. 06/15/2026 |. . 217,853 .. L 115,173 .. 0 124,452 .(9,192). L0 0 1,527 001 .
1435672 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index . 1YDOJBGJWYITBXKCSX06 . 06/15/2023 |. 06/15/2026 |.... .... 217,853 0. ....(37,976)|... UV 0. ..1,527 ...|001 ...
1443897 MXEA ... VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 07/17/2023 |. 07/15/2024 |.... .... 906,571 0. . 0 0. ...|001 ...
1443898 MXEA ... VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 07/17/2023 |. 07/15/2024 |.... .... 906,571 . e 0. .. 170,586 |... UV 0. ...|001 ...
1443899 MXEA ... VA HEDGE .... N/A ... . |Equity/Index BATYDEB6GKMZ0031MB27  |. 07/17/2023 |. 07/15/2024 |.... 906,571 e 2442.86 |.........(41,626)| 0. (750)]... 0 0. ...|001 ...
1443918 S&P500 . VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 07/17/2023 |. 07/14/2028 |.... e T4 3618.23 |.. (109, 181)| 0. een (47,948))..... UV 0. ...|001 ...
1443919 S&P500 . VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 07/17/2023 |. 07/14/2028 |.... P70 T3 F, 4522.79 |.........440,889 0. ....112,663 0 0. .00t ....
1443920 S&P500 . VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 07/17/2023 |. 07/14/2028 |.... T4 4 (163,248) 0. UV 0. 001 ...
1443936 S&P500 . VA HEDGE .... N/A ... . |Equity/Index [GSFM ... VF1AUTO90CSISY70ES68  |. 07/17/2023 |. 07/15/2024 |.... .. (548,569) 0. 0 0. 001 ....
1443937 S&P500 . VA HEDGE . N/A . Equity/Index | GSFM VF1AUTO90CSI5Y70E568  |. 07/17/2023 |. 07/15/2024 |. 1,930,243 |.. 0 L0 0 001 .
1443938 S&P500 . VA HEDGE . N/A . Equity/Index | GSFM VF1AUTO90CSISY70ES68 | 07/17/2023 |. 07/15/2024 |. . (623,640)|.. 0 L0 0 001 .
1443952 S&P500 . VA HEDGE . N/A . Equity/Index | GSFM VF1AUTO90CSI5Y70E568 | 07/17/2023 |. 07/14/2026 |. .308,674/.. . ..(30,378)].. 0 L0 0 001 .
1443953 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index [GSFM ... VF1AUTO90CSISY70ES68  |. 07/17/2023 |. 07/14/2026 |.... ... 308,674 ).......... 4522.79 |.........134,501 0. 0 0. ...|001 ...
1443954 SEP500 ........ VA HEDGE .... N/A ........... |Equity/Index |GSFM VF1AUTO90CSII5Y70E568  |. 07/17/2023 |. 07/14/2026 |.... ... 308,674 |.......... 5384.83 |.........(56,999)] 0. UV 0. ...|001 ...
1443992 Russel2000 ... |VA HEDGE .... N/A ........... |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 07/17/2023 |. 07/15/2024 |.... e 1,619,947 Lol 1756.14 |.. (154,259), 0. 0 0. ...|001 ...
1443993 Russel2000 ... |VA HEDGE .... N/A ...........|Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 07/17/2023 |. 07/15/2024 |..........2,373 [........ 1,619,9471.......... 1951.27 |.........456,386 0. UV 0. ...|001 ...
1443994 Russel2000 ... |VA HEDGE .... N/A ... . |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 07/17/2023 |. 07/15/2024 |..........2,373 [........ 1,619,9471.......... 2223.76 |.. (148,145) 0. 0 0. ...|001 ...
1451147 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 08/15/2023 |. 08/14/2024 |..........3,528 |........ 2,408,364 |.......... 1706.18 |.. (246,689) 0. 102,776 |. UV 0. 4321 ...|001 ...
1451148 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 08/15/2023 |. 08/14/2024 |..........3,528 |........ 2,408,364 |.......... 1895.76 |.........691,642 0. (250,885)(. 0 0. .. 4,321 ...|001 ...
1451149 Russel2000 .. |VA HEDGE .... N/A ... . |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 08/15/2023 |. 08/14/2024 |..........3,528 |........ 2,408,364 2156.33 |....... (245,150 0. ...257,043 |. UV 0. 4,321 {00t ...
1451162 MXEA ... VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 08/15/2023 |. 08/14/2024 |. . 1,068,09|.. .. 1894.45 . (80,184)].. 0 .26,260 |. L0 0 1,916 001 .
1451163 MXEA VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 08/15/2023 |. 08/14/2024 |. . 1,068,095 |.. ..2104.94 ..230,042 |.. 0 .34,776 |. L0 0 1,916 001 .
1451164 MXEA VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 08/15/2023 |. 08/14/2024 |. . 1,068,09|.. .. 2359.64 . (62,817)].. 0 L0 0 1,916 001 .
1451201 S&P500 . VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 08/15/2023 |. 08/14/2024 |..........7,974 |...... 14,514 573 |.......... 3994.07 |....... (979,568)| 0. UV 0. .26,042 ...|001 ...
1451202 S&P500 . VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 08/15/2023 |. 08/14/2024 |..........7,974 |...... 14,514,573 |.......... 4437.86 |...... 3,216,505 L0 0., 8,410,085 [ e [ 8,410,035 0 0. 6,042 ...|001 ...
1451203 S&P500 . VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 08/15/2023 |. 08/14/2024 |..........7,974 |...... 14,514 573 |.......... 4892.74 0 0] (4,842,768)] e e (4,842,768)| UV 0. 6,042 ...|001 ...
1451219 S&P500 . VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 08/15/2023 |. 08/14/2028 |.... Ll TT4762). 3550.29 |.. 0. ....(48,264)|... 0 0. ... 7,874 ...|001 ...
1451220 S&P500 . VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 08/15/2023 |. 08/14/2028 |.... e TT4762)... 4437.86 |.. 0. UV 0. ... 7,874 ...|001 ...
1451221 S&P500 . VA HEDGE .... N/A ... . |Equity/Index BATYDEB6GKMZ0031MB27  |. 08/15/2023 |. 08/14/2028 |.... Ll TT4762). 5782.53 |.. 0. 0 0. ... 7,874 ...|001 ...
1451234 S&P500 . VA HEDGE .... N/A ...........|Equity/Index [JPCH . 7HBGLXDRUGQFUS7RNES7  |. 08/15/2023 |. 08/14/2026 |.... e 287727 e 3550.29 |.. 0. UV 0. ...1,807 ...|001 ...
1451235 S&P500 . VA HEDGE .... N/A ... . |Equity/Index [JPCH ... 7HBGLXDRUGQFUSRNES7  |. 08/15/2023 |. 08/14/2026 |.... 7727 4437.86 |.. 0. 0 0. ..1,807 .00t ....
1451236 S&P500 . VA HEDGE . N/A . Equity/Index |JPCH . 7HBGLXDRUGQFUS7RNES7  |. 08/15/2023 |. 08/14/2026 |. L 247,727 .. ..5250.88 0 L0 0 1,807 001 .
1461220 S&P500 . VA HEDGE . N/A . Equity/Index |WFC KB1H1DSPRFMYMCUFXTO9  |. 09/15/2023 |. 09/16/2024 |. ..9,392,987].. 0 .(17,5%)| L0 0 ..21,987 001 .
1461221 S&P500 . VA HEDGE . N/A . Equity/Index |WFC KB1H1DSPRFMYMCUFXTO9  |. 09/15/2023 |. 09/16/2024 |. ..9,392,987].. 0 . 5,489,875 L0 0 ..21,987 001 .
1461222 S&P500 . VA HEDGE . N/A . Equity/Index |WFC KB1H1DSPRFMYMCUFXTO9  |. 09/15/2023 |. 09/16/2024 |. ..9,392,987].. 0 (3,453,886)| L0 0 ..21,987 ...|001 .
1461232 MXEA VA HEDGE . N/A . Equity/Index |WFC KB1H1DSPRFMYMCUFXTO9  |. 09/15/2023 |. 09/16/2024 |. ..1,062,043|.. 0 L0 0 2,486 ...|001 .
1461233 MXEA ... VA HEDGE .... N/A ........... |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 09/15/2023 |. 09/16/2024 |..........1,377 |........ 1,062,043 0. 0 0. ... 2,486 ...|001 ...
1461234 MXEA .......... VA HEDGE .... N/A ...........|Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 09/15/2023 |. 09/16/2024 |..........1,377 |........ 1,062,043 0. UV 0. ...2,486 ...|001 ...
1461259 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [JPCH . 7HBGLXDRUGQFUS7RNES7  |. 09/15/2023 |. 09/16/2024 |..........2,699 [....... 1,842,187 0. 0 0. ... 4,312 ...|001 ...
1461260 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [JPCH ... 7HBGLXDRUGQFUS7RNES7  |. 09/15/2023 |. 09/16/2024 |..........2,699 [....... 1,842,187 0. UV 0. ... 4,312 ...|001 ...
1461261 Russel2000 .. |VA HEDGE .... N/A ... . |Equity/Index [JPCH ... 7HBGLXDRUGQFUS7RNES7  |. 09/15/2023 |. 09/16/2024 |..........2,699 [....... 1,842,187 . 0. 0 0. ... 4,312 ...|001 ...
1461292 S&P500 . VA HEDGE .... N/A ... . |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 09/15/2023 |. 09/14/2026 |.... ... 256,031 3560.26 |........ (14,066)] 0. UV 0. .. 1,905 {00t ...
1461293 S&P500 . VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653  |. 09/15/2023 |. 09/14/2026 |. . 256,031.. .. 4450.32 61,042 |.. 0 L0 0 1,905 001 .
1461294 S&P500 . VA HEDGE . N/A . Equity/Index |WNMST 4PQUHN3JPFGFNF3BB653  |. 09/15/2023 |. 09/14/2026 |. . 256,031|.. ..5197.97 . (14,086).. 0 . (133,865) L0 0 1,905 001 .
1461356 S&P500 . VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653  |. 09/15/2023 |. 09/14/2028 |. . 819,627 .. ..3560.26 ..(45,031)].. 0 ...(52,658) L0 0 8,415 001 .
1461357 S&P500 . VA HEDGE . N/A . Equity/Index |WNMST 4PQUHN3JPFGFNF3BB653  |. 09/15/2023 |. 09/14/2028 |. .819,627|.. .. 4450.32 ..233,507 |.. 0 819,654 L0 0 8,415 001 .
1461358 S&P500 ... VA HEDGE .... N/A ... . |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 09/15/2023 |. 09/14/2028 |.... .. 819,627 5611.85|.........(45,031) 0. (500,859)] ... . 0]... 0. ..8,415 oo ...
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Cumulative
Prior Current
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of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
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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 (b)
1471218 S&P500 . VA HEDGE . N/A . Equity/Index |BPA ROMUWSFPUBMPROBKSP83 | 10/17/2023 |. 10/16/2028 |. .863,631|.. (106,510)f.. (53,892) .(53,8%2), L0 0 8,959 001 .
1471219 S&P500 . VA HEDGE . N/A . Equity/Index |BPA ROMUWSFPUBMPROBKSP83  |. 10/17/2023 |. 10/16/2028 |. .863,631].. ..536,242 |.. ...895,215 .895,215 L0 0 8,959 001 .
1471220 S&P500 . VA HEDGE . N/A . Equity/Index |BPA ROMUWSFPUBMPROBKSP83 | 10/17/2023 |. 10/16/2028 |. .863,631|.. (292,492)|.. . (586,087), .. (586,087) L0 0 8,959 001 .
1471245 S&P500 . VA HEDGE . N/A . Equity/Index | GSFM VF1AUTO90CSISY70ES68 | 10/17/2023 |. 10/14/2024 |. ,480,2611.. (789,722)|.. ...(33,576) .(33,576)) L0 0 .. 31,224 001 .
1471246 S&P500 . VA HEDGE .... N/A ...........|Equity/Index [GSFM ... VF1AUTO90CSI5Y70E568  |. 10/17/2023 |. 10/14/2024 |.... ,480,261 . 2,564,831 7,294,002 |...covvnnns feunnnn 7,294,002 |... UV 0. ...|001 ...
1471247 S&P500 . VA HEDGE .... N/A ........... |Equity/Index [GSFM ... VF1AUTO90CSISY70E568 | 10/17/2023 |. 10/14/2024 |.... ,480,261 (1,125,250, 0 0. ...|001 ...
1471269 MXEA ... VA HEDGE .... N/A ...........|Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 10/17/2023 |. 10/14/2024 |.... 883,138 ....(66,389) UV 0. ...|001 ...
1471270 MXEA ... VA HEDGE .... N/A ... . |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 10/17/2023 |. 10/14/2024 |.... .... 883,138 ..188, 441 . . 0 0. ...|001 ...
1471271 MXEA .......... |VA HEDGE .... N/A ...........|Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 10/17/2023 |. 10/14/2024 |.... .... 883,138 . e (87,534 O | O (146,132)| ... .. (146,132)|... UV 0. ...|001 ...
1471281 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 10/17/2023 |. 10/16/2028 |.... 0 220,301 | 1412.84 |.........(33,944) ...(22,600)] ... ....(22,600))... 0 0. .00t ....
1471282 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 10/17/2023 |. 10/16/2028 |.... e 220,301 e 1766.05 |......... 153,034 eeennn.n201,775 ....201,775 |... UV 0. 001 ...
1471283 Russel2000 .. |VA HEDGE .... N/A ... . |Equity/Index BATYDEB6GKMZ0031MB27  |. 10/17/2023 |. 10/16/2028 |.... 220,301 225347 ..vvve (81,390 O e O s (117,989) .. (117,989)|... 0 0. 001 ....
1471327 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 10/17/2023 |. 10/14/2024 |. .1,592,349|.. .. 1589.44 (143,788)|.. . (9,99%), .. (9,994)) L0 0 001 .
1471328 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 10/17/2023 |. 10/14/2024 |. .1,592,349|.. 1766.05 . ... 122,737 122,737 L0 0 001 .
1471329 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 10/17/2023 |. 10/14/2024 |. 1,592,349 |.. ..1979.74 . (311,058) .. (311,058) 164,129 |. L0 0 001 .
1480514 MXEA .......... VA HEDGE .... N/A ........... |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 11/15/2023 |. 11/14/2024 |.... ,001,006 |.......... 1879.211.. ....29,212|. 0 0. ...|001 ...
1480515 MXEA ... VA HEDGE .... N/A ...........|Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO09  |. 11/15/2023 |. 11/14/2024 |.... ,001,006 |.......... 2088.01 |.. ....35,247 |. UV 0. ...|001 ...
1480516 MXEA .......... |VA HEDGE .... N/A ........... |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 11/15/2023 |. 11/14/2024 |.... ,001,006 |.......... 2261.84 |.. ....(1,809)]. 0 0. ...|001 ...
1480528 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 11/15/2023 |. 11/14/2024 |.... ,731,401 16211 .. UV 0. ...|001 ...
1480529 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 11/15/2023 |. 11/14/2024 |.... ,731,401 ..1801.22 .. 0 0. ...|001 ...
1480530 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 11/15/2023 |. 11/14/2024 |.... ,731,401 ...t 1984.15 |...... . . . UV 0. ...|001 ...
1480549 S&P500 ........ VA HEDGE .... N/A ........... |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 11/15/2023 |. 11/14/2024 |.... ,559,920|.......... 4052.59 |....... (678,914))....cevvvrvnnn O | O [ (61,845) ... eeeeen.. (61,845)]... 0 0. ...|001 ...
1480550 S&P500 ... VA HEDGE .... N/A ... . |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 11/15/2023 |. 11/14/2024 |.... ,559,920 4502.88 |...... 2,421,108 |.eeeeeeeeenen 0 e O s 6,695,790 [..ouunveens fornnne 6,695,790 UV 0. {00t ...
1480551 S&P500 . VA HEDGE . N/A . Equity/Index |WFC .. KB1H1DSPRFMYMCUFXTO9  |. 11/15/2023 |. 11/14/2024 |. ,559,920|.. ..4821.68 (1,222,278)f.. ..(4,801,876) (4,801,876)|.....(2,735,115)|. L0 0 001 .
1480597 S&P500 . VA HEDGE . N/A . Equity/Index |WNMST 4PQUHN3JPFGFNF3BB653  |. 11/15/2023 |. 11/16/2026 |. 277,700 .. 3602.3 ..(15,257)|.. (10, 145), .(10, 145)| 12,647 |. L0 0 001 .
1480598 S&P500 . VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653  |. 11/15/2023 |. 11/16/2026 |. .277,700 .. ..4502.88 52,3% |.. ...226,391 .226,391 L0 0 001 .
1480599 S&P500 . VA HEDGE .... N/A ...........|Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 11/15/2023 |. 11/16/2026 |.... < 277,700 ... 5034.22 |.........(15,257) .. (167,683)|... UV 0. ...|001 ...
1490216 MXEA ... VA HEDGE .... N/A ........... |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 12/15/2023 |. 12/16/2024 |.... 1,066,379.......... 1973.68 |........ (78,782) ....(20,484)|... 0 0. ...|001 ...
1490217 MXEA .......... |VA HEDGE .... N/A ...........|Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 12/15/2023 |. 12/16/2024 |.... 1,066,379|.......... 2192.98 |.........223,955 ....262,702 |... UV 0. ...|001 ...
1490218 MXEA .......... VA HEDGE .... N/A ........... |Equity/Index |WMST 4PQUHN3JPFGFNF3BB653  |. 12/15/2023 |. 12/16/2024 |.... .. 2357.67 |.. (105,042) .. (110,449)|... 0 0. ...|001 ...
1490279 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 12/15/2023 |. 12/14/2028 |.... ... 1588.1.........(40,182) ....(31,022)|... UV 0. ...|001 ...
1490280 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 12/15/2023 |. 12/14/2028 |.... . 1985.13 |.........152,547 ....157,152 |... 0 0. ...|001 ...
1490281 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 12/15/2023 |. 12/14/2028 |.... e 21T 2443.69 |.........(86,423) . . ....(91,575)|... UV 0. ...|001 ...
1490307 Russel2000 .. |VA HEDGE .... N/A ... . |Equity/Index [SUNTB 1YDOJBGJWYOTBXKCSX06  |. 12/15/2023 |. 12/16/2024 |..........3,072 |........ 2,097,073 (.......... 1786.61 .. (195,168)| ...(70,283)| ... ....(70,283) 0 0. .00t ....
1490308 Russel2000 .. |VA HEDGE . N/A . Equity/Index |SUNTB .. 1YDOJBGJWYITBXKCSX06 | 12/15/2023 |. 12/16/2024 |. ..2,097,073].. ..1985.13 ..602,583 |.. ...494,662 .494,662 L0 0 001 .
1490309 Russel2000 .. |VA HEDGE . N/A . Equity/Index |SUNTB .. 1YDOJBGJWYOTBXKCSX06  |. 12/15/2023 |. 12/16/2024 |. ..2,007,073].. ..2167.96 (326,661)f.. . (204,262) .. (204,262) L0 0 001 .
1490334 S&P500 . VA HEDGE . N/A . Equity/Index |SUNTB .. 1YDOJBGJWYITBXKCSX06  |. 12/15/2023 |. 12/16/2024 |. 11,761,717 .. ..4247.27 (719,683)|.. . (114,788) .. (114,788) L0 0 001 .
1490335 S&P500 . VA HEDGE . N/A . Equity/Index |SUNTB .. 1YDOJBGJWYOTBXKCSX06  |. 12/15/2023 |. 12/16/2024 |. 11,761,717 .. .2,515,836 |.. 5,675,608 |... .5,675,603 L0 0 ...|001 .
1490336 S&P500 . VA HEDGE . N/A . Equity/Index |SUNTB .. 1YDOJBGJWYITBXKCSX06  |. 12/15/2023 |. 12/16/2024 |. 11,761,717 .. . (1,392,400)f.. ..(4,042,402)] ... (4,042,402) L0 0 ...|001 .
1490352 S&P500 . VA HEDGE .... N/A ........... |Equity/Index [SUNTB 1YDOJBGJWYOTBXKCSX06  |. 12/15/2023 |. 12/14/2028 |............ 635 |........ 1,155,182 ].......... 3775.35 |....... (172,512))e e O e O e, (94,086) ... (94,086 )| 0 0. ...|001 ...
1490353 S&P500 . VA HEDGE .... N/A ........... |Equity/Index [SUNTB 1YDOJBGJWYITBXKCSX06 | 12/15/2023 |. 12/14/2028 |............ 635 |........ 1,155,182 |.......... 4719.19 ... ...897,835 [ O |l O 1,070,930 [..vveevvvnn foeenee 1,070,930 UV 0. ...|001 ...
1490354 S&P500 ........ |VA HEDGE .... N/A ........... |Equity/Index [SUNTB 1YDOJBGJWYOTBXKCSX06  |. 12/15/2023 |. 12/14/2028 |............ 635 |........ 1,155,182 ].......... 5654.53 |.. (398,754).ccevveeeeeeee O e O s (723,389)] ... (723,389) 0 0. ...|001 ...
1496294 Russel2000 ... | VA HEDGE .... N/A ........... |Equity/Index [SUNTB 1YDOJBGJWYITBXKCSX06  |. 01/17/2024 |.01/14/2025 |..........2,626 |........ 1,792,422 |.......... 1721.85 .. ...(53,427)| ... ....(53,427)|... UV 0. ...|001 ...
1496295 Russel2000 ... | VA HEDGE .... N/A ... . |Equity/Index [SUNTB 1YDOJBGJWYITBXKCSX06  |. 01/17/2024 |. 01/14/2025 |.... J19,4221.......... 1913.17 |.. . eeenn...587,205 (... 0 0. ...|001 ...
1496296 Russel2000 .. |VA HEDGE .... N/A ... . |Equity/Index [SUNTB .. . 1YDOJBGJWYITBXKCSX06 |. 01/17/2024 |. 01/14/2025 |.... 1,792,4221.......... 2118.07 [eeeeeeeeneeenn 0 e (243,463)|... 0f...... (260,691)| ... UV 0. {00t ...
1496312 MXEA ... VA HEDGE . N/A . Equity/Index |BBI .. G5GSEF7VJP5170UK5573 | 01/17/2024 |. 01/14/2025 |. . 959,021.. .. 1946.62 .(75,079)] ...(20,290) L0 0 001 .
1496313 MXEA VA HEDGE . N/A . Equity/Index |BBI G5GSEF7VJP5170UK5573 | 01/17/2024 |. 01/14/2025 |. . 959,921.. ..2162.91 .198,59% ...279,528 L0 0 001 .
1496314 MXEA VA HEDGE . N/A . Equity/Index |BBI G5GSEF7VJP5170UK5573 | 01/17/2024 |. 01/14/2025 |. . 959,021.. .. 2359.73 .(78,739)] . (112,942) L0 0 001 .
1496357 S&P500 . VA HEDGE . N/A . Equity/Index |BPA ROMUWSFPUBMPROBKSP83 | 01/17/2024 |. 01/14/2025 |. ..9,554,360 |.. .. 4739.21 ......2,091,407 4,642,225 L0 0 001 .
1496358 S&P500 . VA HEDGE .... N/A ... . |Equity/Index [BPA .. ROMUWSFPUBMPROBKSP83  |. 01/17/2024 |. 01/14/2025 |..........5,249|........ 9,554,360 5072.85 .. ... (1,100,807))........cccee.. 0. (3,119,559)] ... . 0]... 0. oo ...
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1496359 S&P500 . VA HEDGE . N/A . Equi ty/Index ROMUWSFPUBMPROBKSP83 | 01/17/2024 . 01/14/2025 |. ..9,554,360 |.. . (121,461) .. (121,461) L0 0 .. 35,362 001 .
1496390 S&P500 . VA HEDGE . N/A . Equi ty/Index ROMUWSFPUBMPROBKSP83 | 01/17/2024 . 01/14/2027 |. . 205,474 .. .(9,600)] ..(9,600)] L0 0 1,640 001 .
1496391 S&P500 . VA HEDGE . N/A . Equi ty/Index ROMUWSFPUBMPROBKSP83 | 01/17/2024 . 01/14/2027 |. . 205,474 .. 150,912 .150,912 L0 0 1,640 001 .
1496392 S&P500 . VA HEDGE . N/A . Equi ty/Index ROMUWSFPUBMPROBKSP83 | 01/17/2024 . 01/14/2027 |. . 205,474 .. .(94,588)) L0 0 1,640 001 .
1496399 S&P500 . VA HEDGE .... N/A ........... |Equity/Index ROMUWSFPUBMPROBKSP83 | 01/17/2024 |. 01/16/2029 |.... .... 196,165 ... (67,004)|... UV 0. ... 8,497 ...|001 ...
1496400 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 01/17/2024 |. 01/16/2029 |.... ..., 196,165 ....739,603 0 0. ... 8,497 ...|001 ...
1496401 S&P500 ........ | VA HEDGE .... N/A ........... |Equity/Index . ROMUWSFPUBMPROBKSP83 | 01/17/2024 |. 01/16/2029 |.... .... 196,165 .. (422,490) UV 0. ... 8,497 ...|001 ...
1503916 Russel2000 .. |VA HEDGE .... N/A ... . |Equity/Index (BBI .. GSGSEF7VJP5170UK5573 | 02/15/2024 |. 02/14/2025 |..........2,500 [....... 1,706,510 .. (108,577) 0 0. ...6,788 ...|001 ...
1503917 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index (BBI .. G5GSEF7VJP5170UK5573  |. 02/15/2024 |. 02/14/2025 |..........2,500 |....... 1,706,510 ....350,632 |....... (179,200)|. UV 0. ...|001 ...
1503918 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index (BBI .. GSGSEF7VJP5170UK5573 | 02/15/2024 |. 02/14/2025 |..........2,500 [....... 1,706,510 (124,233)]..........134,035 |. 0 0. .00t ....
1504032 S&P500 ........ VA HEDGE .... N/A ........... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 02/15/2024 . 02/16/2027 |..........1,538 |........ 2,799,868 LG94 T UV 0. 001 ...
1504033 S&P500 . VA HEDGE .... N/A ... . |Equity/Index ROMUWSFPUBMPROBKSP83  |. 02/15/2024 . 02/16/2027 |..........1,538 [........ 2,799,868 0 0. 001 ....
1504034 S&P500 ........ |VA HEDGE . N/A . Equi ty/Index ROMUWSFPUBMPROBKSP83  |. 02/15/2024 |. 02/16/2027 |. ..2,799,868 |.. . (367,207)|. L0 0 001 .
1504074 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index 1YDOJBGJWYOTBXKCSX06  |. 02/15/2024 |. 02/16/2027 |. . 485,729 .. L12,914 (. L0 0 001 .
1504075 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index 1YDOJBGJWYITBXKCSX06  |. 02/15/2024 |. 02/16/2027 |. . 485,729 .. . . 243,897 (36,446)). L0 0 001 .
1504076 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index . 1YDOJBGJWYOTBXKCSX06 . 02/15/2024 |. 02/16/2027 |.... ... 485,729 ).......... .. (110,991)|..........29,622 |. 0 0. ...|001 ...
1504138 MXEA ... VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 02/15/2024 |. 02/14/2025 |.... .... 981,707 ....(32,8%)..........37,085 |. UV 0. ...|001 ...
1504139 MXEA ... VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 02/15/2024 |. 02/14/2025 |.... .... 981,707 20229,595 |.......... 23,849 |. 0 0. ...|001 ...
1504140 MXEA ... VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 02/15/2024 |. 02/14/2025 |.... 981,707 .ot ....(91,828)|.......... (5,305)[. UV 0. ...|001 ...
1504237 S&P500 . VA HEDGE .... N/A ... . |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 02/15/2024 |. 02/14/2029 |.... ... 909,405 |.......... . ... (93,141)].........(43,178)]. 0 0. ...|001 ...
1504238 S&P500 . VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 02/15/2024 |. 02/14/2029 |.... .- 909,405]..........5029.78 [...oereeeeenn O e 280,460 |... ....763,541 UV 0. ...|001 ...
1504239 S&P500 . VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 02/15/2024 |. 02/14/2029 |.... veeeen.. 909,405 1..........6339.97 |...oonniei O s (49,963)|... . (416,175) 0 0. ...|001 ...
1504249 S&P500 . VA HEDGE .... N/A ... . |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 02/15/2024 |. 02/14/2025 |..........5,321 [........ 9,684,640 (..........4526.76 |.........cceunn. O [ (604,018)... UV 0. {00t ...
1504250 S&P500 . VA HEDGE . N/A . Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 02/15/2024 |. 02/14/2025 |. ..9,684,640|.. ...... 2,212,416 L0 0 001 .
1504251 S&P500 . VA HEDGE . N/A . Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 02/15/2024 |. 02/14/2025 |. ..9,684,640|.. e 0].....(1,145,683) ..(2,081,101) . (935,418)|. L0 0 001 .
1507612 S&P500 . VA HEDGE . N/A . Equi ty/Index ES70DZWZ7FF32TWEFA76 | 12/17/2019 |. 12/16/2024 |. ..1,505,720|.. . ..(45,492)].. .0 ... (1,727)) .43,765 |. L0 0 001 .
1507613 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index ES70DZWZ7FF32TWEFA7E | 12/17/2019 |. 12/16/2024 |............ 827 |........ 1,505,720 ..962,5% 0. 1,932,700 |... ...970,104 |. UV 0. ...|001 ...
1507614 S&P500 ........ | VA HEDGE .... N/A ........... |Equity/Index ES70DZWZ7FF32TWEFA7E | 12/17/2019 |. 12/16/2024 |............ 827 |........ 1,505,720 (422,007) 0. 0 0. ...|001 ...
1507710 S&P500 ........ | VA HEDGE .... N/A ........... |Equity/Index E570DZWZ7FF32TWEFA76 | 03/17/2020 |. 03/14/2025 |............ 729 |[........ 1,327,055 ..(23,292) 0. (857)| UV 0. ...|001 ...
1507711 S&P500 ........ VA HEDGE .... N/A ........... |Equity/Index ES70DZWZ7FF32TWEFA76 | 03/17/2020 |. 03/14/2025 |.... ..1,327,055 1,261,541 0. 0 0. ...|001 ...
1507712 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index E570DZWZ7FF32TWEFA76 | 03/17/2020 |. 03/14/2025 |.... ... 239,960 ..269,759 0. UV 0. ...|001 ...
1507713 S&P500 ........ VA HEDGE .... N/A ... . |Equity/Index ES70DZWZ7FF32TWEFA76 | 03/17/2020 |. 03/14/2025 |.... ..1,327,055 (581,153) 0. 0 0. ...|001 ...
1507714 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index E570DZWZ7FF32TWEFA76 | 03/17/2020 |. 03/14/2025 |.... ... 239,960 veveennn.(6,110)] 0. . (483)| UV 0. ...|001 ...
1507715 Russel2000 .. |VA HEDGE .... N/A ... . |Equity/Index ES70DZWZ7FF32TWEFA76 | 03/17/2020 |. 03/14/2025 |.... ... 239,960 1586.84 |.. (140,776)| 0. 0f...... (181,402)| ... .. (181,402)|... 0 0. .00t ....
1507819 S&P500 . VA HEDGE . N/A . Equi ty/Index E570DZWZ7FF32TWEFA76 | 10/15/2020 |. 10/14/2025 |. . 863,224 .. ..2786.67 0 ... (7,359) .. (7,359)] L0 0 001 .
1507820 S&P500 . VA HEDGE . N/A . Equi ty/Index ES70DZWZ7FF32TWEFA76 | 10/15/2020 |. 10/14/2025 |. . 863,224 .. .. 3483.34 0 1,031,512 1,031,512 L0 0 001 .
1507821 S&P500 . VA HEDGE . N/A . Equi ty/Index E570DZWZ7FF32TWEFA76 | 10/15/2020 |. 10/14/2025 |. . 863,224 .. ..4604.63 0 . (565,303), .. (565,303) . (386,833)[. L0 0 001 .
1507825 S&P500 . VA HEDGE . N/A . Equi ty/Index ES70DZWZ7FF32TWEFA76 | 11/17/2020 |. 11/14/2025 |. ..1,248,561.. .2887.62 0 (12,801)) NARVEEN L0 0 ...|001 .
1507829 S&P500 . VA HEDGE . N/A . Equi ty/Index E570DZWZ7FF32TWEFA76 | 11/17/2020 |. 11/14/2025 |. ..1,248,561].. .. 3609.53 . 0 1,421,342 761,455 |. L0 0 ...|001 .
1507831 S&P500 ........ | VA HEDGE .... N/A ........... |Equity/Index ES70DZWZ7FF32TWEFA76 | 11/17/2020 |. 11/14/2025 |............ 686 |........ 1,248,561 4680.12 |.. (242,542), 0. (788,304)f....... (545,762)|. 0 0. ...|001 ...
1507871 S&P500 ........ | VA HEDGE .... N/A ........... |Equity/Index E570DZWZ7FF32TWEFA76 | 01/15/2021 |. 01/14/2026 |............ 670 |........ 1,219,156 ...3014.6.........(98,845) 0. ....82,721 . UV 0. ...|001 ...
1507872 S&P500 ... VA HEDGE .... N/A ........... |Equity/Index ES70DZWZ7FF32TWEFA76 | 01/15/2021 |. 01/14/2026 |............ 670 [........ 1,219,156 ..3768.25 |.........587,906 0. ...721,892 | 0 0. ...|001 ...
1507873 S&P500 ........ | VA HEDGE .... N/A ........... |Equity/Index E570DZWZ7FF32TWEFA76 | 01/15/2021 |. 01/14/2026 |.... 1,219,156 |.......... 4800.75 |.. (216,442) 0. UV 0. ...|001 ...
1507887 S&P500 ........ | VA HEDGE .... N/A ... . |Equity/Index ES70DZWZ7FF32TWEFA76 | 02/17/2021 |. 02/17/2026 |.... ....809,303].......... 3145.06 |.........(77,125)| 0. . . 0 0. ...|001 ...
1507888 S&P500 ........ | VA HEDGE .... N/A ... . |Equity/Index E570DZWZ7FF32TWEFA76 | 02/17/2021 |. 02/17/2026 |.... ... 809,303 3931.33|.........351,036 0. [V 812,482 ... ....812,482|......... 461,446 |. UV 0. {00t ...
1507890 S&P500 . VA HEDGE . N/A . Equi ty/Index ES70DZWZ7FF32TWEFA76 | 02/17/2021 |. 02/17/2026 |. . 809,308 .. ..5068.66 (104,152)|.. .0 . (405,352) (405,352), . (301,200)[. L0 0 001 .
1513206 MXEA VA HEDGE . N/A . Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 03/15/2024 |. 03/14/2025 |. . 1,085,746 |.. ..2092.61 .(66,422)] (55,448) .(55,448), 10,974 |. L0 0 001 .
1513207 MXEA VA HEDGE . N/A . Equi ty/Index KB1H1DSPRFMYMCUFXTO09  |. 03/15/2024 |. 03/14/2025 |. . 1,085,746 |.. .. 2325.12 .235,551 .. 188,766 188,766 (46,784). L0 0 001 .
1513208 MXEA VA HEDGE . N/A . Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 03/15/2024 |. 03/14/2025 |. . 1,085,746 |.. ..2511.13 (109,808)| .. (67,673) (67,673)| 42,135 |. L0 0 001 .
1513236 S&P500 . VA HEDGE .... N/A ... . |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/14/2029 |............ 405 .......... 737,016 4093.67 |...oovveeeenn O fniniins (40,492).... (80,666)|... ... (80,666).........(40, 174)[. . 0]... 0. oo ...
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1513237 S&P500 . VA HEDGE . N/A . Equity/Index |WNMST 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/14/2029 |. 737,016 (.. .247,407 ...603,519 .603,519 L0 0 001 .
1513238 S&P500 . VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/14/2029 |. 737,016 (.. . (312,726) L0 0 001 .
1513257 S&P500 . VA HEDGE . N/A . Equity/Index |WFC .. KB1H1DSPRFMYMCUFXTO9  |. 03/15/2024 |. 03/14/2025 |. 11,144,860 |.. . (317,647) L0 0 001 .
1513258 S&P500 . VA HEDGE . N/A . Equity/Index |WFC KB1H1DSPRFMYMCUFXTO09  |. 03/15/2024 |. 03/14/2025 |. ,144,860 |.. 3,762,624 L0 0 001 .
1513259 S&P500 ........ |VA HEDGE .... N/A ........... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 03/15/2024 |. 03/14/2025 |.... , 144,860 |........... 5486.9 [.......ceeuuin 0] (1,386,440)....cceveeee e O o (2,093,085)| ... UV 0. ...|001 ...
1513281 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 03/15/2024 |. 03/14/2025 |..........2,770 |........ ,890,393 . (122,238)] ... .. (122,238) 0 0. ...|001 ...
1513282 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index BATYDEB6GKMZ0031MB27  |. 03/15/2024 |. 03/14/2025 |..........2,770 |........ ,890,393..........2039.32 |...eueeeeeennn. 0| 569,657 e O e 453,280 |... ....453,280 UV 0. ...|001 ...
1513283 Russel2000 .. |VA HEDGE .... N/A ... . |Equity/Index BATYDEB6GKMZ0031MB27  |. 03/15/2024 |. 03/14/2025 |.... ..1,890,393 ceverennneennns 0 foeinnl (286,524)).0nniinii O (184,689)| ... .. (184,689)|... 0 0. ...|001 ...
1513311 S&P500 ........ VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/15/2027 |.... ....189,945)......... 4093.67 |.eevveneeeeennn O et (10,436)) e O e (12,407) ... ....(12,407)|... UV 0. ...|001 ...
1513312 S&P500 . VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/15/2027 |.... ....189,945).......... 5117.09 |.. ... 115,597 |... 0 0. .00t ....
1513313 S&P500 . VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/15/2027 |.... ....189,945)......... 5946.06 |.. ... (63,886)|... UV 0. 001 ...
1524264 MXEA ... VA HEDGE .... N/A ... . |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 04/16/2024 |. 04/14/2025 |.... .... 953,223 ... 2019.3 .. ....(40,416)|... 0 0. 001 ....
1524265 MXEA VA HEDGE . N/A . Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 04/16/2024 |. 04/14/2025 |. . 953,228 .. .. 2243.67 ...241,018 .241,018 L0 0 001 .
1524266 MXEA VA HEDGE . N/A . Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 04/16/2024 |. 04/14/2025 |. . 953,223 (.. . 2432.92 . (105,240) .. (105,240) L0 0 001 .
1524309 S&P500 . VA HEDGE . N/A . Equi ty/Index 1YDOJBGJWYITBXKCSX06  |. 04/16/2024 |. 04/14/2025 |. 12,126,448 .. ..4546.27 . (366,031) .. (366,031) L0 0 001 .
1524310 S&P500 ........ |VA HEDGE .... N/A ........... |Equity/Index 1YDOJBGJWYITBXKCSX06  |. 04/16/2024 |. 04/14/2025 |.... 12,126,448 |.......... 5051.41 |...evveeeennnnn 0. 3,092,805 |.oeveeeveennn O | 4,630,260 [..ooueeenns fonnnns 4,630,260 |...... 1,537,455 |. 0 0. ...|001 ...
1524311 S&P500 ........ VA HEDGE .... N/A ........... |Equity/Index . 1YDOJBGJWYITBXKCSX06 . 04/16/2024 |. 04/14/2025 |.... 12,126,448|.......... 5444.41.....ccoeveeeei 0] (1,600,584)....ccovvnneeeen 0] (2,670,043)] ... | (2,670,043)| UV 0. ...|001 ...
1524330 Russel2000 ... |VA HEDGE .... N/A ........... |Equity/Index 7HBGLXDRUGQFUSTRNES7  |. 04/16/2024 |. 04/14/2025 |..........2,867 |........ ,956,99%.......... 1770.73 |.. (108,579)| 0 0. ...|001 ...
1524331 Russel2000 ... | VA HEDGE .... N/A ........... |Equity/Index 7HBGLXDRUGQFUS7RNES7  |. 04/16/2024 |. 04/14/2025 |..........2,867 |........ ,956,99.......... 1967.48 |.. ....630,823 |... UV 0. ...|001 ...
1524332 Russel2000 ... | VA HEDGE .... N/A ... . |Equity/Index 7HBGLXDRUGQFUSRNES7  |. 04/16/2024 |. 04/14/2025 |..........2,867 |........ ,956,99%.......... 2191.57 |.. .. (287,256)|... 0 0. ...|001 ...
1524336 Russel2000 ... | VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 04/16/2024 |. 04/16/2029 |.... ver. 265,050 |.......... 1573.98 |.. ....(39,446)|... UV 0. ...|001 ...
1524337 Russel2000 ... | VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 04/16/2024 |. 04/16/2029 |.... 200 265,050 ... 1967.48 |.. ....208,585 |... 0 0. ...|001 ...
1524338 Russel2000 ... | VA HEDGE .... N/A ... . |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 04/16/2024 |. 04/16/2029 |.... ... 265,050 2561.65 |.. (106,069)|... UV 0. {00t ...
1524390 S&P500 . VA HEDGE . N/A . Equi ty/Index 4PQUHN3JPFGFNF3BB653  |. 04/16/2024 |. 04/16/2029 |. 1,396,268 .. .. 4041.13 . (149,409) .. (149,409) L0 0 001 .
1524391 S&P500 . VA HEDGE . N/A . Equi ty/Index 4PQUHN3JPFGFNF3BB653  |. 04/16/2024 |. 04/16/2029 |. 1,396,268 |.. ..5051.41 1,185,628 1,185,628 L0 0 001 .
1524392 S&P500 . . | VA HEDGE . N/A . Equi ty/Index 4PQUHN3JPFGFNF3BB653  |. 04/16/2024 |. 04/16/2029 |. . ..1,396,268 |.. ..6352.15 . (661,225) .. (661,225) L0 0 001 .
1532371 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index 7HBGLXDRUGQFUS7RNES7  |. 05/15/2024 |. 05/14/2025 |..........2,313 [....... 578,712 e 1898.51 |.. (155,296) UV 0. ...|001 ...
1532372 Russel2000 ... | VA HEDGE .... N/A ........... |Equity/Index 7HBGLXDRUGQFUSTRNES7  |. 05/15/2024 |. 05/14/2025 |..........2,313 [....... 578,712 e 2109.46 |.. ....343,101 0 0. ...|001 ...
1532373 Russel2000 ... | VA HEDGE .... N/A ........... |Equity/Index 7HBGLXDRUGQFUS7RNES7  |. 05/15/2024 |. 05/14/2025 |..........2,313 [....... 578,712 e 2319.14 .. .0 .. (152,953) UV 0. ...|001 ...
1532414 MXEA ... VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 05/15/2024 |. 05/14/2025 |.... .... 918,581 ... 2139.3 .. ....(63,590)|... 0 0. ...|001 ...
1532415 MXEA ... VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 05/15/2024 |. 05/14/2025 |.... veeenn.. 918,581 . . ....140,79% |... UV 0. ...|001 ...
1532416 MXEA ... VA HEDGE .... N/A ... . |Equity/Index .. 4PQUHN3JPFGFNF3BB653 . 05/15/2024 |. 05/14/2025 |..........1,191|.......... 918,581 |.......... 2550.76 |.. [ U AU, (101,199)f... ....(59,869)|... 0 0. ...|001 ...
1532487 S&P500 . VA HEDGE .... N/A ........... |Equity/Index ... 02RNESIBXP4ROTD8PU41 |. 05/15/2024 |. 05/14/2025 |..........4,432....... 8,067,386 ]|.......... 4777.34 |.. UV (447,014)|... . . eeeen. (369,182)....... UV 0. ...|001 ...
1532488 S&P500 . VA HEDGE .... N/A ... . |Equity/Index . O2RNESIBXPAROTD8PU41  [. 05/15/2024 |. 05/14/2025 |..........4,432|....... 8,067,386 5308.15 |.. L0 1,940,975 |... 0f..... 2,326,015 | .oeevrennnn [ennnnn 2,326,015 |......... 385,040 |. 0 0. .00t ....
1532489 S&P500 . VA HEDGE . N/A . Equi ty/Index 02RNE8BXP4ROTDBPU41  |. 05/15/2024 |. 05/14/2025 |. . 8,067,386 |.. ..5649.46 0f.....(1,084,361) ..(1,325,399) (1,325,399) . (241,038)]. L0 0 001 .
1532505 S&P500 . VA HEDGE . N/A . Equi ty/Index 02RNE8|BXP4ROTDBPU41  |. 05/15/2024 |. 05/14/2029 |. .900,106 |.. .. 4246.52 0f.. . (113,119) .. (113,119) 7,631 . L0 0 001 .
1532506 S&P500 . VA HEDGE . N/A . Equi ty/Index 02RNE8BXP4ROTDBPU41  |. 05/15/2024 |. 05/14/2029 |. 900,106 |.. ..5308.15 0f. ...697,631 697,631 .59,760 |. L0 0 001 .
1532507 S&P500 . VA HEDGE . N/A . Equi ty/Index 02RNE8|BXP4ROTDBPU41  |. 05/15/2024 |. 05/14/2029 |. .900,106 |.. 6613.95 0f.. . (377,957)] ... (377,957) (45,739)|. L0 0 ...|001 .
1543179 Russel2000 .. |VA HEDGE . N/A . Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 06/17/2024 |. 06/16/2025 |. . 1,605,470 |.. ..2219.96 0f. . (255,884)] ... (255,884) (17,132)|. L0 0 ...|001 .
1543180 Russel2000 .. |VA HEDGE .... N/A ........... |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 06/17/2024 |. 06/16/2025 |..........2,352 [....... 1,605,470 2022.01 .. .0 ....23,061|. 0 0. ...|001 ...
1543181 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 06/17/2024 |. 06/16/2025 |..........2,352 [....... 1,605,470 |.......... 1819.81 .. .0 ....15,353 |. UV 0. ...|001 ...
1543191 S&P500 ........ VA HEDGE .... N/A ........... |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 06/17/2024 |. 06/16/2025 |..........4,508 [........ 8,196,528 .......... 4925.91 .. . 0 0. ...|001 ...
1543192 S&P500 . VA HEDGE .... N/A ...........|Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 06/17/2024 |. 06/16/2025 |..........4,503 [........ 8,196,528 .......... 5473.23 |.. UV 2,046,439 |.....eveeeennn 0] 1,977,911 (... UV 0. ...|001 ...
1543193 S&P500 . VA HEDGE .... N/A ........... |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 06/17/2024 |. 06/16/2025 |..........4,508 [........ 8,196,528 .......... 5814.65 |.. PV S (1,122,916)f... LV (1,070,084)] ... 0 0. ...|001 ...
1543212 S&P500 . VA HEDGE .... N/A ... . |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 06/17/2024 |. 06/14/2029 |.... e 189,158 |t 6770.71{.. UV (298,951)|... UV (311,059)| ... UV 0. {00t ...
1543213 S&P500 . VA HEDGE . N/A . Equity/Index |WFC KB1H1DSPRFMYMCUFXTO9  |. 06/17/2024 |. 06/14/2029 |. . 789,158 (.. ..5473.23 .583,474 ...578,884 L0 0 001 .
1543214 S&P500 . VA HEDGE . N/A . Equity/Index |WFC KB1H1DSPRFMYMCUFXTO9  |. 06/17/2024 |. 06/14/2029 |. . 789,158 .. ..4378.58 (119,362) . (109,998) L0 0 001 .
1543289 MXEA VA HEDGE . N/A . Equity/Index |RBC .. ES7IP3USRHIGC71XBU11 | 06/17/2024 |. 06/16/2025 |. . 888,891 .. .. 2299.29 .228,106 L0 0 001 .
1543290 MXEA VA HEDGE . N/A . Equity/Index |RBC .. ES7IP3USRHIGC71XBU11 | 06/17/2024 |. 06/16/2025 |. . 888,891 (.. ..2069.36 L0 0 001 .
1543291 MXEA ... VA HEDGE .... N/A ... . |Equity/Index [RBC .. ES7IP3USRHIGC71XBU11 |. 06/17/2024 |. 06/16/2025 |.... .... 888,891 2479.78 .. ....(90,405)... . 0]... 0. oo ...
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL 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)
0199999999. Subtotal - Purchased Options - Hedging Other - Collars 30,824,390 11,799,009 0 92,544,687 | XXX 92,544,687 29,916,031 0 0 0 4,740,992 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 30,824,390 11,799,099 0 92,544,687 | XXX 92,544,687 29,916,031 0 0 0 4,740,992 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 30,824,390 11,799,099 0 92,544,687 | XXX 92,544,687 29,916,031 0 0 0 4,740,992 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 30,824,390 11,799,099 0 92,544,687 | XXX 92,544,687 29,916,031 0 0 0 4,740,992 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 0 0 XXX XXX
1392836 Russel2000 .. |VA HEDGE .... N/A ...........|Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 11/16/2021 |. 11/16/2026 |.... ... 438,362 .. (169,564) 0. 0]l (33,395)) ... ....(33,395)|... UV 0.
1392842 Russel2000 ... | VA HEDGE .... N/A ........... |Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 11/16/2021 |. 11/16/2026 |.... ... 438,362 0. 0. (88,198)... ... (88,198)|... 0 0.
1392844 Russel2000 ... |VA HEDGE .... N/A ... . |Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 11/16/2021 |. 11/16/2026 |.... ... 438,362 0. ..0f....... 107,867 | ... ... 107,867 |... UV 0.
1392835 Russel2000 ... | VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 11/16/2021 |. 11/16/2026 |. ..1,282,646|.. 0 .0 ...(97,714) .(97,714), L0 0
1392841 Russel2000 .. |VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 11/16/2021 |. 11/16/2026 |. ..1,282,646|.. 0 .0 . (258,067), .. (258,067) L0 0
1392843 Russel2000 ... | VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 11/16/2021 |. 11/16/2026 |. ..1,282,646 .. 0 .0 .315,619 L0 0
1395928 Russel2000 ... | VA HEDGE . N/A . Equity/Index |BOA .. BATYDEB6GKMZ0031MB27  |. 10/15/2021 |. 10/14/2024 |. 890,240 .. 0 .0 .(18,755)] L0 0
1395929 Russel2000 ... | VA HEDGE . N/A . Equity/Index |BOA BATYDEB6GKMZ0031MB27  |. 10/15/2021 |. 10/14/2024 |. 890,240 (.. 0 .0 L2174 L0 0
1395930 Russel2000 ... |VA HEDGE .... N/A ...........|Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 10/15/2021 |. 10/14/2024 |.... .... 890,240 0. 0. UV 0.
1395931 Russel2000 ... | VA HEDGE .... N/A ... . |Equity/Index [MIDL ... MP615ZYZBEU3UXPYFY54 | 11/16/2021 |. 11/14/2024 |.... .... 163,473 0. 0. 0 0.
1395932 Russel2000 ... |VA HEDGE .... N/A ...........|Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54 | 11/16/2021 |. 11/14/2024 |.... .... 163,473 0. 0. UV 0.
1395933 Russel2000 ... |VA HEDGE .... N/A ........... |Equity/Index [MIDL ... MP615ZYZBEUUXPYFY54 | 11/16/2021 |. 11/14/2024 |.... .... 163,473 0. 0. 0 0.
1395934 S&P500 ........ VA HEDGE .... N/A ...........|Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 11/16/2021 |. 11/16/2026 |.... veen 192,587 0. 0. UV 0.
1395935 S&P500 . VA HEDGE .... N/A ........... |Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 11/16/2021 |. 11/16/2026 |.... een 192,587 0. 0 0.
1395936 S&P500 . VA HEDGE .... N/A ...........|Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 11/16/2021 |. 11/16/2026 |.... veeennn. 192,587 0. UV 0.
1395937 S&P500 . VA HEDGE .... N/A ... . |Equity/Index BATYDEB6GKMZ0031MB27  |. 12/15/2021 |. 12/16/2024 |..........2,659 [........ 4,840,002 0. 0 0.
1395938 S&P500 . VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 12/15/2021 |. 12/16/2024 |. ..4,840,002|.. 0 . 2,358,292 L0 0
1395939 S&P500 . VA HEDGE . N/A . Equi ty/Index BATYDEB6GKMZ0031MB27  |. 12/15/2021 |. 12/16/2024 |. ..4,840,002|.. 0 . (924,831) (924,831) L0 0
1395940 S&P500 . VA HEDGE . N/A . Equi ty/Index 7HBGLXDRUGQFUS7RNES7  |. 12/15/2021 |. 12/14/2026 |. . 888,467 .. 0 ...(39,257) .(39,257), L0 0
1395941 S&P500 ........ |VA HEDGE .... N/A ........... |Equity/Index 7HBGLXDRUGQFUSTRNES7  |. 12/15/2021 |. 12/14/2026 |.... .... 888,467 0. ...655,642 | ... ....655,642 |... 0 0.
1395942 S&P500 ........ VA HEDGE .... N/A ........... |Equity/Index 7HBGLXDRUGQFUS7RNES7  |. 12/15/2021 |. 12/14/2026 |.... .... 888,467 0. (324,629)] ... .. (324,629) UV 0.
1395943 Russel2000 ... |VA HEDGE .... N/A ... . |Equity/Index ES70DZWZ7FF32TWEFA7E | 12/15/2021 |. 12/14/2026 |.... 211,124 0. (30,000) ... .. (30,000) 0 0.
1395944 Russel2000 ... |VA HEDGE .... N/A ........... |Equity/Index E570DZWZ7FF32TWEFA7E  |. 12/15/2021 |. 12/14/2026 |.... 211,124 0. ....80,816 |... UV 0.
1395945 Russel2000 ... | VA HEDGE .... N/A ........... |Equity/Index ES70DZWZ7FF32TWEFA7E | 12/15/2021 |. 12/14/2026 |.... 211,124 0. ...(27,165)] ... 0 0.
1395946 Russel2000 ... |VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 12/15/2021 |. 12/16/2024 |.... .... 245,015 0. ...(7,050)... UV 0.
1395947 Russel2000 ... VA HEDGE .... N/A ........... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 12/15/2021 |. 12/16/2024 |.... ... 245,015 0. ... 20,431]... 0 0.
1395948 Russel2000 ... |VA HEDGE .... N/A ... . |Equity/Index 4PQUHN3JPFGFNF3BBE53  |. 12/15/2021 |. 12/16/2024 |.... .... 245,015 0. e (1,913)] 0 UV 0.
1395952 Russel2000 ... | VA HEDGE . N/A . Equi ty/Index VF1AUTO90CSISY70ES68  |. 01/18/2022 |. 01/14/2027 |. . 479,306 |.. 0 L0 0
1395953 Russel2000 ... | VA HEDGE . N/A . Equi ty/Index VF1AUTO90CSI5Y70E568  |. 01/18/2022 |. 01/14/2027 |. . 479,306 |.. ..169,477 |.. 0 .222,645 L0 0
1395954 Russel2000 ... | VA HEDGE . N/A . Equi ty/Index VF1AUTO90CSISY70ES68  |. 01/18/2022 |. 01/14/2027 |. . 479,306 |.. ..(54,090)].. 0 .(69,634), L0 0
1395955 S&P500 ........ VA HEDGE .... N/A ........... |Equity/Index 7HBGLXDRUGQFUS7RNES7  |. 01/18/2022 |. 01/14/2025 |.... .... 579,399 0. UV 0.
1395956 S&P500 . VA HEDGE .... N/A ........... |Equity/Index 7HBGLXDRUGQFUSRNES7  |. 01/18/2022 |. 01/14/2025 |.... .... 579,399 0. . ....328,446 0 0.
1395957 S&P500 ........ |VA HEDGE .... N/A ........... |Equity/Index 7HBGLXDRUGQFUS7RNES7  |. 01/18/2022 |. 01/14/2025 |.... .... 579,399 0. (145,646)| ... .. (145,646) UV 0.
1395958 Russel2000 ... | VA HEDGE .... N/A ... . |Equity/Index 7HBGLXDRUGQFUSRNES7  |. 02/15/2022 |. 02/14/2025 |.... .... 250,480 0. ....(6,918)] ... 0 0.
1395959 Russel2000 ... |VA HEDGE .... N/A ... . |Equity/Index 7HBGLXDRUGQFUS7RNES7  |. 02/15/2022 |. 02/14/2025 |.... veeennn. 250,480 0. ....48,502 ... .. ...(21,142)[. 0. 0.
1395960 Russel2000 .. [VA HEDGE ............... N/A et Equi ty/Index 7HBGLXDRUGQFUS7RNES7 ). 02/15/2022 |. 02/14/2025 |............ 367 [.......... 250,480 [0 T (1 AT 4,779)] v e (4,779)........... AL [ 0
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL 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)
0689999999. Subtotal - Written Options - Hedging Other - Collars (840,742) 0 0 2,229,295 | XXX 2,229,29% 1,119,128 0 0 0 166,013 | XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (840,742) 0 0 2,229,295 | XXX 2,229,295 1,119,128 0 0 0 166,013 | XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars (840,742) 0 0 2,229,295 | XXX 2,229,295 1,119,128 0 0 0 166,013 | XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options (840,742) 0 0 2,229,295 | XXX 2,229,295 1,119,128 0 0 0 166,013 | XXX XXX
Interest
1430090 SOFR .......... VA HEDGE ............... N/A s Rate........... SGAS i 549300F35UE0BOM1JSS  |. 05/31/2023 |. 06/02/2033 |............... 1f..... 10,000,000 |.............. IS F [ [V IO (107,232)|....... (R[22 510)) (R N (420,378)|....... [RCTR: 1)) [ [V R (U R 149,451 .......... 005 .oovvvninnnns
Swaps - Variation Interest
Margin Cleared Swap . |STATIC ......cccvvunnnnns N/A Lot Rate........... SGAS iiiiiiiis 549300F35UE0BOM11IJ55  |. 05/31/2023 |. 06/02/2033 |............... ... 10,000,000 .....covvevennnnnns forriiiiinnnnns U] 754,787 |.eiiiiiinnnnn [l 754,787 | v o 754,787 [.ooiiiiiinnnnnns [0 [ [0 (U] O cevvnnnnns 001 Livvvnnnnnns
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 0 754,787 (107,232) 391,958 [ XXX 334,409 (337.858) 0 0 0 149,451 XXX XXX
1519492 USGVT 4.25 Interest FedFundEffectiv
15FEB54 oo VA HEDGE ........een..e. N/A ot Rate........... WRBS ..o RR3QIN 1 CIIIPCSBA4S074  |. 04/02/2024 |. 07/02/2024 |............... 1f...... 61,000,000 |t (U [ . 200,290 |....... (181,992)f .evveneen o 18,299 |....... (181,992)[...ceeeeeeennns [V [V PO (V)] 31,929 ... 005 .eovvininns
1519902 USGVT 4.25 Interest FedFundEffectiv
15FEB54 .ovviiiinn VA HEDGE ............... N/A s Rate........... 01 N TLTWFZY1CNSX8D621K86  |. 04/03/2024 |. 07/03/2024 |............... 1f..... 61,000,000 [ [ [V . 205,557 |....... (258,619)[.evvnneens o (53,062)f....... (258,619)[.....ccvvvnnnnns [ [V R Ofienns 35,698 | .......... 005 .oovvvninnnns
1519903 USGVT 4.13 Interest FedFundEffectiv
15AUG53 .o VA HEDGE ........een..e. N/A ot Rate........... DBL eveeeeeeeeeee TLTWFZYICNSX8D621K86  |. 04/03/2024 |. 07/03/2024 |............... 1f...... 63,000,000fe  feeeeeeeeeeeeenns (U [ . 199,716 |....... [QETARIVS) I 12,307 |....... (187,409)......cevvnnnnnn [V [V PO (V)] 36,868 [ .......... 005 .eovvininns
1536872 USGVT 4.25 Interest FedFundEffectiv
15FEB54 oovviiiin VA HEDGE ............... N/A s Rate........... WFC v KB1H1DSPRFMYMCUFXTO9  |. 05/28/2024 |. 08/26/2024 |............... 1f..... 47,000,000fe e [ [V . 546,026 |......... 145,301 [.eeeeeeees o 691,327 |......... 145,301 [ooorviiiinnnnns [ [V R Ofienns 94,482 | .......... 005 .oovvvninnnns
1545516 USGVT 4.63 Interest FedFundEffectiv
15MAY44 ... VA HEDGE .... N/A . .. | Rate... 17331LVCZKOKX5T7XV54  |. 06/25/2024 |. 09/25/2024 |.... U I O 79,000,000 [e ... 443,146 |..... (1,682,238)..ccneeec |nnee (1,239,092)..... (1,682,238)[. 0. 195,050
1545518 USGVT 4.25 Interest FedFundEffectiv
15FEB54 ... VA HEDGE .... N/A . . |Rate... . O2RNESIBXPAROTD8PU4T . 06/25/2024 |. 09/25/2024 |.... [ I IO 65,000,000fe  Jeeeeerreeeenn O e 0 e 1,019,992 [..... (2,306,864)(........cc. | (1,286,872)..... (2,306,864). 0. 160,484
1545709 USGVT 4.63 Interest FedFundEffectiv
15MAY44 oo VA HEDGE ........ennn.e. N/A ot Rate........... MSCS e 17331LVCZKOKX5T7XV54  |. 06/26/2024 |. 12/19/2024 |............... 1f...... 79,000,000fe  feeeeeeeeeeeeennn (U [ . 454,556 |..... (1,112,010)] .oevvvvens feeennns (657,455)|..... (1,112,010)).cceveeeeeee [V [V PO [V 212,75 | .ooeeeenn 005 .eovvininns
1546152 USGVT 4.25 Interest FedFundEffect iv
A5FEBS4 oo VA HEDGE .v.vvvennnne 77— Rate........... SON e 02RNEBIBXP4ROTDBPUA1 . 06/28/2024 |. 09/26/2024 |............... 1. 61,000,000/  |eeeereeen (1) (L 975,749 |....... (980,514) vvevvers |orrrnnne (4,765)]....... (980,514)].vvvrvrnnnne (L] (L () 151,452 | woveee 005 oovereaes
SSAP 108 Permitted Interest
Practice ....ccoeeennnns VA HEDGE ........cc.... N/A Lot Rate.....ccooee | voieeiiiiiiiiiiiis e . 03/28/2024 |. 06/28/2024 |............... [0 [0 O AT [ [ [ [0 O T 0f.... 87,278,327 |.uuiiiiinnnnns [ [0 (U] O oo | ool
1029999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Total Return 0 0 4,045,031 (6,564,345) XXX (2,519,314) 80,713,982 0 0 0 978,687 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 754,787 3,937,799 (6,172,387) XXX (2,184,905) 80,376,125 0 0 0 1,128,138 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1044743 KPNS.625 (|} | 0 0 e KPN 5.625
30Sep24 ....oiiiiiinnnnn PORTFOL10 HEDGE ...... N/A s Credit........ GSE ooovviieieiine W22LROWP2|HZNBBBKS28  |. 06/12/2020 |. 06/20/2025 |............... 1f..... 13,390,000 [30Sep24 ... (188,665)[.......c0uunnnn. [V - (68,191)....... (115,405)( .evvnnnees [ (119,497).......... [T F [ [V R 0f.... 13,390,000 | .......... 004 .ovvvninnnns
1132081 ACE-INAHIdgs ... ACE-INAHIdgs
8.875 15Aug29 ......... PORTFOL10 HEDGE ...... N/A s Credit........ GSE \orvvieeeieiian W22LROWP2|HZNBBBKS28  |. 02/19/2021 |. 12/20/2025 |............... 1f..... 50,000,000 8.875 15Aug29 |..... (1,776,589)]....ccvvnnnnnnns [V (252,778)|....... (639,732)] .oevvvvnnnn feunnnnn (655,010)f......... 185,137 [.oeevviiinnnns [ R [V PO 0f.... 50,000,000 | .......... 004 ..ovvvnennnns
1174155 ACE-INAHIdgs ... ACE-INAHIdgs
8.875 15Aug29 ......... PORTFOL10 HEDGE ...... N/A s Credit........ GSE ooovvieeieinen W22LROWP2|HZNBBBKS28  |. 07/14/2021 |. 06/20/2026 |............... 1f..... 25,000,000 8.875 15Aug29 |....... [CIER-TAS R [V (126,389)|....... (417,876)] «oeeeevvenn |evennns (425,515)[.......... 74,618 [ [ [V R 0f.... 25,000,000 | ........es 004 ..ovvvninnnns
1509680 kPN 5626 (| (0 0 e KPN 5.625
30Sep24 ....iiiiiiinnnns PORTFOL 10 HEDGE ...... N/A et Credit........ MSCS ...ovvvviennnnnns 17331LVCZKOKX5T7XV54 |. 06/25/2020 |. 06/20/2025 |............... ... 13,390,000 [30Sep24 ~ |....... (154,819)..0uuniinnnnnn [ (68,191)]....... (115,405)] .evvenneenn ot (119,497)].......... 39,414 s [ [0 T 0f.... 13,390,000 | .......... 004 ..oovvnnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1129999999. Subtotal - Swaps - Hedging Other - Credit Default (3,033,751 0 (515,549 (1,288,418) XXX (1,319,518 352,637 0 0 0 101,780,000 [ XXX XXX
1450671 GDDUEAFE ..... VA HEDGE .... N/A ... . |Equity/Index [BPA .. ROMUWSFPUBMPROBKSP83  |. 08/14/2023 |. 08/19/2024 |.......... 6,269 |...... 70,886,404 |.........GDDUEAFE |.......ccevvenee O Joeeennneeeeen O [ (1,796,637)|... ....280,929 |... UV 0. 133,779
1453105 SPTR VA HEDGE . N/A . Equity/Index | BOA BATYDEB6GKMZ0031MB27  |. 08/23/2023 |. 08/21/2024 |. .10,000 |..... 119,071,500 |.. ... (12,563,810 .461,384 L0 0 .228,996
1453467 SPTR ... VA HEDGE . N/A . Equity/Index |BBI G5GSEF7VJP5170UK5573  |. 08/24/2023 |. 08/23/2024 |. 119,071,500 |.. .. (12,566,603)| .460,985 L0 0 .233,198
1454928 RU10INTR . VA HEDGE . N/A . Equity/Index | BOA BATYDEB6GKMZ0031MB27  |. 08/29/2023 |. 09/03/2024 |. 96,321,368 |.. 376,180 L0 0 .206,340
1484187 GDDUEAFE ..... |VA HEDGE . N/A . Equity/Index |BOA .. BATYDEB6GKMZ0031MB27  |. 11/27/2023 |. 11/27/2024 |. 90,459,600 |.........GDDUEAFE |....evvueeeeen O e 0 e (2,335,727) .359,726 L0 0 .291,877
1486080 SPTR .......... VA HEDGE .... N/A ........... |Equity/Index [CITI ES70DZWZ7FF32TWEFA7E | 12/06/2023 |. 12/06/2024 |.... 107, 164,350 . .. (11,249,048)... ....398,636 |... 0 0. 355,866
1486521 RU20INTR ..... VA HEDGE .... N/A ...........|Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 12/07/2023 |. 12/09/2024 74,799,116 |......... RU20INTR |.. ...855,787 |... ....287,834 |... UV 0. 250,693
1507441 RU20INTR ..... VA HEDGE .... N/A ...........|Equity/Index [BPA .. ROMUWSFPUBMPROBKSP83  |. 02/28/2024 |. 02/28/2025 109,998,700 |......... RU20INTR |.. 1,481,243 (... ....409,315 |... 0 0. 450,603
1535829 RUT0INTR ..... VA HEDGE .... N/A ...........|Equity/Index (BBI .. G5GSEF7VJP5170UK5573  |. 05/24/2024 |. 05/27/2025 51,865,352|......... RUT0INTR |.. (837,880)|... ..251,196 |... UV 0. 247,698
1441173 SPTR .......... VA HEDGE .... N/A ........... |Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 07/07/2023 |. 07/09/2024 |........ 21,000 |..... 250,050,150 [.....eeeenen SPTR |.. ... (26,375,200)... ....970,164 |... 0 0. 217,044
1442189 SPTR .......... VA HEDGE .... N/A ... . |Equity/Index [CSFI ... ES8DKGMJYYYJLN8C3868  |. 07/10/2023 |. 07/10/2024 |.........22,000 |..... 261,957,300 .....cceennnn SPTR |.. .. (27,645,372)... ....974,022 |... UV 0. 237,490
1449550 GDDUEAFE ..... |VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54 |. 08/09/2023 |. 08/08/2024 |.........19,500 |..... 220,495,275 |.. .GDDUEAFE 867,868 L0 0 .369,500
1449551 GDDUEAFE ..... VA HEDGE . N/A . Equity/Index |CITI E570DZWZ7FF32TWEFA76 | 08/09/2023 |. 08/15/2024 |........ 17,500 |..... 197,880,375 .. .GDDUEAFE 784,218 L0 0 .358,795
1450672 GDDUEAFE ..... VA HEDGE . N/A . Equity/Index |BPA .. ROMUWSFPUBMPROBKSP83  |. 08/11/2023 |. 08/14/2024 |.........13,300 |..... 150,389,085 .. .GDDUEAFE .597,025 L0 0 .269,829
1451242 GDDUEAFE ..... VA HEDGE . N/A . Equity/Index |BOA BATYDEB6GKMZ0031MB27  |. 08/16/2023 |. 08/20/2024 |........ 18,500 |..... 209,187,825 .. .GDDUEAFE .829,031 L0 0 .398,564
1451652 SPTR ... VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653  |. 08/17/2023 |. 08/16/2024 |. .19,000 |..... 226,235,850 |.. ...(23,830,443)] .943,432 L0 0 414,460
1452709 SPTR .......... |VA HEDGE .... N/A ...........|Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 08/18/2023 |. 08/20/2024 |........ 26,000 |..... 309,585,900 .. (82,600,534)....cccmnneeeee O e [ 1,208,939 |... UV 0. 589,851
1453950 RU20INTR ..... VA HEDGE .... N/A ...........|Equity/Index [BPA .. ROMUWSFPUBMPROBKSP83  |. 08/25/2023 |. 08/26/2024 |........ 16,200 |..... 178,197,894 ....052,299 |... 0 0. 358,222
1454671 RU20INTR ..... VA HEDGE .... N/A ...........|Equity/Index |WMST 4PQUHN3JPFGFNF3BB653  |. 08/28/2023 |. 08/27/2024 |.......... 9,000 |...... 98,998,830 ....317,903 |... UV 0. 200,692
1474983 RU20INTR ..... VA HEDGE .... N/A ........... |Equity/Index |GSFM VF1AUTO90CSISY70E568 | 10/27/2023 |. 10/28/2024 |......... 24,400 |..... 268,396,828 ....981,572|... 0 0. 775,856
1481134 RU20INTR ..... VA HEDGE .... N/A ...........|Equity/Index [BPA .. ROMUWSFPUBMPROBKSP83  |. 11/17/2023 |. 11/18/2024 |........ 11,700 |..... 128,698,479 . ... 475,435 |... UV 0. 402,777
1482711 SPTRMDCP ..... VA HEDGE .... N/A ........... |Equity/Index [GSFM ... VF1AUTO90CSISY70E568 | 11/20/2023 |. 11/19/2024 |......... 20,200 |...... 97,148,870 |.........SPTRMDCP |...evvvvvvnnnen O e O fen (2,939,571))... ....366,539 |... 0 0. 305,100
1482712 SPTRMDCP ..... VA HEDGE .... N/A ...........|Equity/Index [GSFM ... VF1AUTO90CSI5Y70E568 | 11/20/2023 |. 11/20/2024 |......... 20,200 |...... 97,148,870 |......... SPTRMOCP |....eeeeeeneeea O e O [ (2,939,571)|... ....366,539 |... UV 0. 306, 158
1484579 XNDX .......... VA HEDGE .... N/A ... . |Equity/Index BATYDEB6GKMZ0031MB27  |. 11/29/2023 |. 12/03/2024 |.......... 5,800 |..... 137,346,262 ... (16,880,418)|... ....514,298 |... 0 0. 451,824
1485106 RU20INTR . VA HEDGE . N/A . Equi ty/Index ROMUWSFPUBMPROBKSP83  |. 12/01/2023 |. 12/02/2024 |. . 11,300 |..... 124,298,531 |.........RU20INTR [.....ccovveeee e O | O [ 1,313,346 .458,344 L0 0 .407,605
1490542 SPTR . VA HEDGE . N/A . Equi ty/Index ROMUWSFPUBMPROBKSP83  |. 12/19/2023 |. 01/06/2025 |. 9,750 |..... 116,094,713 |.. ... (11,946,066 )| .437,833 L0 0 .421,004
1490543 SPTR VA HEDGE . N/A . Equi ty/Index . ROMUWSFPUBMPROBKSP83  |. 12/19/2023 |. 01/03/2025 |..........9,750 |..... 116,094,713 .. ... (11,975,522)| 434,097 L0 0 417,702
1490544 SPTR ... VA HEDGE .... N/A ........... |Equity/Index |GSFM VF1AUTO90CSISY70ES68 | 12/19/2023 |. 12/20/2024 |..........9,750 |..... 116,094,713 ... (11,990,251)... ... 432,229 ... 0 0. 401,934
1490545 SPTR ... VA HEDGE .... N/A ...........|Equity/Index [GSFM ... VF1AUTO90CSISY70E568 | 12/19/2023 |. 12/27/2024 |..........9,750 |..... 116,094,713 ... (11,990,251)... ....432,229 ... UV 0. 409,894
1490546 SPTR .......... |VA HEDGE .... N/A ........... |Equity/Index [GSFM ... VF1AUTO90CSISY70ES68 | 12/19/2023 |. 12/31/2024 |..........9,750 |..... 116,094,713 ... (11,990,251)... ... 432,229 ... 0 0. 414,374
1493070 SPTR .......... VA HEDGE .... N/A ...........|Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 01/04/2024 |. 01/06/2025 |........ 20,000 |..... 238,143,000 .. 0]... (27,962,500)|... ....925,962 |... UV 0. 863,599
1505740 RU20INTR ..... VA HEDGE .... N/A ........... |Equity/Index (BBI .. GSGSEF7VJP5170UK5573  |. 02/23/2024 |. 02/24/2025 |........ 21,000 |..... 230,997,270 .. RV FO . ....901,853 |... 0 0. 938,510
1526650 SPTR ... VA HEDGE .... N/A ...........|Equity/Index [BPA .. ROMUWSFPUBMPROBKSP83  |. 04/23/2024 |. 04/23/2025 |........ 20,000 |..... 238,143,000 ... (14,199, 114)... ....911,146 |... UV 0. ,077,698
1526937 SPTR ... VA HEDGE .... N/A ...........|Equity/Index [BPA .. ROMUWSFPUBMPROBKSP83  |. 04/24/2024 |. 04/25/2025 |........ 21,000 |..... 250,050, 150 ... (14,899,847)|... ....955,899 |... 0 0. ,135,361
1527558 SPTR ... VA HEDGE .... N/A ... . |Equity/Index [CITI ES70DZWZ7FF32TWEFA7E  |. 04/26/2024 |. 04/28/2025 |........ 14,000 |..... 166,700,100 ......eeeeeeee PTR | O e O | (9,160,031)... ....636,193 |... UV 0. 760,670
1528837 SPTR VA HEDGE . N/A . Equity/Index |BPA .. ROMUWSFPUBMPROBKSP83  |. 05/01/2024 |. 05/02/2025 |. 21,000 |..... 250,050,150 |.. ... (17,594,707 .949,462 L0 0 . 1,148,487
1529729 SPTR VA HEDGE . N/A . Equity/Index |BBI .. G5GSEF7VJP5170UK5573  |. 05/03/2024 |. 05/05/2025 |. . 21,000 |..... 250,050,150 |.. .. ... (12,715,640)f .947,853 L0 0 . 1,154,067
1530770 SPTR VA HEDGE . N/A . Equity/Index |CITI ES70DZWZ7FF32TWEFA76  |. 05/08/2024 |. 05/09/2025 |. . 20,000 |..... 238,143,000 .. R | .901,950 L0 0 .1,106, 157
1531880 SPTR ... VA HEDGE .... N/A ...........|Equity/Index [CITI ... E570DZWZ7FF32TWEFA76 |. 05/14/2024 |. 05/14/2025 |........ 20,000 |..... 238,143,000 .. L0 ....905,016 |... UV 0. ,114,901
1532912 SPTR ... VA HEDGE .... N/A ...........|Equity/Index [BPA .. ROMUWSFPUBMPROBKSP83  |. 05/17/2024 |. 05/19/2025 |........ 20,000 |..... 238,143,000 .. L0 ....910,380 |... 0 0. ,123,578
1537999 SPTR .......... |VA HEDGE .... N/A ...........|Equity/Index [BPA .. ROMUWSFPUBMPROBKSP83  |. 05/31/2024 |. 06/02/2025 |........ 19,000 |..... 226,235,850 .. L0 ....920,613 |... UV 0. ,090, 146
1540425 SPTR .......... VA HEDGE .... N/A ...........|Equity/Index [BPA .. ROMUWSFPUBMPROBKSP83  |. 06/07/2024 |. 06/09/2025 |........ 20,000 |..... 238,143,000 .. L0 . 0. ... 705,437 |... 0 0. ,159,310
1541177 RU20INTR ..... VA HEDGE .... N/A ...........|Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 06/12/2024 |. 06/13/2025 |.......... 8,000 |...... 87,998,960 LV IO 770,830 |... 0 ....208,268 |... UV 0. 430,859
1541468 SPTR .......... VA HEDGE .... N/A ........... |Equity/Index [CSFI ... ES8DKGMJYYYJLNSC3868 |. 08/21/2023 |. 08/20/2024 |........ 19,000 |..... 226,235,850 |.....0uueeee e SPTR [evviniiviennnn 0 s 6,051,196 |... (17,563,3%)|..... (6,051,196) ... OV 0. 431,045
1541469 GDDUEAFE ..... VA HEDGE .... N/A ...........|Equity/Index [CITI ... E570DZWZ7FF32TWEFA76 | 09/12/2023 |. 09/13/2024 |........ 15,000 |..... 169,611,750 wevrneeneeeens 0 fons 1,435,650 |..... (8,268,959)|..... (1,435,650 ... UV 0. 389,516
1541470 SPTR ... VA HEDGE .... N/A ... . |Equity/Index |WMST 4PQUHN3JPFGFNF3BB653  |. 08/28/2023 |. 08/28/2024 |........ 11,600 |..... 138,122,940 o SPTR [ O e 3,765,085 |... (10,730,190)|..... (3,765,085) ... . 0 0. 282,328
1541471 SPTR VA HEDGE . N/A . Equity/Index |BBI .. G5GSEF7VJP5170UK5573  |. 04/10/2024 |. 04/11/2025 |. . 13,000 |..... 154,792,950 |.. SPTR 4,140,292 |..... (2,128,991)|..... (4,140,292) (3,744,366 )| L0 0 .686,303
1541472 SPTR ... .| VA HEDGE . N/A . Equity/Index |CITI ES70DZWZ7FF32TWEFA7E | 04/19/2024 |. 04/21/2025 |. .10,000 |..... 119,071,500 |.. ...SPTR ......3,184,840 |..... (6,026,981)|.....(3,184,840) (2,881,303)| L0 0 .537,044
1541473 RU20INTR ... VA HEDGE .... N/A ... . |Equity/Index [JPCH ... 7HBGLXDRUGQFUS7RNES7  |. 08/29/2023 |. 08/30/2024 |.......... 6,000 f...... 65,999,220 RU20INTR |.. O U PO (381,780)....... (375, 177)........ 381,780 f.ooiviinnn Jovnennnns 543,182 ... . 0]... 0. 137,098
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Cumulative
Prior Current
Description Year(s) | Year Initial
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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 (b)
1440658 GDDUEAFE . VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 07/06/2023 |. 07/08/2024 |. . 10,000 |..... 113,074,500 |.. .GDDUEAFE 0f.... (2,888,347)| .0 .445,061 .0 L0 0 ..93,581 001 .
1441174 GDDUEAFE ..... |VA HEDGE . N/A . Equity/Index |MIDL MP6152YZBEU3UXPYFY54  |. 07/07/2023 |. 07/10/2024 |. . 15,000 |..... 169,611,750 |.. .GDDUEAFE (4,332,520) .0 .667,591 0 L0 0 .153,769 001 .
1443410 RU20INTR ... VA HEDGE . N/A . Equity/Index |BOA .. BATYDEB6GKMZ0031MB27  |. 07/14/2023 |. 07/15/2024 |. 9,100 |..... 100,098,817 .. .RU20INTR 1,019,294 .0 .379,577 .0 L0 0 108,013 001 .
1444926 SPTR ... VA HEDGE . N/A . Equity/Index | CSFI ES8DKGMJYYYJLNSC3868 |. 07/21/2023 |. 07/22/2024 |. . 15,000 |..... 178,607,250 |.. ... (18,821,886 .0 .667,842 0 L0 0 .228,996 001 .
1446489 SPTR .......... |VA HEDGE .... N/A ...........|Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54 |. 07/28/2023 |. 07/29/2024 |......... 32,500 |..... 386,982,375 ... (40,653,678)|... JU V1) U I 1,464,424 |... .0 UV JUPR V) PO | N IR 563,892 ...|001 ...
1446490 SPTR .......... VA HEDGE .... N/A ........... |Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 07/28/2023 |. 07/30/2024 |........ 13,000 |..... 154,792,950 .. (16,261,471)f... 0. ....585,770 |... 0 0 e O O 229,166 ...|001 ...
1446491 SPTRMDCP ..... VA HEDGE .... N/A ...........|Equity/Index [GSFM ... VF1AUTO90CSI5Y70E568  |. 07/28/2023 |. 07/31/2024 |......... 33,000 |..... 158,708,550 |......... SPTRMDCP |.....ceeveveeeee O Joeeeeiieeeeee O [ (4,778,494)... 0. ....602,027 |... .0 UV e O e O e 238,606 ...|001 ...
1453104 GDDUEAFE ..... VA HEDGE .... N/A ........... |Equity/Index [BPA .. ROMUWSFPUBMPROBKSP83  |. 08/23/2023 |. 08/23/2024 |........ 13,000 |..... 146,996,850 |.........GDDUEAFE |.....evvvvveeenn O fereiiiinnnn 0 e (3,722,033)|... ) ....583,060 |... 0 0 e O e O 287,889 ...|001 ...
1455163 RUT0INTR ..... VA HEDGE .... N/A ...........|Equity/Index |GSFM VF1AUTO90CSII5Y70E568  |. 08/30/2023 |. 09/04/2024 |........ 11,800 |..... 218,575,412 ... (21,276,317)|... 0. ....815,262 |... .0 UV JR V) PO | N IR 471,715 ...|001 ...
1455164 SPTR .......... VA HEDGE .... N/A ........... |Equity/Index |GSFM VF1AUTO90CSI5Y70ES68  |. 08/30/2023 |. 09/06/2024 161,937,240 ... (17,087,967)|... ) ....602,383 |... 0 0 V) PO | N I 354,584 .00t ....
1455546 RUT0INTR ..... VA HEDGE .... N/A ...........|Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 08/31/2023 |. 09/09/2024 175,971,730 ... (17,128,008)|... .0 ....683,703 |... .0 UV JR V) PO | N IR 393,485 001 ...
1456309 SPTR .......... VA HEDGE .... N/A ... . |Equity/Index (BPA .. ROMUWSFPUBMPROBKSP83  |. 09/05/2023 |. 09/10/2024 196,467,975 .. (20,704,075)f... .0 ... 734,626 |... 0 0 V) PO | N I 442 315 001 ....
1456310 GDUEEGF VA HEDGE . N/A . Equity/Index |BOA .. BATYDEB6GKMZ0031MB27  |. 09/05/2023 |. 09/09/2024 |. 71,088,325(.. .0 .259,726 .0 L0 0 158,958 001 .
1457308 SPTR VA HEDGE . N/A . Equity/Index |CITI ES70DZWZ7FF32TWEFA76 | 09/08/2023 |. 09/11/2024 |. 190,514,400 |.. ... (20,049,867 .0 .716,043 0 L0 0 431,799 001 .
1458698 SPTR ... .| VA HEDGE . N/A . Equity/Index |BOA .. BATYDEB6GKMZ0031MB27  |. 09/11/2023 |. 09/13/2024 |. 178,607,250 |.. ... (18,803,810 .0 .698,063 .0 L0 0 410,174 001 .
1459824 GDDUEAFE ..... VA HEDGE .... N/A ........... |Equity/Index [MIDL MP6 152YZBEU3UXPYFY54  |. 09/13/2023 |. 09/13/2024 144,769,282 .........GDDUEAFE |....cevvvvvveen O [ 0 e (3,633,309))... 0. ....578,638 |... 0 0 V) PO | FN 332,465 ...|001 ...
1463693 RU20INTR ..... VA HEDGE .... N/A ...........|Equity/Index [CITI ... E570DZWZ7FF32TWEFA76 | 09/25/2023 |. 09/24/2024 131,998,440 .........RU20INTR |..eevveneeeeen O e 0 e 1,422,826 |... 0. ....491,178 |... .0 UV JR V) PO | N IR 324,066 ...|001 ...
1464938 GDDUEAFE ..... VA HEDGE .... N/A ........... |Equity/Index [MIDL ... MP6152YZBEU3UXPYFY54  |. 09/28/2023 |. 09/30/2024 119,858,970 |.........GDDUEAFE [....oovvvvveeen O v O e (3,020,022)f... ) L GATT 448 .. 0 0 e O O 304,129 ...|001 ...
1466217 SPTRMDCP ..... VA HEDGE .... N/A ...........|Equity/Index [CITI ... E570DZWZ7FF32TWEFA76  |. 10/02/2023 |. 10/01/2024 113,019,725.........SPTRMDCP |..eevveeeeeeen O e 0 (3,521,384)|... 0. ....412,639 |... .0 UV JUPR V) PO | N I 288,297 ...|001 ...
1468382 SPTR .......... VA HEDGE .... N/A ........... |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 10/10/2023 |. 10/09/2024 |........ 20,000 |..... 238,143,000 ....(25,157,292)... 0. ....882,026 |... 0 0 RV PO | N I 632,528 ...|001 ...
1470176 RU20INTR ..... VA HEDGE .... N/A ...........|Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 10/16/2023 |. 10/15/2024 |........ 10,000 |..... 109,998,700 |.........RU20INTR [....eeeeeeeeas O e O [ 1,167,137 |... 0. ....423,671 ... .0 UV JUR V) PO | N IR 300,555 ...|001 ...
1472106 SPTR .......... VA HEDGE .... N/A ........... |Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 10/19/2023 |. 10/18/2024 |......... 12,500 |..... 148,839,375 ... (15,725,714)... ) ....573,737 |... 0 0 e O O 412,240 ...|001 ...
1472579 SPTR ... VA HEDGE .... N/A ... . |Equity/Index [CITI ... E570DZWZ7FF32TWEFA76 | 10/20/2023 |. 10/21/2024 |........ 17,600 |..... 209,565,840 . .. 0]... (22,153,163)|... 0. ... 174,160 |... .0 UV JPR V) PO | N IR 588,157 {00t ...
1474338 SPTR ... .| VA HEDGE . N/A . Equity/Index |WNST 4PQUHN3JPFGFNF3BB653 | 10/25/2023 |. 10/25/2024 |........ 15,000 |..... 178,607,250 |.. ...SPTR 0 ... (18,880,537), .0 .659,79% 0 L0 0 .509,913 001 .
1475714 SPTRMDCP ..... VA HEDGE . N/A . Equity/Index |WNMST 4PQUHN3JPFGFNF3BB653 | 10/30/2023 |. 10/29/2024 |.........33,000 |..... 158,708,550 |.. . SPTRMDCP 0f.... (4,968,698)| .0 576,226 .0 L0 0 460,656 001 .
1477748 RU20INTR ..... |VA HEDGE . N/A . Equity/Index |BOA .. BATYDEB6GKMZ0031MB27  |. 11/06/2023 |. 11/05/2024 |. . 12,600 |..... 138,598,362 .. .RU20INTR ...... 1,460,134 .0 .532,369 0 L0 0 413,574 001 .
1483266 SPTR .......... VA HEDGE .... N/A ...........|Equity/Index [BPA .. ROMUWSFPUBMPROBKSP83  |. 11/22/2023 |. 11/22/2024 |........ 17,900 |..... 213,137,985 ... (22,520,776)|... 0. eeenn.. 788,728 ... .0 UV 0. 676,306 ...|001 ...
1484389 SPTR ... VA HEDGE .... N/A ........... |Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 11/28/2023 |. 11/27/2024 |........ 27,000 |..... 321,493,050 ... (34,141,279)... JR V) U R 1,238,194 |... 0 0 JUR V) FOR | N R 1,037,330 ...|001 ...
1488422 XNDX .......... |VA HEDGE .... N/A ...........|Equity/Index |GSFM VF1AUTO90CSISY70E568  |. 12/12/2023 |. 12/11/2024 |.......... 5,147 |..... 121,882,967 ... (14,759,309)... 0. .0 UV JR V) PO | N IR 410,980 ...|001 ...
1488423 SPTRMDCP ..... VA HEDGE .... N/A ........... |Equity/Index [GSFM ... VF1AUTO90CSISY70E568 | 12/12/2023 |. 12/12/2024 |......... 23,310 |..... 112,105,949 .........SPTRMDCP |....ovvvvveeen O [ 0 e (3,272,160)f... 0. 0 0 e O O 379,149 ...|001 ...
1489089 SPTR .......... VA HEDGE .... N/A ...........|Equity/Index [GSFM ... VF1AUTO90CSISY70E568  |. 12/14/2023 |. 12/13/2024 |........ 11,800 |..... 140,504,370 ... (14,553,689)|... 0. .0 UV JR V) PO | N IR 476,615 ...|001 ...
1490240 SPTR ... VA HEDGE .... N/A ...........|Equity/Index [CITI ... ES70DZWZ7FF32TWEFA7E | 12/18/2023 |. 12/17/2024 |........ 11,600 |..... 138,122,940 ....(14,314,939)... 0. . 0 0 e O e O 474,082 ...|001 ...
1491358 SPTR .......... |VA HEDGE .... N/A ...........|Equity/Index [GSFM ... VF1AUTO90CSISY70E568 | 12/22/2023 |. 12/23/2024 |......... 22,960 |..... 273,388,164 ... (28,006,818)|... JU V1) U I 1,017,845 |... .0 UV JR V) PO | N IR 954,582 ...|001 ...
1509683 RU20INTR ..... VA HEDGE .... N/A ... . |Equity/Index (BBI .. G5GSEF7VJP5170UK5573  |. 03/06/2024 |. 03/07/2025 |........ 11,100 |..... 122,008,557 |.........RU20INTR |...covvveereee O e 0 s 3,240,135 |... ) ....457,215|... 0 0 e O i O e 507,264 .00t ....
1513883 RU20INTR ..... VA HEDGE . N/A . Equity/Index |BPA .. ROMUWSFPUBMPROBKSP83  |. 03/20/2024 |. 03/21/2025 |. . 11,100 |..... 122,098,557 |... .RU20INTR ...... 3,523,361 .0 .482,685 .0 L0 0 521,165 001 .
1524413 RUT0INTR ..... VA HEDGE . N/A . Equity/Index |CITI ES70DZWZ7FF32TWEFA7E | 04/17/2024 |. 04/17/2025 |. . 10,800 |..... 200,052,0721.. .RU10INTR ... (12,660, 122)| .0 .762,954 0 L0 0 .896, 191 001 .
1528382 RUT0INTR ..... VA HEDGE . N/A . Equity/Index |BBI .. G5GSEF7VJP5170UK5573  |. 04/30/2024 |. 04/30/2025 |. . 12,000 |..... 222,280,080 .. .RU10INTR .. (13,852,287) .0 .846,292 .0 L0 0 1,017,618 001 .
1531255 RU20INTR ... VA HEDGE . N/A . Equity/Index |BPA ROMUWSFPUBMPROBKSP83  |. 05/10/2024 |. 05/12/2025 |. . 12,600 |..... 138,598,362 .. .RU20INTR 2,041,408 .0].. .519,468 0 L0 0 .646,838 ...|001 .
1531683 RU20INTR ..... VA HEDGE . N/A . Equity/Index |BBI G5GSEF7VJP5170UK5573  |. 05/13/2024 |. 05/13/2025 |. . 12,600 |..... 138,598,362 .. .RU20INTR 2,179,136 0. .519,001 .0 L0 0 .. .647,854 ...|001 .
1536803 RU10INTR ..... VA HEDGE .... N/A ........... |Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 05/28/2024 |. 05/28/2025 |........ 10,900 |..... 201,904,406 |......... RUT0INTR |.. L0 (3,401,689)f... a0 eeeen...972,480 ... 0 0. L0 O 965,701 .00t ....
1537339 GDDUEAFE ..... VA HEDGE ........een..e. N/A ot Equity/Index |BPA .....ccovvrnnnnnns ROMUWSFPUBMPROBKSP83  |. 05/29/2024 |. 05/27/2025 |........ 12,000 |..... 135,689,400 ......... GDDUEAFE [...eeeeeeennnns (U [ 2,485,751 |oueeieeeenn (VN PR I 573,422 [V [V PO [V 648,025 | .......... 001 woveiies
1528227 USGVT 4.75 Interest FedFundEffectiv
15NOVE3 .. VA HEDGE ............... N/A s Rate........... [ ES70DZWZ7FF32TWEFA7E | 04/29/2024 |. 07/29/2024 |............... 1f..... 66,000,000 [ [ 0f..... 1,358,656 |...... 1,119,190 [ .eeeieiis v 910,346 |...... 1,119,190 [.oovviennnnnnns [ [V R Ofienns 96,172 wevvennnns 001 tovveiins
1529728 USGVT 4.25 Interest FedFundEffectiv
15FEB54 ..oveiiiieenn VA HEDGE ........ceeeeet N/A et Rate........... WFC .t KB1H1DSPREMYMCUFXTO9 |. 05/03/2024 |. 08/01/2024 |............... 1f..... 63,000,000  |eeieieeeeeennns [ [ 526,670 |...... 1,072,698 [...ooovvvnn |oeees 1,599,369 |...... 1,072,698 [...ccvvvnnnnnnns [ [V T ()] R 96,140 [ ..ooennnns 001 tovviiines
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1529747 USGVT 4.25 Interest
15FEB54 oveeeeeee VA HEDGE ........een..e. N/A ot Rate........... [ E570DZWZ7FF32TWEFA76  |. 05/03/2024 |.08/01/2024 |............... 1f...... 40,000,000fe  Jeeeeeeeeeeeeeenn O e O e 333,706 |........ 606,078 [...covvvvnn Joernnnnnn 939,785 |........ 606,078 [...cevvennnnnnen [V [V PO (V)] 61,041 .......... 001 woveiies
1535852 USGVT 4.625 Interest
15MAYS4 oo VA HEDGE ............... N/A s Rate........... [ ES70DZWZ7FF32TWEFA76 | 05/20/2024 |. 08/19/2024 |............... 1f..... 68,000,000 (397,372)|......... 902,861 [...ouneeens o 505,489 |......... 902,861 [.....oevvvnnnnnn [ [V R (U R 128,332 .ooeeeeen 001 tovveiins
1535864 USGVT 4.75 Interest
15NOVE3 .. VA HEDGE ........een..e. N/A ot Rate........... WFC e KB1H1DSPRFMYMCUFXTO9  |. 05/24/2024 |. 08/23/2024 |............... 1f...... 90,000,000  Jeeeeeeeeeeeeeenn O feeeeie O e 106,241 |......... 945,856 | ...cevvunns feunnnn 1,052,096 |......... 945,856 |...ovvuneeeenns [V [V PO [V 176,263 | .......... 001 woveiies
1535865 USGVT 4.25 Interest
15FEB54 .oveiiiiin VA HEDGE ............... N/A s Rate........... [ ES70DZWZ7FF32TWEFA76 | 05/24/2024 |. 08/23/2024 |............... 1f..... 63,000,000fe  Jeeeerrerieeenn O e O e 722,035 |......... (34,128)] cevvvnnn fenns 687,907 |......... (34,128))0evecevinnnnns [ [V R (U R 123,384 | .......... 001 tovveiins
1537365 USGVT 4.625 Interest
15MAY54 e VA HEDGE ........een..e. N/A ot Rate........... BPA e ROMUWSFPUBMPROBKSP83  |. 05/29/2024 |. 08/29/2024 |............... 1f...... 90,000,000  Jeeeeeeeeeeeeeenn O e O e 140,380 |...... 3,037,004 [..oeeneeees fornene 3,177,384 |...... 3,037,004 |...cceveennnnnns [V [V PO [V 185,465 .......... 001 woveiies
1537366 USGVT 4.75 Interest
15NOVE3 .. VA HEDGE ............... N/A s Rate........... BPA ..o ROMUWSFPUBMPROBKSP83  |. 05/29/2024 |. 08/29/2024 |............... 1f..... 90,000,000fe  Jeeeereereeenn O e O e 144,377 |...... 3,003,872 [ evuuneeans o 3,148,250 |...... 3,003,872 [c.uuiiiiinnnnns [ [V R (U R 185,465 .......... 001 tovveiins
1537944 USGVT 4.75 Interest
15NOVE3 .. VA HEDGE ........een..e. N/A ot Rate........... WFC e KB1H1DSPRFMYMCUFXTO9  |. 05/31/2024 |. 08/30/2024 |............... 1f...... 50,000,000fe  Jeeeeeeeeeeeeeenn O e O e 107,920 |...... 1,002,378 [..eeeeeenn |oeeee 1,110,297 |...... 1,002,378 |..ceeeeeinees [V [V PO [V 103,864 [ .......... 001 woveiies
1537969 USGVT 4.625 Interest
15MAYS4 oo VA HEDGE ............... N/A s Rate........... [ ES70DZWZ7FF32TWEFA76  |. 05/31/2024 |. 08/30/2024 |............... 1f..... 50,000,000fe  Jeeeereeeeeeenn O e O e 104,515 |......... 947,011 [.eveeeeenn [ 1,051,526 |......... 947,011 [oueeiiiiiinnnns [ [V R (U R 103,864
1538783 USGVT 4.25 Interest
15FEB54 ... VA HEDGE .... N/A . . |Rate... ROMUWSFPUBMPROBKSP83  |. 06/03/2024 |. 09/04/2024 |.... U I O 52,000,000 ...649,588 |....... (135,670 ... ....513,918 |....... (135,670)|. 0.
1538804 USGVT 4.625 Interest
15MAYS4 ... VA HEDGE .... N/A . . |Rate... . [WRBS ... RR3QI 1 CII1PCSBA4S074  |. 06/03/2024 |. 09/04/2024 |.... [ I IO 46,000,000 ...100,420 |.........369,531 [ ........... L eeeen...469,961 |......... 369,531 |. 0 O e 0 [ 99,274 001 .
1539222 USGVT 4.25 Interest
15FEB54 oo VA HEDGE ........een..e. N/A ot Rate........... BPA i ROMUWSFPUBMPROBKSP83  |. 06/05/2024 |. 09/05/2024 |............... 1f...... 71,000,000 [ O e O e 903,348 |..... (1,488,695)(....cccvves |oeeenee (585,347)|..... (1,488,6%).....ccvvnnnnnns [V [V PO [V 154,350 | .......... 001 woveiies
1539223 USGVT 4.75 Interest
15NOVE3 .. VA HEDGE ............... N/A s Rate........... BPA ..o ROMUWSFPUBMPROBKSP83  |. 06/05/2024 |. 09/05/2024 |............... 1f..... 67,000,000 [ O e O e 169,214 |....... (776,508)] -cvvvevnnn [oennnne (607,293)|....... (776,508)[....ccvvnnnnnnne [ [V R (U R 145,654 | .......... 001 tovveiins
1539672 USGVT 4.75 Interest
15NOVE3 .. VA HEDGE ........een..e. N/A ot Rate........... [ E570DZWZ7FF32TWEFA76 | 06/06/2024 |. 09/06/2024 |............... 1f...... 75,000,000  Jeeeeeeeeeeeeeenn O e O e 202,178 |....... (L RA1)) I I (747,041)....... (949,219)..cvveeeeenee [V [V PO [V 164,223 | .......... 001 woveiies
1540708 USGVT 4.625 Interest
15MAYS4 oo VA HEDGE ............... N/A s Rate........... DBL .oovveiiiiiine TLTWFZY1CNSX8D621K86  |. 06/10/2024 |. 09/10/2024 |............... 1f..... 58,000,000fe Jeeeerreeeeeenn O e O e 190,873 |......... 706,254 [ .evvnneenes o 897,127 |......... 706,254 [ooenniiiiinnnnns [ [V R (U R 130,577 [ weveennnns 001 tovveiins
1540990 USGVT 4.75 Interest
15NOVE3 .. VA HEDGE ........een..e. N/A ot Rate........... BPA i ROMUWSFPUBMPROBKSP83 | 06/11/2024 |. 09/09/2024 |............... 1f...... 58,000,000  Jeeeeeeeeeeeeeenn O e O e 205,692 |........ 606,005 [.....cevvnn |ernnnnnn 811,698 |........ 606,005 [....ccvvnnnnnnnn [V [V PO [V 129,692 | .......... 001 woveiies
1541131 USGVT 4.25 Interest
15FEB54 oovviiiin VA HEDGE ............... N/A s Rate........... WRBS ...evvviis RR3QW 1 CIIIPCSBA4S074  |. 06/12/2024 |. 09/12/2024 |............... 1f..... 61,000,000 [ O e O 838,346 |..... (1,328,876)] ..evveennns foennnnn (490,530)|..... (1,328,876)[.....cccunnnnnne [ [V R (U R LIV 001 tovveiins
1541154 USGVT 4.625 Interest
15MAY54 Lo VA HEDGE ........eeeeet N/A et Rate........... [o L E570DZWZ7FF32TWEFA76 ). 06/12/2024 |. 09/12/2024 |............... 1f..... 57,000,000  Jeeeeseeeeeeeeess O O 202,277 |....... (666,419)] .evveneeee foeeees (464,143)|....... (666,419)[.....cceennnnnns [ [ T [0l 130,048 [ .......... 001 tovveiies
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1541443 USGVT 4.625 Interest
15MAY54 e VA HEDGE ........een..e. N/A ot Rate........... DBL eveeeeeeeeeee TLTWFZYICNSX8D621K86  |. 06/13/2024 |. 09/13/2024 |............... 1f...... 58,000,000 213,989 |..... (1,020, 718) v o (806,724)..... (1,020, 718)[ e eeeeeees [V [V PO [V 133,198 [ ....eenent 001 woveiies
1542735 USGVT 4.25 Interest
15FEB54 .oveiiiiin VA HEDGE ............... N/A s Rate........... SON s 02RNE8IBXP4ROTDBPU41  |. 06/17/2024 |. 09/16/2024 |............... 1f..... 61,000,000 883,579 |..... (1,831,518)] cevvevnns o (947,939)..... (1,831,518)[....ccevnnnnnnns [ [V R (U R 142,790 [ ..oeeenens 001 tovveiins
1542736 USGVT 4.625 Interest
15MAY54 oo VA HEDGE ........een..e. N/A ot Rate........... SON e 02RNE8BXP4ROTDBPU41 | 06/17/2024 |. 09/16/2024 |............... 1f...... 59,000,000 254,59% |..... (1,246,901).eevveeens |oeeenee (992,304)..... (1,246,901)[...ccevnnnnnnnes [V [V PO [V 138,109 [ .......... 001 woveiies
1542737 USGVT 4.625 Interest
15MAYS4 oo VA HEDGE ............... N/A s Rate........... [ ES70DZWZ7FF32TWEFA76 | 06/17/2024 |. 09/16/2024 |............... 1f..... 58,000,000fe  feeeeeieiiiennns [ 0fnnns 250,607 |..... (1,122,371)] e o (871,764)f..... (1,122,371 [ [V R (U R 135,768 | .......... 001 tovveiins
1543302 USGVT 4.625 Interest FedFundEffect iv
15MAY54 e VA HEDGE ........een..e. N/A ot Rate........... WRBS ..o RR3QIN 1 CIIWIPCSBA4S074  |. 06/18/2024 |. 09/19/2024 |............... 1f...... 58,000,000fe  feeeeeeeeeeeeenns [V [ . 268,243 |..... (1,480,080)].....ccvvve |oemee (1,211,837)..... (1,480,080)]..cvvveeeeeenes [V [V PO [V 138,290 [ .ovveennns 001 woveiies
1543606 USOVT 4.625 Interest FecFundEf oot iv
15MAYS4 Lo VA HEDGE ............... N/A s Rate........... 01 N TLTWFZY1CNSX8D621K86  |. 06/20/2024 |. 09/20/2024 |............... 1f..... 60,000,000 [ [ [V . 287,860 |.... (1,118,071)] .cevvvrnnns [eunnnns (830,210).... (1,118,071)}cceuvvivrnnnnns [ [V R (U R 143,918 [ .......... 001 tovveiins
1543642 USGT 4.625 Interest FedFundEffect iv
15MAY54 e VA HEDGE ........een..e. N/A ot Rate........... [ E570DZWZ7FF32TWEFA76  |. 06/20/2024 |. 09/20/2024 |............... 1f...... 60,000,000l |t [V [V 287,800 |.... (1,118,071)] .ccevvvnnns founnnnn (830,271).... (1,118,071)}ceeueeeeennnnns [V [V PO [V 143,918 | .......... 001 woveiies
1544085 USGVT 4.625 Interest FecFundEf oot iv
15MAYS4 oo VA HEDGE ............... N/A s Rate........... BPA ..o ROMUWSFPUBMPROBKSP83  |. 06/21/2024 |. 09/20/2024 |............... 1f..... 58,000,000fe  feeeeeeeeiiennns [ [V . 305,663 |..... (1,266,444 ... (960,780)f..... (1,266,444)).....cccvvnnnnns [ [V R (U R 139,121
1544088 USGVT 4.625 Interest
15MAY54 ... VA HEDGE .... N/A . . |Rate... TLTWFZYICNSX8D621K86  |. 06/21/2024 |. 09/20/2024 |........ceeeeeed feneee 58,000,000 ...305,711 |..... (1,297,917) ... (992,206)|..... (1,297,917)|. 0. 139,121
1544090 USGVT 4.625 Interest
15MAYS4 ... VA HEDGE .... N/A . . |Rate... . [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 06/21/2024 |. 09/20/2024 |...........coe 1 e 60,000,000 ...316,218 |..... (1,187,567)[ ..eevnens |eunnnen (871,350)f..... (1,187,567)|. 0. 143,918 [ .......... 001 ....
1545278 USGVT 4.625 Interest
15MAY54 e VA HEDGE ........een..e. N/A ot Rate........... BPA i ROMUWSFPUBMPROBKSP83  |. 06/24/2024 |. 09/24/2024 |............... 1f...... 60,000,000l | O e O e 325,748 |..... (1,333,664)]...cceunnns fennnn (1,007,916)|..... (1,333,664)].....ccccennnnnn [V [V PO [V 147,305 [ ..oeeennns 001 woveiies
1545279 USGVT 4.25 Interest
15FEB54 oovviiiiin VA HEDGE ............... N/A s Rate........... SON s 02RNES IBXP4ROTDBPUAT  |. 06/24/2024 |. 09/24/2024 |............... 1f..... 63,000,000fe  Jeeeererreeeenn O e O e 979,150 |..... (1,992,277)] cevvvvnnnnn fennnn (1,013,127)..... (1,992,277))cvveiiiinnnnns [ [V R (U R 154,670 [ .......... 001 tovveiins
1545280 USGVT 4.25 Interest
15FEB54 ooveiieeeee VA HEDGE ........een..e. N/A ot Rate........... SON e 02RNE8IBXP4ROTDBPU41  |. 06/24/2024 |. 09/24/2024 |............... 1f...... 63,000,000fe  Jeeeeeeeeeeeeeenn O e O e 979,150 |..... (1,992,277)] .eevvvens fennnn (1,013,127)..... (1,992,277)ceeeeeeeenennnn [V [V PO [V 154,670 [ ..ooeennn. 001 woveiies
1545517 USGVT 4.25 Interest
15FEB54 ..o VA HEDGE ........cc.... N/A Lot Rate........... WRBS ...eevvvnniiiins RR3QI 1 CIINIPCSBA4S074 ). 06/25/2024 |. 09/25/2024 |............... ... 64,000,000 | [ 0]..... 1,004,218 ]..... (2,191,373)] .eevvvnnnnn fonnnn (1,187, 155)]..... (2,191,373)].ceveiiiinnnnns [ [0 U] 158,015 .......... 001 Livvvnnnnnns
1149999999. Subtotal - Swaps - Hedging Other - Total Return 0 18,338,476 | (860,479,432 (29,598,497) XXX 38,197,468 (11,260,021), 0 0 0 49,965,637 | XXX XXX
1140424 GBP/USD ....... PORTFOL10 HEDGE ...... N/A ot Currency 1VUV7VQFKUOQSJ21A208 | 03/17/2021 |. 04/28/2033 14,537,725 0 [V P 2,171,072 [V 0
1140443 GBP/USD ....... PORTFOL10 HEDGE ...... N/A ... . | Currency ROMUWSFPUBMPROBKSP83  |. 03/17/2021 |. 06/16/2033 |.... 14,537,725 0. JR V) U R 2,200,824 |... 0 0.
1161498 EUR/USD .. PORTFOL10 HEDGE . N/A . Currency. ROMUWSFPUBMPROBKSP83  |. 05/25/2021 |. 06/08/2031 20,352,800 .. 0 .0 .3,193,185 L0 0 .268,239
1182265 GBP/USD ...... [PORTFOLIO HEDGE . N/A . Currency. 17331LVCZKOKX5T7XV54  |. 08/11/2021 |. 08/20/2028 |. 45,509,400 |.. 0 .0 . 4,866,004 L0 0 .463,434
1202448 GBP/USD ....... [PORTFOLIO HEDGE . N/A . Currency. E570DZWZ7FF32TWEFA76 | 10/05/2021 |. 11/16/2051 31,603,750 ... 0 .0 .5,991,092 L0 0 .827,191
1212068 GBP/USD ...... [PORTFOLIO HEDGE . Currency. ES70DZWZ7FF32TWEFA76 | 11/10/2021 |. 01/31/2034 |. 37,924,500 |.. 0 0. .3,890,711 L0 0 .587,524
1213993 GBP/USD ....... [PORTFOLIO HEDGE . Currency. E570DZWZ7FF32TWEFA76 | 11/16/2021 |. 03/31/2043 |. 31,603,750 ... 0 0. .3,987,243 L0 0 .684,554
1215598 AUD/USD ....... PORTFOL10 HEDGE . | Currency BATYDEB6GKMZ0031MB27  |. 11/18/2021 |. 03/15/2047 |.... 18,673,200 0. 0. . L0 0. 445,093
1247848 GBP/USD ...... PORTFOL10 HEDGE .| Currency E570DZWZ7FF32TWEFA76  |. 02/10/2022 |. 06/30/2032 |......eeeeveeed feneees 11,377,350 0. JU V1) U I 1,119,056 |... UV A 0. 161,010
1247849 GBP/USD ....... PORTFOL10 HEDGE . | Currency 1VUV7VQFKUOQSJ21A208  |. 02/10/2022 |. 06/30/2034 |.... O N AP, 11,377,350 0. [N V) U I 1,269,955 |... 0. 0. 179,990
1253440 GBP/USD ....... PORTFOL 10 HEDGE Currency 0V6W8S60X2D1J857QP30  |. 02/24/2022 |. 06/15/2029 |.....evveuerees 1f..... 12,641,500 0 [ TR RO 758,625 [ 0 140,871
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1253441 GBP/USD ....... [PORTFOLIO HEDGE . N/A . Currency. MzeM 0V6W8S60X2D1J857QP30  |. 02/24/2022 |. 06/15/2037 |. 18,962,250 |.. 74,440 .1,836,578 .341,486 004 .
1255424 EUR/USD ....... [PORTFOLIO HEDGE . N/A . Currency. MzCM 0V6W8S6aX2D1J857QP30  |. 03/02/2022 |. 07/10/2032 |. 32,136,000 |.. 1,497,923 .455,560 004 .
1257032 EUR/USD ....... [PORTFOLIO HEDGE . N/A . Currency. . TLTWFZY1CNSX8D621K86  |. 03/04/2022 |. 06/30/2032 |. 64,272,000 |... . 1,555,634 .909, 566 004 .
1258385 EUR/USD ....... [PORTFOLIO HEDGE ...... |N/A . Currency. CRLY 1VUV7VQFKUOQSJ21A208 | 03/09/2022 |. 03/31/2037 |. 10,712,000 |.. .352,610 .191,355 004 .
1258386 EUR/USD ....... PORTFOL10 HEDGE ...... N/A ...........|Currency..... BPA .. ROMUWSFPUBMPROBKSP83  |. 03/09/2022 |. 03/31/2029 |.... 32,136,000 [.......... EUR/USD |.eeeeeeeeeeeen O [ 0 e 272,889 [ O | [ 1,218,931 [ O et O [ O e O e 350,522 ...|004 ...
1258985 EUR/USD ....... PORTFOL10 HEDGE ...... N/A ........... | Currency..... CITI ... E570DZWZ7FF32TWEFA76  |. 03/10/2022 |. 06/08/2034 |.... 10,712,000 T e O e O e O el O 168,953 ...|004 ...
1259004 EUR/USD ....... PORTFOL10 HEDGE ...... N/A ... .| Currency..... CRLY ... 1VUV7VQFKUOQSJ21A208  |. 03/10/2022 |. 06/08/2032 |.... 12,854,400 . . 882,018 [ O e O e O [ O 181,227 ...|004 ...
1263031 GBP/USD ...... PORTFOL10 HEDGE ...... N/A ........... | Currency..... CITI ... ES70DZWZ7FF32TWEFA76  |. 03/18/2022 |. 06/21/2052 |.... 46,356,381 261,027 |oveei O e 8,880,643 [...ccvvvnneeen O e O e O [ 0 e 1,226,475 ...|004 ...
1263032 GBP/USD ....... PORTFOL10 HEDGE ...... N/A ... .| Currency..... CRLY ... 1VUV7VQFKUOQSJ21A208  |. 03/18/2022 |. 06/20/2042 |.... 46,356,381 258,198 | O e e 6,688,469 |... .|004 ....

.[004 ...

1268773 GBP/USD ...... PORTFOL10 HEDGE ...... N/A ........... | Currency..... CITI ... ES70DZWZ7FF32TWEFA76 (. 03/30/2022 |. 06/30/2030 |.... 16,433,950 L A2,149 O e | 1,170,323 |...

1268774 GBP/USD ...... PORTFOLI0 HEDGE ...... N/A ...........| Currency..... CITI ... E570DZWZ7FF32TWEFA7E (. 03/30/2022 |. 06/30/2037 |.... 18,962,250 .. 191,076 |... ....2,161,874 |... 004 ....
1279054 GBP/USD ....... PORTFOL10 HEDGE ...... N/A ... . |Currency..... MSCS ... 17331LVCZKQKXST7XV54 [ 04/29/2022 |.07/28/2043 |.... 50,566,000 ....7,546,186 |... 004 ....
1279055 GBP/USD ....... |PORTFOLIO HEDGE . N/A . Currency. MSCS . 17331LVCZKQKX5T7XV54 . 04/29/2022 |. 10/27/2043 |. 18,962,250 |.. .2,908,311 004 .

1295354 EUR/USD PORTFOL10 HEDGE . N/A . Currency. MSCS . 17331LVCZKQKXST7XV54 [ 06/14/2022 |. 12/14/2034 |. 58,916,000 .. . (2,485,562) 004 .

1301279 GBP/USD ...... |PORTFOLIO HEDGE ...... |N/A . Currency. JPCH . THBGLXDRUGQFUS7RNES7 [ 07/01/2022 |. 07/27/2027 |. 25,283,000 |.. . .. (889,597)| 004 .

1332075 ER/USD ....... PORTFOL10 HEDGE ...... N/A ........... | Currency..... CITI ... ES70DZWZ7FF32TWEFA76 (. 09/23/2022 |. 10/01/2052 |.... 32,136,000 .......... ...[004 ...
1375843 EWR/USD ....... PORTFOLI0 HEDGE ...... N/A ...........| Currency..... BPA .. ROMUWSFPUBMPROBKSP83 . 02/16/2023 |. 05/18/2083 |............... 1| 12,854,400 |.......... ...|004 ...
1392508 EUR/USD ....... PORTFOL10 HEDGE ...... N/A ........... | Currency..... el 0VEW8SEAX201J857QP30 [ 03/31/2023 |. 04/21/2033 |....evvvveeeena 1 | 45,526,000 .......... ... 004 ...
1392524 EUR/USD ....... PORTFOLI0 HEDGE ...... N/A ...........| Currency..... BPA .. ROMUWSFPUBMPROBKSP83 [ 03/31/2023 |. 06/30/2028 |...............1|...... 64,272,000 .......... . . ...|004 ...
1412080 GBP/USD ...... PORTFOL10 HEDGE ...... N/A ... . |Currency..... el 0VEW8SEAX201J857QP30 [ 04/04/2023 |. 03/31/2038 |......vvveeeena 1| 15,169,800 |.......... .. (16,901)f... ...[004 ...
1428402 USD/GBP ....... PORTFOLI0 HEDGE ...... N/A ...........| Currency..... DBL .. TLTWFZY1CNSX8D621K86 . 05/25/2023 |. 06/02/2028 |...............1]..... 468,936,443 |.......... ,530,414 |... ...|004 ...
1439254 EUR/USD ....... PORTFOL10 HEDGE ...... N/A ........... | Currency..... BPA .. ROMUWSFPUBMPROBKSP83 [ 06/29/2023 |.07/10/2030 |.......evveeena 1| 64,272,000.......... ...421,97 |... . ...|004 ...
1469083 GBP/USD ...... PORTFOLI0 HEDGE ...... N/A ... - |Currency..... BPA .. ROMUWSFPUBMPROBKSP83 . 10/12/2023 |. 12/12/2085 |........occooci 1|l 7,584,900 |.......... .. (222,802)]... .|004 ...

O 000 0000000000000 OO OO OO

1476490 EUR/USD ....... |PORTFOLIO HEDGE .
1520384 GBP/USD ....... |PORTFOLIO HEDGE . N/A .
1522790 GBP/USD ....... |PORTFOLIO HEDGE . N/A .

1522791 GBP/USD ....... PORTFOLI0 HEDGE ...... N/A ...

N/A . el

CITI

0VEW8SBEAX2D1J857QP30 . 11/02/2023 |. 06/30/2044 |.
ES70DZWZ7FF32TWEFATE . 04/04/2024 |.07/08/2024 |.
KB1H1DSPRFMYMCUFXTO9 (. 04/12/2024 |. 07/16/2024 |.

33,100,080 ..
..6,598,990 |.. .
82,860,779 .. .

004 .
004 .
004 .

Currency.
Currency.
Currency.

.434,595
...2,126
(1,167,169)

..2,126
..(1,167,169)

0O 0O 0 0000000000000 ODOODOODODOODODOOOOO O OO O OO
0 0O 0O 0O 0000000000000 O0OO0ODO0OO0OODO0OOODO0OODOOOOODO O OO O O O
0O 0O 0 000000000000 ODODODOODOODOODOODODOOOOOO OO O OO

. | Currency KB1H1DSPRFMYMCUFXTO9 . 04/12/2024 |. 07/16/2024 |.... 35,803,990 |.......... ...|004 ...
1622792 GBP/USD ....... PORTFOL10 HEDGE ...... N/A ... . | Currency KB1H1DSPRFMYMCUFXTO9  [. 04/12/2024 |. 07/16/2024 |............... 1| 64,722,8%.......... ...|004 ...
1522793 GBP/USD ....... PORTFOL10 HEDGE ...... N/A ... . | Currency KB1H1DSPRFMYMCUFXTO9  [. 04/12/2024 |. 07/16/2024 |........cceeoou 1 |oeee 33,080,330 .......... ...|004 ...
1522794 GBP/USD ....... PORTFOL10 HEDGE ...... N/A ........... | Currency KB1H1DSPRFMYMCUFXTO9  [. 04/12/2024 |. 07/16/2024 |............... 1| 28,553,988 [.......... ...|004 ...
1530538 EUR/USD ....... PORTFOL10 HEDGE ...... N/A ... . |Currency..... CITI E570DZWZ7FF32TWEFATE  [. 05/07/2024 |.08/09/2024 |.......eeveeeiid|oeeee 30,313,669.......... ...|004 ...
1630553 EUR/USD ....... PORTFOL10 HEDGE ...... N/A ... . |Currency..... CITI E570DZWZ7FF32TWEFATE  [. 05/07/2024 |.08/09/2024 |.......eeeeeeni 1 |oene 50,018,880 |.......... . . ...|004 ...
1531905 GBP/USD ....... PORTFOL10 HEDGE ...... N/A ... . |Currency..... WFC .. KB1H1DSPRFMYMCUFXTO9  [. 05/14/2024 |. 07/08/2024 |.......eeveeeea 1 |oeee 44,707,753 |.....eeee GBPAUSD [ O | O e 0 | (191,473)] ... ... (191,473))....... (191,473)|. ...|004 ...
1632145 ERR/USD ....... PORTFOL10 HEDGE ...... N/A ... . |Currency..... CITI E570DZWZ7FF32TWEFATE  [. 05/15/2024 |. 08/16/2024 |............... 1] 73,631,563 EUR/USD [ O [ O e O e 1,226 178 [ e |oeee 1,226,178 |...... 1,226 178 |ooeeeciveeeee O e O e O e 134,892 .|004 ....
1539218 GBP/USD ....... |PORTFOLIO HEDGE . N/A . Currency. KB1H1DSPRFMYMCUFXTO9  [. 06/05/2024 |. 07/16/2024 |. 11,385,590 |.. .. GBP/USD ....137,575 137,575 |. .. 12,642 004 .
1543311 USD/ELR ....... |PORTFOLIO HEDGE . N/A . Currency. ROMUWSFPUBMPROBKSP83 . 06/10/2021 |. 06/16/2028 |...............1]..... 652,307,240 |.. .. USD/ELR . (68,632,840), .0 . 6,498,453 004 .
PORTFOL10 HEDGE . N/A . Currency. KB1H1DSPRFMYMCUFXTO9  [. 06/20/2024 |. 09/27/2024 |.......eeeeeeii 1 |oeee 53,935,980 |.. .. GBP/USD ....191,480 191,480 .134,655 004 .
. PORTFOL10 HEDGE . Currency. KB1H1DSPRFMYMCUFXTO9 (. 06/20/2024 |. 09/27/2024 |.......ceeeeeia 1] 131,876,353 .. GBP/USD .464,062 464,062 |. .329,239 ...|004 .
1543671 GBP/USD ...... |PORTFOLIO HEDGE . Currency. CITI E570DZWZ7FF32TNEFATE  [. 06/20/2024 |. 09/27/2024 |. 75,484,849 .. GBP/USD .123,041 123,041 |. .188,453 ...|004 .
1545871 EUR/USD ....... PORTFOL10 HEDGE . |Currency..... WFC .. KB1H1DSPRFMYMCUFXTO9 (. 06/27/2024 |. 10/01/2024 |.... U I 53,961,523 EUR/USD 34,102 [ O e O el O 137,648 .|004 ....
1545880 GBP/USD ...... PORTFOL10 HEDGE Currency..... WFC i, KB1H1DSPRFMYMCUFXTO9 . 06/27/2024 |. 07/31/2024 |............... 1]...... 26,203,546 |.......... GBP/USD |....ceeeeeee [0 PP 0fcoeneeeeeee 0. 44,665 [ ..o [l 44,665 |.......... 44,665 |................ [0 PP [\ A [ PR 39,395 | .......... 004 .............
1159999999. Subtotal - Swaps - Hedging Other - Other 0 0 7,847,039 (792,841)) XXX 6,826,486 (792,841) 0 0 0 29,120,587 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other (3,083,751 18,338,476 [ (853,147,942)  (31,679,756) XXX 43,704,436 | (11,700,225) 0 0 0f 180,866,224 [ XXX XXX
Interest
341027 CPI ............. PORTFOL10 HEDGE ...... N/A s Rate........... 2] I G5GSEF7VJP5I70UK5573 [ 04/05/2012 |. 02/15/2042 |............... 1]...... 10,000,000 ............... [0 P (U FO [0 R 128,375 [ceeeeeeis (0 FSURR O 95,345 | (1 (U FO (1 (1) PO PATUNVC N R 004 ...ooveennns
Interest
528823 CPI ............. PORTFOL10 HEDGE ...... N/A s Rate........... [C1 W22LROWP2 IHZNBB6KS28 [ 10/01/2014 |. 02/15/2043 |............... 1]..... 55,000,000 |......coveennnn [0 P (U FO [0 R 704,627 |..ooeeennnnns [0 PR P 523,368 |...coiiiaaennn (I (U FOT (I 0]...... 1,187,4% | .......... 004 ...oveennns
Interest

530441 CPI ............. PORTFOL 10 HEDGE ...... N/A ... Rate........... WRBS .eveeeeeennnees RR3QW ICIWN[PCSBA4S074 _|. 10/07/2014 |. 02/15/2043 |............... 1]...... 80,000,000{............... CPI )i O, 0f..... 1,014,620 ................ [\ ESSTOUTRIIN OUOTTO 753,616 [..oeeeennnnnn.s 0f i, O, 0f i, 0]...... 1,727,267 ) oo 004 .............
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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
Interest
540807 CPI ......ouennn. PORTFOL10 HEDGE ...... TLTWFZY1CNSX8D621K86  |. 12/02/2014 |. 02/15/2043 |............... 1f..... 25,000,000 [.cevuunnnnnnns (024 1 [ [V . 204,617 |ouveeieiiiinnnn 0 218,823 |..uuuniiiiinnn [V O [ [V R (U R 539,771
540808 CPI ............. PORTFOL10 HEDGE ...... BATYDEB6GKMZ0031MB27  |. 12/02/2014 |. 02/15/2043 |............... 1f..... 25,000,000 [.cevunnnnnnnns (024 1 [ [V . 204,781 |oveeeiieinn 0 fcemeeenns [ 218,915 |ouvueiiiieiin [V O [ [V R (U R 539,771 weveeennns 004 .ovvvninnnns
540809 CPI ... PORTFOL10 HEDGE ...... BATYDEB6GKMZO031MB27  |. 12/02/2014 |. 02/15/2043 |.......eevvvenn 1 fennnns 50,000,000 ...593,672 |... 440,943 | O e O e O el O 1,079,542
558181 CPI ......eeennns PORTFOL10 HEDGE ...... GSGSEF7VJP5170UK5573  |. 02/23/2015 |. 02/15/2042 |............... 1f..... 75,000,000 |..eevvvnnneeee OP1 feveiiiiiiiien O e O e 798,074 [.cooevvvnnnnnnns (V) USRI R 592,680 |...evneeeeeennnn O foviviiiiiiiee O i O e O s 1,575,204 | .......... 004 .ovvvninnnns
559222 CPI ... PORTFOL10 HEDGE ...... . [CRLY ... 1VUV7VQFKUOQSJ21A208  |. 02/26/2015 |. 02/15/2042 |..eevenvvennnn 1 fennns 50,000,000 ...524,324 |... 20389,380 |.eveeeieiiin O e O e O e O 1,050, 196
561128 CPI oo PORTFOLIO HEDGE ... CITE e ES70DZNZTFF32TIEFAT6 [, 03/06/2015 |.02/15/2042 |............... o 30,000,000 [....vevevenee O oo O oo 0 e 322,860 [ ) PR R 289,769 [ 0 e O o 0 e 0 630,117 | wecenve. 004 oo
566680 CPI ... PORTFOL10 HEDGE ...... . [BOA .. BATYDEB6GKMZ0031MB27  |. 03/30/2015 |. 02/15/2042 |......eevvvvein 1 v 50,000,000 ...498,527 |... LV DU, 370,212 | O e O e O e O 1,050,196 | .......... 004 ....
607588 CPI ..cevvnnnnnne PORTFOL10 HEDGE ...... BOA ..o BATYDEB6GKMZ0031MB27  |. 09/18/2015 |. 02/15/2042 |............... 1f..... 50,000,000 |..ccvvunnnnnnns (024 1 [ [V . 516,263 |...uuniiiinnnnn (V) SRR R 383,390 |..euuniiiinnnnn [V O [ [V R 0f..... 1,050,196 | .......... 004 .ovvvninnnns
608144 CPI ............. PORTFOL10 HEDGE ...... 211 GSGSEF7VJP5170UK5573  |. 09/21/2015 |. 02/15/2042 |............... 1f..... 42,000,000 |..ccvvnnnnnnnns (024 1 [ [V . 436,129 |.ovveneiiinnnn (V) SRR R 323,882 |..uuuniiiiinnn [V O [ [V R (U R 882,164 | .......... 004 .ovvvninnnns
608326 CPI .....cevenn. PORTFOL10 HEDGE ...... SON s 02RNES IBXP4ROTDBPUAT  |. 09/22/2015 |. 02/15/2041 |.........ee..e. 1f..... 25,000,000 [.cevunnnnnnnns (024 1 [ [V . 132,447 [t [V RRRRTI A 98,116 |...ccvvnnnnnnnns [V O [ [V R (U R 510,003 | .......... 004 ..oovvnennnns
609270 CPI ...cvvvnnnnns PORTFOL10 HEDGE ...... GSE oovvieieieiine W22LROWP2|HZNBBBKS28  |. 09/25/2015 |. 02/15/2041 |............... 1f..... 50,000,000 |..ccvvunnnnnnns (024 1 [ [V . 267,876 [....ccevvnnnnnnn (V) SRR R 198,447 [.eeiiinnnnnns [V O [ [V R 0f..... 1,020,005 | .......... 004 .ovvvninnnns
610645 CPI ............. PORTFOL10 HEDGE ...... GSE oovvieieieiine W22LROWP2|HZNBBBKS28  |. 09/30/2015 |. 02/15/2041 |............... 1f..... 50,000,000 |..ccvvunnnnnnns (024 1 [ [V . 233,083 |..euuneiiinnnn (V) SRR R 172,595 [ [V O [ [V R 0f..... 1,020,005 | .......... 004 .ovvvninnnns
612607 CPI ..eevvennnnns PORTFOL10 HEDGE ...... [ ES70DZWZ7FF32TWEFA76 | 10/08/2015 |. 02/15/2041 |............... 1f..... 25,000,000 [.cevuunnnnnnns (024 1 [ [V . 142,245 |.ooveneiiinnn (V) SRR R 105,396 [...eevevnnnnnns [V O [ [V R (U R 510,003 | .......... 004 .ovvvninnnns
615125 CPI ............. PORTFOL10 HEDGE ...... [ ES70DZWZ7FF32TWEFA76 | 10/14/2015 |. 02/15/2041 |............... 1f..... 20,000,000 |..ccvvunnnnnnns (024 1 [ [V . 99,804 |...evniiiiiinnnn [V RRRRTI A 73,921 |oeiiiiiiiinnn [V O [ [V R (U R 408,002 | .......... 004 ..oovvnennnns
615626 CPI ............. PORTFOL10 HEDGE ...... BPA ..o ROMUWSFPUBMPROBKSP83  |. 10/15/2015 |. 02/15/2041 |............... 1f..... 50,000,000 |..ccvvunnnnnnns (024 1 [ [V . 258,508 |....uveieiinnnnn (V) SRR R 191,486 |..covvvnnnnnnens [V O [ [V R 0f..... 1,020,005 | .......... 004 .ovvvninnnns
616276 CPl ............. PORTFOL10 HEDGE ...... 01 N TLTWFZY1CNSX8D621K86  |. 10/20/2015 |. 02/15/2041 |............... 1f..... 50,000,000 |..ccvvunnnnnnnn (024 1 [ [V . 272,526 |uvueneeiinnnnn (V) USRI R AR 172 FRN [V O [ [V R 0f..... 1,020,005 | .......... 004 .ovvvninnnns
617604 CPI ....evvnnnnn. PORTFOL10 HEDGE ...... GSE ooovviieieiine W22LROWP2|HZNBBBKS28  |. 10/26/2015 |. 02/15/2041 |............... 1f..... 20,000,000 |..ccvvunnnnnens (024 1 [ [V . 109,457 [oviviiiinnnnns [V RRRRTI A 81,093 |.uuvniiiiiinnn [V O [ [V R (U R 408,002 | .......... 004 .ovvvninnnns
617688 CPI ............. PORTFOL10 HEDGE ...... 01 N TLTWFZY1CNSX8D621K86  |. 10/27/2015 |. 02/15/2041 |............... 1f..... 10,000,000 |.........ccu.e (024 1 [ [V . 52,599 |..oiviinns [V SRR S 38,964 |...uuiiiiinnnnn [V O [ [V R (U R 204,001 | .......... 004 .ovvvninnnns
618589 CPI .......eennn. PORTFOL10 HEDGE ...... BOA ..o BATYDEB6GKMZ0031MB27  |. 10/29/2015 |. 02/15/2041 |............... 1f..... 35,000,000 |..ccvvunnnnnnns (024 1 [ [V . 204,258 |..uueneiiinnnnn (V) SRR R 151,355 [t [V O [ [V R (U R 714,004 | .......... 004 .ovvvninnnns
1545864 CPI ............ PORTFOL10 HEDGE ...... MSCS e 17331LVCZKOKX5T7XV54  |. 07/10/2013 |. 02/15/2043 |............... 1f..... 25,000,000 |.ccvvnnnnnnnns (024 1 [ [V . 329,261 |ovvueneiiennnnn (V) USRI R 284,616 |.ovueneieinnnn [V O [ [V R (U R 539,771 weveennnns 004 .ovvvninnnns
1545865 CPI ............ PORTFOL 10 HEDGE ...... S 17331LVCZKQKX5T7XV54 |. 09/28/2015 |. 02/15/2041 |......eevvnenn. ... 50,000,000]...ccuuunennnes [ [ [ 244,368 ... [0 FRROUT R 181,351 [oovvnnis [0 [ [0 0f..... 1,020,005 .......... 004 ..oovvnnnnnns
1179999999. Subtotal - Swaps - Replication - Interest Rate 0 0 8,473,262 0 XXX 6,289,564 0 0 0 0 19,915,861 [ XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 8,473,262 0 XXX 6,289,564 0 0 0 0 19,915,861 [ XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 754,787 8,366,030 391,958 | XXX 6,623,973 (337,858) 0 0 0 20,065,312 XXX XXX
1369999999. Total Swaps - Credit Default (83,0833,751) 0 (515,549) (1,288,418) XXX (1,319,518) 352,637 0 0 0 101,780,000 [ XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 18,338,476 | (856,434,401)  (36,162,842) XXX 35,678,154 69,453,962 0 0 0 50,944,324 [ XXX XXX
1399999999. Total Swaps - Other 0 0 7,847,039 (792,841)) XXX 6,826,486 (792,841) 0 0 0 29,120,587 | XXX XXX
1409999999. Total Swaps (83,0833,751) 19,093,264 | (840,736,881)  (37,852,143) XXX 47,809,095 68,675,900 0 0 0f 201,910,224 [ XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 754,787 3,937,799 (6,172,387) XXX (2,184,905) 80,376,125 0 0 0 1,128,138 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL 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)
1709999999. Subtotal - Hedging Other 26,949,898 30,137,575 [ (853, 147,942) 63,094,226 | XXX 138,478,419 19,334,934 0 0 0 185,773,229 | XXX XXX
1719999999. Subtotal - Replication 0 0 8,473,262 0 XXX 6,289,564 0 0 0 0 19,915,861 [ XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 26,949,898 30,892,363 | (840,736,881) 56,921,839 | XXX 142,583,078 99,711,059 0 0 0f 206,817,228 XXX XXX

(C)

Description of Hedged Risk(s)

Hedges equity or interest rate risk of GMxB Liabilities ..
. |Hedges interest rate risk of projected annuity sales ...
. |Hedges equity or interest rate risk of life products
. | Hedges margins on minimum crediting rate guarantees .....
. |Hedging Effective Variable Annuity Interest under SSAP 108 ..
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Futures Contracts Open as of the Current Statement Date

1203

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point

1535365 US 10YR NOTE

T L [ Tl 109,984 [FUT oovvvviiiiiiiiiies VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvennee AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 108.9688 |..... 109.9844 |........coet ()| O [V} . [N F (V] . [ . 1,016 [.eeennnnns 1,016 |..oooeeennns PR VA (101 R IR 1,000
1535366 US 10YR NOTE

TYUA L [ ) 439,938 |FUT ..o VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 109.0078 |..... 109.9844 |............. (1,062) [..cvveeeeeiennennns [V} . [N F (V] . [ . 3,906 |t 3,906 |..oovenennnns 9,670 |001 ..eveeniiiiiinn [ 1,000
1535367 US 10YR NOTE

TYUA L [ 9 [ 989,859 |FUT ..oooeeeeeeiiieens VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 109.0156 |..... 109.9844 |............. (2,391) oo [V} . [N F (V] . [ . 8,719 [evvennnnnn 8,719 |ouvverees 21,757 {001 oovvveeiiiiins | oo 1,000
1535368 US 10YR NOTE

T L s 204 |........ 22,436,813 |FUT ..o VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 109.0234 |..... 109.9844 |............ (54,186) |...cceeeeeeeeens [V} . [N F (V] . [ R 196,032 |........ 196,032 |........... 493,153 | 001 ...evvniniinns [ 1,000
1535369 US 10YR NOTE

T L [ L 5,169,266 |FUT .........coeeeeens VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 109.0391 |..... 109.9844 |............ (12,484) ..ol [V} . [N F (V] . [ F 44,430 |.......... 44,430 |........... 113,619 {001 .ovvvvvvveeenn | oot 1,000
1535370 US 10YR NOTE

T L [ 30 [oeeeeennns 3,299,531 |FUT ..oovviiiiiiiiiiinee VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 109.0547 |..... 109.9844 |............. (W) | PO [V} . [N F (V] . [ F 27,891 ...l 27,891 |l 72,522 001 .o e 1,000
1536943 US 10YR NOTE

TYUA L [ 2 [ 219,969 |FUT ..o, VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 108.5625 |..... 109.9844 |........ooet (531) [ervennniiiiiiiiinnne [V} . [N F (V] . [ . 2,844 |........... 2,844 ... 4,835 (001 ..oovvviiiiiees | oo 1,000
1536944 US 10YR NOTE

T L s 513 |....... 56,421,984 |FUT ....oevnnniiiiinnnee VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 108.5938 |..... 109.9844 |........... (136,263)|..cceeeeeeeieneenns [V} . [N F (V] . [ R 713,393 |........ 713,398 |........ 1,240,134 1001 ..o i 1,000
1536945 US 10YR NOTE

T L [ Tl 109,984 [FUT oovvvviiiiiiiiiees VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 108.6016 |..... 109.9844 |........coet ()| [V} . [N F (V] . [ . 1,383 [oovveenene 1,383 [conennnnnnee PR VA (101 R IR 1,000
1536946 US 10YR NOTE

T L [ L) I PO 4,500,359 |FUT ....oovviinininnnnnee VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 108.6094 |..... 109.9844 ,000
1536947 US 10YR NOTE

TYUA L [ ) 439,938 |FUT ..o VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 108.6172 |..... 109.9844 ,000
1536948 US 10YR NOTE

T L [ 19 ... 2,089,703 |FUT ..oooeeeiiiiiiins VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 108.7109 |..... 109.9844 ,000
1536949 US 10YR NOTE

T L [ Tl 109,984 [FUT oovvvviiiiiiiiiies VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 108.7422 |..... 109.9844 ,000
1536950 US 10YR NOTE

T L [ 4 . 769,891 [FUT ...ovvviiiiiiiiinnee VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 108.7500 |..... 109.9844 ,000
1536951 US 10YR NOTE

T ......... L1 109,984 [FUT ... ... | VA HEDGE ... N/A . INTEREST ... |.09/19/2024 .| CBOT ... AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 108.7578 |..... 109.9844 ,000
1536952 US 10YR NOTE

T L [ 12 [ 1,319,813 [FUT woovviiiiiiiiiiiees VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 108.7656 |..... 109.9844 ,000
1536953 US 10YR NOTI

T ......... 219,969 |FUT .... ... | VA HEDGE ... N/A . INTEREST ... |.09/19/2024 .| CBOT ... AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 108.8516 |..... 109.9844 ,000
1536954

T L [ Tl 109,984 [FUT VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 108.8672 |..... 109.9844 ,000

USU4 oot [ 4 . 828,188 VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 116.8203 |..... 118.3125 ,000

[V A T R 1,538,063 VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 116.8516 |..... 118.3125 ,000

[V A 50 [oeeveeens 5,915,625 VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnnee AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 116.85%4 |..... 118.3125 ,000

(VS R Tl 118,313 VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 116.8750 |..... 118.3125 ,000

UsU4 ......... ...4,259,250 VA HEDGE ... N/A . INTEREST ... |.09/19/2024 .| CBOT ... AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 116.8906 |..... 118.3125 ,000

LU A, 2 [ 236,625 VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 116.9219 |..... 118.3125 ,000

[V A 50 [oeeveeens 5,915,625 | ..ooovviiniiiiiiiinis VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 116.9531 |..... 118.3125 |.........eii(50,000) [.evveeeevevieeieennn O foiiid O v 0 e 0 el 67,969 ... 67,969 | 120,871 ,000
1535391 US LONG BOND

USU4 oo [ 207 s 24,490,688 | ... ... | VA HEDGE ... N/A . INTEREST ... |.09/19/2024 .| CBOT ... AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 116.9688 |..... 118.3125 ....500,405 ,000
1535392 US LONG BOND

[V O 62 |.......... 7,335,375 | .ooeeiiiiiiiiieiiiies VA HEDGE .............. N/A oo INTEREST ... |.09/19/2024 .|CBOT .........ceeeeee. AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 116.9844 |..... 118.3125 |............(62,000)].....cccevvveeeeeen O foniniiinnnsn O v O e 082,343 ).l 82,343 | 149,880 ,000
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)

Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point

1535393 US LONG BOND
[V A 59 [oeeeees 6,980,438 VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 117.0000 |..... 118.3125 |............ (59,000) |-eeeevieieieeeeens [V} . [N F (V] . [ F 77,438 |.......... 77,438 |........... 142,628 {001 ..oovvvvvveeenn | oot 1,000
[V A L 591,563 VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 117.0156 |..... 118.3125
(VU7 S A :: I 109,794,000 VA HEDGE ... N/A . INTEREST ... |.09/19/2024 .| CBOT ... AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 115.9063 |..... 118.3125
[V A 8. 2,129,625 VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 116.4688 |..... 118.3125 |............ (18,000)[...evvvvvennnnnnnnee [V} . [N F (V] . [ F 33,188 |.......... 33,188 |............ 43,513 001 ..o e 1,000
(VS A 254 |........ 30,051,375 | .evveeeiiiiiiiieeeeees VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 116.5000 |..... 118.3125 |........... (254,000)[.ccceeeeeiiiinnnnnns [V} . [N F (V] . [ R 460,375 |........ 460,375 |........... 614,024

1536960 US LONG BOND
[V S AN Y N 41,054,438 | ... ... | VA HEDGE ... N/A . INTEREST ... |.09/19/2024 .| CBOT ... AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 116.5313 |..... 118.3125 ...(347,000) .. 618,094 |........ 618,094 |...........838,843

1536961 US LONG BOND
(VS 1,717 |....... 203, 142,563 VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 116.5625 |..... 118.3125 |........ (1,717,000) [...ovvvvnnnnnnnnnnee [V} . [N F (V] . 0. 3,004,750 |...... 3,004,750 |........ 4,150,703
[V A 68 |.......... 8,045,250 VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 116.5938 |..... 118.3125 |............ (68,000)....cevvvvrnnnnnnnne [V} . [N F (V] . [ R 116,875 |........ 116,875 |........... 164,384 {001 ..oovvvvveeeeen | oot 1,000
(VS R Tl 118,313 VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 116.6250 |..... 118.3125 ...l (1,000) [...envnnnninnnnnnnne [V} . [N F (V] . [ . 1,688 |........... 1,688 |............. PR VA (101 R IR 1,000
(VN A 867 |....... 102,576,938 VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.06/24/2024 .|..... 120.0000 |..... 118.3125 |.......... (867,000 ......evvvvnnnnnnnne [V} . [N F (V] . 0].... (1,463,063)|.... (1,463,063)|........ 2,005,900 |001 ...oevuninninnn [ erniiiens 1,000
WNU4 L s 837 |........ 54,775,219 VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97  |.05/23/2024 .|...... 123.9375 |...... 125.3438 |........... (728, 781) |eeveeieiiiiiiiens [V} . [N F (V] . [ R 614,531 |........ 614,531 |........ 1,056,411 [001 ..ooovvvveeiees | oo 1,000
WNU4 L s 4 . 877,406 VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvenee AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 123.9609 |...... 125.3438 |............ (11,594) ..ol [V} . [N F (V] . [ . 9,680 [....ceune. 9,680 |..ovveennns 16,922 [001 ..ooovvvvieeenn | oo 1,000
WNU4 L s 4 . 877,406 VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 123.9688 |...... 125.3438 |............ (11,594) ..ol [V} . [N F (V] . [ . 9,625 |........... 9,625 |............ 16,922 [001 ..ooovvvvieeenn | oo 1,000
WNU4 L s 1,778 |....... 222,861,188 VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 122.9688 |...... 125.3438 |........ (2,944, 813)[..covveiiiiiiiiens [V} . [N F (V] . 0. 4,222,750 |...... 4,222,750 |........ 4,298,166 001 ......oooeeeiii nnnnnnnne 1,000
WNUA L [ 2 [ 250,688 VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 123.0000 |...... 125.3438 |............. (3,313) oot [V} . [N F (V] . [ . 4,688 |........... 4,688 |..coveiennns 4,835 (001 ..oovvviiiiiees | oo 1,000
WNU4 ... 250,688 VA HEDGE ... N/A . INTEREST ... |.09/19/2024 .| CBOT ... AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 123.0391 |...... 125.3438 [..eeeeeen (3,313) | 0 e O e 0 e 0 [ 4,600 |.
WNU4 L s 13 [ 1,629,469 VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 123.0703 |...... 125.3438 [...eeennnen (21,531) |0 el O e 0 e 0 [ 29,555
WNU4 L s 8. 2,256,188 VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvenee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 123.0938 |...... 125.3438 |............ (29,813)|.ceeeeeeeeeees [V} . [N F (V] . [ F 40,500 |.......... 40,500 |............ 43,513 [001 ..oooeeenin e 1,000
WNU4 L s Tl 125,344 VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 123.1250 |...... 125.3438 |............. (1,656) [+evveeeeeniiiinnnns [V} . [N F (V] . [ . 2,219 |t 2219 |l PR VA (101 R IR 1,000
WNUA L s L7 626,719 VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 123.1641 |...... 125.3438 |............. (8,281) e [V} . [N F (V] . [ F 10,898 |.......... 10,898 |............ 12,087 1001 ..eeneeiiiiiins [ 1,000
WNU4 L s "l 1,378,781 VA HEDGE .............. N/A s INTEREST ... |.09/19/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|...... 123.1983 |...... 125.3438 |............ (18,219)|..ceeeeeeeeees [V} . [N F (V] . [ F 23,633 |........nn 23,633 |.........e. 26,592 001 ..ooooeenninin e 1,000
WNU4 . s 4 .......... 5,515,125 | .oooeiiiiiiiiiiiiiis VA HEDGE .............. NA oo INTEREST ... |.09/19/2024 .|CBOT .........ceeuuee. AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 123.2266 |...... 125.3438 |............ (72,875) ] [V A [ P [V A [V 93,156 |.......... 93,156 |........... 106,366 |001 .....cccoeenee fevnnnnnns 1,000
1529999999. Subtotal - Long Futures - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 (8,781,574) 0 0 0 0 11,855,409 | 11,855,409 19,136,265 XXX XXX

1542816 CME NEW MINI
RTYUA ..o [ 309 |........ 31,904,250 |RUSSELL FUT ........... VA HEDGE .............. N/A e Equity/Index |.coeen woeeis [0 AAOJVIVEV2VZFZTO3U97 |.06/17/2024 .|...2,029.6500 |...2,065.0000 |............. 75,706 |ooeeeeeieeeeeees [V} . (VN FOTRR (VN [V R 546,158 |........ 546,158 |........... 401,700 {001 ..ovvvvvviiienn | eeeeeeeeees 50

1541882 NYL EMINI
MFSU4 ... feveeeieees 123 [........ 14,410,680 [MSCI EAFE ............. VA HEDGE .............. N/A e Equity/Index |.cooen woeeis L) N AAOJVIVEV2VZFZTO3U97  |.06/14/2024 .|...2,325.0000 |...2,343.2000 |............. 19,680 [....evvnnennnnnnne [V} . (VN ETRR (VN [V R 111,930 |........ 111,930 [oovveeenes 97,581 {001 .oovvvvvviviins e 50

1542996 CME NEW MINI
RTYU4 ..o v 159 |........ 16,416,750 [RUSSELL FUT ........... Product HEDGE ........ N/A v Equity/Index |....... ....... CVE .ovvvvvvvinnnnnnns 9R7GPTSO7KV3UQJZQ078 .06/17/2024 ....2,029.7000 |...2,065.0000 |............. 59,625 [..ccceiiiinnnnnnn [ O [V PO [\ O 0l 280,636 |........ 280,635 |........ 1,033,500 {001 .ovvvvvvvveeeee | eeeeeeeee 50
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1542994 NASDAQ 100 E-

NOU4 .o [ 46 |........ 18,333,070 [MINI ..evvvevviiiiinnnee Product HEDGE ........ N/A s Equity/Index |....... ... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|..19,949.6000 |..19,927.2500 |............ (26,450)|..cceeeeeeeeenns [V} . [N F (V] . [ R (20,562)|........ (20,562)]........... 814,200 001 ..oooeeereenen [ 20
1542198 NYL EMINI

MFSU4 ..o [ L3 I I 4,803,560 |MSCI EAFE ............. Product HEDGE ........ N/A s Equity/Index |....... ....... 1) OR7GPTSO7KV3UQJZQ078  |.06/14/2024 .|...2,324.3000 |...2,343.2000 |............ (X765 | R [V} . [N F (V] . [ F 38,745 |.......... 38,745 |........... 131,702 {001 oo | oo 50
1542196 NYL EMINI

MESU4 ..ol [ AL 761,740 [MSCI EMERG ............ Product HEDGE ........ N/A s Equity/Index |....... ....... 1) OR7GPTSO7KV3UQJZQ078  |.06/14/2024 .|...1,076.7000 |...1,088.2000 |............. (8,050) [+eevveeeenninnnanns [V} . [N F (V] . [ . 8,050 [....eveunen 8,050 |..ccvvennnn 44,972 [001 .o e 50
1542992 S&P 500 EMINI

ESU4 ..o [ 284 |........ 78,405,300 |FUT ...oooeeeninnnnnnnns Product HEDGE ........ N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...5,502.9000 |...5,521.5000 |........... (163,300) |+eevvvveenrnrinnnnns [V} . [N F (V] . [ R 264,120 |........ 264,120 |........ 3,351,200 |001 ..oeveeneiniinn [ e 50
1541921 NYL EMINI

MFSU4 ..o [ 72 . 3,749,120 | MSCI EAFE ............. VA HEDGE .............. N/A s Equity/Index |....... ... 1) AAQJVIVEV2VZFZTO3U97 |.06/14/2024 .|...2,325.3000 |...2,343.2000 |.............. L O, [V} . [N F (V] . [ F 28,640 |.......... 28,640 |........... 119,027 {001 .oevvveeveeeen oo 50
1541915 S&P 500 EMINI

ESU4 ..o [, 50 [.ooeen 13,803,750 [FUT .ovvvviiiiiiiiiees VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N AAQJVIVEV2VZFZTO3U97  |.06/14/2024 .|...5,502.9500 |...5,521.5000 |............ (61,250) |.eeeeeeeeeeeeees [V} . [N F (V] . [ F 46,375 |.......... 46,375 |........... 426,275 1001 ..eenniinn [ 50
1535913 US 10YR NOTE Interest

T L [ 7 . 3,519,500 |FUT ....oooeeeiiininns VA HEDGE .............. N/A s Rate....oooeess |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 109.0156 |..... 109.9844 |............. (8,500) [+evvveeeenniennnnns [V} . [N F (V] . [ F 31,000 | 31,000 [..cevvennns 64,000 {001 ...ovvvvvvieann | oo 1,000
1541851 CME NEW MINI

RTYU4 .o [ 12 [ 1,239,000 [RUSSELL FUT ........... LIFE HEDGE ............ N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/14/2024 .|...2,062.8500 |...2,065.0000 |............... 2,040 | [V} . [N F (V] . [ . 1,290 [.ovveenene 1,20 [oovvennneee 78,000 1003 ....oevvvennnnn fernnniiiinnas 50
1541846 NYL EMINI

MFSU4 ..o [ 4 . 820,120 [MSCI EAFE ............. LIFE HEDGE ............ N/A s Equity/Index |....... ... 1) OR7GPTSO7KV3UQJZQ078  |.06/14/2024 .|...2,324.6000 |...2,343.2000 |.............. 1,120 [ooeeeiiiiiiiiiinnes [V} . [N F (V] . [ . 6,510 [..eevneeee 6,510 |.oceveennns 26,037 {003 .....ooovvviiin oo, 50
1541841 S&P 500 EMINI

ESU4 ..o [ 104 |........ 28,711,800 [FUT ..evvviiiiiiiiiinneee LIFE HEDGE ............ N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/14/2024 ....5,502.9500 |...5,521.5000 |........... (124,863)]..ccceeeeeiiennenns [V} . [N F (V] . [ F 96,460 |.......... 96,460 |........ 1,227,200 (003 ...coovveeeeeen | e 50
1543365 S&P 500 EMINI

ESU4 ..o [, P 7,177,950 [FUT wovveviiiiiiiiiiees LIFE HEDGE ............ N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/18/2024 .|...5,547.3000 |...5,521.5000 |............ (31,216) |..coeeeeeeeeees [V} . [N F (V] . [ R (33,540)|........ (33,540)f........... 306,800 {003 ......oovvvveee|eeiiiiiiinens 50
1546208 S&P 500 EMINI

ESU4 ..ot [ 2 [ 552,150 |FUT ..oooeeeiniiiiens LIFE HEDGE ............ N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,524.2500 |...5,521.5000 |............. (2,401) [eveeiiiiiiiiiiees [V} . [N F (V] . [ F (14)] E—— (V1)) - 23,600 {003 ....ooovvvieins | 50
1546209 SE&P 500 EMINI

ESU4 ..ot [ Tl 276,075 [FUT ..oovvvviiiiiiinnnee LIFE HEDGE ............ N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,524.5000 |...5,521.5000 |............. (1,201) [eeeeeeiieiiiiiieees [V} . [N F (V] . [ F [R1510)] S Q0] I 11,800 (003 oo [ 50
1541993 NYL EMINI

MESU4 ..ol v 190 |........ 10,337,900 [MSCI EMERG ............ VA HEDGE .............. N/A s Equity/Index |....... ....... 1) OR7GPTSO7KV3UQJZQ078  |.06/14/2024 .|...1,077.5000 |...1,088.2000 |............. 19,000 [...oeeeeennnnnnnnnne [V} . [N F (V] . [ R 101,650 |........ 101,650 |........... 208,013 001 ..ooeeeeeeen e 50
1541980 S&P 500 EMINI

ESU4 ..o [l 31 85,859,325 [FUT .... ... | VA HEDGE ... N/A . Equi ty/ Index OR7GPTSO7KV3UQJZQ078  |.06/14/2024 .]...5,502.9000 |...5,521.5000 289,230 |........ 289,230 |........ 3,657,380
1542889 SE&P 500 EMINI

ESU4 ..o [ 287 |........ 79,233,525 [FUT .oevvvviiiiiiiiees VA HEDGE .............. N/A s Equi ty/ Index OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .]...5,502.9000 |...5,521.5000 266,910 |........ 266,910 |........ 3,375,138 |001 ..ovvveniiiiinn e 50
1542890 SE&P 500 EMINI

ESU4 ..o e B 2,208,600 [FUT .... ... | VA HEDGE ... N/A . Equi ty/ Index OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...5,544.5000 |...5,521.5000 ....(9,200)]..........(9,200)|....
1542891

ESU4 ..o [, 20 [oeeeeennns 5,521,500 |FUT ....ooooeeiiiniinns VA HEDGE .............. N/A s Equi ty/Index OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...5,544.7500 |...5,521.5000 (23,250)|........ (23,250)
1542893 S&P 500 EMINI

ESU4 ..o e B 2,208,600 [FUT .... ... | VA HEDGE ... N/A . Equi ty/ Index OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .]...5,545.0000 |...5,521.5000 ....(9,400)]..........(9,400)|....
1542804

ESU4 ..o [, 46 |........ 12,699,450 |FUT ..., VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...5,545.2500 |...5,521.5000 (54,625)|........ (54,625)
1542895 S&P 500 EMINI

ESU4 ..o [, 4 |........ 12,147,300 [FUT woovviiiiiiiiiiiees VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 ....5,545.5000 |...5,521.5000 (52,800))........ (52,800)|
1542896 SE&P 500 EMINI

ESU4 ..o [, 65 |........ 17,944,875 |FUT ...l VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...5,545.7500 |...5,521.5000 (78,813)|........ (78,813)
1542897 S&P 500 EMINI

ESU4 ..ot [ [ 2,208,600 [FUT ..oovvvveiiiiiiinees VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .]...5,546.0000 |...5,521.5000 L092) [t O e O el 0 e O (9,800)f.......... (9,800)]-.ccvveennnn 94,081 {001 .ovvvvveveeens oo 50
1542898 SE&P 500 EMINI

ESU4 ..o [, B 4,969,350 |FUT ..oovvvniiiiiinnnnnee VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...5,546.2500 |...5,521.5000 (22,275)|........ (22,275)|........... 211,681 {001 ..ovvvveiiieenn oo 50
1542899 S&P 500 EMINI

ESU4 ..o [, 36 [oeeeeens 9,038,700 |FUT ..oooeeeiiinnniinns VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .]...5,546.5000 |...5,521.5000 (45,000))........ (45,000)]........... 423,362 1001 ..oenniiins e 50
1542900 SE&P 500 EMINI

ESU4 ..o [, K . 10,214,775 [FUT wovvveiiiiiiiiiiees VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...5,546.7500 |...5,521.5000 (46,713)|........ (46,713)]........... 435,122 1001 ..eennniis e 50
1542901 S&P 500 EMINI

ESU4 ..o [, 10 ... 2,760,750 [FUT oovvvviiiiiiiiieees VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 ....5,547.0000 |...5,521.5000 (12,750)|........ (12,750)]........... 117,601 | 001 ..oevnns [ 50

1545343 S&P 500 EMINI
ESUA s [ 2 | 552,150 | FUT wevveeeeiieee. VA HEDGE .............. NA ... Equity/Index [....... ....... OVE o 9R7GPTSO07KV3UQJZQ078  |.06/24/2024 .|...5,516.2500 |...5,521.5000 20 e O O O 0 526 [uveeennnn. 525 |oeeennnnnns 23,520 {001 .eeveeeeiees e 50
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1545344 S&P 500 EMINI
ESU4 ..o [, 10 ..., 2,760,750 [FUT .oovvviviiiiiiiiees VA HEDGE .............. N/A s Equity/Index |....... ... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/24/2024 ....5,516.5000 |...5,521.5000 |............ (11,364) |.ooeeeeeeeeeees [V} . [N F (V] . [ . 2,500 |.ooeeeenns 2,500 |eeeeennns 117,601 | 001 ..eeennis [ 50
1545345 S&P 500 EMINI
ESU4 .o [l 9 [ 2,484,675 |FUT ...l VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/24/2024 .|...5,516.7500 |...5,521.5000 |............ (10,228)|..cceeeeeeeeeens [V} . [N F (V] . [ . 2,138 |t 2,138 |oeeeieeens 105,841 {001 .oevvveeeeeeas oo 50
1545346 S&P 500 EMINI
ESU4 ..ot [ Tl 276,075 [FUT ...oevviiiiiiiinnnnee VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/24/2024 .|...5,517.2500 |...5,521.5000 [........eeuue (1,136)oeeeeeeeeiiiinneecis O foeeeeeiiiin O o 0 et O e 213 218 11,760 001 ..o e 50
1545347 S&P 500 EMINI
ESU4 ..ot [ L7 1,380,375 [FUT .oovveviieiiiiieees VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/24/2024 .|...5,517.5000 |...5,521.5000 [.........00ue (5,682)]cceeeeeciieiieeccccs O foeeeeeeieicn O e 0 fet 0 e 1,000 .l 1,000 . 58,800 {001 .oevveveeeeens oo, 50
1545348 S&P 500 EMINI
ESU4 ..o [ 2 [ 552,150 |FUT ..oooeeeiniieiins VA HEDGE .............. N/A s Equity/Index |....... ... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/24/2024 .|...5,517.7500 |...5,521.5000 [........eeeue (2,273)cceeeiiiiiiiiineccns O foeeeeiiiin O o 0 e 0 375 375 23,520 (001 .ooooeninnnn e 50
1545349 S&P 500 EMINI
ESU4 ..o [ 2 [ 552,150 |FUT ..oooeeeiiiiiiiins VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/24/2024 .|...5,518.2500 |...5,521.5000 [........eeuue (2,273)cceeeeiiiiiiienenins O fooeeeeiii O o 0 el 0 825 0325 23,520 (001 .ooooeennnnin e 50
1545350 S&P 500 EMINI
ESU4 ..ot [ Tl 276,075 [FUT ...oevvviiiiiiinnnee VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/24/2024 .|...5,519.2500 |...5,521.5000 [........eeuue (1,136)oeeeeeeieiniinneicis O foeeeeeniiin O oo 0 e O el 13 3 11,760 001 ..o e 50
1545351 S&P 500 EMINI
ESU4 .ot [ L7 1,380,375 [FUT .oovveviieiiiiieees VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/24/2024 .|...5,519.5000 |...5,521.5000 [........0euun (5,682)[ceeeeeeeeeiiiiieccis O foeeeeeiniiicn O i 0 fet 0 500 e 000500 | 58,800 {001 .oevveveeeeens oo, 50
1545352 S&P 500 EMINI
ESU4 ..o [ 2 [ 552,150 |FUT ..oooeeeiniieiins VA HEDGE .............. N/A s Equity/Index |....... ... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/24/2024 .|...5,520.0000 |...5,521.5000 [.......eeeuue (2,273)ceeeeiiiiiiiineeeins O foeeeeeiiiicn O e 0 et O 180 o150 o 23,520 (001 .oooorinnennn e 50
1545353 S&P 500 EMINI
ESU4 ..ot [ L7 1,380,375 [FUT .oovveiiiiiiiiiiees VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/24/2024 .|...5,520.2500 |...5,521.5000 [........eeuue (5,682)]ceeeeeieeiiiiiieccis O foeeeeeeiiiicn O i 0 e 0 3183 318 58,800 {001 .oevveveeiines oo 50
1545354 S&P 500 EMINI
ESU4 ..o [ K R 828,225 |FUT ...oooeeeeniiiinns VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/24/2024 .|...5,520.7500 |...5,521.5000 [........eeuue (3,409)oeeeeeeeeniinneeecns O foeeeeenniiin O i 0 e O el 13 3 35,280 (001 .ooooeeinenni e 50
1545355 S&P 500 EMINI
ESU4 ..ot [ K R 828,225 |FUT ...oooeeeeniiinnns VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/24/2024 .|...5,521.0000 |...5,521.5000 [........eeuun (3,409)oeeeeeiieiiiineeeiis O fooeeeiiiiiicn O e 0 et O el 75 75 e 35,280 (001 .ooooeernninin [ 50
1545757 S&P 500 EMINI
ESU4 ..o [, 35 [ 9,662,625 |FUT .....ooeeeeenniinins VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/26/2024 .|...5,545.0000 |...5,521.5000 [........000e(39,776) ] cceeeeeeeieiieeecns O foeeeeeiiiiin 0 e 0 e 0 | (41,125))ll (41,125))|..n 411,602 (001 ..o e 50
1545759 S&P 500 EMINI
ESU4 ..o [, 45 |........ 12,423,375 |FUT ..o VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/26/2024 .|...5,547.0000 |...5,521.5000 [..........0 (51,140)oceeeeeiiiiiiiieiis O | O e 0 e 0 | (57,375))...lL (57,375)|... 529,203 |001 ..eeveiiiiniins feriiiiiiiiees 50
1546228 SE&P 500 EMINI
ESU4 ..o e 10 | 2,760,750 FUT ... ... | VA HEDGE ... N/A . Equi ty/ Index OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,520.2500 |...5,521.5000 ....117,601
1546229 S&P 500 EMINI
ESU4 ..ot [ K R 828,225 |FUT ...oooeeeeniiiinns VA HEDGE .............. N/A s Equi ty/ Index OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,520.5000 |...5,521.5000 [........eeuue (3,409)oeeeeeeeeiiiinneeiis O fooeeeneiiiin O i 0 et O 180 o150 o 35,280 (001 .ooooeernninin [ 50
1546230 SE&P 500 EMINI
ESU4 .o [ | 1,104,300 |FUT .... ... | VA HEDGE ... N/A . Equi ty/ Index OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,520.7500 |...5,521.5000
1546231
ESU4 ..o [, 24 ... 6,625,800 [FUT ...oovvvvviiiiiinnnes VA HEDGE .............. N/A s Equi ty/Index OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,521.2500 |...5,521.5000 [........00ee (27,275)cceeeecieenninneecns O oo O e 0 et 0 e300 e300 o 282,242 1001 ..o e 50
1546232 S&P 500 EMINI
ESU4 ......... ...4,141,125 [FUT ... ... | VA HEDGE ... N/A . Equi ty/ Index OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,521.5000 |...5,521.5000 .... 176,401
1546233
ESU4 ..ot [ K R 828,225 |FUT ...oooeeeeniiiinns VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,521.7500 |...5,521.5000 [........eeuue (3,409)oeeeeeiieiiiineeniis O foeeeeeiniiin 0 o 0 et 0 e (38) (38 35,280 (001 .ooooeernninin [ 50
1546234 S&P 500 EMINI
ESU4 ..o [, 12 [ 3,312,900 |FUT ..o, VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,522.0000 |...5,521.5000 [........00ue (13,637)]ccceeeeeieiiiiieccis O foeeeeeiiiiicn 0 e 0 e 0 e (300))- . (300))..e 141,121 {001 oo oo 50
1546235 S&P 500 EMINI
ESU4 ..ot [ 2 [ 552,150 |FUT ..oooeeeiniiiiens VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,522.2500 |...5,521.5000 [........eeuue (2,273)ceeeeeiiiiiininencis O oo O o 0 et O e (78) (7)) 23,520 (001 .ooooeeinnnn e 50
1546236 S&P 500 EMINI
ESU4 ..o [ 2 [ 552,150 |FUT ..oooeeeiiiiiiiens VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,522.5000 |...5,521.5000 [........eeune (2,273)eeeeeeiiiiiinneeccs O oo O i 0 el 0 e (100))- (100).. 23,520 (001 .ooooeeinnnn e 50
1546237 SE&P 500 EMINI
ESU4 ..o [ 2 [ 552,150 |FUT ..oooeeeeniiiienns VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,522.7500 |...5,521.5000 [.......eeeuue (2,273)cceeeiiiiiiiineeccis O oo O e 0 e 0 e (125)) (12| 23,520 (001 .ooooeeinnnn e 50
1546238 SE&P 500 EMINI
ESU4 ..o [ K R 828,225 |FUT ...oooeeeeniiiins VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,523.5000 |...5,521.5000 [........eeuue (3,409)oceeeeeeeiiinneeecns O foeeeeeeniiin O i 0 e 0 e (300)) e (300))..ce 35,280 (001 .ooooeeinenni e 50
1542903 S&P MID 400
FAUA ..o [, 20 [oeeeees 5,916,200 |EMINI ...l VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...2,929.4500 |...2,958.1000 [..........000. 6,800 |oeeeeeeeeeieeieeeins O foeeeeeeeeen O e 0 feiiiiiiinnnl 057,300 ..l .57,300 . 249,305 1001 ..euveiiiiiiinn e 100
1542904 S&P MID 400
FAUA ..o s 203 |........ 60,049,430 |EMINI ....ovvvvnnnnnnee VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...2,929.5000 |...2,958.1000 |............. 69,020 |.ooooeiiiiiiiiinns [V} . [N F (V] . [ R 580,580 |........ 580,580 |........ 2,530,449 [001 ...oovvvveiienn | oo 100
1542905 S&P MID 400
FAUA ..o i, | P 205,810 |EMINI ......ceeeennnnn VA HEDGE .............. N/A oo Equity/Index |....... ....... OV .oovevvviiinnnens 9R7GPTSO07KV3UQJZQ078 |.06/17/2024 ....2,954.6000 |...2,958.1000 |................. L [ A [V P [\ A [ KON I 350 |oeveieennns 12,465 [001 ..ovvvvveennnnn | oo 100
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1542906 SE&P MID 400
FAUA ..ot o 2 [ 591,620 |EMINI ......coeeeiiis VA HEDGE .............. N/A s Equity/Index |....... ... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...2,954.8000 |...2,958.1000 |........eevvveees 680 |....oooeiiiiiiiinns [V} . [N F (V] . (VN F 660 |............. 660 |............ 24,931 (001 ..o e 100
1542907 S&P MID 400
FAUA ..o [ Tl 205,810 |EMINI .......oeeeeiis VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...2,954.9000 |...2,958.1000 |........eevvvune. U [V} . [N F (V] . [V F. K7L I 320 [oevveeenans AR (V[0 R R 100
1542908 SE&P MID 400
FAUA ..o [ K R 887,430 [EMINI ...oovvvveienees VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...2,955.0000 |...2,958.1000 |.............. 1,020 [ooeeeeiiiiiiiinnnee [V} . [N F (V] . [V F. 930 |oeeeeeeeeend 930 [oevvvvennnns 37,396 (001 ..oooeernnn e 100
1542911 S&P MID 400
FAUA ..ot [ 2 [ 591,620 |EMINI ......ooeeeeeits VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...2,955.1000 |...2,958.1000 |........eevvveees 680 |...ooooeiiiiiiinnns [V} . [N F (V] . (VN F 600 [......ceveeee 600 |............ 24,931 (001 ..o e 100
1542912 S&P MID 400
FAUA ...oooes [ Tl 205,810 |EMINI .......oeeeeiis VA HEDGE .............. N/A s Equity/Index |....... ... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...2,955.2000 |...2,958.1000 |........eevveeeee U [V} . [N F (V] . [V F. AU F. 200 [oovvviinnns AR (V[0 R R 100
1542914 S&P MID 400
FAUA ..o [ Tl 205,810 |EMINI .......oeeeeiis VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...2,955.4000 |...2,958.1000 |........eevvvuee. U [V} . [N F (V] . (VN F. 270 [oeveeeinnnnnns 270 [oevvveennns AR (V[0 R R 100
1542915 S&P MID 400
FAUA ..o [ Tl 205,810 |EMINI .......oeeeeiis VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...2,955.5000 |...2,958.1000 |........eevvveee. U [V} . [N F (V] . (VN F. 260 [..ovvvennnnnne 260 [..eveeennnns AR (V[0 R R 100
1542916 SE&P MID 400
FAUA ..o [ Tl 205,810 |EMINI ......cceeeeins VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...2,955.7000 |...2,958.1000 |........eevveunes U [V} . [N F (V] . [V F. 280 |ooeeeeeens 240 [ AR (V[0 R 100
1542917 S&P MID 400
FAUA ...oooes [ Tl 205,810 |EMINI .......oeeeeiis VA HEDGE .............. N/A s Equity/Index |....... ... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...2,955.9000 |...2,958.1000 |.......eevvveuees U [V} . [N F (V] . [V F. P2 ) F 220 [oeeeieenans AR (V[0 R R 100
1542918 SE&P MID 400
FAUA ..o [ Tl 205,810 |EMINI .......oeeeeiis VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...2,956.0000 |...2,958.1000 |........eevveeees U [V} . [N F (V] . (VN F. 210 [oeveeeninnnns 210 [oeveeeeenns AR (V[0 R R 100
1542919 S&P MID 400
FAUA ..o [ Tl 205,810 |EMINI .......oeeeeiis VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...2,956.2000 |...2,958.1000 |........eevveeee. U [V} . [N F (V] . [V F. 190 oo 190 [ooeeennnneee AR (V[0 R R 100
1542920 S&P MID 400
FAUA ..o [ K R 887,430 [EMINI ...oovvvveienees VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...2,956.3000 |...2,958.1000 |.............. 1,020 [ooeeeneiiiniininnnee [V} . [N F (V] . [V F. 540 |oooeeeeeenns 540 [.evvveennnns 37,396 (001 ..oooeernnn e 100
1542921 S&P MID 400
FAUA ...oooes [ Tl 205,810 |EMINI ......ceeeeeins VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...2,956.4000 |...2,958.1000 |........eevvvuees U [V} . [N F (V] . (VN F 170 | 170 |l AR (V[0 R R 100
1535496 US 10YR NOTE Interest
T L s 504 |........ 55,432,125 [FUT .ooovveviiiiiiiiees VA HEDGE .............. N/A s Rate....oooeees |oveeees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/23/2024 .|..... 109.0078 |..... 109.9844 |........... (133,872)|.ceeeeeeeeiieeees [V} . [N F (V] . [ R 492,191 |........ 492,191 |........... 550,988
1535497 US 10YR NOTE Interest
T o [ 390 | 42,893,906 |FUT .... ... | VA HEDGE ... .. [NA ... [Rate... OR7GPTSO7KV3UQJZQ078  |.05/23/2024 .|..... 109.0156 |..... 109.9844 ...(108,592) .. 377,813 |........ 377,813 [............426, 360
1535498 US 10YR NOTE Interest
T L s 1,349 |....... 148,368,922 |FUT ....oevniniiiinnnnee VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/23/2024 .|..... 109.0234 |..... 109.9844 |........... (358,321) |.ceeeeeiiiiiieens [V} . [N F (V] . 0. 1,296,308 |...... 1,296,308 |........ 1,474,767
1535499 US 10YR NOTI Interest
T o [ 103 | 11,328,391 |FUT ... ... | VA HEDGE ... N/A . Rate... OR7GPTSO7KV3UQJZQ078  |.05/23/2024 .|..... 109.0313 |..... 109.9844 ... (27,359) .. L.98,172 .........08,172 |........... 112,603
1535500 Interes
T L s 709 |........ 77,978,922 |FUT L.eeveiiiiiiiiiiee VA HEDGE .............. N/A s Rate........... OR7GPTSO7KV3UQJZQ078  |.05/23/2024 .|..... 109.0391 |..... 109.9844 670,232 |........ 670,232 |........... 775,100
1535501 US 10YR NOT Interest
T ......... ...3,079,563 [FUT .... ... | VA HEDGE ... N/A . Rate... OR7GPTSO7KV3UQJZQ078  |.05/23/2024 .|..... 109.0469 |..... 109.9844 ....26,250 |..........26,250 |....
1535502 Interes
T L s 42 ... 48,613,094 |FUT ..oovnniiiiiiiiinnee VA HEDGE .............. N/A s Rate........... OR7GPTSO7KV3UQJZQ078  |.05/23/2024 .|..... 109.0547 |..... 109.9844 410,923 |........ 410,923
1535503 US 10YR NOTE Interest
T L [ "l 1,209,828 [FUT ..oovvviviiiiiiieees VA HEDGE .............. N/A s Rate...ooooeess |oeveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/23/2024 .|..... 109.0703 |..... 109.9844 J922) [eeeeiiee O e 0 e O el 0 10,085 |.......... 10,055
1535979 US 10YR NOTE Interest
T L s 5,821 |....... 640,219,047 |FUT ......oooeeeeeiiins VA HEDGE .............. N/A s Rate....oooeees |oeveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/24/2024 .|..... 109.0156 |..... 109.9844 |........ (1,546, 174) |c.oovvvveiiiiiinnnnn O et 0 v 0 e 0 e, 5,639,094 |...... 5,639,004
1535980 US 10YR NOTE Interest
T L s 109 |........ 11,988,297 [FUT ..oovvvviiiiiiiiees VA HEDGE .............. N/A s Rate...ooooeess |oeveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/24/2024 .|..... 109.0313 |..... 109.9844 103,891 |........ 103,891
1537124 US 10YR NOTE Interest
T L [ 40 oveeeeenns 4,399,375 |FUT ...oovviiiiiiiinnnnee VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.5625 |..... 109.9844 |......eeeet i (10,625) [.veeeeeieiiiennn O e O v 0 e 0 e 56,875 |.......... 56,875
1537125 US 10YR NOTE Interest
TYUA L [ L7 549,922 |FUT ...ovniiiiiiiiiiinee VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.5781 |..... 109.9844 J28) [ O e O e O [0 7,081 [oueeennnnne 7,031
1537126 US 10YR NOTE Interest
T L [ 12 [ 1,319,813 [FUT wovvviiiiiiiiiiiees VA HEDGE .............. N/A s Rate....oooeees |oeveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.5859 |..... 109.9844 BT | O el 0 e O el O 16,781 |.......... 16,781
1537127 US 10YR NOTE Interest
T L s 4177 |....... 459,404,734 |FUT ...oooeeiiinninins VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.5938 |..... 109.9844 |........ (1,109,495)[....ccevvvvivennnnnn O [ O v 0 e 0 e, 5,808,662 |...... 5,808,662
1537128 US 10YR NOTE Interest

TYUA e o 34 | 3,739,469 [FUT ....eeeeeennnee. VA HEDGE .............. NA ... Rate.....oooe forreees e OVE o 9R7GPTSO7KV3UQJZQ078  [.05/28/2024 |..... 108.6016 |..... 109.9844 08 e O O O 0 47,016 |.......... 47,016
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1537129 US 10YR NOTE Interest

T L s 2,307 |....... 253,733,953 |FUT ..oooeeeieiiies VA HEDGE .............. N/A s Rate....oooeees |oveeees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.6094 |..... 109.9844 |........... (612,785)|..cevveeeiiiiiinnns [V} . [N F (V] . 0. 3,172,125 |...... 3,172,125 |........ 2,522,081 |001 ...ovvnniininnn [ 1,000
1537130 US 10YR NOTE Interest

T L [ 87 e 9,568,641 |FUT ......oooeeeeiiiins VA HEDGE .............. N/A s Rate....oooeees |oveeees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.6172 |..... 109.9844 ,000
1537131 US 10YR NOTE Interest

T L [ 8. 1,979,719 [FUT oovviiiiiiiiiiiees VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.6250 |..... 109.9844 ,000
1537132 US 10YR NOTE Interest

TYUA L [ 2 [ 219,969 |FUT ..o, VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.6406 |..... 109.9844 ,000
1537133 US 10YR NOTE Interest

TYUA L [ K R 329,953 |FUT ..o VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.6563 |..... 109.9844 ,000
1537134 US 10YR NOTE Interest

T L [ Tl 109,984 [FUT .ovvvvviiiiiiiiies VA HEDGE .............. N/A s Rate....oooeees |oveeees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.6719 |..... 109.9844 ,000
1537135 US 10YR NOTE Interest

T L [ [ 659,906 |FUT ......cceeeeeiinnnns VA HEDGE .............. N/A s Rate....oooeess |oeveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.6875 |..... 109.9844 ,000
1537136 US 10YR NOTE Interest

TYUA L [ 9 [ 989,859 |FUT ..oooeeeeeeiiies VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.6953 |..... 109.9844 ,000
1537137 US 10YR NOTE Interest

T L s 257 |........ 28,265,984 |FUT ...oovnniiiiiininnnee VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.7109 |..... 109.9844 ,000
1537138 US 10YR NOTE Interest

T L [ 4 . 769,891 [FUT ...ovvviiiiiiiiinnee VA HEDGE .............. N/A s Rate....oooeees |oveeees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.7266 |..... 109.9844 ,000
1537139 US 10YR NOTE Interest

T L [ Tl 109,984 [FUT oovvvviiiiiiiiiies VA HEDGE .............. N/A s Rate...ooooeess |oeveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.7344 |..... 109.9844 ,000
1537140 US 10YR NOTE Interest

T L [ F 3 I 3,739,469 |FUT ....ovvniiiiiiinnnee VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.7422 |..... 109.9844 ,000
1537141 US 10YR NOTE Interest

T L s 10 |........ 12,098,281 [FUT ..oovvviiiiiiiiiees VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.7500 |..... 109.9844 ,000
1537142 US 10YR NOTE Interest

T L [ 14 |......... 1,539,781 [FUT oovvviiiiiiiiiiies VA HEDGE .............. N/A s Rate....oooeees |oveeees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.7578 |..... 109.9844 ,000
1537143 US 10YR NOTE Interest

T o [ 195 | 21,446,953 [FUT ... ... | VA HEDGE ... .. [NA ... [Rate... OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.7656 |..... 109.9844 ,000
1537144 US 10YR NOTE Interest

T L [ Tl 109,984 [FUT oovvvviiiiiiiiiees VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.7813 |..... 109.9844 ,000
1537145 US 10YR NOT Interest

T ......... 879,875 |FUT .... ... | VA HEDGE ... N/A . Rate... OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.7969 |..... 109.9844 ,000
1537146 Interes

T L [ 16 |........ 1,759,750 [FUT wovvvvviiiiiiiiiees VA HEDGE .............. N/A s Rate........... OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.8047 |..... 109.9844 ,000
1537147 US 10YR NOTI Interest

T L e 18 1,979,719 [FUT ... ... | VA HEDGE ... N/A . Rate... OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.8125 |..... 109.9844 ,000
1537148 Interes

T L [ 8. 1,979,719 [FUT oovvviiiiiiiiiiees VA HEDGE .............. N/A s Rate........... OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.8203 |..... 109.9844 ,000
1537149 US 10YR NOTE Interest

TYUA L [ ) 439,938 |FUT ...ovniiiiiiiiine VA HEDGE .............. N/A s Rate...ooooeess |oeveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.8359 |..... 109.9844 ,000
1537150 US 10YR NOTE Interest

T L [ L7 4,619,344 |FUT ..oovniiiiiiiiiiinee VA HEDGE .............. N/A s Rate....oooeees |oeveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.8516 |..... 109.9844 ,000
1537151 US 10YR NOTE Interest

T L [ Tl 109,984 [FUT oovvvviiiiiiiiiies VA HEDGE .............. N/A s Rate...ooooeess |oeveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.85% |..... 109.9844 ,000
1537152 US 10YR NOTE Interest

T L [ 7 . 3,519,500 |FUT ...oooeeeeiiniiins VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.8672 |..... 109.9844 ,000
1537153 US 10YR NOTE Interest

T L [ "l 1,209,828 [FUT ..oovvviiiiiiiiiees VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.8750 |..... 109.9844 ,000
1537154 US 10YR NOTE Interest

T L [ [ 879,875 [FUT ...oevviniiiininnnne VA HEDGE .............. N/A s Rate....oooeees |oeveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.8828 |..... 109.9844 ,000
1537155 US 10YR NOTE Interest

TYUA L [ ) 439,938 |FUT ..o VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.8906 |..... 109.9844 ,000
1537156 US 10YR NOTE Interest

TYUA L i, L 549,922 |FUT ....evvennnnnneeees VA HEDGE .............. N/A oo Rate.....oooes |oveeeee weeens OV .oovevvviiinnnens 9R7GPTSO7KV3UQJZQ078 |.05/28/2024 .|..... 108.8984 |..... 109.9844 ,000
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1537157 US 10YR NOTE Interest
T L [ "l 1,209,828 [FUT ..oovvviiiiiiiiiees VA HEDGE .............. N/A s Rate....oooeees |oveeees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.9297 |..... 109.9844 |............. (8773 ] . [V} . [N F (V] . [ F 11,602 |.......... 11,602 |............ 12,026 1001 ..eeeeeeiiiiins [ 1,000
1537158 US 10YR NOTE Interest
T L [ Tl 109,984 [FUT .ovvvvviiiiiiiiies VA HEDGE .............. N/A s Rate....oooeees |oveeees weeees [0 =N OR7GPTSO7KV3UQJZQ078  |.05/28/2024 .|..... 108.9375 |..... 109.9844 |.......ooeeet ()| [V} . [N F (V] . [ . 1,047 [ooennnns 1,047 [ooeennnnnnnee 1,093 {001 .oevvvviiiiiins | oo 1,000
1542028 CME NEW MINI
RTYU4 .o [ 7 3,304,000 |RUSSELL FUT ........... LIFE HEDGE ............ N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/14/2024 .|...2,062.8000 |...2,065.0000 |.............. 7,840 [oeeeeiiiiiiiiiiinns [V} . [N F (V] . [ . 3,520 |.oeoeeenns 3,520 |.oooeenns 208,000 {003 ......coovveeee|eeiiieiiieens 50
1542026 NYL EMINI
MFSU4 ..o [ P3N I 2,929,000 |MSCI EAFE ............. LIFE HEDGE ............ N/A s Equity/Index |....... ....... 1) OR7GPTSO7KV3UQJZQ078  |.06/14/2024 .|...2,324.7000 |...2,343.2000 |.............. 4,000 [oeevveeiiiiiiiiinns [V} . [N F (V] . [ F 28,125 | 2B125 [ 92,990 (003 .ooooiiiieeeen e 50
1542024 S&P 500 EMINI
ESU4 ..o [ 151 |........ 41,687,325 |FUT ..oovniiiiiiiiiineee LIFE HEDGE ............ N/A s Equity/Index |....... ... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/14/2024 ....5,502.9500 |...5,521.5000 |........... (179,569) |..cooeveeeieeeenens [V} . [N F (V] . [ R 140,053 |........ 140,053 |........ 1,781,800 |003 ......ovvvvvnnn [errriniiinnns 50
1543370 S&P 500 EMINI
ESU4 ..o [, 19 [ 5,245,425 [FUT ..oovvvviiiiiiiiees LIFE HEDGE ............ N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/18/2024 .|...5,547.3000 |...5,521.5000 |............ (22,595) [ [V} . [N F (V] . [ R (24,510)]........ (24,510)]........... 224,200 1003 .....ovvevnnnnn [erniiiiiiinns 50
1546254 S&P 500 EMINI
ESU4 ..o [ K R 828,225 |FUT ...oooeeeeniiiinns LIFE HEDGE ............ N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,524.2500 |...5,521.5000 |............. (3,568) [.eevveeeeeniniinnns [V} . [N F (V] . [ F [C35))] I [C3K)] - 35,400 (003 ..oooeiieieinn [ 50
1546255 S&P 500 EMINI
ESU4 ..o [ Tl 276,075 [FUT ...oevviiiiiiiinnnnee LIFE HEDGE ............ N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,525.2500 |...5,521.5000 |............. (1,189) [+ [V} . [N F (V] . [ F (QL1)] R (188)|............ 11,800 (003 oo e 50
1546256 S&P 500 EMINI
ESU4 ..ot [ Tl 276,075 [FUT ...ovvviniiiininnnee LIFE HEDGE ............ N/A s Equity/Index |....... ... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,525.7500 |...5,521.5000 |............. (1,189) [ [V} . [N F (V] . [ F [45))] E—— [Z4K)] - 11,800 (003 oo [ 50
1546257 S&P 500 EMINI
ESU4 ..ot [ Tl 276,075 [FUT ...oevviniiiiiinnnee LIFE HEDGE ............ N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,526.0000 |...5,521.5000 |............. (1,189) [ [V} . [N F (V] . [ F [223)] (225)]............ 11,800 (003 oo e 50
1542037 CME NEW MINI
RTYU4 .o [ 50 [oeeeeens 5,162,500 | RUSSELL FUT ........... LIFE HEDGE ............ N/A s Equity/Index |....... ....... [0 =N AAQJVIVEV2VZFZTO3U97  |.06/14/2024 .|...2,062.8000 |...2,065.0000 |............. 12,250 [oeveeeiiiiiiiiinens [V} . [N F (V] . [ . 5,500 |.eoeeeennns 5,500 |eeveeenns 325,000 003 ..oooeeeeeeenn [ 50
1542035 NYL EMINI
MFSU4 ..o [ 82 |oeeeen 9,607,120 [MSCI EAFE ............. LIFE HEDGE ............ N/A s Equity/Index |....... ....... 1) AAQJVIVEV2VZFZTO3U97 |.06/14/2024 .|...2,324.8000 |...2,343.2000 |............. 13,120 [oeveeiiiiiiiiiieens [V} . [N F (V] . [ F 75,440 |.......... 75,440 |........... 305,007 003 ..ooooeeeeeeee [ 50
1542030 S&P 500 EMINI
ESU4 ..ot [ [ 2,208,600 [FUT ..oovvvveiiiiiiines LIFE HEDGE ............ N/A s Equity/Index |....... ....... [0 =N AAQJVIVEV2VZFZTO3U97  |.06/14/2024 .|...5,502.9500 |...5,521.5000 |............. (9,800) [+evvveeeennrininnnns [V} . [N F (V] . [ . 7,420 |t 7,820 |oceeeennnns 94,400 (003 ..ooooiiiieinn [ 50
1542051 CME NEW MINI
RTYU4 .ol [ 240 |........ 24,780,000 |RUSSELL FUT ........... LIFE HEDGE ............ N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/14/2024 .|...2,062.4000 |...2,065.0000 |............. 79,461 |l [V} . [N F (V] . [ F 31,200 |.ocoeennns 31,200 |........ 1,560,000 |003 ......oevvvunnn [ermemrinnnnnns 50
1542052 CME NEW MINI
........ 14,145,250 | RUSSELL FUT ... |LIFE HEDGE ... Equi ty/ Index OR7GPTSO7KV3UQJZQ078  |.06/14/2024 .]...2,062.4500 |...2,065.0000 ....890,500
1546259 CME NEW MIN
RTYU4 .o [ 50 [oeeeeens 5,162,500 | RUSSELL FUT ........... LIFE HEDGE ............ N/A s Equi ty/ Index OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...2,068.8000 |...2,065.0000 [........eemunnennnnn0 Jooveriiiiiiiniiin O o 0 o 0 [ 0 e (9,500)).......... (9,500)|...ccveeenn 325,000
1542049 NASDAQ 100 E-
eV AN 7 A M 26,702,515 . |LIFE HEDGE ... Equi ty/ Index OR7GPTSO7KV3UQJZQ078  |.06/14/2024 .|. 19,864.7500 |..19,927.2500 ....83,750 |..........83,750 |........ 1,185,900
1542047 NYI
MFSU4 ..o [ 158 |........ 18,511,280 [MSCI EAFE ............. LIFE HEDGE ............ N/A s Equi ty/Index OR7GPTSO7KV3UQJZQ078  |.06/14/2024 ....2,325.0000 |...2,343.2000 143,780 |........ 143,780 |...ceveeen 509,012
1542039 NYL EMINI
......... 2,883,730 | MSCI EMERG ... . |LIFE HEDGE ... Equi ty/ Index OR7GPTSO7KV3UQJZQ078  |.06/14/2024 .|...1,077.5000 |...1,088.2000 ....28,35 |..........28,35 |...........170,745
1542964 S&P 50!
ESU4 ..o [ 615 [....... 169,786,125 |FUT ....oooeeeenieniins LIFE HEDGE ............ N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...5,502.9000 |...5,521.5000 |............. 89,929 [ [V} . [N F (V] . [ R 571,950 |........ 571,980 |........ 7,257,000 (003 .ooooeeeeeeeen [ 50
1546258 SE&P 500 EMINI
| A 10 ]........ 2,760,750 [FUT .oovvvveveiiiiienees LIFE HEDGE ............ NA oo Equity/Index |....... ....... OVE ..o 9R7GPTSO7KV3UQJZQ078  |.06/28/2024 .]...5,574.5000 |...5,521.5000 |.............. 1,462 [...ovnnnnnnnnnneees [V A [ P [V A [ (26,500)|........ (26,500)]........... 118,000 J003 ......evvvvenee fevviinninnnnns 50
1539999999. Subtotal - Long Futures - Hedging Other (5,916,097) 0 0 0 0] 22,700,333 | 22,700,333 58,179,815 XXX XXX
1579999999. Subtotal - Long Futures (14,697,670) 0 0 0 0 34,555,742 34,565,742 77,316,080 XXX XXX
1535354 US 2YR NOTE
TW4 L s 33 [oeeeennn 6,739,219 |FUT ...l VA HEDGE .............. N/A s INTEREST ... |.09/30/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 101.8281 |..... 102.1094 |..ooooeeeeennns L [V} . [N F (V] . [ R (18,563)|........ (18,563)|
1535365 US 2YR NOTE
TW4 L e 13 29,203,281 |FUT .... ... | VA HEDGE ... N/A . INTEREST ... |.09/30/2024 .| CBOT ... AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 101.8320 |..... 102.1094 (79,321)]........ (79,321)|....
1536930 US 2YR NOTE
TWA L s 450 |........ 91,898,438 |FUT ....ovvniniiiiinnnee VA HEDGE .............. N/A s INTEREST ... |.09/30/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 101.8438 |..... 102.1094 |............. 10,548 |.ovveiiiiiiiiiieens [V} . [N F (V] . 0l...... (239,063)[....... (239,063)
1535345 US 5YR NOTE
FWA L o 12 | 1,278,938 [FUT ... | VA HEDGE ... N/A . INTEREST ... |.09/30/2024 .| CBOT ... AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 105.8516 |..... 106.5781 . (8,719)]..........(8,719)|....
1535346
FWA e [ Tl 106,578 |FUT ...ovveiiiiiiiinnnnee VA HEDGE .............. N/A s INTEREST ... |.09/30/2024 .| CBOT ........eevvvnee AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 105.8750 |..... 106.5781 |..evvvvvvennnnns 109 [ (VN . [N F. (VN . [ F (703)f..cvvvennee (703)
1535347 US 5YR NOTE
FV4 ......... ...4,582,859 |FUT ... | VA HEDGE ... N/A . INTEREST ... |.09/30/2024 .| CBOT ... AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 105.8828 |..... 106.5781 (29,899)|. .... 103,949
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1535348 US 5YR NOTE

FWA L e 608 |........ 64,799,500 |FUT ....ovvninniiinnnnee VA HEDGE .............. N/A s INTEREST ... |.09/30/2024 .| CBOT ........eevvvnee AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 105.8906 |..... 106.5781 |.....evveeeee 66,497 |..ooooeiiiiiiins [V} . [N F (V] . 0l...... (418,000)f....... (418,000)........ 1,469,789 [001 ...oovvvvveeenn | oo 1,000
1536915 US 5YR NOTE

FWA L e 532 |........ 56,699,563 |FUT .....cccnvnnnnnnnnee VA HEDGE .............. N/A s INTEREST ... |.09/30/2024 .| CBOT ........eevvunee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.6875 |..... 106.5781 |.....eeveeeee 58,185 |t [V} . [N F (V] . 0l...... (473,815)]....... (473,815)|........ 1,286,065 ,000
1536916 US 5YR NOTE

[V 2,048 |....... 218,272,000 |FUT ......ooeeeeeiinnns VA HEDGE .............. N/A s INTEREST ... |.09/30/2024 .| CBOT ........eevvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.6953 |..... 106.5781 |............ 223,990 [ooevvvviiiininnnnne [V} . [N F (V] . 0].... (1,808,015)|.... (1,808,015)|........ 4,950,868 ,000
1536917 US 5YR NOTE

FWA i [ Tl 106,578 |FUT ..ooeniiiiiiiiiinnee VA HEDGE .............. N/A s INTEREST ... |.09/30/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.7578 |..... 106.5781 |..evvvvvvennnnns 109 [ [V} . [N F (V] . [ F [£:720)] S [:710)] 2,417 ,000
1536918 US 5YR NOTE

FWA i [ ) 426,313 |FUT .o VA HEDGE .............. N/A s INTEREST ... |.09/30/2024 .| CBOT ........eevvunee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.7656 |..... 106.5781 |..evvvvvvennnnns 437 o [V} . [N F (V] . [ F (3,250)).......... (3,250)].cceeennnns 9,670 ,000
1536919 US 5YR NOTE

FWA L [ 2 [ 213,156 |FUT ..o, VA HEDGE .............. N/A s INTEREST ... |.09/30/2024 .| CBOT ........eevvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.7813 |..... 106.5781 |..evvvvvvennnnns 219 [ [V} . [N F (V] . [ F (1,59)).......... (1,594)]......cccs 4,835 ,000
1536920 US 5YR NOTE

FWA L [ L 532,891 |FUT ..o, VA HEDGE .............. N/A s INTEREST ... |.09/30/2024 .| CBOT ........eevvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.8047 |..... 106.5781 |..evvvvvvennnnns [ [V} . [N F (V] . [ F (3,867)|...cceeue. [(R:170] . 12,087 ,000
1536921 US 5YR NOTE

FWA L [ 2 [ 213,156 |FUT ..o, VA HEDGE .............. N/A s INTEREST ... |.09/30/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.8125 |..... 106.5781 |..evvvvvvennnnns 219 [ [V} . [N F (V] . [ F (1,531)).ccccs (1,531)]ceeeieens 4,835 ,000
1536922 US 5YR NOTE

FWA e i Tl 106,578 |FUT ...oeniiiiiiiiinnnnee VA HEDGE .............. N/A s INTEREST ... |.09/30/2024 .| CBOT ........eevvunee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.8208 |..... 106.5781 |..evvvvvvennnnns 109 [ [V} . [N F (V] . [ F (V:))] . (W3:))] O 2,417 ,000
1536923 US 5YR NOTE

FWA . [, T R 1,385,516 [FUT ...ooovvvveiiiiiees VA HEDGE .............. N/A s INTEREST ... |.09/30/2024 .| CBOT ........eevvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.8281 |..... 106.5781 |...vvvvvvnnnnee 1,422 |oveiiiiiiiiiiiiies [V} . [N F (V] . [ F (9,750)).......... [CREL)] 31,426 ,000
1536924 US 5YR NOTE

FWA i [ Tl 106,578 |FUT ...ovvveiiiiiiininee VA HEDGE .............. N/A s INTEREST ... |.09/30/2024 .| CBOT ........eevvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.8516 |..... 106.5781 |..evvvvvvennnnns 109 [ [V} . [N F (V] . [ F (V£1))] FA—- (W710] . 2,417 ,000
1536925 US 5YR NOTE

FWA . [, 63 [.......... 6,714,422 |FUT ...l VA HEDGE .............. N/A s INTEREST ... |.09/30/2024 .| CBOT ........evvvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.85% |..... 106.5781 |....evvvnnenee 6,890 [oeoeviiiiiiiiiiinns [V} . [N F (V] . [ R (45,281)]........ (45,281)]........... 152,297 ,000
1536926 US 5YR NOTE

FWA . [ 2 [ 213,156 |FUT ..o, VA HEDGE .............. N/A s INTEREST ... |.09/30/2024 .| CBOT ........eevvunee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.8672 |..... 106.5781 |..evvvvevevnnnns 219 [ [V} . [N F (V] . [ F (1,422)).......... (1,422)].......... 4,835 ,000
1536927 US 5YR NOTE

FWA L [ 2 [ 213,156 |FUT ..o, VA HEDGE .............. N/A s INTEREST ... |.09/30/2024 .| CBOT ........eevvvnee AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.8750 |..... 106.5781 |..evvvvvvennnnns 219 [ [V} . [N F (V] . [ F (1,406)|.......... (1,408)|-.ccevveennns 4,835 ,000
1545342 US ULTRA 10YR

UXYU4 ........ ........ 37,238,250 | NOTE .. ... | VA HEDGE ... .. [N/A .......... | INTEREST .... |.09/18/2024 .| CBOT .... .. AAOJVIVEV2VZFZTO3U97 |.06/24/2024 .|..... 114.3750 |..... 113.5313 ....158,877 |.. .0, ........ 276,750 |........ 276,750 |........... 792,912 ,000

15999999 | - Short Futures - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 538,846 0 0 0 0 (2,869,753)[  (2,869,753) 9,195,732
1542777 AUD CURRENCY

ADU4 ..o [, K 2,472,710 |FUT ..o, VA HEDGE .............. N/A e CUrTency..uu. |oeeeees weveens [0 AAOJVIVEV2VZFZTO3U97 |.06/17/2024 |........ 0.6615 |........ 0.6683 [....ovvvvnes (7,770) [ [V} . (VN FOTRR (VN [V R (25,160)|........ (25,160)............ 26,825 (001 ...oooeeeeeni i, 100,000
1542783 BP CURRENCY

BPU4 ...l [ 84 | 6,640,725 |FUT .....ooeeeeeennns VA HEDGE .............. N/A e CUrTency..uu. |oeeeees weveens [0 AAOJVIVEV2VZFZTO3U97 |.06/17/2024 |........ 1.2681 |........ 1.2649 |.oooeeeeeens LT T O [V} . (VN FOTRR (VN [V R 16,800 |.......... 16,800 |............ 63,840 [001 ...ovvvvrvviann | eeeeenns 62,500
1542789 EURO FX CURR

ECU4 ... [ 80 |....... 10,752,000 [FUT woovvvviviiiiiiieens VA HEDGE .............. N/A e CUrTency..uu. |oeeeees weveens [0 AAOJVIVEV2VZFZTO3U97 |.06/17/2024 |........ 1.0762 |........ 1.0752 [ouvvvinnnnnns (6,500) [+evvvvererrrnnnnnnns [V} . (VN FOTRR (VN [V FORR 9,500 |..ooeenns 9,500 |evvvrrnnns 67,200 {001 ..oevvvvvverans | eeeenns 125,000
1542803 JAPANESE YEN

NUA L e 67 [eeennnn 5,269,969 | CURR FUTURE ........... VA HEDGE .............. N/A e CUrTency..uu. |oeeeees weveens [0 AAOJVIVEV2VZFZTO3U97 |.06/17/2024 |........ 0.6420 |........ 0.6293 |............nn LT [V} . (VN FOTRR (VN [V R 106,781 |........ 106,781 |........... 103,180 | 001 ..eveenninins [ 125,000
1541893 DJ EURO STOXX

VGUA ..ot [ 168 |......... 8,864,660 50 ......evvvviiriinnnns VA HEDGE .............. N/A e Equi ty/Index AAOJVIVEV2VZFZTO3U97 |.06/14/2024 .|...4,869.5000 |...4,926.0000 |............. 21,530 | [V} . (VN FOTRR (VN 0. (101,675)|....... (101,675)|.....veen 594,379 1001 ..evviiin [ 1
1541894 DJ EURO STOXX

VGUA ..ot [ ) 211,063 50 ..evvvviiiiiiiiiiinns VA HEDGE .............. N/A e Equi ty/Index AAOJVIVEV2VZFZTO3U97 |.06/14/2024 .|...4,878.5000 |...4,926.0000 [........evvvvnnne 513 oot O e O e 0 i 0 e (2,038)) (2,035)]............ 14,152 (001 .oovvvveiieeens oo 1

VGU4 ......... VA HEDGE ... N/A . Equi ty/ Index {EXT EDP ... AAOJVIVEV2VZFZTO3U97 |.06/14/2024 .|...4,879.5000 |...4,926.0000 ....(2,490)f....

VGUA ..o [ L PR 52,766 50 ...evvvvvvrrriiininns VA HEDGE .............. N/A e Equity/Index |.cooen woeeis EXT EDP ............. AAOJVIVEV2VZFZTO3U97 |.06/14/2024 .|...4,880.5000 |...4,926.0000 |.........evvvnnes 128 [ [V} . (VN FOTRR (VN [V ESR (1270 ((:70] KICKICH V0 RS PR 1
1541903 FTSE 100 IDX

ZUW s o 5 |......... 6,020,977 | cvrrrerererereeceereinns VA HEDGE .............. (77— Equity/Index [ooees vovene LIFFE ovovrreennnne AAOJVIVEV2VZFZTO3U97  |.06/14/2024 .|...8,188.5000 |...8,212.0000 |.............. K72 (L (L (U (U (17,230)|....... (Gr2<()) 286,611 {001 oovevevever | o 13
1541898 SPI 200

XPUA Lo | 25 [oeeennns 3,239,515 |FUTLRE ................. VA HEDGE .............. N/A e Equity/Index |.coeen woeeis JA1S) S AAOJVIVEV2VZFZTO3U97 |.06/17/2024 .|...7,673.0000 |...7,772.0000 |............. (9,689)[..evvverriininnnnns [V} . (VN FOTRR (VN [V R (41,265)]........ (41,265)]........... 263,826 (001 ....oooeeeeee [ 17
1540732 TOPIX INDX

TPUA L [ ) 1,672,002 |FUT ...l VA HEDGE .............. N/A s Equity/Index |.ccoen woeees TOKYO oo AAOJVIVEV2VZFZTO3U97 |.06/11/2024 .|...2,777.8000 |...2,810.5000 |[............. (9,512)|.eeeeeeeeees [V} (VN TR (VN [V R (18,302)|........ (18,302)]............ 64,286 {001 ..oovvvvvvrienn oo 62
1542809 NASDAQ 100 E-

NOU4 o e 0., 3,985,450 [MINI ..vvvvvvvvvnnnnnnnns VA HEDGE .............. N/A o Equity/Index |....... ....... CVE .ovvvvvvvinnnnnnns AAQJVIVEV2VZFZTO3U97 |.06/17/2024 .]..19,949.5000 |..19,927.2500 |............. 22,450 [..cooiiiiinnnnnnns [ N Ol [\ O O, 4,450 )........... 4,450 ........... 177,000 1001 ..o v 20
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1542811 NASDAQ 100 E-
NOU4 .o [ T R 5,181,085 [MINI ...oovvvvviiiinnnns VA HEDGE .............. N/A s Equity/Index |....... ... [0 =N AAQJVIVEV2VZFZTO3U97 |.06/17/2024 .|..19,949.6000 |..19,927.2500 |............. 20,185 | [V} . [N F (V] . [ . 5,811 [eueeennne 5811 |oveeeees 230,100 001 .oooeeeeeeneen e 20
1542814 NASDAQ 100 E-
NOU4 oo [ 34 |........ 13,550,530 |MINI ..oooeeeeiiiinnns VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N AAQJVIVEV2VZFZTO3U97 |.06/17/2024 .|..19,949.8500 |..19,927.2500 |............. 76,330 |oeeeeiiiiiiiiiinns [V} . [N F (V] . [ F 15,368 |.......... 15,368 |..ooeeenns 601,800 {001 ...oevvvveeeene | eeeeeeeeeees 20
1541877 NYL EMINI
MESU4 ..ol v 217 | 11,806,970 |MSCI EMERG ............ VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N AAQJVIVEV2VZFZTO3U97 |.06/14/2024 .|...1,077.8000 |...1,088.2000 |............ (A (V1)) [V} . [N F (V] . 0l...... (112,840)|....... (112,840)|........... 172,154 {001 oovveeeeieeeen e 50
1542794 S&P 500 EMINI
ESU4 ..o [ 336 |........ 92,761,200 |FUT ...oooeeennnnnnnnns VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N AAQJVIVEV2VZFZTO3U97 |.06/17/2024 .|...5,502.8500 |...5,521.5000 |............ 442,285 |..oeveiiiiiiiiinnne [V} . [N F (V] . 0l...... (313,320)f....... (313,320)f........ 3,964,800 (001 ..oooeeeeeennn [ 50
1542798 SE&P MID 400
FAUA ..o e 223 |........ 65,965,630 |EMINI .....ovvvnnnnnnnee VA HEDGE .............. N/A s Equity/Index |....... ... [0 =N AAQJVIVEV2VZFZTO3U97 |.06/17/2024 .|...2,929.5000 |...2,958.1000 |............ (WL 7.0) ] [V} . [N F (V] . 0l...... (637,780)f....... (637,780)|........ 2,196,559 |001 ..oeveeniniinnn [ eeniiiiiies 100
1542801 S&P MID 400
FAUA ..o [, 14 |.......... 4,141,340 |EMINI ...l VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N AAQJVIVEV2VZFZTO3U97  |.06/17/2024 .|...2,929.5500 |...2,958.1000 |............. (4,760) [+eevveeeeeiniiennns [V} . [N F (V] . [ R (39,970)|........ (39,970)]........... 137,901 {001 ovvvveeeieeens | oo 100
1541910 CME NEW MINI
RTYU4 .o [ KT 3,820,250 |RUSSELL FUT ........... VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N AAQJVIVEV2VZFZTO3U97  |.06/14/2024 .|...2,062.8000 |...2,065.0000 |............. [E L) | P [V} . [N F (V] . [ F (4,070)f.......... (N {1))] 240,500 001 ..oooeeeeeenen e 50
1541907 NYL EMINI
MFSU4 ..o [ 8 | 5,623,680 |MSCI EAFE ............. VA HEDGE .............. N/A s Equity/Index |....... ....... 1) AAQJVIVEV2VZFZTO3U97  |.06/14/2024 .|...2,325.3000 |...2,343.2000 |............. (2100 [V} . [N F (V] . [ R (42,960)|........ (42,960)]........... 176,471 | 001 eeeens [ 50
1541905 SE&P 500 EMINI
ESU4 ..o [, 40 |........ 11,043,000 [FUT wooevvviiiiiiiiiees VA HEDGE .............. N/A s Equity/Index |....... ... [0 =N AAQJVIVEV2VZFZTO3U97  |.06/14/2024 .|...5,502.9000 |...5,521.5000 |............. 49,000 |ooeveiiiiiiiiiinns [V} . [N F (V] . [ R (37,200)|........ (37,200)]........... 472,000 001 .oooeeeeeeenen e 50
1541871 CME NEW MINI
RTYU4 .o [ 85 .o 8,776,250 [RUSSELL FUT ........... Portfolio Hedge ...... N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/14/2024 .|...2,062.3500 |...2,065.0000 |............ (20,825)..cccceeeeeeens [V} . [N F (V] . [ R (11,263)|........ (11,263)]........... 552,500 | 001 ...oevnnniiinnn e 50
1541875 CME NEW MINI
RTYU4 .ol [ 182 |........ 18,791,500 [RUSSELL FUT ........... Portfolio Hedge ...... N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/14/2024 ....2,062.4000 |...2,065.0000 |............ (44,590)[...evvnnnnniinnnnnne [V} . [N F (V] . [ R (23,660))........ (23,660)]........ 1,183,000 |001 ...ovvvneiiinnn [ e, 50
1541866 NYL EMINI
MFSU4 ..o [ 86 |........ 10,075,760 |MSCI EAFE ............. Portfolio Hedge ...... N/A s Equity/Index |....... ....... 1) OR7GPTSO7KV3UQJZQ078  |.06/14/2024 .|...2,324.9000 |...2,343.2000 |............ (13,760) [..evvvvvneninnnnnnne [V} . [N F (V] . [ R (78,690))........ (78,690)[........... 316,177 {001 ..evvveviveiean oo 50
1541856 S&P 500 EMINI
ESU4 ..o [ 333 |....... 91,082,975 [FUT .oovvvviiiiiiiiiees Portfolio Hedge ...... N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/14/2024 .|...5,502.8000 |...5,521.5000 |............ 407,925 |.ooooeiiiiiiiinnns [V} . [N F (V] . 0l...... (311,385)[....... (311,355)|........ 3,929,400 |001 ...oeeeniniinnn [ e 50
1541861 S&P MID 400
FAUA ..o [ 6 [ 1,774,860 |EMINI ..oovvnnnnnnnnneee Portfolio Hedge ...... N/A s Equity/Index |....... ....... [0 =N OR7GPTSO7KV3UQJZQ078  |.06/14/2024 .|...2,968.4000 |...2,958.1000 |............. (A1) | [V} . [N F (V] . [ . 6,180 [....ceuueen 6,180 |............ 90,600 {001 ..oevvvvveieaas oo 100
1542821 S&P 500 EMINI
ESU4 ..o | 584 | 161,227,800 |FUT .... ... | VA HEDGE ... N/A . Equi ty/ Index OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...5,502.8500 |...5,521.5000 |............715,400 |.....cooevvrrrieiins O foveenenennnen O o 0 [ 0 e (544,580)f....... (544,580)|........ 6,891,200
1541958 SE&P 500 EMINI
ESU4 ..o [ 211 | 74,816,325 |FUT ...oevnniiiiiiinneee VA HEDGE .............. N/A s Equi ty/ Index OR7GPTSO7KV3UQJZQ078  |.06/14/2024 .|...5,502.9000 |...5,521.5000 |............ (19,200)].ccccceiiiiiiiiiicis O foerenennnneen O i 0 [ 0 e (252,030)f....... (252,030)f........ 3,197,800 (001 ..oooeeeeeeein [ 50
1541926 CME NEW MINI
...3,820,250 (RUSSELL FUT ... | VA HEDGE ... N/A . Equi ty/ Index AAQJVIVEV2VZFZTO3U97 |.06/14/2024 ....2,062.8000 |...2,065.0000 ....(4,070)]..........(4,070)|....
1542871 AUD CURRENC
ADU4 . s 162 |........ 10,826,460 [FUT ...oovvvvviiiiieeens VA HEDGE .............. N/A s CUFTeNCY.uues |ovveees weveens [0 =N AAQJVIVEV2VZFZTO3U97 |.06/17/2024 .|........ 0.6615 |........ 0.6683 |....ceveeenn (34,020) [eeeeennnnnnnnnnnnnn O e 0 [ 0 e 0 (110,970)f........ (110,970)|...........234,900 [001 ......cceeeeii | annnnnne 100,000
1542872 AUD CURRENC
ADU4 ......... ...3,742,480 [FUT .... ... | VA HEDGE ... N/A . Currency..... AAQJVIVEV2VZFZTO3U97 |.06/17/2024 .|........ 0.6615 |........ 0.6683 ....(11,760)[.. .. (38,080)f.... ...100,000
1542877
BPU4 ...l e 49 |........ 39,370,013 |FUT ..eevneiiiiiiiiiinee VA HEDGE .............. N/A s CUFTeNCY.uues |ovveees weveens [0 =N AAQJVIVEV2VZFZTO3U97 |.06/17/2024 .|........ 1.2680 |........ 1.2649 |l 9,337 |oeeiiiiiii [V} . [N F (V] . [ F 96,488 |.......... 96,488 |........... 946,200 (001 ..oooeveeeeeen e 62,500
1542880 EURO FX CURR
ECU4 ..o [ 474 ... 63,705,600 |FUT .......oeeeeeennnns VA HEDGE .............. N/A s CUFTeNCY.uues |ovveees weveens [0 =N AAQJVIVEV2VZFZTO3U97 |.06/17/2024 .|........ 1.0760 |........ 1.0782 |..eeeennnene (38,513)|.cceeeeeieeees [V} . [N F (V] . [ F 44,438 |.......... 44,438 |........... 995,400 |001 ...oevnnnnnnnnn e 125,000
1542925 JAPANESE YEN
U e 390 |........ 30,675,938 | CURR FUTURE ........... VA HEDGE .............. N/A s CUFTeNCY.uues |ovveees weveens [0 =N AAQJVIVEV2VZFZTO3U97 |.06/17/2024 .|........ 0.6420 |........ 0.6293 |......ccnnnn 9,750 [ovevreriiiiiiiiinnns [V} . [N F (V] . [ R 621,563 |........ 621,563 |........ 1,092,000 {001 ..oovvvvvviennn | oo 125,000
1542926 JAPANESE YEN
JUE L e L7 303,281 | CURR FUTURE ........... VA HEDGE .............. N/A s CUFTeNCY.uues |ovveees weveens [0 =N AAQJVIVEV2VZFZTO3U97 |.06/17/2024 .|........ 0.6421 |........ 0.6293 |....cooeeiennnnn 125 [ [V} . [N F (V] . [ . 8,000 [........... 8,000 |............ 14,000 |001 ..oeeennniiiinn [ 125,000
1542013 DJ EURO STOXX
VGUA ..o [ 244 ... 12,874,864 [50 .....ovvvvvvvinnnnnns VA HEDGE .............. N/A s Equity/Index |....... ....... EXT EDP ............. AAQJVIVEV2VZFZTO3U97  |.06/14/2024 .|...4,877.0000 |...4,926.0000 |............. 31,282 |ooeeeeiiiiiis [V} . [N F (V] . 0l...... (128,069)|....... (128,069)]........... 864,330 (001 ...oooeereenin [ 1
1542014 DJ EURO STOXX
VGUA ..o [ 258 |........ 13,613,585 |50 ..oooeeeiiiiiiiees VA HEDGE .............. N/A s Equity/Index |....... ....... EXT EDP ............. AAQJVIVEV2VZFZTO3U97  |.06/14/2024 .|...4,877.2500 |...4,926.0000 |............. 33,077 |oeeeiiiiiiiis [V} . [N F (V] . 0l...... (134,726)|....... (134,726)........... 913,923 | 001 ..eeeninin [ 1
1542015 DJ EURO STOXX
VGUA ..o [ 202 |........ 10,658,699 [50 .......eevvvvevnnnnnne VA HEDGE .............. N/A s Equity/Index |....... ....... EXT EDP ............. AAOJVIVEV2VZFZTO3U97 |.06/14/2024 .|...4,880.5000 |...4,926.0000 |............. 25,897 |oeeiiiiiiiiis [V} . (VN (VN . [ R (98,451)]........ (98,451)]........... 715,552 | 001 ..ovenniins e 1
1542016 DJ EURO STOXX
VGUA ..ot [ 325 |........ 17,148,896 [50 ....evvvvvvvvinnnnnnns VA HEDGE .............. N/A s Equity/Index |....... ....... EXT EDP ............. AAQJVIVEV2VZFZTO3U97  |.06/14/2024 .|...4,881.5000 |...4,926.0000 |............. 41,667 [oovveeeeninnninnnne [V} . [N F (V] . 0l...... (154,918)|....... (154,918)|........ 1,151,260 [001 ..oovvvveeeeeen | oot 1

ZUA e [ 374 |........ 38,824,919 [..oovveiiiiiiiiiees VA HEDGE .............. NA ... Equity/Index [....... ....... LIFFE coveeennnees AAQJVIVEV2VZFZTO3U97 [.06/14/2024 .|...8,187.5000 |...8,212.0000 |............. 37,880 [ooeeeinnnann. [V RO O foeeeeinne, [\ IO 0f...... (115,832)]....... (115,832)|......... 1,848,144 001 .oooeeeniie i, 13
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1542020 SPI 200
XPU4 L s 12 |........ 14,513,029 |FUTURE .......oevvvnneee VA HEDGE .............. N/A s Equity/Index |....... ... JL1S) SN AAQJVIVEV2VZFZTO3U97 |.06/17/2024 .|...7,672.0000 |...7,772.0000 |............ (43,415) [ [V} . [N F (V] . 0l...... (186,735)]....... (186,735)|........ 1,181,939 [001 ..oovvvveeiieen | oo 17
1540776 TOPIX INDX
TPUA L e 206 |........ 36,004,042 |FUT ...oovnnininiiinnnee VA HEDGE .............. N/A s Equity/Index |....... ....... TOKYO oo AAQJVIVEV2VZFZTO3U97 |.06/11/2024 .|...2,777.5000 |...2,810.5000 |........... (217,728)|eevvveeeeiiieianns [V} . [N F (V] . 0l...... (422,748)[....... (422,748)........ 1,471,432 1001 .o e 62
1541995 NYL EMINI
MFSU4 ..o [ 184 |........ 21,557,440 |MSCI EAFE ............. VA HEDGE .............. N/A s Equity/Index |....... ....... 1) AAQJVIVEV2VZFZTO3U97 |.06/14/2024 .|...2,324.6000 |...2,343.2000 |............ (37,708) [..evvevnnnninnnnnnne [V} . [N F (V] . 0l...... (171,120)f....... (171,120)}........... 288,602 (001 ...oooeeeenei e 50
1544149 NYL EMINI
MFSU4 ..o [ [ 702,960 [MSCI EAFE ............. VA HEDGE .............. N/A s Equity/Index |....... ....... 1) AAQJVIVEV2VZFZTO3U97 |.06/21/2024 .|...2,334.2000 |...2,343.2000 |............. (R0 | [V} . [N F (V] . [ F (2,700)f.......... (2,700)]-.ccvvveenns 9,411 (001 .oovvvviiiiiies oo 50
1544150 NYL EMINI
MFSU4 ..o [ 29 [ 3,307,640 |MSCI EAFE ............. VA HEDGE .............. N/A s Equity/Index |....... ... 1) AAQJVIVEV2VZFZTO3U97  |.06/21/2024 .|...2,334.3000 |...2,343.2000 |............. [ERZ) ] [V} . [N F (V] . [ R (12,905)|........ (12,905)]............ 45,486 001 .....ooooeeiii [ 50
1544151 NYL EMINI
MFSU4 ..o [ 59 [oeeiennd 6,912,440 | MSCI EAFE ............. VA HEDGE .............. N/A s Equity/Index |....... ....... 1) AAQJVIVEV2VZFZTO3U97 |.06/21/2024 .|...2,334.4000 |...2,343.2000 |............ (12,001) |.oeeeeeeies [V} . [N F (V] . [ R (25,960)|........ (25,960)]............ 92,541 001 ..o e 50
1544152 NYL EMINI
MFSU4 ..o [ [ 702,960 [MSCI EAFE ............. VA HEDGE .............. N/A s Equity/Index |....... ....... 1) AAQJVIVEV2VZFZTO3U97  |.06/21/2024 .|...2,334.5000 |...2,343.2000 |............. (R0 | [V} . [N F (V] . [ F (2,610)f.......... (2,610)]-cceveeennns 9,411 (001 .oovvvviiiiiies oo 50
1541996 CME NEW MINI
RTYU4 .o [ 4 . 722,750 |RUSSELL FUT ........... VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N AAQJVIVEV2VZFZTO3U97  |.06/14/2024 .|...2,028.4000 |...2,065.0000 |............. (I ) | P [V} . [N F (V] . [ R (12,810))........ (12,810)].ccvveeees 9,100 |001 L.eeeeiiiiiiinn [ 50
1541997 CME NEW MINI
RTYU4 ..o [ 20 [oeeeenen 2,065,000 [RUSSELL FUT ........... VA HEDGE .............. N/A s Equity/Index |....... ... [0 =N AAQJVIVEV2VZFZTO3U97 |.06/14/2024 .|...2,028.5000 |...2,065.0000 |............. (4,900) [+evvveeeennnnninnnns [V} . [N F (V] . [ R (36,500)|........ (36,500)]............ 26,000 {001 ..oevvevevieees | oo 50
1541998 CME NEW MINI
RTYU4 .o [ 19 ... 1,961,750 |RUSSELL FUT ........... VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N AAQJVIVEV2VZFZTO3U97  |.06/14/2024 .|...2,028.6000 |...2,065.0000 |............. (4,655)|.cccceeieiiiiins [V} . [N F (V] . [ R (34,580)|........ (34,580)]............ 24,700 {001 oovvveviiieees | oo 50
1541999 CME NEW MINI
RTYU4 ..o [ K R 309,750 |RUSSELL FUT ........... VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N AAQJVIVEV2VZFZTO3U97 |.06/14/2024 .|...2,028.7000 |...2,065.0000 |........ceevue.. (£ ] [V} . [N F (V] . [ F (5,445)|.......... (5,445)|............. KORUU (V[0 S 50
1542000 CME NEW MINI
RTYU4 .o [ 2 o 2,271,500 |RUSSELL FUT ........... VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N AAQJVIVEV2VZFZTO3U97  |.06/14/2024 .|...2,028.8000 |...2,065.0000 |............. (5,390) |+ eoeeiiiiiiiis [V} . [N F (V] . [ R (39,820)]........ (39,820)].....cnt 28,600 {001 ..oevvvveeeeens e 50
1542001 CME NEW MINI
RTYU4 Lol [ K R 309,750 |RUSSELL FUT ........... VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N AAQJVIVEV2VZFZTO3U97 |.06/14/2024 .|...2,028.9000 |...2,065.0000 |........ceevue.. (£ ] [V} . [N F (V] . [ F (5,415)).......... (5,415)]............. KORUU (/o) S 50
1542002 CME NEW MINI
RTYU4 .o [ 13 [ 1,342,250 |RUSSELL FUT ........... VA HEDGE .............. N/A s Equity/Index |....... ....... [0 =N AAQJVIVEV2VZFZTO3U97  |.06/14/2024 .|...2,029.0000 |...2,065.0000 [........00uee (3,185)|oeeeeiiiiiiiiiiiicis O e O e 0 [ 0 e (23,400)|........ (23,400)]............ 16,900 |001 ..oevveeiiiinn [ 50
1542003 CME NEW MINI
...1,342,250 [RUSSELL FUT ... | VA HEDGE ... N/A . Equi ty/ Index AAQJVIVEV2VZFZTO3U97 |.06/14/2024 ....2,029.1000 |...2,065.0000 ...(28,335)].........(23,335)|....
1542940 CME NEW MIN
RTYU4 .o [ [ I 6,091,750 [RUSSELL FUT ........... VA HEDGE .............. N/A s Equi ty/ Index AAQJVIVEV2VZFZTO3U97 |.06/17/2024 .|...2,029.6500 |...2,065.0000 |............ (14,455)]....cccceiiiiiiiiiis O foenennnnnnnen O i 0 [ 0 e (104,283)|....... (104,283)|............ 76,700 1001 ..oevnnniiinnn e 50
1542938 NASDAQ 100 E-
NOU4 ......... ...1,992,725 ... | VA HEDGE ... N/A . Equi ty/ Index AAQJVIVEV2VZFZTO3U97  |.06/17/2024 .|..19,949.5000 |..19,927.2500 |............. 11,225 |ooeeiiiiiiiiiiiiin O e O o 0 [ 0 e 2,225 |. .2,25 |....
1535480 US Interest
TWA L s 33 [oeeeennn 6,739,219 |FUT ..., VA HEDGE .............. N/A s Rate...coooeees |oveeees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 101.8281 |..... 102.1094 |..ooooeeeeennns L [V} . [N F (V] . [ R (18,563)|........ (18,563)]............ 34,650 001 ..oooeeeeeniin i 2,000
1535481 US 2YR NOTE Interest
TW4 L e 13 20,203,281 |FUT .... ... | VA HEDGE ... N/A . Rate... AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 101.8320 |..... 102.1094 (79,321)]........ (79,321)[............ 150,150
1537088 Interes
TW4 L s 49 ... 100,884,063 [FUT .......evvvvvnnnnnee VA HEDGE .............. N/A s Rate........... AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 101.8438 |..... 102.1094 |............. 11,579 [ovveiiiiiiiiiiiiees [V} . [N F (V] . 0l...... (262,438)[....... (262,438)|........... 518,700 {001 ...oevvevvieean | e 2,000
1535469 US 5YR NOTE Interest
FWA L [ 2 [ 213,156 |FUT ..o, VA HEDGE .............. N/A s Rate...ooooeess |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 105.8281 |..... 106.5781 |..evvvvvvennnnns 219 [ [V} . [N F (V] . [ F (1,500)f.......... (1,500)]-ccevveeennns 2,186 |001 ..oeeeiiiiiiinn [ 1,000
1535470 US 5YR NOTE Interest
FWA . [, L1 P 1,172,359 [FUT oo VA HEDGE .............. N/A s Rate....oooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 105.8359 |..... 106.5781 |....evvvnnenee {0 [V} . [N F (V] . [ F (8,164)|.......... (8,164)|...cceeneen 12,026 1001 ..eeveeeiiiiins [ 1,000
1535471 US 5YR NOTE Interest
FWA . [, 12 [ 1,278,938 [FUT ..oovvviiiiiiiiiees VA HEDGE .............. N/A s Rate...ooooeess |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 105.8438 |..... 106.5781 |....evvvenenee 1,312 [ [V} . [N F (V] . [ F (8,813)[.......... [E:2K))] A RECTR I TN V[V R 1,000
1535472 US 5YR NOTE Interest
FWA L [ 108 |........ 10,977,547 [FUT woovvviiiiiiiiiiees VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 105.8516 |..... 106.5781 |.....eeveeeee 11,265 |ooeeeiiiiiiiiiieens [V} . [N F (V] . [ R (74,837)|........ (74,837)]........... 112,603 {001 ..oovvvvveeeens | oot 1,000
1535473 US 5YR NOTE Interest
FWA . [, 10 ..., 1,065,781 [FUT ..oovvniiiiiiiiiinnee VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 105.85% |..... 106.5781 |....evvvenenee 1,004 [oeeeiiiiiiiiiiinne [V} . [N F (V] . [ F (A1) (7,188)|............ 10,932 [001 ..ovvvvvieeeeen | oo 1,000
1535474 US 5YR NOTE Interest
FWA L [ 2 [ 213,156 |FUT ..o, VA HEDGE .............. N/A s Rate....oooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 105.8672 |..... 106.5781 |...vvvvvvevnnnns 219 [ [V} . (VN (VN . [ F (1,422)).......... (1,422)].......cc. 2,186 |001 ..oveeiiiiiiinn [ 1,000
1535475 US 5YR NOTE Interest
FWA . [ 16 |........ 1,705,250 [FUT oovvvviiiiiiiiiees VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 105.8750 |..... 106.5781 |....vvvvennee 1,750 [ooeeeniiiiiiiiinnne [V} . [N F (V] . [ R (11,250)|........ (11,250)]...cccs 17,492 (001 .oovvveeeieeeen | e 1,000
1535476 US 5YR NOTE Interest
FW4 o e, 314 ... 33,465,531 [FUT ..oovvvvveieiiinnees VA HEDGE .............. N/A oo Rate.....oooes |oveeeee weeens CBOT ..oovveeeeenns AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 105.8828 |..... 106.5781 |............. 34,342 [, [ A [V P [\ A [V (218,330)]........ (218,330)|........... 343,274 1001 ..o [, 1,000
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1535477 US 5YR NOTE Interest
[V R 4,276 |....... 455,728,063 [FUT .....ovvvvnnnnnnnnnee VA HEDGE .............. N/A s Rate....oooeees |oveeees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 105.8906 |..... 106.5781 |............ 467,666 |.....oevvveriinnnnns [V} . [N F (V] . 0].... (2,939,750)..... (2,939,750)|........ 4,674,651 001 .....oooeeiiii e 1,000
1535969 US 5YR NOTE Interest
FWA e i Tl 106,578 |FUT ...ovvniiiiiiiinnnnee VA HEDGE .............. N/A s Rate....oooeees |oveeees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 105.8359 |..... 106.5781 |..evvvvvvennnnns 109 [ [V} . [N F (V] . [ F (WL73) A— (WL73] — 1,093 {001 .oevvvviiiiiins | oo 1,000
1535970 US 5YR NOTE Interest
FWA . [, P 2,771,031 [FUT oo VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 105.8516 |..... 106.5781 |...evvvvvennnee 2,844 | [V} . [N F (V] . [ R (18,891)|........ (18,891)|..cccvenene 28,424 (001 ..o e 1,000
1535971 US 5YR NOTE Interest
FWA L [ 136 |........ 14,494,625 |FUT .....oovvvnnnnnnnnne VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 105.85% |..... 106.5781 |.....eeveeeee 14,874 |ooveviiiiiiiiiiees [V} . [N F (V] . [ R (97,750)|........ (97,750)]........... 148,679 (001 ...oevvvveeeenn | oo 1,000
1535972 US 5YR NOTE Interest
FWA L e 5% |........ 63,733,719 |FUT ..o VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 105.8672 |..... 106.5781 |.....evveeeee 65,408 |..oooeiiiiiiiis [V} . [N F (V] . 0l...... (425,142)(....... (425,142)[........... 653,751 (001 ...oooeerneeis e 1,000
1535973 US 5YR NOTE Interest
[V 6,521 |....... 694,995,953 |FUT ....ocoeeeiennnnnnns VA HEDGE .............. N/A s Rate....oooeees |oveeees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 105.8750 |..... 106.5781 |............ 713,202 |ooeveeiiiieiiinnns [V} . [N F (V] . 0].... (4,585,111)[.... (4,585, 111)|........ 7,128,952 1001 ..eevvnniininnn [ eeiiiies 1,000
1535974 US 5YR NOTE Interest
FWA L [ 280 |........ 29,841,875 |FUT ....oevniiiiiiinnnnee VA HEDGE .............. N/A s Rate....oooeess |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 105.8828 |..... 106.5781 |.....eeveeeee 30,624 |...ooooeiiiiiiins [V} . [N F (V] . 0l...... (194,690)]....... (194,690)........... 306,104 (001 ...oooeeeeeeii [ 1,000
1535975 US 5YR NOTE Interest
FWA . [, K2 I I 3,303,922 |FUT ...ovvniiiiiiiinnnee VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 105.8906 |..... 106.5781 |...vvvvvvennne 3,390 | [V} . [N F (V] . [ R (21,313)]........ (21,313)]..cceees 33,890 (001 .oooeeerenniin e 1,000
1537054 US 5YR NOTE Interest
[V R 8,470 |....... 902,716,719 |FUT ......oooeeeeniiis VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.6953 |..... 106.5781 |............ 926,364 |....oooeiiiiiininns [V} . [N F (V] . 0 |.... (7,477,485)|.... (7,477 ,485)|........ 9,259,657 |001 ....oeuuninnnnn e 1,000
1537055 US 5YR NOTE Interest
FWA L [ 2 [ 213,156 |FUT ..o, VA HEDGE .............. N/A s Rate....oooeees |oveeees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.7188 |..... 106.5781 |..evvvvvvennnnns 219 [ [V} . [N F (V] . [ F (RIVAL)] S [(GIVAL)] 2,186 |001 ..oeeeiiiiiiinn [ 1,000
1537056 US 5YR NOTE Interest
FWA Lo [ K R 319,734 |FUT .o, VA HEDGE .............. N/A s Rate...ooooeess |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.7578 |..... 106.5781 |..evvvvvvennnnns 72 N [V} . [N F (V] . [ F (2,461)).......... (2,461)].cceveneenns 3,280 (001 .oovvvviiiieees | oo 1,000
1537057 US 5YR NOTE Interest
FWA . [, 14 |.......... 1,492,094 |FUT ..., VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.7656 |..... 106.5781 |....evvvnnenee 1,531 [ [V} . [N F (V] . [ R (11,375), ,000
1537058 US 5YR NOTE Interest
FWA . [ L1 P 1,172,359 [FUT .oovvviiiiiiiiiiees VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.7813 |..... 106.5781 |....evvvennee {0 [V} . [N F (V] . [ F (8,766), ,000
1537059 US 5YR NOTE Interest
FWA L [ 2 [ 213,156 |FUT ..o, VA HEDGE .............. N/A s Rate....oooeees |oveeees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.7891 |..... 106.5781 |..evvvvvvennnnns 219 [ [V} . [N F (V] . [ F (1,578), ,000
1537060 US 5YR NOTE Interest
FW4 ......... ...2,451,297 [FUT ... ... | VA HEDGE ... .. [NA ... [Rate... .{CBOT ... AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.8047 |..... 106.5781 (17,789)|. ,000
1537061 US 5YR NOTE Interest
FWA . [, 10 ..., 1,065,781 VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.8125 |..... 106.5781 094 | O e O e O e 0 (7,656), ,000
Interest
FW4 ......... ...1,492,004 . | VA HEDGE ... N/A . Rate... .{CBOT ... AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.8208 |..... 106.5781 (10,609)|. ,000
Interes
FWA . [, 51 [oveinens 5,435,484 | FUT VA HEDGE .............. N/A s Rate........... (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.8281 |..... 106.5781 (38,250) ,000
Interest
FW4 ......... 426,313 . | VA HEDGE ... N/A . Rate... .{CBOT ... AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.8359 |..... 106.5781 ....(2,969)|. ,000
Interes
FWA L [ 2 [ 213,156 | FUT VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.8438 |..... 106.5781 |..evvvvvvennnnnns 219 [ [V} . [N F (V] . [ F (1,469) ,000
Interest
FWA L [ L7 532,891 VA HEDGE .............. N/A s Rate...ooooeess |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.8516 |..... 106.5781 |..evvvvvvennnnns [ [V} . [N F (V] . [ F (3,633) ,000
Interest
FWA L [ 220 |........ 23,447,188 | FUT VA HEDGE .............. N/A s Rate....oooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.85% |..... 106.5781 |.....evveeee 24,061 |ooooeeeeeiis [V} . [N F (V] . 0l...... (158,125)]....... (158, 125)[........... 240,511 001 ..o e 1,000
Interest
FWA i [ [ 852,625 | FUT VA HEDGE .............. N/A s Rate...ooooeess |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.8672 |..... 106.5781 |..evvvvvvennnnns LT [V} . [N F (V] . [ F (5,688)f.......... (5,688)]..ccvvnnnnns 8,746 1001 ...euvnnniiiinn [ 1,000
Interest
FWA i [ [ 852,625 | FUT VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 105.8750 |..... 106.5781 |..evvvvvvennnnns LT [V} . [N F (V] . [ F (5,625)|.......... (5,625)].....cccnnnn 8,746 1001 ...euvnnniiiinn [ 1,000
1635513 US LONG BOND Interest
(VU2 S A I TN R 131,918,438 | ... ... | VA HEDGE ... .. [NA ... [Rate... .{CBOT ... AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 116.85%4 |..... 118.3125 |......... 1,115,000 [oooevvvvreiiiinnnnnn O foniiiiiiiicis 0 v 0 e 0 e, (1,620,229)..... (1,620,229)f........ 1,218,951 ,000
1635514 US LONG BOND Interest
[V A 19 [ 2,247,938 | .ooeiiiiiiiiiee VA HEDGE .............. N/A s Rate...ooooeess |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 116.8750 |..... 118.3125 |............ 19,000 [...eeeeeennnnnnnnnne [V} . (VN (VN . [ R (27,313)]........ (27,313)].cccees 20,771 ,000
1635515 US LONG BOND Interest
(VS A 535 |........ 63,297,188 | ...uvvvrrninnniiiiiiininns VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 116.8906 |..... 118.3125 |............ 535,000 |..coeiiiiiiiiiinnns [V} . [N F (V] . 0l...... (760,700)f....... (760,700)f........... 584,878 (001 ....ocooeeeiii [ 1,000
1535996 US LONG BOND Interest

USU4 Lo e L. IO, 478,250 | eveeeeiiiiiiieeeis VA HEDGE .............. NA ... Rate.....oooe forreees e CBOT v AAQJVIVEV2VZFZTO3U97 [.05/24/2024 .|..... 116.8672 |..... 118.3125 |.....oe.e... 4,000 foeeeeieiiiann. [V RO O foeeeeinne, [\ IO Ofe..... (5, 781)|.......... (5. 781).ccennns 4,373 {001 v ] e 1,000
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1535997 US LONG BOND Interest
[V A "l 1,301,438 VA HEDGE .............. N/A s Rate...ooooeess |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 116.8750 |..... 118.3125 ...l 11,000 [ O s [N F (V] . [ R (15,813))........ (15,813)]..cccenns 12,026 1001 ..eeveneiiiiins [ 1,000
Interest
(VS A 101 |........ 11,949,563 VA HEDGE .............. N/A s Rate....oooeess |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 116.8984 |..... 118.3125 |............ L VLV [V R | F, [N F (V] . 0l...... (142,820)]....... (142,820)........... 110,416
Interest
[V AN |74 N 22,124,438 VA HEDGE ... N/A . Rate... .{CBOT ... AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 116.9297 |..... 118.3125 187,000 |eeieiieiiiiieeeeeen O el 0 e O e 0 e, (258,585)[....... (258,585)|........... 204,434
Interest
(VS A 175 |........ 20,704,688 VA HEDGE .............. N/A s Rate...ooooeees |oveeees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 116.9375 |..... 118.3125 |............ 175,000 [ovvvvevevvnneennnnnn O fooeiiiiiiiiiins [N F (V] . 0l...... (240,625)[....... (240,625)|........... 191,315
Interest
[V A 16 |........ 1,893,000 |.oovvevviiiiiiiiieeieees VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 116.9609 |..... 118.3125 |............. 16,000 [ O e, [N F (V] . [ R (21,625)|........ (21,625)|
1536002 US LONG BOND Interest
UsU4 ......... 828,188 | ... ... | VA HEDGE ... N/A . Rate... .{CBOT ... AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 116.9688 |..... 118.3125 ....(9,406)|..........(9,406)|....
1536003 US LONG BOND Interest
(VN A 189 |........ 22,361,063 VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 116.9922 |..... 118.3125 |............ 189,000 [..vvvvvvvvvvvnnnnnnn O foeeiiiiiiiiinns [N F (V] . 0l...... (249,539))....... (249,539)
Interest
[V A 62 [o.eeennnn 7,335,375 VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 117.0000 |..... 118.3125 ...l 62,000 [...ovvveeennnnnnnnnn O foeiiiiiiiiinins [N F (V] . [ R (81,375)|........ (81,375)]........ 67,780 1001 ...oeveniniins [ 1,000
Interest
(VS A 281 ... 27,330, 188 VA HEDGE .............. N/A s Rate....oooeess |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 117.0234 |..... 118.3125 |............ X I RN | N [N F (V] . 0l...... (297, 773)|....... (297, 773)|........... 252,536 1001 ...oenniniins [ 1,000
Interest
(VN A 192 [........ 22,716,000 VA HEDGE .............. N/A s Rate....oooeees |oveeees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 117.0313 |..... 118.3125 |............ 192,000 f.vvvvevevvnvnnnnnnnn O fooeiiiiiiiiinns [N F (V] . 0l...... (246,000)|....... (246,000)|........... 209,900 001 ..oceeeeeeeeees [ 1,000
Interest
[V A 65 |......... 7,690,313 VA HEDGE .............. N/A s Rate....oooeees |oveeees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 117.0547 |..... 118.3125 |............. 65,000 [...oevvvvevvnnnnnnnn O fooeiiiiiiiiiins [N F (V] . [ R (81,758))........ (81,758)|.cceveenns 71,060 |001 ..oonenniiinins [ 1,000
Interest
USU4 oot [ 142 |........ 16,800,375 VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 117.0625 |..... 118.3125 |............ 142,000 [..vvvveeevnenenennnn O fooiiiiiiiiiinns [N F (V] . 0l...... (177,500)....... (177,500))........... 155,239 (001 ..oooeeeeneen e 1,000
Interest
USU4 oot [ 751 | 88,852,688 VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 117.0859 |..... 118.3125 |............ EY U A | N [N F (V] . 0l...... (921,147)|....... (921,147)........... 821,016 {001 ...oevvvvveenan | eeeeeens 1,000
Interest
USU4 oot [ 328 |........ 38,806,500 VA HEDGE .............. N/A s Rate...ooooeess |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 117.0938 |..... 118.3125 |............ k2 I AN | N [N F (V] . 0l...... (399,750)f....... (399, 750)........... 358,579 | 001 ..o [ 1,000
Interest
(VS A 350 |........ 41,400,375 VA HEDGE .............. N/A s Rate...ooooeess |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 115.8750 |..... 118.3125 |............ RSN AU AN | N [N F (V] . 0l...... (853,125)[....... (853, 125)|........... 382,630
Interest
UsU4 ......... 709,875 VA HEDGE ... N/A . Rate... .{CBOT ... AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 116.4922 |..... 118.3125 ... 6,000 |[.. (10,922)|........ (10,922)|.... ... 6,559
Interest
[V A 7 3,786,000 VA HEDGE .............. N/A s Rate....oooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 116.5000 |..... 118.3125 ...l K70V FU | N [N F (V] . [ R (58,000))........ (58,000)|.....cceu.. 34,983
Interest
(VS A 267 |........ 31,589,438 VA HEDGE .............. N/A s Rate...ooooeess |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 116.5234 |..... 118.3125 |............ PNV O | N [N F (V] . 0l...... (477,679)]....... (477,679)|........... 291,892 | 001 ..eeeniinins [ 1,000
Interest
[V A 12 [ 1,419,750 VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 116.5313 |..... 118.3125 ...l 12,000 [ O s [N F (V] . [ R (21,375)|........ (21,375)].....cccn RECTR I TN V[V R 1,000
Interest
USU4 oot s 2,232 |....... 264,073,500 VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 116.5547 |..... 118.3125 |......... 2,232,000 [ 0 e [N F (V] . 0].... (3,923,432)|..... (3,928,432)........ 2,440,089 1001 ....ouvunnninnn [ eriiinnes 1,000
Interest
(VS R Tl 118,313 VA HEDGE .............. N/A s Rate....oooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 116.5625 |..... 118.3125 |t 1,000 |ooeeieiiiiiii 0 e [N F (V] . [ F (1,750)f.......... [QIVEI)] 1,093 {001 .oevvvviiiiiins | oo 1,000
Interest
USU4 oot [ 10 |........ 13,014,375 VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/29/2024 .|..... 114.6250 |..... 118.3125 |............ 110,000 [oooeeeiiiiiiieeeeena O s [N F (V] . 0l...... (405,625)[....... (405,625)|........... 120,255 (001 .ooooeeeeeeenn e 1,000
Interest
(VN A 190 |........ 22,479,375 VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/29/2024 .|..... 114.6563 |..... 118.3125 |............ 190,000 f..evvvvevvvenenennnn O fooeiiiiiiiiiins [N F (V] . 0l...... (694,688)|....... (694,688)]........... 207,714 001 ..ooooeeeeen e 1,000
Interest
USU4 oot [ 197 |........ 23,307,563 VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.06/07/2024 .|..... 117.5000 |..... 118.3125 |............ 197,000 [.vvvvvvevvevennnnnnn O fooeiiiiiiiiinns [N F. (VN . [V (160,063)[....... (160,083)|........... 215,366 (001 ....oooeeeeeei e 1,000
Interest
LU A, T R 354,938 | .ooviiiiiiiiiiiiiiees VA HEDGE .............. N/A s Rate...ooooeess |ovveees ceeees (0210 AAQJVIVEV2VZFZTO3U97 |.06/07/2024 .|..... 117.5313 |..... 118.3125 |t 3,000 [evveveeeemnnnennnnn O foveiiiiiiins [N F. (VN . [ F (2,344)|.......... (2,344)]............. 3,280
1542955 US LONG BOND Interest
[V S PP ~i I 37,860,000 VA HEDGE ... N/A . Rate... .{CBOT ... AAQJVIVEV2VZFZTO3U97 |.06/17/2024 .|..... 119.5625 |..... 118.3125 ....320,000 |.. 400,000 |. ... 349,834
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Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1535522 US ULTRA 10YR Interest
UXYU4 oo [ 405 |........ 45,980,156 |NOTE ......ovvvvnnnnnnnee VA HEDGE .............. N/A s Rate....oooeees |oveeees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 112.3906 |..... 113.5313 |t 196,174 [oovveeeiiiiiininnee [V} . [N F (V] . 0l...... (461,951)]....... (461,951)|........... 442,758 1001 ..o [ 1,000
1535523 US ULTRA 10YR Interest
UXYU4 Lo s 70 ... 7,947,188 [NOTE ...........ceeetts VA HEDGE .............. N/A s Rate....oooeees |oveeees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/23/2024 .|..... 112.4063 |..... 18.5313 |t 33,907 |oeviiiiiiiiiis [V} . [N F (V] . [ R (78,750)|........ (78,750)|..ccvveenee 76,526 ,000
1536023 US ULTRA 10YR Interest
UXYU4 oo [ Tl 113,531 [NOTE ...t VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 112.3828 |..... 13.5313 |t LT [V} . [N F (V] . [ F (1,148)f.......... (1,148)].ceeveens 1,093 ,000
1536024 US ULTRA 10YR Interest
UXYU4 Lo [ 2 [ 227,063 |NOTE ......oceeeeeeennns VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 112.3%4 |..... 13.5313 |t L1 [V} . [N F (V] . [ F (2,266)).......... (2,266)|..cccvenennns 2,186 ,000
1536025 US ULTRA 10YR Interest
UXYU4 Lo s 70 oo 7,947,188 [NOTE ...t VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 112.4063 |..... 18.5313 |t 33,907 |oeviiiiiiiiiis [V} . [N F (V] . [ R (78,750)|........ (78,750)|..ccvveenee 76,526 ,000
1536026 US ULTRA 10YR Interest
UXYU4 ool [ 139 [........ 15,780,844 [NOTE .................... VA HEDGE .............. N/A s Rate....oooeees |oveeees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 12.4141 |..... 18.5313 |t 67,329 |l [V} . [N F (V] . 0l...... (155,289)[....... (155,289)f........... 151,959 ,000
1536027 US ULTRA 10YR Interest
UXYU4 Lo s L7 5,908,625 [NOTE .......cevvvvvennns VA HEDGE .............. N/A s Rate....oooeess |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 112.4297 |..... 18.5313 |t 25,188 |.ooooeeeiiiiis [V} . [N F (V] . [ R (57,281)|........ (57,281)]............ 56,848 ,000
1536028 US ULTRA 10YR Interest
UXYU4 Lo [ K R 340,594 |NOTE ..oovvvvvnninnnnnnns VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 112.4375 |..... 118.5313 |t 1,453 | [V} . [N F (V] . [ F (3,281)).......... (3,281)]ccveeeiens 3,280 ,000
1536029 US ULTRA 10YR Interest
UXYU4 Lo [ 2 [ 227,063 |NOTE ......cceeeeeeennns VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|...... 112.4483 |..... 13.5313 |t L1 [V} . [N F (V] . [ F (2,172)).......... (2,172)]cevviiiens 2,186 ,000
1536030 US ULTRA 10YR Interest
UXYU4 Lo s 82 [ 9,309,563 [NOTE .....covvvvvviinnns VA HEDGE .............. N/A s Rate....oooeees |oveeees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 112.4531 |..... 18.5313 |t 39,719 |l [V} . [N F (V] . [ R (88,406)|........ (88,406)|............ 89,645 ,000
1536031 US ULTRA 10YR Interest
UXYU4 ool [ 1,524 |....... 173,021,625 [NOTE .........cceeennns VA HEDGE .............. N/A s Rate...ooooeess |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 112.4609 |..... 113.5313 |t 738,195 |, [V} . [N F (V] . 0].... (1,631,152)[.... (1,631,152)|........ 1,666,082 ,000
1536032 US ULTRA 10YR Interest
UXYU4 Lo [ 39 [ 4,427,719 INOTE ...ovvneniiiiinnnnee VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 112.4688 |..... 18.5313 |t 18,891 [ [V} . [N F (V] . [ R (41,438)|........ (41,438)]............ 42,636 ,000
1536033 US ULTRA 10YR Interest
UXYU4 oo [ 380 |........ 43,141,875 |NOTE ...ovvvvvniniinnneee VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 112.4766 |..... 113.5313 |t 184,064 |.....ovvvvvnnnnnnnee [V} . [N F (V] . 0l...... (400,782)|....... (400,782)|........... 415,427 ,000
1536034 US ULTRA 10YR Interest
UXYU4 ool [ 13 |........ 12,829,031 |NOTE .....evvnnnnnnnnnnee VA HEDGE .............. N/A s Rate....oooeees |oveeees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/24/2024 .|..... 112.4844 |..... 18.5313 |t 54,735 [ [V} . [N F (V] . 0l...... (118,296)|....... (118,296)]........... 123,535 ,000
1537176 US ULTRA 10YR Interest
....... 341,956,125 [ NOTE .. ... | VA HEDGE ... N/A . Rate... .{CBOT ... AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 112.2656 |..... 113.5313 |[......... 1,458,953 |.. .... (3,812,047)|.... (3,812,047)|......... 3,292,808 ,000
1537177 US ULTRA 10YR Interest
UXYU4 Lo [ K R 340,594 |NOTE ..ovvvvvvnnnnnnnnnns VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 112.2813 |..... 118.5313 |t 1,453 | [V} . [N F (V] . [ F (3,750)).......... ()] P 3,280 ,000
1537178 US ULTRA 10YR Interest
908,250 |NOTE .. . | VA HEDGE ... N/A . Rate... .{CBOT ... AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 112.2969 |..... 113.5313 ... 3,875 |.. ....(9,875)|. ...8,746 ,000
1537179 Interes
L0 (VS A L7 567,656 [NOTE ........cevvvvvnnns VA HEDGE .............. N/A s Rate........... (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 112.3125 |..... 118.5313 |l 2,422 | [V} . [N F (V] . [ F (6,094)).......... (6,094)]..cccevnnnns 5,466 ,000
1540542 US ULTRA 10YR Interest
........ 44,731,313 |NOTE .. . | VA HEDGE ... N/A . Rate... .{CBOT ... AAQJVIVEV2VZFZTO3U97 |.06/07/2024 .|..... 112.7500 |..... 113.5313 ....190,846 |.. ....... (307,813)|....... (307,813)|............430,733 ,000
1540543 Interes
UXYU4 ool [ 106 |........ 12,034,313 |NOTE ....oovvnnnnnnnnnnee VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.06/07/2024 .|..... 112.7656 |..... 18.5313 |t 51,344 [, [V} . [N F (V] . [ R (81,156)|........ (81,156)|..cceeeees 115,882 ,000
1537192 US ULTRA BOND Interest
WNU4 L s 573 |........ 71,821,969 | .evvvvvnnninniiiiiniiiinns VA HEDGE .............. N/A s Rate....oooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 123.0078 |...... 125.3438 |............ 739,318 |, [V} . [N F (V] . 0].... (1,338,494)(..... (1,338,494)|........... 626,421 ,000
1537193 US ULTRA BOND Interest
WNU4 L s 43 oo 5,389,781 | .uvvvrrriiiiiiiiiiiiiiins VA HEDGE .............. N/A s Rate...ooooeees |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 123.0313 |...... 125.3438 |............. 55,481 |l [V} . [N F (V] . [ R (99,438)|........ (99,438)[............ 47,000 {001 .ovvvvviiiienn | oo 1,000
1537194 US ULTRA BOND Interest
WNU4 L s 21 [ 2,632,219 | oeeiiiiii VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 123.0938 |...... 125.3438 |............. 27,095 | [V} . [N F (V] . [ R (47,250)|........ (47,250)]............ 22,958 (001 ..oooeeeeeninn e 1,000
1537195 US ULTRA BOND Interest
WNU4 L s 12 [ 1,504,125 [cooeeiiiiiiiiiiiieins VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 123.1719 |...... 125.3438 |............. 15,483 |ooevviiiiiiiiiieees [V} . [N F (V] . [ R (26,062)|........ (26,062)]............ 13,119 1001 weeeeeiiiiin [ 1,000
1537196 US ULTRA BOND Interest
WNU4 L s 21 [ 2,632,219 | .oeeiiiiiii VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 123.1875 |...... 125.3438 |............. 27,095 | [V} . [N F (V] . [ R (45,281)]........ (45,281)]............ 22,958 (001 ..oooeeeeeninn e 1,000
1537197 US ULTRA BOND Interest
WNU4 L [ ) 501,375 | vvvenrrnniiinnniiiiiinnns VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 123.2031 |...... 125.3438 |...cconnnnnnn LT ) B P, [V} . (VN (VN . [ F (8,562)).......... (8,562)|....ccevnnnn LRI (V[0 S I 1,000
1537198 US ULTRA BOND Interest
WNU4 . s L3 501,375 | uvvvvnniiiiiiiiiiiiinnns VA HEDGE .............. N/A oo Rate.....ooes |oveeeee weenns CBOT ..oovvveeeennns AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|..... 123.2188 |...... 125.3438 [.............. L N Y [ A [ P [\ A [V (8,500)|.......... (8.,500)]...cceeeuenns 4,373 [001 .oovvvviiiieenn | oo 1,000
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1537199 US ULTRA BOND Interest
WNU4 L s [ 752,063 VA HEDGE .............. N/A s Rate...ooooeess |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.05/28/2024 .|...... 123.2344 |...... 125.3438 [..ccconnnnnns AL P, [V} . [N F (V] . [ R (12,656))........ (12,656)]............. 6,559 [001 ..ooovvvieienen | oo 1,000
Interest
WNU4 L s 150 |........ 18,801,563 VA HEDGE .............. N/A s Rate....oooeess |oeveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.06/25/2024 .|..... 128.2188 |...... 125.3438 |............ 193,539 [...eeeiiiiiiiiinnee [V} . [N F (V] . [ R 431,280 |........ 431,250 |........... 163,984 {001 ..oevvvvveeeens | oot 1,000
Interest
WNU4 L e 250 31,335,938 VA HEDGE ... N/A . Rate... AAQJVIVEV2VZFZTO3U97 |.06/26/2024 .|..... 126.5625 |...... 125.3438 ... 322,564 |.. 304,688 |. L...273,307 (001 oo e 1,000
Interest
WNU4 L s [ 752,063 VA HEDGE .............. N/A s Rate...ooooeees |oveeees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.06/28/2024 .|..... 125.2813 |...... 125.3438 [...cconnnnnnn AL P, [V} . [N F (V] . [ F [(KI4)] —— [K15)] . 6,559 [001 ...oovvvveiieen | oo 1,000
Interest
WNU4 L [ 282 .. 85,346,938 [ VA HEDGE .............. N/A s Rate...ooooeess |ovveees weeees (0210 AAQJVIVEV2VZFZTO3U97 |.06/28/2024 .|...... 125.3125 |...... 125.3438 |............ 363,853 |...ooeeiiiiiiiinnns [V} . [N F (V] . [ F (8,813)f.......... (8,813)]..ccvenee 308,291 (001 ...oooeeeeeein e 1,000
1546253 US ULTRA BOND Interest
WNU4 ... VA HEDGE ... N/A . Rate... AAQJVIVEV2VZFZTO3U97 |.06/28/2024 .|...... 125.3438 |...... 125.3438
CASH MARGIN -
............................ L .. O o N1/ . S R ) I [[0[0 R I [0}
CASH MARGIN - AXADRAJ
............................ 0 founeeniiniiiind0 | e | | 800 GEN il e ] i e [06/28/2024 ........0.0000 |........0.0000 [.......ooeiiiiiinnn0 ot O e 0 e 0 e O e O e 0 e O e el O
CASH MARGIN - EFWHXB
............................ 0 founeeiiiniiind0 | e | | 800 GEN il e ] i e [06/28/2024 .......0.0000 |........0.0000 [.........ooeeeiinnni0 foeeeennn 88,055,579 | 0 e O e O e O 0 e O i el 0
CASH MARGIN - AXAESIO|
............................ 0 founeniinniind0 | e | | 800 GEN il e ] i e 0672872024 ........0.0000 |........0.0000 [........coeiiiiinnni fooiiinnnnnnn 805,427 | 0 e O e O e O e 0 e O el 0
CASH MARGIN -
EFWSIOGR ....evvvvvvenen| wevvvmmvvnnnnnnnninnnenns | cvveinnnnnnn | Soc Gen ...l ... |.06/28/2024 .|........ 0.0000 |........ 0.0000 ... 124,407 |.... .0
CASH MARGIN - SCS ... Soc Gen ..... . |-06/28/2024 .|........ 0.0000 |........ 0.0000 (26,597,076).... .0
CASH MARGIN - Morgan
EFWSIOIR ... Stanley ..... . |-06/28/2024 .|........ 0.0000 |........ 0.0000 ... 12,016,157 |....
CASH MARGIN - Morgan
............................ 0 [oeennininiinnnnnns JAXADESUB oo | oo | [Stanley s | ] e [06/28/2024 1.......0.0000 ........0.0000 [.......eeeviiiiiinni0 foeeeennnni8,071,677 | O e O e O e O L 0 i O e el 0
CASH MARGIN - ESIOIEL Mor gan
............................ 0 forneniiinnd0 | e | e | [ STanley il | ] e [06/28/2024 1.......0.0000 [........0.0000 [........eeviiiinnnnn0 [t 5,375,574 | 0 e 0 e O e O L 0 i O ] e el 0
CASH MARGIN - Morgan
............................ 0 fonennenniiniinnnnd O JAXADEIUL cevvviiiiiiiin | e | e [ Stanley s | ] e [06/28/2024 1.......0.0000 [........0.0000 [......oieiiiiiiinnnn0 o O e 0 L 0 e O e O L 0 i O e el 0
CASH MARGIN - Morgan
............................ 0 [ovenninniiiinnnnnd O JAXAESTOV covvviiiiiiiis | eeeeeeeeeeeeeeeeee | [ Stanley iy | ] e [06/28/2024 1........0.0000 |........0.0000 [........eeeiiiinnnni0 foeennn8,891,200 | O L O e O e O e 0 i O ] e el 0
CASH MARGIN - EFWIUL Mor gan
............................ 0 founeniiinnd0 | | e | [ STanley i | ] e [06/28/2024 1........0.0000 ........0.0000 [.......eeeiiiiiinnnn0 foeeeennnnn2,377,790 | O e 0 e O e O L 0 i O e el 0
CASH MARGIN - EFUIHOV Mor gan
............................ 0 fooeeeiiiiiiiiiiinnn0 e | e | e [Stanley sl e ] s e |.06/28/2024 . .....0.0000 ........0.0000 |......eeeveeeeeennnl0flll.3,197,800 e O 0 i O e O O i O e 0
1609999999. Subtotal - Short Futures - Hedging Other 16,343,592 105,677,336 0 0 0 (40,274,581)|  (40,274,581) 79,247,325 XXX XXX
1649999999. Subtotal - Short Futures 16,882,438 106,677,336 0 0 0 (43,144,334)|  (43,144,334) 88,443,057 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 (8,242,728) 0 0 0 0 8,985,656 8,985,656 28,331,997 XXX XXX
1709999999. Subtotal - Hedging Other 10,427,495 106,677,336 0 0 0 (17,574,248)| (17,574,248) 137,427,140 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 2,184,768 105,677,336 0 0 0 (8,588,592) (8,588,592) 165,759, 137 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
Rl T Y AP 143,399,684 |...........eeeeeeeee (73,652,546 |.....c00vvnnnnnnnnnees 69,747,138
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Broker Name

Beginning
Cash Balance

Cumulative
Cash Change

Ending
Cash Balance

Societe Generale ....

143,399,684 |....

(73,652,546))....

69,747,138

Morgan Stanley .

... 49,828,656 |.

.(13,898,458) .

... 35,930,198

Total Net Cash Deposits

193,228,340

(87,551,004)

105,677,336

Description of Hedged Risk(s)

Hedges equity or interest rate risk of GMxB Liabilities ..
. |Hedges equity or interest rate risk of life products ...
. |Hedging Effective Variable Annuity Interest under SSAP 108
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 105,677,336 0 105,677,336 2,184,768 0 2,184,768 165,759, 137 165,759, 13
Bank of America, N.A. ... BATYDEB6GKMZOO31MB27 . |..........Y. Y 11,386,684 0 . 11,386,684 |... 25,285,702 . 25,285,702 |... .. 13,437,440 ....0
Barclays Bank PLC G5GSEF7VJP5170UK5573 . Y. 321,020,000 |. 1,412,173 .. .0 .0 ..7,204,400 .0 .8,272,410 |.. .0
BNP PARIBAS .... ROMUWSFPUBMPROBKSP83 . |. Y. 580,190,000 |. ..6,839,834 |.. R | 0 24,498,420 |.. .0
Citibank, N.A. ... E570DZWZ7FF32TWEFATE . |..........Y. ,402,046,000 |.... ..2,666,3% 0. 35,973,153 .. 15,962,012 ....0
Credit Agricole Corporate & Investment Bank ... 1VUV7VQFKUOQSJ21A208 . |.......... Y. . (4,320,000)].... .0 K 11,353,504 . 15,673,504 |... .2,801,935 ....0
Credit Suisse International . E58DKGMJYYYJLN8C3868 . |. Y. (23,370,000)|. 0. . (6,051,196)). 17,318,804 [ 0 . 19,523,798 . 897,531 |.. .0
Deutsche Bank AG LONDON ...... . TLTWFZYICNSX8D621K86 . |. Y. ...2,019,950 |[. .20 . (3,176,475)). .0 19,971,665 . 17,951,715 7,941,764 |.. .0
Goldman Sachs Financial Markets L.P . VF1AUTO90CSI5Y70E568 . Y. 994,122,000 |. 7,202,656 |.eeeeeeeeeie e 0] .0 14,637,559 L0 e 6,116,490 |.. .0
Goldman Sachs International . W22LROWP2HZNBBBKS528 . Y. (63,710,000)|. .20 . (1,173,013)). . 62,536,987 ...0 (224,519)]. 92,025,509 |.. .0
HSBC Bank PLC ............. MP6152YZBEU3UXPYFY54 . Y. ,229,923,000 | ,710,599 |.. L0 .0 ,797,399 .0 .2,495,130 |.. .0
JPMorgan Chase Bank, N.A THBGLXDRUGQFUS7RNES7 . Y. 704,419,000 |. ..5,202,550 |.. .0 .0 .. 4,474,355 .0 .604,177 |.. .0
Mizuho Capital Markets LLC 0V6W8S60X2D1J857GP30 . Y. 26,860,000 [-..eeeeeeenieeeeeeenieeee e O e .. .0 .0 ..2,541,354 .0 . .2,635,810 |.. .0
Morgan Stanley & Co. International plc . 4PQUHN3JPFGFNF3BB653 . |. Y. ,908,051,000 |. 11,640,168 |.. L0 0 15,334,334 .0 .0 .3,224,124 |.. .0
Morgan Stanley Capital Services LLC 17331LVCZKOKX5T7XV54 . |. Y. . 10,460,000 |. 0. . (2,909,653)). .0 11,244,863 0 ,863 18,355,839 |.. .0
Natwest Markets PLC ........ RR3QI 1 CIW 1PCSBA4S074 . Y. (21,750,000)|. .20 . (4,812,790)). L 16,937,210 [oeenniiiiiicceiis 0 7)|. . 20,102,343 .2,293,950 |.. .0
RBC CAPITAL MARKETS, LLC ES7IP3USRHIGC71XBU11 . Y. 0 . 72,139 |.. L0 . 72,139 72,139 0 L 72,139 .. 18,077 |.. .0
SG AMERICAS SECURITIES, LLC . 549300F35UE0BOM11J55 . Y. 0 . 391,968 |.. 0] 391,958 . 334,409 .0 334,409 . 149,451 |.. .0
Societe Generale . . 02RNE8IBXP4ROTDBPU4T . |. Y. 1990,000 [-.eeeeeenneeeeemniieeeee O e 0. 0)]. JL N P 0 ,878)[. . ,600,341 |.. .0
TRUIST BANK ....... 1YDOJBGJWYITBXKCSX06 . |. Y. 162,914,000 |. ..8,045,904 |.. 0] ..8,045,904 .0 s .0
Wells Fargo Bank, N.A. . . KBIH1DSPRFMYMCUFXTO9 . Y. ..319,617,000 |.... 18,720,118 0] 20,323,193 TR .2,8%8, ...0
0299999999. Total NAIC 1 Designation 8,654,481,950 84,291,178 (27,369,337) 112,963,782 192,593,933 (50,010,857) 163,213,954 206,817,226 0
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0 0 0 0 0 0 0 0
0999999999 - Gross Totals 8,654,481,950 189,968,514 (27,369,337) 218,641,118 194,778,701 (50,010,857) 165,398,722 372,576,363 165,759,137
1. Offset per SSAP No. 64 27,369,337 (27,369,337)

2. Net after right of offset per SSAP No. 64 162,599, 177 0
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Identification Description Fair Value Par Value Value Date (1, V or IV)

. O2RNE8 IBXPAROTDSPU41 ..

Type of Asset Pledged

754,787

754,787

....... Voeoounn

754,787

0199999999 - Total 754,787 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

0299999999 - Total
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date
This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108

CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Current Year Hedging
Gain (Loss) Current Year Increase/ Instruments'
Prior Fair | Ending Fair in Full Fair Value Increase/ Change in | (Decrease) Current Fair
Value in Full | Value in Full | Contract | Gain (Loss) (Decrease) | the Hedged | in VM-21 Current Year Value Hedge Gain
Contract Contract | Cash Flows | in Hedged [Current Year| inVM-21 Iltem Liability Fair Value |[Current Year| Fluctuation (Loss) in Current Year
Cash Flows | Cash Flows | Attributed to Item Increase/ Liability | Attributed to | Attributed to Fluctuation Natural Not Current Year | Current Year | Current Year Total Ending
Attributed to | Attributed to Interest Attributed to | (Decrease) | Attributed to |Hedged Risk| Hedged Prior of the Offset to | Attributed to | Deferred Prescribed | Additional Deferred Deferred
Interest Interest Rates Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization| Balance
Identifier Description Rates Rates (4-3) Risk Liability Rates (6/5) (8*9) Balance Instruments Liability Risk [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)

...(930,750,205)|.. (848,409,484)|..... 82,340,721 |..... 82,340,721 |..... 82,419,190 |....(34,400,139)[............. 100.0 |.... (34,400, 139)|.. (948,905,263)|.... (85,279,908)|.... (34,400, 139)|..........ocecn0. 0 |....(50,879,769)|.... 180,250,973 |............c...... 0|....180,250,973 |.. (819,534,059)

180,250,973 | (819,534,059)

(50,879,769)] 180,250,973

Total (930,750,205)[ (848,409,484)] 82,340,721 82,340,721 82,419,199 | (34,400,139) XXX (34,400,139)] (948,905,263)| (85,279,908)] (34,400,139)

o
o




STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

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

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

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous

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

(Unaffiliated) 0 0
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0
5999999999. Total - Preferred and Common Stocks 0 0
825252-88-5 ......... Invesco Govt and Agency Fund 32,032,308 32,032,308
000000-00-0 ......... Repurchase Agreements 31,459,217 31,459,217
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 63,491,525 63,491,525
9999999999 - Totals 63,491,525 63,491,525

General Interrogatories:
1. Total activity for the year
2. Average balance for the year

..29,711,413
70,793,442

Fair Value $ ..
Fair Value $

Book/Adjusted Carrying Value $ -
Book/Adjusted Carrying Value $

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1 §

E11

NAIC4 $ ..o

0 NAIC5 $

. 29,711,413
.... 70,793,442




STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E

and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))
2

1 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
9999999999 - Totals 0 0 XXX

General Interrogatories:

1. Total activity for the year
2. Average balance for the year

Fair Value $
Fair Value $

0 Book/Adjusted Carrying Value $
Book/Adjusted Carrying Value $

E12




STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month
BANK OF AMERICA .......cococvveeee FAIRFIELD, CT oo o 100,000 [ [V R 0. (378,417,524)|...... (335,946,342)|....... (393,784,314))..
BANK OF AMERICA .......cococvveeee FORT WORTH, TX wooveveveeieienes o 100,000 [ [V R (V1 2,802,333 |............ 1,673,897 |........... 1,660,545 |..
BANK OF AMERICA .......cococvveeee SOUTH DENNIS, MA ..o o 100,000 [ [V R (V1 1,227,7% |........... 1,258,569 |............ 1,294,236 |..
CITIBANK NLA. oo NEW YORK, NY oo fo 1.0.000 [ [V R (01 43 | [V 0
FEDERAL HOME LOAN BANK OF NEW
YORK oo NEW YORK, NY oo fo ...0.000
FIFTH THIRD BANK, NATIONAL
ASSOCIATION .o GINCINNATI, OH woveveeveveee o ...0.000

JPMORGAN CHASE BANK, N.A. ...
JPMORGAN CHASE BANK, N.A. ...
JPMORGAN CHASE BANK, N.A. ...

GLEN ELLYN, IL
NEW YORK, NY ...
RIVERTON, UT ...

NORTHERN TRUST COMPANY, THE . CHICAGO, IL ....ccovvvivcncnnee
SANTANDER BANK NAT |ONAL

ASSOCIATION ..o BENSALEM, PA ..o
STATE STREET BANK AND TRUST

COMPANY ... BOSTON, MA ..o
THE BANK OF NEW YORK MELLON . NEW YORK, NY ......cccccooin
WELLS FARGO BANK NATIONAL

ASSOCIATION ..o CINNAMINSON, NJ .....ccoccvnvnes
AUSTRALIA & NEW ZEALAND

BANKING GROUP LT ......occoovanee NEW YORK, NY ..o
CANADIAN IMPERIAL BANK/CAYMAN

ISLANDS ... NEW YORK, NY ..o
COOPERATIEVE RABOBANK UA/NY . NEW YORK, NY .......cccccoocinnes
CREDIT AGRICOLE CORPORATE AND

INVESTMENT ..o NEW YORK, NY ..o
DNB BANK ASA/NEW YORK ........... NEW YORK, NY

MIZUHO BANK LTD/NEW YORK NY . NEW YORK, NY .....ccccccooiiinnes
SVENSKA HANDELSBANKEN/CAYMAN

ISLANDS ..o NEW YORK, NY ....ccoccovcvvcnnnes

.|--0.000 |..
.|--0.000 |..
.|--0.000 |..

...0.000

...0.000

...0.000
...0.000

...0.000

...5.320

...5.300
...5.300

...5.300

.|-.5.270 |..

...5.320

...5.290

............ 6,320,349

375,000,000

457,000,000
175,000,000

............ 2,477,266 |.
............ 2,436,024 |..

............ 6,403,853 |.

0199998. Deposits in ... 0 depositories that do not
exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX | XXX 0 695,326 970,390, 386 1,652,805,861 1,444 838,964
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 0 695,326 970,390, 386 1,652,805,861 1,444 ,838,964
0499999. Cash in Company's Office XXX [ XXX XXX XXX (5,000) (5,000) 451,387
0599999. Total - Cash XXX [ XXX 0 695,326 970,385,386 1,652,800,861 1,445,290, 351

0

E13
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

UNITED STATES TREASURY T IO 05/17/2024 ...coovvvn | 0.000 [....ceeeeee 07/09/2024 .... e 204,760,306 |.....ceeerenieieernnnieeeeenneeeeeen O e 1,411,917

UNITED STATES TREASLRY ... [ TP 05/21/2024 .....covvn |ovviinniiiiiiiiies 0.000 [.....ee.ee 07/16/2024 ... 41,409,003 |.. 248,726

0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 246,169,308 0 1,660,643
0109999999. Total - U.S. Government Bonds 246,169,308 0 1,660,643
0309999999. Total - All Other Government Bonds 0 0 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0
...................... |Avangrid, L0 . ettt ettt ettt ettt eees e eeeessaeeeeeessaeeeeeennsseteeeessssteeseensssteeenenssntteeennnnnteeeennnnteeennnnnnteeernnnnseeeennnnnneeerennnnnaeeeeennnnnneeee | oesersnnnss [reeernnnnns 09/07/2024 Lot |oeiiiniiniiirinniinnneeennn. 0,000 ooiiiil . 07/10/2024 L |2 49,930,125 e O e 427,014
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 49,930, 125 0 427,014
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 49,930, 125 0 427,014
1309999999. Total - Hybrid Securities 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0
2419999999. Total - Issuer Obligations 296,099,433 0 2,087,657
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0
2459999999. Total - SVO Identified Funds 0 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0
2509999999. Total Bonds 296,099,433 0 2,087,657
018616-75-5 ....... |AB e O PP PP PPPPPPPPPRPPUPPIN FFTTTTTTTTTE FFPPPTRPN 06/28/2024 ....ccovvn |oernniaai e 5.280 [oiiiiirnniiiiiins cerrriiiniirees feereenanneereneaeeeeene 785,247,865 [...iieeieeieiiiiiie e [ T 1,119,505
8309999999. Subtotal - All Other Money Market Mutual Funds 785,247,865 0 1,119,505
8609999999 - Total Cash Equivalents 1,081,347,298 0 3,207,162
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