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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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 79,901,460,962 |.......cooovriverieriininn frvineins 79,901,460,962 |.......... 76,921,428,756
2. Stocks:
2.1 Preferred STOCKS ......ooe oottt ee e e 1,316,749 |t o 1,316,749 ..o 1,311,559
2.2 COMMON SEOCKS ...ttt s e [eneneenenns 1,014,553,238 |.....cccevnve. 328,527,187 |.ovvveernne 686,026,051 |......cccvnve 686,791,387
3. Mortgage loans on real estate:
B FIISEHENS .ottt s 18,532,587,618 |....ceeeveriiiccinniee [ 18,532,587,618 |.......... 18,647,618,920
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDBIANCES) ...oeeeevieceieie et [oebeneeneneseees 74,641,981 | oo, 74,641,981 |.....oooee. 75,984,449
4.2 Properties held for the production of income (less
s ENCUMDIANCES) .eovvieireirieicieieeeieieiees [ 160,859 | e 160,859 |...ocvvvrnnnen. 43,516,973
4.3 Properties held for sale (less $ ..o,
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash($ .ooeen 1,156,326,879 ), cash equivalents
[T 762,041,097 ) and short-term
investments ($  .......ccoe.ee. 107,779,964 ) oo oo 2,026,147,940 .o [ 2,026,147,940 |........... 3,018,264,875
6. Contract loans (including $  .ooovcececicrnccccce premium notes) ...... |oeeeeee 8,208,857,492 |....c.ccvvrenne 1,662,077 |........... 8,207,195,415 |........... 8,187,302,679
7. Derivatives ............... ..2,951,851,595 |. ..2,951,851,595 |. ..2,530,032,571
8. Other iNVESLEd @SSELS ......ooovueueueieiicicieieeeiee it neseaeeenns [eoreacees 10,935,695,183 |................. 31,101,688 |.......... 10,904,593,495 |.......... 10,256,593,811
9. ReCEiVaADIES fOr SECUMEES .......cuvuivieiieiiieieieiceie e [eoeeecieeeciees 199,462,703 ..o v 199,462,703 |................ 105,858, 175
10. Securities lending reinvested collateral assets . ..3,595,295,846 |.. ..3,595,295,846 |.. ..3,095,535,758
11.  Aggregate write-ins for iNVESted @SSELS .........ccccevveiviveviiiiiecieieie e [orereseeeeenenne 479,380,213 oo e 479,380,213 |.....cooce. 347,861,787
12. Subtotals, cash and invested assets (LiNeS 110 11) ...c.cocveveveevevevereeicierees v 127,921,412,380 |.......coe.e. 361,290,952 |......... 127,560,121,428 |......... 123,918,101,699
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and @CCTUET ...........cceuriururimeerimrenineinieieieeeeeeeneeenns [eeeieines 1,012,912,184 | 232,572 | 1,012,679,612 |.......oco.cc 957,052,803
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................... 4,210,279 | o 4,210,279 |ocvere. 29,783,399
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled Premiums) ..........c.coeeveiiiiiiicieteeceeee e [oeeeeeeeeeens 107,001,058 |.....ocveeveeeeeeeceeceeees o 107,001,058 |................ 101,300,534
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coveeeeeeeeeeeeeeeeeeeeeeee oo 326,602,423 | e 326,602,423 |................ 355,219,215
16.2 Funds held by or deposited with reinsured companies ............cccccceveeees |oerrviieneens 168,046,134 | o 168,046,134 |................ 173,490,000
16.3 Other amounts receivable under reinsurance contracts .. 129,356,661 |................... 2,013,389 |....c......... 127,343,272 (..o 147,894,129
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....c.c.cc..... 507,457,266 507,457,266 507,443,060
18.2 Net deferred tax asset ...........ccoceeveuenee ..1,129,833,789 |. .. ..809,160,370 |.. ..745,680,889
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 2,866,718 | [ 2,866,718 |..ccveveeenne 2,902,875
20. Electronic data processing equipment and SOftWAre .............oovevevereeeereeens frereeeeinennnns 145,051,729 |............... 137,307,692 |.........e........ 7,744,037 | 9,613,031
21. Furniture and equipment, including health care delivery assets
(8 o )RS ST SO TSP PEPSTTUPRURTRTEN NUTOTPRORPRPORO 15,357,164 |..ooovienene 15,357,164 ..o o
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................ccccocovveveiviies foevreiinnnnn, 88,060,733 |.oveieiveeeeierieienes oo 88,060,733 |................. 82,051,229
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... [....ccccoen.. 204,576,554 |................. 28,767,780 |.....c.c......... 175,808,774 |................ 161,145,143
25.  Aggregate write-ins for other than invested assets ..........ccccceeevieveeveeeieienns freeeeeinen 676,542,669 |.........c..c... 27,241,325 | 649,301,344 |.............. 468,091,260
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) .......cceuevvivieeieereiiiiieecieieieesssssaenas foreceeens 132,439,287,743 |.....c..c.... 892,884,294 |......... 131,546,403,449 |......... 127,659,769, 265
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt see e eeseseseseseesnseaeseses s nsssesesesassnsesesesesasnsnsnsesanns [eoneesinas 68,521,214,942 |......ooiviiiiiccis o 68,521,214,942 |.......... 65,575,674,145
28. Total (Lines 26 and 27) 200,960,502,685 892,884,294 200,067,618,391 193,235,443,410
DETAILS OF WRITE-INS
1101. Derivatives collateral receivable ... 479,380,213 oo e 479,380,213 | 347,861,787
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 479,380,213 479,380,213 347,861,787
2501. Cash value of life insurance policies ..., 229,198,870 [...cvvvvoeocrriieinrecniiies [ 229,198,870 |....oveoovneeee. 209,726,093
2502. Net deferred losses from variable annuity hedge ......ccoooviiiciiecisforreiie 333,789,160 |....ooeeveeeeeeeeeeeeeeeeeeeens o, 333,789,160 |................ 213,859,560
2503. Admitted disallowed IMR ..o e 56,194,611 .o 56,194,611 17,063,717
2598. Summary of remaining write-ins for Line 25 from overflow page ...57,360,027 |... 27,241,325 |... ... 30,118,703 |... ... 27,441,890
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 676,542,669 27,241,325 649,301,344 468,091,260




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

10.

1.
12.
13.

14.
15.1
15.2
16.
17.
18.

Aggregate reserve for life contracts $ ........... 72,347,058,3%4 less $
(including $  .evevee 6,042,159,688 Modco Reserve)
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $
Contract claims:
4.1 Life
4.2 Accident and health
Policyholders’ dividends/refunds to members $
and unpaid
Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
Modco)

6.2 Policyholders’ dividends and refunds to members not yet apportioned (including
6.3 Coupons and similar benefits (including $ Modco)
Amount provisionally held for deferred dividend policies not included in Line 6
Premiums and annuity considerations for life and accident and health contracts received in advance less
$ discount; including $ accident and health premiums
Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
Commissions to agents due or accrued-life and annuity contracts $
$ and deposit-type contract funds $  ..oovoveieeiennne 3, 645 516
Commissions and expense allowances payable on reinsurance assumed
General expenses due or accrued
Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $
Net deferred tax liability
Unearned investment income
Amounts withheld or retained by reporting entity as agent or trustee .
Amounts held for agents' account, including $

Current
Statement Date

2
December 31
Prior Year

........... 72,347,058 ,394

24,313,992,559

................... 7,692,439
446,661

................... 9,642,934
................... 9,183,015
................ 224,336,895

(513,112,435)

19,856,736 |..

........... 72,332,179,031
....... 13,934,946
22,004,605,078

................... 7,638,453
446,661

18,854,590
................... 7,674,291
................ 304,295,452

(491,959,249)

19.  Remittances and items not allocated ...
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............ccociiiiiiiiiiiiii s [ [
21. Liability for benefits for employees and agents if not included above ... ..255,476,507
22. Borrowed money $ .....ooccoeoeirininiinineene and interest therEON $ ..o e [ ...10,826
23. Dividends to stockholders declared and UNPAIA ...........cciouiiiiiiiiie ettt ettt et essesseesaeesaeesbeesbeesbeens [seseetesnessesssnssaessaessaees [oeseeiaeeiae s
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE ..........veieeeieiieeeeeeee ettt ettt a e sttt e s e s e s s s s s s et et es e e s ssseseseseseasssasasssaseseseseans|erenenenenes 1,601,245,121 |.......... 1,422,589,736
24.02 Reinsurance in unauthorized and certified ($ .......cooeeevrerrrrrnennnns ) COMPANIES ......vevvveeeeeeeeeieieteseseee s sesessns e 1,858,258 |.cooiecieiine 1,197,673
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ .......cccccceueee 2,999,999 ) reinsurers ......... |everncinenne 2,999,999 | 2,999,999
24.04 Payable to parent, subsidiaries and affiliates ................ccccieieieiiiiicieictiieee ettt .. 1,795,798 |. ..2,468,088
2405 Drafts OULSTANMING ... .eoieeeiieeiei ettt ettt e e s e eae e es e e eae e st e s e e s e easeemeeeneees e e emeeemeenaee s eenseenseanseenseenseans [oreeiaseiae s e e e e s e e st e saesns [eaeeeeeiae s s
24.06 Liability for amounts held under UNINSUIEd PIANS .........oouiiiiiiiiiiiie ettt sttt e be e beenesmnesseesanes [eoeesaeesae s s e s s e s aesins oaeesesneseese e sae s
24.07 FUNdS held UNAEI COIMSUIAMNGE ..........cocvevivivetetetieieeeetetetetetesesee et eeesesesesessse s es st et esesesesessssesssesesesesessssssesssesesesesesnssssasasssssas |erenennen 11,792,093,148 |......... 11,620,213,223
24,08 DEIVALVES .......e.voveeeeeceeeeeeieeeeeaeee et sessasaesesesess s sesesesesassssssesesessssassesas s s ssansesssasssssssesesasssassssesesassssssssesasssssssnsssassasanans [ensesesssesanns 949,703,716 918,173,595
24.09 Payable for securities ........... 1,235,548,561 .714,811,993
24.10 Payable for securities 1eNdINgG ........ccccooereriririeieeecerreeeeeeene 3,595,295,846 3,095,535,758
24.11 Capital notes $ .....ccecevvvenene and iNtErest tNErEON $ ...o.ocviriiiiciciiiiies ettt eeeeee et eeerees |eaeeee et
25. Aggregate write-ins for liabilities ............ccoceeiieinreeeccceeeene 2,113,065,736 1,673,665,273
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 119,806,406,229 115,867,700,271
27.  From Separate ACCOUNES SAEMENT .........c.ccuiuiiieiiiiiietetctieeeee ettt et et s ettt s e e s s s et e sebesesess s es st asesesesesssssssssssesesessssansana oeseseanas 68,521,214,942 |.......... 65,575,674,145
28. Total liabilities (Lines 26 and 27) ... 188,327,621,171 181,443,374 ,416
29, COMMON CAPILAI SLOCK .......cvvivieieieiiiicietetet ettt ettt ettt ettt s et se et st et eses e s s st et esesesesessasesssesesesesesesnssssssesasesesesssnssssasssas|oesesessasinnans 30,000,000 |...ccoeeeeene 30,000,000
30.  Preferred Capital STOCK ..........oi ittt h b e bttt E e et e R et Rt e she e eheeebe e be e beenneenneene [saeeae e e e e
31. Aggregate write-ins for other than special surplus funds . ...82,008,023 |.. ...82,800,396
32, SUIPIUS NOES ..o -1, 455 117,756 |.. -1, 455 076,495
33.  Gross paid in and CONHDUIEA SUIPIUS ............c.ceuiuiuieiiiiiieieteteteseee ettt tesess s st eae s s ese s s esssesesesesesesnsss st sesesesessssasesssasasesesa|esesenennnes 2,535,788,610 |............ 2,535,788,610
34. Aggregate write-ins for SPeCial SUMPIUS UNDS ...........cccooviiieieececececcc ettt ettt s eae s s s ssenens |eeesenenenennes 389,983,771 | 230,923,277
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvvveceeeeeiecieieteteeeeete ettt ea ettt et s e e s e s et et esesessss s s st et esessssssssasssesesesesessasasnsesesesans [eeenenesnes 7,247,099,060 |............ 7,457,480,217
36. Less treasury stock, at cost:
36.1 shares common (value included iN LINE 29 $  .....civiiiiiiiiiiiiiiies ) e seeiees [ e
36.2 shares preferred (value included in LiN€ 30 $  ...cooveiiiiiiiiiiiiiins ) e ies [t e
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ........cccoevvrriierennen 11,709,997,219 11,762,068,994
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 11,739,997,219 11,792,068,99%4
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 200,067,618,391 193,235,443,410
DETAILS OF WRITE-INS
2501. Derivatives collateral payable and iNCOME ACCIUAIS ....c.ovoiiiiuiiiiieieieec e [ 2,001,822,918 |............ 1,561,169, 194
2502. Disbursements payable .......ccccooveeennes ... 48,076,165 |. ... 57,388,817
2503. Unclaimed accounts and uncashed checks ...........cccoeceeriinenee ... 30,384,679 |.. ...29,175,685
2598.  Summary of remaining write-ins for Line 25 from OVErfOW PAGE ..........veueveuiiiieiieteieiieeeseiete et se s ssssse s snsens [eeeseieeenenens 32,781,974 25,931,576
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,113,065,736 1,673,665,273
3101.  Other surplus adjustments = deriValiVeS ...ttt oeseneeeaeieeens 82,008,023 |........c...... 82,800,396
G 107 P RO PR RPN
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page ............cccooiiiiiiiiiiiic
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 82,008,023 82,800,396
3401, Variable anNUITY NBAGE ...o.oiiiiiiecece ettt ettt ettt bbbt ettt b s s e e st s s nene [oeneneteneaeaens 333,789,160 |............... 213,859,560
3402, Admitted diSalloWed IMR ...ttt s e s e s e e e e e 2 e e s e s e s es s e se s et eses s e snsesesenanann [onsesannananeeen 56,194,611 |..cccooenee 17,063,717
101 TR TSRO KR O PR O PR TR PR RSSO PR SRR OPPRUPRTRRORIN
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE ........coiiiiiiiiiiiiei ettt sne e oo eae e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 389,983,771 230,923,277




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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 2,647,606,795 |........... 3,809,874,594 |............ 3,954,812,041
2. Considerations for supplementary contracts with life contingencies...............cccccoeeeeevevevereveeceeeeeeeee e 315,434 | [
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e . 954,481,521 |.. ..3,821,039,009
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. . (1,889,115) oo 856, 711 | (2,759,909)
5. Separate Accounts net gain from operations excluding unrealized gains or losses . | S 8,497,594 |...................5,227,963 |.............. (198,169, 116)
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 58,125,522 |....cccceeen.. 37,474,193 [ 141,669,974
7. Reserve adjustments on reiNSUrance CEAEA .............cocooveviviveveuiriieieeeieieeieseseees e sesesss s s e (287,275,743)|..............(152,453,162)|.............. (526,083,099)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNS............c.vvueueveriieieieeeiiesesesesessssesesese s ssssesesesssssese s ssns [eessciceeeseenas 337,844,322 |.....cc.. 328,627,050 |............ 1,329, 167,055
8.2 Charges and fees for deposit-type CONTACES .............cceeiieiereieecececceee et e 17,587,567 |..coovueeeeenne 15,672,739 |..cocooeee 54,406,475
8.3 Aggregate write-ins for miscellaneous income .. 38,720,402 44,017,270 171,183,559
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 3,774,014,299 4,996,615,660 8,745,265,990
10, DEAth DENETIS ... ..o ee e eeeseeee .. 340,612,727 ... 497,125,977 |............ 1,634,583, 360
11.  Matured endowments (excluding guaranteed annual pure endowments) . . 10,983,800
12, ANNUItY DENETILS ..oovieiiiicicicececcee ettt sessn s sesessnnen s s eneneneenennen 424,067,367 | 377,319,043 |............ 1,515,996,594
13. Disability benefits and benefits under accident and health contracts ................cccceueveeeveeeieeeevercecens oo 2, 188,645 [ 3,534,625 | 10,998,776
14. Coupons, guaranteed annual pure endowments and similar bENEFitS ...........cccovoeiiiiiiiniiiiiini i [ [
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... 11,003,505,836
ST € o T o T oo g 1Y7=Y 1 o] o LS AT RO P U RN
17.  Interest and adjustments on contract or deposit-type contract funds ..............ccceeevevevereeeeeeeeeeereeece o, 260,488,469 |................ 182,078,314 [............... 807,972,880
18.  Payments on supplementary contracts with life CONtINGENCIES ...........c.cceeieveveierereeeeeceeeeeeeeeeee e eseseseeeeeeeeneenenes 18,082 [ 100,257 [ 311,482
19. Increase in aggregate reserves for life and accident and health contracts ) 1,366,500,870 (7,255,658,882)
20.  TOtalS (LINES 10 10 1) wuuueiiiuiueieeeeeieieseeeeeeeeseeseseteeseseseseseses e s e sseseseses s ssesesesesasnsesesesesesnnsesssesesesnnns fensesannnnns 4,095,281,162 |............ 5,117,320,310 |............ 7,728,693,845
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt s bbb sns bbbt st eb et s s [ecsceeeennacaas 277,449,735 |.....occee. 264,572,686 |............ 1,065,330,510
22. Commissions and expense allowances on reinsurance assumed . 202,829,934 ... 3,764,713 |. 12,367,493
23. General insurance expenses and fraternal EXPENSES ..........ccoccvveveveueueuereieeieseseseseeeesesesesesesssseseeeeeseseenenes 265,582,116 |.....ccocvveeee 274,490,134 |............ 1,099,017,586
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 42,777,848 |.................. 33,271,703 [ 118,996, 364
25. Increase in loading on deferred and uncollected PremilmS ..............c.cvcveuecieeieiereeeeeeeeeeee e oo (91,964) [cecvceeee 1,846,831 |..cooooveeeee 9,948,906
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (556,920,883)]|.............. (420,697,484)|................ (45,132,551)
27. Aggregate write-ins for deductions .... 100,657,702 (6,636,443) (39,920,928)
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 4,427,565,651 5,267,932,450 9,949,301,225
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt (653,551,352)|....cocvnnene (271,316,790).......... (1,204,035,235)
30. Dividends to policyholders and refunds to members 2,124,942 2,177,855 8,008,531
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 (655,676,294)|.............. (273,494,645)|.......... (1,212,043,766)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 21,687,031 16,205,730 (26,195,175)
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 (677,363,325).....coc.c.... (289,700,376)|.......... (1,185,848,591)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $ ... 948,430 (excluding taxes of $  ....ccceevecinenee 544,545
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 585,978,130 323,077,388 1,236,910,763
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (91,385, 195) 33,377,012 51,062,172
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 11,792,068,994 11,701,694,114 11,701,694,114
37, NEtINCOME (LINE 35) ...uueiiiecieeeeeeeeeieieeeaeeeeseeseseseee e seseseseeeesssesesesesssssesesesesassssssesesasssssssesesassssne fersesnsnsasann (91,385,195) [ 33,377,012 [ 51,062,172
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..7,540,907 178,212,276 |.. ..(60,294,541)|.. ... 12,290,397
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ... (1,256,533)].. .(11,709,000).....ccovceenne 8,908,449
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ... 32,875,352 |.. ... 38,687,112 |.. ...94,404,112
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..9,531,731 |.. ... 17,586,209 |.. ..233,145,675
42. Change in liability for reinsurance in unauthorized and certified companies ............ <. (660,585) ... (58,897) .. 210,132
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccccevveeeeecferviiiiiiiiiiii i [
44,  Change in asset VAIUALION FESEIVE ...........c.c.c.ceuiieeeieteeeeeeeeeeee ettt eaes s s s s s sesesssssnes e neeeaneas (178,655,385)|....c.cecvunene (22,564,461).............. (251,577,641)
45, Change iN trEASUNY SEOCK ........ciuiiitiiitiiitieii ettt sttt ettt ettt sie e et e sbeesbeesbeebeebeemneennesnnesmeesn [oesmesiaseiaesiae s e s e siesee e [oeeesieseesiessees s s saessaeens [oesesiaesaesiae e e se e
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. ..8,497,594 5,227,963 (198,169, 116)
47. Other changes in surplus in Separate AcCOUNtS SAtEMENt ...........c.cevruiieiieieiereieeceeeeeee e oo (8,497,594) 5,227,963)|.....ccec..... 198,169,116
48.  Change iN SUMPIUS NOLES ..........c.cueuiuiuieieiieieeeteeeeceeee ettt et s s s sese et esessass s s s sesesessasasanas|oeeeeseseseaeneneeenes 41,261 | 38,813 | (133,388,579)
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN .o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
L2 I T == o I o S SPR SR TRUUROPRORRRIN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
LS D11V To (=T o o (o 3Ry (oo g o] Lo [=T £ PR KRR RO OPPTOURP RO
53. Aggregate write-ins for gains and losses in surplus (774,697) 21,871,091 15,320,163
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (52,071,775) 16,933,337 90,374,881
55. Capital and surplus, as of statement date (Lines 36 + 54) 11,739,997,219 11,718,627 ,451 11,792,068,994
DETAILS OF WRITE-INS
08.3071. FEE INCOME ~....eieietceereeceeieiete sttt es et ese e e e se e s e e e e e e e see et s es e e s eb et e s essensesesesss e nsetesessses [ensessnnnnnaneen 32,098,090 |.ooeeeeeenne 34,802,864 |................ 147,255,757
08.302. MiSCEIIANBOUS TNCOME ...ttt e e ea s e eeeneeeaeeeenseennnaseneeneannaoeeeeeaeeeeaeenens 6,622,312 | 9,214,406 |................ 23,927,802
08,3003, ettt e et e e et e e e et ettt e e et e e et e e e n et e aneeetneeeaneeeaaneeenneeeanteeenneeesneeenneenaneeennneens[eeenneeennreeaneeesaneeesnneennne [seeneeenneeennneeeneeenneeesnnes [erneeenn e e s e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiieiiiiiniieieeneeseeseesee i [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 38,720,402 44,017,270 171,183,559
2701. Net periodic Denefit COSt ...ttt e 2,920,753 |.. 2,466,653 ... 13,397,097
2702. Reinsurance disbursements ... 113,489,788 ... S
2703. Miscellaneous disbursements ..........ccccccooiveeeuceeieecisicierennns ..(15,925,937)|.. (9,113,264)]|.. ..(53,603,251)
2798. Summary of remaining write-ins for Line 27 from overflow Page .............cceueieieeeiiveveveeceeeeeeeeee e ed|eeeeeeeeeeseseeeenas 173,099 [ 10,168 [ 285,226
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 100,657,702 (6,636,443) (39,920,928)
5301. Adjustment to retirement Plans ..o 46,937 |, 5,036,402 |..cocoeoveeeen. 2,376,783
5302. Other surplus adjustments - derivatives (792,373) .. (1,994, 775)|.. ... (8,156,213)
5303. Prior period adjustment 10 SUIPIUS ....ccoiiioioiiiciccececc ettt et . ... 18,829,464 |. ...21,099,593
5398. Summary of remaining write-ins for Line 53 from oVerflow PAge ...........ccceevevevevivereverieieeeeeeeeeeesese e 29,261) |- [
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (774,697) 21,871,091 15,320,163




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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 2,669,396,573 |............ 3,814,797,634 |.......... 15,354 ,421,068
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiicie et [ers s 816,529,007 |..........c..... 818,368,610 |............ 3,825,860,626
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 186,940,531 263,857,360 1,114,768, 325
4. TOtal (LINES 110 3) oottt 3,672,866,201 4,897,023,605 20,295,050,019
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 3,960,497,224 |........... 3,767,962,787 |......... 14,754 852,252
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (544,265,291)|.............. (424,473,323) ..o (39,709,197)
7. Commissions, expenses paid and aggregate write-ins for deductions .................c.ceveveueeeeeceieiererens oeeeerenens 1,077,767,458 |................ 721,402,076 |............ 2,303,752,459
8. Dividends paid t0 POIICYNOIAETS .........c.coviviveeeteeieie ettt eses s sesesnan s [eeerenee e nenees 2,070,957 |.ooveeeeene 2,158,643 |..cccierine 8,126,051
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvveiin. tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 1,236,653 4,862,896 (3,873,401)
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 4,497,307,000 4,071,913,079 17,023,148, 163
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (824 ,440,799) 825,110,525 3,271,901,856
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 1,784,900,945 1,479,890,993 6,210,534, 151
12.2 Stocks .............. 3,347,660 ... 19,503,611 |.. 124,270,629
12.3 Mortgage loans ... 380,561,199 . 284,525,048 |.. 984,207,192
12,4 REAI ESIALE ... |oeennn s 43,368,588 |.........covveeirinirienes o 26,607,556
12.5 Other iNVESIEA @SSELS ......cviuiuieiieciiciiee ettt ensennees |oesinenines 1,480,689,128 |........... 1,109,821,644 |............ 5,633,995,796
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVesStments .............c.cccccceeeee foevvernecieinnencns (89,817) [veereccieenne (400,544)|........co....... (1,013,757)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 1,529,646,919 1,020,255,768 2,678,931,305
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 5,222,424.621 |............ 3,913,596,519 |.......... 15,657,532,871
13. Cost of investments acquired (long-term only):
131 BONGS .ottt |oerinnines 4,781,634,082 |........... 3,531,624,874 |............ 9,359,240,788
1312 STOCKS ..ottt [res et 2,090,808 |......coceunee. 32,390,670 |.....ccvvnneee 65,513,976
13.3 MOMGAGE [OBNS ......ueeirieiieciiieireie ittt siens[oeessinessneas 266,466,349 |................ 153,496,077 |...cvovvennne 790,133,906
13,4 REAI ESIALE ..ottt o 403,047 | 229,243 | 1,642,647
13.5 Other iNVESIEA @SSELS ......vvuiuieiieiiieiriei ettt esennees |oesininines 2,179,035,234 |........... 1,240,192,712 |............ 6,232,246,067
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 1,124,592,283 1,277,532,054 1,983,503,267
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 8,354 ,221,804 6,235,465,630 18,432,280,652
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 20,022,629 104,645,574 590,400,827
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (3,151,819,812) (2,426,514 ,685) (3,365, 148,608)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ........vvvececeieiieeceeeeee ettt et se s s nesesenens|eeesesesenenesenesnsnenesesnnennnes |oenesessssesessneenenesesesnenenes [oereeennenens (133,549,000)
16.2 Capital and paid in surplus, 1€SS treasury StOCK ..........ccoouiriirieiiiieeieee e rieeniees o [ [
16.3 BOIMOWED fUNGS ...ttt niesenien|oeteninsinnennenenes (10,826) .....cecvveriernne. 401,333 | (123,693)
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............ccccoeveveeceeereeens freveeeeenns 2,298,919,303 |............ 1,018,976,406 |............ 2,974,849,782
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 685,235,199 346,848,061 (617,564,227)
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 2,984,143,676 1,366,225,800 2,223,612,862
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |.....cccc..... (992,116,935)|............. (235,178,360)|............ 2,130,366, 109
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YBAN .....couieiieiiiiei ettt |oesininines 3,018,264,875 |................ 887,898,766 |................ 887,898,766
19.2 End of period (Line 18 plus Line 19.1) 2,026, 147,940 652,720,406 3,018,264,875
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Reinsurance transaCtion ... [oesnns s [ [roeenenes 11,348,772,559
20.0002. Other invested assets transfer to affiliated fund ... o, 95,037,513 |- e 1,043,205,072
20.0003. Bonds disposed and acquired .........ccooeieiereeiiennes ... 32,803,221 |. 63,939,005 |. ...629,075,990
20.0004. Federal tax credits received .. ..103,465,336 |.. ...62,823,427 |. ...256,653,551
20.0005. Stocks diSpoSed and @CAUITEA .........oviveueueuiiiiiiiieieie ettt sesenens [oeseresenenssssssseseseseneennsens |oeeseresernnnnns 42,796,000 |............... 183,545,838
20.0006. Assets in-kind received due to sale of Pacific Asset Management ..........cccooooiiiiiiiiinnnciens oo v [ 168,572,276
20.0007. Bonds transferred to other invested assets ... ...123,239, 146
20.0008. Assets in-kind transferred to Pacific Life & ANNUITY oo [ s ... 49,302,334
20.0009. Premium tax credits received ..o . 564,966 |. 83 | 4,936,479
20.0010. Bond interest in—kind received ... | 25,346,708 |..........cccconce. 156,478 | 966,507




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

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

20.0011. Interest purchased received as Premiums ........ccococoiioioiiiiiiieieceieeeeeeeee e

20.0012. Cash equivalent disposed for bond

108,247
226,748

5.1




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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 1,149,572,698 |............ 1,082,987,172 |............ 4,609,462,059
GIOUD [I .ottt ettt e e et e e st e eaeeeseeaeeseesseesseesseesseenseessenseesnseseenseenseenseense foreettenttent e e et e e e e e e e res [oeerte et [
INIVIAUAI @NNUITIES ... e s 1,746,363,322 |............ 2,979,527,058 |............ 8,759,505,603
GIOUP @NNUITIES ...ttt e 179,888,203 |......cveuvee 113,921,361 |............ 2,284,181,644
ACCIAENE & NEAIN ...t e [
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 tIOUGN 7) ..ot oo 3,075,824,223 |............ 4,176,435,591 |........ 15,653, 149,307
DEPOSIt-LYPE CONMTACES ........ovveieieiicicieieiice ettt sttt s s s s s sesesssns eescneeennnnens 745,224,615 |................ 725,386,938 |............ 2,046,609,972
Total (Lines 8 and 9) 3,821,048,838 4,901,822,529 17,699,759,279




STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES AND GOING CONCERN
Accounting Practices:

Pacific Life Insurance Company (the Company or Pacific Life) prepares its financial statements based on accounting practices prescribed or
permitted by the Nebraska Department of Insurance (NE DOI). 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 NE DOI.
Prescribed statutory accounting practices include state laws and regulations. Additionally, the Director of the NE DOI has the right to
permit other specific practices, which deviate from prescribed practices.

The NE DOI has approved a permitted accounting practice, effective January 1, 2022, allowing the Company to calculate the policy
reserves for funding agreements based on a methodology that differs from the NAIC SAP. Policy reserves for funding agreements are
calculated based on Statement of Statutory Accounting Principle (SSAP) No. 52, Deposit-Type Contracts, and the reserving methodologies
in Appendices A-820 and A-822 which utilizes a reference rate in the valuation interest rate calculation based on an average of a historical
twelve-month period ending on June 30 of the calendar year of issue or purchase. In the permitted practice, the Company utilizes a
reference rate in the valuation interest rate calculation based on the day of the funding agreement issuance which results in a policy reserve
less than or equal to the NAIC SAP policy reserve.

The following table reconciles the Company’s net income for the three months ended March 31, 2024 and the year ended December 31,
2023 and statutory surplus as of March 31, 2024 and December 31, 2023, between NAIC SAP and practices prescribed and permitted by
the NE DOI:

SSAP  F/S F/S March 31, December 31,
# Page Line 2024 2023
NET INCOME
1. Net Income, Nebraska Basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX ($91,385,195) $51,062,172
2. State Prescribed Practices That Are an Increase/(Decrease) from
NAIC SAP: 0 0
3. State Permitted Practices That Are an Increase/(Decrease) from
NAIC SAP:
Change in Policy Reserves 52 4 17 (8,919,198) 21,230,963
4. Net Income, NAIC SAP (1-2-3=4) XXX XXX XXX ($82,465,997) $29,831,209
SURPLUS

5. Statutory Surplus, Nebraska Basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $11,739,997,219  $11,792,068,994
6. State Prescribed Practices That Are an Increase/(Decrease) from

NAIC SAP: 0 0
7. State Permitted Practices That Are an Increase/(Decrease) from
NAIC SAP:
Change in Policy Reserves 52 3 3 28,234,131 37,153,330
8. Statutory Surplus, NAIC SAP (5-6-7=8) XXX XXX XXX $11,711,763,088  $11,754,915,664

No significant change
Accounting Policies:
1. No significant change

2. Bonds not backed by other loans are generally stated at amortized cost using the effective interest method. Bonds, including loan-
backed and structured securities (LBASS), with a NAIC designation of 6 are stated at the lower of amortized cost or fair value with
changes in fair value recorded in unassigned surplus as a change in net unrealized capital gains (losses) less tax. Perpetual bonds that
do not possess or no longer possess an effective call option shall be reported at fair value regardless of NAIC designation, otherwise
reported at amortized cost.

3-5. No significant change

6. LBASS are generally stated at amortized cost using the effective interest method. Income is determined considering anticipated cash
flows based on industry prepayment models and internal estimates. These assumptions are consistent with the current interest rate and
economic conditions at the time of valuation. For LBASS purchased with high credit quality and fixed interest rates, the effective
yield is recalculated on a retrospective basis. For all other LBASS, including those where cash flows are deemed other than
temporarily impaired, effective yield is recalculated on a prospective basis.

7-13. No significant change

Going Concern: The Company is not aware of any current situation or event that would cause substantial doubt about its ability to continue
as a going concern.

ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

In January 2024, the NAIC adopted INT 23-04, Scottish Re Life Reinsurance Liquidation Questions (INT 23-04), which addresses
accounting and reporting for reinsurance receivables from Scottish Re's estate including impairment analysis and admissibility of
reinsurance recoverables. This interpretation is to be applied generically. (See Note 23 for additional disclosures)

Effective August 2023, the Company adopted revisions in Interpretation 23-01, Net Negative (Disallowed) Interest Maintenance Reserve
(INT 23-01) that provides amendments to SSAP No. 7, Asset Valuation Reserve and Interest Maintenance Reserve, and the annual
statement instructions for the reporting of net negative (disallowed) Interest Maintenance Reserve (IMR) which provides optional, limited-
time guidance allowing the admittance of net negative (disallowed) IMR up to 10% of adjusted capital and surplus. As detailed within the
revisions, this change will be effective until December 31, 2025, and automatically nullified on January 1, 2026, but the effective date can
be adjusted.



STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

In September 2023, the NAIC issued Inflation Reduction Act - Corporate Alternative Minimum Tax INT 23-03 (INT 23-03) which provides
Corporate Alternative Minimum Tax (CAMT) reporting guidance effective for the year-end 2023 financial statements and periods
thereafter. (See Note 9.F.3)

The Company determined a portion of the change in derivative fair value for derivatives hedging variable annuity guarantees that did not
offset the designated portion of the VM-21 liability was not deferred during the year ended December 31, 2022. During 2023, the
cumulative adjustment of $26 million, was recorded as an increase to the deferred asset, net derivative losses from variable annuity hedge,
reported in Aggregate write-ins for other than invested assets and an increase of $21 million, net of tax, to unassigned surplus and
corresponding reallocation to variable annuity hedge reported in Aggregate write-ins for special surplus funds. In prior year Note 8.B.2.c.,
the adjustment to the deferred asset was included in the deferred recognition.

BUSINESS COMBINATIONS AND GOODWILL

No significant change

DISCONTINUED OPERATIONS

No significant change

INVESTMENTS

Mortgage Loans, Including Mezzanine Real Estate Loans

1. The maximum and minimum lending rates for new mortgage loans during 2024 were:

Maximum Minimum
a. Farm 7.25% 6.12%
b. Construction and Land Development 8.96% 8.84%
c.  Multi-family Residential N/A N/A
d. Commercial 8.75% 6.56%

2-4. No significant change

5. Investment in Impaired Loans With or Without Allowance for Credit Losses and Impaired Loans Subject to a Participant or Co-lender
Mortgage Loan Agreement for Which the Reporting Entity is Restricted from Unilaterally Foreclosing on the Mortgage Loans:

Residential Commercial
Farm Insured | All Other lnsuredl All Other Mezzanine Total

a. Current Year
1. With Allowance for Credit
Losses $0 $0 $0 $0 $0 $0 $0

2. No Allowance for Credit
Losses 0 0 0 0 80,421,784 0 80,421,784

3. Total (1+2) $0 $0 $0 $0 $80,421,784 $0 $80,421,784

4. Subject to a Participant or
Co-Lender Mortgage Loan
Agreement for Which the
Reporting Entity Is
Restricted from Unilaterally
Foreclosing on the
Mortgage Loan $0 $0 $0 $0 $0 $0 $0

b. Prior Year
1. With Allowance for Credit
Losses $0 $0 $0 $0 $0 $0 $0
2. No Allowance for Credit
Losses 0 0 0 0 374,279,861 0 374,279,861

3. Total (1+2) $0 $0 $0 $0 $374,279,861 $0 $374,279,861

4. Subject to a Participant or
Co-Lender Mortgage Loan
Agreement for Which the
Reporting Entity Is
Restricted from Unilaterally
Foreclosing on the
Mortgage Loan $0 $0 $0 $0 $0 $0 $0

7.1



STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

6. Investment in Impaired Loans — Average Recorded Investment, Interest Income Recognized, Recorded Investment on Nonaccrual
Status and Amount of Interest Income Recognized Using a Cash-basis Method of Accounting:

Residential Commercial
Farm Insured | All Other Insured | All Other Mezzanine Total
a. Current Year
1. Average Recorded Investment $0 $0 $0 $0 $26,807,261 $0 $26,807,261
2. Interest Income Recognized 0 0 0 0 0 0 0

3. Recorded Investments on
Nonaccrual Status 0 0 0 0 80,421,784 0 80,421,784

4. Amount of Interest Income
Recognized Using a Cash-Basis
Method of Accounting 0 0 0 0 0 0 0

b. Prior Year

1. Average Recorded Investment $0 $0 $0 $0  $111,575,128 $0 $111,575,128
2. Interest Income Recognized 0 0 0 0 22,029,105 0 22,029,105
3. Recorded Investments on

Nonaccrual Status 0 0 0 0 73,421,784 0 73,421,784

4. Amount of Interest Income
Recognized Using a Cash-Basis
Method of Accounting 0 0 0 0 0 0 0

7-9. No significant change

B. Debt Restructuring:

March 31, December 31,

2024 2023
. The Total Recorded Investment in Restructured Loans and Bonds, as of Year-end $39,276,097  $333,134,174
2. The Realized Capital Losses Related to These Loans and Bonds 0 0
3. Total Contractual Commitments to Extend Credit to Debtors Owing Receivables Whose
Terms Have Been Modified in Troubled Debt Restructurings 0 0

4. The Company Accrues Interest Income on Impaired Loans and Bonds to the Extent It Is
Deemed Collectible (Delinquent Less Than 90 Days) and the Loans and Bonds Continue to
Perform Under Their Original or Restructured Contractual Terms. Interest Income on Non-
Performing Loans Is Generally Recognized on a Cash Basis.

C. No significant change
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STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

D. Loan-backed Securities:

Prepayment assumptions for LBASS were obtained from industry prepayment models and internal estimates. These assumptions are
consistent with the current interest rate and economic conditions at the time of valuation.

No other than temporary impairments (OTTIs) were recognized on LBASS due to intent to sell or inability or lack of intent to retain
the investment in the security for a period of time sufficient to recover the amortized cost basis.

The Company had no OTTI recognized on its LBASS investments in which present value of cash flows expected to be collected is
less than amortized cost.

The unrealized losses of LBASS where fair value is less than cost or amortized cost for which an OTTI has not been recognized in
earnings as of March 31, 2024 are as follows:

March 31,
2024
a. The Aggregate Amount of Unrealized Losses:
1. Less than 12 Months $18,332,020
2. 12 Months or Longer 932,105,327
b. The Aggregate Related Fair Value
of Securities with Unrealized Losses: 1. Less than 12 Months $2,176,166,704
2. 12 Months or Longer 8,230,362,761

Additional Information: OTTI evaluation is a quantitative and qualitative process subject to significant estimates and management
judgment. The Company has controls and procedures in place to monitor securities and identify those that are subject to greater
analysis for OTTI. The Company has an investment impairment committee that reviews and evaluates investments for potential OTTI
at least on a quarterly basis.

In determining whether a decline in value is other than temporary, the Company considers several factors including, but not limited to
the following: the extent and duration of the decline in value, the reasons for the decline (credit event, currency or interest rate related
including spread widening), the Company’s inability or lack of intent to retain the investment for a period of time sufficient to recover
the amortized cost basis and the performance of the security’s underlying collateral and projected future cash flows. In projecting
future cash flows, the Company incorporates inputs from third-party sources and applies reasonable judgment in developing
assumptions used to estimate the probability and timing of collecting all contractual cash flows.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

6-7.

1-2. No significant change

3.

Collateral Received

a.  No significant change

b. The Company has not sold or repledged collateral received from securities lending agreements.
c.  No significant change

No significant change

Collateral Reinvestment

a. Aggregate Amount of Collateral Reinvested

Amortized Fair
Cost Value
1. Securities Lending
(a) Open $0 $0
(b) 30 Days or Less 1,345,295,846 1,345,295,846
(c) 31 to 60 Days 800,000,000 800,000,000
(d) 61 to 90 Days 1,450,000,000 1,450,000,000
(e) 91 to 120 Days 0 0
63) 121 to 180 Days 0 0
(g) 181 to 365 Days 0 0
(h) 1 to 2 Years 0 0
) 2 to 3 Years 0 0
) Greater than 3 Years 0 0
(k) Sub-total 3,595,295,846 3,595,295,846
o) Securities Received 0 0
(m) Total Collateral Reinvested $3,595,295,846 $3,595,295,846

2. The Company did not have any cash collateral reinvested from dollar repurchase agreements.

b. To manage the mismatch of maturity dates between the security lending transactions and the related reinvestment of the collateral
received, the Company reinvests in assets with a maturity date of 90 days or less.

No significant change
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STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Repurchase Agreements Transactions Accounted for as Secured Borrowing:

1.

In 2022, the Company entered into repurchase agreements with unaffiliated financial institutions. Under these agreements, the
Company sells bonds and receives cash in an amount equal to at least 102% of the estimated fair value of the bonds sold at the
inception of the transaction, with a simultaneous agreement to repurchase such bonds at a future date or on demand in an amount equal
to the cash initially received plus interest. The Company monitors the ratio of the cash-held to the estimated fair value of the bonds
sold throughout the duration of the transaction and additional cash or securities are obtained as necessary. Bonds sold under such
transactions may be sold or re-pledged by the transferee. Income and expense associated with repurchase agreements are recorded in
the accompanying Statutory Summary of Operations as net investment income. There are no amounts outstanding under these
agreements as of March 31, 2024.

Type of Repo Trades Used

First
Quarter
(a) Bilateral (Yes/No) Yes
(b) Tri-party (Yes/No) Yes
Original (Flow) & Residual Maturity
First
Quarter
a. Maximum Amount
1. Open - No Maturity $0
2. Overnight 0
3. 2 Daysto 1 Week 0
4. >1 Week to 1 Month 0
5. >1 Month to 3 Months 0
6. >3 Months to 1 Year 0
7. >1Year 0
First
Quarter
b. Ending Balance
1. Open - No maturity $0
2. Overnight 0
3. 2 Daysto 1 Week 0
4. >1 Week to 1 Month 0
5. >1 Month to 3 Months 0
6. > 3 Months to 1 Year 0
7. >1Year 0

. The Company has not sold or acquired any securities that resulted in default.

Securities Sold Under Repo-Secured Borrowings

First
Quarter

(a) Maximum Amount
1. BACV $0
2. Nonadmitted - Subset of BACV
3. Fair Value

(b) Ending Balance
1. BACV
2. Nonadmitted - Subset of BACV
3. Fair Value

. The Company has no amounts outstanding under these agreements as of March 31, 2024.
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STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

7. Collateral Received - Secured Borrowing

First
Quarter
a. Maximum Amount
1. Cash $0
2. Securities - FV 0
First
Quarter
b. Ending Balance
1. Cash $0
2. Securities - FV 0

8-10. The Company has no amounts outstanding for repurchase agreements as of March 31, 2024.

11. Liability to Return Collateral-Secured Borrowings (Total)

First
Quarter
a. Maximum Amount
1. Cash (Collateral - All) $0
2. Securities Collateral - FV 0
First
Quarter
b. Ending Balance
1. Cash (Collateral - All) $0
2. Securities Collateral - FV 0

G. Reverse Repurchase Agreements Transactions Accounted for as a Secured Borrowing:

1. The Company invests cash collateral received into reverse repurchase agreements as part of its securities lending program. The
Company requires that all reverse repurchase agreements must be collateralized by United States (U.S.) Treasury Securities, U.S.
Agency Securities, U.S. Corporate bonds and/or U.S. Equities with a minimum margin of 102%. For the securities lending program,
reverse repurchase agreements had a maximum maturity of 90 days and are indemnified by the Company's securities lending agent
against counterparty default. When counterparty default and price movements of the collateral received present the primary risks for
repurchase agreements, the Company mitigates such risks by mandating short maturities, applying proper haircuts and monitoring fair
values daily.

In 2022, the Company entered into a reverse repurchase transaction commitment of $250 million with an unaffiliated financial
institution. Under this agreement, the Company purchases U.S. Treasury Securities and loans cash, with a simultaneous agreement to
resell such securities at a future date or on demand in an amount equal to the cash initially loaned plus interest. There were no amounts
outstanding under this agreement as of March 31, 2024.

2. Type of Repo Trades Used

First

Quarter
(a) Bilateral (Yes/No) Yes
(b) Tri-party (Yes/No) Yes
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3.

4.

5.

6.

Original (Flow) & Residual Maturity

STATEMENT AS OF MARCH 31, 2024 OF THE

PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

a. Maximum Amount

(a)
(b)
()
(d)
(e)
®
(8

b. Endin
(a)
(b)
()
(d)
(e)
()
(@

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

g 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

First
Quarter

$0
1,025,000,000
1,550,000,000
2,940,000,000
2,850,000,000
0

0

First
Quarter

$0
400,000,000
300,000,000
490,000,000
2,250,000,000
0

0

The Company has not sold or acquired any securities that resulted in default.

Fair Value of Securities Acquired Under Repo-Secured Borrowings

(a) Maximum Amount
(b) Ending Balance

First
Quarter

$4,131,151,682
3,607,535,379

Fair Value of Securities Acquired Under Repo-Secured Borrowings by NAIC Designation

None NAIC 1 NAIC 2 NAIC 3
ENDING BALANCE

(a) Bonds - FV $0 $1,637,748,580 $1,040,793,975 $521,922,460
(b) LBASS - FV 0 0 0 0
(©) Preferred Stock - FV 0 0 0 0
(d) Common Stock - FV 0 0 0 0
(e) Mortgage Loans - FV 0 0 0 0
® Real Estate - FV 0 0 0 0
(g) Derivatives - FV 0 0 0 0
(h) Other Invested Assets - FV 0 0 0 0
(1) Total Assets - FV $0  $1,637,748,580  $1,040,793,975 $521,922,460

Does Not

Qualify as

NAIC 4 NAIC 5 NAIC 6 Admitted

ENDING BALANCE

(a) Bonds - FV $407,070,365 $0 $0 $0
(b) LBASS - FV 0 0 0 0
(©) Preferred Stock - FV 0 0 0 0
(d) Common Stock - FV 0 0 0 0
(e) Mortgage Loans - FV 0 0 0 0
€3] Real Estate - FV 0 0 0 0
() Derivatives - FV 0 0 0 0
(h) Other Invested Assets - FV 0 0 0 0
(1) Total Assets - FV $407,070,365 $0 $0 $0
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STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

7. Collateral Provided - Secured Borrowing

First
Quarter
a. Maximum Amount
1. Cash $3,965,000,000
2. Securities - FV 0
3. Securities - BACV 0
4. Nonadmitted Subset - BACV 0
First
Quarter
b. Ending Balance
1. Cash $3,440,000,000
2. Securities - FV 0
3. Securities - BACV 0
4. Nonadmitted Subset - BACV 0

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

Amortized Fair
Cost Value
(a) Overnight and Continuous $700,000,000 $700,000,000
(b) 30 Days or Less 490,000,000 490,000,000
(¢) 31-90 Days 2,250,000,000 2,250,000,000
(d) >90 Days 0 0

9. Recognized Receivable for Return of Collateral - Secured Borrowings

First
Quarter
a. Maximum Amount
1. Cash $3,965,000,000
2. Securities - FV 0
First
Quarter
b. Ending Balance
1. Cash $3,440,000,000
2. Securities - FV 0

10. Recognized Liability to Return Collateral-Secured Borrowings (Total)

First
Quarter

a. Maximum Amount
1. Repo Securities Sold/Acquired

with Cash Collateral $3,965,000,000
2. Repo Securities Sold/Acquired
with Cash Collateral (FV) 0
First
Quarter

b. Ending Balance
1. Repo Securities Sold/Acquired

with Cash Collateral $3,440,000,000
2. Repo Securities Sold/Acquired
with Cash Collateral (FV) 0

H. The Company did not have any repurchase agreements transactions accounted for as a sale.
I.  The Company did not have any reverse repurchase agreements transactions accounted for as a sale.

J-K. No significant change
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STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

L. Restricted Assets:

1-3. No significant change

4. Collateral Received and Reflected as Assets Within the Reporting Entity’s Financial Statements:
1 2 3 4
% of BACV to
Total Assets | % of BACV to
Book/Adjusted (Admitted & | Total Admitted
Carrying Value Nonadmitted) Assets
Collateral Assets (BACV) Fair Value *) (**)
General Account:
a. Cash, Cash Equivalents and Short-Term
Investments $1,931,384,001| $1,931,384,001 1.458% 1.468%
b. Schedule D, Part 1 0 0 0.000% 0.000%
c. Schedule D, Part 2, Section 1 0 0 0.000% 0.000%
d. Schedule D, Part 2, Section 2 0 0 0.000% 0.000%
e. Schedule B 0 0 0.000% 0.000%
f.  Schedule A 0 0 0.000% 0.000%
g. Schedule BA, Part 1 0 0 0.000% 0.000%
h. Schedule DL, Part 1 $3,595,295,846| $3,595,295,846 2.715% 2.733%
i.  Other 0 0 0.000% 0.000%
j.  Total Collateral Assets (atb+ctdtet+ftgt+h+i) | $5,526,679,847] $5,526,679,847 4.173% 4.201%
Separate Account:
k. Cash, Cash Equivalents and Short-Term
Investments 0 0 0.000% 0.000%
1. Schedule D, Part 1 0 0 0.000% 0.000%
m. Schedule D, Part 2, Section 1 0 0 0.000% 0.000%
n. Schedule D, Part 2, Section 2 0 0 0.000% 0.000%
0. Schedule B 0 0 0.000% 0.000%
p. Schedule A 0 0 0.000% 0.000%
q. Schedule BA, Part 1 0 0 0.000% 0.000%
r. Schedule DL, Part 1 0 0 0.000% 0.000%
s. Other 0 0 0.000% 0.000%
t.  Total Collateral Assets (k+l+m+n+o+p+q+r+s) $0 $0 0.000% 0.000%
(*) j=Column I divided by Asset Page, Line 26, Column 1
t=Column 1 divided by Asset Page, Line 27, Column 1
(**) j=Column I divided by Asset Page, Line 26, Column 3
t= Column 1 divided by Asset Page, Line 27, Column 3
1 2
% of Liability to
Total Liabilities
Amount (*)
u. Recognized Obligations to Return Collateral
Asset (General Account) $5,526,679,847 4.613%
v. Recognized Obligations to Return Collateral
Asset (Separate Account) $0 0.000%

()

u= Column 1 divided by Liability Page, Line 26, Column 1

v = Column I divided by Liability Page, Line 27, Column 1

M. Working Capital Finance Investments (WCFI):

2.

1.

Aggregate WCFI Book/Adjusted Carrying Value by NAIC Designation

Gross Asset
March 31, 2024

Nonadmitted Asset
March 31, 2024

Net Admitted Asset
March 31, 2024

a. WCFI Designation 1 $976,844,676 $0 $976,844,676
b. WCFI Designation 2 384,739,565 3,410,277 381,329,288
¢. WCFI Designation 3 0 0
d. WCFI Designation 4 0 0 0
e. WCFI Designation 5 0 0 0
f. WCFI Designation 6 0 0 0
g. Total $1,361,584,241 $3,410,277 $1,358,173,964

Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs (WCFP)

a.
b.

C.

Up to 180 Days
181 to 365 Days
Total

Book/Adjusted
Carrying Value

$1,283,262,160

74,911,804

$1,358,173,964
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STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

The Company did not have any events of default on WCFI.

N. The Company does not have any offsetting and netting of assets and liabilities.

0-Q. No significant change

R.

6.

The Company did not participate in cash pooling.

JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES

No significant change

INVESTMENT INCOME

No significant change

DERIVATIVE INSTRUMENTS

Derivatives Under SSAP No. 86, Derivatives

1-7. No significant change

8.

For equity call options with deferred financing premiums which are paid at the end of the derivative contract, summarized in the tables
below are the undiscounted future settled premium commitments, equity call option fair value and equity call option fair value

excluding impact of discounted future settled premiums:

Fiscal Year

Premium Payments Due

2024 $66,744,632
2025 50,494,236
2026 49,049,992
2027 122,630,949
Thereafter 25,309,697
Total Undiscounted Future

Settled Premium Commitments $314,229,506

Derivative Fair Value

Undiscounted Future Premium Derivative Fair Value Excluding Impact of
Commitments (Reported on Schedule DB) Future Settled Premiums
Prior Year - 2023 $529,667,102 $697,389,555 $697,389,555

Current Year - 2024

$314,229,506

$530,786,882

$530,786,882

B. Derivatives Under SSAP No. 108, Derivatives Hedging Variable Annuity Guarantees

1.

2.

No significant change

Recognition of gains/losses and deferred assets and liabilities

a. Scheduled Amortization

Amortization Year Deferred Assets Deferred Liabilities

1. 2024 $29,712,491 $0
2. 2025 39,760,078 0
3. 2026 39,760,078 0
4. 2027 39,760,078 0
5. 2028 39,760,078 0
6. 2029 39,760,078 0
7. 2030 39,760,078 0
8. 2031 39,760,078 0
9. 2032 20,617,947 0
10. 2033 5,138,177 0

Total $333,789,160 $0

b. Total Deferred Balance *

$333,789,160

*Should agree to Column 19 of Schedule DB, Part E
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PACIFIC LIFE INSURANCE COMPANY
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c. Reconciliation of Amortization

1. Prior Year Total Deferred Balance $213,859,560
2. Current Year Amortization 6,877,411
3. Current Year Deferred Recognition (126,807,011)
4. Ending Deferred Balance [1-(2+3)] $333,789,160

d. No significant change

e. Open Derivative Removed from SSAP No. 86 and Captured in Scope of SSAP No. 108.

1. Total Derivative Fair Value Change ($22,734,545)
Unrealized Gain/Loss Recognized Prior to

2. Reclassification to SSAP No. 108 0

3. Other Changes 0

Fair Value Changes Available for Applicants
4. Under SSAP No. 108 [1-(2+3)] ($22,734,545)

3-4. No significant change

9. INCOME TAXES

A-E. No significant change

F.

Consolidation of Return with Other Entities:
1-2. No significant change

3. The Inflation Reduction Act enacted on August 16, 2022 is effective January 1, 2023 and imposes a 15% CAMT on corporations with
three-year average adjusted financial statement income over $1.0 billion. The CAMT is payable to the extent the CAMT liability
exceeds the regular corporate income tax liability; however, any CAMT paid would be available as a credit with indefinite carryover
that could reduce future regular tax in excess of CAMT.

Following the guidance of Statutory Accounting Principles Working Group INT 23-03, the Company has determined that it is an
applicable reporting entity starting in 2024. CAMT has not been recognized on the financial statements for the three months ended
March 31, 2024, since the Company's regular tax liability exceeds its CAMT liability.

G-I. No significant change

10.

11.

INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES
No significant change

DEBT

No significant change

FHLB (Federal Home Loan Bank) Agreements

The Company is a member of the FHLB of Topeka. The Company is eligible to receive advances from the FHLB based on a percentage
of the Company’s statutory general account assets provided it has sufficient available eligible collateral and is in compliance with the
FHLB requirements, debt covenant restrictions and insurance laws and regulations. The Company's estimated maximum borrowing
capacity (after taking into account required collateralization levels) was $6.4 billion and $6.0 billion as of March 31, 2024 and
December 31, 2023, respectively. However, asset eligibility determination is subject to the FHLB's discretion and to the availability of
qualifying assets at the Company. The Company received advances under short-term debt arrangements to provide for additional
liquidity which were accounted for as borrowed money under SSAP No. 15, Debt and Holding Company Obligations. There was no
debt outstanding with the FHLB as of March 31, 2024.

Through its membership, the Company has issued funding agreements to the FHLB in exchange for cash advances. The Company uses

these funds in an investment spread strategy, consistent with its other investment spread business. As such, the Company applies SSAP
No. 52, Deposit-Type Contracts, accounting treatment to these funds, consistent with its other deposit-type contracts.
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2. FHLB Capital Stock

a. Aggregate Totals

1.

2.

Current Year

(a)
(b)
(©)
(d)
(e)
®

Membership Stock - Class A *
Membership Stock - Class B *
Activity Stock

Excess Stock

Aggregate Total (at+b+c+d)

Actual or Estimated Borrowing
Capacity as Determined by the
Insurer

Prior Year

(a)
(b)
(©)
(d)
(e)
®

Membership Stock - Class A *
Membership Stock - Class B *
Activity Stock

Excess Stock

Aggregate Total (atb+c+d)

Actual or Estimated Borrowing
Capacity as Determined by the
Insurer

* Required stock

1 2
Total General Separate
2+3 Account Account
$500,000 $500,000 $0
63,579,000 63,579,000 0
0 0 0
1,662,500 1,662,500 0
$65,741,500 $65,741,500 $0
$6,416,000,000 XXX XXX
1 2
Total General Separate
2+3 Account Account
$500,000 $500,000 $0
63,579,000 63,579,000 0
0 0 0
1,683,500 1,683,500 0
$65,762,500 $65,762,500 $0
$6,006,000,000 XXX XXX

b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

1 2 Eligible for Redemption
3 4 5 6
Current Year | Not Eligible 6 Months to
Total for Less Than 6 Less Than 1 |1 to Less Than
Membership Stock (2+3+4+5+6) | Redemption Months Year 3 Years 3 to 5 Years
1. Class A $500,000 $500,000 $0 $0 $0 $0
2. Class B 63,579,000 63,579,000 0 0 0 0
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Amount Pledged as of Reporting Date

1 2 3
Fair Value Carrying Value Aggregate Total
Borrowing

1. Current Year Total General and Separate

Accounts Total Collateral Pledged

(Lines 2 +3) $8,902,466,678  $10,046,959,485 $1,423,976,000
2. Current Year General Account Total

Collateral Pledged 8,902,466,678 10,046,959,485 1,423,976,000
3. Current Year Separate Account Total

Collateral Pledged 0 0 0

4. Prior Year-End Total General and
Separate Accounts Total Collateral

Pledged

8,193,458,027

. Maximum Amount Pledged During Reporting Period

9,270,741,474

1,423,976,000

1 2 3
Fair Value Carrying Value | Amount Borrowed at
Time of Maximum
Collateral

1. Current Year Total General and Separate

Accounts Maximum Collateral Pledged

(Lines 2 +3) $8,902,466,678 $10,046,959,485 $1,423,976,000
2. Current Year General Account

Maximum Collateral Pledged 8,902,466,678 10,046,959,485 1,423,976,000

3. Current Year Separate Account
Maximum Collateral Pledged

4. Prior Year-End Total General and

0

0

0

Separate Accounts Maximum Collateral

Pledged 8,193,458,027 9.270,741,474 1,423,976,000

M1n 2023, the Company entered into a Subsidiary Collateral and Security Agreement with Pacific Asset Holdings LLC, a wholly owned subsidiary of

the Company, to pledge certain affiliate collateral to the FHLB on behalf of the Company.

Borrowing from FHLB

a.  Amount as of Reporting Date

1 2 3 4
Total General Separate Funding
2+3 Account Account Agreements
Reserves
Established
1. Current Year

(a) Debt $0 $0 $0 XXX

(b) Funding Agreements 1,423,976,000 1,423,976,000 $1,429,291,302
(c) Other 0 0 XXX

(d) Aggregate Total (at+b+c) $1,423,976,000  $1,423,976,000 $0 $1,429,291,302

2. Prior Year-end

(a) Debt $0 $0 $0 XXX

(b) Funding Agreements 1,423,976,000 1,423,976,000 0 $1,429,301,419
(c) Other 0 0 0 XXX

(d) Aggregate Total (at+b+c) $1,423,976,000  $1,423,976,000 $0 $1,429,301,419

b. Maximum Amount During Reporting Period
1 2 3
Total General Separate
2+3 Account Account

1. Debt $0 $0 $0

2. Funding Agreements 1,423,976,000 1,423,976,000 0

3. Other 0 0 0

4. Aggregate Total (Lines 1+2+3) $1,423,976,000 $1,423,976,000 $0

c. FHLB - Prepayment Obligations

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

Does the Company have
prepayment obligations under the
following arrangements
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STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

12. RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED
ABSENCES AND OTHER POSTRETIREMENT BENEFIT PLANS

A. Defined Benefit Plan:

1-3. No significant change

4. Components of Net Periodic Benefits

Pension Benefits

Postretirement Benefits

Special or Contractual
Benefits Per SSAP No. 11

March 31, December March 31, December March 31, December
2024 31,2023 2024 31,2023 2024 31,2023
a. Service Cost $809,682  $5,012,458 $0 $0 $0 $0
b. Interest Cost 1,068,186 3,736,052 43,500 175,000 0 0
c. Expected Return on Plan Assets 0 0 0 0 0 0
d. Transition Asset or Obligation 0 0 0 0 0 0
e. Gains and Losses 197,303 1,038,802 (78,000) (368,000) 0 0
f. Prior Service Cost or Credit 28,114 112,456 0 0 0 0
g. Gain or Loss Recognized Due to a
Settlement or Curtailment 0 3,808,752 0 0 0 0
h. Total Net Periodic Benefit Cost $2,103,285  $13,708,520 ($34,500)  ($193,000) $0 $0
5-18. No significant change
B-1. No significant change
13. CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS
A-J. No significant change
K. The Company Issued the Following Surplus Debentures or Similar Obligations:
1 2 3 4 5 6 7 8
Is Surplus Note
Original Issue Holder a Carrying Value | Carrying Value | Unapproved
Item Amount of Related Party | of Note Prior | of Note Current | Interest And/
Number Date Issued [ Interest Rate Note (Y/N) Year Year* Or Principal
00002 06/15/2009 9.250%| 1,000,000,000 N 300,000,000 300,000,000
00003 01/22/2013 5.125% 500,000,000 Y 405,632,651 405,670,516 0
00004 10/24/2017 4.300% 750,000,000 N 749,443,843 749,447,240 0
Total XXX XXX $2,250,000,000 XXX $1,455,076,494 | $1,455,117,756 $0
*Total should agree with Page 3, Line 32
1 9 10 11 12 13 14
Current Year Interest
Offset Percentages
Current Year Life-To-Date | (Not Including Amounts
Item Interest Expense | Interest Expense Paid To a 3rd Party Current Year Life-To-Date Date of
Number Recognized Recognized Liquidity Provider) Principal Paid | Principal Paid Maturity
00002 0 1,050,123,688 0 700,000,000 [ 06/15/2039
00003 1,440,374 242,987,079 0 0 89,510,000 | 01/25/2043
00004 14,067,979 207,553,915 0 0 0] 10/24/2067
Total $15,508,353 |  $1,500,664,682 XXX $0| $789,510,000 XXX
1 15 16 17 18 19
Type of
Are Surplus Note Are Surplus Note Were Surplus Note Proceeds Assets
Payments Payments Subject To Used To Purchase an Asset | Is Asset Issuera| Received
Item Contractually Administrative Offsetting | Directly From the Holder of the | Related Party Upon
Number Linked? (Y/N) Provisions? (Y/N) Surplus Note? (Y/N) (Y/N) Issuance
00002 N N N N/A N/A
00003 N N N N/A N/A
00004 N N N N/A N/A
Total XXX XXX XXX XXX XXX
1 20 21 22
Principal Amount of Is Liquidity Source a Related
Item Assets Received Book/Adjusted Carry Party To the Surplus Note
Number Upon Issuance Value of Assets Issuer? (Y/N)
00002 N/A N/A N
00003 N/A N/A N
00004 N/A N/A N
Total N/A N/A XXX

There are no other significant changes to this disclosure.

L-M. No significant change
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14.

15.

16.

17.

18.

19.

LIABILITIES, CONTINGENCIES AND ASSESSMENTS

STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

No significant change

LEASES

No significant change

INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE-SHEET RISK AND FINANCIAL
INSTRUMENTS WITH CONCENTRATIONS OF CREDIT RISK

1.

IS BRSNS

The table below summarizes the face (notional) amount of the Company’s financial instruments with off-balance-sheet risk.
Liabilities

Assets

March 31, 2024

December 31, 2023

March 31, 2024

December 31, 2023

Swaps $19,821,320,561 $18,261,074,548 $0 $0
Futures 2,400,545,231 3,128,885,746 0 0
Options 35,601,822,890 26,852,718,167 0 0
Total $57,823,688,682 $48,242,678,461 $0 $0

2-4. No significant change

SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES

No significant change

Transfer and Servicing of Financial Assets

1.

2.

3.

4.

No significant change

The Company did not enter into agreements to service assets or liabilities.

No significant change

The Company did not have securitizations, asset-backed financing arrangements or similar transfers accounted for as sales.

5-7. No significant change

Wash Sales:

1.

2.

In the course of the Company’s asset management activities, securities are sold and reacquired within 30 days of the sale date to
enhance the Company’s yield on its investment portfolio.

There were no securities with NAIC designation of 3 or below or unrated sold and reacquired within 30 days of the sale date.

GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED PLANS AND THE UNINSURED PORTION OF
PARTIALLY INSURED PLANS

No significant change

DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS

No significant change
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20. FAIR VALUE MEASUREMENTS
A. The Company's financial assets and liabilities that are carried at fair value have been classified, for disclosure purposes, based on a
hierarchy defined by SSAP No. 100R, Fair Value. The determination of fair value requires the use of observable market data when

available. The hierarchy consists of the following three levels that are prioritized based on observable and unobservable inputs.

Level 1: Unadjusted quoted prices for identical instruments in active markets. Level 1 financial instruments include securities that are
traded in an active exchange market.

Level 2: Observable inputs other than Level 1 prices, such as quoted prices for similar instruments in active markets, quoted prices for
identical or similar instruments in inactive markets, and model-derived valuations for which all significant inputs are observable market
data.

Level 3: Valuations derived from valuation techniques in which one or more significant inputs are not market observable.

Investments reported at Net Asset Value (NAV) are not captured within the fair value hierarchy, but are separately identified in the table below.

1. Fair Value Measurements of Financial Assets and Liabilities Carried at Fair Value or NAV as of March 31, 2024:

Net Asset
Description for Each Class of Asset or Liability Level 1 Level 2 Level 3 Value (NAV) Total
a. Assets at Fair Value
Bonds
Issuer Obligations $0 $516,024 $51,073 $0 $567,097
Total Bonds 0 516,024 51,073 0 567,097
Preferred Stocks
Industrial and Miscellaneous 0 315,750 1,000,999 0 1,316,749
Total Preferred Stock 0 315,750 1,000,999 0 1,316,749
Common Stocks
Industrial and Miscellaneous 51,273,671 0 64,066,589 0 115,340,260
Affiliates 27,107,388 (a) 0 0 0 27,107,388
Total Common Stocks 78,381,059 0 64,066,589 0 142,447,648
Derivatives
Foreign Currency and Interest Rate Swaps 0 329,424,775 0 0 329,424,775
Equity Derivatives 20,962,378 0 2,558,691,959 0 2,579,654,337
Total Derivatives 20,962,378 329,424,775 2,558,691,959 0 2,909,079,112
Other Invested Assets 0 0 159,341,676 0 159,341,676
Separate Account Assets (b) 61,362,013,383 0 0 1,286,708,768  62,648,722,151
Total Assets at Fair Value/NAV  $61,461,356,820 $330,256,549 6 8 $65,861,474,433
b. Liabilities at Fair Value
Derivatives
Foreign Currency and Interest Rate Swaps $0 $863,538,544 $0 $0 $863,538,544
Equity Derivatives 0 0 28,027,827 0 28,027,827
Total Derivatives 0 863,538,544 28,027,827 0 891,566,371
Total Liabilities at Fair Value $0 $863,538,544  $28,027,827 $0 $891,566,371

(a)  Consists of mutual funds managed by affiliated entities.

(b)  Consists of separate account assets that are primarily invested in mutual funds and hedge funds. Investment performance related to separate account assets is offset by
corresponding amounts credited to contract holders whose liability is recorded in the separate account liabilities. Separate account liabilities are measured to equal the fair
value of separate account assets.

2. Fair Value Measurements in Level 3 of the Fair Value Hierarchy:

Beginning Total Gains and Total Gains and Beginning
Balance at Transfers Into Transfers Out of (Losses) Included  (Losses) Included Balance at
Description January 1, 2024 Level 3 Level 3 in Net Income in Surplus Purchases Sales Settlements March 31, 2024
Bonds
Issuer Obligation $6,639,775 $0 ($7,250,909) (a) ($32,925) ($1,638,201) $0 $0 $2,333,333 $51,073
Preferred Stock
Industrial and
Miscellaneous 1,000,999 0 0 0 0 0 0 0 1,000,999
Common Stocks
Industrial and
Miscellaneous 65,503,533 0 0 0 96,556 1,533,500 (3,067,000) 0 64,066,589
Derivatives, net 2,075,351,919 0 0 526,441,862 90,839,318 363,983,957 0 (525,952,924)  2,530,664,132
Other Invested Assets 169,423,357 0 0 0 6,793,233 (13,857,518) 0 (3,017,396) 159,341,676
Total $2,317,919,583 $0 ($7,250,909) $526,408,937 $96,090,906  $351,659,939 ($3,067,000)  ($526,636,987)  $2,755,124,469

(a) Transferred out of Level 3 due to changes in fair value.

3. Transfers in and/or out are recognized at the end of each quarter.
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The fair values of bonds, residual tranches (reported in Other Invested Assets), preferred stocks and common stocks are determined by
management after considering external pricing sources and internal valuation techniques. For securities with sufficient trading volume,
prices are obtained from third-party pricing services. For securities that are traded infrequently, fair values are determined after
evaluating prices obtained from third-party pricing services and independent brokers or are valued internally using various valuation
techniques.

The Company's management analyzes and evaluates prices received from independent third parties and determines whether they are
reasonable estimates of fair value. Management's analysis may include, but is not limited to, review of third-party pricing
methodologies and inputs, analysis of recent trades, comparison to prices received from other third parties and development of internal
models utilizing observable market data of comparable securities. The Company assesses the reasonableness of valuations received
from independent brokers by considering current market dynamics and current pricing for similar securities.

For prices received from independent pricing services, the Company applies a formal process to challenge any prices received that are
not considered representative of fair value. If prices received from independent pricing services are not considered reflective of market
activity or representative of fair value, independent non-binding broker quotations are obtained or an internally developed valuation is
prepared. Upon evaluation, the Company determines which source represents the best estimate of fair value. Overrides of third-party
prices to internally developed valuations of fair value did not produce material differences in the fair values for the majority of the
portfolio; accordingly, overrides were not material. In the absence of such market observable activity, management’s best estimate is
used.

Fair values determined by internally derived valuation tools use market-observable data if available. Generally, this includes using an
actively traded comparable security as a benchmark for pricing. These internal valuation methods primarily represent discounted cash
flow models that incorporate significant assumptive inputs such as spreads, discount rates, default rates, severity and prepayment
speeds. These inputs are analyzed by the Company’s portfolio managers and analysts, investment accountants and risk managers.
Internally developed estimates may also use unobservable data, which reflect the Company’s own assumptions about the inputs
market participants would use.

Most securities priced by a major independent third-party service have been classified as Level 2, as management has verified that the
significant inputs used in determining their fair values are market observable and appropriate. Externally priced securities for which
fair value measurement inputs are not sufficiently transparent, such as securities valued based on broker quotations, have been
classified as Level 3. Internally valued securities, including adjusted prices received from independent third parties, where significant
management assumptions have been utilized in determining fair value, have been classified as Level 3. Securities categorized as Level
1 consist primarily of investments in mutual funds.

The Company applies controls over the valuation process. Prices are reviewed and approved by the Company’s professional credit
analysts that have industry expertise and considerable knowledge of the issuers. Management performs validation checks to determine
the completeness and reasonableness of the pricing information, which include, but are not limited to, changes from identified pricing
sources, significant or unusual price fluctuations above predetermined tolerance levels from the prior period, and back-testing of fair
values against prices of actual trades. A group comprised of the Company’s investment accountants, portfolio managers and analysts
and risk managers meet to discuss any unusual items above the tolerance levels that may have been identified in the pricing review
process. These items are investigated, further analysis is performed and resolutions are appropriately documented.

Derivative instruments are reported at fair value using pricing valuation models which utilize market data inputs or independent broker
quotations or exchange prices for exchange-traded futures. The Company calculates the fair value of derivatives using market standard
valuation methodologies for foreign currency, interest rate swaps, equity options and equity total return swaps. The derivatives are
valued using mid-market inputs that are predominantly observable in the market. Inputs include, but are not limited to, interest swap
rates, foreign currency forward and spot rates, credit spreads and correlations, interest volatility, equity volatility and equity index
levels. The Company accounts for certain derivatives that are designated as cash flow hedges in the same manner as the hedged
liability, which are determined using pricing models with inputs that are observable in the market or can be derived principally from or
corroborated by observable market data. On a monthly basis, the Company performs an analysis of derivative valuations, which
includes both quantitative and qualitative analyses. Examples of procedures performed include, but are not limited to, review of
pricing statistics and trends, analysis of the impacts of changes in the market environment and review of changes in the market value
for each derivative by both risk managers and investment accountants. Internally calculated fair values are reviewed and compared to
external broker fair values for reasonableness.

Derivative instruments classified as Level 1 are exchange-traded. Derivative instruments classified as Level 2 primarily include
foreign currency and interest rate swaps. The derivative valuations are determined using pricing models with inputs that are observable
in the market or can be derived principally from or corroborated by observable market data, primarily interest swap rates, interest rate
volatility and foreign currency forward and spot rates.

Derivative instruments classified as Level 3 include complex derivatives, such as equity options and total return swaps. These
derivatives are valued using pricing models which utilize both observable and unobservable inputs, primarily interest rate volatility,
equity volatility, equity index levels and, to a lesser extent, broker quotations. A derivative instrument containing Level 2 inputs would
be classified as a Level 3 financial instrument in its entirety if it has at least one significant Level 3 input.

The fair value of separate account assets is based on the fair value or NAV of the underlying assets. Separate account assets held at
fair value primarily consist of investments in mutual funds and hedge funds.

Level 1 separate account assets include mutual funds that are valued based on reported net asset values provided by fund managers
daily and can be redeemed without restriction. Management performs validation checks to determine the reasonableness of the pricing
information, which include, but are not limited to, price fluctuations above predetermined thresholds from the prior day and validation
against similar funds or indices. Variances are investigated, further analysis is performed and resolutions are appropriately
documented.
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Disclosure of Fair Value of Financial Instruments:
The following methods and assumptions were used to estimate the fair value of these financial instruments as of March 31, 2024:

Mortgage Loans: The fair value of the mortgage loan portfolio is determined by discounting the estimated future cash flows, using current
rates that are applicable to similar credit quality, property type and average maturity of the composite portfolio.

Cash, Cash Equivalents and Short-Term Investments (including Securities Lending Reinvested Collateral Assets): For cash and cash
equivalents with maturities of three months or less from date of purchase, their fair values approximate their book/adjusted carrying values
due to their short maturities. For short-term investments with maturities of one year or less from date of purchase, excluding cash
equivalents and money market mutual funds, their fair values are determined using similar valuation techniques as described above for
bonds. Cash equivalents that are money market mutual funds have fair values that approximate their book/adjusted carrying values due to
the short maturities of the underlying investments of the funds. Securities lending reinvested collateral assets that are primarily reverse
purchase agreements have fair values that approximate their book/adjusted carrying values due to their short maturities.

Contract Loans: Contract loans are not separable from their associated insurance contract and bear no credit risk since they do not exceed
the contract's cash surrender value, making these assets fully secured by the cash surrender value of the contracts. Therefore, the carrying
amount of the contract loans is a reasonable approximation of fair value.

Other Invested Assets: Other invested assets consist primarily of surplus note investments held from other insurance providers and WCFIs
that are NAIC rated 1 or 2. The fair values of the surplus note investments are priced by an independent pricing service as described for
bonds above. The WCFIs are held at accreted book value which approximates fair value due to the short-term nature of the investment.

Separate Account Assets: The fair value of assets in the Separate Accounts in Level 2 consist of bonds based on the valuation methods
described in Note 20 A.4. above. The fair value of assets in the Separate Accounts in Level 3 consist of bonds based on valuation methods
described in Note 20 A.4. above and mortgage loans based on the valuation method described above.

Liability for Deposit-Type Contracts: The primary methods used to determine the fair value of liability for deposit-type contracts are:
discounted cash flow methodologies using significant unobservable inputs, discounted cash flow methodologies using current market risk-
free interest rates and adding a spread to reflect nonperformance risk and the use of observable inputs, such as quoted prices for identical or
similar instruments from third party pricing services. The fair value of deposit-type contracts issued at floating rates or that are short-term
in nature approximate their carrying value.

Separate Account Liability for Deposit-Type Contracts: The statement value of separate account liability for deposit-type contracts is
reported under separate account liabilities and is a reasonable estimate of their fair value because the contractual interest rates are variable

and based on current market rates.

Borrowed Money: The fair value of debt issued at floating rates or that is short-term in nature approximates its carrying value.
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C. Fair Value by Financial Instrument Type:

March 31, 2024

Not Practicable
Aggregate Fair  Admitted Assets/ Net Asset (Carrying
Type of Financial Instrument (1) Value Liabilities Level 1 Level 2 Level 3 Value (NAV) Value)
Assets:
Bonds $74,156,293,955 $79,901,460,962 $0 $66,972,380,325 $7,183,913,630 $0 $0
Preferred Stocks 1,316,749 1,316,749 0 315,750 1,000,999 0 0
Common Stocks (2) 142,447,648 142,447,648 78,381,059 0 64,066,589 0 0
Mortgage Loans 16,195,908,876 18,532,587,618 0 0 16,195,908,876 0 0
Cash, Cash Equivalents and Short-Term
Investments 2,026,065,524 2,026,147,940 1,918,367,976 22,717,004 84,980,544 0 0
Contract Loans 8,207,195,415 8,207,195,415 0 0 8,207,195,415 0 0
Derivatives, net 1,466,460,152 2,002,147,879 20,962,378 (1,085,166,358) 2,530,664,132 0 0
Securities Lending Reinvested Collateral
Assets 3,595,295,846 3,595,295,846 0 3,595,295,846 0 0 0
Other Invested Assets (2) 1,723,263,705 1,768,664,245 0 1,535,133,994 188,129,711 0 0
Separate Account Assets 68,056,429,255 68,521,214,942  61,362,013,382 4,576,418,608 831,288,497 1,286,708,768 0
Liabilities:
Liability for Deposit-Type Contracts (3) 23,837,122,855 24,224,520,939 0 17,952,919,691 5,884,203,164 0 0
Separate Account Liability for Deposit-
Type Contracts 5,547,808 5,547,808 0 0 5,547,808 0 0
December 31, 2023
Not Practicable
Aggregate Fair  Admitted Assets/ Net Asset (Carrying

Type of Financial Instrument (1) Value Liabilities Level 1 Level 2 Level 3 Value (NAV) Value)
Assets:
Bonds $71,550,884,192 $76,921,428,756 $0 $64,219,811,954 $7,331,072,238 $0 $0
Preferred Stocks 1,311,559 1,311,559 0 310,560 1,000,999 0 0
Common Stocks (2) 142,208,743 142,208,743 76,705,210 0 65,503,533 0 0
Mortgage Loans 16,237,888,860 18,647,618,920 0 0 16,237,888,860 0 0
Cash, Cash Equivalents and Short-Term
Investments 3,018,165,553 3,018,264,875 2,940,951,454 21,850,931 55,363,168 0 0
Contract Loans 8,187,302,679 8,187,302,679 0 0 8,187,302,679 0 0
Derivatives, net 1,149,088,750 1,611,858,976 36,122,793 (962,385,962) 2,075,351,919 0 0
Securities Lending Reinvested Collateral
Assets 3,095,535,758 3,095,535,758 0 3,095,535,758 0 0 0
Other Invested Assets (2) 1,523,138,773 1,563,155,877 0 1,323,401,104 199,737,669 0 0
Separate Account Assets 65,143,671,681 65,575,674,145  58,753,217,232 4,386,177,051 811,055,171 1,193,222,227 0
Liabilities:
Liability for Deposit-Type Contracts (3) 21,669,576,571 21,914,256,813 0 15,964,484,926 5,705,091,645 0 0
Separate Account Liability for Deposit-
Type Contracts 5,548,968 5,548,968 0 0 5,548,968 0 0

(1) The tables above exclude the following financial instruments: investment income due and accrued, derivatives collateral receivable and payable and payable
for securities lending. The fair value of these financial instruments, which are primarily classified as Level 2, approximates carrying value as they are short—term
in nature such that there is minimal risk of material changes in fair value due to changes in interest rates or counterparty credit

(2) Excludes investments accounted for under the equity method

(3) Excludes deposit liabilities with no defined or contractual maturities
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D. The Company had no investments where it was not practicable to estimate fair value.

Investments Measured Using the NAV Practical Expedient:
Separate account assets include hedge funds where the fair value is based on the net asset value obtained from the fund managers.
Investment strategies related to separate account hedge funds include multi-strategy primarily invested in U.S. and international equity,
fixed income, long/short equity, loans, precious metals, real estate, derivatives, privately held companies and private partnerships. The
redemption frequency can be daily, monthly, quarterly, semi-annually and annually. The remaining lockup period ranges from zero to 36
months as of March 31, 2024. There are no unfunded commitments of investments measured using the NAV practical expedient as of
March 31, 2024.

21. OTHER ITEMS

A-B. No significant change

C. Other Disclosures

As of March 31, 2024, the Company had $1.2 billion and $3 million of outstanding contractual obligations to acquire private
placement securities for the General Account and Separate Account, respectively.

There are no other significant changes to this disclosure.

D-I. No significant change

22. EVENTS SUBSEQUENT
The Company has evaluated events subsequent to March 31, 2024 and through May 15, 2024, the date this Quarterly Statement was filed
and has concluded that no events have occurred that required adjustment to this Quarterly Statement. The Company has not evaluated
subsequent events after the filing date.

23. REINSURANCE
Effective January 2024, an amendment was made to the existing in-force longevity treaties between the Company and the UK Branch of
Pacific Life Re International (RIBM-UK). The Company increased the quota share assumed under the treaties and paid a ceding
commission of $200 million to RIBM-UK due to this transaction.
There are no other significant changes to this disclosure.

24. RETROSPECTIVELY RATED CONTRACTS & CONTRACTS SUBJECT TO REDETERMINATION

A-D. No significant change

E. The Company did not write any accident and health insurance premiums that is subject to the Affordable Care Act risk-sharing provisions.

25. CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

A. Asof March 31, 2024 and December 31, 2023, there were $20 million and $14 million, respectively, in aggregate reserves for accident and
health contracts.

B. There were no significant changes in methodology or assumptions of the reserves.
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INTERCOMPANY POOLING ARRANGEMENTS
No significant change

STRUCTURED SETTLEMENTS

No significant change

HEALTH CARE RECEIVABLES

No significant change

PARTICIPATING POLICIES

No significant change

PREMIUM DEFICIENCY RESERVES

No significant change

RESERVES FOR LIFE CONTRACTS AND ANNUITY CONTRACTS

No significant change

ANALYSIS OF ANNUITY ACTUARIAL RESERVES AND DEPOSIT TYPE CONTRACT LIABILITIES BY WITHDRAWAL

CHARACTERISTICS

INDIVIDUAL ANNUITIES

Subject to Discretionary Withdrawal:

a. With Market Value Adjustment

At Book Value Less Current Surrender Charge of
5% or More *

c. At Fair Value

Total with Market Value Adjustment or at Fair Value
(Total of a Through c)

e. At Book Value without Adjustment (Minimal or No
Charge or Adjustment)

Not Subject to Discretionary Withdrawal

Total (Gross: Direct + Assumed)

Reinsurance Ceded

Total (Net) (3) - (4)

Amount Included in A(1)b Above that will Move to A(1)e
for the First Time Within the Year After the Statement
Date:

GROUP ANNUITIES

Subject to Discretionary Withdrawal:

a. With Market Value Adjustment

At Book Value Less Current Surrender Charge of
5% or More *

c. At Fair Value

Total with Market Value Adjustment or at Fair Value
(Total of a Through c)

e. At Book Value without Adjustment (Minimal or No
Charge or Adjustment)

Not Subject to Discretionary Withdrawal

Total (Gross: Direct + Assumed)

Reinsurance Ceded

Total (Net) (3) - (4)

Amount Included in B(1)b Above that will Move to B(1)e
for the First Time Within the Year After the Statement
Date:

7.20

Separate
Account
General with Separate Account % of
Account Guarantees Nonguaranteed Total Total
$17,533,803,597 $0 $0 $17,533,803,597 21%
4,486,626,594 0 0 4,486,626,594 5%
0 0 48,711,759,033 48,711,759,033 57%
22,020,430,191 0 48,711,759,033 70,732,189,224 83%
7,651,171,462 0 0 7,651,171,462 9%
6,915,549,574 0 2,277,426 6,917,827,000 8%
36,587,151,227 0 48,714,036,459 85,301,187,686 _ 100%
1,752,641,991 0 0 1,752,641,991
$34,834,509,236 $0 $48,714,036,459 $83,548,545,695
$343,154,382 $0 $0 $343,154,382
Separate
Account
General with Separate Account % of
Account Guarantees Nonguaranteed Total Total
$399,611 $0 $0 $399,611 0%
0 0 0 0%
0 0 0%
399,611 0 0 399,611 0%
0 0 0 0 0%
7,851,880,726  6,539,049,874 0 14,390,930,600  100%
7,852,280,337  6,539,049,874 0 14,391,330,211 _100%
0 0 0 0
$7,852,280,337  $6,539,049,874 $0 $14,391,330,211
$0 $0 $0 $0
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DEPOSIT-TYPE CONTRACTS

Separate
Account
General with Separate Account % of
Account Guarantees Nonguaranteed Total Total

Subject to Discretionary Withdrawal:
a. With Market Value Adjustment $166,513,147 $0 $0 $166,513,147 1%

At Book Value Less Current Surrender Charge of

5% or More * 0 0 0 0 0%
c. At Fair Value 0 0 5,547,808 5,547,808 0%
d Total with Market Value Adjustment or at Fair Value

(Total of a Through c) 166,513,147 0 5,547,308 172,060,955 1%
e. At Book Value without Adjustment (Minimal or No

Charge or Adjustment) 4,118,117,366 0 0 4,118,117,366 17%
Not Subject to Discretionary Withdrawal 20,029,362,045 0 0 20,029,362,045 82%
Total (Gross: Direct + Assumed) 24,313,992,558 0 5,547,808 24,319,540,366 100%
Reinsurance Ceded 0 0 0 0
Total (Net) (3) - (4) $24,313,992,558 $0 $5,547,808 $24,319,540,366
Amount Included in C(1)b Above that will Move to C(1)e
for the First Time Within the Year After the Statement
Date: $0 $0 $0 $0

* Withdrawal characteristic categories were evaluated using effective surrender charge rates, where applicable.

Life & Accident & Health Annual Statement:
(1).  Exhibit 5, Annuities Section, Total (net)

(2).  Exhibit 5, Supplementary Contracts with Life Contingencies Section, Total (net)

(3).  Exhibit 7, Deposit-Type Contracts, Line 14, Column 1
(4).  Subtotal

Separate Accounts Annual Statement:

(5).  Exhibit 3, Line 0299999, Column 2

(6).  Exhibit 3, Line 0399999, Column 2

(7.)  Policyholder Dividend and Coupon Accumulations
(8).  Policyholder Premiums

(9). Guaranteed Interest Contracts

(10). Other Contract Deposit Funds

(11). Subtotal

(12). Combined Total

ANALYSIS OF LIFE ACTUARIAL RESERVES BY WITHDRAWAL CHARACTERISTICS

No significant change

PREMIUM AND ANNUITY CONSIDERATIONS DEFERRED AND UNCOLLECTED

No significant change

7.21

$42,683,972,736
2,816,837
24,313,992,558

67,000,782,131

55,253,086,333
0

0

0

0

5,547,808

55,258,634,141
$122,259,416,272



STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

35. SEPARATE ACCOUNTS

A. No significant change

B. General Nature and Characteristics of Separate Accounts Business:

The Company has Separate Accounts with guarantees comprised of the group annuities business where the General Account guarantees
annuity payments if the Separate Accounts is unable to do so. Assets of the group annuities business are carried at amortized cost and the
Company establishes an AVR as required. The Company's Separate Accounts without guarantees consist of the variable annuities and
variable universal life businesses where the assets of these accounts are carried at fair value.

Information regarding the Separate Accounts of the Company is as follows:

Separate Accounts with Guarantees

Without Guarantees

O] 2 3 “ &)
Nonindexed Nonindexed Nonguaranteed
Guarantee Guarantee Separate
Indexed 4% or Less More than 4% Accounts Total
(1). Premiums, Considerations or Deposits for
the Period Ended March 31, 2024 $0 $0__ $179,544,768 $1,039,208,268 _ $1,218,753,036
(2). Reserves at March 31, 2024
a. Fair Value $0 $0 $0 $61,427,266,075 $61,427,266,075
b. Amortized Cost 0 3,165,510,709  3,373,539,165 0 6,539,049,874
c. Total Reserves * $0  $3,165,510,709  $3,373,539,165 $61,427,266,075  $67,966,315,949
(3). By Withdrawal Characteristics:
a.  Subject to Discretionary
Withdrawal
1. With Market Value Adjustment $0 $0 $0 $0 $0
2. At Book Value Without
Market Value Adjustment and
With Current Surrender Charge
of 5% or More 0 0 0 0 0
3. At Fair Value 0 0 0 61,424,988,649 61,424,988,649
4. At Book Value Without Market
Value Adjustment and With
Current Surrender Charge
Less Than 5% 0 0 0 0 0
5. Subtotal 0 0 0 61,424,988,649 61,424,988,649
b. Not Subject to Discretionary
Withdrawal 0 3,165,510,709  3,373,539,165 2,277,426 6,541,327,300
c. Total $0  $3,165,510,709 $3,373,539,165 $61,427,266,075 $67,966,315,949

* Line 2(c) Should Equal Line 3(c).

(4). Reserves For Asset Default Risk in Lieu
of AVR $0 $0 $0 $0

$0

C. Reconciliation of Net Transfers To (or From) Separate Accounts:

(1). Transfers as Reported in the Summary of Operations of the Separate Accounts Statement:
a. Transfers to Separate Accounts (Page 4, Line 1.4) $1,218,753,036

b. Transfers from Separate Accounts (Page 4, Line 10) 1,775,149,781

c. Net Transfers to (from) Separate Accounts (a) - (b) (556,396,745)
(2). Reconciling Adjustments:

a. Net Lag Gain/Loss for Annuities in General Account Only (524,138)
(3). Transfers as Reported in the Summary of Operations of the Life, Accident & Health

Annual Statement (1c) + (2) = (Page 4, Line 26) (8556,920,883)

36. LOSS/CLAIM ADJUSTMENT EXPENSES

No significant change
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

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

reporting entity? .....

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
(3= e I T T 4= o PRSI

If yes, complete Schedule Y, Parts 1 and 1A.

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

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

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has

ceased to exist as a result of the merger or consolidation.

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [

If yes, attach an explanation.

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2020

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This

date should be the date of the examined balance sheet and not the date the report was completed or released. ...........cccooceiiiiiiiiinnieiciienns

12/31/2020

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

[6 1Y SO TSRS P RPN

By what department or departments?

05/03/2022

NEBRASKA DEPARTMENT OF INSURANGCGE .......cooiiiiiiicc et

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? .....

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..ottt

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .....

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiii e

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

1 2 3
Affiliate Name Location (City, State) FRB

occ

FDIC

SEC
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... S 1,630,131
INVESTMENT

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

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

Letter Stock or Securities Restricted as to Sale excluding FHLB Capital Stock - $17,592,432

FHLB Capital Stock - $65,741,500

On Deposit with States - $6,029,349

Pledged Collateral to FHLB - $10,046,959,485

Pledged as Collateral not captured in other categories - $1,088,322,924 ...........ccccciieuiiieuirieenieieie et ese et sttt et sessesessesessesesseseseesenes
Amount of real estate and mortgages held in other invested assets in Schedule BA: .............ccoiiiiiieee s $..
Amount of real estate and mortgages held in short-term investments: .............cc.ccocevene.
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

TYes [ X1 Nol 1

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BOMOS ..ttt E e E R E R b e R R £ R R b e E Rt b bttt $.
Preferred Stock .... $..
Common Stock ... 891,610,421 $.. 899,212,979
SHO-TEMN INVESIMENLS ...ttt bbbttt e B oottt ee e en s en e TSR
Mortgage Loans on Real Estate .638,917,210 $. ....638,916, 361
All Other ....6,346,056,339 $.. ...6,686,931,755
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ... 1,876,583,970 $. ...8,225,061,095
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........ccouiiiiiiiiiieeciieeciie et D et eseee e e e e eeeeeaeeeeen S e
Has the reporting entity entered into any hedging transactions reported on Schedule DB? ..o Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccceiiiiiiiiiicnies 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. .........ccccceeveeevecveeeceeeieeeceeeeeee v 3,595,295,846
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 ........cccocococeeeee $ e 3,595,295,846
16.3 Total payable for securities lending reported on the liability PAGE. .........ccuirieiieriiiriieerrrecer e $ 3,595,295,846

8.1
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17.4

STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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
THE BANK OF NEW YORK MELLON TRUST COMPANY, N.A. oo PITTSBURGH, PA ..ottt
FHLB TOPEKA ..ot TOPEKA, KS et
THE NORTHERN TRUST COMPANY ..ot CHICAGD, T et
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
NZA e | oottt saenes | eeeetee et ettt e e e e et a et s et a et n st n ettt enea
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
NZA ettt | ettt s inets ereseresenen | eeeuesea e e ettt s ettt
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
ABERDEEN ASSET MANAGERS LIMITED
APOLLO CAPITAL MANAGEMENT L.P. ..
ARISTOTLE PACIFIC CAPITAL LLC ..ottt
AXA EQUITABLE AGRIFINANCE, LLC - AUTHORIZED TO MAKE INVESTMENT DECISIONS
FOR REAL ESTATE SECURED LOANS, WHICH ARE NOT CONSIDERED SECURITIES PER
THE U.S. SECURITIES & EXCHANGE COMMISSION ......oovieieiiicicieeeee s [V
BLACKROCK FINANCIAL MANAGEMENT INC. ...oooieiecieiieieccieieeee e [V
BROOKFIELD ASSET MANAGEMENT PRIVATE INSTITUTIONAL CAPITAL ADVISORS
(CANADA) , L e [V
INVESTMENT PROFESSIONALS EMPLOYED BY PACIFIC LIFE INSURANCE COMPANY
NUVEEN ALTERNATIVES ADVISORS LLC ....oveieiieiiicecieieiie e
PACIFIC LIFE FUND ADVISORS LLC ...eeieeirecececeetsireseeisis s eenes
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?..........cccceirrerireiiiei i Yes[ 1 No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?............cccocevvrveerieerieerieesieenns Yes[ 1 No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
U.S. SECURITIES & EXCHANGE
CRD# 162309 ........... ABERDEEN ASSET MANAGERS LIMITED .....ooveviereniceciririrerereeieieisens 549300E120ZDOKFOURSS ........ COMMISSION ..o NO..ooe
U.S. SECURITIES & EXCHANGE
CRD# 143161 ........... APOLLO CAPITAL MANAGEMENT L.P. .o 5493007BCXEDR17QKB54 ........ COMMISSION ... NO..ooe
U.S. SECURITIES & EXCHANGE
CRD# 298050 ........... ARISTOTLE PACIFIC CAPITAL LLC ..veeicececeereeeeeeeeie s 549300UCSPN8 ID30FU28 ........ COMMISSION ..o NO..ooe
U.S. SECURITIES & EXCHANGE
N/A e AXA EQUITABLE AGRIFINANCE, LLC ..o 5493003SYWQCNEBVWGIS ........ COMMISSION ..o NO..ooe
CRD# 107105 ........... BLACKROCK FINANCIAL MANAGEMENT, INC. ...coooioieeererriicecinenirircenees 549300LVXY [VJKE13M84 ........ NZA e NO..ooe
BROOKFIELD ASSET MANAGEMENT PRIVATE INSTITUTIONAL CAPITAL U.S. SECURITIES & EXCHANGE
CRD# 151605 ........... ADVISORS (CANADA), L.P. s NONE .o COMMISSION ..o NO..ooe
U.S. SECURITIES & EXCHANGE
CRD# 160255 ........... NUVEEN ALTERNATIVES ADVISORS LLC ....coooieeeieeieiiceecieeeeeeeeee 549300MFBTJNNQKKJX98 ........ COMMISSION ..o NO..ooe
U.S. SECURITIES & EXCHANGE
CRD# 105169 ........... PACIFIC LIFE FUND ADVISORS LLC ...oocviviiceceririresceeeieeei i 07U30JMOOWOY IMFFC542 ........ COMMISSION ..o DS

8.2



18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

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

MBS HLDGS 2ND INCREMENTAL, 4/16/2027, $1,099,400 BV

MOBILE COMMS MML, 10/16/2029, $11,150,002 BV

NFM & J LP MML, 11/30/2027, $5,985,277 BV

NFM & J LP DDTL, 11/30/2027, $110,921 BV

PEQ 2020 LLC CLA-10, 12/15/2030, $25,000,000 BV

PEQ 2020 LLC CLA-11, 12/15/2030, $11,682,458 BV

VINTAGE INFRA PTRS LP SUBS, 11/18/2025, $13,649,677 BV

VINTAGE INFRA PRTS LP OFFSHORE, 11/18/2025, $16,350,323 BV ......c.ciiiiiiiiiiiiccccicccci s

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? ...........oi 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? .............ccccceieiie. Yes[ ] No[X]

8.2.1



STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

111 FAIMN MOTGAGES ...vvceieeieiieteeceeeeeeee ettt et et a e e st s et et e s e ses s s s s s et e s e s e s e s e s s s st es et e s e aes s sttt et et esesess s s s s eseseseananananaes B 956,653,013
1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan T 230,881,772
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 17,261,453,818
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 18,448,988,603

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMNS...........oiiiiiiiii ittt $

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 3,177,231

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONENS ............ccoccueueueieeeeceeeeeeeeeeeeceese e eeeesae st esensseeaeeseneneeaeaenas $ 3,177,231

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAI MOTGAGES ...........vvvvieieieeee ettt ettt ettt et a e e et e st e s e b et essas s s e s et e s e s et e s e ss s et es et et et et esesess s ss et esesesesesnasasasesasesesnss B 80,421,784
1.44 Total Mortgages in ProCesS Of FOTECIOSUIE ...........cccvoieveueueieeceeeeee ettt ettt e s e e s s s s s seseseasanasnsesesenas B 80,421,784
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 18,532,587,618

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

BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

Operating Percentages:

2.1 AGH IOSS PEICENT ......ecuieeietetcteee ettt st et e e e et et et et et e s ese s s a2 et ese s et esess s es s s et eses et et eseases e s a2 et e s et e s esess s es et e s et et esese s es e s et et et et esess et s es s esebeseseee SAeAeatatteseeesenene e et s eneean 1,538.035 %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 21.274 %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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 MARCH 31, 2024 OF THE PACIFIC 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 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL e b e 7,708,064 |......... 22,543,588 |.....ooveieeciies e o 30,251,651 |......c..c.e. 448,829
2. AIASKA .o AK e b e 21,658,884 |............... 491,158 | [ [ 22,150,043
3. Arizona ..... .. AZ ...30,386,993 |. ..45,784,984 |. .76,171,977 |..
4. Arkansas .. AR b e 6,180,115 |. .. 1,474,347 |. .... 13,654,462 |..
5. California .. .. CA . 143,251,379 |. 347,298,973 |. ..490,550,352 |..
6. Colorado ...... .. CO ...34,122,630 |. ..22,818,687 .56,941,317 |..
7. Connecticut .. .. CT ...11,768,244 |. 39,731,981 .51,500,225 |..
8. Delaware ............. .. DE 11,656,309 6,866,094 .18,522,408 |..
9. District of Columbia . .DC b e 5,919,533 |. 03,803,849 | e o 9,723,382 |..
10. Florida .. .. FL R 147 217,028 |. .. 244 609,085 |..
11.  Georgia .. GA ..25,679,901 |. ....53,385,575 |..
12.  Hawaii .. .. HI 19,319,090 .26,303,008 |..
13. Idaho .... . ID 4,074,548 | e [ 8,464,089 |..
14.  lllinois ... LIl 82,989,678 .. 132,361,868 |..
15. Indiana . . IN 48,312,273 ....63,680,477 |..
16. lowa ..... LA 10,177,800 .16,316,923 |..
17. Kansas . .. KS .12,180,420 .20,885,146 |..
18, Kentucky ......cocveiiiiiiiiiiiiiieeeeeeeen KY 16,339,319 [ oo o 23,851,903
19, LOUISIANA ...eveiiiiiiiie e LA 23,534,133 | e e 38,810,810
20. Maine. ....... ... 8,604,289 |. .10,641,874 |..
21. Maryland . ... 16,165, K ..26,071,245 |. .42,236,965 |..
22. Massachusetts ..........cccocceeeeiieeiieeniieeieenne MA |l fs 12 913,667 |......... 37,089,477 | oo e 49,983,143
23, Michigan ......ccccceeeiiiiiiiieiieeeeee s Ml e L s 31,600,739 |......... 63,396,834 |....ooviieiiiiiees [ [ 94,997,573
24. Minnesota . .. MN ...42,481,593 |. ..64,281,065 |. .. 106,762,658 |..
25. Mississippi .. MS ...15,255,678 |. ..10,422,806 |. ....25,678,484 |..
26.  MiSSOUI ...coouveeeieeeeiieenieeereesieeeseeesseeeeeee. MO e L 26,499,477 |.......... 64,997,949 [ o o 91,497,426
27.  Montana .......ccceeeeeeecieeenieesiiceseeeseeeneeee. MT e L s 1,59,680 |............ 3,942 113 [ [ o 5,538,793
28. Nebraska .. ... 13,311,701 |. .. 12,134,447 |. .25,446,148 |..
29. Nevada ........ . ,391, K ..26,201,742 |. .34,553,715 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH e b e 9,897,482 26,771,220
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ [ b s 38,585,020 |..........62,100,705 |....coovrrrieeciiens [ e 100,685,725 |....oovvvreieiciciiinne
32.  New Mexico . NM .... 2,750,948 |. ....10,318,688 |..
33. New York ..... .33,446,104 [...oooviiie
34. North Carolina .. .70,217,301 |..
35.  North Dakota .. 7,748,400 |..
36. Ohio ..cccueenee .86,864,381 |..
37. Oklahoma . .23,064,412 [.oooeiiee
38. Oregon ......... ....33,487,007 |.. ..1,196,212
39. Pennsylvania ... .. 123,167,559 |.. ..1,104,226
40. Rhode Island .... ..10,481,122 oo
41.  South Carolina . ,497, . .34,718,995 |..
42.  South Dakota ... ...36,288,201 |. .42,151,584 |..
43. Tennessee ... ...16,630,400 |. .61,715,459 |..
44. Texas ....... . 116,857,596 |. .. 256,845,517 |..
45.  Utah ..... ....21,709,443 |..
46. Vermont .. 3,792,886 |.. ,
A7, VIrginia ..oooeeeeeiececceeeeeeee s 64,303,839 |.....ccconnee 988,539
48.  Washington ........cccceerieuenieieeeieeeiee s 66,044,062
49. West Virginia .12,386,818 |..
50. Wisconsin .... .78,160,998 |..
51, WYOMING wovoviriieiiieieieieieee e 11,217,468
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens . OT
59.  Subtotal ......cccciiiiiiiii
90. Reporting entity contributions for employee benefits
PIaNS. .| 0, O e
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX feveien 1,711,085 | B3 [ oo o 1,711,089 [
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees 0, O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 237,858
94.  Aggregate or other amounts not allocable by State. |. P O .
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX .1,144,638,435 |..... 1,926,677 484 |....oooiiccicns [ [ 3,071,315,918 |..
96.  Plus Reinsurance ASSUMEd............ccoeveeeeneannenns oo XXX ... 114,807,260 |.......... 20,890,574 |...............480,401 |....cooviiiiiieins [ 136,178,235 |..
97  Totals (All Business).... .1,259,445,695 |..... 1,947,568,058 |...............480,4071 |...cccooeiriiiinns e 3,207,494,154 |..
98. Less Reinsurance Ceded..........c.oovvrvevenenereeenesnnsforeees XXX oo o 534,486,932 |........... 3,025,808 |..oveeieeieiiie e e 538,412,740
99. Totals (All Business) less Reinsurance Ceded XXX 724,958,763 1,943,642,250 480,401 2,669,081,413 745,224,615
DETAILS OF WRITE-INS
58001. ZZZ Other Aliens .. 3,872,791 |..
58002 ..viiiiiieiiiienree e sneessnes s oeeens XX ewvrin e fe e
B58003. ..iiiiiiieiiie e ssnesssneessreesseoneees XX owirin e fe e fe
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvviiiiiiiiniie e e D0 O ) R R SRR A
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 3,657,608 215,183 3,872,791
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccocvviviiniiiniiiec e D0 O ) R R SRR A
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer............c.ceceveeerieeriseieees eeeenea
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiiceeeeeee et ene aeaineeas 5. N - None of the above - Not allowed to write business in the state............. ....... 7
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

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

NAIC
Federal ID Company Domiciliary
Number Code Location Company
33-0769202 NE Pacific Mutual Holding Company
33-0769203 DE Pacific LifeCorp
91-2025652 MO Pacific Life & Annuity Services, Inc.
95-1079000 67466 NE Pacific Life Insurance Company
58-1516006 GA Confederation Life Insurance and Annuity Company
26-1220784 13069 VT Pacific Alliance Reinsurance Company of Vermont
95-1079000 DE Pacific Asset Holding LLC
95-1079000 DE 700 Main Street LLC
86-0966932 DE Grayhawk Golf Holdings, LLC
95-1079000 AZ | Grayhawk Golf Club L.L.C.
95-1079000 DE GW Member LLC
46-3942695 DE |GW Apartments LLC
33-0738940 DE Las Vegas Golf I, LLC
33-0738940 NV |Angel Park Golf, LLC
95-1079000 DE Pacific TriGuard Partners LLC
95-1079000 DE PL 315 Elden Member, LLC
88-2268475 DE 315 Elden Multifamily JV Investors LLC
88-2391808 DE 315 Elden Street Multifamily Partners LLC
88-2220236 DE |315 Elden Street Owner LLC
95-1079000 DE PL 400k Member, LLC
32-0479229 DE |4OO K Street, LLC
95-1079000 DE PL 440k Member, LLC
45-3122382 DE |44O K Street, LLC
95-1079000 DE PL 803 Division Street Member, LLC
84-3891231 DE Nashville Gulch Venture LLC
84-4242104 DE |Nashville Gulch Owner LLC
95-1079000 DE PL 922 Washington Owner, LLC
95-1079000 DE PL Adley Member, LLC
86-3380647 DE Redwood PL Adley LLC
81-0891843 GA |DD 6075 Roswell LLC
95-1079000 DE PL Allston Yard Member, LLC
87-2245095 DE |AIIston Yards Apartments, LLC
95-1079000 DE PL Alta Vista Newcastle MF Member, LLC
92-0583810 DE Alta Vista Newcastle Multifamily JV Investor LLC
88-3228031 DE Alta Vista Newcastle Multifamily Partners LLC
88-3153970 DE Lost Spurs Owner LLC
88-3178533 DE Village at Bellaire Owner LLC
95-1079000 DE PL Andante Member, LLC
82-1256174 DE Andante Venture LLC
82-1235929 DE |Andante Owner LLC
95-1079000 DE PL Anthology Member, LLC
84-3246397 DE Anthology Venture LLC
84-3298163 DE Anthology Owner LLC
84-3246397 DE Anthology CEA Owner LLC
95-1079000 DE PL Arkins Member, LLC
87-1535356 DE 2950 Arkins Owner, LLC
87-3824344 DE 2950 Arkins Commercial, LLC
87-3757470 DE 2950 Arkins Residential, LLC
95-1079000 DE PL Aster Member, LLC
84-1985886 DE | Alston Manor Investors JV LLC
95-1079000 DE PL Beardslee Member, LLC
82-1550435 DE Village at Beardslee Investor, LLC
82-1550515 DE Village at Beardslee Phase |, LLC
82-1558241 DE Village at Beardslee Phase Il, LLC
95-1079000 DE PL Brightleaf Member, LLC
88-4392028 DE Brightleaf Venture LLC
92-1360678 DE |Brightleaf Owner LLC
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

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

NAIC
Federal ID Company Domiciliary
Number Code Location Company
95-1079000 DE PL Bromwell Member, LLC
87-3781513 DE Bromwell Investors LLC
87-4017034 DE |Bromwell Owner LLC
95-1079000 DE PL Canyon Park Member, LLC
88-3397042 DE |Canyon Park JV LLC
95-1079000 DE PL Cedarwest Member, LLC
84-1816250 DE Cedarwest JV LLC
84-1780378 DE |Cedarwest Bend LLC
95-1079000 DE PL Dairies Owner, LLC
95-1079000 DE PL Deer Run Member, LLC
83-1232815 DE Deer Run JV LLC
83-0768213 WA |Deer Run Spokane LLC
95-1079000 DE PL Del Sol Member, LLC
92-0432605 DE |Bradbury/FeIix Investors, LLC
95-1079000 DE PL Denver Member, LLC
47-5579220 DE |1776 Curtis, LLC
95-1079000 DE PL DTC Member, LLC
88-1164622 DE Legacy/PL DTC JV LLC
88-1192551 DE |Legacy DTC Owner LLC
95-1079000 DE PL East County Road Owner, LLC
95-1079000 DE PL Evo Union Member, LLC
88-4043620 DE Evo Union Park Venture, LLC
88-3999235 DE |Evo Union Park Property Owner, LLC
95-1079000 DE PL Fairfax Gateway Member, LLC
83-2205761 DE |Fairfield Fairfax Gateway LLC
95-1079000 DE PL Fountain Springs Member, LLC
86-3682155 DE Fountain Springs JV LLC
86-3652580 co |Fountain Springs LLC
95-1079000 DE PL Four Westlake Owner, LLC
95-1079000 DE PL Fusion Member, LLC
88-3630811 DE |Fusion MF Venture LLC
95-1079000 DE PL GAAV Member, LLC
84-4784190 DE Greystar Active Adult Venture |, LP
88-3236761 DE GS AA Avenu Natick HoldCo, LLC
88-3236904 DE |GS AA Avenu Natick Owner, LLC
88-3219075 DE GS AA Draper HoldCo, LLC
88-3222470 DE |GS AA Draper Owner, LLC
87-3753100 DE GS AA Kierland HoldCo LLC
87-3753334 DE | GS AA Kierland Owner LLC
92-1659428 DE GS AA Naperville HoldCo, LLC
92-1659175 DE |GS AA Naperville Owner, LLC
84-4833452 DE GS AA Riverwalk HoldCo, LLC
84-4812035 DE |GS AA Riverwalk Owner, LLC
84-5012344 DE GS AA Stapleton HoldCo, LLC
84-5002983 DE | GS AA Stapleton Owner, LLC
84-4865459 DE GS AA San Marcos HoldCo, LLC
84-4923357 DE |GS AA San Marcos Owner, LLC
88-3176143 DE GS AA Village5 HoldCo, LLC
88-3211782 DE |GS AA Village5 Owner, LLC
84-4963817 DE GS AA Vistas HoldCo LLC
84-4944902 DE |GS AA Vistas Owner LLC
95-1079000 DE PL Gramax Member, LLC
85-0814463 DE |ASI Gramax LLC
95-1079000 DE PL Hana Place Member, LLC
83-2845622 DE |Hana Place JV LLC
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

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

NAIC
Federal ID Company Domiciliary
Number Code Location Company
83-2862606 DE | [Hana Place Seattle LLC
95-1079000 DE PL Hawkins Press Member, LLC
87-2075960 DE |Hawkins Press Investors JV, LLC
95-1079000 DE PL Heather Estates Member, LLC
88-3415673 DE |Heather Estates JV LLC
95-1079000 DE PL Highgate Member, LLC
92-1962907 DE Ambherst Investors JV LLC
92-2014477 DE |KPL Amherst Owner LLC
95-1079000 DE PL/KBS Fund Member, LLC
20-8908816 DE | |Offices at University, LLC
95-1079000 DE PL Kierland Member, LLC
82-2835217 DE T&L Apartment Investor, LLC
82-2851607 DE LAK Apartments, LLC
82-2854486 DE TAK Apartments, LLC
95-1079000 DE PL Lakemont Member, LLC
81-2465746 DE |Overlook at Lakemont Venture LLC
95-1079000 DE PL LasCo Owner, LLC
95-1079000 DE PL Little Italy Member, LLC
84-2725289 DE |Little Italy Apartments LLC
95-1079000 DE PL Loso Member, LLC
87-3318882 DE South & Hollis Investors JV LLC
86-2243446 DE KA Loso Investors LLC
86-2243446 DE KA LOSO Holdings LLC
95-1079000 DE PL Milieu Guarantor, LLC
95-1079000 DE PL Monterone Member, LLC
82-1850100 DE |Monterone Apartment Investor, LLC
95-1079000 DE PL Monte Vista Member, LLC
88-1939284 DE Monte Vista JV LLC
88-1966680 CA |Monte Vista Preservation LP
95-1079000 DE PL Mortgage Fund, LLC
95-1079000 DE PL One Jefferson Member, LLC
81-3664344 DE |One Jefferson Venture LLC
95-1079000 DE PL Park Row Member, LLC
87-3671804 DE Park Row Apartment Partners, LLC
87-3601538 DE |Park Row Apartments, LLC
95-1079000 DE PL Peoria Member, LLC
95-1079000 DE |205 Peoria Street Owner, LLC
95-1079000 DE PL Radian Member, LLC
88-3459110 DE Radian Partners Group LLC
88-3448107 DE |Radian Partners Property Owner LLC
95-1079000 DE PL Redland Member, LLC
81-4254723 DE |Redland Road Apartment Investor LLC
95-1079000 DE PL Reed Row Member, LLC
95-1079000 DE PL Reno Member, LLC
82-1578285 DE NPLC BV Manager LLC
82-1595140 DE INPLC BV Investment Company LLC
95-1079000 DE PL SFR HD Member, LLC
86-3271879 DE SFR JV-HD LP
86-3318561 DE SFR JV-HD Equity LLC
86-3292344 DE |SFR JV-HD Property LLC
92-2052091 DE SFR JV-HD TL Equity ALLC
92-1993486 DE |SFR JV-HD TL Borrower A LLC
92-2093705 DE SFR JV-HD TL Equity B LLC
92-2026498 DE |SFR JV-HD TL Borrower B LLC
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

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

NAIC
Federal ID Company Domiciliary
Number Code Location Company
95-1079000 DE PL SFR MLS Member, LLC
87-1130774 DE SFR JV-2 LP
87-4695320 DE SFR JV-2 2022-1 Depositor LLC
87-4669683 DE SFR JV-2 2022-1 Equity Owner LLC
87-4641530 DE |SFR JV-2 2022-1 Borrower LLC
88-2120480 DE SFR JV-2 2022-2 Depositor LLC
88-2156967 DE SFR JV-2 2022-2 Equity Owner LLC
88-2098112 DE |SFR JV-2 2022-2 Borrower LLC
92-3636534 DE SFR JV-2 2023-1 Depositor LLC
92-3610481 DE SFR JV-2 2023-1 Equity Owner LLC
92-3597614 DE |SFR JV-2 2023-1 Borrower LLC
88-3084042 DE SFR JV-2 DDTL Equity LLC
88-3074418 DE |SFR JV-2 DDTL Borrower LLC
88-4116985 DE SFR JV-2 NTL Equity LLC
88-4092535 DE |SFR JV-2 NTL Borrower LLC
87-1318011 DE SFR JV-2 Equity LLC
87-1106735 DE |SFR JV-2 Property LLC
95-1079000 DE PL Stonebriar Member, LLC
83-1386887 DE | Stonebriar Apartment Investor, LLC
95-1079000 DE PL Tessera Member, LLC
83-1584526 DE Tessera Venture LLC
83-1613080 DE | Tessera Owner LLC
95-1079000 DE PL Timberlake Member, LLC
47-5512147 DE |80 South Gibson Road Apartment Investors, LLC
95-1079000 DE PL TOR Member LLC
47-4506277 DE |2803 Riverside Apartment Investors, LLC
95-1079000 DE PL Towerview Member, LLC
87-3832863 DE |Preston Ridge Holdings JV LLC
95-1079000 DE PL Town Center Member, LLC
92-2439030 DE Town Center MF Venture LLC
81-4517667 DE |WW 1300 Keller Parkway LLC
95-1079000 DE PL Tranquility Lake Member, LLC
87-3715279 DE Tranquility Lake Apartment Partners, LLC
87-3630624 DE |Tranqui|ity Lake Apartments, LLC
95-1079000 DE PL Trelago Member, LLC
84-3836278 DE |Trelago Way Investors JV LLC
95-1079000 DE PL Tupelo Member, LLC
84-2252135 DE Tupelo Alley Apartment Investors, LLC
84-2492971 DE | Tupelo Alley Owner, LLC
95-1079000 DE PL Van Buren Member, LLC
81-1841112 DE 1035 Van Buren Holdings, L.L.C.
61-1788296 DE |1035 Van Buren, L.L.C.
95-1079000 DE PL Vantage Member, LLC
38-4098145 DE |Vantage Post Oak Apartments, LLC
95-1079000 DE PL Wabash Member, LLC
82-2382409 DE |THC 1333 S. Wabash LLC
95-1079000 DE PL Walnut Creek Member, LLC
85-3269025 DE |Del Hombre Walnut Creek Holdings LLC
95-1079000 DE PL Wardman Member, LLC
95-1079000 DE |Wardman Hotel Owner, L.L.C.
95-1079000 DE PL Wilder Member, LLC
87-2067254 DE Redwood PL Wilder, LLC
87-2067063 DE |RPL Wilder, LLC
95-1079000 DE PL Wilshire Member, LLC
84-1953073 DE Wilshire Apartment Investors, LLC
84-1953073 DE |1111 Wilshire Owner, LLC
95-1079000 DE Wildflower Member, LLC
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF

STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

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

NAIC
Federal ID Company Domiciliary
Number Code Location Company
26-2387139 FL | [Epoch-Wildflower, LLC
46-3586207 15368 VT Pacific Baleine Reinsurance Company
83-3584534 DE Pacific Co-Invest Credit Fund | L.P.
83-1901561 DE Pacific Co-Invest Opportunities Fund | L.P.
86-1780626 DE Pacific Co-Invest Opportunities Fund Il L.P.
85-1023345 DE PPFA Credit Opportunities Fund | L.P.
46-0831471 DE Pacific Global Asset Management LLC
04-3244012 DE Cadence Capital Management LLC
95-1079000 DE Cadence Global Equity GP LLC
81-4946475 DE |Cadence Global Equity Fund L.P.
95-1079000 DE Pacific Global Advisors LLC
36-4770311 DE Pacific Private Fund Advisors LLC
95-1079000 DE CAA-PPFA Equity Opportunities | GP LLC
86-3846394 DE |CAA-PPFA Equity Opportunities Fund L.P.
95-1079000 DE CAA-PPFA Opportunities Il GP LLC
92-0846003 DE |CAA-PPFA Opportunities Fund Il L.P.
83-3631022 DE Pacific Co-Invest Credit | GP LLC
83-3584534 DE |Pacific Co-Invest Credit Fund | L.P.
86-1729494 DE Pacific Co-Invest Credit Il GP LLC
86-1701945 DE |Pacific Co-Invest Credit Fund Il L.P.
83-1910016 DE Pacific Co-Invest Opportunities | GP LLC
83-1901561 DE |Pacific Co-Invest Opportunities Fund | L.P.
86-1814349 DE Pacific Co-Invest Opportunities Il GP LLC
86-1780626 DE |Pacific Co-Invest Opportunities Fund Il L.P.
81-2502241 DE Pacific Private Credit Il GP LLC
81-2527906 DE |Pacific Private Credit Fund Il L.P.
82-3306657 DE Pacific Private Credit Ill GP LLC
82-3274195 DE |Pacific Private Credit Fund 11l L.P.
83-1866611 DE Pacific Private Credit IV GP LLC
83-1842548 DE |Pacific Private Credit Fund IV L.P.
86-1871009 DE Pacific Private Credit V GP LLC
86-1843877 DE |Pacific Private Credit Fund V L.P.
95-1079000 DE Pacific Private Equity | GP LLC
46-4081630 DE |Pacific Private Equity Fund | L.P.
93-3964560 DE Pacific Private Equity II-A GP LLC
93-3941028 DE |Pacific Private Equity Fund II-A L.P.
93-2217732 DE Pacific Private Equity Il GP LLC
93-2228353 DE |Pacific Private Equity Fund Il L.P.
81-2508604 DE Pacific Private Equity Opportunities || GP LLC
81-2546748 DE Pacific Private Equity Opportunities Fund Il L.P.
82-4117401 DE Pacific Private Feeder Fund Il LP
82-3293185 DE Pacific Private Equity Opportunities Ill GP LLC
82-3258645 DE |Pacific Private Equity Opportunities Fund Il L.P.
83-1886805 DE Pacific Private Equity Opportunities IV GP LLC
83-1828750 DE |Pacific Private Equity Opportunities Fund IV L.P.
86-1953348 DE Pacific Private Equity Opportunities V GP LLC
86-1896517 DE |Pacific Private Equity Opportunities Fund V L.P.
93-4089687 DE Pacific Private Equity Opportunities VI GP LLC
93-4075957 DE |Pacific Private Equity Opportunities Fund VI L.P.
92-0559885 DE Pacific Private Equity Opportunities Fund |I-B LLC
95-1079000 DE Pacific Private Feeder Ill GP, LLC
83-3991753 DE |Pacific Private Feeder Fund IlI L.P.
95-1079000 DE Pacific Private Feeder IV GP LLC
85-3467221 DE Pacific Private Feeder Fund IV L.P.
83-1842548 DE Pacific Private Credit Fund IV L.P.
83-1828750 DE Pacific Private Equity Opportunities Fund IV L.P.
85-1055644 DE PPFA Credit Opportunities | GP LLC
85-1004202 DE |CAA — PPFA Credit Opportunities Fund | L.P.
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

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

NAIC
Federal ID Company Domiciliary
Number Code Location Company

85-1023345 DE | | |PPFA Credit Opportunities Fund I L.P.
95-3769814 97268 AZ Pacific Life & Annuity Company
61-1521500 DE |Pacific Life Fund Advisors LLC
61-1521500 DE Pacific Life Fund Advisors LLC
61-1521500 DE Pacific Life Trade Receivable GP LLC
83-0796120 DE |Pacific Life Investment Grade Trade Receivable Fund L.P.
95-1079000 DE Pacific Life Purchasing LLC
81-2527906 DE Pacific Private Credit Fund Il L.P.
82-3274195 DE Pacific Private Credit Fund Il L.P.
83-1842548 DE Pacific Private Credit Fund IV L.P.
86-1843877 DE Pacific Private Credit Fund V L.P.
46-4076972 DE Pacific Private Equity Incentive Allocation LLC
46-4081630 DE Pacific Private Equity Fund | L.P.
93-3941028 DE Pacific Private Equity Fund II-A L.P.
93-2228353 DE |Pacific Private Equity Fund Il L.P.
81-2546748 DE Pacific Private Equity Opportunities Fund Il L.P.
92-0559885 DE |Pacific Private Equity Opportunities Fund |I-B LLC
82-3258645 DE Pacific Private Equity Opportunities Fund Ill L.P.
83-1828750 DE Pacific Private Equity Opportunities Fund IV L.P.
86-1896517 DE Pacific Private Equity Opportunities Fund V L.P.
93-4075957 DE Pacific Private Equity Opportunities Fund VI L.P.
82-4117401 DE Pacific Private Feeder Fund Il LP
83-3991753 DE Pacific Private Feeder Fund Ill L.P.
85-3467221 DE Pacific Private Feeder Fund IV L.P.
95-2594489 DE Pacific Select Distributors, LLC
33-0769203 DE Pacific Life Re Holdings LLC

BMU Pacific Life Holdings Bermuda Limited

GBR Pacific Life Re Services Limited

SGP Pacific Life Re Services Singapore Pte. Limited

CHN Pacific Life Re (Shanghai) Information Consulting Services Co., Ltd

BMU Pacific Life Services Bermuda Limited

GBR UnderwriteMe Limited

GBR UnderwriteMe Technology Solutions Limited
87-4269708 DE |UnderwriteMe North America Corp.

AUS UnderwriteMe Australia Pty Limited
98-1012719 BMU Pacific Life Re Global Limited

BMU Pacific Life Re International Limited

AUS Pacific Life Re (Australia) Pty Limited
46-0520835 GBR Pacific Life Re Holdings Limited
98-0391994 GBR |Pacific Life Re Limited
98-1018533 CAN Pacific Services Canada Limited
Pacific Life Insurance Company - entities under significant influence or beneficial interest

DE IF 2010-355 N Rock Island LLC

95-3433806 CA Pacific Life Foundation

CYM Pacific Life Funding, LLC

CYM Pacific Life Global Funding

DE Pacific Life Global Funding Il

93-6392580 DE Pacific Life Group Trust
95-1079000 Pacific Life Insurance Company Retirement Incentive Savings Plan
95-1079000 DE Pacific Life Short Term Funding, LLC

CYM Pacific Pilot Funding

CYM Pacific Pilot Funding Il
Various MA Pacific Select Fund

12.5
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33-0769202 .. Pacific Mutual Holding Company . s

..|Pacific Life Group ...

..| 33-0769203 ..
..[91-2025652 ..
.195-1079000 ..

................. 58-1516006 ..

.|26-1220784 ..
95-1079000 ..
95-1079000 ..
.. 86-0966932 ..
95-1079000 ..
95-1079000 ..
..| 46-3942695 ..
33-0738940 ..
33-0738940 ..
..[95-1079000 ..
95-1079000 ..
88-2268475 ..

. 95-1079000 L
92-0583810 ..
88-3228031 ..
88-3153970 ..

88-3178533 ..
95-1079000 ..
82-1256174 ..
..[82-1235929 ..
95-1079000 ..
84-3246397 ..
..[84-3208163 ..
84-3246397 ..

Pacific LifeCorp ..
Pacific Life & Annuity Services, Inc.
Pacific Life Insurance Company e
Confederation Life Insurance and Annuity

COMPANY . eeeeeeee e e
Pacific Alliance Reinsurance Company of

Vermont
Pacific Asset Holding LLC ..
700 Main Street LLC
Grayhawk Golf Holdings, LLC
Grayhawk Golf Club L.L.C. .....
GW Member LLC
G Apartments LLC ...
Las Vegas Golf I, LLC .
Angel Park Golf, LLC
Pacific TriGuard Partners LLC
PL 315 Elden Member, LLC

315 Elden Multifamily JV Investors LLC ....... .
315 Elden Street Multifamily Partners LLC ... |..

315 Elden Street Owner LLC ....
PL 803 Division Street Member,
Nashville Gulch Venture LLC ..
Nashville Gulch Owner LLC ..
PL 400k Member, LLC .
400 K Street, LLC ...
PL 440k Member, LLC .
440 K Street, LLC ...
PL 922 Washington Owner, LLC .
PL Adley Member, LLC
Redwood PL Adley LLC
DD 6075 Roswel | LLC ...
PL Allston Yard Member, LLC ..
Allston Yards Apartments, LLC ...

PL Alta Vista Newcastle MF Member, LLC ....... .

Alta Vista Newcastle Multifamily JV Investor

Lost Spurs Owner LLC ..

Village at Bellaire Owner LLC ...
PL Andante Member, LLC
Andante Venture LLC ....
Andante Owner LLC ...
PL Anthology Member, LLC ...
Anthology Venture LLC ....
Anthology Owner LLC ....
Anthology CEA Ouwner LLC

.. |Pacific Mutual Holding Company
. |Pacific LifeCorp ..........

.|Pacific Life Insurance Company ...
..|Pacific Life Insurance Company ...
.|Pacific Asset Holding LLC ....

..|Grayhawk Golf Holdings, LLC .
.|Pacific Asset Holding LLC ....

..|Pacific Asset Holding LLC ....
.|Las Vegas Golf I, LLC

..|Pacific Asset Holding LLC .... .
.|PL 315 Elden Member, LLC ......oovuveviinennnns

.|Pacific Asset Holding LLC

..|Pacific Asset Holding LLC
.|PL Andante Member, LLC

..|Pacific Asset Holding LLC ....
.|PL Anthology Member, LLC ..

.| Anthology Venture LLC ...

Pacific LifeCorp

Pacific Life Insurance Company ...............

Pacific Asset Holding LLC .

G Member LLC

Pacific Asset Holding LLC .

315 Elden Multifamily JV Investors LLC ....
315 Elden Street Multifamily Partners LLC
Pacific Asset Holding LLC
PL 803 Division Street Member, LLC .
Nashville Gulch Venture LLC ....
Pacific Asset Holding LLC .
PL 400k Member, LLC .........
Pacific Asset Holding LLC .
PL 440k Member, LLC .........
Pacific Asset Holding LLC .
Pacific Asset Holding LLC .
PL Adley Member, LLC .....
Redwood PL Adley LLC .....
Pacific Asset Holding LLC ....
PL Allston Yard Member, LLC .

PL Alta Vista Newcastle MF Member, LLC ....
Alta Vista Newcastle Multifamily JV

Investor LLC ..oveviiiiiiiiiiiieeceeee
Alta Vista Newcastle Multifamily Partners

ifamily Partners

Alta Vista Newcastle Mu

Andante Venture LLC

Anthology Venture LLC ...

.. [Ownership..
. | Ownership..

. | Ownership
. | Ownership
. | Ownership
. | Ownership..

. | Ownership..

. | Ownership..
. | Ownership

. [Ownership..
. | Ownership..
. | Ownership..
. | Ownership..
. | Ownership..
. | Ownership..
. | Ownership..
.. | Ownership..
. | Ownership..
.. | Ownership..
. [Ownership..

. | Qunership

.. | Qunership
. | Ownership

. [Ownership..

Ownership

OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee |

Ownership
Ownership

Ownership
Ownership

Ownership
Ownership..
Ownership..
Ownership..
Ownership..

Ownership

ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .

ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .

Ownership

Ownership
Ownership
Ownership..
Ownership

.100.000 ...
..4.100.000 ...
.100.000 ...

.100.000 ...

.100.000 ...
.100.000 ...
.100.000 ...
.4..95.000 ....

.100.000 ...
.100.000 ...
.+..90.000 ...

.100.000 ...
.100.000 ...
..4.100.000 ...

.100.000 ...
..90.000 ...

.100.000 ...

.100.000 ...
.100.000 ...
..90.000 ...
..4.100.000 ...

.100.000 ...
..90.000 ...
..4.100.000 ...

.100.000 ...

90.000 ...

90.000 ....

Pacific Mutual Holding Company

Pacific Mutual Holding Company ...

Pacific Mutual Holding Company
Pacific Mutual Holding Company

Pacific Mutual Holding Company
Pacific Mutual Holding Company
Pacific Mutual Holding Company

Pacific Mutual Holding Company ...

Pacific Mutual Holding Company
Pacific Mutual Holding Company

.|Pacific Mutual Holding Company ...

Pacific Mutual Holding Company
Pacific Mutual Holding Company

Pacific Mutual Holding Company ...

Pacific Mutual Holding Company

.|Pacific Mutual Holding Company
..|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
.|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
N ..|Pacific Mutual Holding Company ...

.100.000 ...

Pacific Mutual Holding Company

.|Pacific Mutual Holding Company

Pacific Mutual Holding Company
Pacific Mutual Holding Company

Pacific Mutual Holding Company
Pacific Mutual Holding Company
Pacific Mutual Holding Company
Pacific Mutual Holding Company
Pacific Mutual Holding Company
Pacific Mutual Holding Company
Pacific Mutual Holding Company
Pacific Mutual Holding Company
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95-1079000 .. PL Arkins Member, LLC .... .|Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ..No
87-1535356 2950 Arkins Owner, LLC PL Arkins Member, LLC ... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
87-3824344 2950 Arkins Commercial, LLC .. 2950 Arkins Owner, LLC .. . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
87-3757470 2950 Arkins Residential, LLC . 2950 Arkins Ouner, LLC .. Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Aster Member, LLC .. Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
84-1985886 Alston Manor Investors JV LLC PL Aster Member, LLC ........ . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Beardslee Member, LLC ....... Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
82-1550435 Village at Beardslee Investor, LLC PL Beardslee Member, LLC .. . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
82-1550515 Village at Beardslee Phase |, LLC Village at Beardslee Investor, LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
82-1558241 Village at Beardslee Phase II, LLC Village at Beardslee Investor, LLC . Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Brightleaf Member, LLC .. Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
88-4392028 Brightleaf Venture LLC PL Brightleaf Member, LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
92-1360678 Brightleaf Owner LLC ... Brightleaf Venture LLC ..... . [Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Bromwel | Member, LLC .. Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

..| 87-3781513 .. Bromwel | Investors LLC PL Bromwel | Member, LLC . Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
87-4017034 .. Bromwel | Owner LLC ..|Bromwel I Investors LLC Ownership .|Pacific Mutual Holding Company ....No
95-1079000 .. PL Canyon Park Member, LLC .|Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ....No

..| 88-3397042 .. Canyon Park JV LLC PL Canyon Park Member, LLC Ownership.. ..|Pacific Mutual Holding Company ... ... No..
95-1079000 .. PL Cedarwest Member, LLC ... ..|Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ...No
84-1816250 .. Cedarwest JV LLC .|PL Cedarwest Member LLC .... Ownership ..|Pacific Mutual Holding Company ... No.

..| 84-1780378 .. Cedarwest Bend LLC .. Cedarwest JV LLC . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Deer Run Member, LLC .. ..|Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ..No
83-1232815 .. Deer Run JV LLC .|PL Deer Run Member, LLC . . | Ownership ..|Pacific Mutual Holding Company ......... ..No

..| 83-0768213 .. Deer Run Spokane LLC Deer Run JV LLC Ownership.. ..|Pacific Mutual Holding Company ......... |....NO..
95-1079000 .. PL Del Sol Member, LLC ... ..|Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ......... ... N0
92-0432605 .. Bradbury/Felix Investors, LLC ... .|PL Del Sol Member, LLC Ownership ..|Pacific Mutual Holding Company ......... ... No.
..| 951079000 .. PL Denver Member, LLC .... Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ......... |....NO..
47-5579220 .. 1776 Curtis, LLC ..|PL Denver Member, LLC Ownership ..|Pacific Mutual Holding Company ......... ..No
95-1079000 .. PL Dairies Ouner, LLC .... .|Pacific Asset Holding LLC .... . | Ownership ..|Pacific Mutual Holding Company ......... ..No

..| 95-1079000 .. PL DTC Member, LLC Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ......... |....NO..
88-1164622 .. Legacy/PL DTC JV LLC .. ..|PL DTC Member, LLC Ownership ..|Pacific Mutual Holding Company ......... ... N0
88-1192551 .. Legacy DTC Owner LLC .| Legacy/PL DTC JV LLC .. |Ownership ..|Pacific Mutual Holding Company ......... ... No.

..| 951079000 .. PL East County Road Owner, LLC . Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ......... |....NO..
95-1079000 .. PL Evo Union Member, LLC ..|Pacific Asset Holding LLC .... . | Ownership ..|Pacific Mutual Holding Company ......... ..No
88-4043620 .. Evo Union Park Venture, LLC .|PL Evo Union Member, LLC Ownership ..|Pacific Mutual Holding Company ..No

..| 88-3999235 .. Evo Union Park Property Owner, LLC Evo Union Park Venture, LLC . . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Fairfax Gateway Member, LLC ] ..|Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ...No
83-2205761 .. Fairfield Fairfax Gateway LLC ..........cceeennns .|PL Fairfax Gateway Member, LLC ... . | Ownership ..|Pacific Mutual Holding Company ... No.
..|95-1079000 .. PL Fountain Springs Member, LLC . Pacific Asset Holding LLC . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
86-3682155 .. Fountain Springs JV LLC ..ccoeeeeeiiieieeeeeees ..|PL Fountain Springs Member, LLC .. Ownership ..|Pacific Mutual Holding Company ..No
86-3652580 .. Fountain Springs LLC .|Fountain Springs JV LLC .... Ownership ..|Pacific Mutual Holding Company ..No

..| 95-1079000 .. PL Four Westlake Owner, LLC Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Fusion Member, LLC ..|Pacific Asset Holding LLC .... . | Ownership ..|Pacific Mutual Holding Company ... N0
88-3630811 .. Fusion MF Venture LLC .|PL Fusion Member, LLC Ownership ..|Pacific Mutual Holding Company ... No.

..| 95-1079000 .. PL GAAV Member, LLC Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ..No..
84-4784190 .. Greystar Active Adult Venture I, LP . ..|PL GAAV Member, LLC . | Ownership ..|Pacific Mutual Holding Company ..No
88-3236761 .. GS AA Avenu Natick HoldCo, LLC . .|Greystar Active Adult Venture I, LP Ownership ..|Pacific Mutual Holding Company ... N0

..| 88-3236904 .. GS AA Avenu Natick Owner, LLC GS AA Avenu Natick HoldCo, LLC ....... . [Ownership.. .|Pacific Mutual Holding Company ... ... No..
..| 88-3219075 .. GS AA Draper HoldCo, LLC ... Greystar Active Adult Venture |, LP . | Ownership.. .|Pacific Mutual Holding Company ... ... NO..
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88-3222470 .. GS AA Draper Owner, LLC .| GS AA Draper HoldCo, LLC .....cccvvnnnninnnnnnne Ownership .100.000 ...|Pacific Mutual Holding Company ..No
87-3753100 GS AA Kierland HoldCo LLC Greystar Active Adult Venture I, . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
87-3753334 GS AA Kierland Owner LLC ... GS AA Kierland HoldCo LLC .......... .. | Ownership.. ..}.100.000 ... |Pacific Mutual Holding Company ... ....No..
92-1659428 GS AA Naperville HoldCo, LLC . Greystar Active Adult Venture I, . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
92-1659175 GS AA Naperville Owner, LLC .. GS AA Naperville HoldCo, LLC ... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
84-4833452 GS AA Riverwalk HoldCo, LLC Greystar Active Adult Venture I, . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-4812035 GS AA Riverwalk Owner, LLC .... GS AA Riverwalk HoldCo, LLC ........... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-4865459 GS AA San Marcos HoldCo, LLC . Greystar Active Adult Venture I, LP . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-4923357 GS AA San Marcos Owner, LLC .. GS AA San Marcos HoldCo, LLC ......... .. | Ounership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-5012344 GS AA Stapleton HoldCo, LLC Greystar Active Adult Venture . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-5002983 GS AA Stapleton Owner, LLC GS AA Stapleton HoldCo, LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
88-3176143 GS AA Villageb HoldCo, LLC . Greystar Active Adult Venture I, . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
88-3211782 GS AA Village5 Owner, LLC GS AA Villageb Holdco, LLC ............ . | Ownership.. ..}.100.000 ... |Pacific Mutual Holding Company ... ....No..
84-4963817 GS AA Vistas HoldCo LLC .. Greystar Active Adult Venture . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..

..| 84-4944902 .. GS AA Vistas Owner LLC GS AA Vistas HoldCo LLC ....... Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
95-1079000 .. PL Gramax Member, LLC .... ..|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ....No
85-0814463 .. ASI Gramax LLC .|PL Gramax Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company ....No

..| 95-1079000 .. PL Hana Place Member, LLC Pacific Asset Holding LLC . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ... ... No..
83-2845622 .. Hana Place JV LLC ..|PL Hana Place Member, LLC . | Qunership ..60.000 ....|Pacific Mutual Holding Company ... N0
83-2862606 .. Hana Place Seattle LLC .|Hana Place JV LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company ... No.

..| 951079000 .. PL Hawkins Press Member, LLC . Pacific Asset Holding LLC . Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
87-2075960 .. Hawkins Press Investors JV, LLC ..|PL Hawkins Press Member, LLC ... . | Ownership ..85.000 ....|Pacific Mutual Holding Company ..No
95-1079000 .. PL Heather Estates Member, LLC . .|Pacific Asset Holding LLC Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No

..| 88-3415673 .. Heather Estates JV LLC PL Heather Estates Member, LLC . [Ownership.. ..}..80.000 ....|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Highgate Member, LLC ..|Pacific Asset Holding LLC Ownership .100.000 ...|Pacific Mutual Holding Company ......... ... N0
92-1962907 .. Amherst Investors JV LLC ... .|PL Highgate Member, LLC .... Ownership ..95.000 ....|Pacific Mutual Holding Company ......... ... No.
..|92-2014477 .. KPL Amherst Owner LLC .... Amherst Investors JV LLC .. . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL/KBS Fund Member, LLC . ..|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No
20-8908816 .. Offices at University, LLC . .|PL/KBS Fund Member, LLC Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No

..| 95-1079000 .. PL Kierland Member, LLC Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
82-2835217 .. T&L Apartment Investor, LLC ..|PL Kierland Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company ......... ... N0
82-2851607 .. LAK Apartments, LLC .... .| T8L Apartment Investor, LLC .... . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... ... No.

..| 82-2854486 .. TAK Apartments, LLC . T8L Apartment Investor, LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Lakemont Member, LLC .. ..|Pacific Asset Holding LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No
81-2465746 .. Overlook at Lakemont Venture LLC .. .|PL Lakemont Member, LLC Ownership ..88.000 ....|Pacific Mutual Holding Company ..No

..| 95-1079000 .. PL LasCo Owner, LLC Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Little Italy Member, LLC ..|Pacific Asset Holding LLC .... . | Ownership .100.000 ...|Pacific Mutual Holding Company ... N0
84-2725289 .. Little Italy Apartments LLC .|PL Little Italy Member, LLC .... Ownership ..69.185 ....|Pacific Mutual Holding Company ... No.
..|95-1079000 .. PL Loso Member, LLC Pacific Asset Holding LLC . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ... .. No..
87-3318882 .. South & Hollis Investors JV LLC ... ..|PL Loso Member, LLC Ownership ..85.000 ....|Pacific Mutual Holding Company ..No
86-2243446 .. KA Loso Investors LLC .... .| South & Hollis Investors JV LLC Ownership ..73.743 ....|Pacific Mutual Holding Company ..No

..| 86-2243446 .. KA LOSO Holdings LLC ... KA Loso Investors LLC Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Milieu Guarantor, LLC ... ..|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ... N0
95-1079000 .. PL Monterone Member, LLC .|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ... No.

..| 82-1850100 .. Monterone Apartment Investor, LLC PL Monterone Member, LLC .. Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... ..No..
95-1079000 .. PL Monte Vista Member, LLC ..|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ..No
88-1939284 .. Monte Vista JV LLC .|PL Monte Vista Member, LLC ... Ownership ..79.984 ....|Pacific Mutual Holding Company ... N0

..| 88-1966680 .. Monte Vista Preservation LP Monte Vista JV LLC .......... Ownership.. ..|Pacific Mutual Holding Company ... ... No..
..]95-1079000 .. PL Mortgage Fund, LLC .... Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ... NO..
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95-1079000 .. PL One Jefferson Member, LLC .... .|Pacific Asset Holding LLC . | Ownership ..|Pacific Mutual Holding Company ..No
81-3664344 One Jefferson Venture LLC .. PL One Jefferson Member, LLC . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Park Row Member, LLC ..... Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
87-3671804 Park Row Apartment Partners, LLC .. PL Park Row Member, LLC ....... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
87-3601538 Park Row Apartments, LLC Park Row Apartment Partners, LLC . . [Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Peoria Member, LLC ....... Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 205 Peoria Street Owner, LLC . PL Peoria Member, LLC ...... . | Ownership.. .|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Radian Member, LLC .... Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
88-3459110 Radian Partners Group LLC ..... PL Radian Member, LLC ...... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
88-3448107 Radian Partners Property Owner LLC Radian Partners Group LLC . .. | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Redland Member, LLC ......... Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
81-4254723 Redland Road Apartment Investor LLC . PL Redland Member, LLC ..... . [Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Reed Row Member, LLC ..... Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Reno Member, LLC . Pacific Asset Holding LLC . .. | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

..| 82-1578285 .. NPLC BV Manager LLC .......... PL Reno Member, LLC ...... . [Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
82-1595140 .. NPLC BV Investment Company LLC .... ..|NPLC BV Manager LLC Ownership ..|Pacific Mutual Holding Company ....No
95-1079000 .. PL SFR HD Member, LLC . .|Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ....No

..| 86-3271879 .. SFR JV-HD LP PL SFR HD Member, LLC Ownership.. ..|Pacific Mutual Holding Company ... ... No..
86-3318561 .. SFR JV-HD Equity LLC .. ..| SFR JV-HD LP Ownership .|Pacific Mutual Holding Company ... N0
92-2052091 .. SFR JV-HD TL Equity A LLC .|SFR JV-D LP . [Ounership .|Pacific Mutual Holding Company ...No

..|92-1993486 .. SFR JV-HD TL Borrower A LLC SFR JV-HD TL Equity A LLC . . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
92-2093705 .. SFR JV-HD TL Equity B LLC ..|SFR JV-D LP . [Ounership .|Pacific Mutual Holding Company ..No.
92-2026498 .. SFR JV-HD TL Borrower B LLC .|SFR JV-HD TL Equity B LLC . | Ownership .|Pacific Mutual Holding Company ......... ..No

..| 86-3292344 .. SFR JV-HD Property LLC ... SFR JV-HD Equity LLC Ownership.. .|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL SFR MLS Member, LLC ..|Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ......... ... N0
87-1130774 .. SFR JV-2 LP .|PL SFR MLS Member, LLC . | Ounership ..|Pacific Mutual Holding Company ......... ...No

..| 87-4695320 .. SFR JV-2 2022-1 Depositor LLC ... SFR JV-2 LP .... Ownership.. .|Pacific Mutual Holding Company ... .. No..
87-4669683 .. SFR JV-2 2022-1 Equity Owner LLC . ..|SFR V-2 LP .... .. | Ownership .|Pacific Mutual Holding Company ......... ..No
87-4641530 .. SFR JV-2 2022-1 Borrower LLC .... .| SFR JV-2 2022-1 Equity Owner LLC . . | Ownership .|Pacific Mutual Holding Company ......... ..No

..| 88-2120480 .. SFR JV-2 2022-2 Depositor LLC ... SFR JV-2 LP .... . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
88-2156967 .. SFR JV-2 2022-2 Equity Owner LLC . ..|SFR JV-2 LP .... .. | Ounership .|Pacific Mutual Holding Company ......... ...No
88-2098112 .. SFR JV-2 2022-2 Borrower LLC .... .| SFR JV-2 2022-2 Equity Owner LLC . . | Ownership .|Pacific Mutual Holding Company ......... ... No.

..| 92-3636534 .. SFR JV-2 2023-1 Depositor LLC ... SFR JV-2 LP .... . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
92-3610481 .. SFR JV-2 2023-1 Equity Owner LLC . ..|SFR V-2 LP .... .. | Ounership .|Pacific Mutual Holding Company ......... ..No
92-3597614 .. SFR JV-2 2023-1 Borrower LLC .... .| SFR JV-2 2023-1 Equity Owner LLC . . | Ownership .|Pacific Mutual Holding Company ..No

..| 88-3084042 .. SFR JV-2 DDTL Equity LLC ... SFR JV-2 LP . | Ounership.. .|Pacific Mutual Holding Company ... ..NO..
88-3074418 .. SFR JV-2 DDTL Borrower LLC .... ..| SFR JV-2 DDTL Equity LLC . | Ownership .|Pacific Mutual Holding Company ...No
88-4116985 .. SFR JV-2 NTL Equity LLC .... .|SFR JV-2 LP Ounership .|Pacific Mutual Holding Company ...No

..| 88-4092535 .. SFR JV-2 NTL Borrower LLC SFR JV-2 NTL Equity LLC Ownership.. .|Pacific Mutual Holding Company ... .. No..
87-1318011 .. SFR JV-2 Equity LLC ..| SFR JV-2 LP Ownership .|Pacific Mutual Holding Company ..No
87-1106735 .. SFR JV-2 Property LLC .| SFR JV-2 Equity LLC . | Qunership .|Pacific Mutual Holding Company ..No

..| 95-1079000 .. PL Stonebriar Member, LLC Pacific Asset Holding LLC . Ownership.. .|Pacific Mutual Holding Company ... .. No..
83-1386887 .. Stonebriar Apartment Investor, LLC .. ..|PL Stonebriar Member, LLC .. | Ounership ..|Pacific Mutual Holding Company ... N0
95-1079000 .. PL Tessera Member, LLC .|Pacific Asset Holding LLC .... . | Ownership ..|Pacific Mutual Holding Company ... No.

..| 83-1584526 .. Tessera Venture LLC . PL Tessera Member, LLC .. . | Ownership.. ..|Pacific Mutual Holding Company ... ..No..
83-1613080 .. Tessera Owner LLC .| Tessera Venture LLC Ownership ..|Pacific Mutual Holding Company ......... N0 e
95-1079000 .. PL Timber lake Member, LLC .......cvvvvvvvrvvennnnns . Pacific Asset Holding LLC .....ccoeeveeeeeennnns ONNErSNIP.ceeeeeeieeieieiieeeeeeeeeeeeeen .100.000 ...|Pacific Mutual Holding Company ......... N0

80 South Gibson Road Apartment Investors, LLC|
............................................................................ A7-5512147 .| wovvveviiiiis | vveiiiiiiiiiinn | s | aeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeeeeeeeeseeeeeseeaseaeasaaaes | o2 DEwvees] eeeeenDSueeeee.. [PL Timber lake Member, LLC ............cceeeeee.. | OWNEIShip..eeeeeeiiiiiiiiiiiiinnnnneeeee.. .. 90,000 ....|Pacific Mutual Holding Company ......... [...NO.....]eeee iis
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95-1079000 .. PL TOR Member LLC .....uueeee .|Pacific Asset Holding LLC . | Ownership ..|Pacific Mutual Holding Company ..No

47-4506277 2803 Riverside Apartment Investors, LLC . PL TOR Member LLC .. Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

95-1079000 PL Towerview Member, LLC Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

87-3832863 Preston Ridge Holdings JV LLC PL Towerview Member, LLC .. . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

95-1079000 PL Town Center Member, LLC . Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

92-2439030 Town Center MF Venture LLC . PL Town Center Member, LLC ... Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

81-4517667 W 1300 Keller Parkway LLC .... Town Center MF Venture LLC ... . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..

95-1079000 PL Tranquility Lake Member, LLC ......... Pacific Asset Holding LLC .... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

87-3715279 Tranquil ity Lake Apartment Partners, LLC PL Tranquility Lake Member, LLC .. .. | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

87-3630624 Tranquility Lake Apartments, LLC . Tranquility Lake Apartment Partners, LLC . |Ownership.. .|Pacific Mutual Holding Company ... ....N0..

95-1079000 PL Trelago Member, LLC ...... Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

84-3836278 Trelago Way Investors JV LLC . PL Trelago Member, LLC ..... . [Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

95-1079000 PL Tupelo Member, LLC .............. Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

84-2252135 Tupelo Alley Apartment Investors, LLC . PL Tupelo Member, LLC ... Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

..| 84-2492971 .. Tupelo Alley Owner, LLC Tupelo Alley Apartment Investors, LLC ..... |Ownership.. .|Pacific Mutual Holding Company ... ....No..
95-1079000 .. PL Van Buren Member, LLC ... ..|Pacific Asset Holding LLC ......cceeeeeeeennnns Ownership ..|Pacific Mutual Holding Company ....No
81-1841112 .. 1035 Van Buren Holdings, L.L.C. ...... .|PL Van Buren Member, LLC Ownership ..|Pacific Mutual Holding Company ....No

..|61-1788296 .. 1035 Van Buren, L.L.C. ... 1035 Van Buren Holdings, L.L.C. . | Ownership.. .|Pacific Mutual Holding Company ... ... No..
95-1079000 .. PL Vantage Member, LLC ..|Pacific Asset Holding LLC . | Ownership ..|Pacific Mutual Holding Company ... N0
.......... 38-4098145 .. Vantage Post Oak Apartments, LLC .. .|PL Vantage Member, LLC . | Ownership ..|Pacific Mutual Holding Company ... No.

..| 951079000 .. PL Wabash Member, LLC .... Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
82-2382409 .. THC 1333 S. Vabash LLC ... |- ..|PL Wabash Member, LLC Ownership ..|Pacific Mutual Holding Company ..No
95-1079000 .. PL Walnut Creek Member, LLC .......cccoeuunnnnnnen . .|Pacific Asset Holding LLC Ownership ..|Pacific Mutual Holding Company ......... ..No

..| 85-3269025 .. Del Hombre Walnut Creek Holdings LLC PL Walnut Creek Member, LLC . . [Ownership.. ..|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Wardman Member, LLC ..|Pacific Asset Holding LLC Ownership .|Pacific Mutual Holding Company ......... ... N0
95-1079000 .. Wardman Hotel Owner, L.L.C. .. .|PL Wardman Member, LLC . | Ownership .|Pacific Mutual Holding Company ......... ... No.

..| 951079000 .. PL Wilder Member, LLC .... Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
87-2067254 .. Redwood PL Wilder, LLC ... ..|PL Wilder Member, LLC Ownership ..|Pacific Mutual Holding Company ......... ..No
87-2067063 .. RPL Wilder, LLC .| Redwood PL Wilder, LLC Ownership .|Pacific Mutual Holding Company ......... ..No

..| 95-1079000 .. PL Wilshire Member, LLC . Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
84-1953073 .. Wilshire Apartment Investors, LLC ... .|PL Wilshire Member, LLC Ownership ..|Pacific Mutual Holding Company ......... ... N0
84-1953073 .. 1111 Wilshire Owner, LLC ... .|Wilshire Apartment Investors, LLC .. .. | Ownership .|Pacific Mutual Holding Company ......... ... No.

..| 951079000 .. Wildflower Member, LLC ... Pacific Asset Holding LLC .... . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
.......... eeeeeees eeeee...| 26-2387139 .. Epoch-Wi ldflower, LLC .... | Wildflower Member, LLC Ownership .|Pacific Mutual Holding Company ......... [....NO
. 0709 ...|Pacific Life Group .....cceeeeeeeeeeeeeeeaes | eeees 15368 .... [46-3586207 .. Pacific Baleine Reinsurance Company ........... . .|Pacific Life Insurance Company ... . | Ownership .|Pacific Mutual Holding Company ..No

..| 46-0831471 .. Pacific Global Asset Management LLC . Pacific Life Insurance Company ... .. | Ownership.. .|Pacific Mutual Holding Company ... .. No..
04-3244012 .. Cadence Capital Management LLC .|Pacific Global Asset Management LLC ........ Ownership .|Pacific Mutual Holding Company ... N0
95-1079000 .. Cadence Global Equity GP LLC Cadence Capital Management LLC .... . | Ownership .|Pacific Mutual Holding Company ... No.

..| 81-4946475 .. Cadence Global Equity Fund L.P. . | Cadence Global Equity GP LLC .. | Ownership.. .|Pacific Mutual Holding Company ... .. No..
95-1079000 .. Pacific Global Advisors LLC e | Pacific Global Asset Management LLC ........ Ownership .|Pacific Mutual Holding Company ..No
36-4770311 .. Pacific Private Fund Advisors LLC .............. . ..|Pacific Global Asset Management LLC ........ Ownership .|Pacific Mutual Holding Company ..No

..| 95-1079000 .. CAA-PPFA Equity Opportunities | GP LLC .|Pacific Private Fund Advisors LLC .. | Ownership.. .|Pacific Mutual Holding Company ... .. No..
86-3846394 .. CAA-PPFA Equity Opportunities Fund L.P. ..... CAA-PPFA Equity Opportunities | GP LLC .... |Ownership .|Pacific Mutual Holding Company ... N0
95-1079000 .. CAA-PPFA Opportunities Il GP LLC Pacific Private Fund Advisors LLC ... . | Ownership ..|Pacific Mutual Holding Company ... No.

..|92-0846003 .. CAA-PPFA Opportunities Fund 11 L.P . | CAA-PPFA Opportunities |l GP LLC . | Ownership.. . |Pacific Mutual Holding Company ... ..No..
83-3631022 .. Pacific Co-Invest Credit | GP LLC ... Pacific Private Fund Advisors LLC ... . | Ownership ..|Pacific Mutual Holding Company ..No
83-3584534 .. Pacific Co-Invest Credit Fund | L.P. ... Pacific Co-Invest Credit | GP LLC ... . | Ownership . |Pacific Mutual Holding Company ... N0

..| 83-3584534 .. Pacific Co-Invest Credit Fund | L.P. .. |Pacific Life Insurance Company ... . | Ownership.. ..|Pacific Mutual Holding Company ... ... No..

..| 86-1729494 .. Pacific Co-Invest Credit Il GP LLC .. .|Pacific Private Fund Advisors LLC . | Ownership.. .|Pacific Mutual Holding Company ... ... NO..
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.......... ...|86-1701945 .. Pacific Co-Invest Credit Fund Il L.P. ........ Pacific Co-Invest Credit Il GP LLC .. Ownership.. .100.000 ...|Pacific Mutual Holding Company ......... |....NO..coou]veeee nis
.......... ...|83-1910016 .. Pacific Co-Invest Opportunities | GP LLC .... Pacific Private Fund Advisors LLC ... Ownership.. .100.000 ...|Pacific Mutual Holding Company ......... |....NO.cooe] eeee e
.......... ...|83-1901561 .. Pacific Co-Invest Opportunities Fund | L.P. Pacific Co-Invest Opportunities | GP LLC . |Ownership.. ..0.100 .... |Pacific Mutual Holding Company ......... |....NO..coou]veeee nns
.......... ..|83-1901561 .. | .. .. |Pacific Co-Invest Opportunities Fund I L.P. Pacific Life Insurance Company ............... |Ownership.. ..99.900 ....|Pacific Mutual Holding Company ......... |....NO.cooi] ceeee e
.......... 86-1814349 .. | ...oevvvveveen | wevvvvnniiiininn | vvvviiciiiiiiiciesnnnnennnn. |Pacific Co-Invest Opportunities |1 GP LLC .. Pacific Private Fund Advisors LLC ........... |Ownership........ccccceuvvvvrvvnvnnnnnnnnnnp. 100,000 ... [Pacific Mutual Holding Company ......... |....NO...oo|eeeee i
Pacific Co-Invest Opportunities Fund Il L.P.
.......... 86-1780626 .. | ..eevvvvvvvnnn | ervrrniiiiinnnns Pacific Co-Invest Opportunities |1 GP LLC |Ownership.......cccceceuvvvvvvvvnvvnnnnnnnnip.. 0.070 ... [Pacific Mutual Holding Company ......... |....NO....o|eeeee i
.......... ...| 86-1780626 .. Pacific Life Insurance Company .... . | Ownership.. ..83.790 ....|Pacific Mutual Holding Company
.......... ...|81-2502241 .. Pacific Private Credit Il GP LLC Pacific Private Fund Advisors LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... ..| 81-2527906 .. Pacific Private Credit Fund Il L.P. ........... Pacific Private Credit Il GP LLC .. Ownership.. ..0.110 .... |Pacific Mutual Holding Company

81-2527906 .. Pacific Private Credit Fund Il L.P. .|Pacific Life Insurance Company . . | Ownership.. .75.790 ...
82-3306657 .. Pacific Private Credit |11 GP LLC .. Pacific Private Fund Advisors LLC . | Ownership..
82-32741%5 .. Pacific Private Credit Fund 111 L.P. . |Pacific Private Credit 111 GP LLC . | Ounership..
...| 82-327419%5 .. Pacific Private Credit Fund 111 L.P. ......... Pacific Life Insurance Company Ownership..
..|83-1866611 .. Pacific Private Credit 1V GP LLC Pacific Private Fund Advisors LLC . | Ownership..
83-1842548 .. Pacific Private Credit Fund IV L.P. . |Pacific Private Credit IV GP LLC Ownership..
83-1842548 .. Pacific Private Credit Fund IV L.P. .. |Pacific Life Insurance Company . . | Ownership..
86-1871009 .. Pacific Private Credit V GP LLC .. .|Pacific Private Fund Advisors LLC . | Ownership..
...|86-1843877 .. Pacific Private Credit Fund V L.P. . Pacific Private Credit V GP LLC . [Ounership..
..| 86-1843877 .. Pacific Private Credit Fund V L.P. . Pacific Life Insurance Company .... . | Ownership..
95-1079000 .. Pacific Private Equity | GP LLC .. ..|Pacific Private Fund Advisors LLC . | Ownership..
46-4081630 .. Pacific Private Equity Fund | L.P . |Pacific Private Equity | GP LLC Ownership..
46-4081630 .. Pacific Private Equity Fund I L.P .|Pacific Life Insurance Company . . | Ownership..
...|93-2217732 .. Pacific Private Equity Il GP LLC ... Pacific Private Fund Advisors LLC . | Ownership..
..| 93-3964560 .. Pacific Private Equity 11-A GP LLC .... Pacific Private Fund Advisors LLC ... Ownership..
93-3941028 .. Pacific Private Equity Fund II-A L.P. . |Pacific Private Equity I1-A GP LLC . | Ownership..
93-3941028 .. Pacific Private Equity Fund Il-A L.P. .. |Pacific Life Insurance Company . .. | Ownership..
93-2228353 .. Pacific Private Equity Fund Il L.P. .. . |Pacific Private Equity Il GP LLC .. . [ Ownership..
..|93-2228353 .. Pacific Private Equity Fund Il L.P. ........... . Pacific Private Equity Fund I1-A L.P. ..... |Ownership..
Pacific Private Equity Opportunities Il GP
................. 81-2508604 .. [ ..oevevreenin [ eeeriieniies | e [LLC e | L DB ol DS [ Paci e Private Fund Advisors LLC ........... [Ounership.......cocoiiiiiiniieenneenn . 100,000 ..
Pacific Private Equity Opportunities Fund I1 Pacific Private Equity Opportunities Il GP
................. 81-2546748 .. | ..oovciieeee | e | e JLPL e | DB NTAL LG e [OUNETSRIPL e 00110
Pacific Private Equity Opportunities Fund |l
................. 812546748 .. | .eeeeiiiiiiinn | e | e [LPL e | W DB NTALLLLL.. [Pacific Life Insurance Company ............... |Ownership........ccccooiiiiiiiiiiinnnnnnnn . 78.510 L.
Pacific Private Equity Opportunities Fund
................. 92-0559885 .. [ ..ooocoveeree [ eeerniiieiiies | eevreeeeeeneeenieenieeens [ HIFBLLC i | W DB Ll DS [ Paci e Private Fund Advisors LLC ........... [Ownership.......coocoeenieiniieenceennf. 0010 L.
Pacific Private Equity Opportunities Fund Pacific Private Equity Opportunities Fund
................. 92-0559885 .. [ ..eevcreerie [ eeernieieiiiees | e [ TFBILLC i | DB et DS T LU e [OUNEPSRTDL 299,900

Pacific Private Equity Opportunities Il GP

82-4117401 .. Pacific Private Feeder Fund Il LP .. .. |LLC .. . | Ounership.. .0.010 ...
..| 82-4117401 .. Pacific Private Feeder Fund Il LP .............. . Pacific Life Insurance Company . Ownership.. ..35.710 ...
Pacific Private Equity Opportunities I11 GP
..| 82-3293185 .. LLC .... ..DE..... s ..|Pacific Private Fund Advisors LLC . | Ownership.. .100.000 ...
Pacific Private Equity Opportunities Fund Pacific Private Equity Opportunities
................. 82-3258645 .. ...oocvviiin [ eeveiiiiii | e [T LR e |G DB NTALL [ GP LLG e [OUNRTSRDL e 0,050
Pacific Private Equity Opportunities Fund
..|82-3258645 .| .ieeeiiiiiiis | i, FEELLP. e L DE.... ... NIA....... Pacific Life Insurance Company . . | Ownership.. ..79.770 ...

Pacific Mutual

..|Pacific Mutual
.. |Pacific Mutual
..|Pacific Mutual
..|Pacific Mutual
. |Pacific Mutual
..|Pacific Mutual
..|Pacific Mutual
.. |Pacific Mutual
..|Pacific Mutual
..|Pacific Mutual
. |Pacific Mutual
..|Pacific Mutual
.|Pacific Mutual
..|Pacific Mutual
. |Pacific Mutual
..|Pacific Mutual
. |Pacific Mutual
..|Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual
Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Holding Company ..
Holding Company ..
Holding Company ..

Holding Company
Holding Company

Holding Company ..
Holding Company ..
Holding Company ..

Holding Company
Holding Company

Holding Company ..
Holding Company ..
Holding Company ..

Holding Company
Holding Company

Holding Company ..
Holding Company ..
Holding Company ..

Holding Company
Holding Company
Holding Company
Holding Company
Holding Company
Holding Company

Holding Company
Holding Company

Holding Company
Holding Company

Holding Company
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Pacific Private Equity Opportunities IV GP
............................................................................ 831886805 .. | .eeevvevrreenn | weveermnennnnnnn | e [LLC e | W DB DS [Paci fic Private Fund Advisors LLC ........... | Ownership........ccccciiiiiiiiiiiinnnnnennnd . 100,000 ... |Pacific Mutual Holding Company ......... |....NOoooi]eeee oonns
Pacific Private Equity Opportunities Fund IV Pacific Private Equity Opportunities IV GP
............................................................................ 831828750 .. | evvveeveeennn | eevemmmnnnnnnnnn | e [LPe eeeeeeeeeeeeeeeeeeeeeeeenn | DB NTA L [LLC eeeeeeeeeeeeeeeeeeeeeees | OWNETSREPL e .. 0,040 L. |Pacific Mutual Holding Company ......... | N0 ool
Pacific Private Equity Opportunities Fund IV
............................................................................ 831828750 .. | .eveveeeeeeenn | eeveemmmmnnnnnnn | e [LPe eeeeeeeeeeeeeeeeeeeeeeens | DB NIALLLL... [Pacific Life Insurance Company ............... | Ownership.......cccccooiiiiiiiinnnnnnnnnnd .. 79,160 ....|Pacific Mutual Holding Company ......... |....NOoooi] eeee oonns
Pacific Private Equity Opportunities V GP
............................................................................ 86-1953348 .. | ..eoeiiiiiiinn | eeeeeennieieinen | e [LLC e | W DB DS [Paci fic Private Fund Advisors LLC ........... | Ownership.......cccccciiiiiiiiininnnnnnnnnd . 100,000 ... |Pacific Mutual Holding Company ......... |....NOoooieeeee ooin
Pacific Private Equity Opportunities Fund V Pacific Private Equity Opportunities V GP
............................................................................ 86-1896517 .. | wevvevveeeeenn | eeveemmnnnnnnnnn | e [LPe eeeeeeeeeeeeeeeeeeeeens [ DB NTA L [LLC e eeeeeeeeeeeeeeeeeeeeeees | OWNETSREPL e L. 0,040 L. |Pacific Mutual Holding Company ......... | N0 ool
Pacific Private Equity Opportunities Fund V
............................................................................ 86-1896517 .. | evveevevenenn | eevemmmnnmnnnnnn | e [LPe s | DB NIALLLL... [Pacific Life Insurance Company ............... |Ownership.......cccccooiiiiiinnnnnnnnnenn .. 88,790 L...|Pacific Mutual Holding Company ......... |....NOoooi] eeee oons
Pacific Private Equity Opportunities VI GP
............................................................................ 93-4089687 .. | .eeererrrernnn | eevermmnmennnnnn | e [LLC e | W DB DS [Paci fic Private Fund Advisors LLC ........... | Ownership.......cccccoiiiiiiiininnnnnnnnnd . 100,000 ... |Pacific Mutual Holding Company ......... |....NOoooi]eeee oonns
Pacific Private Equity Opportunities Fund VI Pacific Private Equity Opportunities VI GP
............................................................................ 934075957 .. | eeveeeeennnenn | eeeeeeeninnninnn | e [LPL eeeeeeeeeeeeeeeeeeeeeeeeenn [ DB NTA L [LLC e eeeeeeeeeeeeeeeeeeeeeees | OWNEPSREPL el .. 0,060 ... |Pacific Mutual Holding Company ......... | N0 ol
Pacific Private Equity Opportunities Fund VI
.......... 93-4075957 .. L.P. .. |Pacific Life Insurance Company . . | Ownership.. .99.940 ....|Pacific Mutual Holding Company ..
.......... 95-1079000 .. Pacific Private Feeder |1l GP, LLC . .|Pacific Private Fund Advisors LLC . | Ownership.. ..|Pacific Mutual Holding Company ..
.......... ...| 83-3991753 .. Pacific Private Feeder Fund I11 L.P. .......... Pacific Private Feeder 111 GP, LLC .. . | Ownership.. .. |Pacific Mutual Holding Company
.......... ..| 83-3991753 .. Pacific Private Feeder Fund |11 L.P. Pacific Life Insurance Company .... .. | Ownership.. ..|Pacific Mutual Holding Company
95-1079000 .. Pacific Private Feeder IV GP LLC . ..|Pacific Private Fund Advisors LLC . | Ownership.. ..|Pacific Mutual Holding Company ..
85-3467221 .. Pacific Private Feeder Fund IV L.P. . |Pacific Private Feeder IV GP LLC Ownership.. . |Pacific Mutual Holding Company ..
85-3467221 .. Pacific Private Feeder Fund IV L.P. . |Pacific Life Insurance Company .... . | Ownership.. ..|Pacific Mutual Holding Company ..
..| 83-1842548 .. Pacific Private Credit Fund IV L.P. . Pacific Private Feeder Fund IV L.P. . Ownership.. ..|Pacific Mutual Holding Company
Pacific Private Equity Opportumtles Fund IV
...| 83-1828750 .. L.P. . Pacific Private Feeder Fund IV L.P. . Ownership.. . |Pacific Mutual Holding Company
...| 85-1055644 .. PPFA Credit Opportunities | GP LLC . Pacific Private Fund Advisors LLC ... Ownership.. ..|Pacific Mutual Holding Company
..| 85-1023345 .. PPFA Credit Opportunities Fund | L.P. .. PPFA Credit Opportunities | GP LLC .. Ownership.. . |Pacific Mutual Holding Company
85-1023345 .. PPFA Credit Opportunities Fund | L.P. .. . |Pacific Life Insurance Company .... . | Ownership.. . |Pacific Mutual Holding Company ..
...| 85-1004202 .. CAA PPFA Credit Opportunities Fund | L.P. . PPFA Credit Opportunities | GP LLC .. . | Ownership.. .. |Pacific Mutual Holding Company
. |95-3769814 .. Pacific Life & Annuity Company ..........cccc... ..|Pacific Life Insurance Company . . | Ownership.. ..|Pacific Mutual Holding Company
61-1521500 .. Pacific Life Fund Advisors LLC ........cccuue.ee. .|Pacific Life & Annuity Company . . | Ownership.. . |Pacific Mutual Holding Company
...|61-1521500 .. Pacific Life Fund Advisors LLC .................. ..|Pacific Life Insurance Company . .. | Ownership.. ..|Pacific Mutual Holding Company
..|61-1521500 .. Pacific Life Trade Receivable GP LLC .......... .|Pacific Life Fund Advisors LLC .. . [ Ownership.. .|Pacific Mutual Holding Company
Pacific Life Investment Grade Trade
83-0796120 .. Receivable Fund L.P. .|Pacific Life Trade Receivable GP LLC . | Management ..|Pacific Mutual Holding Company ..
..| 95-1079000 .. Pacific Life Purchaslng LLC Pacific Life Insurance Company . | Ownership.. .|Pacific Mutual Holding Company
Pacific Private Equity Incentlve AIIocallon
..| 46-4076972 .. LLC ettt .|Pacific Life Insurance Company . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
95-2594489 .. Pacmc Select Dlstrlbutors LLC Pacific Life Insurance Company . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
..| 33-0769203 .. Pacific Life Re Holdings LLC Pacific LifeCorp Ownership.. .100.000 ...|Pacific Mutual Holding Company
............... Pacific Life Re Services Limited Pacific Life Holdings Bermuda Limited ...... |Ownership.. .100.000 ...|Pacific Mutual Holding Company
............... Pacific Life Holdings Bermuda Limited Pacific Life Re Holdings LLC .................. | Ownership.. .100.000 ...|Pacific Mutual Holding Company
Pacific Life Re Services Singapore Pte.
............... Limited ..oeeeeeeeieiiiiiii Pacific Life Holdings Bermuda Limited ...... |Ownership .100.000 ...|Pacific Mutual Holding Company
Pacific Life Re (Shanghai) Information
Consulting Services Co., Ltd ....oevvvvreeeeennes Pacific Life Holdings Bermuda Limited ...... Ownership.. .100.000 ...|Pacific Mutual Holding Company
Pacific Life Services Bermuda Limited .. |Pacific Life Holdings Bermuda Limited ...... | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
98-1012719 .. Pacific Life Re Global Limited ......... .|Pacific Life Re Holdings LLC .... . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
............... Pacific Life Re International Limited ........ Pacific Life Re Global Limited .. Ownership.. .100.000 ...|Pacific Mutual Holding Company
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L€l

Pacific Life Re (Australia) Pty Limited .....
Pacific Life Re Holdings Limited
Pacific Life Re Limited ...........
Pacific Services Canada Limited
UnderwriteMe Limited ...

UnderwriteMe Technology Solutions Limited
UnderwriteMe North America Corp. ........
UnderwriteMe Australia Pty Limited
IF 2010-355 N Rock Island LLC ...

.100.000 ...|Pacific Mutual Holding Company .........
..}.100.000 ...|Pacific Mutual Holding Company ...
..}.100.000 ...|Pacific Mutual Holding Company ...
..}.100.000 ...|Pacific Mutual Holding Company ...
..}.100.000 ...|Pacific Mutual Holding Company ...
..}.100.000 ...|Pacific Mutual Holding Company ...

.100.000 ...|Pacific Mutual Holding Company ...
.|Pacific Mutual Holding Company

Pacific Life Re International Limited ..... Ownership
..|Pacific Life Re International Limited ..... Ownership..
..|Pacific Life Re Holdings Limited .... . | Ownership..
.. |Pacific Life Re Holdings LLC ...... . | Ownership..
. |Pacific Life Holdings Bermuda Limited . Ownership..
. [UnderwriteMe Limited .. | Ownership..
.. |UnderwriteMe Technology Solutions Limited |Ownership..
. [UnderwriteMe Limited ........... . | Ownership..
. |Pacific Life Insurance Company Influence..

..| 46-0520835 ..
..[98-0391994 ..
..|98-1018533 ..

87-4269708 ..

95-3433806 ..

E558555585585585858

Pacific Life Foundation ..... . |Pacific Life Insurance Company Influence..
Pacific Life Funding, LLC .. . |Pacific Life Insurance Company Influence..
Pacific Life Global Funding .. . |Pacific Life Insurance Company Influence..
. Pacific Life Global Funding Il . |Pacific Life Insurance Company Influence..
................. 93-6392580 .. Pacific Life Group Trust ... Pacific Life Insurance Company ... Influence........ JUVUPUIR BPRRTRN
Pacific Life Insurance Company Retiremen
........................... 95-1079000 .. Incentive Savings Plan o] . OTH....... [Pacific Life Insurance Company ... Influence
........................... 95-1079000 .. Pacific Life Short Term Funding, LLC ... ..DE.....|......0TH....... |Pacific Life Insurance Company ... Influence
........................... . Pacific Pilot Funding ..CYM.... Pacific Life Insurance Company ... Influence

Pacific Pilot Funding |11 ..CYM... . |Pacific Life Insurance Company Influence..
Pacific Select Fund L MA..... Pacific Life Insurance Company ... Influence
Asterisk Explanation

0001 ............ Entities over which Pacific Life Insurance Company has significant influence or Deneficial INTErest, DUt Titt1e 0 MO OWNEISNID. euiiiiiiiiiiiiiie ettt e ettt e st e e st bt e e b et e et e e e sat e e ease e e sase e e st e e e aseeeea bt e e s seeaase e e ea b e e e A ss e e eas e e e eas e e e ans e e ea b e e e eab e e e an s e e o abe e e en bt e oo s s e e eas e e e en b e e oA ss e e ea s e e e nnb e e e a st e e en b e e e nnb e e ensteennbeeennteeennneennne




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

filed with the state of domicile and electronically With the NAIC? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

be filed with the state of domicile and electronically With the NAIC? .............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. .............. N/A

YES

AUGUST FILING

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

Explanation:

Bar Code:

3 0
3 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
3 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
3 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 0

o
—

0 1
0 1
0 1
0 1
0 1

o
— T E—

o
—
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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. Accounts and notes receivable ... | 14,440,065 ..o oo 14,440,065 13,767,755
2505. (Other assets ... 13,284,200 |... ... 13,284,200 |... ... 13,674,134
2506.  Prepaid EXPENSES ......ccceeeieiiiieieietetcecee ettt nenes |orereseanannnas 15,919,245 |................ 13,524,807 |.....cooeonee... 2,394 437 oo
2507, CEABA TESBIVES ...oeoveeeeeeeeeeeeeeeeee e eeete ettt ee e s saenseaeneseeneeeereeansnanane |eeeeseesereenneeans 9,284,140 |..covoveveeee 9,284,140 oo o
2508.  Leasehold improvements ..........ccocoooeieioieieieieicccce e |oreieieieeinnan 4,432 377 oo B 432 37T oo e
2597. Summary of remaining write-ins for Line 25 from overflow page 57,360,027 27,241,325 30,118,703 27,441,890
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504, OTher THADT 1Y oottt s ettt s s sttt senes e enns [eeensenenenas 32,781,974 |................. 25,931,576
2597. Summary of remaining write-ins for Line 25 from overflow page 32,781,974 25,931,576
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, CONTINGENCY BXPENSE ...vovieieieiiereeeececeeeecie et as sttt se e s st e s ese s s s s sesesesesessssansssesesesesnas orssasesssesesesesnanns 173,099 [ 10,168 |.ooeeiees 285,226
2797. Summary of remaining write-ins for Line 27 from overflow page 173,099 10,168 285,226
Additional Write-ins for Summary of Operations Line 53
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
5304. Other surplus adjustments — MiSCEITANEOUS ......cccooiriiiriiieieiiiiiiei ettt [oeseeeee e (29,261) [eeeeeeieeeeeeieeee e
5397. Summary of remaining write-ins for Line 53 from overflow page (29,261)
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PrIOF YEAT ..........cccveveveueueieeiieieieteeeseeee et ss s s seseseseananas [ereennesenenas 119,501,422 |................ 162,663,071
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt ettt e e e et e et e et e sneeeseesseenneenseenees [eesseenseeiseesensesnenseennnens [eneenseenseeise e e e s e eaneeanees
2.2 Additional investment made after acquisition . .1,642,647
3. Current year Change iN @NCUMDIANCES .........cciuiiiiiii ittt ettt ettt b e s bt e bt e bt e bt ea bt eaeesaeesheesbeesbeeabeenbeensesnnesnnesnnes [snteessensseessnnseenteenteeiteees [oreeiseeteete et e essesaeenaeeaes
4. Total gain (I0SS) ON QISPOSAIS .........ceueveveeeeeceeeeeeeeeeeeeeeeetesesessaesesesessassssesesesssssssesesasssssssesesasasasssssssssssassssssssassassssssssasnanans |eestsesesesesannscnas 464,615 |......coeee. 13,991,744
5.  Deduct amounts reCeived ON AISPOSAIS ...........cccovoveueveveueeeiiieieseteteteaeae et e et se e s ee ettt esesesessasassssesesesesesssssssssesesesessasnnans |oeeeeseseeeaenens 43,368,588 |......cccevne 26,607,556
6. Total foreign exchange change in book/adjusted Carrying VAIUE ............coeiiiiiiiiiiiiiieie ettt s saeesbeens [eeessse e eaeees [oaeeiseese et e
7. Deduct current year’s other than temporary impairment recognized .. ... 11,700,000
8. Deduct CUITENt YEAr'S AEPIECIATION .............cveveveeceieieiieeeteeetee ettt ettt s e e s s st esesesessasassssesesesesessasnasesesesesnanas [oeeeseseseeeeenene 2,197,656 |........co.c.... 10,488,484
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) .........cocoeveverereueeeeeeeeieeereieseessesesesesenes |oeeeeeeeeieeens 74,802,840 |......ccoco.c 119,501,422
10. Deduct total NONAAMItEEA @MOUNTS ..ottt e e e e e e e e st e e aeeeaeeeseeeseenseenseenseenseenseensesnsesneenne [ssesssenseeiseeiteente et e eteens [oaeeseeteeeessneeasenanenanenes
11. Statement value at end of current period (Line 9 minus Line 10) 74,802,840 119,501,422
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 18,647,618,920 |.......... 19,028,347,421
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........coviieeeeeeceeecc ettt n st s seaeaeesesssesesesesssennannenanan |oeeseseeenenens 245,205,950 |......coc...... 592,093,286
2.2 Additional investment made after acquisition . e 21,260,399 |.............. 198,040,620
3. Capitalized deferred interest and other .............
4. ACCTUAI Of QISCOUNT ...ttt bbbt et h e b e bt e et e et e b et e se et esenans [Fone e s et e s et e s e et et e e nbens [ebeaeetes st
5. Unrealized valuation INCrEASE/(AECIEASE) ..........uiuiiuiiiiiiiitiiti ittt sttt bttt bbbttt b bbbt bt et bbbttt nb e bt nbe b b [omeeee et e et et e e ees [eetee e
6. Total gain (I0SS) ON QISPOSAIS ........cueueiiiieieieieteieet ettt ettt e et e s et esese e e et s et et eseseseseseesesesesesenesessssesesesnnnns [oeeeseseesneaenans 3,766,875 |... ..(16,599,556)
7. Deduct amounts received on disposals . [N 380,561,199 |................ 984,207,192
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES .........cooveveueueieiiiiriieieeieeeeeseeeees [oeeeeeeeeeeens (1,619,061)[....cncnveee. (10,139,120)
9. Total foreign exchange change in book value/recorded investment excluding accrued iNterest .............ooeveeeeeeiereneieenenes froeeeccccene (3,387,389) e 2,489,271
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........cccciiriririririeieierieine st sesns [eoesesneneeeneens 2,935,000 |.cooveveeeen 182,684,050
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... 18,532,587,618 |... 18,647,618,920
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12
14.  Deduct total nonadmitted @MOUNLS ..o e aes [reeen e e et [ne e s
15. Statement value at end of current period (Line 13 minus Line 14) 18,532,587,618 18,647,618,920
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 YEAI ..........cccccueueveveececeeieeeeeeeceeeeeeeeesesesaeseeesesesesasaesesesesssssesssenessssanannas [eoesesenns 10,290,260,941 |............ 9,365,761,919
2. Cost of acquired:
2.1 Actual Cost at ime Of ACQUISIION ..........c.eueveieiceceeeeie ettt eeae ettt asae e e es s asseae s s s ensssesesesanssasassesesensanansnnns [eeesesscnceesens 101,092,270 |............ 1,676,831,269
2.2 Additional investment made after acquisition . U P 2,172,980,477 |...cocooc. 5,839,930,720
3. Capitalized deferred iNtErest AN ONET ................ccueveiiieeececee et et ee et eseessae st sesenssaesesesesenssaesesesssensssstesessnnssassssasanas oesesesscneiesens 10,933,755 |.ooiee 111,959,941
4. ACCIUAI OF GISCOUNL ......ceevetcecececeee ettt ettt et e s e s e s st e s et e s e s eseas s s st s et esesessas st sesesesesssnanasssesesesessssssansnas [eresenenenenenes 20,208,212 |..ccovveneee 57,793,181
5. Unrealized valuation iNCTEASE/(ECIEASE) ............cccueueueveeeeeceeeeeeeeeeeceetetesesesssaese e sesessssesssesesessssssesssesensssssesassssnsssssasasesansssnsasans [eesesssncncaesens 21,660,670 |...occvernene 99,671,920
6.  Total gain (I0SS) ON ISPOSAIS ......eeuuiiiieiieieeie ettt ettt e e e eae e e st e eaeesa e e s e e st e s e e aseesseembeeseeaseeeseenseeseeaeenseenseanseenseannennnes |eseeisseiseeiseete et e eareeanens .
7. Deduct amounts received on disposals . I RO 1,675,672,159 |............ 6,838,338,742
8. Deduct amortization of premium and dEPreCIAtION .............c.cccveviviueuiuieiiieeeie ettt ettt ee et s s ssss s sesesesssnns |oeeeeeeseeeeeaeieeeaes 35,971 | 11,378,508
9. Total foreign exchange change in book/adjusted CArrYiNG VAIUE ..............c.ccueururieeevieeeeieteseeesee e seseess s sesessn s enenans|eeeeeeeseeeaeiene (5,733,012) e 8,053,755
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceoieievevevirerereeieieeeeeeieteteesesss st sesesesessssesesssens [eoeseeeeneeeseeeeeieeereenenees |oeeeeseseeeeens 20,024,514
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. 10,935,695,183 |... 10,290,260,941
12.  Deduct total nonadmitted amMOUNES ..........ccceoeieuerieirieieieeeeee e i [ 31,101,688 |................ 33,667,130
13. Statement value at end of current period (Line 11 minus Line 12) 10,904,593,495 10,256,593,811
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 [ 77,930,758,725 |......... 74,931,564 ,857
2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s I O 4,838,310,632 |.......... 10,345,906,702
3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 18,361,922 |..cocvoeneee 72,584,383
4. Unrealized valuation iNCrEASE/(UECIEASE) ........ciririririeieueueteseritstseseetetesesesetstses st sesesesese st ssssesesesesenesessssssasesesesesesensssssasesesesans [eoesessinsnsninnnns 6,578,770 |...cooeveeene (66,892,646)
5. Total gain (I0SS) ON QISPOSAIS ........cucueiiiieieieeeieieiteiete et ettt ettt e e et s et eseseseses st sesesesesesesessesesesesesesesesesssesesesnnens [oeeeseseesnenanans 2,819,757 |... ..(29,007,893)
6. Deduct consideration for bonds and stocks disposed of . I 1,823,309,261 |............ 7,327,293,899
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns IO FOS 5,788,339 |[...ccoennee 12,793,462
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ............ccccuvieiveueiiiniieeeeteieiseesesete st ssssssae s snsssens[ocseesessencaas (47,209,232)|..ccvvcenne 88,829,885
9. Deduct current year's other than temporary impairment rECOGNIZEA ..........covriririririeueueiiiirt sttt snesenes [oeeeeeeeeeeeeeenens 4,884,494 |........ 76,242,198
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............ccooovveeieieereeeienes [ooeicicieiiinnns 1,692,468 |......c........... 4,102,996
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........cceerrurreireriririeieieeceeeseseeieienes [eeeens 80,917,330,948 |........... 77,930,758,725
12.  Deduct total NONAAMItEEA BMOUNES ........c.iuuiiiiiieiciei ettt sttt [ooneenineininias 328,527,187 |.oevenene. 321,227,024
13. Statement value at end of current period (Line 11 minus Line 12) 80,588,803, 761 77,609,531,701
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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 [ 35,926,352,083 |............ 3,777,148,970 |............ 1,069,601,169 |......ccoe.. 50,126,366 |......... 38,684,026,250 |.....oeeereeeeiriiicieieininies feereeeeee e e 35,926,352,083
2. NAIC 2 () ettt bbbt h et et h e bt b et bt bttt ettt ne bt en et nens [rre s 36,777,955,648 |............... 933,872,728 |............... 572,238,305 |....cccoveeee. (88,501,732)...ccccune 37,051,088,339 ... [ [ 36,777,955,648
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 3,445,272,215 |.....o.cee.. 172,950,793 |..coeenee. 181,308,640 |............... (28,121,282)|............ 3,408,793,086 |[......cueveveereeciriririniries foeereeereneneeeieiseseeeneene [ 3,445,272,215
L Y (@2 - PSR SRSR TR PRRTSTRRTY NSRRI 734,121,004 |.....ocovveeeee 32,997,880 |.....ccccennne. 62,874,754 |.....ccooonv. 31,913,642 |................ 736,157,772 e [ e 734,121,004
5. NAIC B () ittt b ettt ne s [re e 87,046,191 | 675,424 |...cooviiee 587,641 |...coooveeeee 16,418,343 |............... 103,552,317 [ o e 87,046,191
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 27,995,036 17,799,941 (2,055,858) (22,227,673) 25,623, 162 27,995,036
7. Total Bonds 76,998,742,177 4,935,445,736 1,884,554,651 (40,392,336) 80,009,240,926 76,998,742,177
PREFERRED STOCK
8. INAIC T ettt ettt a bt h st s s s A b s R s et e s AR b R s et s e stk sesesene et es et sesesenenenens [erereseanneneneesaeneneteinnenens [oretetee st st saeies [eeeeei e nnenen [eeesee s sasnens [reeeet i nnensoreen et seenen [oeeeeei e e
NAIC 2 ettt ettt e b E Rt R £ e RS E e h R SR £ £ RS h R E ARttt e bbb st n et et ee s nenens [reran e 295,600 [.....oveeceiiirieieieieieiees [ [ 6,000 |eocviiriiieinne 301,800 [ovevveeiecieiriririeieieirines o o 295,600
FO. NAIC 3 oottt ettt et s ettt e s bbb e s st e e e e e SRR AR st eee AR b s e R Re e s s e s s e s e s ese st e et et esesesenenen [eeeeeneneseannenen e e a et einae [eeeennen e s eann s e enees[oeeeeeetee et n s eiein [esesnnee e en e [oeeee s e e saenenens [reeeeieinn e ens[oree e nenes [eererei e
I 7Y (2 PSSO ST TSRS SRR 14,960 [ e o (810) feevvvecceciine 14,150 [ o [ 14,960
12, NAIC 5 ettt ettt ettt b et et s st e s AR R AR Rt e e e R AR R e R Rt s s s et e s eses e sttt et esesesenenen [seeeeeneneseann et et ee e eteteine [eeeinnen e et en s [oeeeseeaea e eieins [eseinnee e en e e [oeeee e saenenene [eeeeeinnn e enens | [oree e s nenes [eerer e
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 1,000,999 1,000,999 1,000,999
14, TOUAl PrEEITEA STOCK ......vuivveieiaiiiiieiciei ettt 1,311,559 5,190 1,316,749 1,311,559
15. Total Bonds and Preferred Stock 77,000,053,736 4,935,445,736 1,884,554,651 (40,387, 146) 80,010,557,675 77,000,053,736
(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 82,070,946 ; NAIC2 $ oooeverernne. 4,042,228 ; NAIC3 $ .oovovevenene 20,983,568 NAIC4 $ .ooeeeereeineae 683,222 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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 107,779,964 XXX 107,504,661 104,749 (1,177)
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvoveveveveeeeeeeeieeeete ettt eseasas st esessss s sessseseseseanas [erenesnsnsenneas 77,313,421 | 32,622,306

2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.coiiiiieieeeicecececcce ettt ettt s et es s s s st eseseseseas s sseseseseseanas [erenesasaseneeas 99,225,913 | 325,708,109

3. ACCTUAN OF GISCOUNL ...veeeaceceeteeeee e ceeeet et eseaeeeesee e eseseseeeeseseseseeeeee s caeseseeee e eseseeeeeeae e aeseeeeee s e sesesee e s s s snsesesesassnsnsesesesasanansens [oseessacacicaresnna 329,085 |..oeeeeeiene 3,190,622

4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas

5. Total gain (I0SS) ON QISPOSAIS ........c.ceieiieeeeeeeeeeceeeie et eteteaee ettt e s e s e s s st s et et et esessssasssssesesesesessssas s sesesesesessssssasseseseseseas [sesesesesesesesenesneneasesesenns [oesesnneneiennnnsnaeaeas (2,522)

6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 69,088,166 |............... 284,195,052

7. Deduct amortization OF PrEMIUM .............cceuiuiuiieeeeeee ettt ettt ettt ettt et es et et ebesessas s e s esesesesessssss st ssssesesesesesssssssssesesesesssnanas |oeeeeseseseneneeeneanenneas 289 [ 10,042

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiieie ettt s sreesree s [oreesiie s ees [oaesisesee e

9. Deduct current year’s other than temporary impairment r€COGNIZEM ............ooiiiiiiiiiii i ees [oee s ees [oaesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceuiiievirereeereeeeeeeeieieeseeeeeenenens fereeeeeeeeens 107,779,964 |.......coco.c.. 77,313,421
11.  Deduct total NoNadmitted @MOUNLS ... e oo e e s e e e e s neees [srnmsmnaeneeseneeeenesnaeaennes [eteeee e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 107,779,964 77,313,421
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) .........ccurvvruiuereiiiieeesiteseisssssssesesesessssssssesessssssssesesesssssssesesessssssnsssesasans | seeesssssees 1,575,736, 183
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.c.eveviiieueeeieiieieteseteitesese et s sese st s sses ettt s s ses et s s s s es et s s s s sesesesssssssesesesssssnsnsesesens thebesssnsasees 365,394,637
Unrealized Valuation INCrEASE/(AECIEASE) .........c.c.cvvuiueueueiiiseseseseieessssesesesesssssesese s sssssesese st s s seseses s sssses et et sssssses et s s ssnses et s sansesesessssssnsesesesannans seststssiesena 264,104,182

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEA ..........c.veeveieeicee e teeeetesee st ees et se st ese s st s st es st es s b ss s es st s st es st ess e s ss et ss et ss et s st ess et ens et ensesessesensesananss | ebessneesnees 491,950,104
Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes 401,714,617
AATIOTHZATION ...t h bbb e b sttt ene e (274,651,841)
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 14+2+3+4+5-6+T+8+9) .......cccuiruireieiiieieieieieieieeeetesesse st sesenns aeeesesseses 1,981,185,501
Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e

Statement value at end of current period (LINE 10 MINUS LINE 1) c...c.oiiiuiueuiiiiiieieteteieiseesete et esste st be bt sse bbb ss s st be st sssasebebesessssnsnsesesens | teeseiesanas 1,981,185,501

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior YEar (LiNE 6, PHOT YEAT).........c.c.ovcueueueuereeeeeeeeeeesesesssesesesesessssesesesesssssesesesasssssesesasssssassssasessasanes <eesssssesesasa 36,122,793
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN) ..........c.coovcueueueieeerececeeeeseeeeseaes ceeeseeeeeenens (15,160,415)
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinNUS ..........cccceiiriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiieiiiiee ittt rie s eesieese e se s s e a s sae e seabeeaesssessessaessreesreesreeas

Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MinuS ............ccccceeeveieeee covverererenens (26,772,776)

3.14 Section 1, Column 18, PriOr YEAr .........cceevevevererererereeeneseeeseereseieenes eenenenenenne(92,191,921) i 65,419,145 . 65,419,145
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiiee ittt ettt ettt see s eesieesres s e s s e e b e e e s b s sae s saabeeaesssesssessaessreesbeesreeas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MinuS ............ccccceeeveieeiees covverererenens (26,772,776)
3.24 Section 1, Column 19, Prior YEAr PIUS ..........cccveveverevereieeeeeieieieteseinenes eeeenesesesees (92,191,921)
3.25 SSAP NO. 108 @QJUSIMENLS ........cocviverieieiiieietetetceeece ettt tetessae e s ssess eseeassesseseaebesen e aeaesssaene sesseseseseenas 65,419,145 ... 65,419,145
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the year ............c.cccooeiiiiiiiii i e
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FTECOGNIZEM ...ttt ettt e niees shesssessaeeareesresstesassaaesans
4.23 SSAP NO. 108 @QJUSTMENLS .....cotiiiiiiiiiieie ettt ree s be e s sbe e sre e sbe e abe s bessbessbeaae s e sassaes e sreas
510 o) o) =TI (g Lo oy o g UL I L= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......ceeueueeeeeeeeeeeeeeeeeeeeeeeteseseeaeaesesesesesaesesesesessassesesesesssassstesessasanes <eassssssesssasa 20,962,378
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvcueueueieeeeececeeteteeeectete e seseessaete et esesssastesesesessssesesasesessssesesasesssssssesessssnsssssesesssssanan 2sesesesesasnas 20,962,378

Si04



STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

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

NONE

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

NONE
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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 T4t eesees e e see e e s ss s e eesee e e e s £ 48 eeE 28282 s e e nb et st nsennees | sesensinsns 1,981,185,501

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccccoueueeccueueueeeeeeecceeens eeeeeeneneeees 20,962,378

TOtal (LINE 1 PIUS LINE 2) ..ottt et et esessan s s s s et et essss s s ssesesesesnsnnsnensneneneeiee s 2,002, 147,879
Part D, SECHON 1, COIUMN B ... sieeeeese s es s e e e e e s s e e e e ee et e s e ees s eeseeseeeeines sescssieains 2,951,851,595

Part D, SECHON 1, COIUMN 7 ..o ee e ese s es s ees e ee e ee e ee e s s e s s e e e e e e e e e s ee e e s eeseaseesesnanes eesesisasinnis (949,703,716)

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

Fair Value Check

Part A, SECHON 1, COIUMN 16 ...t oottt ettt ettt et et et e e et et et et et et et et et e e et et e e eee e e e e e e e e e e et eeeeeneenen oneveaseans 1,445,497, 777

Part B, SECHON 1, COIUMN T3 ... .ottt ettt ettt ettt et ettt et et et et et et et et et e e et et e e st e e et et e e eeeeeeseeesnen eaeeteeseesesseasearnans 36,274

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt e s s s s s s eseseseasssnssesesesesnsnnnsneneneneeieee e 1,445,534,051
Part D, SECHON 1, COIUMN O ... ee s es st e e s s st e e e e s neeaees | eescsssenins 2,951,905,412

Part D, SECHON 1, COIUMN 10 ... e eeeeieeseeseeseessessese s ees e ee e ee e s e s es s ees e see e e e e e ee e e en s e s essessesseeseesessennannes eoseusieins (1,506,371,361)

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

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 .....uieuiiiiiieseireisetes et ee e sb e ss bbbt bbbttt eniee sosessnsinsneas 378,257,573
Part B, SECHON 1, COIIMN 20 ......cuuiiiurieeireceeesesetesesesesseseessesesessesese s e sssess st s e s s se s s esb ettt st sb et enians | snsissssnsinsens 95,801,500
Part D, SECHON 1, COIUMN 12 .....ouiiuiuiiieeieeiieeeeese ettt s bbbt sienies | seissessiiniens 474,059,073
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i

Si07



STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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 1,688,364,809 |............... 665,558,846

2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 4,069,332,184 |.......... 13,389,665,435

3. ACCTUAN OF GISCOUNL ...ttt ccaceee et aeeesee e e e eaeseseeeeseseseaeeeeee e s eseseeee a2 e e seseeee a2 e anseseseeee s e snseseses s e sesesesessnnnsesesesasanans [osssesssasiciessssnananicansnennes [ooemnicasaeesnanas 1,353,553

4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens

5. Total gain (I0SS) ON QISPOSAIS ........c.c.cueuieieieteeeeeeceeeeeie et et ete ettt esesese sttt esesesesss s s ssesesesesessasasssesesesesesssnsnssssesesans [oenesensassseseseannens (89,817) e (1,007,804)

6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 4,995,566,079 |.......... 12,367,205,221

7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt eae e ae e s bt e she e bt e bt e a bt eabeemeesaeesheesheesbeenbeenbeenbeenneannesnnes [oeessiessesinssisesiaesinesaeans [oaessestesnesseesaeesae e eaes

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sree b s [oeeesiie s ees eaesieesae e

9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceiiiierrererereeeieeeieieseeeeeeesenens fereeeeeeeeens 762,041,097 |........... 1,688,364 ,809
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 762,041,097 1,688,364,809
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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
#0775 HOME OFF ICE ...eeeenenieeieeiie e e e ceinie e s e e e e e e e eenn e e e e e e neeeees NEWPORT BEACH ....ieeieeuneieeimnnuaeeerrnnnnasreernnnaarees fonnaaseennnnnnns CAeieeirniaenee foeeeennnnns 07/07/1970 .......... PERMANENT IMPROVEMENT ... ..eeueeieerunnnsasaernnnnaasaeennnnnssennnnnnsssennnnnnns [ennnnnnnsseennnnnnssesennnnnsssere |oennnnnsseesnnnnnssseennnnnsseeenns |ornnssssesnnnnnassesennnnsseennnns fonnasseernnnnnsseernnnnnns 403,047
0199999. Acquired by Purchase 403,047

0399999 - Totals

403,047
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 11 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- |Value Less Year's Current Book/ Change in | Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-| Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) |Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal [ Disposal | Disposal brances Incurred
#1775 ALISO VIED ..ovvvvvvvvnnnnnees ALISO VIEJD wevvvvvvvvvvennnns forniinnnnnees [ ...08/22/2024 ... [MICROVENTION, INC .......coeeeeerinnnns ....111,550,631 | | 43,353,316 |......... 449,343 [ Lo [, (449,343) ..o | 42,908,978 |..... 43,368,588 |.......oooeeiiiins |oeeeennns 464,615 |......... 464,615 |..ovveeeiiiiiiiins e, 889, 195
0199999. Property Disposed 111,550,631 43,353,316 449,343 (449,343) 42,903,973 43,368,588 464,615 464,615 889, 1%

0399999 Totals

111 550,631 43,353,316 449,343 (449,343) 42 903,973 43,368,588 464,615 464,615 889,195
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
356623216 .... SOUTH ENGLISH .. . 02/07/2024 .. ...301,500 |... ... 561,145
356624106 ... . 01/29/2024 .. ... 351,750 |... ... 580,008
356624111 ... ROYAL CITY ... . 02/13/2024 .. ... 897,800 |... .1,930,000
356624120 ... LEACHVILLE ... . 03/05/2024 .. ... 703,500 |... 1,234,521
356624127 ... ROUNDUP . . 03/05/2024 .. ....1,859,250 |...
356624132 . RAVENNA . T .. coe]s . 03/01/2024 .. .. ....1,738,650 ... ..
0199999 Mortgages in good standing - Farm Mortgages 5,852,450 11 825,108
220630201 CHEVY CHASE ..t e e e e e e e e e ennne e e e e ernnneeeeeennnnneeeeennn | oveeeeeennnnaeeeeennnas MD. e o e [ 11/18/2020 eeeeeee | AA9T | e eeees | 1,821,060 [oeeeeeeneeeeeeeee e 89,189,092
220900401 ... KENSINGTON ... .09/18/2020 .. . 146,558 |.. . 115,423,635
220900501 . SAN DIEGO .. . 11/20/2020 .. . 320,118 .. . 180,333,863
221630501 .... CHARLESTON ... . 10/13/2021 .. . 821,630 |..
221900501 .... EDEN PRAIRIE . . 10/14/2021 .. .... 486,186 |..
222630101 ... CHAPEL HILL .. .08/10/2022 .. ..1,912,407 |..
222801601 ... CHICAGO ... .01/10/2023 .. . 500,000 ..
223620201 ... LAS VEGAS . . 03/14/2023 .. .388,771]..
223620301 ... BURL INGAVE ... . 05/30/2023 .. 14,863,670 |..
223620801 . EVERETT .... . 01/23/2024 ..
223630701 . WASHINGTON . 03/20/2024 .. .132 000,000
223630702 . WASHINGTON . 03/20/2024 .. .. 50,000,000
223630901 . ASHBURN . . 02/20/2024 .. .. (969,000
223900901 . DENVER ... . 01/29/2024 .. .. 31,960,000
223901001 ... ARCADIA . . 03/15/2024 ..

14,580,000 |...

523900031 ... PALM DESERT .. .03/01/2024 ..

524620011 . SALEM P .. e . 03/04/2024 .. . . 13,500,000 ... ..

0599999 Mortgages in good standing - Commercial mortgages-all other 239,353,500 21,260,399 1 125 520,701
0899999. Total Mortgages in good standing 245,205,950 21,260,399 1,137,345,810
1699999. Total - Restructured Mortgages

2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

3399999 - Totals 245,205,950 21,260,399 1,137,345,810

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

VARIOUS . 03/01/2017

. ...02/25/2024
211800301 . .. [ WASHINGTON ..DC. ... 06/30/2011 ..

. 336,998 |....
.03/20/2024

200,923,077 |.

336,998 |...
. 294,689,952

..3,766,875 |.. ..3,766,875

213620301 . .. | WALNUT CREEK . ..CA. .07/23/2014 .. .01/31/2024 . 42,901,219 |.

356619166 ... . 03/14/2019 ...01/24/2024 ... | 5,361,718 |....

356621187 .veveiiiiiiiiiiinie HUNTSVILLE .vveieciiisinsicsinsiesieninnes foenieniiniiniens MO feorins v e 03/30/2021 .....[...... 01/26/2024 ..o fovvenenee. 699,426 |..ooviernernirninee feonriinnn e (2,950)] i feviiin o (2,95 e i o 896,474 | e i
0199999. Mortgages closed by repayment 340,222,438 3,766,875 3,766,875
04461 . VARTOUS e oo NG oo e o 05/18/2017

04504 . VARIOUS -veveeeeeeeenee e seeneeneeneeneee fernemnemnenene Floiccccee forviis v o 02/14/2017

04871 VARIOUS ovvveeivvieeeeniiiiieeeeniiiiiees fovneneeennssnnn Pl e 06/28/2017
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

206630401 ... MARKHAM ..eevveeeciiiiececceiiineeeeeen Jevnnineeeeenns OANG s e 01/08/2007 ...3,346,139 |.... ... 271,832 |...

208630101 ... NORTH BETHESDA .. 04/05/2013 eeeen...51,342,204 ... ... 424,289 |...

209800701 ... OAKVILLE .... 10/01/2009 .....|eeveeeeeees e [ 7,568,141 |.... .. 258,225 |...

210620401 . .. | SAN JOSE ... 07/28/2010 .. . 15,689,127 |. 123,714

210800501 . .. | ATLANTA ... ... 12/16/2010 .. 104,533,000 |. .1,211,030

210970201 . . | PEBBLE BEACH .. 10/01/2010 .. 191,748,220 |. 1,716,149

211620701 ... SAN JOSE 11/04/2011 59,441,343 [.... ... 359,907 |...

211620702 .... SAN JOSE .. 08/30/2019 35,977,026 |.... ... 253,642 |...

211900301 ... HOUSTON ... 09/13/2011 ) 70,337,359 |.... .. 402,471 |...

211900302 .... .. |HOUSTON ... 09/13/2011 ...8,805,466 |.... .

212800101 ... . |BERLIN ... 06/01/2012 ...2,370,408 |.... ... 119,672 |...

212800201 ... FT. MEADE ... 12/14/2012 62,959,258 |.... ... 255,686 |...

212800601 ... VARIOUS 09/01/2013 193,280,436 |.... ... 373,676 |...

212900101 ... .. | HOUSTON ... 09/28/2012 N 61,534,781 |.... .. 347,147 |...

213210201 . .. [NEW YORK 1073172013 .. 224,886,477 |. 595,850

213800101 . .. | ATLANTA .05/01/2013 .. . 98,362,038 |. 641,399

213900101 . .. | HOUSTON .06/27/2013 .. . 90,379,417 |. 543,801

213900301 ... .. [DALLAS .... 07/22/2013 52,649,421 |.... ... 276,962 |...

213900501 .... .. |HOUSTON 12/13/2013 56,140,874 |.... ... 268,4% ...

213900601 ... .. | BEVERLY HILLS . 05/08/2014 R . 109,519,975 |.... 21,179,100 |...

213900701 ... .. | FORT WORTH .. 04/01/2014 41,553,554 |.... .. 190,878 |...

213900702 .... .. |FORT WORTH .. 05/16/2019 10,235,605 |....

214210101 ... .. |NEW YORK ... 11/17/2014 36,750,176 |....

214210102 ... .. [NEW YORK .... 11/17/2014 [ P 3,542,765 |.... . .

214620201 .... .. |SEATTLE ... 06/17/2014 76,390,279 |.... .. 437,590 |...

214620601 . .. | SEATTLE ... ....05/15/2015 .. . 87,809,981 |. 447,469

214800201 . .. | JERSEY CITY ... 08/01/2014 .. 184,750,279 |. 727,857

214800701 . .. | WASHINGTON .12/29/2014 .. . 67,547,791 |. 302,772

214900101 . .. |MCLEAN ... .06/27/2014 .. 100,296,212 |. 498,823

214900201 . . | HOUSTON .08/22/2014 .. 130,037,893 |. 590,341

214900301 .... IRVING ... 03/12/2015 34,773,151 |.... ... 292,788 |...

215210201 ... . 10/06/2015 173,276,666 |.... ... 926,052 |...

215620201 .... . | SANTA CLARA ... 05/26/2015 19,290,035 |.... ... 126,634 |...

215800801 ... JERSEY CITY ... 12/09/2015 125,711,284 |.... ... 494,873 |...

215900101 ... COSTA MESA 07/13/2015 40,156,639 |.... ... 305,993 |...

215900201 ... . |PINEHURST ... 09/03/2015 187,217,918 |.... .1,085,959 |...

215900301 . .. [IRVINE .... 11/06/2015 .. . 85,129,268 |. 433,538

215900401 . .. |VARIOUS ... .11/20/2015 .. . 94,648,107 |. 469,609

215900501 . .. [HUNTINGTON BEACH .02/09/2016 .. . 46,582,302 |. 252,006

215900502 . .. |HUNTINGTON BEACH .02/09/2016 .. . 82,508,849 |. 446,625

215900601 . . | ATLANTA ... .04/29/2016 .. . 40,157,464 |. 197,396

215900701 ... SAN DIEGO 07/21/2016 154,574,951 |.... ... 687,154 |...

216620301 ... .. | SAN MATEO ... 12/27/2016 129,564,042 |.... ... 685,671 [...

216620302 .... . | SAN MATEO ... 12/27/2016 R IO 92,404,291 |.... ... 489,765 |...

216800101 ... DALLAS .... 03/04/2016 R R 73,369,953 |.... ... 338,909 |...

216800201 ... BETHESDA . 08/31/2016 59,275,110 |.... ... 282,151 ...

216800301 ... ARLINGTON ... 10/20/2016 93,681,011 |.... ... 376,422 |...

216800302 .... ARLINGTON ... 10/20/2016 113,193,599 |.... ... 518,354 |...

216800501 ... CHARLOTTE ... 02/13/2017 45,016,505 |.... .. 167,228 |...

216900201 . .. | CARLSBAD .. .12/15/2016 .. . 41,809,418 |. ..96,562

216900202 ... . | CARLSBAD .. 12/15/2016 42,727,702 |.... .. 98,861 |...
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Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
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216900301 ... ROCKVILLE 11/09/2016 51,818,854 |.... 15,045 |.. ... 246,944 |...

217620101 ... NIAGARA FALLS . 07/21/2017 155,237,752 |.... ...616,297 |...

217900401 ... NORTHBROOK .. 09/29/2017 60,260,235 |.... .. 231,314 |...

218620101 . .. |OREM ....... .05/14/2018 .. . 78,323,022 |.

218620301 . .. | OVERLAND PARK . ... 10/18/2018 .. ..41,934,950 |.

218900601 . . | HOUSTON ...... .. 1173072018 .. . 120,743,843 |.

218900701 ... SAN DIEGO ... 12/14/2018 JUR N 4,309,626 |....

218900801 ... .. | DALLAS . 12/21/2018 [ IO 40,990,869 |....

219620201 .... .. |OREM .... 12/18/2019 ) 98,988,898 |....

219800602 .... .. | TALLAHASSEE 12/23/2019 . .

219900501 .... .. [CHANDLER ... 12/19/2019 [ R 169,075,782 |.... .1,227,564 |...

220500101 ... . | VARIOUS ... 11/12/2020 N 36,948,036 |.... ... 134,852 |...

221620301 .... . 09/29/2021 44,062,422 |.... .. 225,591 |...

221630701 ... CHARLOTTE ... 12/17/2021 10,312,922 |....

221800301 . .. | MASON ... .09/30/2021 .. . 39,814,879 |.

221800701 . .. | CLIFTON .08/13/2021 .. . 70,251,981 |.

222620401 . .. |OREM .... .05/24/2022 .. 122,143,339 |.

356616344 .... . | OXNARD . 12/12/2016 810,341 |....

356617126 ... PORTLAND .. 03/01/2017

356617128 ... QUINCY ... 02/27/2017

356617148 ... . | WHEATLAND ... 03/23/2017

356617152 ... . | IOWA CITY ... 05/25/2017

356617175 ... GOOD THUNDER .. 06/02/2017

356617211 ... CHAFFEE 06/01/2017

356617226 .... . 06/27/2017

356617228 . .. | ABERDEEN . ... 08/03/2017 ..

356617229 . .. | ABERDEEN . ... 08/03/2017 ..

356617230 . .. | ABERDEEN . ... 08/03/2017 ..

356617235 . .. | PLENTYWOOD ... 07/13/2017 ..

356617238 . .. |REINBECK . .. 08/15/2017 ..

356617244 .... .. | GREENWOOD ... 08/09/2017

356617254 .... .. |MORGAN CITY ... 08/02/2017

356617263 .... .. | VINCENNES 09/12/2017

356617281 ... .. | OAKESDALE ... 09/11/2017

356617282 .... .. [ WASHINGTON .. 09/12/2017

356617291 ... .. | FLORENCE .. 10/06/2017

356617312 . .. [BUTLER .... ... 12/08/2017 ..

356617323 . .. | MASONVILLE ... 01/04/2018 ..

356617338 . .. | SANTA ROSA .. ... 01/03/2018 ..

356618127 . .. | HEALDSBURG .. .08/15/2018 ..

356618148 . .. | CUT BANK . .. 03/01/2018 .. .

356618149 .... . | CUT BANK ... 03/01/2018 296 750 |....

356618156 ... WAHPETON .. 04/02/2018 ...1,652,719 |....

356618157 ... ABERDEEN . 02/09/2018

356618159 .... 04/09/2018

356618160 ... 04/03/2018

356618182 .... 04/20/2018

356618183 ... HERMISTON ... 05/07/2018

356618185 ... CUSHING 05/23/2018 ...7,240,228 |....

356618188 . . | CASSELTON 04/11/2018 .. .. 736,461 |.

356618196 ... BONO ... 04/05/2018 476,794 |....
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356618201 ... LAWRENCEVILLE . 04/26/2018 ... (38)]..

356618216 .... 04/23/2018 .. (157)]..

356618222 .... .. [GOOD THUNDER .. 04/27/2018 ... (75)|..

356618231 . . |HATCH ... .04/20/2018 .. (158)]..

356618232 . HATCH .. .04/27/2018 .. (720)|..

356618234 . .. |HERON LAKE .. 08/15/2018 .. . (64)]..

356618252 .... .. | MANCHESTER .. 07/17/2018 . (38)]..

356618255 ... .. | MANCHESTER .. 07/17/2018 . (21)]..

356618259 ... . | CLARK 10/16/2018 .. (988)]..

356618267 .... CLEMENTS ... 07/16/2018 .. (137)]..

356618278 ... BRTITTON .... 07/12/2018 .. (225)|..

356618296 .... .. |HERMISTON ... 08/23/2018 .. (354)|..

356618297 .... .. | FORSYTH 08/15/2018 .. (806)..

356618319 .... .. |ESSEXVILLE .. 08/15/2018 .. (133)]..

356618323 . .. | HITCHCOCK ... 10/18/2018 .. (167))..

356618332 . .. | CUSHING ... 08/15/2018 ..

356618334 . .. [ SHERIDAN .. 09/06/2018 ..

356618336 ... .. |HERVAN .... 09/26/2018

356618337 ... . | COLLEGE CORNER .. 09/21/2018

356618339 ... 09/07/2018

356618342 .... . 09/06/2018

356618344 .... .. |ENDERLIN .. 09/25/2018 . .

356618354 ... .. | CLAREMONT ... 10/04/2018 . 109 993 |...

356618378 ... . | BLACKFOOT ... 12/04/2018

356618379 .... . 11/20/2018

356618381 . .. | GOOD THUNDER ... 11/14/2018 ..

356618387 . .. | GOSHEN . .12/19/2018 ..

356618394 . .. [HATHAWAY . 12/27/2018 ..

356618396 . .. [ STOCKPORT 12/21/72018 ..

356618403 . .. | GLENFIELD .12/13/2018 ..

356618407 ... .. | CONRAD 01/16/2019

356618409 .... .. [ST PARIS .... 01/10/2019

356618411 ... .. |LAKE ARTHUR 01/07/2019 .

356619132 .... .. [TIPTON .... 06/21/2019 19,107,902 |....

356619136 .... .. [DRAYTON ... 03/01/2019

356619139 .... .. |HARLEM 01/15/2019 ...1,314,090 |....

356619140 . .. | CRAWFORDSVILLE .04/03/2019 .. 1,179,843 |.

356619150 . .. | BRADSHAW .03/01/2019 .. ..611,877 |.

356619152 . .. [WILBAUX ... .05/09/2019 .. . 12,768,508 |.

356619165 . . | BEECH GROVE .04/11/2019 ..

356619169 . .. |OGDEN ..... .04/09/2019 ..

356619172 ... .. |RELIANCE . 04/29/2019

356619184 .... .. [CANUTILLO ... 05/22/2019

356619192 .... .. [ WINSLOW 06/05/2019

356619198 .... .. [WINDOM .... 05/02/2019

356619199 .... .. |GILMAN ... 05/01/2019

356619214 .... .. |VALIER . 07/11/2019

356619218 .... .. [HENRY ... 06/27/2019

356619221 ... . | TULELAKE .... 07/02/2019

356619222 . .. | LEDGER . .06/03/2019 ..

356619226 ... . |BRITTON ... 08/07/2019
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356619227 ... . [BRITTON 08/07/2019 e |oeeeennn.. 2,851,233 ... ... (405)[... T .. (405)|..

356619232 ... .. | SUGAR CITY .. 06/05/2019 s e |- ... (43)]..

356619248 .... . |HERMISTON ... 08/29/2019 s T . (171)]..

356619249 . .. | WOLF CREEK 1172172019 .. . .. 964, N . . . (51)]..

356619251 . . | RICKREALL .08/27/2019 .. . .. T74, N . . (128))..

356619252 . BURL INGTON .. .08/29/2019 .. . .. 340, N . . . (81)]..

356619254 ... MANCHESTER .. 09/03/2019 s T . (81)]..

356619255 ... MANCHESTER .. 09/03/2019 s e |- ... (42)]..

356619256 .... 08/28/2019 e | 3,717, T .. (252)]..

356619263 ... . 08/27/2019 oo |eeeeennnn2,365, e |- .. (125)]..

356619269 ... .. |FAIRFIELD ... 10/15/2019 s T . (113)]..

356619276 .... .. |WEST BEND ... 10/18/2019 s e |- . (49)|..

356619277 ... .. [WALL LAKE ... 03/12/2020 s T . (12)]..

356619289 ... . | VALLEY FORD ... 11/07/2019 v |oeeennnn 3,778, e |- .. (364)|..

356619292 . WELLS ..... ....10/29/2019 .. . .. 322, N . . (207))..

356619294 . ROCKTON ... 11/08/2019 .. . ,153, N . . (285)]..

356619321 . .. [ MOUNT VERNON .. 01/08/2020 ..

356619328 ... . |BRITTON 12/19/2019

356619329 ... .. |FORSYTH ... 03/24/2020

356619330 ... . | BELMONT ... 01/14/2020

356619332 ... .. | IPSWICH 12/27/2019

356620110 ... .. | VAN BUREN ... 02/27/2020

356620113 ... .. |FERNDALE .... 12/20/2019 .

356620120 ... .. | GONZALES .... 04/21/2020 [ IO 20,257,409 |....

356620123 .... .. |EUREKA .... 03/03/2020 761,304 |....

356620127 . .. | TAIBAN . .08/12/2020 ..

356620132 . . |GUTHRIE .02/26/2020 ..

356620133 . . [ ILIFF .. .02/27/2020 ..

356620144 . .. | MONTEZUMA .04/02/2020 ..

356620145 . .. |FORSYTH ... .04/13/2020 ..

356620146 .... .. |HENAGAR ... 11/06/2020

356620152 ... .. |RAVENNA ... 05/01/2020

356620181 ... .. | JONESBORO 04/23/2020

356620186 ... . | BREWSTER . 05/20/2020

356620208 .... . 04/28/2020

356620218 .... .. |GUTHRIE ... 06/01/2020

356620219 . . |LADOGA .... .07/14/2020 ..

356620224 . MCMINNVILLE .06/05/2020 ..

356620232 . GREENWOOD ... .06/20/2020 ..

356620233 . SOUTH ENGLISH . .08/24/2020 ..

356620247 . GUSTINE ... .06/19/2020 ..

356620249 ... .. | ELMWOOD ... 06/26/2020

356620261 .... . | FREDERICK ... PN FOU R RN 08/06/2020

356620272 ... . FURN PR RN 07/09/2020

356620273 ... .. |PALESTINE ... PN FOU R RN 08/17/2020

356620274 ... .. |PALESTINE ... JUURN PO R 08/17/2020 |

356620275 ... .. | BOARDMAN .. e e e 07/17/2020 ... (250)]... .. (250)|..

356620283 ... . [HOWELL ... 10/05/2020 ... (196)[... .. (196)]..

356620293 ... .. | ROUNDUP ... 10/05/2020 ... (233)]... .. (233)]..

356620301 . . |BRITTON .09/14/2020 .. . (454)] (454)]..

356620302 ...

. |BRITTON ...

09/14/2020 .. (428))... .. (428)]..
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356620303 ...
356620305 ....
356620311 ...
356620315 .
356620321 .
356620329 .
356620332 ...
356620335 ....
356620343 ...
356620345 ....
356620355 ....
356620359 ....
356620367 ...
356620368 ...
356620369 .
356621102 .
356621117 .
356621119 ...
356621123 ...
356621124 ...
356621128 ...
356621129 ...
356621137 ...
356621147 ...
356621169 ...
356621183 .
356621184 .
356621186 .
356621191 .
356621192 .
356621193 ...
356621201 ...
356621209 ...
356621223 ...
356621224 ...
356621227 ...
356621229 .
356621233 .
356621239 .
356621240 .
356621252 .
356621259 ....
356621261 ...
356621263 ...
356621267 ...
356621269 ...
356621274 ...
356621281 ...
356621282 ...
356621284 .
356621285 ...

. | BEATRICE .

.. | FRANKFORT ...
.. | WHEATLAND
. |BAY CITY .

.. | ELLENSBURG ..
.. | FROST ...
.. | MERRILL
.. | FERNDALE .
.. [BRISTOL ...
.. | MOUNT VERNON ..
.. |DEMING ...
. | PRESTON ...

.. | MT CARAMEL ..
.. |LAFAYETTE ...
.. | MARION
.. | ROSWELL
.. | GRUNDY CENTER .
.. | NUMA .
. [RIGBY

.. |LEACHVILLE ..
.. |BRICELN ....
. | ALLENDALE ...
KLAMATH FALLS ...

. | CASSODAY ..

.| MOORPARK

.. | WASHINGTON ..
.. | TWO BUTTES ..
.. | TWO BUTTES ..
.. | TIPTON ...
| TIPTON ....

BANCROFT ..
MAPLETON .
DARLINGTON ..

GALT ...
PETALUMA ...

INDEPENDENCE

VARIOUS ...
WOLF POINT
IVANHOE ...

VARIOUS
DOUGLAS ...

. | DONALSONVILLE .

11/17/2020
09/09/2020
09/01/2020

10/21/2020
09/25/2020
11/13/2020
10/22/2020
11/17/2020
11/26/2020
02/01/2021
11/18/2020

02/22/2021
03/03/2021
12/30/2020
02/16/2021
03/16/2021
02/25/2021
03/04/2021
04/15/2021

05/04/2021
04/21/2021
04/16/2021
07/12/2021

e 06/17/2021

05/18/2021

09/15/2021

JUT IR TUI R 10/01/2021
JUR RPN R 08/09/2021
oo e e [ 09/15/2021
JUR RPN R 08/19/2021

e 09/01/2021

11/10/2021
1171072021

10/14/2021

.09/23/2020 ..
.10/21/2020 ..
.12/09/2020 ..

... 1171072020 ..
.02/23/2021 ..
.02/10/2021 ..

A2/1772021 ..
.05/21/2021 ..
.03/23/2021 ..
.05/18/2021 ..
.05/04/2021 ..

.05/14/2021 ..
.09/01/2021 ..
.06/29/2021 ..
.05/13/2021 ..
06/17/2021 ..

1071472021 ..

. (35)]..
. (34)]..
(210))..
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356621289 ... .. [SWITZ CITY .. 11/02/2021 .. (802)]... .. (802)]..

356621313 ... .. [ MONMOUTH ... 10/27/2021 ... (89)]..

356621315 ... .. ST JAMES .... 11/04/2021 . (65)]..

356621316 . .. | POCATELLO J12/14/2021 .. . (62)]..

356621320 . .. | ROCKLAND .03/02/2022 .. (864)|..

356621327 . .. |CURRIE . 12/02/2021 .. . (17)]..

356621330 ... . | MEDFORD ... 12/22/2021 .. (278)]..

356621332 ... MILES CITY .. 02/17/2022

356621333 ... .. |HYATTVILLE .. 02/23/2022

356621336 ... .. [TIPTON .... 12/22/2021

356622111 ... .. [LISBON .... 03/02/2022

356622118 ... . | GRADY 02/17/2022

356622122 ... STOCKPORT .. 03/29/2022

356622134 ... BREWSTER . 03/30/2022

356622138 . AMBOY .. .02/07/2022 ..

356622143 . NUVA ... .04/07/2022 ..

356622145 . FAIRFIELD .04/22/2022 ..

356622146 .... . [MAYVILLE .... 04/06/2022

356622152 ... COVE ... 03/23/2022

356622153 ... .. |FROST ... 02/17/2022

356622156 ... . | ROCKLAND 04/01/2022

356622159 ... .. | CRAWFORDSVILLE .. 04/21/2022

356622160 .... .. | CLARKEDALE .. 04/21/2022

356622161 .... .. | CLARKEDALE .. 04/21/2022

356622164 .... .. | BLACKFOOT ... 03/25/2022

356622176 . .. | MARENGO ... .05/20/2022 ..

356622177 . .. [RICHLAND .. .05/26/2022 ..

356622185 . . [MILES CITY .06/10/2022 ..

356622205 . EDGEWOOD .. .06/23/2022 ..

356622211 . ADRIAN ... .06/09/2022 ..

356622215 ... .. |BASIN CITY .. 06/29/2022

356622216 ... .. [ST PALL ... 05/17/2022

356622217 ... .| ST PALL ... 05/17/2022

356622219 ... BALATAN ... 07/01/2022

356622220 ... ROSEBLD ... 08/19/2022

356622222 ... KIMBALL ... 07/18/2022

356622225 . WYNNE .. .06/03/2022 ..

356622233 . MALTA .. .07/27/2022 ..

356622240 . VANNDALE . .07/18/2022 ..

356622245 . BERINO . .09/21/2022 ..

356622256 . MT CARAMEL .10/06/2022 ..

356622264 ... .. |FAIRFIELD ... 12/01/2022

356623104 .... .. |DRAYTON 01/27/2023

356623111 ... .. | NEW GERMANY 03/29/2023

356623113 ... .. [BRITTON ... 03/07/2023

356623126 ... . [ ALBANY ... 04/06/2023

356623131 ... . 03/29/2023

356623146 .... .. |BELLFLOVER .. 06/26/2023

356623187 ... .. [PLENTYWOOD .. 10/10/2023

356624111 . . |ROYAL CITY .02/13/2024 ..

521630011 ... BALTIMORE ... 11/01/2021




1'c03

STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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
522800011 i Y N 5 N N 02/24/2022 ... [ceeeenininn s | 9,412,527 |.evvvviiiiiiiiiiiiinn foiis L e o e e e 37,896 |ooeeeeeieeieiis e [,
522900011 ..uvveveiiiiiiiiiiiinnees CARLSBAD ....veevvesssesenssssssnsnsnnnssnnnns founnnnnnnnnnnnnns CAuvvveiiiniiiinne |oveeeees v fonens 06/23/2022 ... |ovvvevninins i |t 6,193,309 [...uuvvenniiiiiiiiinn fooeeiriiiiiiis e foveiiiiiiiiiiiiiii foniiii e i, fon, 19,543 [ o o,
0299999. Mortgages with partial repayments 5,677,945, 356 671,556 671,556 (31,383) 36,551,932
0599999 - Totals 6,018,167,794 691,510 691,510 (31,383) 380,561, 199 3,766,875 3,766,875
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000000-00-0 ......... AIOF 11 WOOLLY CO-INVEST, LP . | NEW YORK ... ..|AIOF Il WOOLLY CO-INVEST GP, LLC .. . |....10720/2022 ... ..18,719,089 |...
000000-00-0 ......... ALTAS PARTNERS HOLDINGS I11 LP ... TORONTO ...| ALTAS CORPORATION . |--..06/06/2022 ... .5,906,704 .. 43,247,634 |...
000000-00-0 APOLLO INFRASTRUCTURE OPPS FUND 11, L.P. . NEW YORK .| APOLLO ....00/30/2021 ... ... 1,347,868 .. 30,945,421 |...
000000-00-0 . ..| ARLINGTON CAPITAL PARTNERS VI, LP .. CHEVY CHASE ARLINGTON CAPITAL GROUP VI, L.L.C. ..04/29/2022 . . 1,804,908 |.. .. 27,556,388
000000-00-0 ASF TOWER 11 CO-INVEST B LP ST HELIER .| ASF TONER Il CO-INVEST B LP . |...06/24/2023 ... ... 222,973 .. 10,630,501 |...
000000-00-0 AVANATH AFFORDABLE HOUSING RENAISSANCE FUND, LP .... IRVINE .| AVANATH AH RENAISSANCE GP LLC ... 12/31/2022 ... 50,000,000 ..25,000,000 |...
000000-00-0 . ..|AVISTA HEALTHCARE PARTNERS VI LP ...... NEW YORK AVISTA HEALTHCARE PARTNERS VI LP .. ..04/28/2023 . .3 .619,537 |.. .. 19,875,932
000000-00-0 . ..|BANNER RIDGE SECONDARY FUND V (T) LP . NEW YORK ... BANNER RIDGE SECONDARY FUND V (T) LP ..02/04/2023 . .3 .. 16,095 |.. .. 69,692,631
000000-00-0 BERTRAM CAPITAL V LP FOSTER CITY .. ..| BERTRAM CAPITAL V LP . |-...01719/2023 ... |...... 3 (1,033,904) .. 46,046,970 |...
000000-00-0 BIRCH HILL EQUITY PARTNERS VI TORONTO ..|BIRCH HILL EQUITY PARTNERS MGMT . ....02/04/2020 ... .... 159,285 .. 19,143,585 |...
000000-00-0 . ..|BLACKROCK US CRE DEBT FUND - C7 LP NEW YORK CARBON V11 GP LLC ..02/23/2022 . . 5,331,202 |.. .. 32,532,662
000000-00-0 BROOKF IELD CAPITAL PARTNERS VI LP .... NEW YORK ... ..| BROOKFIELD CAPITAL PARTNERS VI GP LLC . . |...08/01/2022 ... .... 9,905,087 .. 30,267,688 |...
000000-00-0 BROOKF IELD INFRASTRUCTURE FUND V-B, L.P. . NEW YORK ... .| BROOKFIELD INFRASTRUCTURE FUND V GP LLC .. ....09/30/2022 ... .... 2,306,508 .. 32,966,099 |...
000000-00-0 . ..| BROOKF IELD REAL ESTATE FINANCE FUND VI . NEW YORK BROOKF IELD RE FINANCE FUND VI GP .. ..12/3172021 . . 9,205,389 |.. . 125,835,830
000000-00-0 . ..[BVIP (PARALLEL) FUND XI, LP ... BOSTON ... BVIP FUND XI GP, LLC ... ..07/01/2022 . . 2,747,786 |.. .. 32,939,657
000000-00-0 . ..|CARLYLE INFRASTRUCTURE CREDIT FUND, L.P. . WASHINGTON . CICF NOTE ISSUER GP L.L.C. . ..08/26/2021 . (1,780,79)].. 2,864,377
000000-00-0 CARLYLE RENENABLE AND SUSTAINABLE ENERGY FUND |1, S.C.Sp. .. LUXEMBOURG . ..|CRSEF Il LUX GP S.A.R.L. .... . |...06/30/2022 ... ... (3,311,146) ..67,768,217 |...
000000-00-0 CARLYLE RENEWABLE AND SUSTAINABLE ENERGY FUND, S.C.Sp. ... WASHINGTON . .| CRSEF LUX GP, S.A.R.L. ......... ....12/17/2020 ... ..(11,163,752) ..20,8%9,642 |...
000000-00-0 . ..|CLEARVIEW CAPITAL FUND V, L.P. ..ocooeiiiins STAMFORD ... CLEARVIEW CAPITAL FUND V GP ..02/16/2022 . ... 138,472 |.. .. 36,841,766
000000-00-0 . ..|CLIMATE ADAPTIVE INFRASTRUCTURE FUND LP .. MILL VALLEY CAl GP LP ... ..10/31/2022 . . 3,815,212 |.. .. 22,910,938
000000-00-0 . ..| CRESTLINE OPPORTUNITY FUND V ONSHORE T/STE, FORT WORTH . CRESTL INE OPP ..06/01/2022 . . 1,559,136 |.. .. 28,435,761
000000-00-0 DIGITALBRIDGE PARTNERS |1, LP BOCA RATON ... .|DIGITAL COLONY |1 GP, LLC 271772021 ...(702,606) ... 6,009,640 |...
FIVE POINT WATER MANAGEMENT AND SUSTAINABLE INFRASTRUCTURE FUND IV FIVE POINT WATER MANAGEMENT AND SUSTAINABLE INFRASTRUCTURE
000000-00-0 WILMINGTON . .|FUND IV LP ....08/25/2023 ... ... 12,877,937 .. 16,119,469 |...
000000-00-0 . ..|FORTRESS CREDIT OPPS FUND V EXPANSION (A) NEW YORK FORTRESS INVESTMENT GROUP LLC ..05/29/2020 . .2 . 1,776,976 |.. .. 15,979,474
000000-00-0 . ..|FORTRESS LENDING FUND 111 (A), LP .. .. |NEW YORK FLF FUND I'11 GP LIMITED .. ..08/12/2022 . .3 .900,686 |.. .. 17,751,065
000000-00-0 ......... GARTMORE PRIVATE EQUITY I[II, LP .... ... |EDINGBURGH . .|GPE I GP, LP ....10/25/2007 ...|...... 3 ...648,642 |...
000000-00-0 ......... GLENDOWER CAPITAL SECONDARY OPPS FUND V-P ........cevvvvmmmmmnnnnnnnnnnns LONDON +.vvvvvvnnnnnnnninnnniiiiias GLENDOWER CAPITAL LLP oovvviiiiiiiiiiiiiiiiiien o .04/29/2021 ... |...... B L 3,219,420 | | 29,779,176
GLENDOWER CAPITAL STRATEGIC PARTNERSHIP V-1 (NEVELSON),

000000-00-0 ......... GLENDOWER CAPITAL STRATEGIC PARTNERSHIP V-1 (NEVELSON), SCSP ....... [LUXEMBOURG . ...| SCSP . . |--..10720/2023 ... .... 9,927,201 ... 3,108,084 |...
000000-00-0 ......... GREENBRIAR EQUITY FUND VI LP ... |GREENWICH .. ..| GREENBRIAR HOLDINGS VI LLC . |- 1071772022 .. .... 5,389,693 .. 37,347,956 |...
000000-00-0 HARVEST PARTNERS STRUCTURED CAPITAL FUND . . | NEW YORK ... .| HARVEST PARTNERS ....08/07/2015 ... 28,443 ...2,619,816 |...
000000-00-0 . ..|HPS STRATEGIC INVESTMENT PARTNERS V LP . NEW YORK ... HPS STRATEGIC INVESTMENT PARTNERS V GP LP .. 11/04/2022 . . 2,625,920 |.. .. 27,749,835
000000-00-0 . ..| INDUSTRIAL GROWTH PARTNERS VI, L.P. .. SAN FRANCISCO IGP CAPITAL PARTNERS VI, LLC .. ..03/31/2022 . ..4,435,439 |.. .. 29,728,840
000000-00-0 KELSO INVESTMENT ASSOCIATES XI, LP ... NEW YORK ..|KELSO GP IX, L.P. weerrrrinnnneee . |....02/18/2022 ... ....597,077 .. 39,473,088 |...
000000-00-0 KELSO XI TAILWIND CO-INVESTMENT, LP .. NEW YORK ... .|KELSO XI TAILWIND CO-INVESTMENT, LP .... ....00/11/2023 ... ....571,276 ... 1,108,855 |...
000000-00-0 . ..|KINDERHOOK CAPITAL FUND 7 LP ........... NEW YORK ... YL KINDERHOOK CAPITAL ....covvvveeninnnnns ..10/72172021 . . 4,437,162 |.. ..20,100,681
000000-00-0 . ..|KKR GLOBAL INFRASTRUCTURE INVESTORS IV SCSP GRAND CAYMAN . .CYM. KKR ASSOCIATES INFRASTRUCTURE 111 . ..05/24/2021 . . 1,157,872 |.. .. 20,460,445
000000-00-0 . ..[LOCUST POINT PRIVATE CREDIT FUND 11, LP . RED BANK . N LCP GP I11, LLC .... ..09/30/2022 . . 4,288,689 |.. .. 19,648,845
000000-00-0 . ..|MANULIFE INFRASTRUCTURE FUND 11, L.P . BOSTON ... MANULIFE INVESTMENT MANAGEMENT . 11/13/2020 . .. 21,279,938
000000-00-0 MANULIFE INFRASTRUCTURE FUND 111, LP ... BOSTON ... ..|MANULIFE INFRASTRUCTURE FUND |11, LP ... . |....10/03/2023 ...|.. . ..21,601,671 |...
000000-00-0 MARTIS PARTNERS IV, LP WASHINGTON . ..|MARTIS PARTNERS IV GP, LLC .... . |.-..03/3172022 ... .... 360,454
000000-00-0 NOVA INFRASTRUCTURE FUND I, LP ... NEW YORK ... ..|NOVA INFRASTRUCTURE GP I, L.P. .. R . |....04727/2022 ... . 1,872,152
000000-00-0 PL-NOVVA CO-INVESTOR, LLC . [LOS ANGELES .. .| PL-NOVVA CO-INVESTOR, LLC ...cooveeeeiiiiiiiiieieieeeeee ....12/21/2023 ... ... 25,131,440
000000-00-0 . ..|RIDGEWOOD WATER & STRATEGIC INFRASTRUCTURE FUND |1 LP MONTVALE ... RIDGEWOOD WATER & STRATEGIC INFRASTRUCTURE FUND I LP . ..02/17/2023 . . 3,049,986 |.. .. 28,404,216
000000-00-0 . ..|RLH INVESTORS 11 .ooovveeeiiiiiinens LOS ANGELES RIORDAN, LEWIS & HADEN ..09/30/2010 . .. 62,545 |.. 3,043,258
000000-00-0 . ..| SENTINEL CAPITAL PARTNERS VII, LP . NEW YORK . SENTINEL MANAGING COMPANY V11, INC ..07/14/2022 . . 7,087,998 |.. .. 39,460,080
000000-00-0 . ..| STONEPEAK INFRASTRUCTURE FUND IV LP .. NEW YORK STONEPEAK ASSOCIATES IV LLC ..12/10/2021 . . 8,082,017 |.. .. 29,918,548
000000-00-0 . ..| STRATEGIC PARTNERS INFRASTRUCTURE 111, L.P. NEW YORK STRATEGIC PARTNERS ... ..06/26/2020 . . 2,498,972 |.. .. 24,422,286
000000-00-0 . ..| STRATEGIC PARTNERS IX LP ....... NEW YORK STRATEGIC PARTNERS ..02/18/2022 . 11,169,587 |.. .. 85,455,579
000000-00-0 . ..| TAILWATER ENERGY PARTNERS 11 DALLAS ... TAILWATER CAPITAL . ..12/05/2014 . . 24,592 |.. ... 783,404
89186@-10-6 . ..| TOWER SQUARE CAPITAL PARTNERS | SPRINGF |EL! BABSON CAPITAL ........ ..07/14/2008 . .6,264 |.. ...690,768
000000-00-0 . ..|TZP SMALL CAP PARTNERS Il LP .. . [NEW YORK TZP SMALL CAP PARTNERS |1 LP ..02/14/2019 . .104,676 |..
000000-00-0 WIND POINT PARTNERS X-A LP CHICAGO [ WIND POINT X ADVISORS, LLC .... ...10/21/2022 ... .... 282,961
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000000-00-0 ......... 2 KAYNE ANDERSON MEZZANINE PARTNERS .. L0S ANGELES ..| 2 KAYNE ANDERSON MEZZANINE PARTNERS . reeeeee eeeeneens [----09730/2010 ... L..9,112
000000-00-0 .........| z TCII/CRESCENT MEZZANINE V LOS ANGELES .| z TOW/CRESCENT MEZZANINE V ...05/05/2008 ... ... 3,878
1999999. Joint Venture Interests - Common Stock - Unaffiliated 193,630,853 1,363,279,678
000000-00-0 PACIFIC CO-INVEST OPPORTUNITIES FUND |1 NEVIPORT BEACH ... .| INTERNALLY FORMED .... ....05/11/2021 ... ... 8,363,740 .. 28,788,467 |...
000000-00-0 .........| PACIFIC PRIVATE CREDIT FUND 111 . NEVIPORT BEACH INTERNALLY FORMED . .. 10/17/2017 . 12,321,950 |.. .107,238,627
000000-00-0 PACIFIC PRIVATE CREDIT FUND IV ... NEVIPORT BEACH ... .| INTERNALLY FORMED .... .|-...02/28/2019 ... ... 22,589,245 ..76,315,399 |...
000000-00-0 PACIFIC PRIVATE CREDIT FUND V NEVIPORT BEACH ... .| INTERNALLY FORMED .... ....05/26/2021 ... ... 19,407,205 .166,673,376 |...
000000-00-0 .........| PACIFIC PRIVATE EQUITY FUND |1 LP . NEVIPORT BEACH INTERNALLY FORMED . ..10/01/2023 . 95,037,513 |.. .854,962,487
000000-00-0 .........| PACIFIC PRIVATE EQUITY OPPS FUND |1 NEVIPORT BEACH INTERNALLY FORMED . ..07/01/2016 . . 4,847,135 |.. . 126,394,144
000000-00-0 PACIFIC PRIVATE EQUITY OPPS FUND 111 ... NEVIPORT BEACH ... .| INTERNALLY FORMED .... e 1071772017 . ... 21,408,925 .168,420,945 |...
000000-00-0 PACIFIC PRIVATE EQUITY OPPS FUND IV NEVIPORT BEACH ... .| INTERNALLY FORMED .... ....03/06/2019 ... ...32,713,873 192,676,804 |...
000000-00-0 .........| PACIFIC PRIVATE EQUITY OPPS FUND V, LP . NEVIPORT BEACH INTERNALLY FORMED . ..07/14/2021 . 35,589,804 [.. .308,496,526
000000-00-0 .........| PACIFIC PRIVATE FEEDER FUND I, LP ... NEVIPORT BEACH INTERNALLY FORMED . ..06/28/2018 . 468,625 |.. .. 14,922,082
000000-00-0 .........| PACIFIC PRIVATE FEEDER FUND I11, LP NEVIPORT BEACH INTERNALLY FORMED . ..06/21/2019 . .943,399 |.. 6,375,050
000000-00-0 .........| PACIFIC PRIVATE FEEDER FUND IV, LP NEVIPORT BEACH INTERNALLY FORMED . ..12/22/2020 . . 1,827,104 |.. 8,217,519
000000-00-0 .........| PPFA CREDIT OPPORTUNITIES FUND | LP .. NEVIPORT BEACH ... .| INTERNALLY FORMED ... ...07/31/2020 ... ... 144,963 3,624,751 |...
2099999. Joint Venture Interests - Common Stock - Affiliated 255,663,481 2,063,106, 177
000000-00-0 ......... | BLACKSTONE PROPERTY PARTNERS L.P. .....ovoveseessecsressesnnsnesnneaneas [ [ NV [ BLACKSTONE PROPERTY ASSOCIATES L.P. ..ovvvovecrecvesreneas [ |77 2 O o O 109,970 veverenienieiinieieniens fornise s
2199999. Joint Venture Interests - Real Estate - Unaffiliated 101,970
69388#-10-3 ......... [PAGIFIC ASSET HOLDINGS ...vooveveceessecseeenessesneesesnesnesnesnneeneas [ NEWPORT BEAGH ....ovoveeeeceeesneseienes [ CAuerenee [ INTERNALLY FORMED ..o [ [ 1273171997 oo e e |, 210,928,494 |veviiriiiiiiiiiiieiins o
2299999. Joint Venture Interests - Real Estate - Affiliated 210,928,494
000000-00-0 ......... [ 1MPAGT 1IORTGAGE OPPORTUNITIES FUND ...voovooeoeesvesesnesesnesnienes R [ CAuerenee [ 1MPAGT COMMUNITY GAPITAL, LLG v [ [ooo0173172020 oo oo e | 138,029 [oeveiiiiiiiiiiiiiiiies foiiiii
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 133,029
628312-AE0 ......... [MUTUAL OF OMAHA INS 00 SUB 144A ...voveoveseesecseeneesesnesninnean [OMAHA v [ NE..ooionuee [MUTUAL OF OMAHA INS 00 ..veoveoeeeeese s csrsnessesnennens [ t6rE ... [ 1270172016 oo oo e [ 16,006,300 [eveiviriiiiiiiiiiiiies feriiiiin, 16,006,300
2799999. Surplus Debentures, etc - Unaffiliated 16,006,300 16,006,300
053332-A0-1 ......... AUTOZONE, INC. .t MENPHIS AUTOZONE .. 1172972010 e foe 6,912,247 [ooveeiieeiiieieieieiens e 6,912,247
231021-D%-4 ......... | CUMMINS INC SVCS . COLUMBUS .| CUNMINS INC ....05/01/2021 ... ...10,040,874 ..10,040,874 |...
685550-CF~4 ......... | GENERAL MILLS .... MINNEAPOLIS .. ..| GENERAL MILLS INC ... ... 12/17/2021 ... .100,302,222 |...
372460-E#-8 .........| GENUINE PARTS SVCS ... ATLANTA ... .| GENUINE PARTS €O ....00/15/2021 ... ...7,669,813 |...
438516-C*-5 .| HONEYWELL. INTL SVCS .. CHARLOTTE HONEYWELL INTL INC 04/29/2020 40,318,619 |.. ..40,318,619
68560%-AA-7 .........|KEURIG DR PEPPER INC SVCS . BURLINGTON . KEURIG DR PEPPER INC . ..06/07/2022 .9,129,012 |.. 9,129,012
713448-C*-7 ..| PEPSI CO WORKING CAP FIN PROG . PURCHASE . PEPSICO INC . ..09/08/2016 . ..615,950,735 |..
06055H-A*-4 ........|PFIZER INC SVCS AGMT | - BOA .| NEW YORK ... ..|PFIZER INC .. ....068/07/2022 ... ... 14,898,712
742718-H*-3 .........|PROCTOR & GANBLE SVCS ... CINCINNATI ... ..| PROCTER & GAMBLE CO .. ....06/17/2016 ... .
87612E-E4-9 . .| TARGET CORP SVCS .. | MINNEAPOLIS .. ..| TARGET CORPORATION ... ....06/19/2020 ... ....9,933,556 |...
911312-A%-7 ... . [ATLANTA ... ..| UNITED PARCEL SERVICES ... ....08/19/2020 ... 157,430,418 |...
252498-AA-4 ......... | DIAGEO NORTH ANERICA INC NE YORK ... ..| DIAGEQ NORTH AVERICA INC . ....00/28/2022 ... ..63,142,870 |...
548661-E#-0 . .| LOWES COMPANIES  INC MOORESVILLE .. .. | LOWES COMPANIES INC .. ....03/13/2023 ... ..69,580,003 |...
278058-9A-2 .........|EATON CORP WCFN PROG #2 ... BEACHNOOD .| EATON CORPPRATION ....03/25/2024 ... .101,092,270 |... .101,092,270 |...
4599999. Working Capital Finance Investment - Unaffiliated 101,092,270 1,404,685,299 1,505,777,569
000000-00-0 ......... ‘APC ASSET DEVELOPHENT 1, LP eeieeieeeeeeeeeee e see e see e nee e ‘NEWPOER BEACH +.veeeeeeeeeeeeeeeeeeeieeneenes Jooenes CArerenne ‘APC ASSET DEVELOPHENT 1, LP weeieeeeeeeseeee e e see e ‘ ................... |....12/01/2023 | ............................................................. (9,991,707) |++eveeeeeeeeeeeeeeeeeeneees feeeeeieeeeeiene 9,991,707
000000-00-0 ......... APC ASSET DEVELOPMENT 11 LP ..iuviviieieieniesienieniesiesiesiesienens NEWPORT BEACH ...vvvsersersensenninninninnes feaeenes CAuerenee APC ASSET DEVELOPMENT 11 LP ..evviveienienienienienienienienns fooceninnes svenvenns |ons 12/01/2028 o |oecee e feenii e, (3,597, 751) |-vevevenienienienienieniins forsesnnnnieas 136,114,928
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated (13,589, 458) 146,106,635
08891*-10-5 ......... [BID 111 NOTE ISSUER LP EQUITY INT oovovececveceeseseeseesneennenes [ [NV [BROOKFIELD ..o eseseeennenee [ Y7 I R e R R
5699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Unaffiliated 3,960,209
000000-00-0 .........|BCCP SRC DESOTO I11, LLC . ‘AUBURN ...... ‘BCCP SRC DESOTO 111, LLC . .. 10/17/2023 ... ... 34,703,703
000000-00-0 .........| CHIRCHILL STATESIDE SOLAR FUND XXXI, LLC ... . | CLEARWATER . CHURCHILL STATESIDE ..03/31/2022 ... ... 66,756,597
5899999. Any Other Class of Assets - Unaffiliated 101,460,300
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6099999. Total - Unaffiliated 101,092,270 1,706,388,502 3,032,002, 440 XXX
6199999. Total - Affiliated 466,591,975 2,063,106, 177 XXX
6299999 - Totals 101,092,270 2,172,980,477 5,095,108,617 XXX

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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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 ..... AP TUNDRA HOLDINGS LIMITED ........cceeeeennns ST. LOUIS .. ....| NORMAL DISTRIBUTION ... ... 12/29/2020 ...|....03/31/2024 ...|....... 119,776 |... e [ 119,776 | 119,776 |...
000000-00-0 ..... APOLLO INFRASTRUCTURE OPPS FUND 11, L.P. .... |NEW YORK ... .| NORMAL DISTRIBUTION .03/31/2024 .. .. 90,919 . 90,919

316,603 316,603 |.

000000-00-0 ..... ARISTOTLE CAPITAL MANAGEMENT LLC .. R . .
.. 51,434 (... .. R [T 51,434

000000-00-0 ..... ARLINGTON CAPITAL PARTNERS VI, LP ....
AVANATH AFFORDABLE HOUSING RENAISSANCE

L0S ANGELES
CHEVY CHASE ...

.| NORMAL DISTRIBUTION
.| NORMAL. DISTRIBUTION ...

. .03/31/2024 ..
...04/29/2022 ... |....03/31/2024 ...|.

000000-00-0 .....
000000-00-0 ..... AVISTA HEALTHCARE PARTNERS VI LP
000000-00-0 ..... BANNER RIDGE SECONDARY FUND 111,

.. | IRVINE ...
.| NEW YORK .
NEW YORK .

... | NORMAL DISTRIBUTION ...
.| NORMAL DISTRIBUTION ..
.| INTERNALLY TRANSFEHHED

... 12/3172022 ... |....08/31/2024 ...].
.03/31/2024 ..
.03/3172024 ..

.870,779 |...
. 174,958
.242,907

....... 870,779 |...
174,958
. 242,907

L.P. ..

000000-00-0 ..... BANNER RIDGE SECONDARY FUND IV (T), LP NEW YORK . .| INTERNALLY TRANSFERRED .03/31/2024 .. ,414,161 1 414,161 |.... 1,414,161
000000-00-0 ..... BANNER RIDGE SECONDARY FUND V (T) LP NEW YORK . .| NORMAL. DISTRIBUTION ... .03/3172024 .. 7,351 ..7,361 |. 7,
000000-00-0 ..... BERTRAM CAPITAL V LP ....oeeeeeens FOSTER CITY .| NORMAL DISTRIBUTION .03/31/2024 .. .21,781 . 27,787 |. 27,781
000000-00-0 ..... BLACKROCK US CRE DEBT FUND - C7 LP NEW YORK . .| NORMAL. DISTRIBUTION .03/3172024 .. 2,471,530 o |eeer 2,471,530 |.... 2,471,530
000000-00-0 ..... BROOKFIELD CAPITAL PARTNERS VI LP . NEW YORK . .| NORMAL DISTRIBUTION .03/31/2024 .. .. 60,156 ..60,156 |. .60, 156
000000-00-0 ..... BROOKFIELD INFRASTRUCTURE FUND V-B, L.P. ... [NEW YORK . .| NORMAL. DISTRIBUTION . . .03/3172024 .. .254,048 E 254,048
000000-00-0 ..... BROOKFIELD REAL ESTATE FINANCE FUND VI ...... NEW YORK ... .| NORMAL DISTRIBUTION ... ...12/31/2021 ... |....03/31/2024 ...|.... 1,723,917 |... ... 1,728,917 |...
CARLYLE RENEWABLE AND SUSTAINABLE ENERGY
000000-00-0 ..... FUND 11, 8.C.8p. weveeeeiiiiieiieiiiiieees LUXEMBOURG NORMAL DISTRIBUTION ...cceeniiiiieeiiiiens ....06/30/2022 ...|....03/31/2024 ...|....... 308,350 [ouuiiiieeeeiiis Joeeiiieeeeeees e e e e [0, 308,350 ... 303,350
CARLYLE RENEWABLE AND SUSTAINABLE ENERGY
000000-00-0 ..... FUND, 8.C.8p. weeeeiiiieeeiiiiiiieceieee, WASHINGTON NORMAL DISTRIBUTION ...cceeniiiiieeiiiiens ....12/17/2020 ...|....03/31/2024 ...|.... 2,911,441 ... 2,911,441
CRESTLINE OPPORTUNITY FUND V ONSHORE T/STE,
000000-00-0 ..... L.P. . [ FORT WORTH ... ... [ NORMAL DISTRIBUTION ... ...06/01/2022 ...|....03/31/2024 ...|....... 125,368 |... 125,368 |...
000000-00-0 ..... GARTMORE PRIVATE EQUITY I11, LP . ... | EDINGBURGH . .| NORMAL DISTRIBUTION .03/3172024 .. .215,171 215,171
000000-00-0 ..... GLENDOWER CAPITAL SECONDARY OPPS FUND V-P .. |LONDON ... . | NORMAL DISTRIBUTION .03/31/2024 .. .498,721 498,721
000000-00-0 ..... HARBERT INFRASTRUCTURE FUND VI, L.P ... | BIRMINGHAM . .| NORMAL DISTRIBUTION .03/3172024 .. .670,412 670,412
000000-00-0 ..... HARK CAPITAL IV LP ... ... |NEW YORK . .| NORMAL DISTRIBUTION .03/31/2024 .. . 188,498 188,498
000000-00-0 ..... HARVEST PARTNERS STRUCTURED CAPITAL FUND .... [NEW YORK . .| NORMAL. DISTRIBUTION .03/3172024 .. .. 23,959 . 23,959
000000-00-0 ..... LANDVARK EQUITY PARTNERS XIV . [ SIMSBURY . .| NORMAL DISTRIBUTION .03/31/2024 .. .620,387 620,387
000000-00-0 ..... LEXINGTON CAPITAL PARTNERS VII .. NEW YORK . .| NORMAL. DISTRIBUTION .03/31/72024 .. .601,783 601,783
000000-00-0 ..... LEXINGTON MIDDLE MARKET INVESTORS I ........ [NEW YORK . .| NORMAL DISTRIBUTION .03/31/2024 .. . 530,595 530,595
000000-00-0 ..... LOCUST POINT PRIVATE CREDIT FUND I1, LP ... [RED BANK . .| NORMAL. DISTRIBUTION . . .03/31/72024 .. . 140,224 140,224
000000-00-0 ..... MONTAUK TRIGUARD IV ..evveeeeeeiiiieeeees IRVINE ... .| NORMAL DISTRIBUTION ... ...02/20/2008 ...|....03/31/2024 ...|....... 116,648 |... 116,648 |...
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... MONTAUK TRIGUARD V ... | IRVINE ... ....| NORMAL DISTRIBUTION ....01/28/2011 ...|....03/31/2024 ...|....... 537,480 |... .. R R 537,480 |....... 537,480 |...
000000-00-0 ..... ONE EQUITY PARTNERS VIII LP NEW YORK . .| INTERNALLY TRANSFERRED ..01/07/2022 . .03/31/2024 .. 69,020, 142 ...69,020,142 [... 69,020, 142

000000-00-0 ..... RCP SECONDARY OPPORTUNITY FUND . JR IR 147,536 |....... 147,536 |...
RIDGEWOOD WATER & STRATEGIC INFRASTRUCTURE
000000-00-0 ..... FUND 11 LP
000000-00-0 ..... STRATEGIC PARTNERS IX LP .
89186@-10-6 ..... TOWER SQUARE CAPITAL PARTNERS 11 .
000000-00-0 ..... TZP SMALL CAP PARTNERS Il LP .....
000000-00-0 ..... WARWICK EUROPEAN OPPORTUNITIES FU .
000000-00-0 ..... z KAYNE ANDERSON MEZZANINE PARTNERS .. LOS ANGELES .| TERMINATED ... ....09/30/2010 . .03/28/2024 .. . 128,036
000000-00-0 ..... z TCW/CRESCENT MEZZANINE V L0S ANGELES . .| TERMINATED ... ...05/05/2008 ...|....02/29/2024 ...|........ 19,318 |...

. [ CHICAGO .| NORMAL DISTRIBUTION ...02/16/2010 ...|....08/31/2024 ...|....... 147,536 |...

MONTVALE ...
NEW YORK .
SPRINGF IELD
NEW YORK .
LONDON ...

... | NORMAL DISTRIBUTION ...

.| NORMAL. DISTRIBUTION
.| NORMAL DISTRIBUTION
.| NORMAL. DISTRIBUTION ..
. | INTERNALLY TRANSFERRED

...02/17/2023 ...|....08/31/2024 ...|.
.03/3172024 ..
.03/31/2024 ..
.03/3172024 ..
.03/31/2024 ..

360,303

1999999. Joint Venture Interests - Common Stock - Unaff|l|ated 109,201,120

109,053,766 | 109,136,240

000000-00-0 ..... PACIFIC PRIVATE CREDIT FUND 111 .... . | NEWPORT BEACH . ... | NORMAL DISTRIBUTION ... ...10/17/2017 ...|....03/31/2024 ...|.... 2,576,072 |...
000000-00-0 ..... PACIFIC PRIVATE CREDIT FUND IV NEWPORT BEACH .| NORMAL. DISTRIBUTION .03/3172024 .. 6,781,808
000000-00-0 ..... PACIFIC PRIVATE CREDIT FUND V . NEWPORT BEACH .| NORMAL DISTRIBUTION .03/31/2024 .. 6,572,056
000000-00-0 ..... PACIFIC PRIVATE EQUITY OPPS FUND |1 NEWPORT BEACH .| NORMAL. DISTRIBUTION .03/31/2024 ...)... 29,833,337
000000-00-0 ..... PACIFIC PRIVATE FEEDER FUND II, LP NEWPORT BEACH .| NORMAL DISTRIBUTION .03/31/2024 .. 2,866,361
000000-00-0 ..... PACIFIC PRIVATE FEEDER FUND 11, LP . NEWPORT BEACH .| NORMAL. DISTRIBUTION .03/3172024 .. .. 77,282

e |--.. 2,576,072 |.... 2,576,072 |...

. |--..6,781,808 |.... 6,781,808
. |--.. 6,572,056 |.... 6,572,056
. |--- 29,833,337 |... 29,833,337
. |---- 2,866,361 |.... 2,866,361
. 77,282 |. 77,282

€'e03

000000-00-0 ..... PACIFIC PRIVATE FEEDER FUND IV, LP . NEWPORT BEACH ... .. .... | NORMAL DISTRIBUTION ... ....12/22/2020 ...]....03/31/2024 ...]....... 295,934 [.. A ceee |- 295,934 |....... 295,934 |...

2099999. Joint Venture Interests - Common Stock Affiliated 49,002,850 49,002,850 | 49,002,850

000000-00-0 ..... [BLACKSTONE PROPERTY PARTNERS L.P. ............. TNEW YORK voveeeveeeeeieeieeens | NY......o.. TNORMAL DISTRIBUTION ...vveveeeeeecennnens ]....06/30/2022 ...]....03/31/2024 ...]....... 101,970 oevvvneeeiinnn feoneneeenmiines Joeeenineeeeennn foonneeciiiins o oo e 101,970 |....... 101,970

2199999. Joint Venture Interests - Real Estate - Unaffiliated 101,970 101,970 101,970

69388#-10-3 ..... [PACIFIC ASSET HOLDINGS ...vevevereeereneenes TNEWPORT BEACH ..ovveoveveeeenens | CA......... TNORMAL DISTRIBUTION ...ovveveeeeeecennnens [....12/31/1997 ...]....08/31/2024 ...]... 75,199,128 [..cooioioie [ [ feoeeeeeieeiees Joeeeeeeees foeeeeeeeanes ... 75,199,128 |... 75,199, 128

2299999. Joint Venture Interests - Real Estate - Affiliated 75,199,128 75,199,128 | 75,199,128

000000-00-0 ..... [ IMPACT MORTGAGE OPPORTUNITIES FUND ........... TSAN FRANCISCO +.ovevevereenenees | CA......... TNORMAL DISTRIBUTION ...ovveveeeeeecennnens [....01/31/2021 ...]....08/31/2024 ...].... 3,768,161 [coeooieioie [ooooiiieiess [ooeeieeieeieiies foooreeieeieernes Joeeeeieeieens Jooeeesienieaies foee 3,768,161 |.... 3,768, 161

2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 3,768, 161 3,768, 161 3,768, 161

41020V-AA-9 ..... | JOHN HANCOCK SURPLUS NT 144A ................... BOSTON ... .| TERMINATED ... ....02/19/1999 ...|.... 03/31/2024 ...|...10,000,000 |... . |-..10,000,000 |... 10,000,000 |...

644162-AB-5 ..... NEW ENG MUT LIFE INS CO SURPLUS NT 144A ..... BOSTON ... .| TERMINATED ... ...02/12/1999 ...|.... 03/31/2024 ...J...10,000,000 |... ...10,000,000 |... 10,000,000 |...

2799999. Surplus Debentures, etc - Unaffiliated 20,000,000 20,000,000 | 20,000,000

00751K-D*-4 ..... ADVANCE STORES COMPANY INC .. ... | ROANOKE ....|NORMAL DISTRIBUTIONS ....07/20/2015 ...]....03/31/2024 ...].... 7,558,623 |... . |... 7,558,623 |.... 7,558,623 |...

053332-A@-1 ..... AUTOZONE, INC. . | MEMPHIS ... | NORMAL DISTRIBUTIONS ....11/29/2010 ...|....03/31/2024 ...|... 36,150,497 |... ... 36,150,497 |... 36,150,497 |...

231021-D*-4 CUMMINS INC SVCS ... COLUMBUS ... ... | NORMAL DISTRIBUT IONS ...05/01/2021 ...]....08/31/2024 ...|....... 877,971 |... P F 877,971 |....... 877,971

369604-E4-6 . GENERAL ELECTRIC FAIRFIELD .. .| NORMAL DISTRIBUTIONS .. .03/31/2024 .. 45,438,867 . |... 45,438,867 |[... 45,438,867

68555C-CF-4 GENERAL MILLS ... MINNEAPOL 1S .| NORMAL DISTRIBUTIONS .. .03/31/2024 ...|..105,608,700 ..105,608,700 |..105,608,700

372460-E#-8 ..... |GENUINE PARTS SVCS . ATLANTA .. .| NORMAL DISTRIBUTIONS .. .03/31/2024 ...|... 10,684,015 .. 10,684,015 |... 10,684,015

438516-C*-5 ..... [HONEYWELL INTL SVCS ..... CHARLOTTE .. .| NORMAL DISTRIBUTIONS .. .03/31/2024 ...|... 49,512,350 .. 49,512,350 |... 49,512,350

68560*-AA-7 . KEURIG DR PEPPER INC SVC! BURL INGTON . .| NORMAL DISTRIBUTIONS .. .03/31/2024 ...|... 12,876,282 . |... 12,876,282 |... 12,876,282

713448-C*-7 . |PEPSI CO WORKING CAP FIN PROG . PURCHASE . .| NORMAL DISTRIBUTIONS .. .03/31/2024 ...|..363,817, 146 ..363,817,146 |..363,817, 146

06055H-A*-4 ..... |PFIZER INC SVCS AGMT | - BOA NEW YORK . .| NORMAL DISTRIBUTIONS .. .03/31/2024 ...|... 52,132,850 . |... 52,132,850 |... 52,132,850

742718-H*-3 ..... |PROCTOR & GAMBLE SVCS CINCINNATI . .| NORMAL DISTRIBUTIONS .. .03/31/2024 ...|..224,951,616 ..224,951,616 |..224,951,616

87612E-E#-9 . TARGET CORP SVCS MINNEAPOL 1S .| NORMAL DISTRIBUTIONS .. .03/31/2024 ...|... 44,219,193 .| 44,219,198 |... 44,219,193

911312-A*-7 . UPS SVCS ........... ATLANTA .. .| NORMAL DISTRIBUTIONS .. .03/31/2024 ...]..175,831,371 ..175,831,371 |..175,831,371

252490-AA-4 DIAGEO NORTH AMERICA INC . NEW YORK . .| NORMAL DISTRIBUTIONS .. .03/31/2024 ...|... 72,359,958 .. 72,359,958 |... 72,359,958

548661-E#-0 ..... |LOWES COMPANIES INC . MOORESV ILLE .| NORMAL DISTRIBUTIONS .. . .03/31/2024 ...|... 69,366,247 ... 69,366,247 |... 69,366,247

278058-9A-2 ..... EATON CORP_WCFN PROG #t? v |- ... | NORMAL DISTRIBUTIONS ....03/25/2024 ...|....03/31/2024 ...|... 42,415,917 |... .. ceee |- oo |- 42,415,917 |... 42,415,917 |...

4599999. Working Capital Finance Investment - Unaffiliated 1,313,801,603 1,313,801,603 [1,313,801,603

08891*-10-5 ..... [BID 111 NOTE ISSUER LP ...veoveveereereeeaneens TNEW YORK voveeeveeeeeieeieeens | NY......... TNORMAL DISTRIBUTIONS ...vvovveveeeeeeeennene [....08/08/2022 ...]....03/31/2024 ... ... 3,017,396 [ceeoeioooie [ooooieieioss [ooeeieeieeineies fooormereeineines Jooeeeeieeiees Joeeeesiesieaies foees 3,017,396 [.... 3,017,396 |.eevvuueeerennn foonneermniiinnns Joornniieeeeennn foorieieiiiins
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 3,017,39% 3,017,306 [  3,017,3%

000000-00-0 ..... BCCP SRC DESOTO I11, LLC weveeeeeeeiieieeeeeee BCCP SRC DESOTO |11, LLC weeeees Joeeeennnn AL......... NORMAL DISTRIBUTION ....eeveeeeniieeeeeee ....10/17/2023 ...|....08/31/2024 ...|... 30,534,999 [....ccvmmmiiier Joemmmneeeemnn oo s feeee ... 30,534,999 |... 30,534,999 |..eereiiiiiiinn [ e [t

CHURCHILL STATESIDE SOLAR FUND
000000-00-0 ..... CHURCHILL STATESIDE SOLAR FUND XXVI .......... XXVE e Jeeeenins | I NORMAL DISTRIBUTION ....eeeeeeeenneeeeeee ....09/29/2014 ...|....03/31/2024 ...|........ 60,952 |oeveeeeeeenin o e e e e [ 60,952 |........ 60,952 | [ e el
CHURCHILL STATESIDE SOLAR FUND
000000-00-0 ..... CHURCHILL STATESIDE SOLAR FUND XXXI, LLC ... [XXXI, LLC ...coeiiirrinnininecrnnnns Jornnnnnns FL..oooones NORMAL DISTRIBUTION ....eeevievineinaaaaees ....02/08/2022 ...J....03/31/2024 ...]... 59,583,792 [....ccvvuuiiiee Jovnmninnnennnnns fooreeenniins o foereii | ... 59,583,792 |... 59,583,792 |..eevuueiiiennn feoneeerriiiiinns Joerennnieiennn foeeiiiiiiis
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CHURCHILL STATESIDE SOLAR FUND
000000-00-0 ..... CHURCHILL STATESIDE SOLAR FUND XXXII, LLC .. | XXXII, LLC ..ovvvrrvririinniiiiinns fonnnnne | NORMAL DISTRIBUTION .....ovvnnnnnnnnnnnnnnne ....03/31/2022 ...|....03/31/2024 ...|........ 39,372 |eveeiieiiiiiiiis e f e e e [ 39,372 |........ 39,372 |eveeieiiiiiiiies e i e

CHURCHILL STATESIDE SOLAR TAX CREDIT FUND CHURCHILL STATESIDE SOLAR TAX

000000-00-0 ..... CREDIT FUND XI1I ... NORMAL DISTRIBUTION ... ...10/05/2017 ... ]....08/31/2024 ...]........ 96,000 |.oeerrieeeeinis |onnnniiniennns foeenniiineeens feeneiniiiennes o e 96,000 [........ 96,000
CHURCHILL STATESIDE SOLAR TAX

000000-00-0 ..... CREDIT FUND XV ..vvvvveeiiiiiins |oeenins Flooooon. NORMAL DISTRIBUTION ..ooeiiiiiiaiiiiiiens ... 11/22/2017 ...|....08/31/2024 ...|....... 345,000 |+eeeeiiiniinnes ferreenniiinens o e fe e 345,000 |....... B A N
CHURCHILL STATESIDE SOLAR TAX

000000-00-0 ..... CREDIT FUND XVI weveeeeiiiiiiins | Flooooon. NORMAL DISTRIBUTION ..ooeiiiiiiaiiiiiiens ....05/04/2018 ...|....03/31/2024 ...|....... L e P U PP P R IO 174,200 |....... L A AN
CHURCHILL STATESIDE SOLAR TAX

000000-00-0 ..... CREDIT FUND XX ..vvvvveeiiiiinns |oenannns Flooooon. NORMAL DISTRIBUTION ..ooeiiiiiiaiiiiiiens ....05/04/2018 ...|....03/31/2024 ...|........ L e P P P U AN 60,900 [........ LU O AN
CHURCHILL STATESIDE SOLAR TAX

000000-00-0 ..... CREDIT FUND XXI wovevveeiiiiinens |oernins Flooooon. NORMAL DISTRIBUTION ..ooeiiiiiiaiiiiiiens ....05/21/2020 ...|....03/31/2024 ...|....... 335,080 |eeeeiinrinnnes fereeeeniiienns o e fe e 335,080 |....... B A

CHURCHILL STATESIDE SOLAR TAX
CHURCHILL STATESIDE SOLAR TAX CREDIT FUND CREDIT FUND XXVIII, LLC -
000000-00-0 ..... XXVITT, LLC - SCHOOL HOUSE ............ccceee. SCHOOL HOUSE ...eoeeeiiiiiieeees | Flo........ NORMAL DISTRIBUTION ...cceeniiiiieeiiiiens ....12/31/2020 ...|....03/31/2024 ...|....... LRI X RUSRUUUUTURRRR FURRRRRURTTRR FERRRUUURTTR FURRTRURTIN UUTTRRRUUTE USRI T 111,163 |....... 163 | e e e
CHURCHILL STATESIDE SOLAR TAX
CHURCHILL STATESIDE SOLAR TAX CREDIT FUND CREDIT FUND XXVIII, LLC -
000000-00-0 ..... XXVITT, LLC - VIADUCT o [VIADUCT it .....oo.. FLo........ | NORMAL DISTRIBUTION ... ...08/03/2022 ...|....03/31/2024 ...|.

E 9,980,807 |...
..08/05/2022 .

. |--.. 9,980,807 |.... 9,980,807 |...

¥'€03

000000-00-3 ..... USB RETC FUND 2022-8, LLC ... USB RETC FUND 2022-8, LLC .| NORMAL DISTRIBUTION .03/31/2024 .. .. 25,242 25,22 |........ 25,242
000000-00-4 ..... USB RETC FUNDING 2020-2, LLC .. ... |USB RETC FUNDING 2020-2, LLC . |........ ... | NORMAL DISTRIBUTION ... oo | 11/17/2022 ..)....03/31/2024 ... )....... 297,305 |... . e | 297,305 |....... 297,305 |...
5899999. Any Other Class of Assets - Unaffiliate: 101,644,812 101,644,812 | 101,644,812
6099999. Total - Unaffiliated 1,551,535,062 1,551,387,708 [1,551,470, 182
6199999. Total - Affiliated 124,201,977 124,201,977 | 124,201,977

6299999 - Totals 1,675,737,039 1,675,589,685 |1,675,672, 159
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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
912810-TX-6 ......oe [US TREASURY NT ot e e e e e e e e e e e e e e e e e e e enn e e e e e nnnnnneeeennnnnnes | sevssnnnensnnns [oeees 02/27/2024 ..... TORONTO DOMINION 291,902 |. ..300,000 |... AL .
912820-JR-3 ......... [US TREASURY NT ...iiiiuunniiiiiiuuiiiiiiiiiiiiiiiiiniiesseitnineeseeennssseesessnnnsessessnnnssesresnnnnses | senssnneeeeeens [oonees 01/10/2024 ..... SUNTRUST CAPITAL MARKETS INC .. 504,780 |. ..510,000 |...
0109999999. Subtotal - Bonds - U.S. Governments 796,683 810,000
698299-BX-1 .........|REPUBLIC OF PANAMA SR NT .. | IR RN 02/22/2024 Lo I 0 T RO KPP 4,999,950 [.....cevvvnniiiiinnnnns 5,000,000 |...
731011-AZ-5 . ..|REPUBLIC OF POLAND SR NT D.. 03/11/2024 CITIGROUP SECURITIES INC .... . 59,304,600 |. .60,000,000 |.
77586R-AU-4 . ..|ROMANIA SR NT 144A ...... D.. 01/23/2024 MORGAN STANLEY CAPITAL SERVI .. 6,941,480 |. .. 7,000,000 |.
80413T-BH-1 . .| SAUDI INTL BOND SR NT 144A D.. 01/08/2024 J P MORGAN SECURITIES INC .53,785,600 |. .55,000,000 |.
46514B-RW-1 . ..| STATE OF ISRAEL SR NT ..... D.. GOLDMAN, SACHS & CO .. . 43,183,800 |. . 45,000,000 |.
91087B-AZ-3 . .| UNITED MEXICAN STATES SR NT D.. BANK OF AMERICA NA .. 198, ..200,000 |.
91087B-BA-7 .........[UNITED MEXICAN STATES SR NT ... Dvvvvvvnnnnns |......01/02/2024 ... BANK OF AMERICA NA ... .. 9,982, .... 10,000,000 ...
0309999999. Subtotal - Bonds - All Other Governments 178,346, 102 182,200,000
20754G-AE-0 .........[FNMA - CAS 2024-R02 CL M2 144A ......oovvviiiiiiiiiiiiiiiiii e ecvnieeeennninns | eeeeeniieeeeens [2000..08/06/2024 ... WELLS FARGO BANK, N.A. ...... .... 16,750,000 [. .... 16,750,000 |...
92812U-5H-7 .........[VIRGINIA ST HSG DEV AUTH CMULT ......iiieeerenneeeiennnesaeeennnnaseeennnnnsseeennnnnnssennnnnnnsseeenns | soveesnnnneenes |onnn..08/12/2024 ... RAYMOND JAMES & ASSOC INC .. ..eeueeeerununseeennnunseernnnnuaaeeeennsnasasennnnnaaeennnnnnsaenennnnnsaee reernnnnnsseennnnnnsseennnnnnnereee Joerennnssseernnnnnseees 7,890,000 [..iiiiiiinniniaennes 7,890,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 24,640,000 24,640,000
758970-AA-5 ........| 2024-1A CL AT 144A 02/02/2024 ... VARIOUS ~..-36,500,000 |. ~..-36,500,000 |-..
33B35N-AA-9 ... 522 FUNDING CLO LTD 2018-3A CL AR 144A . 03/27/2024 ... BANK OF AMERICA NA ...ovveaeeseeiseeeset et see sttt et es et snenns|oetnsseinssesssscsnssesnssessnsenne |oetnsseensseensseennans 1,841,666 |-.v.ecvocecececines 1,840,801 |...
B1785B-A4 ........ 720 EAST CLO LTD. 2024-1A CL A1 1444 ... 01/31/2024 VARIOUS ..29,250,000 |. +.-29,250,000 |...
00287Y-DW-6 . .| ABBVIE INC SRNT ..eevniiiiiiiies 02/22/2024 J P MORGAN SECURITIES INC
005117-AA-4 . ..| ACWA PUR MGMT INVST SR SEC 144A . 03/15/2024 CITIGROUP SECURITIES INC .
00774M-BH-7 . ..| AERCAP IRELAND CAP/GLOBA CO GUARNT 01/04/2024 CITIGROUP SECURITIES INC . . 14,659,350 |. . 15,000,000 |.
00111V-AA-5 . ..| AES ANDES SA SR NT 144A ... 03/06/2024 GOLDMAN, SACHS & CO ........ . 24,976,750 |. .25,000,000 |.
001084-AS-1 . .| AGCORP SR NT ...eevvvinnns 03/18/2024 MORGAN STANLEY CAPITAL SERVICES LLC . ..299,190 |. ..300,000 |.
00120V-AE-6 . ..|AGL CLO LTD. 2024-30A CL B 144A . 02/07/2024 VARIOUS ... .18,000,000 |. .18,000,000 |.
009280-AY-7 . ..| AIRCASTLE LTD SR NT 144A .... CITIGROUP SECURITIES INC . . 22,857,890 |. .23,000,000 |.
G12630-AE-1 . .| ALTITUDE INFRA SEC SER B . INTEREST CAPITALIZATION .. 2,614,497 |. 2,614,497 |.
G1263e-AJ-0 ALTITUDE INFRA SEC SER C .... 03/31/2024 ..... INTEREST CAPITALIZATION
612630-AD-3 ALTITUDE INFRASTRUCTURE HLDG SEC SER A . 03/31/2024 ..... INTEREST CAPITALIZATION ..
02666T-AG-2 . .| AMERICAN HOMES 4 RENT SR NT 01/23/2024 WELLS FARGO BANK, N.A
03330N-AJ-3 ANCHORAGE CLO 2019-11A CL AR 144A . D.. 01/23/2024 ..... VARIOUS
03740M-AA-8 AON NORTH AMERICA INC CO GUARNT .... 02/28/2024 CITIGROUP GLOBAL MKT INC .... .
03740M-AC-4 . ..| AON NORTH AMERICA INC CO GUARNT . 02/28/2024 CITIGROUP GLOBAL MKT INC . ..698,180 |. .
03764D-AH-4 . ..|APIDOS CLO 2013-12A CL AR 144A .. D.. 03/27/2024 BANK OF AMERICA NA . 13,549,191 |. . 13,524,982 |.
03767V-AG-3 . ..| APIDOS CLO LTD 2019-31A CL A1R 14 D.. 01/26/2024 VARIOUS ... 3,508,680 |. 3,500,000 |.
03769H-AA-5 . .| APIDOS CLO LTD 2021-37A CL A 144A . D.. 01/25/2024 VARIOUS .. 7,012,110 |. .. 7,000,000 |.
03770Q-AA-2 APIDOS CLO LTD 2024-47A CL A1 144A ... D.. 02/06/2024 ..... VARIOUS ... ....40,000,000 |. ....40,000,000 ...
04016@-AA-0 ARGLASS VF2 SEC SER A ..viiiiiiiiiiiiiiiii i csnni e sennna s snnnnnnnees | aeeeeenninnenes foannd 02/06/2024 ..... JEFFERIES LLC ...50,000,000 {. ....50,000,000 ...
04316J-AH-2 ARTHUR J GALLAGHER & CO SR NT . ...02/12/2024 ... BANK OF AMERICA NA ... .
04685A-30-2 ATHENE GLBL FUNDING SEC 144A ...01/04/2024 DEUTSCHE BANK SECURITIES INC .. ....10,000,000 [. ....10,000,000 ...
04822B-AA-1 . .| ATLANTIC AVENUE LTD 2024-2A CL A 144A 02/16/2024 APC DIRECT .. .. 8,000,000 |. .. 8,000,000 |.
04822B-AC-7 . .| ATLANTIC AVENUE LTD 2024-2A CL B 144A 02/16/2024 VARIOUS ... .40,000,000 |. .40,000,000 |.
05252A-DK-4 AUST & NZ BANKING GRP SR NT FRN 144A ... 03/11/2024 ..... VARTOUS ettt et e e e e e e e e e e e e e nne e e e e e enn e e e e eennaneeeeennnnneeeennnnn reernnnnaneeeennnnaaeeeennnnnaarees Jrernnnaereennaaas 2,500,000 [eeeeeeemnnnaeeeeens 2,500,000 |...
05330K-AA-3 AUTO METRO PUERTO RICO SR SEC 144A ... 02/23/2024 SEAPORT GLOBAL HOLDINGS LLC ...
G1266#-AD-8 . ..|B RE COPT DC Il MEZZ A LLC SEC ..... 03/31/2024 INTEREST CAPITALIZATION ..
06759F-AB-2 . ..| BABSON CLO LTD 2015-2A CL AR 144A . 01/31/2024 VARIOUS ...
056162-AN-0 . ..| BABSON CLO LTD 2015-1A CL AR 144A . 01/24/2024 VARIOUS
06761K-AL-5 . ..|BABSON CLO LTD 2019-3A CL A1R 144A 01/23/2024 VARIOUS ...
05523R-AH-0 . .. |BAE SYSTEMS PLC SR NT 144A .. 03/19/2024 J P MORGAN SECURITIES INC . N
05523R-AK-3 ......... BAE SYSTEMS PLC SR NT 144A .. 03/19/2024 J P MORGAN SECURITIES INC ... 399,144 |.
056820-A0-9 BAIN CAP CLO 2017-1A CL A1R 144A ... 01/16/2024 BANK OF AMERICA NA ... ...4,529,725 |.
05875J-AJ-8 . ..| BALLYROCK LTD 2019-1A CL A1R 144A . 01/26/2024 VARIOUS ...... .. 3,859,548 |.
05875M-AX-0 . ..| BALLYROCK LTD 2019-2A CL A1RR 144A 02/07/2024 APC DIRECT .. . 16,500,000 |. . 16,500,000 |.
05946K-AR-2 ......... BANCO BILBAO VIZCAYA ARG SR NT ..evvviniiiiiiiiiiiiieciiieee e eeccennis s cesnieeeeennnnneeens | Dovvvvvvninnnns foannd 03/05/2024 ..... BANK OF AMERICA NA ... ...20,000,000 |. ....20,000,000 ...
05964H-BB-0 ......... BANCO SANTANDER SA SR NON-PFD SER .......ceeveuseeeeenuunseerennnunsaaeennnnnssserennnnnsseeennnnnseeseens | Dosereernnnnnes Joennsd 03/11/2024 ..... SANTANDER US CAPITAL MARKETS LLC ...iieeeuuuueseermnnnnaaennnnnnsasarnnnnnnssaernnnnnasesnnnnnnsssennens  reernnnnnssseernnnnnsssernnnnasseene Joerennnsesernnnnnnasenenes 200,000 |.eeuiieiiinnaeeaenennnns 200,000
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05964H-BD-6 ......... BANCO SANTANDER SA SUB D.. 03/11/2024 ..... SANTANDER INVESTMENT SECURITIES, INC. .. ....25,000,000 |. ....25,000,000 ... .
06051G-JR-1 ......... BANK OF AMERICA CORP SR NT .. 01/23/2024 ..... MORGAN STANLEY CAPITAL SERVICES LLC ....
06051G-MA-4 BANK OF AMERICA CORP SR NT 01/18/2024 ..... BANK OF AMERICA NA ...
06051G-KM-0 . ..|BANK OF AMERICA SR NT MTN DTD 03/22/22 . 02/07/2024 MARKETAXESS .........
06405L-AE-1 . ..|BANK OF NEW YORK MELLON SR NT FRN . 03/07/2024 BANK OF AMERICA NA ... ,000, ,000,
06744N-BG-1 . ..| BARDOT CLO LTD 2019-2A CL AR 144A .... D.. BARCLAYS CAPITAL INC .. 1,500,000 |. .. 1,500,000 |.
070252-AA-9 . .| BASSIOOD PARK CLO LTD 2021-1A CL A 144A D.. VARIOUS ... . 25,794,589 |. . 25,815,000 |.
07134F-AA-8 BATTALION CLO LTD 2024-25A CL A 144A [ S RN 1) V<) V(02 S VARIOUS ... ....20,000,000 [. ....20,000,000 ...
499876-AA-8 BEATS 2024-1A CL A2 144A ..o e e e e eenne e e ennnnn e eennnnn | ceveeevennnnnns [00.2.02/23/2024 ... SUNTRUST CAPITAL MARKETS INC .. .... 21,999,606 |. ....22,000,000 ...
08163X-BA-0 BENCHVARK MTG TR 2024-V5 CL AM .. 01/19/2024 ..... DEUTSCHE BANK SECURITIES INC .. ... 14,934,962 |. .... 14,500,000 |...
08163X-BB-8 BENCHVARK MTG TR 2024-V5 CL B .... 01/19/2024 ..... DEUTSCHE BANK SECURITIES INC ...veeieeeeeeneeeeceenne e e e e eenn s e e e e eene e e e e eenne s e e e eennnneeeeennnn [eeeernnnnaeseeennnnnaeeeennnnnaaees |reemnnnnnereemnnnnaneees 3,499,994 |...iiiiiiiiieeeeee 3,500,000 |...
081927-AE-5 . .| BENCHVARK MTG TR 2024-V6 CL AS 03/14/2024 GOLDMAN, SACHS & CO .. . 25,749,995 |. .25,000,000 |.
081927-AF-2 . ..| BENCHVARK MTG TR 2024-V6 CL B . 03/14/2024 GOLDMAN, SACHS & CO . 12,874,995 |. .12,500,000 |.
08181V-AN-5 . ..|BENEFIT CLO 2018-16A CL A1R 144A D.. VARIOUS .......cceee 4,260,455 4,250,000
087598-AA-6 . ..| BETHPAGE PARK CLO LTD 2021-1A CL A 144A D.. BANK OF AMERICA NA 2,225,000 2,225,000
08891*-AA-3 . ..|BID 111 NOTE ISSUER LP CL A . DIRECT PLACEMENT . 19,801,044 |. . 19,801,044 |.
08891*-AB-1 . .|BID 11 NOTE ISSUER LP CL B DIRECT PLACEMENT 5,940,313 |. 5,940,313 |.
08891*-AC-9 BID Il NOTE ISSUER LP CL C ... 03/22/2024 ..... DIRECT PLACEMENT ... 9,900,522 |. 9,900,522 |...
09031W-AE-3 BIMBO BAKERIES USA INC CO GUARNT 144A .. 01/04/2024 ..... J P MORGAN SECURITIES INC ... ....10,088,208 |. ....10,200,000 |...
05625A-AA-9 . ..| BLP COMMERCIAL MTG TR 2024-IND2 CL A CITIGROUP SECURITIES INC . . 22,942,500 |. .23,000,000 |.
05625A-AC-5 . ..|BLP COMMERCIAL MTG TR 2024-IND2 CL B CITIGROUP SECURITIES INC . . 15,959,997 |. .16,000,000 |.
05625A-AE-1 . .| BLP COMMERCIAL MTG TR 2024-IND2 CL C ... CITIGROUP SECURITIES INC . . 11,870,250 |. . 11,900,000 |.
096260-BC-0 BLUEMOUNTAIN CLO LTD 2014-2A CL BR2 144A ... D.. 01/19/2024 ..... VARIOUS 668,171 |. 670,000 |...
09660Q-Al-4 BMO MTG TR 2024-5C3 CL AS ... 01/25/2024 ..... BANK OF MONTREAL ... .. 17,509,946 |. .... 17,000,000 ...
09660Q-AX-2 BMO MTG TR 2024-5C3 CL B .... 01/25/2024 ..... BANK OF MONTREAL ... 4,892,487 |oeereeiieeiiis 4,750,000 |...
05593H-AJ-3 ......... [BMO MTG TR 2024-C8 CL B 03/14/2024 ..... BANK OF MONTREAL 3,604,999 [......covvniiiiinnnnns 3,500,000 |...
096591213 . ..|BNP PARIBAS SR NON-PFD 144A . D 02/12/2024 BNP PARIBAS SECURITIES CORP .20,000,000 |. .20,000,000 |.
097023-CJ-2 . ..|BOEING CO SR NT .......ceen 02/01/2024 VARIOUS ...oovvvviiiiieeiinnnn ..218,219 |. .250,000
05571A-AV-7 . ..|BPCE SA SR NON-PFD 144A D.. 01/08/2024 CITIGROUP SECURITIES INC . .. 7,000,000 |. 7,000,000
05571A-AU-9 . ..|BPCE SA SUB 144A ............ D.. 01/08/2024 CITIGROUP SECURITIES INC . .. 7,000,000 |. 7,000,000
10806J-AA-1 . ..|BRIDGE CLO Il 2021-1A CL A1A 144A . D.. 01/17/2024 BANK OF AMERICA NA ... 1,499,595 |. 1,500,000
11271L-AL-6 . ..| BROOKFIELD FINANCE INC CO GUARNT A. 02/26/2024 WELLS FARGO BANK, N.A .. 7,000,000 |. 7,000,000
11766C-AE-4 . ..| BRYANT CLO 2024-22A CL B 144A . D.. 02/13/2024 VARIOUS ... .20,500,000 |. .20,500,000 |.
055729-AH-0 . ..|BSRT I LP BSOF SEC SER 2024-1 . 01/31/2024 DEUTSCHE BANK SECURITIES INC .10,000,000 |. .10,000,000 |.
05612H-AA-9 ......... BX TR 2024-CNYN CL A T44A ..o e ee e e e e e e e e ennn e eennn | cevernnniinnnns [onnid 03/15/2024 ..... GOLDMAN, SACHS & CO ... 29,925,000 |. ....30,000,000 ...
05612H-AC-5 ......... BX TR 2024-CNYN CL B 144A ...viiiiiiiiicciiiccccce v snnna s ennns | aeeeennnninenes fonnnd 03/15/2024 ..... GOLDMAN, SACHS & CO .. ... 29,924,907 |. ....30,000,000 ...
05612H-AE-1 ......... BX TR 2024-CNYN CL C T44A ..eeeeeeeeee e ee e e e eenne e e e ennnn e e eennnnneeees | ceevrnnniinnnns Jonnid 03/15/2024 ..... GOLDMAN, SACHS & CO .. .. 22,443,743 |. .... 22,500,000 ...
05611V-AC-5 ......... BX TR 2024-XL4 CL B 144A ...oiiviiiiiiiiiiiin e rnnnn e snnnnens | eeeeeenniineees o 01/17/2024 ..... WELLS FARGO BANK, N.A. ... .. 19,950,000 |. ....20,000,000 ...
05611V-AE-1 ......... BX TR 2024-XL4 CL C 144A ... e e e e e e e eenn e e e eennnn e eennnns | ceeernnniinnees [onnid 01/17/2024 ..... WELLS FARGO BANK, N.A. ... 6,483,749 |oeoreeiiiieiiies 6,500,000 |...
05612G-AA-1 BX TR 2024-XL5 CL A 144A .oiiiiiiiiiiiiiiiiin e rrna e snnnnens | aeeeeenniieeees ol 03/06/2024 ..... BARCLAYS CAPITAL INC ... ... 29,924,994 |. ....30,000,000 ...
05612G-AC-7 . .| BX TR 2024-XL5 CL B 144A . 03/06/2024 BARCLAYS CAPITAL INC .59,850,000 |. .60,000,000 |.
12803R-AH-7 ......... CAIXABANK SA SR NT 144A ....iivviiniiiiiiiiiiiecciiiin e snnnee s eesnneessesnnenes | Dovvvvvvnnnnns foannnd 03/07/2024 ..... LT a0 I 0 I ) RO KON 7,000,000 |...ccvvvnnnniiiiinnnnns 7,000,000 |...
134429-BL-2 ......... CAMPBELL SOUP €O SR NT ...eeeeeeeeeeie e e e eeeee e e e e eene e e e e e e e e e e emnn e e e eennnneeeeennnnneeeennn | seeevnnnninnnns Jonnnd 03/19/2024 ..... J P MORGAN SECURITIES INC ... .. 349,713 |. ..350,000 |...
134429-BN-8 ......... CAMPBELL SOUP €0 SR NT ..evviiiiiiiiiiiiieciiii e ceeiii s erniis e s eesni e s sssnnn s s s ssnnnnnessenns | aeeeeennnnnenes founnd 03/19/2024 ..... CITIGROUP GLOBAL MKT INC .... 299,949 |. ..300,000 |...
14040H-DE-2 CAPITAL ONE FINANCIAL CO SR NT 01/29/2024 MORGAN STANLEY CAPITAL SERVICES LLC ...eeerreeeeeeemnnieeeeeenne e e e eenne e e e eeennn s e eeeennaneeeens eeeemnnnaeeeennnnneeeennnnnaenees Joermnnnanneernnnannees 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |...
14314B-AL-1 . ..| CARLYLE CLO 2017-1A CL A1R 144A . D.. 01/26/2024 VARIOUS ... 5,379,100 |. 5,368,364 |.
14314H-BA-1 . ..| CARLYLE CLO 2019-3A CL A2RR 144A D.. 02/08/2024 VARIOUS .15,000,000 |. . 15,000,000 |.
14316W-AA-7 . ..| CARLYLE CLO 2021-7A CL A1 144A .. D.. 01/23/2024 VARIOUS .. 3,004,590 |. .. 3,000,000 |.
142923-AC-5 ......... | CARLYLE GLBL CLO 2024-1A CL B 144 D.. 01/26/2024 VARIOUS .11,000,000 |. .11,000,000 |.
14312E-AL-7 . .| CARLYLE GLBL MKT 2012-3A CL A1B2 144A .. D.. 01/16/2024 VARIOUS 1,999,000 |. 2,000,000 |.
14315J-A0-2 CARLYLE GLBL MKT STR 2017-2A CL A1R 144A . D.. 03/31/2024 ..... VARIOUS ... (32,112)). (32,257)|...
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14448C-BC-7 ......... CARRIER GLBL CORP SR NT ....eieeeiennieeeeemrnie e e eerenee e e e eeenn e e e eennnn e e e eernnnneeeeernnnnneneenns | seeevnnniinnnns Jonnnd 02/23/2024 ..... EXCHANGE .... 4,992,279 | 5,000,000 |... ...68,014 |2.B FE ..........
14448C-BD-5 ......... CARRIER GLBL CORP SR NT ...evuuiiiiiiiiiiiiiiiiiie e ciinie s cesii s rnnnis s ennnne s s ssnnnnnsseenns | aeeeennnnnneees founnd 02/23/2024 ..... EXCHANGE .... ...9,983,543 |. ....10,000,000 ... .. 142,944 12BFE ..........
146861-AN-1 CARVAL CLO LTD 2019-2A CL AR 144A ....iieeeieeeiieeie e eeeeie e eeeenie e eeeenn e eeeennnneeeeennn | Dveeeeeniiees Joennd 01/31/2024 ..... VARIOUS ... 2,999,700 |eerruneieeennniaens 3,000,000 |...
14688H-AE-2 . .| CARVAL CLO LTD 2024-1A CL B 144A 01/24/2024 VARIOUS ... .18,000,000 |. .18,000,000 |.
G12630-AH-4 CDC MIDCO LLC SEC 03/31/2024 ..... INTEREST CAPITALIZATION ..
G1266#-AC-0 CDC MIDCO LLC SEC 03/31/2024 INTEREST CAPITALIZATION ..
15033L-AQ-5 . .. | CEDAR FUNDING LTD 2019-11A CL A1R 144A . D.. 01/29/2024 VARIOUS ...eeeviieeeee
15033T-AN-5 . ..|CEDAR FUNDING LTD 2020-12A CL A1R 144A . D.. 01/17/2024 MIZUHO SECURITIES USA INC N
15034A-AA-3 . ..| CEDAR FUNDING LTD 2021-14A CL A 144A D.. 01/29/2024 VARIOUS .. 2,634,576 |. .. 2,630,000 |.
15033B-AE-4 . ..| CEDAR FUNDING LTD 2024-18A CL B 144A D.. 02/16/2024 VARIOUS . 24,000,000 |. . 24,000,000 |.
19736W-AJ-9 . ..| CENT CLO LP 2020-30A CL B 144A .. D.. 01/19/2024 VARIOUS ... 3,225,235 |. 3,250,000 |.
P3001#-AA-0 . ..| CERRO DOMINADOR SEC ..... D.. 03/31/2024 INTEREST CAPITALIZATION .. 426,675 |. .. 426,675 |.
G12620-AA-0 . ..| CERRO DOMINADOR SR SEC .. D.. 03/31/2024 INTEREST CAPITALIZATION .. 5,886,979 |. 5,886,979 |.
1567200-AB-2 . .| CETUS FUNDING | LLC (DOMINIUM) SER A ABS . 01/25/2024 DIRECT PLACEMENT ...... . 35,000,000 |. .35,000,000 |.
161175-AY-0 CHARTER COMM OPT LLC/CAP SR SEC 02/15/2024 BARCLAYS CAPITAL INC
161571-HV-9 CHASE ISSUANCE TR 2024-A1 CL A .. 01/24/2024 APC DIRECT . . .
16411R-AL-3 . .| CHENIERE ENERGY INC SR NT 144A .. 03/05/2024 GOLDMAN, SACHS & CO .. ...99,789 |. ..100,000 |.
125490-BA-2 . ..|CIFC FUNDING LTD 2014-3A CL A1R2 144A .. D.. 03/28/2024 BNP PARIBAS SECURITIES CORP .. 2,956,655 |. .. 2,953,407 |.
17181P-AE-9 . ..|CIFC FUNDING LTD 2017-1A CL BRR 144A D.. 02/12/2024 VARIOUS ...oeeeeeiinnns . 15,000,000 |. . 15,000,000 |.
12651Y-AA-1 . ..| CIFC FUNDING LTD 2018-3A CL A 144A ... D.. 03/27/2024 BANK OF AMERICA NA 7,034,903 7,026,190
12560E-AL-0 . ..|CIFC FUNDING LTD 2020-3A CL A1R 144A D.. 03/27/2024 BANK OF AMERICA NA 5,408,046 5,400,000
125538-AC-8 . ..[CIFC FUNDING LTD 2021-6A CL A 144A ... D.. 01/16/2024 BANK OF AMERICA NA ... 1,000,000 .. 1,000,000 |.
171873-AB-8 . .| CIMIC FINANCE USA PTY LT CO GUARNT 144 D.. 03/18/2024 J P MORGAN SECURITIES 9,943,400 .10,000,000 |.
172967-PG-0 CITIGRP INC SUB 02/06/2024 ..... CITIGROUP GLOBAL MKT INC .... 250,000 |. 250,000 |...
174610-BF-1 CITIZENS FINANCIAL GRP SR NT 01/18/2024 ..... MORGAN STANLEY CAPITAL SERVICES LLC . ...20,000,000 |. ...20,000,000 |...
411707-AM-4 . ..| CKE RESTAURANTS INC 2024-1A CL A2 144A . 03/07/2024 BARCLAYS CAPITAL INC ......... . 15,000,000 |. . 15,000,000 |.
18055#-CF-7 . .| CLARION LION PROP FUND SR NT 02/01/2024 JP MORGAN SECURITIES LLC . . 12,000,000 |. . 12,000,000 |.
G1266#-AH-9 . .| CLEARPATH ENERGY LOAN SEC 03/28/2024 VARIOUS ....oovvvinins ..860,228 |.
21987B-BK-3 CODELCO INC SR NT 144A 01/23/2024 ..... CITIGROUP SECURITIES INC .... ....10,000,000 |...
19828A-AC-1 COLUMBIA PIPELINE HOLDCO SR NT 144A .. 01/04/2024 ..... MITSUBISHI TRUST & BANKING CORPORATION ( . . .... 15,000,000 ...
200340-All-7 COMERICA INC SR NT 01/25/2024 ..... J P MORGAN SECURITIES INC ....20,000,000 [. ....20,000,000 ...
20469A-AA-7 COMPASS DATACENTERS 2024-1A CL A1 144A ... 02/22/2024 ..... GUGGENHE IM CAPITAL MARKETS .... .. 19,434,706 |. ...20,000,000 |...
02149J-AS-5 . .. | COUNTRYWIDE ALT LOAN TR 2006-45T1 CL 2A3 . 03/01/2024 INTEREST CAPITALIZATION .. B [ 6|
126696-D3-2 . .. | COUNTRYWIDE HOME LOANS 2005-13 CL A11 02/01/2024 INTEREST CAPITALIZATION .. 17,516 17,516
126694-HK-7 . ..| COUNTRYWIDE HOME LOANS 2005-25 CL A6 . 01/01/2024 INTEREST CAPITALIZATION ... 153 . .. 163 |.
2253501-AK-3 . ..|CREDIT AGRICOLE SA SR NT 144A . D.. 01/03/2024 CREDIT AGRICOLE .... .25,000,000 |. .25,000,000 |.
225313-A0-8 . ..|CREDIT AGRICOLE SA SUB 144A . D.. 01/03/2024 CREDIT AGRICOLE . . 15,000,000 |. .15,000,000 |.
22615M-AW-2 . ..| CRESTLINE CLO X1V 2016-1A CL AR D.. 01/31/2024 VARIOUS ... .. 4,764,856 |. .. 4,759,383 |.
22616T-AJ-5 . .| CRESTLINE CLO XVI1 2018-1A CL AR 144A .. D.. 01/25/2024 VARIOUS ... . 24,217,782 |. . 24,168,238 |.
23284B-AF-1 CYRUSONE DATA CNTRS | 2024-1A CL A2 144A . 03/08/2024 ..... CITIGROUP SECURITIES INC .... .. 12,233,395 |. .. 13,000,000 |...
23636A-BA-8 DANSKE BANK A/S SR NT 144A .. 02/26/2024 ..... J P MORGAN SECURITIES INC ..681,387 ..700,000 |...
23636A-BG-5 . .| DANSKE BANK A/S SR PFD 144A . 02/26/2024 BANK OF AMERICA NA ... ..600,000 |.
23346L-AA-6 DK TR 2024-SPBX CL A 144A ... 03/01/2024 ..... BANK OF AMERICA NA ... .... 19,100,000 |...
23346L-AG-3 . ..|DK TR 2024-SPBX CL B 144A 03/01/2024 BANK OF AMERICA NA ... ..18,000,000 |...
262440-AN-3 ......... |DRYDEN SR LOAN FUND 2017-49A CL AR 144A D.. 01/24/2024 VARIOUS ... .. 872,436 |.
26243E-AA-9 . .. |DRYDEN SR LOAN FUND 2017-53A CL A 144A . D.. 01/26/2024 VARIOUS 3,637,372 |.
26245R-AA-8 . .. |DRYDEN SR LOAN FUND 2018-58A CL A1 144A .. D.. 03/28/2024 VARIOUS ... 12,937,778 |.
262520-AJ-1 . .. |DRYDEN SR LOAN FUND 2019-68A CL AR 144A D.. 03/27/2024 BANK OF AM 3,000,000
26252N-AN-9 ......... |DRYDEN SR LOAN FUND 2019-72A CL AR 144A D.. 01/29/2024 VARIOUS ....eeeevinnnns 4,440,000
26442E-AL-4 . .. |DUKE ENERGY OHIO INC 1ST MTG ..... 03/11/2024 MITSUBISHI TRUST & BANKING CORPORATION ( . 9,973,900 |. .10,000,000 |.
27580X-AA-6 . .| EAST WEST CLO 2019-FAL A 144A . D.. 01/23/2024 VARIOUS ...oeeeeeiieeees .50,022,500 |. .50,000,000 |.
283677-G*-7 EL PASO ELECTRIC SR NT SER € .uuvuuiiiiuuenniiiiinsnniiiiiesniiisrisnnnssssrssnnsssssrnsssnsssssnnsnnss | aeeeeennnnnenes |ousssd 02/15/2024 ..... WELLS FARGO BANK, N.A. oiuiiiiiiiiiiiiiiiiiiiiiiieiiiiiie e s e ciiuiisesserauasesseesnnnsesseennnnseesrnens  [ooseessnnssssrnssnnsssssnnnnnnensee |ooressnnssssrennnnsnnes 7,000,000 |...ccvvvnniiiiiinnnnns 7,000,000 |...
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28621Y-AC-9 ELEVATION CLO LTD 2020-11A CL B 144A .. 01/17/2024 ..... VARTOUS et e e e e e e e e e e e e e e e e e e e e enn e e e e eennaneeeeennnnnneeeennnnn reernnnnaneeernnnnaaeeeennnnnaarees Joernnnaeeeennnaaas 3,380,586 |.evvuuiiieinnniens 3,400,000 |... 2,047 |1.C FE
26843H-AA-6 . .|ELLINGTON FIN MTG 2024-RM1 CL A1A 144A 03/15/2024 NOMURA SECURITIES INTL INC . . 31,067,663 |. .35,000,000 |.
29002A-AL-8 ELMWOOD CLO 20 LTD 2022-7A CL AR 144A D.. 01/25/2024 ..... VARIOUS .... 33,250,000 |. .... 33,250,000 ...
29002A-AN-4 ELMWOOD CLO 20 LTD 2022-7A CL BR 144A D.. 01/25/2024 VARIOUS ... ....33,300,000 |. .... 33,300,000 ...
290015-All-6 . .| ELMWOOD CLO | LTD. 2019-1A CL A1RR 144A D.. 02/01/2024 VARIOUS . 74,750,000 |. . 74,750,000 |.
290015-BA-3 . ..| ELMWOOD CLO | LTD. 2019-1A CL BRR 144A . D.. 02/01/2024 VARIOUS ... .. 9,000,000 |. .. 9,000,000 |.
29244R-AA-3 ......... |EMPWR CLO LTD. 2024-1A CL A1 144A D.. 02/07/2024 ..... APC DIRECT .. ....30,000,000 |. ....30,000,000 ...
20244R-AC-9 ......... |EMPWR CLO LTD. 2024-1A CL B 144A ... D.. 02/07/2024 ..... VARIOUS .. 15,000,000 |. .. 15,000,000 |...

..|ENERGY TRANSFER LP SR NT .......
..|ESSENTIAL UTILITIES INC SR NT .
..|EXELON CORP SR NT ...........
..|FIFTH THIRD BANCORP SR NT
.| FORD CREDIT AUTO OWNER TR 2024-A CL A2A

20273V-AlI-0 .
20670G-AH-5 .
30161N-BN-0 .
316773-DL-1 .

.10,000,000 |
1,200,000 |.
..200,000 |.
.10,000,000 |.

ROYAL BANK OF CANADA
ROYAL BANK OF CANADA ...
J P MORGAN SECLRITIES INC ...

MORGAN STANLEY CAPITAL SERVICES LLC .

34535E-AB-8 . J P MORGAN SECLRITIES INC ... 1,249,956 |. 1,250,000 |.
34918R-AC-4 FORT WASHINGTON CLO 2021-2A CL B 144A .....ovviiiiiiiiiiiiiiiiiiiiie e esiiieeeessseeeeees | Dol [1000..01/23/2024 ... APC DIRECT 3,995,000 [..eeeiiiiiiiiiaiannns 4,000,000 |...
36143L-2-8 GA GLBL FUNDING TR SR SEC 144A .. WELLS FARGO BANK, N.A. ...... .... 14,912,850 |. .... 15,000,000 |...
(63705Q-AH-0 . ..|GACI FIRST INV CO GUARNT .......... JP MORGAN SECURITIES LLC . .49,087,500 |. .55,000,000 |.
36320M-AL-2 . .| GALAXY CLO LTD 2015-20A CL AR 144A VARIOUS ... 2,965,436 |. ..2,948,684 |.

36321B-AJ-0 GALAXY CLO LTD 2017-24A CL BR 144A ...
36166V-AE-5 ......... GCI FUNDING | LLC 2021-1 CL A 144A ...
36831U-AA-0 ......... GCREP 111 SEC
370334-CX-0 GENERAL MILLS INC SR NT

..... VARIOUS ...
..... CANTOR FITZGERALD & COMPANY ...
...... 01/11/2024 .....DIRECT PLACEMENT
...... 01/16/2024 .....[BANK OF AMERICA NA

.... 15,000,000 |.
..... 1,680,882 |.
...31,068,667 |.

.. 15,000,000 |...
1,908,569 |...
...31,068,667 |...

36268G-AB-1 . ..| GM FINANCIAL SEC TERM 2024-1 CL A2A 01/09/2024 BARCLAYS CAPITAL INC

G12638-AN-3 ......... GOLDEN PEAKS POLAND HLD LTD SEC USROS SR 03/31/2024 ..... INTEREST CAPITALIZATION ..

38136F-BG-7 ......... GOLDENTREE CLO 2017-1A CL A1R2 144A .. D.. 01/31/2024 ..... VARIOUS ... K
38136N-AQ-9 . .| GOLDENTREE CLO 2020-8A CL AR 144A . D.. 01/23/2024 VARIOUS ... . 18,164,520 |. . 18,150,000 |

.. | GOLDMAN SACHS GRP INC SR NT .........
.. | GREENWOOD PK CLO 2018-1A CL A2 144A ..
..| GREYWOLF CLO LTD 2015-1A CL A1R 144A
..| GREYWOLF CLO LTD 2018-1A CL A1 144A .
..| GREYWOLF CLO LTD 2018-2A CL A1 144A .
.| HARVEST US CLO LTD 2024-1A CL B 144A

.| HCA INC CO GUARNT .....ccevviiiaannnns

381416-XS-8 .
39720R-AB-4 .
39808P-AL-0 .
39809G-AA-3 .
39809A-AA-6 .
417550-AE-0 .

02/26/2024
01/26/2024
01/29/2024
01/16/2024
01/29/2024
02/07/2024

BARCLAYS CAPITAL INC
VARIOUS
VARIOUS ...
BNP PARIBAS SECURITIES CORP
VARIOUS ...
VARIOUS ...

.. 762,736 |.
.21,307,108 |

..800,000 |.
. 21,261,597 |.

Il o S =]

404119-CT-4 . 02/20/2024 BARCLAYS CAPITAL INC

42709T-AJ-1 HERCULES PRIVATE CREDIT FUND | LP .eeeiiiiieeeiiiie e | eeeeeiiiinnes [end 02/26/2024 ..... DIRECT PLACEMENT

40436T-AS-5 HIGHBRIDGE LN MT LTD 10A -16 CL AT 144A ....ooiiiiiiiiiiiiiiiiiiieeeciiiieeeesiieeeeeeeiieeees | Do ol 01/24/2024 ..... VARIOUS

404280-ED-7 . ..|HSBC HLDGS PLC SR NT ... 02/26/2024 HSBC SECURITIES (USA) INC

444859-CA-8 ......... L O PP [P PO 03/11/2024 ..... GOLDMAN, SACHS & CO 249,850 |.

444859-CB-6 ......... HUMANA INC SR NT

...... 03/11/2024 ..... [WELLS FARGO BANK, N.A. ..15,000,000 |...

.. 14,992,350 |.

44891A-CV-7 ......... HYUNDAT CAPITAL AMERICA SR NT 144A ....oiiiiiiiiiiiiiieiiiiee e | ceeeeiiieeees [ond 01/03/2024 ..... L e 6,975,010 |.vvvvreeiiiiiiinne 7,000,000 |...
449296-BD-5 ......... | ICRE REIT SRNT SER | TR A Looiiiiiiiiie e eeeiees | e [l 02/15/2024 ..... WELLS FARGO BANK, N.A. oot e e e [oreee e e e e ees [oreere e e 5,000,000 |oeveereeeaiiiiennn. 5,000,000 |...
449290-8G-8 . .| ICRE REIT SRNT SER | TRD .eoveiiiiiiiiieieiiiiiie et ssiinneees | eeeeeesnniees [ 02/15/2024 ..... L T T 8,000,000 |-.eouvvreiiaeiiiiinnns 8,000,000 |...
455434-BN-9 ......... | INDIANAPOLIS PWR & LT 18T MTG 144A .....oooiiimiiiiiiiiiiiie s | e o 03/07/2024 ..... PNC BANK NA 149,568 |. ..150,000 |...
458140-CN-8 . .| INTEL CORP SR NT 02/15/2024 BANK OF AMERICA NA .. 448,349 |. ..450,000 |.

461466-A0-5 INVESCO CLO LTD 2023-1A CL AR 144A ....oooieniiiiiiiiiiiieeeeeiee e [ Gl | 02/01/2024 ..... VARIOUS ...20,000,000 |. ...20,000,000 |...

461466-AS-1 INVESCO CLO LTD 2023-1A CL BR 144A ...oooiiiiiiiiiiiiiiiiiiiie s [ G |, 02/01/2024 ..... VARIOUS ...

--.30,000,000 |. --.-30,000,000 |..

46266T-AF-5 . .| 1QVIA INC SR SEC 02/26/2024 EXCHANGE . ..299,600 |. ..300,000 |.

M60170-AK-9 ISRAEL ELEC CORP LTD SR SEC SER GMTN ... B.. B 01/24/2024 ..... CITIGROUP SECURITIES INC . ..52,118,644 |. ..50,847,458 |...
466313-AL-7 JABIL INC SR NT Lo | eeeeeniiieeees [ened 02/16/2024 ..... J P MORGAN SECLRITIES INC ... 526,777 | 570,000 |...
466365-AD-5 . ..| JACK IN THE BOX FNDG 2022-1A CL A2l 144A . 02/06/2024 WELLS FARGO BANK, N.A. K K 8,962,438 |. 9,650,000 |.

47048X-AY-8 ......... JAMESTOWN CLO LTD 2019-14A CL ATBT 144A ....oooiiiiiiiiieiieee e | D [ 01/12/2024 ..... VARIOUS JU .... 13,961,500 |. .... 14,000,000 |...
4721M-A1-3 ......... JEFFERSON CLO 2015-1A CL AR 144A ..oooviiiiiiiiiiiiiiicciiiceeceiiieeeesineeeeeeineeeeeen | Do ol 01/31/2024 ..... VARIOUS ...23,616,858 |. .. 23,565,015 |...
47587#-AA-6 ......... JEN HOLDCO 23 LLC ...01/23/2024 ..... DIRECT PLACEMENT 2,492,407 |. 2,492,407 |...

47587*-AA0 ......... JEN HOLDCO 24 LLC 02/15/2024 ..... DIRECT PLACEMENT ..iiiiiiittiitttiettt ittt ettt ettt e e e e

.......................................................... 5,740,000 |....................... 5,740,000
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466247-\VG-5 ......... JP MORGAN MTG TRUST 2005-S2 CL 2A14 .....eeiieeiieeeeeeeeeee e eeeeee e e eeeenee e eeenee e eennnnes | ceeernnniinenes Joennid 03/01/2024 ..... VARIOUS S5AFM o
48128B-A0-4 ......... JPMORGAN CHASE & CO PERP JR SUB .....iiviviiiiiiiiiiiiiiicrcirin v crnni e ssrnninsnssennnns | eeeeeenninneens fonnnd 03/05/2024 ..... J P MORGAN SECURITIES INC ...
46647P-BF-2 ......... JPMORGAN CHASE & €O SR NT . e eeeeiie e e e et e e e ee e e e e e e e e e ennne e e e e ennnneeeeennnnnns | oeeevnnnninnnes Jonnnd 02/13/2024 ..... WELLS FARGO BANK, N.A. .
46647P-CH-7 ......... JPMORGAN CHASE & €0 SR NT .viviiiiiiiiiiis e rrra s ennnn e snnnnens | aeeeennnnnnenes fonnnd 02/06/2024 ..... MARKETAXESS 982,947 |evvviiiiiiiiiis 1,000,000 |...
46647P-EC-6 JPMORGAN CHASE & CO SR NT 01/16/2024 VARIOUS ... 575,888 |. 575,000 |...
485862-AA-4 . ..| KATAYMA CLO LTD 2024-2A CL A1 144A 03/01/2024 VARIOUS ... .30,000,000 |. .30,000,000 |.
485862-AJ-5 . .. |KATAYMA CLO LTD 2024-2A CL A2 144A 03/01/2024 APC DIRECT .. 2,000,000 |. .. 2,000,000 |.
485862-AC-0 . ..| KATAYMA CLO LTD 2024-2A CL B 144A . 03/01/2024 APC DIRECT .. .10,000,000 |. .10,000,000 |.
49427R-AS-1 . . |KILROY REALTY LP SR NT ....... 01/09/2024 J P MORGAN SECURITIES INC 9,887,900 |. .10,000,000 |.
49803X-AE-3 KITE REALTY GRP LP SR NT eeeiiiiiiiiiieie i crnnn s snnnnnnnees | aeeeeennnnnenes fonnnd 02/27/2024 ..... VARIOUS 342,853 |. 350,000 |...
48251F-AG-6 KKR FINANCIAL CLO LTD 17- CL AR 144A . ooeeeeeeiiee e eeceeee e eeeeneeeeeeeenneneeeeennn | Dvevveeeiens fennd 01/12/2024 BANK OF AMERICA NA ... 2,615,834 |oeeveeiiiiieiis 2,620,000 |...
48253I-AL-6 . ..|KKR FINANCIAL CLO LTD 28A- CL AR 144A .. VARIOUS ... .15,000,000 |. .15,000,000 |.
48253I-AN-2 . .|KKR FINANCIAL CLO LTD 28A- CL BR 144A .. VARIOUS .. 4,400,000 |. .. 4,400,000 |.
482540-AB-0 KKR FINANCIAL CLO LTD 33A- CL A 144A . .oeevviniiiiiiiiiiiiiiiiiin e eeecrneinessennnenneeens | Dovevvviiinnns foannd 01/25/2024 VARIOUS ... ... 25,036,250 |. ....25,000,000 ...
48255A-AA-6 KKR FINANCIAL CLO LTD 36A- CL A 144A ... 01/18/2024 SANTANDER US CAPITAL MARKETS LLC .. ... 17,943,385 |. ... 17,945,000 |...
N4282*-AK-2 . .. |[KONINKLIJKE FRIESLANDCAMPINA NT ... 02/01/2024 JP MORGAN SECURITIES LLC .... .10,586,000 |. .10,586,000 |.
N4282*-AL-0 . .| KONINKLIJKE FRIESLANDCAMPINA NT . 02/01/2024 JP MORGAN SECURITIES LLC . .31,758,000 |. .31,758,000 |.
501550-AJ-9 . .. |KYNDRYL HLDGS INC SR NT 01/24/2024 SEAPORT GLOBAL HOLDINGS LLC ...
501550-AN-0 . .. |KYNDRYL HLDGS INC SR NT ... 02/15/2024 MITSUBISHI TRUST & BANKING CORPORATION ( .
517834-AH-0 . ..|LAS VEGAS SANDS CORP SR NT 02/15/2024 JANE STREET EXECUTION SERVICES
52111P-AF-8 . .|LCM LTD PARTNERSHIP 23A- CL AR D.. 03/27/2024 BANK OF AMERICA NA
051708-AA-6 LIGHTNING 2021 SER A 03/01/2024 DIRECT PLACEMENT ...
051706-AB-4 LIGHTNING 2021 SER B1 03/01/2024 DIRECT PLACEMENT .
534187-BT-5 . ..|LINCOLN NATIONAL CORP SR NT . 03/11/2024 GOLDMAN, SACHS & CO .. .15,000,000 |. . 15,000,000 |.
53044Y-AZ-6 . .. |LLOYDS BANKING GRP PLC SR NT .. D.. 01/02/2024 LLOYDS TSB BANK (UK INTL) LONDON .. . 15,000,000 |. .15,000,000 |.
50222C-AA-8 . ..|LSEG US FIN CORP CO GUARNT 144A ... C.. 03/25/2024 MORGAN STANLEY CAPITAL SERVICES LLC . . .
55609N-AC-2 . .. | MACQUARIE AIRFINANCE HLD SR NT 144A D.. 03/19/2024 J P MORGAN SECURITIES INC ...........
55817E-AN-6 . ..|MADISON CLO 2019-37A CL AR 144A ....... D.. 01/16/2024 MORGAN STANLEY CAPITAL SERVICES LLC .
55821U-AA-2 . ..|MADISON PARK FDG LTD 2021-48A CL A 144A D.. 03/27/2024 BANK OF AMERICA NA ...
55819J-AN-3 . .. [MADISON PK FNDG 2019-33A CL AR 144A .. D.. 01/26/2024 VARIOUS ...
55953H-BD-4 ......... [MAGNETITE CLO LTD 2015-12A CL AR4 144A . D.. 03/18/2024 NOMURA SECUF
55954E-AQ-2 ......... [MAGNETITE CLO LTD 2016-17A CL AR 144A D.. 03/31/2024 VARIOUS ....ovvvvinnnnns
55955K-AA-2 . .. |MAGNETITE CLO LTD 2021-29A CL A 144A D.. 03/27/2024 BANK OF AMERICA NA
56607K-AE-4 . ..|MARBLE CLO XI1X 2020-3A CL B 144A .. D.. 01/17/2024 VARIOUS ...
566076-AP-0 . ..|MARBLE CLO XVI11 2020-2A CL A2R 144 D.. 01/16/2024 VARIOUS
56606C-AA-1 . ..|MARBLE POINT CLO LTD 2020-1A CL A 144A . D.. 01/23/2024 VARIOUS ...
5762011-58-2 ......... MASSMUTUAL GLBL FUNDIN SEC 144A .....eeeeeeeeeeeeeiee e eeeeee e e e eeen e e e eenne e e eennnn e e eennnes | eevevnnininnnes Jeennid 01/09/2024 ..... J P MORGAN SECURITIES INC «.eveneeeeenneeeeeeenne e e e e eesne s e e eeene e e e e eenn s e e e eennnneeeeennnnnnes [oeeernnnnnneeermnnnanseeennnnnneees [reernnnnnneeeennnnnnneeens 999,870 |ooiiiiiiins 1,000,000 |...
587918-AB-9 ......... MERCEDES-BENZ AUTO REC 2024-1 CL A2A .....iiiiiiiiiiiiiiiieiiecciiin s esernnineesnnnnnnes | eeeeeennnneeees fonnndd 01/17/2024 ..... CITIGROUP GLOBAL MKT INC ...eivvreiniiiiiiiiieeiieii s e crrri s s e rsnsi e s srnnnns e s snnnnes [oreernnnnnnnesrnnnnnnneesnnnnnnees [oevrnnnnnneeennneen.. 1,499,834 |, 1,500,000 ...
59170J-AG-3 ......... METRONET INFRA 1SS 2024-1A CL A2 144A .....iieeeieee e e e eeennnees | cevvviniinnnes [eennid 03/06/2024 ..... GOLDMAN, SACHS & CO ..11,000,000 |...
591721-AB-1 .........|METROPARK GROUND LEASE CTL SUB SER B ... 03/15/2024 L= o I 1 P R RUUPPR 1. i I RN 1,926 |...

505112-CD-3 ......... |MICRON TECHNOLOGY INC SR NT ............ 01/10/2024 MORGAN STANLEY CAPITAL SERVICES LLC . .. 249,825 |. 250,000 |
59803F-AE-1 . ..|MIDOCEAN CREDIT CLO 2024-14A CL B 144A . 02/15/2024 VARIOUS ... .10,000,000 |. .10,000,000 |.
55318R-AA-9 . .| MUH MSTR LLC SEC 144A .. 03/11/2024 STIFEL, NICOLAUS & CO INCORPORATED . 11,525,625 |. . 11,500,000 |
61747Y-EA-9 ......... MORGAN STANLEY SR NT ..ottt irneee e ssins | eeeeenineenes [onnd 01/23/2024 ..... MORGAN STANLEY CAPITAL SERVICES LLC . 980,210 |oeeiiiiiieiiiiies 1,000,000 |...
61747Y-EG-6 ......... MORGAN STANLEY SR NT MTN DTD 10/19/21 ..ooiieniiiiiiiiiiee e [ eeeeiiieinn [ 02/13/2024 BARCLAYS CAPITAL ING ..eeeeeeeiiiiee ettt eiine e e e e ees [oreeee e e e e e eeireeeeeeeins [eneeeeeeeeneeeeeeenn 1,038,120 L 2,000,000 |...
62847R-AB-3 . ..|MVW OWNER TR 2024-1A CL B 144A ........ 03/04/2024 BANK OF AMERICA NA ... . 14,996,552 |. . 15,000,000 |.
632525-BM-2 . .. |NATIONAL AUSTRALIA BANK SR NT FRN 144A . D.. 01/03/2024 CITIGROUP GLOBAL MKT INC .... .. 1,380,000 | .. 1,380,000 |
639057-AP-3 . .. |NATHEST GRP PLC SUB .....evvveeieeiiiiieenns D.. NATWEST MARKET SECURITIES IN . 15,000,000 |. . 15,000,000 |.
64754L-AA-5 . .| NEW MOUNTAIN CLO 2 LTD CLO -2A CL A 144A . D.. MORGAN STANLEY CAPITAL SERVICES LLC . .. 5,375,000 | .. 5,375,000 |
64754-AC-7 NEW MOUNTAIN CLO LTD CLO -5A CL B 144A .... Deveveveiiins 1000.01720/2024 ... VARIOUS ...10,000,000 |. ...10,000,000 |...
64953B-BM-9 ......... NEW YORK LIFE GLBL FDG SR SEC 144A .....ooeeiiiiiiiiiiiiccciiee e | eeeeeiieenen [22...08/27/2024 .. BANK OF AMERICA NA ... 899,532 |. 900,000 |...
67118P-AA-0 ......... NEW YORK MTG TR 2024-CP1 CL AT 144A ....ovvvvieiiiiiiiiiiiiiiiiiiiiiiiiiiieeeeeiiiieeeesiiiiieeeeee | eeeeeneeeeee. |..08/06/2024 ... Piper Sandler & Co. .. .... 13,679,257 |. ... 14,904,094 |...

. [MICRON TECHNOLOGY INC SR NT ....
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6533%K-Cli-8 ......... NEXTERA ENERGY CAPITAL CO GUARNT .. eeeeei e e e e ceeee e e e eeene e e e e enne e e e emnn e e eeennnnes | oeeernnnninnnns Joennad 02/27/2024 ..... J P MORGAN SECURITIES INC ... 550,000 |. ..550,000 |...
653420-AM-4 ......... NEXTERA ENERGY OPERATING SR NT 144A .....ccivviiiiiiiiiiiiiiiiiiiiiin v eesennnnnnees | eeeeeenniinenns fonnnd 01/29/2024 ..... CITIGROUP GLOBAL MKT INC .... 258,125 |. ..250,000 |...
65364U-AU-0 NIAGARA MOHAWK PWR SR NT 144A 01/11/2024 ..... J P MORGAN SECURITIES INC .veeeeeeeeeneeeeeeeenie e e e eeene s e e e e e s e e e e enne e e e eennnn e e eeennnnnees eeeennnnnaeeeennnnnaseeennnnnnerees Joermnnaaereennnnnannees 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |...
65357L-AJ-4 . .. NIAGARA PARK CLO LTD 2019-1A CL AR 144A 01/16/2024 VARIOUS ...oovvvviiiiieeiinnnn 1,224,008 1,225,000
65473P-A0-8 . .. NISOURCE INC SR NT ... 03/11/2024 J P MORGAN SECURITIES INC ..648,577 ..650,000
665501-AN-2 . .. | NORTHERN NATURAL GAS CO SR NT 144A 01/29/2024 BANK OF AMERICA NA ... . 10,248,463 10,250,000
67109S-AA-5 . .| OAK HILL CLO 2024-17A CL A 144A .... D.. 01/26/2024 VARIOUS ... 20,000,000 20,000,000
67401X-AS-0 . ..| OAKTREE CLO LTD 2019-1A CL A1R 144A D.. 01/31/2024 VARIOUS 4,204,410 4,200,000
67400E-AS-3 . ..| OAKTREE CLO LTD 2019-3A CL BR 144A D.. 01/23/2024 VARIOUS 2,121,813 2,125,000
67402C-AU-0 . ..| OAKTREE CLO LTD 2019-4A CL BR 144A D.. 01/23/2024 VARIOUS 1,996,000 2,000,000
67389B-AA-3 . ..| OAKTREE CLO LTD 2021-2A CL A 144A . D.. 01/22/2024 VARIOUS 7,998,400 8,000,000
67402P-AC-1 . ..| OAKTREE CLO LTD 2024-25A CL B 144A D.. 01/31/2024 VARIOUS 4,500,000 |. 4,500,000
675158-AA-0 . ..| OCEAN TRAILS CLO 2024-15A CL A 144A D.. 01/26/2024 VARIOUS ... .. 7,000,000 |. 7,000,000
67092D-BB-4 . ..|OCP CLO LTD 2015-10A CL A2R2 144A . D.. J P MORGAN SECURITIES INC .. 2,500,750 |. .. 2,500,000 |.
67110D-BA-4 . ..| OCP CLO LTD 2016-11A CL A1R2 144A . D.. APC DIRECT ......ccvn .19,750,000 |. .19,750,000 |.
67097L-AH-9 ......... OCP CLO LTD 2017-13A CL A1AR 144A .. D.. 03/27/2024 ..... BANK OF AMERICA NA ... 1,320,308 |. 1,319,261 |...
67117T-AA-3 ......... OCP CLO LTD 2021-22A CL A 144A D.. 03/28/2024 ..... SOCIETE GENERALE 7,508,250 |.evvenneieeinnniens 7,500,000 |...
67592X-AC-4 . ..|OCTAGON 57 LTD 2021-1A CL A 144A D.. MIZUHO SECURITIES USA INC .10,000,000 |. .10,000,000 |.
67592B-AU-2 . .| OCTAGON CLO 40 2019-1A A2R 144A . D.. VARIOUS ....eeeeeinnns .. 472,625 |. ..475,000 |.
67577L-AJ-4 OCTAGON CLO 44 2019-1A CL AR 144A . | I RN 01/16/2024 ..... BANK OF AMERICA NA ... .. 5,000,000 |. .. 5,000,000 |...
67577U-AJ-4 OCTAGON CLO 48 2020-3A CL AR 144A | IR IR 01/16/2024 ..... BANK OF AMERICA NA .. eeeeee e e e ee e e e e e e e e e e e e e e e e e e e e ennne e e e e ennnaneeeennnnns eeeennnnaaeeeennnnnneeeennnnnaerees Joermnnaaereennnnannees 7,900,000 [eeereeemnnneeeeens 7,900,000 |...
675900-BK-2 . ..| OCTAGON INV PRTNRS 2014-1A CL AAR3 144A D.. BANK OF AMERICA NA .21,182,571 |. .21,150,000 |.
67576F-AA-T7 . .| OCTAGON INV PRTNRS 2018-18A CL A1A 144A .. D.. VARIOUS ... 3,014,931 |. 3,011,919 |.
67590R-AY-1 OCTAGON LOAN FDG LTD 2014-1A CL ARR 144A .... D.. VARIOUS ... 1,502,745 [oveeiiiiiiiniis 1,500,000 ...
67097#-AA-7 OFP 2020 (SR NT) LEASE-BACKED P/T CTL .eevvreieeeeeenieeeeeenieeeeeeenneeeeeeennnneeeeennneeeees | oevvvnnnninnnns Joonnnd 03/15/2024 ..... INTEREST CAPITALIZATION -.eeeereieeeeeeteee e e e eeee e e e e e meee e e e e emnne e e e e e emnnaeeeeennnneeeeemnnnnns [oereeennnnnaeeeennnnnaaeeernnnnaaes [ereermnnnaaeeernnnnaereennes 3,005 |eeeeeeeeeeeeeie e e 3,005 |...
671020-AV-0 . .| OHA CR PT CLO 2012-7A CL AR3 144A 01/26/2024 VARIOUS ... . 11,263,895 |. . 11,251,000 |.
671098-DC-5 OHA LOAN FUNDING LTD 2015-1A CL AR3 144A ......iieeieieieieeieeieeeeeeenneeeeeeennneeeeeennneeeeeeee | Doveeveeiiiens Jennd 01/23/2024 ..... VARIOUS ... 3,004,230 |eerruneieeennniens 3,000,000 |...
68233J-CS-1 ONCOR ELEC DELIVERY SR SEC ..evvvniiiiiiiiiiiiiiiiiis i seiiii s esrrnis s srennis e snnnnnssssnnnnnnnes | aeeeeennnnneees fonnnd 01/25/2024 ..... EXCHANGE
69021*-AA-8 OVERLAKE 520 (BELLEVUE WA) GRND LSE CTL ..eeeeeereeieeeeeeniieeeeeemnneeeeeeenneeeeeennnneeeeennn | cevevnnnninnnns Joennnd 03/15/2024 ..... INTEREST CAPITALIZATION .. N
69145D-AA-0 OXFORD FIN CRED FUND 2024-A CL A2 144A .... 01/18/2024 KEYBANC CAPITAL MARKETS ....40,000,000 [. ....40,000,000 ...
69145D-AB-8 . ..| OXFORD FIN CRED FUND 2024-A CL B 144A 01/18/2024 KEYBANC CAPITAL MARKETS .. 9,940,000 |. .. 9,940,000 |.
67109K-BC-7 . ..| OZLM LTD 2014-9A CL A1A3 144A . D.. 01/25/2024 VARIOUS ... . 18,724,312 |. . 18,686,565 |.
671120-AQ-6 . ..| OZLM LTD 2019-23A CL B1R 144A . D.. 01/17/2024 VARIOUS ... 1,207,762 1,210,000
694308-KQ-9 . ..|PACIFIC GAS & ELEC 1ST MTG .. 02/26/2024 BNP PARIBAS SECURITIES CORP 499,665 500,000
69701C-AA-8 . ..| PALMER CLO 2022-1A CL A1 144A . D.. 01/24/2024 VARIOUS ...eeeeeiieeeeeeees 1,029,655 1,029,655
69690C-AL-7 . ..|PALMER SQ CLO 2022-3A CL A1AR 144A ... D.. 03/06/2024 CITIGROUP GLOBAL MKT INC . 1,000,000 1,000,000
69702D-AA-5 . ..| PALMER SQ LN FNDG LTD 2021-2A CL A1 14 D.. 01/24/2024 VARIOUS ..o .. 883,547 .. 883,194
G6904#-AA-1 . ..| PARAGON ASRA HOUSING LTD SEC ........ B.. 03/27/2024 LLOYDS SECURITIES INC 17,843,000 |. 17,843,000
69916X-AW-5 . .| PARALLEL LTD 2019-1A CL BR 144A . D.. 02/05/2024 VARIOUS ... 5,000,000 |. 5,000,000 |.
69916K-AC-7 . .| PARALLEL LTD 2021-2A CL A2 144A . D.. 01/17/2024 VARIOUS .. 248,313 |. ..250,000 |.
700162-AJ-9 . ..| PARK AVE INST ADV 2016-1A CL A1R 144A .. D.. 01/29/2024 VARIOUS .. 6,844,951 |. .. 6,831,630 |.
700150-AA-6 . .| PARK AVE INST ADVI 2021-1A CL A1A 144A D.. 01/24/2024 VARIOUS ... .20,036,000 |. .20,000,000 |.
709599-BY-9 PENSKE TRUCK LEASING/PTL SR NT 144A 01/09/2024 J P MORGAN SECURITIES INC ... 1,598,256 |..eeeeeeennniaeeeens 1,600,000 |...
709599-BZ-6 PENSKE TRUCK LEASING/PTL SR NT 144A 03/25/2024 BANK OF AMERICA NA 399,916 |. 400,000 |...
(7077@-AB-4 . ..| PG RECEIVABLES FINANCE LP 2023-1 A-1-11 C.. 01/22/2024 DIRECT PLACEMENT .33,900,000 |. . 33,900,000 |.
C7077@-AD-0 . ..| PG RECEIVABLES FINANCE LP 2023-1 A-1-11 C.. 01/22/2024 DIRECT PLACEMENT . 4,600,000 . 4,600,000
72133J-AL-1 . ..| PIKES PEAK CLO 2018-2A CL AR 144A . D.. 01/22/2024 VARIOUS 2,496,450 2,500,000
72133J-AN-7 . ..|PIKES PEAK CLO 2018-2A CL B1R 144A D.. VARIOUS .. 3,995,000 |. .. 4,000,000 |.
T2133F-AK-1 . .|PIKES PEAK CLO 2021-7A CL BR 144A . D.. VARIOUS . 13,000,000 |. . 13,000,000 |.
72133C-AC-6 PIKES PEAK CLO 2021-8A CL B 144A ... [0 RN 1) VA V1. S VARIOUS ... 948,326 |. 949,000 |...
693475-BQ-7 ......... PNC FINANCIAL SVCS SR NT .. eeeeeeee e e eeeeee e e e eeeeee e e e e eenne e e e e ennna e e e eennnnnneeeennnnnnes | sevveeeennnnnes |ee...02/28/2024 ... STIFEL, NICOLAUS & CO INCORPORATED ... .. 1,804,374 |. .. 1,800,000 |...
693475-BV-6 ......... PNC FINANCIAL SVCS SR NT .evvveeiiiiiiiiesiiiiiiii e s s s e rnnn s snnnnns e snnnnnnnnes | aeeevennnnneens fonand 01/17/2024 ..... PNC BANK NA 400,000 |. 400,000 |...
693475-Bli-4 ......... PNC FINANCIAL SVCS SR NT ...eeeeeeeeeeeeie e e eeeree e e e eeeene e e e e ernnseeeemnnnneeeernnnneeeennnnnnees | seevvnnniinnnes Jonnad 01/17/2024 ..... PNC BANK NA . ....10,000,000 |. ....10,000,000 |...
69355D-AA-5 ......... PPM CLO LTD 2018-1A CL A 144A . ioeuuuniiiiiiiiniiiiiiiiniiiciiisnnscininsssssesnnesssssrsnssssnenees | Dovvvvvennnnnns Joonnnd 01/26/2024 ..... B R O AP PPN 8,290,717 [oiiiiiiiininiiiinns 8,270,867 |...
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74170*-CF-4 ......... PRIME PROPERTY FUND SR NT SER AAA .eieiieiieie e eeeeie e e eeeee e e eeenne e e eeennne e e eeennnnees | oevevnnnninnnns Jonnnd 02/15/2024 ..... BANK OF AMERICA NA .. eeeeee e e e ee e e e e e e e e e e e e e e e e e e e e ennne e e e e ennnaneeeennnnns eeeennnnaaeeeennnnnneeeennnnnaerees Joermnnaaereennnnannees 8,000,000 |.eeevvenneeeeennnnnns 8,000,000 |... 162 ...
74170*-C6-2 ......... PRIME PROPERTY FUND SR NT SER BBB .......oiiviirinniiiiiiiiiiiiniiiinsesciniineesernnnnsnssnnnnnnnes | oeeeeennnnnenes fonnnd 02/15/2024 ..... BANK OF AMERICA NA . eeeiniie it srni e s e rana e s ernnnns oesrnnnineeernnsninsnsernnnnenees Joernninnnrennn, 7,000,000 |...ccvvvnnnniiniinnnnns 7,000,000 |... 1627 ...
744320-BP-6 PRUDENTIAL FINANCIAL INC JR SUB ....eeeeeeeeeiieeeeeeene e e eeee e e e e eeen e e e eenne e e eennnneeeee | oevevnnnninnnes Joennid 03/06/2024 WELLS FARGO BANK, N.A. ......... ...25,000,000 |. ...25,000,000 |...
746246-AA-5 . ..| PURENEST FUNDING LLC 2022-1 CL A1 144A . 03/13/2024 GUGGENHE IM CAPITAL MARKETS .... 4,215,573 4,256,307
T4923E-AA-6 . ..|RAD CLO LTD 2019-5A CL AR 144A .. D.. 01/18/2024 MORGAN STANLEY CAPITAL SERVICES LLC . . 2,750,000 . 2,750,000
75009C-AA-4 . ..|RAD CLO LTD 2024-23A CL A1 144A . D.. VARIOUS ... 25,000,000 25,000,000
75009C-AE-6 . .| RAD CLO LTD 2024-23A CL B1 144A .... D.. VARIOUS ... . 12,000,000 |. . 12,000,000 |.
75102X-AB-2 RAIZEN FUELS FINANCE CO GUARNT 144A .. Divevvvvnnnnns |-ennn02/28/2024 ... Lo I 0 ) RO RN 9,973,100 |. ....10,000,000 ...
751313-AA-5 RAM LLC 2024-1 CL A 144A ..o e e e e eenne e e ennnn e eennnnn | cevveevnnnnnnns [0nn2.02/22/2024 ... CANTOR FITZGERALD & COMPANY ... .... 16,000,000 |. .... 16,000,000 ...
76209P-AD-5 . .|RGA GLBL FUNDING SEC 144A ... 01/08/2024 WELLS FARGO BANK, N.A. . 19,919,800 |. .20,000,000 |.
78016H-ZT-0 ROYAL BANK OF CANADA SR NT SER GMTN ....ceeerreiiiieemniieeeeeenneeeeeeeenneeeeeeenneeeeennnnneeees | Avveceniiinnnes Joenid 01/10/2024 ..... ROYAL BANK OF CANADA ... eeeeieeeeeeee e e e e eeete e e e e eenee e e e e e e ms e e e e e e enna e e e eennnaseeeennnnnneeeee [eeeernnnnnsseesnnnnnseeeennnnnaeees |rermnnnnneeeemnnnnaneees 2,299,425 | 2,300,000 |...
780153-BT-8 ROYAL CARIBBEAN CRUISES CO GUARNT 144A ........oiiiiiiiiiiiiiiiiiiiiniiiciiin v ecennineeens | eeeeeenniieeees fonnnd 02/13/2024 ..... VARIOUS ... 260,505 |.
75000K-AN-7 . .|RR LTD 2023-25A CL A1R 144A . 01/26/2024 VARIOUS 71,825,000 |. 71,825,000 |.
75000K-AQ-0 RR LTD 2023-25A CL AZR 144A . ...ovviiiiiiiiiiiiiiiiiiin e ernni s esennnneseeeennens | Dovvvvvvnnnnns foannd 01/26/2024 ..... VARIOUS ... ....20,000,000 [. ....20,000,000 ...
T498N-AC-3 RR LTD 2024-28RA CL A2R 144A .. 02/12/2024 VARIOUS ...10,000,000 |. ..10,000,000 |...
74528L-AH-4 . ..[SAN JUAN CRUISE PORTS SEC ...... 02/13/2024 BARCLAYS CAPITAL INC .. 7,000,000 |. 7,000,000
81124L-AC-8 . .| SCULPTOR CLO LTD 28A- CL B1 144A 01/17/2024 VARIOUS ... 4,982,500 5,000,000
81124E-AE-0 . ..| SCULPTOR CLO LTD 29A- CL B 144A . 01/17/2024 VARIOUS ... 4,995,000 |. 5,000,000 |.
811240-AC-7 . ..| SCULPTOR CLO LTD 32A- CL A2 144A 03/06/2024 APC DIRECT .. 4,000,000 |. .. 4,000,000 |.
811240-AE-3 . ..| SCULPTOR CLO LTD 32A- CL B1 144A 03/06/2024 APC DIRECT .. .18,000,000 |. .18,000,000 |.
(G8038#-AS-7 . ..| SERCO GROUP PLC SR NT SER A .... 02/27/2024 CITIBANK NA .10,000,000 |. .10,000,000 |.
G8038#-AT-5 . ..| SERCO GROUP PLC SR NT SER B .... 02/27/2024 CITIBANK NA ... .10,000,000 |. .10,000,000 |.
817743-AJ-6 . .| SERVPRO MSTR ISSUER 2024-1A CL A2 144A . 01/17/2024 BARCLAYS CAPITAL INC ... .12,500,000 |. .12,500,000 |.
78396Y-AD-5 SESAC FINANCE, LLC 2024-1 CL A2 144A [ 01/29/2024 ..... GUGGENHE IM CAPITAL MARKETS .... .... 16,000,000 [. .... 16,000,000 ...
81881J-AC-6 SHACKLETON CLO LTD 2014-5RA CL A 144A | IR IR 01/26/2024 ..... VARIOUS ... .... 14,700,518 |. .... 14,665,318 |...
82672N-AC-8 . ..| SIGNAL PEAK CLO, LLC 2016-3A CL BR3 144A . D.. VARIOUS ... . 15,000,000 |. . 15,000,000 |.
830505-AZ-6 . .| SKANDINAVISKA ENSKILDA SR NT 144A .. D.. BANK OF AMERICA NA ... ..797,936 |. ..800,000 |.
830505-BB-8 SKANDINAVISKA ENSKILDA SR NT 144A ... D.. 02/27/2024 ..... J P MORGAN SECURITIES INC 397,892 |. ..400,000 |...
83272G-AA-9 SMURFIT KAPPA TREASURY CO GUARNT 144A .. D.. 03/26/2024 CITIGROUP GLOBAL MKT INC .... 399,520 |.
83368R-BX-9 . ..| SOCIETE GENERALE SR NT 144A ... D.. 01/11/2024 SOCIETE GENERALE ... ..5,000,000 |.
83368R-BY-7 . ..| SOCIETE GENERALE SUB 144A ...... D.. 01/11/2024 SOCIETE GENERALE .. 7,000,000 |.
83608G-AN-6 . ..| SOUND POINT CLO LTD 2013-1A CL A1R 144A D.. 01/24/2024 VARIOUS ........... 3,680,553
83607E-AA-O . ..| SOUND POINT CLO LTD 2014-1RA CL A 144A . D.. 01/17/2024 STONE X FINANCIAL INC .. 1,549,070
84055B-AA-1 . .| SOUTH32 TSY USA CO GUARNT 144A ... D.. 01/24/2024 J P MORGAN SECURITIES INC 8,934,500
842434-DA-7 SOUTHERN CALIF GAS €O 18T MTG ....eeeeeeeeeeeeeeeie e e e eeeee e e e eeeeee e e eeenne e e e e rnnnneeeennnnnnees | oeeevnnnninnnns Jonnnd 03/12/2024 ..... J P MORGAN SECURITIES INC ... 397,400 |.
78486*-AS-8 SSHCOF 111 PACE ABS SER 2024-1 CL A17 evviiiiiiiiiiiiiiiineecccvie v ernnnnines | eeeeeenniineens fonnnd 02/07/2024 ..... DIRECT PLACEMENT ... .... 14,671,000 [. .... 14,671,000 |...
78486*-AT-6 . .| SSHCOF 111 PACE ABS SER 2024-1 CL A-17A 03/08/2024 DIRECT PLACEMENT ... .. 5,177,500 |. .. 5,177,500 |.
853254-CZ-1 STANDARD CHARTERED PLC SR NT 144A ......covviiiiiiiiiiiiiiiiiiniinneccininneeeeniinnessennnenseeeennes | Dovevvvvnnnnns foennd 01/04/2024 ..... STANDARD CHARTERED BANK .. ..10,000,000 |. ..10,000,000 |...
857477-CH-4 STATE STREET CORP PERP JR SUB FRN SER | ..eeereeeeeeeeeni e e eceeie e eceeee e e ceen e e eennnnees | evvvvinnninnnns Joennid 01/24/2024 ..... BANK OF AMERICA NA ... ..400,000 |...
86315W-AA-6 . .| STRATUS CLO 2021-3A CL A 144A .... 02/20/2024 VARIOUS
86317E-AJ-5 STRATUS CLO 2022-3A CL AR 144A ..ooeeee e eecene e eeeenneeeeeeennneeeeeennnnneeeeens | Doveveeeninnnns Joennid 01/09/2024 ..... CITIGROUP GLOBAL MKT INC ....
866677-AK-3 ......... SUN COMMUNITIES OPER LP CO GUARNT 01/04/2024 ..... CITIGROUP GLOBAL MKT INC .... 149,817 |. .
86744Y-AA-3 . .| SUNNOVA SOL, LLC 2024-1A CL A 144A ... 02/06/2024 SMBC NIKKO .. 6,674,128 |. 7,000,000 |.
87122C-AJ-2 . .. | SYCAMORE TREE CLO LTD 2023-2A CL AR 144A . D.. 01/22/2024 VARIOUS ... .27,000,000 |. .27,000,000 |.
130790-DC-9 . .| SYMPHONY CLO LTD 2012-9A CL AR3 144A ... D.. 01/12/2024 BANK OF AM .. 5,088,626 |. .. 5,090,000 |.
87154E-BE-9 . .| SYMPHONY CLO LTD 2014-15A CL AR3 144A .. D.. 03/27/2024 BANK OF AMERICA NA 22,713,503 |. . 22,665,000 |.
87190M-AC-2 . .| TCW CLO 2021-2, LTD. 2021-2A CL AS 144A D.. 01/23/2024 VARIOUS ... . 25,432,766 |. . 25,400,000 |.
87242B-AN-0 . ..| TCW GEM LTD 2019-2A CL A1R 144A .... D.. 01/24/2024 VARIOUS . 16,263,625 |. . 16,250,000 |.
87190C-AW-0 . ..| TCW GEM LTD 2020-1A CL A1RR 144A D.. 01/25/2024 VARIOUS .. 2,000,000 |. .. 2,000,000 |.
87252\1-AG-8 . .| TCW GEM LTD 2024-1A CL B1 144A D.. 01/25/2024 VARIOUS ... . 14,500,000 |. . 14,500,000 |.
G7590#-AD-2 THE RIVERSIDE GROUP LTD NT B.. 02/12/2024 ..... MITSUBISHI TRUST & BANKING CORPORATION ( . ...31,100,000 |. ...31,100,000 |...
(8854@-AA-3 ......... THUNDERBIRD 2021 SER A .evveiiiiiiiiiiiieeciiii e sesnn e sssnni s s snnnnnnessnnns | aeeeeennnnnenes founnd 03/01/2024 ..... DIRECT PLACEMENT ... 3,343,137 |. 3,343,137 |...
(88540-AB-1 ......... THUNDERBIRD 2021 SER B ....uuieeeuusuuaaeennnnnsaaernnnnsnaaanennnnnaaennnnnnssernnnnnnsseennnnnnseseenns | seeeresssnnenes |oennnd 03/01/2024 ..... DIRECT PLACEMENT ...
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88631Y-AA-5 ......... TIAA CLO LTD 2018-1A CL ATA 144A ..o eeeeee e e eeeen e e eeenneneeeeennn | Daveeeeeiiiees Jeennd 01/16/2024 ..... MITSUBISHI TRUST & BANKING CORPORATION ( +evveeeeeeeennieeeeeennieeeeeeenee e e e eeenni e e e eeennnneeee eeeennnnaeeeennnnaeeeennnnaenees Joermmnnanreennnnannees 1,450,000 [..eevvmeenneeeeeinnnnns 1,450,000 |... ... 25,039 .
87246M-AS-1 . ..| TICP CLO LTD 2016-6A CL AR2 144A 03/27/2024 BANK OF AMERICA NA 9,515,105 |. 9,500,000 |. 134,284
87264A-DF-9 ......... T-MOBILE USA INC CO GUARNT PN SO 01/09/2024 ..... CITIGROUP GLOBAL MKT INC . 398,616 |. 400,000 |...
89115A-21-1 ......... TORONTO-DOMINION BANK SR NT ... R 03/26/2024 ..... L0 00 RO RN 5,000,000 fouuriiiiinnnnniininnns 5,000,000 |...
872652-AA-0 ......... TPG OPERATING GRP |1 CO GUARNT ...02/29/2024 ..... BANK OF AMERICA NA ... 9,990,300 |. ....10,000,000 |...
87268D-AA-3 ......... TPS/SBS CONSOLID SEC ...01/11/2024 DIRECT PLACEMENT .... 49,281,333 |. .... 49,281,333 [...
89642D-AE-8 . ..| TRINITAS CLO LTD 2021-16A CL B1 144A 01/29/2024 VARIOUS ...... .. 5,617,294 |. .. 5,625,000 |.
89642V-AE-8 . ..| TRINITAS CLO LTD 2024-27A CL B 144A .. 02/29/2024 APC DIRECT .. .10,000,000 |. .10,000,000 |.
89788M-AR-3 . ..| TRUIST FINANCIAL SR NT MTN DTD 01/24/24 .. 01/22/2024 SUNTRUST CAPITAL MARKETS INC . 15,000,000 |. .15,000,000 |.
89788M-AS-1 . ..| TRUIST FINANCIAL SR NT MTN DTD 01/24/24 01/22/2024 SUNTRUST CAPITAL MARKETS INC .20,000,000 |. .20,000,000 |.
902613-BK-3 . ..| UBS GRP AG PERP JR SUB 144A . 02/07/2024 UBS SECURITIES LLC ...... ..250,000 .
902613-AX-6 . ..|UBS GRP AG SR NT ... 03/06/2024 BARCLAYS CAPITAL INC 981,000
902613-BH-0 . ..| UBS GRP AG SR NT 144 01/02/2024 UBS SECURITIES LLC
91159H-JR-2 ......... [US BANCORP SR NT .eeveniiiiiiiiiiiiiiiiii et reri s e e e e rnnni s s snnann s e eens | eennnnneeeeenns [ooned 01/18/2024 ..... U.S. BANCORP
87169#-AA-8 ......... VANTAGE DATA CENTER 2024-1 ...oieeieieeeeiei e e eeeeee e e e eeeee e e eeenn e e e e eennn e e eeennnnneeeennnns | seeevnnninnnes Jonnnd 02/23/2024 ..... DIRECT PLACEMENT
92343V-Gli-8 . ..[VERIZON COMMS SR NT ........... 02/20/2024 MORGAN STANLEY CAPITAL SERVICES LLC .
92348K-CL-5 . .. | VERIZON MSTR TR 2024-1 CL A1A . 01/09/2024 BANK OF AMERICA NA
92563M-AA-5 . ..[VIBRANT CLO LTD 2018-10RA CL A1 VARIOUS ...
92558N-AJ-1 .| VIBRANT CLO LTD 2019-11A CL A1R1 144A VARIOUS ...
925650-AF-0 . ..|VICI PROPERTIES LP SR NT . WELLS FARGO BANK, N.A N
925650-AG-8 . .| VICI PROPERTIES LP SR NT .. WELLS FARGO BANK, N.A. 11,783,040 |. . 12,000,000 |.
927804-G0-1 VIRGINIA ELEC & PWR CO SR NT .. [ 01/02/2024 ..... L0 O 0 = ) R RN 9,974,600 |. ....10,000,000 ...
92847C-AA-5 VITALITY RE XV LTD NT FRN SER A144A .... | USRS TR 01/22/2024 MMC SECURITIIES CORP ... ....30,000,000 |. ....30,000,000 ...
92847C-AB-3 . ..[VITALITY RE XV LTD NT FRN SER B144A . D.. 01/22/2024 MMC SECURITIIES CORP . . 13,500,000 |. . 13,500,000 |.
92917N-AJ-T7 . ..|VOYA CLO LTD 2019-1A CL AR 144A . D.. 03/27/2024 BANK OF AMERICA NA ... .. 2,187,850 |. .. 2,185,599 |.
93655P-AA-5 . .. [WARWICK CLO 2024-3A CL A1 144A .. D.. ROYAL BANK OF CANADA .21,250,000 |. .21,250,000 |.
93655P-AL-1 . .. |WARWICK CLO LTD 2024-3A CL A2 144A ... D.. APC DIRECT .. .. 4,000,000 |. .. 4,000,000 |.
92943P-AA-9 .........|WB COMMERCIAL MTG TR 2024-HQ CL A 144A . WELLS FARGO BANK, N.A . 17,859,085 |. .18,000,000 |.
92943P-AC-5 .. | B COMMERCIAL MTG TR 2024-HQ CL B 144A . WELLS FARGO BANK, N.A 5,357,717 |. 5,400,000 |.
92043P-AE-1 . .|WB COMMERCIAL MTG TR 2024-HQ CL C 144A . WELLS FARGO BANK, N.A .. 1,084,339 |. .. 2,000,000 |.
94958 -AC-2 WELLINGTON CLO 2024-2A CL B 144A 02/09/2024 ..... VARIOUS .. 13,500,000 |. .. 13,500,000 |...
95000U-3K-7 WELLS FARGO & CO SR NT 01/19/2024 ..... WELLS FARGO BANK, N.A. ...
94985F-AG-3 . .. |WELLS FARGO ALT LN TR 2007-PA2 2A1 02/25/2024 INTEREST CAPITALIZATION
94988J-6H-5 . .. [WELLS FARGO BANK NA SR NT ... WELLS FARGO BANK, N.A.
960386-AR-1 . .| WESTINGHOUSE AIR BRAKE CO GUARNT CITIGROUP GLOBAL MKT INC .

970648-AN-1

WILLIS NORTH AMERICA INC CO GUARNT

J P MORGAN SECURITIES INC

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)

5,818,060

BLAOBU-OU-1 .
BLAOBU-EY-4 .
BLAOBX-BX-3 .
BLAOBA-CX-2 . .
01881U-AL-9 .........
00186X-AL-7 .........
002436-AA-3 .........
BLAOBY-LH-5 .........
BLAOBY-LG-7 .........
90347B-AK-4

90347B-AL-2 .
11823L-AM-7 .
12768E-AH-9

.. 360 HOLDCO INC LLC MML .
..[80/20 LLC TL .............
..| ADAMS STREET GLBL SECONDARY NAV LOAN
.| AFC-DELL HOLDING CORP 5TH AMND DDTL

ALLIANT HLDGS INT B6
APl GRP DE INC CO ASSETS TL B ....
ASF REMBRANDT LP SR SECURED TL ..

ATLAS SECURTITIZED PRODUCTS FU A1 .
ATLAS SECURTITIZED PRODUCTS FU A2 ..
AXALTA COATING SYSTEMS US HOLDCO TL C ..
..| AXALTA COATING SYSTEMS US TL B6 .
.| BUCKEYE PARTNERS LP CO TL B1 .....
CAESARS ENTERTAIN INC CO ASSETS FRN B1 ..

...... 03/31/2024
...... 03/25/2024
...... 03/15/2024
...... 03/27/2024
...... 03/27/2024
...... 01/31/2024
03/21/2024
02/23/2024
03/04/2024

DIRECT PLACEMENT
DIRECT PLACEMENT
DIRECT PLACEMENT
DIRECT PLACEMENT

CITIGROUP GLOBAL MKT INC ....
DIRECT PLACEMENT
DIRECT PLACEMENT ...
DIRECT PLACEMENT ...
BARCLAYS CAPITAL INC ...
BARCLAYS CAPITAL INC
DIRECT PLACEMENT ...
J P MORGAN SECURITIES INC ...

....59,000,000 |.
...282,573,967 |.
... 140,272,669 |.

....59,000,000 |...
...289,348,625 |...
... 141,506,136 |...

.. 3,631,486
. 1777,110
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P2121Y-AS-7 ......... CARNIVAL CORP TL B ..eeeeeiieeeeeeenis e e e eeene e e e e eenne s e e e eenn e e e eennn e e e eennnnneeeeennnnnneeeennn | seeevenninnnes Joennad 01/18/2024 ..... J P MORGAN SECURITIES INC .veeeeeeeeeneeeeeeeenie e e e eeene e e e e eenn s e e e eenne e e e eennnn e e eeennnnnees eeeennnnnaeeeennnnnneeeennnnnaerees Joemmmnnnereernnnnannee 3,011,069 |. 3BFE .covnnnnnn
15677G-AF-1 ......... CERIDIAN HCM HOLDING INC CO TL B 1evvveniiiiiiiiiiiiiiii s escriniis e scennis s eennnns e sssnnnnnnnees | aeeeeennnnneees fonnid 02/07/2024 ..... DEUTSCHE BANK SECURITIES INC
15963C-AC-0 ......... CHARIOT BUYER LLC TL B .eeeeieeeeeeeiee e e e eeen e e e eeee e e e eemmes e e e eemnne e e e e emnn e e e e ennnnneeees | seeevnnnninnnns Joennnd 01/25/2024 .....
BLAOBY-KE-3 ......... CLS MANAGEMENT SVCS LLC TL vvvvvrniieiiiiiisieriiiiis e seisiis s e ernnis s s ennsnes s s snnnnnnssssnnnnns | aeeeeennnnenes fouand 03/27/2024 .....
12757*-AC4 ......... CMG HOLDCO LLC DDTL 2 +veeeeeeeeneieeeeeenne e e e eeenee e e e e eenn e e e eemnnn s e e e eennnneeeeennnnnneeeennnns | seeevnnnninnnes Jonnnd 02/27/2024 .....
1993311-AQ-6 ......... COLUMBUS MCKINNON CORP €O TL B ...vvvvvvieniiiiiiiiieeeiiiiiis s esrenins e ssesnn s seennnnnsssssnnnnnnes | aeeeeennnnnenns founnd 03/21/2024 ..... J P MORGAN SECURITIES INC ...
BLAOBU-0K-3 ......... CORNERSTONE ADVISORS OF AZ MML ...eveeeeeeeeeeieeeeeeenee e e e eeeee e e eeenne e e e eennneeeeeennnnneeeeens | oeeevnnnninnnns Joonnnd 03/01/2024 ..... DIRECT PLACEMENT
L2324E-AF-8 . ..| DELOS AIRCRAFT LEASING D CO TL B 01/11/2024 DEUTSCHE BANK SECURITIES INC
233450-AF-5 .........[DH UNITED FUELING SOLUTIONS 2ND DDTL . 03/01/2024 ..... DIRECT PLACEMENT
26872N-AC-3 ......... EMERSON CLIMATE TECHNOLOGIES INC TL B .. 03/25/2024 ..... ROYAL BANK OF CANADA .
BLAOBS-04-0 ......... EVDR PURCHASER LLC TL 02/14/2024 ..... DIRECT PLACEMENT 7,823,184 |...
92043E-AB-2 ......... GTCR W MERGER SUB DEBT SEC TL B . 02/22/2024 U T 0 S T R RSP ROPUPPPPRE. 1 ) N (1) EO . 4,000,000 |...
BLAOBX-GP-5 . ..| ICE USA INFRASTRUCTURE LLC TL .... 03/15/2024 DIRECT PLACEMENT ...
L5000D-AE-7 . ..| ICON LUXEMBOURG SARL CO ASSETS FRN B 03/14/2024 EXCHANGE ....
L5000D-AF-4 . .| ICON LUXEMBOURG SARL CO ASSETS FRN B 03/14/2024 EXCHANGE ....
45256T-AE-2 IMPACT PARENT CORP 2ND AMND DDTL ....evvvveunniiiiiniiisieeiiniineeeernnin s e s srnnnnseessennnnssessnnns | sveeeeesnnnnnns foeeens 02/16/2024 ..... DIRECT PLACEMENT ...
45256T-AC6 ......... IMPACT PARENT CORPORATION DDTL ...eeeereeeeeeennieeeeeeenne e e eeeenneeeeeeeennneeeeeennnneeeeennnnnes | oveeeesennnnnns [oeeens 02/16/2024 ..... DIRECT PLACEMENT ...
48279*-AB-9 . ..| KL BRONCO ACQ (ELEVATION LABS) INC DDTL DIRECT PLACEMENT
52473U-AC-6 . .. |LEGACY SERVICE PARTNERS LLC DDTL DIRECT PLACEMENT
58503U-AC-7 . .[MEDLINE INDUSTRIES INC TL B VARIOUS .........

BLAOBW-U7-1
BLAOBI-U4-8 .........
619808-AD6 .........
BLAOBG-6P-3 .........
BLAOB4-AF-7 .........
BLAOBX-BO-3 .........
68635P-AC-8 .........
BLAOBQ-S0-2

69705X-AB-6 .
15060H-AB-3 .
BLAOBX-YS-9 .
76219L-AB-6 .
BLAOAR-JH-4 . .
BLAOAR-JG-6 .........
78404X-Ad-4 .........
78488C-AJ9 .........
BLAOBX-BV-7 .........
88023H-AG-5 .........
89334G-BE-3

893641-CC-6 .
893641-BZ-6 .
BLAOBA-61-9 .
87331#-AA-1 .
901396-AA-1 . .
90140*-AA-0 .........
90351J-AH-7 .........
90356B-AC-0 .........
92326N-AD-5 .........

..| PALMETTO ACQUISITION CO INC DDTL
..|PINE SVCS GRP LLC DDTL .
..| RENAISSANCE BUYER LLC TL .
..|RHINO INTERMEDIATE HOLDING DODTL .
.| ROYAL HOLDCORP DDTL A ...

..| TRANSDIGM INC CO ASSETS FRN
..| TRANSDIGM INC CO TL
..| TRANSYSTEMS CORP 6TH ANND DDTL
..| T8S BUYER LLC DDTL ...
.| TWIN BROOK CAPITAL FUNDING X111 .

MGP HLDGS |11 CORP DDTL
MGP HLDGS I11 CORP TL
MOTION & CONTROL ENTERPRISES DDTL ..
MPG PARENT HLDGS LLC TL ...
NFM & J LP DDTL
NORTH HAVEN CS ACQUISITION INCR ML ..
ORION GRP FM HLDGS DDTL
PACIFIC OWL 11 LLC TL

ROYAL HOLDCORP DDTL B ...
SBA SR FINANCE Il LLC CO ASSETS FRN B .
SEAWORLD PARKS & ENTERTA CO TLB2
SPECIALIST RES GLBL | MML ...
TEMPO ACQUISITION LLC TL B1
TRANS UNION LLC CO ASSETS TB

TWIN BROOK CAPITAL FUNDING XIV
UBER TECHNOLOGIES INC TL B
USA WATERR INTERMEDIATE HOLDING TL ... .
VENTURE BUYER LLC MML ..oeeieiiiiiiiieiiiiiit ettt

03/08/2024
03/01/2024
01/18/2024
01/08/2024
03/05/2024
03/15/2024
02/07/2024
02/07/2024

03/31/2024
01/25/2024
03/15/2024
03/15/2024
03/13/2024
02/08/2024
03/22/2024

01/18/2024
02/21/2024
03/01/2024

DIRECT PLACEMENT
DIRECT PLACEMENT ...
DIRECT PLACEMENT ...
DIRECT PLACEMENT ...
DIRECT PLACEMENT ...
DIRECT PLACEMENT ...
DIRECT PLACEMENT ...
SOCIETE GENERALE ...
DIRECT PLACEMENT
DIRECT PLACEMENT
DIRECT PLACEMENT
DIRECT PLACEMENT
DIRECT PLACEMENT
CANCELLED TRADE ...
EXCHANGE .
VARIOUS ...
DIRECT PLACEMENT ...
BANK OF AMERICA NA
EXCHANGE ...
EXCHANGE ...
MORGAN STANLEY CAPITAL SERVICES LLC .
DIRECT PLACEMENT ...
DIRECT PLACEMENT
DIRECT PLACEMENT
DIRECT PLACEMENT ...
MORGAN STANLEY CAPITAL SERVICES LLC .
DIRECT PLACEMENT
DIRECT PLACEMENT ..iiiiiiittiitttiettt ittt ettt e e e e e

5,129,004 |.
.. 9,209,297 |.
111,181 |.
.... 14,707,873 |.
..... 1,100,357 |.
... 34,965,000 |.

.37,606,838 |.
.... 17,393,162 |.

....................... 4,100, 161

112,304 |...
.... 14,856,438 |...
..... 1,114,286 |...
...35,000,000 |...
...64,277 |.

1,044,956 |...
..... 3,000,000 |...

.37,606,838 |.
... 17,393,162 |...
...4,084,245 |...
.. 5,234,748 |...

....................... 4,141,517
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter
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CUSIP Date Shares of Interest and strative
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G93120-AA-3 ......... VEPF VII HOLDINGS LP TL TRANCHE A ..eeeeeiiieeieie e e eeeeree e e eeeene e e e eennne e e eennnnneeeennnn | oeeevnnniinnnes Joennnd 03/31/2024 ..... INTEREST CAPITALIZATION -.eeeeteieeeeeeeie e e e e eeee e e e e eeee e e e e e mnee e s e eemnne e e e eemnnnnaeeeernnnnns [eeeeeeennnnnseeeennnnaeeeennnnnaes [oeeeermnnnaeneeennnnnns 1,814,645 oo 1,814,645 |oeeeieeeieee e 1.FPL s
BLAOB3-WG-3 ......... VERTEX SERVICE PARTNERS DDTL ....cevivvrinniiiiiininieeiiiiiiseesensnin e e s cnnniseesennnnssesssnnnnnsees | aeeeeennnnnenes fouand 02/15/2024 ..... 0] =00 I R RO KON 1,116,374 [ 1,130,505 |..
BLAOBY-9T-3 .. [ WB0 HLDGS LLC TL e e eeeeee e e e eee e e e e e e e e e e e e e e e e e e e e ennnn e e e e e nnnn e e e eennnnnneeees | sennnnnenennnns [onees 03/22/2024 ..... DIRECT PLACEMENT .. 10,034,668 |.. 10,136,028 |..
BLAOBF-ZZ-1 ......... WATERMILL EXPRESS LLC DDTL .eevvveniiiiiiiiiiiieciiii e ccrnii e cennis e senni e sennnn s essnnnnns | oeeeennnnnnenes fonnnd 03/25/2024 ... DIRECT PLACEMENT
BLAOBF-ZY-4 ......... WATERMILL EXPRESS LLC TL +eveeueeeereenneeeeeennneeeeeeeniaeeeernnnaeeeernnnnnsseeennnnnneeeennnnnneeees | sovevnnnnnnnns Jonnnd 01/05/2024 ..... DIRECT PLACEMENT
BLAOBS-BK-2 .. | WHITSONS HOLDING GRP TL ...uivviirniniiiiiriis e eciiiis e s eresis e e e rnsi s s s ennan s s s ennnnn s s sennnnns [ sennnnneeeeenns [ooned 02/16/2024 ..... DIRECT PLACEMENT ..
92043F-AC-T ......... WSB ENGINEERING HLDS INC DDTL ...eeeeeennieeeeennnieeeeeenneeeeeennnnseeeeennneeeeemnnaneeeennnnnns | seeevnnnninnnns Joonnnd 01/31/2024 ..... DIRECT PLACEMENT . .
89616N-AA-6 ......... TRIDENT X LP TL A eoeeeiiiiiiii e s e sensn s snnnne s snnnnnnnes | aeeeennninnenes founnd 03/29/2024 ... 0] =00 I R RO KON 7,502,770 [oeiiiiiinnniieenns 7,502,770 |.. .
37244#-AF-1 ......... GENSERVE LLC DDTL BTH AMND ....eevveiieeiimnninaeaeennnunasaeeennnnaaernnnnnnssenennnnnssesnnnnnnsaeeeenns | seeesessnnnnnes |oennns 03/29/2024 ... DIRECT PLACEMENT ... iieiiueieeimunuueeernnnnessaennnenaseeennnnnsseennnnnnseeennnnnnssennnnnnssseernnnns |reeennnnnseeernnnnnsseennnnnnnereee |oerennnssseernnnnnseees 1,156,629 |....ooieeiinnianeenes 1,156,629 |.. . |3.APL ...,
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 796,985,897 806,661,054 5,408,597 XXX
2509999997. Total - Bonds - Part 3 4,836,219,824 4,863,360,758 11,227,690 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 4,836,219,824 4,863,360,758 11,227,690 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
313786-10-5 ......... |FHLB TOPEKA CLASS A ..iiiirniiseeimnuuuaeeeeenuuseeeennnnsaaeerennnanaseenennnnsssennnnnnnsessennnnnnaaeee | sesessssnsssnes [oeeees 01/02/2024 ..... FHLB EXCHANGE ... eesuieeiienuueeeeennne s e eeeennss s e e eennneeeseennnsaseeennnnnnesennnnnnsseennnnnnnsaeee [seeernnnnnsseernnnnnns 15,335.000 .evvvnuiiieinnnnnns 1,533,500 -eunueiieimnnieeeeennisreerrennn foraeeerrninaareernnnaaneernnnnaas | ceesnsseeeseeenns
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,533,500 XXX XXX
04045F-68-3 ......... ARISTOTLE ESG CORE BOND CLASS | ..eeeieeeeeneeeeeenieeeeeeeeee e e eereene e e eeenenneeeeennnnneeeens | cvnnninnnennnnn Jonnnd 03/28/2024 ..... DIVIDEND REINVESTMENT .....eeeeieeeeeete e e e e eeee s e e e e e s e e ee e e e e eenn e e e e eennnneeeeennnannes [eeeernnnnaeeeeennnnnns 10,544,390 |evveieeiieiniiineeeennenn 90,576 [ e [ e
04045F-67-5 ......... ARISTOTLE ESG CORE BOND CLASS 12 ..vvvviiiiiiiiniiiiiiiiiiecciiiineeeceniieeeecvvnneeecenninneees | cennnnneneeenns fonnnd 03/28/2024 ..... DIVIDEND REINVESTMENT ....10,539.850 |..
04045F-79-0 .. .| ARISTOTLE ULTRA SHORT INCOME CLASS | ..eeereeeeeeeeneieeeeeeene e e eeeenee e e e eeenn s e e e ennneneeeeenn | cevvvnniinnnnns foeeens 03/28/2024 ..... DIVIDEND REINVESTMENT .. .18,948.500 |.. . .
04045F-78-2 ......... ARISTOTLE ULTRA SHORT INCOME FUND CL I-2 .... B PP P PR IETETTTTTUUUUUURN FTPTN 03/28/2024 ..... DIVIDEND REINVESTMENT ... 18,948.600 |.. 188,008 |..
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations No 557,308
5989999997. Total - Common Stocks - Part 3 2,090,808
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 2,090,808
5999999999. Total - Preferred and Common Stocks 2,090,808

6009999999 - Totals

4,838,310,632

11,227,690
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.. 38374M-DY-2 | GNMA 2005-75 CL ZA Z BOND .....cooeeeeeeeeeeeeees [ . 03/01/2024 . | SCHEDULED REDEMPTION ... J<1 V(1< R N 8,757 |. .. 3,363 |. 10/01/2035 . [1.A ........
..38374E-HT-7 | GNMA SER 2003-105 CL Z .....evvvvvvrvvnvnnnnnnnnns [eeeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 187,763 |.... ... 14757 | 1,997 |. 11/01/2033 . [1.A ........
..38374E-G9-2 | GNMA SER 2003-113 CL ZA ...evvvvvviviiiiiiiiiiiens [ oo . 03/01/2024 . | SCHEDULED REDEMPTION ... ..280,744 |.... ...21,213 | 3,002 |. 12/01/2083 . [1.A ........
..38381Y-UF-9 | GOVT NATIONAL MTG A 2019-115 CL FE .......evvns [oeennn . 03/20/2024 . | SCHEDULED REDEMPTION ... ..2,099 |. 09/20/2049 . [1.A ........
..38381Y-UN-4 | GOVT NATIONAL MTG A 2019-115 CL FG ....evvvvvnn [oeennnn . 03/20/2024 . | SCHEDULED REDEMPTION ... .. 2,392 |. 09/20/2049 . [1.A ........
..38381Y-VE-1 | GOVT NATIONAL MTG A 2019-115 CL UF .........oee [oeeennn . 03/20/2024 . | SCHEDULED REDEMPTION ... ..2,965 |. 09/20/2049 . [1.A ........
..38382A-XM-2 | GOVT NATIONAL MTG A 2019-137 CL FE ....eevvvvns [oeennnn . 03/20/2024 . | SCHEDULED REDEMPTION ... 262,294 261,97 |.... .. 3,432 | 11/20/2049 . [1.A ........
..38382A-ZK-4 | GOVT NATIONAL MTG A 2019-143 CL AF ....ceevvees [orennn . 03/20/2024 . | SCHEDULED REDEMPTION ... 208,472 208,146 |.... ..3,797 | 1172072049 . [1.A ........
..38382A-Z0-1 | GOVT NATIONAL MTG A 2019-143 CL JF ......cooees [ oennnn . 03/20/2024 . | SCHEDULED REDEMPTION ... .. 4,734 | 11/20/2049 . [1.A ........
..83162C-RR-6 | SBAP 2008-20C CL 1 . 03/01/2024 . | SCHEDULED REDEMPTION . 2,527 |. 03/01/2028 . |1.
..91282C-EG-2 |US TREASURY NT . 03/31/2024 . | MATURED ... . 03/31/2024 . (1.
..91282C-JR-3 | US TREASURY NT .... 01/11/2024 . | BARCLAYS CAPITAL INC . 12/31/2028 . (1.
..911760-EJ-1 | VENDEE MORTGAGE TRUST 1994-2 CL 37B P T . 03/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2024 . [1.
0109999999. Subtotal - Bonds - U.S. Governments 3,282,372 3,285,858 3,173,318 2,728,848 1,731 XXX
..N0431#-AH-3 | ARUBA SR NT . 03/31/2024 . | MATURED ... 15,000,000 |....... 15,000,000 |....... 15,000,000 15,000,000 |..oevvviiiiiinns fevvvvevvviininnn forvniiiiiiiis foi e e 15,000,000 |.. . 03/31/2024 . [3.A ........
..748148-PD-9 | PROVINCE OF QUEBEC SER NN DEB . 02/09/2024 . | MATURED 10,000,000 10,000,000 .10,941,400 |. 10,007,737 |. X 10,000,000 . 02/09/2024 . |1.D FE
..857524-AC-6 |REPUBLIC OF POLAND NT ...... ..... |- 01/22/2024 . MATURED ... K 15,000,000 .15,000,000 . 14,925,650 |. 14,999,478 K 15,000,000 | 300,000 |. 01/22/2024 . |1.G FE .
..80413T-BH-1 | SAUDI INTL BOND SR NT 144A .. |[D..... . 03/13/2024 . | JP MORGAN SECURITIES ... |.... 53,900,000 |....... 55,000,000 |....... 53,785,600 |.... .3, 072 e foveens 53,788,672 |.. L 111,328 |.... ...518,299 ). 01/16/2054 . [1.E FE ....
0309999999. Subtotal - Bonds - All Other Governments 93,900,000 95,000,000 94,652,650 40,007,214 (4,143) (4,143) 93,788,672 111,328 111,328 1,174,549 XXX XXX
..35826#-AA-2 | FRESNO COUNTY TRUST Il CTL SER 2020 . 03/15/2024 . | SCHEDULED REDEMPTION ... ...47,221 47,221 | 4721 47,221 |.. . 08/15/2039 . (1.D ........
..89917*-AA-3 | TULARE COUNTY I CTL PTC .. 03/25/2024 . | SCHEDULED REDEMPTION ... .2, ... 2,69 L. 2,726 ... .2,69 |.. . 08/25/2045 . [1.D ........
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 49,919 49,919 49,946 49,919 XXX XXX
..20755D-AA-4 | CAS TR2022-R08 CL1-M1 144A .......ovvviinnnnnnnnn [eenenn . 03/25/2024 . | SCHEDULED REDEMPTION ... 854,040 854,040 |...........854,040 |[.... ....854,040 |.. . 07/25/2042 . [1.A ........
..20753D-AA-6 | CAS TR2022-R09 CL2-M1 144A ... 03/25/2024 . | SCHEDULED REDEMPTION . .. 4,858,346 ..4,858,346 |. . 4,858,346 |. . 4,858,346 . 09/25/2042 . (1.B
..167725-AC-4 | CHICAGO ILL TRANSIT AUTH TRANS 01/01/2024 . | VARIOUS ... .5,038 |. .1,802 . 12/01/2040 . (1.
..31393Y-AT-2 | FANNIE MAE SER 2004-31 CL Z . 03/01/2024 . | SCHEDULED REDEMPTION . .. 140,459 |. .149,639 . 05/01/2034 . 1.A
..31393X-V8-7 | FANNIE MAE SER 2004-35 CL AZ 03/01/2024 . | SCHEDULED REDEMPTION ... .. 115,544 |. .125,969 . 05/01/2034 . (1.
.. 36564K-H3-6 | FHLMC - STACR 2022-DNA6 CL M1A 144A 03/25/2024 . | SCHEDULED REDEMPTION ... X .1,676,022 . 09/25/2042 . (1.
..35564K-L3-1 |FHLMC - STACR 2022-DNA7 CL M1A 144A .. . 03/25/2024 . | SCHEDULED REDEMPTION ... |oooeeeeeiiienennnns |oeees 5,612,001 |........5,612,001 |........5,612,001 |........5,612,001 [....oorrrrrrunnn foovoiiiis oo e s e 5,612,001 |.. . 03/25/2052 . (1.
.. 36564K-B2-4 | FHLMC - STACR 2022-HQA2 CL M1A 144A .. . 03/25/2024 . | SCHEDULED REDEMPTION ... . 1,022,586 1,022,586 |.. . 07/25/2042 . (1.A ........
.. 35564K-E3-9 | FHLMC - STACR 2022-HQA3 CL M1A 144A .. . 03/25/2024 . | SCHEDULED REDEMPTION ... .. 789,647 . 08/25/2042 . [1.A ........
.. 36564K-P3-7 |FHLMC - STACR 2023-DNA1 CL M1A 144A .. . 03/25/2024 . | SCHEDULED REDEMPTION ... . 03/25/2043 . [1.A ........
..35564K-T5-8 | FHLMC - STACR 2023-DNA2 CL M1A 144A .. . 03/25/2024 . | SCHEDULED REDEMPTION ... . 04/25/2043 . [1.A ........
..31393G-V3-5 |FHLMC 2533- CL Z .... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2082 . [1.A ........
..31394R-TP-4 | FHLMC 2766 CL 2D .... . |- 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2034 . [1.A ........
.. 31395H-RC-6 | FHLMC 2870 CL VZ ... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2034 . [1.A ........
..3137FQ-HH-9 | FHLMC 4936- CL EF 03/25/2024 . | SCHEDULED REDEMPTION ... . 12/25/2049 . [1.A .
..3137FQ-JWi-4 | FHLMC 4936- CL FL 03/25/2024 . | SCHEDULED REDEMPTION ... . 12/25/2049 . 1.A .
..3137F9-IIS-6 | FHLMC 5070~ CL DP ... 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2050 . [1.A .
..31394P-PA-5 |FHLMC SER 2755 CL ZM .....oevvvvvvvrvriiiiiiiiinnns e . 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2034 . (1.A ........
..31397B-SF-9 |FHLMC SER 3227 CL PT ..oooveviiiiiiiiiiiiiiieeeeens [ . 03/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2036 . [1.A ........
..31396G-BS-9 | FHLMC SERIES 3087 CL NZ ....ooovvvveiiiiiiiieeeens [ . 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2035 . [1.A ........
..3133TP-60-7 |FHR 2235 TZ COIN PROGRAM .....covvvvvvviiiiiiinens [ eeeens . 03/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2030 . [1.A ........
..207932-AA-2 | FNMA - CAS 2023-R01 CL 1M1 144A .......ooovveens [oeennn . 03/25/2024 . | SCHEDULED REDEMPTION ... 1,031,574 |.... . 12/25/2082 . (1.A ........
..20755A-AB-8 | FNMA - CAS 2023-R02 CL M1 144A ... [ oenns . 03/25/2024 . | SCHEDULED REDEMPTION ... ........ 1,479,217 |.... , .. . 01/25/2043 . [1.A ........
..207540-AA-6 | FNMA - CAS 2023-R04 CL M1 144A ................ |....... . 03/25/2024 . | SCHEDULED REDEMPTION ... |......oovveeeeeenee. |ooee.. 1,024,068 |........ 1,024,068 |........ 1,024,068 |........1,024,068 |.......oevvvveee fovvvvvnnvnnnnnne fovviiiiiiiiiiins fovis o e, 1,024,068 |.. . 05/25/2043 . [1.A ........
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..207942-AA-1 |FNMA - CAS 2023-R05 CL M1 144A ... [ oennnn . 03/25/2024 . | SCHEDULED REDEMPTION ... 399,218 399,218 |.... . 06/25/2043 .
..20753B-AA-0 | FNMA - CAS 2023-R07 CL 2M1 144A ................ [oeeenn . 03/25/2024 . | SCHEDULED REDEMPTION ... 719,385 719,385 |.... . 09/25/2043 .
..31393E-N8-8 |FNMA 2003-86 CL ZJ .....ccoovvveeeieiieneneeeens [ . 03/01/2024 . | SCHEDULED REDEMPTION ... ..183,501 . 09/01/2033 .
.. 31394C-JW-3 | FNMA 200512 CL CZ ..cooeeeeeeeeeeeeeeeeeeeeeeeeees [ . 03/01/2024 . | SCHEDULED REDEMPTION ... ...69,875 . 03/01/2035 .
..31304C-6F-4 |FNMA 2005-30 CL Z ....oooeeeeeeeeeeeiiieeeeeeeeeeen [ . 03/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2035 .
.. 31394C-U5-9 | FNMA 2005-34 CL PE .....ccoooviiiiiiiiiiiiiiiiiiies [eeeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... 64,773 | . 04/01/2035 .
.. 31394D-QR-4 |FNMA 200540 CL Z ....oooeeeeeeeieieiieeeeeeeeeee [ . 03/01/2024 . | SCHEDULED REDEMPTION ... .. 106,821 . 117,066 |.... . 05/01/2035 .
.. 31394V-N5-5 |FNMA 2006-13 CL ZA ...coevvviriiiiiiiiiiiiiiieeeens [ . 03/01/2024 . | SCHEDULED REDEMPTION ... ...46,637 |.... . 03/01/2036 .
..31396K-3E-0 |FNMA 2006-84 CL YP ....oooeeiereininniis [ . 03/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2036 .
..3136B4-SB-5 |FNMA 2019-24 CL FA . 03/25/2024 . | SCHEDULED REDEMPTION ... . 05/25/2049 .
..3136B4-WA-2 | FNMA 2019-26 CL FG . 03/25/2024 . | SCHEDULED REDEMPTION ... . 06/25/2049 .
..3136B5-AM-7 | FNMA 2019-30 CL FA . 03/25/2024 . | SCHEDULED REDEMPTION ... . . K . 07/25/2049 .
..3136B4-5C-8 |FNMA 2019-33 CL FB ...ccooeeieiiiiiiiiiiiiiieeeeees [ . 03/25/2024 . | SCHEDULED REDEMPTION ... 466,775 466,483 |.... . 07/25/2049 .
..3136B6-1D-1 |FNMA 2019-60 CL F ...oevvvvvviiiiiiiiiiiiiiieiieeees [ oo . 03/25/2024 . | SCHEDULED REDEMPTION ... 351,348 349,921 . 10/25/2049 .
..3136B7-PZ-8 |FNMA 2019-73 CL FD .ooovveiiiiiiiiiiieieeeeeeeeees [ . 03/25/2024 . | SCHEDULED REDEMPTION ... . 12/25/2049 .
..3136BB-GY-2 | FNMA 2020-54 CL PC ......cevvvvvvvnnnnnnnnnnnnnnnnns [ eeeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2050 .
..31371H-FO-4 | FNMA PASS THRU #252292 COIN PROGRAM ........... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2028 .
..31371H-GA-0 | FNMA PASS THRU #252293 COIN PROGRAM ........... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2028 .
..31418C-RD-8 | FNMA PASS THRU SGL FAMILY #MA3183 ............. [.oeeeen . 03/01/2024 . | SCHEDULED REDEMPTION ... . 11/01/2047 .
..31418C-S5-4 |FNMA PASS THRU SGL FAMILY #MA3239 ............. [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2048 .
..31393Y-IIN-1 | FNMA SER 2004-45 CL Z ... 03/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2034 .
..31394A-M3-7 |FNMA SER 2004-67 CL ZA .. 03/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2034 .
..31304A-R6-5 |FNMA SER 2004-74 CL 7B .. 03/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2034 .
..31394B-HIi-7 | FNMA SER 2004-83 CL ZB .. . |- 03/01/2024 . [ SCHEDULED REDEMPTION ... K K . 11/01/2034 .
..31394M-K4-1 | FREDDIE MAC CMO SERIES 2714 CL CZ . |- 03/01/2024 . [ SCHEDULED REDEMPTION ... .. 215,677 ..215,677 .. 194,246 |. ..206,509 |. .215,677 . 12/01/2033 .
..31394L-0P-0 | FREDDIE MAC SER 2698 CL MZ .......coooveeeeeeeens [oeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 12,842 ... 72,842 ...62,915 |............68,049 |.... .. 72,882 |.. . 11/01/2033 .
..31394X-F6-8 |FREDDIE MAC SER 2781 CL ZC ....coooeeeeeeeeieeees [ eeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... .. 251,963 ..251,963 ..233,918 |.... .251,963 |.. . 04/01/2034 .
..46670#-AA-6 | JLL SECURITIES CTL SEC SER 2020-50 .... [ . 03/15/2024 . | SCHEDULED REDEMPTION ... |.... ... 93,857 ...93,857 ...95,106 |.... ..93,857 |.. . 11/15/2040 .
..644684-BN-1 | NEW HAMPSHIRE ST BUS FINA PENNYCHUCK WTR .... |....... . 01/01/2024 . | CALLED @ 100.000 ........ .. 120,000 .. 120,000 . 120,000 |.... 120,000 |.. . 01/01/2045 .
..66705#-AA-3 | NORTHTOWN HOUSING DEVELOPMENT CORP(MBIA ...... [....... . 03/15/2024 . | SCHEDULED REDEMPTION ... |.... ..564,681 564,681 ..566,044 |.... .564,681 |.. . 03/15/2026 .
..83712D-22-5 | SOUTH CAROLINA ST HSG FIN & DE ....cooeeeeeeeees [eeennn . 01/01/2024 . | CALLED @ 100.000 ........ ... 60,000 ...60,000 . ............60,000 |.... ..60,000 |.. . 07/01/2052 .
..841215-AA-4 | SOUTHAVEN CMBD CYCLE GEN SEC ... 02/15/2024 . | SCHEDULED REDEMPTION . .. 185,938 ..185,938 ..185,938 |. ..185,938 |. .185,938 . 08/15/2033 .
..88046K-CP-9 | TENNESSEE HSG DEV AGY RSDL FIN ... oo |.eeeen. . 0170172024 . | CALLED @ 100.000 .. ... 35,000 ...35,000 ...35,000 |............35,000 |.... ..35,000 |.. . 07/01/2053 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 28,226,609 28,226,609 27,912,220 28,100,632 28,226,609 XXX
.. 74353#-AA-2 | 1600 0SGOOD ST NTH ANDOVER AMAZON CTL ........ [....... . 03/10/2024 . | SCHEDULED REDEMPTION ... ... 65,866 ...65,866 ...65,866 |............65,866 |.... ..65,866 |.. . 10/10/2042 .
..830126-AA-8 | 6823 ENERGY PARTNERS (TULANE UNIV) . 03/15/2024 . | SCHEDULED REDEMPTION ... |. 33,899 33,899 33,899 |. 33,899 33,899 . 01/15/2062 .
..00287Y-DIi-6 | ABBVIE INC SR NT .... 02/23/2024 . [HSBC SECURITIES (USA) .. |. .. 252,825 ..250,000 ..249,143 |. . .249,143 . 03/15/2054 .
..00654A-AA-4 | ADANI GREEN ENERGY UP SR SEC 144A . 03/13/2024 . | CALLED @ 100.506 ........ X ,101,152 ,000,000 .20,000,000 |. ,000,000 20,000,000 . 12/10/2024 .
..00654U-AA-0 | ADANI INTL CONT SR SEC 144A .......... . 03/31/2024 . | SCHEDULED REDEMPTION . .. 357,500 ..357,500 ..356,626 |. . .357,500 . 02/16/2031 .
..007034-AF-8 | ADJUSTABLE RATE MTG TR 2006-2 CL 2A2 . 03/01/2024 . | SCHEDULED REDEMPTION . ..3,313 .3,313 2,158 |. . 05/01/2036 .
..00774M-AQ-8 | AERCAP IRELAND CAP/GLOBA CO GUARNT . . 02/15/2024 . | MATURED ,000,000 ,000,000 ,932,900 |. . 02/15/2024 .
..00802#-AA-4 | AEROSTAR AIRPORT HLDGS SR SEC NT .... PO [P . 03/22/2024 . | SCHEDULED REDEMPTION ... ... 423,002 |l 423,092 423,092 |.... K . 03/22/2035 . (2.
..00841X-AD-2 | AGATE BAY MTG LOAN TR 2015-2 Ad .......cceeeees [oeennnn . 03/01/2024 . | SCHEDULED REDEMPTION ... .. 115,837 ....(2,29) |. . 03/01/2045 . [1.A ........
..00841Y-AD-0 | AGATE BAY MTG LOAN TR 2015-3 CL A4 144A 03/01/2024 . | SCHEDULED REDEMPTION ... 16,959 (229) |. . 04/01/2045 . [1.A .
..00842A-AD-1 | AGATE BAY MTG LOAN TR 2015-4 CL A4 144A 03/01/2024 . | SCHEDULED REDEMPTION ... 31,975 . (15) ] . 06/01/2045 . [1.A .
..00842B-AC-1 | AGATE BAY MTG LOAN TR 2015-5 CL A3 144A ..... . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 46,934 ... (269) ). . 07/01/2045 . [1.A ........
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..00842E-AC-5 | AGATE BAY MTG LOAN TR 2016-2 CL A3 144A ..... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 73,666 ... 73,666 ... 75,069 |............74,657 |.... . (991) ] ..73,666 |.. . 03/01/2046 . [1.A ........
..00842V-AC-7 | AGATE BAY MTG LOAN TR 2016-3 CL A3 144A ..... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... |.... . ...48,020 ...48,668 |.... ..48,020 |.. . 05/01/2037 . [1.A ........
..001084-AS-1 | AGCORP SR NT . 03/19/2024 . | STIFEL, NICOLAUS & CO .. |.... .. 301,425 .... 300,000 299,190 |.... ....299,190 |.. . 03/21/2034 . |2.B Z .....
..00900P-AL-9 | AIMCO 2018-BA CL AR 144A . 03/05/2024 . | CALLED @ 100.000 .. X . 3,750,000 ..3,750,000 ..3,648,750 |. .3,668,085 X .3,670,988 . 01/15/2032 . [1.A FE .
..00900P-AM-7 | AIMCO 2018-BA CL BR 144A . 03/05/2024 . | CALLED @ 100.000 ........ |.... 11,815,000 |....... 11,815,000 |....... 11,701,919 ... 11,712,670 | | 8,260 [eeeiiiiiiiiiiins fennnnnnnn8,260 [euniiiiiiiiiiinn oo 11,720,930 |.. . 01/15/2082 . [1.C FE .
..01185%-AA-3 | ALASKA VENTURES LLC SR SEC NT ....ccevvvvvvvnnns [eeeennn . 03/31/2024 . | SCHEDULED REDEMPTION ... .. 441,003 ..441,903 |.... . 06/30/2033 . [2.C PL
..01185*-AB-1 | ALASKA VENTURES LLC SR SEC NT .. 03/31/2024 . | SCHEDULED REDEMPTION ... 51,036 51,036 |. . 06/30/2033 . [2.C PL
..01750N-AA-7 | ALLEGRO CLO LTD 2018-3A CL A 144A .. . 01/16/2024 . | SCHEDULED REDEMPTION ... .. 146,453 .. 143,398 |. . 146,453 . 10/16/2031 . [1.A FE .
..02008D-AB-5 |ALLY AUTO RECEIVABLES TR 2022-3 CL A2 03/15/2024 . | SCHEDULED REDEMPTION ... .. 232,084 ..232,082 |. .232,084 . 06/16/2025 . [1.A FE .
..02007W-AB-4 | ALLY AUTO RECEIVABLES TR 2023-1 CL A2 ........ [....... . 03/15/2024 . | SCHEDULED REDEMPTION ... .. 248,248 ..248,236 |.... .248,248 |.. 3,483 |. 11/15/2026 . |1.A FE .
..022098-AS-2 | ALTRIA GRP INC CO GUARNT ......cccooiiiiiiiiiiiis [eeeeenn . 01/31/2024 . |MATURED .......ovvvvvmnunnnn |oene 10,000,000 09,999,409 |.evvviiiiiiiins feevenennnnnn 591 [ 8591 | 10,000,000 |.. . 01/31/2024 . |2.B FE
..00184@-AA-4 | AMAZON FC EUCLID OH CTL SR SEC .....ceeeveeeeees [eeennn . 03/31/2024 . | SCHEDULED REDEMPTION ... ... 57,538 . 06/30/2039 . (1.D ........
..00191#-AA-3 | AMAZON FC TUCSON AZ LANDLORD LLC CTL ......... [....... . 03/31/2024 . | SCHEDULED REDEMPTION ... . 08/31/2039 . (1.D ........
..74351@-AA-6 | AMAZON OAK CREEK PTC CTL ....ceevvveeeeeeeeeeeeees [ oo . 03/10/2024 . | SCHEDULED REDEMPTION ... . 07/10/2040 . (1.D ........
..02379K-AA-2 | AMER AIRLINE 21-1A EETC PTC ..ooovvveeeeeeeeeeees [ oo . 01/11/2024 . | SCHEDULED REDEMPTION ... . 07/11/2034 . [1.F FE .
..02376L-AA-3 | AMER AIRLINE 21-1B PTT PTC SER B .....evvvvvvnn [oreennn . 01/11/2024 . | SCHEDULED REDEMPTION ... . . 07/11/2030 . |2.B FE
..00253X-AA-9 | AMERICAN AIRLINES/AADVAN SR SEC 144A ......... [....... . 01/20/2024 . | SCHEDULED REDEMPTION ... vee.... 1,463,539 |.... )] . 04/20/2026 . |3.A FE
..025537-AX-9 | AMERICAN ELEC PWR SR NT 01/10/2024 . [U.S. BANCORP ............. ..250,000 ..249,075 |. ..249,134 |. .249,136 . 03/01/2033 . |2.B FE
..02665U-AA-3 | AMERICAN HOMES 4RENT 2014-SFR2 CL A 144A .... 03/01/2024 . | SCHEDULED REDEMPTION ... .. 4,175,979 ..4,175,770 |. . 4,175,965 |. 4,175,979 . 10/01/2036 . [1.A FE .
..02665U-AB-1 | AMERICAN HOMES 4RENT 2014-SFR2 CL B 144A .... 03/01/2024 . | SCHEDULED REDEMPTION ... ..3,000,000 ..2,999,840 |. .2,999,986 |. X .3,000,000 . 10/01/2036 . [1.A FE .
..02665U-AC-9 | AMERICAN HOMES 4RENT 2014-SFR2 CL C 144A ... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... |.........ceeeeeeeees |- 5,000,000 |........ 5,000,000 24,999,976 |veviiiiiiiiiins e 28 [ 24 e 5,000,000 |.. . 10/01/2036 . [1.A FE .
..02665X-AA-7 | AMERICAN HOMES 4RENT 2014-SFR3 CL A 144A ... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ...44,127 ... 44,127 ... ..44.127 |.. . 12/01/2036 . [1.A FE .
..02666A-AA-6 | AMERICAN HOMES 4RENT 2015-SFR1 CL A 144A .... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ...10,015 |.... . 04/01/2052 . [1.A FE .
..02666B-AA-4 | AMERICAN HOMES 4RENT 2015-SFR2 CL A 144A ... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . ...14,660 |.... . 10/01/2045 . [1.A FE .
..026874-CY-1 | AMERICAN INTL GRP SRINT ....ooooveriniininnninnnns s . 02/15/2024 . |MATURED ........evvvvmnnnnnn |oene .....10,000,000 |...... 10,000,000 09,999,910 |ovvvviiiiiiiiins fervvviinnnnnnd90 [ 90 | e 10,000,000 |.. . 02/15/2024 . |2.B FE
..03027X-AD-2 | AMERICAN TOWER CORP SR NT ......eevvvvvvrvvvnnnnns [ereenn . 02/15/2024 . |MATURED ........ovvvvvvvnnnn Jooneeeeeiiiieeeeenns | 5,000,000 |........ 5,000,000 24,999,917 |ovviiiiiiiiiiins o83 e 83 e 5,000,000 |.. ...125,000 |. 02/15/2024 . [2.C FE
..03040W-AK-1 | AMERICAN WATER CAP CORP SR NT .......cccoeeeeees [ereennn . 03/01/2024 . | MATURED ... e [ s 14,000,000 |....... 14,000,000 14,001,173 [oooeeeiiiiiiiies oo (1173) | v (1173) [ s 14,000,000 |.. ...269,500 |. 03/01/2024 . [2.A FE .
..03063F-AD-6 | AMERICREDIT AUTO REC 2021-1 CL B ....cooeeeeees [oennnn . 03/18/2024 . | SCHEDULED REDEMPTION ... .. 558,138 , ..568,131 |.... .568,138 |.. . 10/19/2026 . [1.A FE .
..030651-AB-1 | AMERICREDIT AUTO REC 2022-2 CL A2A . 03/18/2024 . | SCHEDULED REDEMPTION ... ..574,810 .574,810 ..573,862 |. .574,810 . 12/18/2025 . [1.A FE .
..03065U-AB-5 | AMERICREDIT AUTO REC 2023-2 CL A2A . 03/18/2024 . | SCHEDULED REDEMPTION ... .. 174,404 174,404 ..174,402 |. 174,404 . 04/19/2027 . (1.A FE ....
..03067B-AB-5 | AMERICREDIT AUTOMOB CLO 2023-1 CL A2A 03/18/2024 . | SCHEDULED REDEMPTION ... .. 157,714 157,714 . ..157,713 | 157,714 . 10/19/2026 . [1.A FE ....
..00176@-AA-4 | AMF FLORENCE LLC (ARGO-JEFFERSON) SEC . |- 03/31/2024 . | SCHEDULED REDEMPTION ... .. 433,472 ..433,472 ..433,472 |. ..433,472 |. .433,472 . 12/31/2035 . (2.B PL ....
..G1265#-AA-5 | ANDEAN POWER GENERATION SEC .......... . 01/01/2024 . | VARIOUS .. (11,710) . (11,710) ..(11,535) |. ..(12,528) |. (11,710) . 06/05/2028 . |3.CPL ....
..036011-AG-9 | ANNISA CLO LTD 2016-2A CL AR 144A . 01/22/2024 . | SCHEDULED REDEMPTION . ...93,189 90,807 |. . 07/20/2031 . [1.A FE ....
..03740L-AG-7 | AON CORP/AON GLBL HOLD CO GUARNT .... . 03/28/2024 . | VARIOUS .....covvvvivinnnns .. 500,000 ..499,885 |.... . 02/28/2033 . [2.A FE ....
..03740M-AA-8 | AON NORTH AMERICA INC CO GUARNT ........cevvvenn [errenn . 03/06/2024 . | MORGAN STANLEY CAPITA .. |.... . 550,000 548,928 |.... ..3,6% |.... . 03/01/2027 . 2.A FE ....
..00229%-AA-3 | AP TUNDRA HOLDINGS SEC ........... 02/15/2024 . | SCHEDULED REDEMPTION ... .. 372,224 ..372,224 ..372,224 |. ..372,224 . 02/15/2042 . [1.G PL ....
..03764D-AH-4 | APIDOS CLO 2013-12A CL AR 144A . 01/16/2024 . | SCHEDULED REDEMPTION ... 38,889 38,889 38,208 |. 38,524 |. . 04/15/2031 . [1.A FE ....
..03765L-AP-7 | APIDOS CLO 2015-20A CL A1RA 144A . . 01/16/2024 . | SCHEDULED REDEMPTION ... .. 121,875 ..121,875 . 118,631 ..119,007 |. . 07/16/2031 . [1.A FE ....
..037735-DA-2 | APPALACHIAN PR CO SR NT SER BB ..... . |- 01/10/2024 . [U.S. BANCORP .. ... 95,063 . 100,000 ...99,737 | ...99,768 |. . 08/01/2032 . [1.G FE ....
..00458*-AB-5 | AQUASURE FIN PTY SER 2014A GTD SR SEC NT . 02/27/2024 . | MATURED ... 22,000,000 .22,000,000 .22,000,000 |. . 02/27/2024 . (1.G FE ....
..038779-AB-0 | ARBYS FUNDING LLC 2020-1A CL A2 144A . . |- 01/30/2024 . [ SCHEDULED REDEMPTION . . 07/30/2050 . (2.C FE ....
..04015N-AG-9 | ARES CLO LTD 2015-4A CL A1R 144A .............. . 01/16/2024 . | SCHEDULED REDEMPTION ... . . 10/15/2030 . [1.A FE ....
..04316J-AF-6 | ARTHUR J GALLAGHER & CO SR NT ........cooeeeeees [oeennn . 01/29/2024 . | GOLDMAN, SACHS & CO ... . 149,708 |.... . 02/15/2034 . 2.B FE ....
..04316J-AH-2 | ARTHUR J GALLAGHER & CO SR NT .. 02/23/2024 . [ GOLDMAN, SACHS & CO . . 150,000 .. 149,583 |. . 07/15/2034 . |2.B Z .....
..04317@-BH-0 | ARTHUR J GALLAGHER & CO SR NT SER HH . 02/13/2024 . | MATURED ... 20,000,000 .20,000,000 .20,000,000 |. | . 02/13/2024 . (2.B FE ....
..04621W-AE-0 | ASSURED GUARANTY US HLDG CO GUARNT . 02/14/2024 . | BANK OF AMERICA NA ..190,391 |........... 275,000 |........... 274,491 ....274,514 |.... ....2714,516 |.. . (84,125) ... . 09/15/2051 . [2.A FE ....
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..04685A-25-9 | ATHENE GLBL FUNDING SEC 144A ... . 01/08/2024 . |MATURED ........evvvvmvnnnnn |oene . 1,500,000 ..1,500,000 . 1,500,021 .1,500,000 |.. .. 7,125 |. 01/08/2024 . [1.E FE ....
..04774#-AB-8 | ATLANTA FALCONS SR NT SER B ........eevvuvuununnn [errennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . . ....127,845 |.. 2,205 |. 09/01/2042 .|2.B PL ....
..04774#-AA-0 | ATLANTA FALCONS SR SEC NT SER A ........ceeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... .. 182,082 ..182,082 |.... ....182,082 |.. .. 3,268 |. 09/01/2042 . 2.B PL ....
..04941Y-AC-3 | ATLAS SR LN FND CLO 2018-11A CL A1L 144A . 01/26/2024 . | SCHEDULED REDEMPTION ... . 1,308,948 K .1,280,706 |. 21,308,948 | e K . 07/26/2031 . [1.A FE ....
..049560-AZ-8 | ATMOS ENERGY CORP SR NT ... 03/13/2024 . [U.S. BANCORP .. 370,325 ..350,000 ..349,545 |. ..349,553 |. . 349,559 20,765 |. . 11/15/2083 . [1.E FE ....
..04966H-AA-4 | ATRIUM CDO CORP 13A- CL A1 144A . 03/13/2024 . | VARIOUS ... 10,564,403 .10,564,403 .10,387,107 |. 10,431,009 |. 10,463,203 .101,200 |. . 11/21/2030 . [1.A FE ....
..052528-AH-9 | AUST & NZ BANKING GRP SUB 144A ... . 03/19/2024 . | MATURED ... 10,000,000 10,000,000 ..9,986,400 |. .9,99,639 |. K 10,000,000 . . 03/19/2024 . [2.A FE ....
..05256L-AB-9 | AUSTRALIA PACIFIC LNG PROCESSING SR SEC ...... . 03/31/2024 . | SCHEDULED REDEMPTION ... ....600,000 |.......... 600,000 .... 600,000 |.......... 600,000 [.....oevvrrnnnnn forviiiiiiiiiiies i e s e 600,000 |.. . 09/30/2030 . (2.B FE ....
..05330K-AA-3 | AUTO METRO PUERTO RICO SR SEC 144A ............ [....... . 03/31/2024 . | SCHEDULED REDEMPTION ... .. 450,000 450,000 450,281 |...........450,000 |[.... .450,000 |.. . 06/30/2035 . [2.C FE ....
..05607Y-AL-5 |B2R MTG TR 2015-1 CL C 144A 03/01/2024 . | SCHEDULED REDEMPTION ... ..308,777 . 308,777 ..318,028 |. ..300,642 308,777 . 05/01/2048 . [1.A FE ....
..056820-A0-9 |BAIN CAP CLO 2017-1A CL A1R 144A ... . . 01/22/2024 . | SCHEDULED REDEMPTION ... . . 07/20/2030 . [1.A FE ....
..05683F-AJ-8 |BAIN CAPITAL CRED CLO 2020-5A CL A1 144A .... . 03/27/2024 . | CALLED @ 100.000 ........ .63 . 01/20/2032 . (1.A FE ....
..05766B-AJ-7 |BALBOA BAY LOAN LTD 2020-1A CL AR 144A . . 01/22/2024 . | SCHEDULED REDEMPTION . R . 01/20/2032 . (1.A FE ....
..058498-AT-3 |BALL CORP CO GUARNT ........cevvvvvvvriiiiiiiiinnns [eeeeenn . 02/29/2024 . | TENDER @ 97.000 ......... |oeeeeeeeeeeennnnnnns 0.2 9,700,000 |...... 10,000,000 |...... 1 300,000) . 07/01/2025 . 3.A FE ....
..05875D-AL-6 |BALLYROCK LTD 2020-2A CL A2R 144A D..... . 03/21/2024 . | APC DIRECT ................ . 2,004,000 |........ , . , 01,915,474 |.... 1,918,901 |.. 85,009 . 10/20/2031 . [1.C FE ....
..059496-AY-5 |BANC OF AMERICA ALT LN 2007-1 CL 3A19 03/01/2024 . [ SCHEDULED REDEMPTION . 81,962 86,934 67,087 |. 81,740 |. 81,962 . 04/01/2037 . [4.C FM ....
..06051G-AV-1 |BANC OF AMERICA FNDG 2004-A CL 1A1 . 03/01/2024 . | SCHEDULED REDEMPTION ... . 226 .226 .228 |. .226 . 09/01/2034 . [1.A FM ....
..059490-AT-2 |BANC OF AMERICA FNDG CORP 2006-2 CL 2A12 03/01/2024 . | SCHEDULED REDEMPTION ... .. 120,666 ..124,121 ..120,150 |. 120,666 . 03/01/2036 . [4.A FM ....
..05946X-EY-5 |BANC OF AMERICA FUNDING 2003-3 CL 1A43 ....... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 22,670 ...21,814 |.... ..22,670 |.. . 10/01/2033 . [1.A FM ....
..058931-BD-7 |BANC OF AMERICA FUNDING 2006-3 CL 5A1 ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 31,485 ... 34,592 |.... ..31,485 |.. . 03/01/2036 . [4.A FM ....
..05949A-DF-4 | BANC OF AMERICA MTG SECUR 2004-D CL 2A1 ..... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... .. 10,406 ....9,528 |.... ..10,406 |.. . 05/01/2034 . [1.AFM ....
..05949A-DG-2 |BANC OF AMERICA MTG SECUR 2004-D CL 2A2 ..... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ...42,012 |.... ..47,877 |.. . 05/01/2034 . [1.A FM ...
..05949A-HB-9 | BANC OF AMERICA MTG SECUR 2004-E CL 2A7 ..... |[....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ....9,200 |.... ..10,301 |.. . 06/01/2034 . [1.A FM ....
..05949A-XG-0 |BANC OF AMERICA MTG SECUR 2004-K CL 2A1 ..... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 7,631 |.... 7,783 .. . 12/01/2034 . [1.A FM ...
..05949A-H9-4 | BANC OF AMERICA MTG SECUR 2005-A CL 2A2 ..... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 2,216 ... . 2,551 . 02/01/2035 . [1.A FM ....
..06051G-JP-5 |BANK OF AMERICA CORP SR MTN DTD 03/11/21 .... |....... . 01/18/2024 . | MARKETAXESS 310,282 | [ 369 [ [ 389 | | 310,601 |.. . 03/11/2082 . (1.G FE ....
..06051G-FB-0 |BANK OF AMERICA CORP SR NT ... 01/22/2024 . |MATURED ...... 10,000,000 ..9,092,700 |. . 9,999,949 |. 10,000,000 . 01/22/2024 . (1.G FE ....
..06051G-KG-3 |BANK OF AMERICA CORP SR NT ... 02/05/2024 . | CALLED @ 100.000 .. ..2,925,000 ..2,926,018 |. 2,925,047 |. . 2,925,004 . 02/04/2025 . (1.G FE ....
..05949A-3N-8 | BANK OF AMERICA MTG SECS 2005-3 CL 2A1 . 03/01/2024 . [ SCHEDULED REDEMPTION . ...80,227 |. 80,817 . 03/01/2035 . [4.A FM ....
..07030U-B*-2 |BASTION FUNDING LLC A2 ..... . |. 02/26/2024 . | SCHEDULED REDEMPTION ... |. ..622,283 |. 622,283 . 10/15/2038 . [1.F PL .
..07030U-A*-3 |BASTION FUNDING LLC ABS CL A . |- 03/15/2024 . | SCHEDULED REDEMPTION ... .1,060,531 . 04/25/2038 . [1.F FE .
..07030U-A@-1 |BASTION FUNDING LLC ABS CL B ......evvvvvvvvvnnns [ereenn . 03/25/2024 . | SCHEDULED REDEMPTION ... . 04/25/2038 . |2.C FE
..07030U-A#-9 |BASTION FUNDING LLC ABS CL C ..eevvvvvvvvvvenenns [eeeenn . 03/25/2024 . | SCHEDULED REDEMPTION ... . 04/25/2038 . |3.C FE
..05609%-AA-2 |BB&T CENTER GRND LSE BACKED PTC CTL A-1 ..... [....... . 03/15/2024 . | SCHEDULED REDEMPTION ... . 01/15/2056 . (1.D PL .
..07359B-AA-5 |BEACON CONTAINER FIN 2021-1A CL A 144A ....... [....... . 03/20/2024 . | SCHEDULED REDEMPTION ... . 10/22/2046 . [1.F FE .
..07387A-ET-8 |BEAR STEARNS ADJ RATE MTG 2005-10 CL A3 ..... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2035 . [1.A FM .
..07384M-YZ-9 |BEAR STEARNS ARM 2003-7 CL 9A ......eeevvvvvvnnn [ereeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2033 . [1.A FM .
..07384M-ZU-9 |BEAR STEARNS ARM TR 2003-8 CL 3A 03/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2034 . (1.B FM .
..07384M-ZX-3 |BEAR STEARNS ARM TR 2003-8 CL 5A ... 03/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2034 . (1.B FM .
..08181B-AQ-2 |BENEFIT ST PTNR CLO 2016-9A CL AR 144A . . 01/22/2024 . | SCHEDULED REDEMPTION . . 07/20/2031 . [1.A FE .
..08180F-BG-5 |BENEFIT STREET CLO 2014-I1VA CL ARRR 144A . 03/14/2024 . | CALLED @ 100.000 .. . 01/20/2032 . [1.A FE .
..08179C-AQ-4 |BENEFIT STREET CLO LT 2017-11A ................. . 02/28/2024 . | CALLED @ 100.000 ........ |.... . . . e | .. . 04/15/2029 . [1.A FE .
..08516*-AA-8 |BERLIN STATION SR NT SER A . 01/31/2024 . | SCHEDULED REDEMPTION ... .... 300,000 ... 150,000 |........... 146,354 |ooooiiiiiiiiinn foniiiiiiiiiiinn [ 2,802,988 300,000 |.. . 09/30/2031 . [6. * .......
..087630-AA-0 |BETONY CLO 2, LTD. 2018-1A CL A1 144A . 01/30/2024 . | SCHEDULED REDEMPTION ... ..236,271 ..229,982 |. .236,271 . 04/30/2031 . [1.A FE .
..08891%-AA-3 |BID |11 NOTE ISSUER LP CL A ..eevvnnnniiis e . 01/10/2024 . | SCHEDULED REDEMPTION ... |..ccoeveeeeennnee |..... 15,086,987 |....... 15,086,987 |....... 15,086,987 |.... .......15,086,987 |.. . 12/31/2044 . (1.G PL .
..08891*-AB-1 |BID |11 NOTE ISSUER LP CL B ....ccuunnnnnnnnn [ . 01/10/2024 . | SCHEDULED REDEMPTION ... 4,526,09% |........ 4,526,096 |........ 4,526,096 [........4,526,006 [....ccoooiiiiins fooveiiiiiiiiiins o e e o 4,526,09 |.. . 12/31/2044 . |2.B PL
..08891*-AC-9 |BID |11 NOTE ISSUER LP CL C ..oevvvvenneenninnnnn [eeeenn . 01/10/2024 . | SCHEDULED REDEMPTION ... .......7,543,491 |........ 7,543,491 |........ 7,543,491 | 7,543,491 |ooiiiiiiiiiiins e o e e e 7,543,491 |.. . 12/31/2044 . |3.B PL
..09143#-AA-3 |BISHOP HILL ENERGY LLC ...evvvvvvrvvvevvirinineens [eeeenns . 03/31/2024 . | SCHEDULED REDEMPTION ... |...ooeeeeeeeeeeeeees |oveeeees 987,085 |........... 987,065 |........... 987,065 |........... 987,065 |....ooeveieeeees e eevvvieiiiieies fevviiiiiiiiiiins i o 987,065 . 06/30/2037 . |2.B PL




¥'G03

STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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- 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 Value Date Disposal | Disposal [ Disposal Year Date Symbo
..064255-Al-2 |BK TOKYO-MITSUBISHI UFJ NT 144A ................ D..... . 03/10/2024 . |MATURED .........evvvvvnnnne 15,000,000 |....... 15,000,000 |....... 14,967,750 |.......14,999,266 |.... L7134 ). 15,000,000 . 03/10/2024 . (1.E FE ....
..00626Y-AN-0 | BLUEMOUNTAIN CLO LTD 2013-2A CL A1R 144A . 01/22/2024 . | SCHEDULED REDEMPTION ... .. 177,542 . 177,542 . 175,086 |. . 176,800 |. 77,542 . 10/22/2030 . (1.A FE ....
..05565A-SK-0 | BNP PARIBAS PERP JR SUB 144A ... . 02/08/2024 . | BNP PARIBAS SECLRITIE .. |. ..238,125 . 300,000 . 300,000 |. ..241,641 300,000 . 01/01/9999 . [2.C FE ....
..05581K-AB-7 |BNP PARIBAS SR NT 144A ..... . 01/10/2024 . | MATURED ... 35,000,000 .35,000,000 .34,893,600 |. . 01/10/2024 . (1.G FE ....
..09659W-2P-8 | BNP PARIBAS SR NT 144A .. . 02/08/2024 . | CITIGROUP K ..210,288 ..250,000 ..250,000 |. . 04/19/2032 . [1.G FE ....
..10112R-Al-4 | BOSTON PROPERTIES LP NT ... . 02/01/2024 . |MATURED ..........cevvvnnne 15,000,000 |....... 15,000,000 |....... 14,954,100 |.... v e . 02/01/2024 . (2.B FE ....
..10623*-AA-4 | BRAZOS SANDY CRK SR NT SER 2009A . . 01/01/2024 . | CANCELLED TRADE ......... (2,333,333) |[....... (3,272,258) |....... (2,333,485) |.... ... (2,300,408) |.. (2,300,408) |.. . (32,926) |.... . 06/30/2024 . [6. * .......
.. 11043X-AB-9 |BRITISH AIRWAYS PLC PTC 144A ... 03/15/2024 . | SCHEDULED REDEMPTION ... ... 19,592 ... 19,592 ..19,592 |. .. 19,592 . 06/15/2029 .
..11042A-AA-2 |BRITISH AIRWAYS PLC SR SEC 144A 03/20/2024 . | SCHEDULED REDEMPTION ... 16,737 16,737 16,737 16,737 | . 06/20/2024 .
..11135F-BQ-3 | BROADCOM INC SR NT 144A ............ 03/11/2024 . [MORGAN STANLEY CAPITA .. |. .. 359,001 ..450,000 .. 420,475 |. ..301,280 |. .391,958 . (32,957) |. . 11/15/2036 .
.. 12232-A0-3 | BURNHAM PARK CLO LTD. 2016-1A CL AR 144A .... . 03/22/2024 . | VARIOUS .. 121,895 ..121,8% . 121,870 |. ..121,89% |. 121,894 I . 10/20/2029 .
.. 12232K-AJ-9 | BURNHAM PARK CLO LTD. 2016-1A CL BR 144A .... . 03/22/2024 . | CALLED @ 100.000 . 1,738,189 ..1,738,189 ..1,710,631 |. .1,714,149 | 1,715,137 .23,052 |. . 10/20/2029 .
..124166-AA-7 |BUTTERMILK P CLO 2018-1A CL A1 144A .. . 01/16/2024 . | SCHEDULED REDEMPTION . . ...23,568 ...23,220 |. . ..23,568 . . 10/15/2031 .
..05608U-AA-6 |BX TR 2022-GPA CL A 144A .........cooeeeeeninnnins [oennns . 01/15/2024 . | SCHEDULED REDEMPTION ... ..615,266 ..612,958 |.... .615,266 |.. . 08/15/2025 .
..05608U-AJ-7 |BX TR 2022-GPA CL B 144A .......ccoeeveereeeennnns [oennn . 02/15/2024 . | SCHEDULED REDEMPTION ... 384,541 383,099 |.... ....384,541 . 08/15/2025 .
..05606D-AS-7 |BX TR 2022-PSB CL A 144A .. 02/15/2024 . | VARIOUS .. 3,481,526 .. 3,458,390 |. K . 3,481,526 . 08/15/2025 .
..05606D-AC-2 |BX TR 2022-PSB CL B 144A 02/15/2024 . | SCHEDULED REDEMPTION ... ..796,112 |. .797,850 . 08/15/2025 .
..127656-A*-7 | CAERUS GNB ABS | LLC ....... 03/28/2024 . | SCHEDULED REDEMPTION ... ..762,639 |. 762,788 . 04/28/2040 .
..12806*-AH-4 | CAITHNESS LONG ISLAND SER H SR SEC NT ........ [..cce.n . 01/15/2024 . | SCHEDULED REDEMPTION ... ..289,088 |.... . 01/15/2082 .
..12807C-AA-1 | CAL FUNDING IV LTD 2020-1A CL A 144A ......... [....... . 03/25/2024 . | SCHEDULED REDEMPTION ... |.... . e 424,045 | . 09/25/2045 .
..133131-AU-6 | CAMDEN PROPERTY TR NT ......cooeeiiiiiiiniinns [ . 01/15/2024 . |MATURED .........eevvvnnnee 20,000,000 |....... 20,000,000 |....... 19,962,800 |.......19,999,826 |.... . 01/15/2024 .
..13467R-AA-7 | CAMPUS DRV LEASE-BCKD A PTC SER A144A . 03/15/2024 . | SCHEDULED REDEMPTION ... |.... ... 11,811 ... 11,811 L8 11,81 . . 01/15/2062 .
..13648T-AH-0 | CANADIAN PACIFIC RAILWAY .............. . 01/24/2024 . | JANE STREET EXECUTION .. |. .. 202,808 ..375,000 ..373,173 |. ..373,182 |. .373,183 . 11/15/2069 . |2.B FE
.. 14043K-AD-7 | CAPITAL 1 PRIME AUTO REC 2023-1 CL A2 03/15/2024 . | SCHEDULED REDEMPTION . .. 292,563 ..292,553 ..292,362 |. ..202,437 | .292,553 . 05/15/2026 .
..14040H-BF-1 | CAPITAL ONE FINANCIAL CO SR NT ...... 03/25/2024 . | CALLED @ 100.000 .. 10,000,000 10,000,000 ..9,990,900 |. .9,999,661 .9,999,913 . 04/24/2024 .
..14043G-AB-0 | CAPITAL ONE PR AUTO 2022-2 CL A2A .. . 03/15/2024 . | SCHEDULED REDEMPTION ... L8414 248,414 248,402 |...........248,407 |.... ....248,414 |.. . 09/15/2025 .
..14155¢#-AB-6 | CARDINALS BALLPK SR NT . 03/30/2024 . | VARIOUS .....oovvvvvvinnnns .. 482,516 ..482,516 |.... .482,516 |.. . 09/30/2027 .
..14173#-AA-6 | CARESOURCE MGMT GROUP CO CTL 03/15/2024 . | SCHEDULED REDEMPTION . .. 126,081 . 126,081 . 126,081 |. . 126,081 |. 126,081 . 03/15/2044 .
..143109-AN-6 | CARLYLE GLBL MKT STR 2016-4A CL AR 144A .... . 02/07/2024 . | CALLED @ 100.000 . 3,420,000 .. 3,420,000 ..3,352,036 |. .3,372,905 |. .3,374,270 . 10/20/2027 .
..14315J-A0-2 | CARLYLE GLBL MKT STR 2017-2A CL A1R 144A .... . 01/22/2024 . | VARIOUS .. 1,389,336 ..1,389,128 |. 1,389,122 |. . 1,389,336 . 07/20/2031 .
..14315B-AA-4 | CARLYLE GLBL MKT STR 2017-4A CL A1 144A . 01/16/2024 . | SCHEDULED REDEMPTION . .. 2,247,528 ..2,217,607 |. 2,235,192 |. . 2,247,528 . 01/15/2030 .
..14448C-AY-0 | CARRIER GLBL CORP SR NT 144A 02/23/2024 . | EXCHANGE ..5,000,000 ..4,992,150 |. . 4,992,198 |. . 4,992,279 . 03/15/2034 .
..14448C-BA-1 | CARRIER GLBL CORP SR NT 144A 02/23/2024 . [EXCHANGE .. 10,000,000 ..9,983,500 |. . 9,983,543 . 03/15/2054 .
..14888@-AA-4 | CATALYST OLD RIVER HYDRO SEC ... PO [P . 03/31/2024 . | SCHEDULED REDEMPTION ... |.... ....209,607 |.. . 11/30/2029 .
..14889D-AJ-7 | CATAMARAN CLO LTD 2014-1A CL A1AR 144A ....... D..... . 01/22/2024 . | SCHEDULED REDEMPTION ... . . 04/22/2030 .
..14919B-AA-4 | CATHEDRAL LAKE LTD 2018-5A CL A1 144A . 01/22/2024 . | SCHEDULED REDEMPTION ... . 10/21/2030 .
..G1981*-AA-2 | CAYMAN UNIVERSE SR NT . 01/01/2024 . | SCHEDULED REDEMPTION ... . . 09/30/2045 .
..12762*-AA-1 | CDI TUSCANY INTERMEDIATE HOLDINGS LLC . |- 03/31/2024 . | SCHEDULED REDEMPTION ... .. 326,152 . . 06/30/2040 .
..14986V-AA-8 | CE OAXACA IV SR SEC 144A .............. . 01/01/2024 . | SCHEDULED REDEMPTION ... .. 280,280 ..280,280 |. . 12/31/2031 .
..15032A-AN-7 | CEDAR FUNDING LTD 2016-5A CL A1R 144A . 01/17/2024 . | SCHEDULED REDEMPTION ... |. ..695,763 ..683,109 |. . 07/17/2031 .
.. 19737T-AE-6 | CENT CLO LP 2022-32A CL A1 144A . 03/15/2024 . | CALLED @ 100.000 ........ . 8,106,000 .8,058,452 |.... . 07/24/2034 .
..20271*-AA-8 | CENTURION NEBRASKA 2 LLC CTL . 03/15/2024 . | SCHEDULED REDEMPTION ... ... 25,800 . 06/15/2043 .
..12528V-AC-3 |CFIP CLO LTD 2018-1A CL A 144A . 01/18/2024 . | SCHEDULED REDEMPTION ... .. 606,225 . 07/18/2031 .
.. 12530E-AA-1 | CFS11 2023-1, LLC CLASS A oo oo . 02/15/2024 . | SCHEDULED REDEMPTION ... K . 03/17/2042 .
.. 12530E-AB-9 | CFS11 2023-1, LLC CLASS B . . |- 02/15/2024 . | SCHEDULED REDEMPTION ... ..749,392 |. . 03/17/2042 .
..156943-AA-0 | CFS11 2023-2 LLC CLASS A ..eevnnnnnnniiin oo . 02/15/2024 . | SCHEDULED REDEMPTION ... .1,688,899 |.... . 01/15/2043 .
..156943-AB-8 | CFS11 2023-2 LLC CLASS B ....evvvnnnniniiniinns oo . 01/15/2024 . | SCHEDULED REDEMPTION ... . 01/15/2043 .
..127526-AA-1 | CGA CAPITAL CREDIT 2021-CTL-5 . [ . 03/10/2024 . | SCHEDULED REDEMPTION ... , . 04/10/2048 .
..161175-BY-9 | CHARTER COMM OPT LLC/CAP SR SEC .....ccevvvveene [eeeennn . 03/01/2024 . | GOLDMAN, SACHS & CO ... |eeeeeeeeeeriiiieens |ooeeeens 346,944 |..........600,000 |...........509,202 |...........509.316 |...........oee. oevrvveenennn T foiiiiiiiiiiiins oo [ 509318 i (252,374) |...... (252,374) . 04/01/2061 .
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..161175-BQ-6 | CHARTER COMM OPT LLC/CAP SR SEC SER USD ...... [....... . 02/01/2024 . |MATURED .......cevvvvmvnnnnn |oene . 1,000,000 .1,000,905 |.... . 02/01/2024 . [2.C FE ....
..161546-FX-9 | CHASE FNDG MORT LOAN SER 2003-4 CL M1 ....... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 13,83 ... 13,835 |.... . 11/01/2032 . [1.A FM ...
..161546-JH-0 | CHASE FNDG MTG LN ASSET BCKD 2004-2 1A5 ..... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/02/2035 . [1.A FM ....
..161542-DF-9 | CHASE FUNDING LOAN ACQ SER 2003-C2 CL B1 .... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2034 . [1.A FM ...
..161546-H5-8 | CHASE FUNDING MTG LOAN 2004-1 CL 1AS ......... [..cco.n . 03/01/2024 . | SCHEDULED REDEMPTION ... . 11/01/2033 . [1.A FM ...
.. 161620-KF-5 | CHASE MORTGAGE FINANCE 2005-S1 CL 1A1 ......o. [.eeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2035 . [1.A FM .
..161620-MR-7 | CHASE MORTGAGE FINANCE CORP 2005-S2 A29 ...... [....... . 02/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2035 . [1.A FM .
..16159W-AC-8 | CHASE MTG FIN CORP 2019-1 CL A3 144A ......... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2050 . [1.A ........
..16158R-AR-7 | CHASE MTG FIN CORP 2019-ATR CL A15 144A ..... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2049 . [1.A ........
..16159G-AR-0 | CHASE MTG FIN CORP 2019-ATR CL A15 144A 03/01/2024 . | SCHEDULED REDEMPTION ... ..161,731 . 07/01/2049 . (1.
..16158R-AC-0 | CHASE MTG FIN CORP 2019-ATR CL A3 144A . 03/01/2024 . | SCHEDULED REDEMPTION ... .3,208 |. . 04/01/2049 . (1.
..16159G-AC-3 | CHASE MTG FIN CORP 2019-ATR CL A3 144A . 03/01/2024 . | SCHEDULED REDEMPTION ... ..346.211 | . 07/01/2049 . (1.
..16165T-AA-1 | CHASEFLEX TRUST 2005-1 CL 1A1 ....eevvvviiinnnnn [ eeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . . e 35,936 ... . . . 02/01/2035 . (1.
..166498-AA-9 | CHESTERFIELD RE SRNT ...coeeeeeeeieeeeeeeeeee [ . 01/01/2024 . | SCHEDULED REDEMPTION ... ..2,000,000 ..2,000,000 |........2,000,000 |.... .2,000,000 |.. . 03/23/2043 . (1.
..171265-B@-9 | CHUGACH ELEC 1ST MTG SER C ... . 03/15/2024 . | SCHEDULED REDEMPTION ... .. 500,000 .. 500,000 |.......... 500,000 |.... ... 500,000 |.. . 03/15/2042 . [1.G ........
..12548R-AB-0 | CIFC FDG CLO 2014-2RA CL A1 144A . 01/24/2024 . | SCHEDULED REDEMPTION ... 598,358 598,368 |...........598,368 |.... ....508,358 |.. . . 04/24/2030 . [1.A FE .
..12549B-BA-5 |CIFC FUNDING LTD 2013-2A CL A2L2 144A . 03/21/2024 . | VARIOUS ..1,850,000 ..1,776,831 .1,7%,522 |. . 1,812,753 . (858,174) . 10/18/2030 . 1.C FE .
.. 12552-AC-2 | CIFC FUNDING LTD 2013-3RA CL A1 144A . . 01/24/2024 . | SCHEDULED REDEMPTION . 52,850 52,850 |. 52,850 ...807 |. 04/24/2031 . [1.A FE .
..125490-BA-2 | CIFC FUNDING LTD 2014-3A CL A1R2 144A . 01/22/2024 . | SCHEDULED REDEMPTION ... . 7,766 . 7,750 . 7,766 135 [. 10/22/2031 . |1.A FE .
.. 12550M-AJ-9 | CIFC FUNDING LTD 2015-3A CL AR 144A . 01/19/2024 . | SCHEDULED REDEMPTION . 100,296 99,049 .100,29 1,673 |. 04/19/2029 . [1.A FE .
..12551A-AC-9 | CIFC FUNDING LTD 2017-1A CL B 144A . . 02/26/2024 . | CALLED @ 100.000 .. . 2,900,000 ..2,900,000 76,939 .2,877,8%0 . 74,576 |. 04/23/2029 . [1.A FE .
..12550Y-AN-4 | CIFC FUNDING LTD 2017-2A CL AR 144A . 01/22/2024 . | SCHEDULED REDEMPTION . .. 103,320 ..103,320 . K 103,320 .103,320 1,788 |. 04/20/2030 . |1.A FE .
..12548J-AC-6 | CIFC FUNDING LTD 2017-3A CL A1 144A .. . 01/22/2024 . | SCHEDULED REDEMPTION ... ..521,612 ..521,612 ..514,306 |. 519,088 .521,612 9,394 |.07/20/2030 . |1.A FE .
..12551J-AL-0 | CIFC FUNDING LTD 2017-4A CL A1R 144A . . 01/24/2024 . | SCHEDULED REDEMPTION ... 90, 180 90,180 89,007 |. , 1,523 |. 10/24/2030 . |1.A FE .
.. 12551M-AA-7 | CIFC FUNDING LTD 2017-5A CL A1 144A . 01/17/2024 . | SCHEDULED REDEMPTION ... .. 491,060 ..491,060 ..482,304 |. 8,589 |. 11/16/2030 . [1.A FE .
..12551R-AA-6 | CIFC FUNDING LTD 2018-1A CL A 144A . . 01/18/2024 . | SCHEDULED REDEMPTION ... .. 112,048 .. 112,948 112,194 | 1,921 |. 04/18/2031 . [1.A FE .
..12551Y-AA-1 | CIFC FUNDING LTD 2018-3A CL A 144A . . 01/18/2024 . | SCHEDULED REDEMPTION ... |.... 117,442 116,282 |.... ..2,028 |. 07/18/2031 . [1.A FE .
.. 125523-CM-0 | CIGNA CORP SR NT ......evvvvvvvvnnnnnnnrnnnnnnnnnnns [ eeeeenn . 01/24/2024 . |ROYAL BANK OF CANADA ... |.... .... 300,000 299,652 |.... .. 2,593 |. 03/15/2031 . [2.A FE
.. 125523-CS-7 | CIGNA GRP/THE SR NT ... . |- 01/10/2024 . [U.S. BANCORP ............. .... 500,000 499,530 |.... ..8,775 |. 03/15/2033 . [2.A FE
.. 12556M-AB-0 | CIM TR 2019-J1 CL 1A2 144A .. . |- 03/01/2024 . [ SCHEDULED REDEMPTION ... .. 146,762 . 08/01/2049 . [1.A ........
.. 12558T-AA-5 | CIM TR 2019-J2 CL A1 144A . 03/01/2024 . | SCHEDULED REDEMPTION ... 30,978 . 10/01/2049 . [1.A .
.. 12550Y-AN=5 | CIM TR 2020-J1 CL A13 144A 03/01/2024 . | SCHEDULED REDEMPTION ... 51,566 . 07/01/2050 . [1.A .
.. 12564K-AU-2 | CIM TR 2021-J1 CL A19 144A 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2051 . [1.A .
.. 12564E-AU-6 | CIM TR 2021-J2 CL A19 144A ......ovvvviinnninnnnn [ eeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2051 . [1.A ........
..172973-$8-3 | CITICORP MORTGAGE SEC SER 2005-3 CL 1A4 ..... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2035 . |2.B FM
..172973-W3-9 | CITICORP MORTGAGE SEC SER 2005-4 CL 1A4 ..... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2035 . [1.A FM .
..172973-X3-8 | CITICORP MORTGAGE SEC SER 2005-4 CL 3A3 ...... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2035 . [1.A FM .
..172973-50-7 | CITICORP MORTGAGE SECS 2006-1 CL 1A12 ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2036 . [1.A FM .
..17310A-AK-2 | CITICORP MORTGAGE SECS 2006-2 CL 1A10 ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . . 04/01/2036 . |4.A FM
..17310F-AA-3 | CITICORP MORTGAGE SECS INC 2006-5 1A1 ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... .. (787) ). . 10/01/2036 . |4.B FM
..172981-AG-7 |CITIGROUP MTG LOAN TR 2006-4 CL 2A3 ........... [.ceenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . .. 274 . . . 12/01/2035 . |2.B FM
.. 172967-KN-0 | CITIGRP INC SR SEC ........evvvrrrvvnnns 02/29/2024 . ..509,679 .23 23 .599,702 . (22,535) |. (22,535) |.. . 05/01/2026 . [1.G FE .
..173130-AL-2 |CITIGRP MTG LOAN TR 2007-10 CL 22AA .. 03/01/2024 . | SCHEDULED REDEMPTION ... . .(2,39) | ..(2,39) . ..3,575 |. .3,575 |.. . 09/01/2037 . [1.A FM .
.. 17320M-BH-1 | CITIGRP MTG LOAN TR 2021-J2 CL A4A 144A 03/01/2024 . | SCHEDULED REDEMPTION ... ..104,612 (422) |. . (422) .104,191 . 07/01/2061 .
..17330B-DY-3 |CITIGRP MTG LOAN TR 2021-J3 CL A4A 144A ..... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... .. 140,060 .... 140,060 ..140,383 |.... ... (323) | . (323) ). 140,060 |.. . 09/01/2051 .
..12566W/-AB-6 | CITIMORTGAGE ALT LN TR 2007-A5 1A2 ........eewn [oeeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 17,407 ...25,188 ... 11,520 | . 11,520 ... . 05/01/2037 . [1.A FM .
..12566Q-AD-5 | CITIMORTGAGE ALT LOAN TR 2007-A1 CL 1A4 ..... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 68,822 . 01/01/2037 . |4.C FM
..411707-AD-4 | CKE RESTAURANTS HLD 2018-1A CL All 144A ..... |....... . 03/20/2024 . | SCHEDULED REDEMPTION ... |...ooeeeeeeereeeeens |oveeeenns 50,000 |............50,000 |............ 49,587 [............49,658 |...........coeee |ooeeren 342 | e 342 foiiiiiiiiiinns Lo 50,000 fo e e . 06/20/2048 . |2.B FE
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..411707-AH-5 | CKE RESTAURANTS HLD 2020-1A CL A2 144A ....... [....... . 03/20/2024 . | SCHEDULED REDEMPTION ... ... 12,500 ...12,500 ...12,500 |.... ..12,500 |.. . 12/20/2050 . 2.B FE ....
..411707-AK-8 | CKE RESTAURANTS HLD 2021-1A CL A2 144A ....... «...... |- 03/20/2024 . [ SCHEDULED REDEMPTION ... ...37,500 . 06/20/2051 . 2.B FE ....
..18452L-AG-3 | CLEAR CREEK CLO LTD 2015-1A CL AR 144A ....... D..... . 01/22/2024 . | SCHEDULED REDEMPTION ... . 859,844 . . . 10/20/2030 . [1.A FE ....
.. 12563L-AN-7 | CLI FUNDING LLC 2020-1A CL A 144A .. 03/18/2024 . | SCHEDULED REDEMPTION ... .. 963,889 .963,445 ..963,889 |. .963,889 . 09/18/2045 . [1.F FE ....
.. 12563L-AS-6 |CL| FUNDING LLC 2020-3A CL A 144A .. 03/18/2024 . | SCHEDULED REDEMPTION ... ..625,000 ..624,871 |. ..624,907 |. .625,000 . 10/18/2045 . [1.F FE ....
.. 12565K-AA-5 | CLI FUNDING LLC 2021-1A CL A 144A .. 03/18/2024 . | SCHEDULED REDEMPTION ... .. 400,714 . 400,707 |. ..400,709 |. .400,714 . 02/18/2046 . [1.F FE ....
.. 12565K-AE-7 |CLI FUNDING LLC 2022-1A CL A1 144A . 03/18/2024 . | SCHEDULED REDEMPTION ... .. 827,120 ..204,293 |. ..208,095 |. .327,120 . 01/18/2047 . [1.F FE ....
..125896-BM-1 | CMS ENERGY CORP SR NT .......ccccuvnnnee 01/29/2024 . | CALLED @ 100.000 .. ..9,992,600 |. . 03/01/2024 . 2.B FE ....
..19260M-AA-4 | COINSTAR FUNDING, LLC 2017-1A CL A2 144A .... |....... . 01/25/2024 . | SCHEDULED REDEMPTION ... |.... . 04/25/2047 . (2.C FE ....
..20030N-DZ-1 | COMCAST CORP SR NT . 03/06/2024 . | BNP PARIBAS SECURITIE .. |.... .... 500,000 499,865 |.... . 11/07/2025 . (1.G FE ....
..209111-GF-4 | CON EDISON CO OF NY INC SR NT 03/20/2024 . | VARIOUS ... . 500,000 ..497,015 |. ..497, 497, . 03/15/2034 . [1.G FE ....
..21688A-A0-5 | COOPERAT RABOBANK UA/NY SR NT .. . 01/12/2024 . | MATURED ... .1,000,000 ..1,000,043 |. .1,000,000 |. ,000,000 . 01/12/2024 . (1.D FE ....
..74977R-DL-5 | COOPERATIEVE RABOBANK UA SR NT ..... |- 02/27/2024 . | GOLDMAN, SA! . 750,000 . 750,000 |. . 750,000 |. 750,000 . 12/15/2027 . (1.G FE ....
..21872B-AJ-5 | COREVEST AMER FIN LTD 2018-1 CL C 144A ....... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... 132,525 132,521 |.... . 06/01/2051 . (1.D FE ....
..2187201-AG-7 | COREVEST AMER FIN LTD 2018-2 CL B 144A ....... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ,103,052 ,103,013 |.... . 10/01/2028 . (1.D FE ....
..21873E-AA-7 | COREVEST AMER FIN LTD 2022-1 CL A 144A ....... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... 724,728 724,696 |.... . 07/01/2052 . [1.A FE .
..21986*-AA-2 | CORPORATE 500 PROP DEERFIELD CTL .....cevvvvvens [eeeennn . 03/15/2024 . | SCHEDULED REDEMPTION ... |ooevvevrviiiiniinns Joveeennnnn 3,230 [oviiiiinnns 3,230 [oeerrrnnnnne 3,29 |.... . 11/15/2056 . (1.D PL ....
..22100*-AA-1 | CORVIAS CAMPUS SR SEC 01/01/2024 . | SCHEDULED REDEMPTION ... . 109,011 . 109,011 | . 07/01/2050 . (4.B ........
..02151N-BA-9 | COUNTRYWIDE ALT LN TR 2007-18C CL 2A18 . 02/01/2024 . | SCHEDULED REDEMPTION ... 30,410 29,806 |. . 08/01/2037 . [1.A FM .
..12667F-MZz-5 | COUNTRYWIDE ALT LOAN T 2004-14T CL A13 . 03/25/2024 . | SCHEDULED REDEMPTION ... . 8,102 7,383 | . 08/25/2034 . [1.A FM .
..02151N-BH-4 | COUNTRYWIDE ALT LOAN T 2007-18C CL 2A25 ..... |....... . 02/01/2024 . | SCHEDULED REDEMPTION ... ... 3,576 ... 2,872 |.... . 08/01/2037 . |6. FM .....
..12669G-JB-8 | COUNTRYWIDE HOME LN 2004-29 CL 2A1 ............ [..cces . 03/25/2024 . | SCHEDULED REDEMPTION ... ... 13,002 11,531 . 02/25/2035 . [1.A FM .
.. 12669F-VH-3 | COUNTRYWIDE HOME LOANS 2004-6 CL 2A1 ......... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ....2,849 2,79 ... . 05/01/2034 . [1.AFM ....
..12669G-BY-6 | COUNTRYWIDE HOME LOANS 2004-HYB CL 1A1 ....... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ..3,110 | .87 ) . 11/01/2034 . [1.A FM ...
..12669G-XM-8 | COUNTRYWIDE HOME LOANS 2005-12 CL 1A4 ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ...67,503 |.... 2,777 |... . 05/01/2035 .
..12669G-5T-4 | COUNTRYWIDE HOME LOANS 2005-17 CL 1A7 ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... L A77,176 ... L(177,176) |... . 09/01/2035 .
..12669G-TD-3 | COUNTRYWIDE HOME LOANS 2005-6 CL 1A14 ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ...1,546 |... . 04/01/2035 .
..12647G-AV-0 | CREDIT SUISSE COMM MRT2013-I1VR CL Z 144A .... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/03/2043 .
..225470-P7-2 | CREDIT SUISSE MTG CAPITAL 2006-3 CL 4A1 03/01/2024 . | SCHEDULED REDEMPTION ... |. . 04/01/2036 .
..22044B-AU-2 | CREDIT SUISSE MTG TR 2007-5 CL 3A1 .... 03/25/2024 . | SCHEDULED REDEMPTION ... . 08/25/2037 .
.. 12649X-BK-4 | CREDIT SUISSE MTG TR 2015-3 CL A16 144A 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2045 .
..22570@-AA-0 | CRESCENT CITY ENERGY PARTNERS | ..... . |- 03/15/2024 . | SCHEDULED REDEMPTION ... .. 104,702 ..104,702 |. .104,702 . 03/15/2036 .
..22570#-AA-8 | CRESCENT CITY ENERGY PARTNERS II . «eee... |- 03/15/2024 . [ SCHEDULED REDEMPTION ... .. 109,437 ..100,437 |. .109,437 . 03/15/2036 .
..22571*-AA-1 | CRESCENT CITY ENERGY PARTNERS Il ....ovvvvvnnn [oeeenn . 03/15/2024 . | SCHEDULED REDEMPTION ... .. 126,965 ..126,985 |.... . 03/15/2036 .
..22571@-AA-9 | CRESCENT CITY ENERGY PARTNERS IV ....ccccoiiees [oreennn . 03/15/2024 . | SCHEDULED REDEMPTION ... ... 24,881 ...24,881 |.... . 03/15/2036 .
..12646W-AD-6 | CS COMM MORT 2013-1VR CL Z 144A .. U [P . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 61,544 ...59,150 |.... . 04/01/2043 .
..225458-FA-1 | CS FIRST BOSTON MTG SEC 2005-2 CL 1A9 ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 12,661 . 03/01/2035 .
..225418-W9-5 |CS FIRST BOSTON MTG SECUR 2004-8 CL 5A1 ..... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... |ocoeeeeeieiieiiinns |oeeeeeeees 5,738 . 12/01/2034 .
.. 12637L-AL-3 |CSMLT TR 2015-2 CL A7 144A .....ooooeeiiiiiiinins [ oeinnn . 03/01/2024 . | SCHEDULED REDEMPTION ... .. 33,124 . . 08/01/2045 . [1.A ........
.. 22059#-AA-9 | CSOLAR IV SOUTH LLC SR SEC NT 03/31/2024 . | SCHEDULED REDEMPTION ... 78,081 78,081 . 09/30/2038 .
..22064*-AC-2 | CSOLAR IV WEST SR SECURED NOTES ..... 03/31/2024 . | SCHEDULED REDEMPTION ... 82,640 82,640 . 03/31/2041 .
.. 12725*-AA-7 | CTL 2020-03 TR (COSTCO STATEN IS NY) PTC 03/15/2024 . | SCHEDULED REDEMPTION ... .. 102,133 102,133 . 03/31/2040 .
..22970*-AA-8 | CTL PASS-THRU TR SER 2015 BNSF DAYTON TX ... 03/15/2024 . | SCHEDULED REDEMPTION ... .. 177,918 177,918 . 05/15/2034 .
.. 12724*-AA-8 | CTL PASS-THRU TRUST (FRANCISCAN HLTH) ... 03/15/2024 . | SCHEDULED REDEMPTION ... 66,959 . 03/15/2047 .
..96930#-AA-7 | CVS (FRISCOGPALESTINE TX) CTL PASS-THRU ..... |[....... . 03/15/2024 . | SCHEDULED REDEMPTION ... |.... oo |oeeeenn... 78,560 . 01/15/2040 .
.. 12717@-AA-5 | CVS 51 LEASE-BACKED CTL PTC .......ccceeeeeeeeees foeennn . 03/10/2024 . | SCHEDULED REDEMPTION ... |...ooeeveeeeeeeeenns |oveeeees 169,804 |...........169,804 |...........169,804 |...........169.804 |................ |ooeeereieiiiinns Jovvvviiiiiiiins fovvciiiiiniiins foviiiiiiiinnnn, . 11/10/2041 .
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..127038-AA-1 | CVS LA LEASE BACKED PASS-THRU CTL .....ccoeeees [eennnn . 03/20/2024 . | SCHEDULED REDEMPTION ... . 01/20/2041 . [2.B ........
..12702%-AA-4 | CVS LEASE BACKED PASS-THRU PRV PLCT CTL ..... [....... . 03/10/2024 . | SCHEDULED REDEMPTION ... |.... . 10/10/2039 . (2.B ........
..12665V-AA-0 | CVS PASS-THROUGH TR 2014 PTC 144A ............. [.oeens . 03/10/2024 . | SCHEDULED REDEMPTION ... . 08/11/2036 .
..126650-B0-2 | CVS PASS-THROUGH TR PTC ....evvvvvvvviiiiiiiiienns [ eeeens . 03/10/2024 . | SCHEDULED REDEMPTION ... . 01/10/2030 .
.. 126650-A0-3 | CVS PASS-THROUGH TR PTC 144A ........eevvveennnnn [eeeenn . 03/10/2024 . | SCHEDULED REDEMPTION ... . . 01/10/2026 .
.. 126659-AA-9 | CVS PASS-THROUGH TR PTC 144A ... U PR . 03/10/2024 . | VARIOUS .....ovvvvvrrnnnnns L1149 . 07/10/2031 .
..12721@-AA-9 | CVS ROYAL OAK (30900 WOODWARD) CTL PTC ....... [....... . 03/15/2024 . | SCHEDULED REDEMPTION ... . ...53,489 |.... . 01/31/2040 .
..23636A-AT-8 | DANSKE BANK A/S SR NT 144A . 01/12/2024 . | MATURED ... 12,000,000 11,999,833 . 01/12/2024 .
..233046-AL-5 |DB MSTR FINANCE LLC 2019-1A CL A23 144A ..... |....... . 02/20/2024 . | VARIOUS ... ....(39,8%) |........... (39,896) |........... (39,896) ....(39,8%) |.. . 05/20/2049 .
..233046-AK-7 | DB MSTR FINANCE LLC 2019-1A CL A2I1 144A .... |....... . 02/20/2024 . | SCHEDULED REDEMPTION ... ... 12,500 ..12,500 |.. . 05/20/2049 .
..233046-AS-0 |DB MSTR FINANCE LLC 2021-1A CL A23 144A ..... |....... . 02/20/2024 . | SCHEDULED REDEMPTION ... ... 50,000 ...50, ..50,000 |.. . 11/20/2051 .
..830867-AA-5 |DELTA AIR LINES/SKYMILES SR SEC 144A ......... . 01/20/2024 . | SCHEDULED REDEMPTION ... . 1,321,641 1,321,641 1,321,641 . 10/20/2025 .
..25156P-BA-0 | DEUTSCHE TELEKOM INT FIN CO GUARNT 144A . 0170172024 . |VARIOUS ...oovvvvvviiiiiinns foveiiieiiiiiiiiiies o e e, S R R R R . 01/19/2027 .
..25211A-AE-9 | DEWOLF PARK CLO, LTD 2017-1A CL AR 144A . 01/16/2024 . | SCHEDULED REDEMPTION . ..600,519 ..600,519 ..600,326 |. ..600,328 .600,519 . 10/15/2030 .
..03189*-AD-1 | DEXUS FUNDS MGMT SER A SR GTD NT ... . 02/19/2024 . | MATURED ... . 8,000,000 ..8,000,000 ..8,000,000 |. .8,000,000 |. .8,000,000 . 02/19/2024 .
..255612*-AA-6 | DIVERSIFIED ABS PHASE |1, LLC . 03/28/2024 . | SCHEDULED REDEMPTION ... |. ..542,860 ..527,7% |. ..534,266 |. .542,860 . 09/28/2028 .
..255125-AA-4 | DIVERSIFIED ABS PHASE [11 LLC ..evvvvviniiinnnnn [eeeenn . 03/28/2024 . | VARIOUS .....covvvvvvinnnnns .... 611,708 ... 611,708 |.......... 611,708 |.... 611,708 |.. . 04/28/2039 .
..25512D-AA-7 | DIVERSIFIED ABS PHASE V LLC ... oo . 03/28/2024 . | SCHEDULED REDEMPTION ... 872,381 . 12/28/2030 .
..25512V-AA-7 |DIVERSIFIED ABS PHASE VI LLC ...ovvvniiiinininn [eeeenn . 03/28/2024 . | SCHEDULED REDEMPTION ... ... 718,084 . 11/28/2039 .
..25654#-AA-0 | DODGER TICKETS LLC SR NT SER A SGI ......cccoee [orrennn . 03/31/2024 . | SCHEDULED REDEMPTION ... . 03/31/2030 .
..25755T-AH-3 | DOMINOS P1ZZA MSTR 2017-1A CL A23 144A ....... [....... . 01/25/2024 . | SCHEDULED REDEMPTION ... . 07/25/2047 .
..25755T-AJ-9 | DOMINOS PI1ZZA MSTR 2018-1A CL A2l 144A .......[....... . 01/25/2024 . | SCHEDULED REDEMPTION ... . 07/25/2048 .
..25755T-AK-6 | DOMINOS P1ZZA MSTR 2018-1A CL A211 144A ..... . |- 01/25/2024 . | SCHEDULED REDEMPTION ... |.... . 07/25/2048 .
..25755T-AL-4 | DOMINOS PI1ZZA MSTR 2019-1A CL A2 144A ........ . |- 01/25/2024 . | SCHEDULED REDEMPTION ... . 10/25/2049 .
..25755T-AP-5 | DOMINOS P1ZZA MSTR 2021-1A CL A211 144A 01/25/2024 . | SCHEDULED REDEMPTION ... . 04/25/2051 .
..26860@-AA-2 | DOUBLE DIAMOND VITI CL A-1 03/01/2024 . | SCHEDULED REDEMPTION ... . 04/17/2043 .
..25860@-AC-8 |DOUBLE DIAMOND VIII CL B ..... 03/01/2024 . | SCHEDULED REDEMPTION ... . 04/17/2043 .
..26209X-AD-3 | DRIVEN BRANDS FNDG 2021-1A CL A2 144A U [P . 01/20/2024 . | SCHEDULED REDEMPTION ... . 10/20/2061 .
..26208L-AD-0 |DRIVEN BRANDS FNDNG 2019-1A CL A2 144A ....... [....... . 01/20/2024 . | SCHEDULED REDEMPTION ... . 04/20/2049 .
..26208L-AE-8 |DRIVEN BRANDS FNDNG, 2019-2A CL A2 144A ...... [....... . 01/20/2024 . | SCHEDULED REDEMPTION ... . 10/20/2049 .
..26209X-AC-5 |DRIVEN BRANDS FNDNG, 2020-2A CL A2 144A . 01/20/2024 . | SCHEDULED REDEMPTION ... . 01/20/2051 .
..26244G-AE-5 |DRYDEN SR LOAN FUND 2015-40A CL AR 144A . 02/15/2024 . | SCHEDULED REDEMPTION ... . 08/15/2031 .
..26244K-AN-6 | DRYDEN SR LOAN FUND 2015-41A CL AR 144A . 01/16/2024 . | SCHEDULED REDEMPTION ... ..1,036,861 . 04/15/2031 .
..26243E-AA-9 | DRYDEN SR LOAN FUND 2017-53A CL A 144A . 01/16/2024 . | SCHEDULED REDEMPTION . 23,712 23,179 |. | . 01/15/2031 .
..26245R-AE-0 | DRYDEN SR LOAN FUND 2018-58A CL B 144A .. . 03/21/2024 . | APC DIRECT ..9,375,000 ..8,022,188 |. .9, . 205,436 |. . 07/17/2081 .
..26251N-AC-4 | DRYDEN SR LOAN FUND 2018-60A CL B 144A . . 03/22/2024 . | APC DIRECT 10,516,275 .10,500,000 ..9,992,505 |. ,196,983 . 319,203 |. . 07/15/2031 . (1.
..127226-AA-8 | DUKE ENERGY CAROLINAS CTL PTC .....cooeeeeeeeees [ oeennn . 03/10/2024 . | SCHEDULED REDEMPTION ... R - I 7,883 |l 7,883 |oeeeeeeee 7,883 | e o e e e 7,883 |.. . 12/31/2052 . [2.A ........
..26444G-AC-7 | DUKE ENERGY FLORIDA LLC SR SEC .........cceeeees [ eennnn . 03/01/2024 . | SCHEDULED REDEMPTION ... |..ccoeeieeeeeieeinns |oeeens 1,058,963 |........ 1,058,953 |........ 1,058,910 |........ 1,058,939 |.ocoeeeirniiinns fevvvnnnnnn 14 [ 4 L 1,058,963 |.. . 09/01/2029 . [1.A FE .
..26986*-AA-1 |EAGLE SOLAR LLC SR SEC NT ...ceevevieiiiiiiieiaes s . 02/05/2024 . | CALLED @ 102.184 ........ |oeeeeeeeeeenenennnns |oees 37,722,323 |....... 36,916,007 |....... 36,916,007 |[.......36,916,007 [..ccceeeiiiiiies Joovrrniiiiiinins Joeviiiiiiiiiiis e o s 36,916,007 |.. . 12/31/2042 . (3.A ........
..27004@-AB-3 |EAGLES STADIUM A SR NT SER B .....coveviiiiiiies [eeeenn . 01/15/2024 . | SCHEDULED REDEMPTION ... .. 143,007 .143,007 |.. . 01/15/2039 . |2.A PL
..27004@-AA-5 |EAGLES STADIUM SER A SR NT R R . 01/15/2024 . | SCHEDULED REDEMPTION ... .. 311,75 . 311,755 |.. . 01/15/2039 . |2.A PL
..27326#-AB-2 | EAST KENTUCKY PWR COOP 1ST MTG SER 2014A .... |....... . 02/06/2024 . | SCHEDULED REDEMPTION ... ..877,500 .... 877,500 894,238 |........... 877,500 |.. . 02/06/2044 . [2.A ........
..036752-All-3 | ELEVANCE HEALTH INC SR NT 02/20/2024 . [U.S. BANCORP ............. .. 306,057 . 300,000 ..208,152 |. ..208,319 |. .298,340 . 10/15/2032 . |2.A FE
..28622X-AA-4 |ELEVATION CLO LTD 2018-9A CL A1 144A .... D..... . 01/16/2024 . | SCHEDULED REDEMPTION ... |.... ... 167,779 .... 163,106 |.......... 164,786 |.... 167,779 |.. . 07/15/2031 . [1.A FE .
..2893211-AA-3 | ELM RD GENERATING STAT SR SEC 144A ........ccc. [.eennn . 02/11/2024 . | SCHEDULED REDEMPTION ... 239,341 239,341 .. 230,341 | ....239,341 . 02/11/2030 . [1.F FE .
..289338-AB-1 |ELM TR 2020-3A CL A2 144A ..o [ oennn . 03/20/2024 . | SCHEDULED REDEMPTION ... .. ...... 3,374,561 .. 3,302,469 |........ 3,325,550 |.... ........ 3,374,561 . 08/20/2029 . [1.F FE .
..28024A-AB-7 |ELM TR 2020-4A CL A2 144A ... [ oenn . 03/20/2024 . | SCHEDULED REDEMPTION ... |oceeeeeeiieeniienns |oeeens 2,878,948 |........ 2,878,948 |........ 2,878,940 |........2,878,946 [......cccis foovenennnn e 3 e e 2,878,948 |.. . 10/20/2029 . 1.F FE
..290015-AL-0 |ELMWOOD CLO I LTD. 2019-1A CL A2R 144A ....... D..... . 02/15/2024 . | CALLED @ 100.000 ........ |eeeeeeeeeeeeeeeeens |oeees 8,000,000 |........ 8,000,000 |........ 8,000,000 |........8,000,000 |.....ceevevvnene fovviiiiiiiiiiins fooviiiiiiiiiiins e e o, 8,000,000 ).. . 10/20/2033 . [1.A FE .
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..200015-AN-6 | ELMWOOD CLO | LTD. 2019-1A CL BR 144A ........ D..... . 02/15/2024 . | CALLED @ 100.000 ........ . 4,000,000 .4,000,000 |.... .4,000,000 |.. . 10/20/2033 . 1.C FE ....
..74353*-AA-6 | EMERALD PASS AMAZON EL PASO CTL SEC . |- 03/10/2024 . [ SCHEDULED REDEMPTION . ... 19,697 ...19,697 |. .. 19,697 . 11/10/2041 . [1.ES .....
..20248D-AA-0 | ENA NORTE TR NT 144A . 01/25/2024 . | SCHEDULED REDEMPTION ... . 1,217,173 1,217,173 ... 1,217,173 |.. . 10/25/2027 . 3.B FE ....
..20250N-BM-6 | ENBRIDGE INC SR NT FRN . 02/16/2024 . | MATURED ... .. 150,000 veeeeen.. 150,000 |.... ... 150,000 |.. . 02/16/2024 . [2.A FE ....
..20273R-AY-5 | ENERGY TRANSFER PARTNERS SR NT . |- 02/01/2024 . | MATURED ... 12,000,000 |....... 12,000,000 |....... 11,901,720 |.......12,000,000 |.... 12,000,000 |.. . 02/01/2024 . [2.C FE ....
..20379V-BB-8 | ENTERPRISE PRODUCTS OPER CO GUARNT .| 02/15/2024 . [MATURED .........covvvvunnnn |oene 20,000,000 |....... 20,000,000 |....... 19,962,200 |....... 19,999,448 |.... . 02/15/2024 . (1.G FE ....
..P4001#-AA-8 |EOLICA MESA LA PAZ SR SEC NT DUE 2044 . 03/20/2024 . | SCHEDULED REDEMPTION . .. 287,222 ..287,222 ..287,222 ..287,222 |. . 12/20/2044 . |2.CPL ....
..20425@-AA-2 |EPIC OLEFINS LP SEC .....evvvvvvvvvvvrnnnnnnnnnnnns [eeeeenn . 03/31/2024 . | SCHEDULED REDEMPTION ... |.... .2,603,855 |.... . 12/31/2040 .
..20670G-AH-5 |ESSENTIAL UTILITIES INC SR NT ..eevvvvvvrninnnnn [ereenn . 01/10/2024 . | DEUTSCHE BANK SECURIT .. |.... . 01/15/2034 .
..20978C-AA-8 |EVERBANK MTG LOAN TR 2018-1 CL A1 144A ...... |[....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2048 .
..20078C-AU-4 |EVERBANK MTG LOAN TR 2018-1 CL A19 144A ..... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2048 .
..30027*-AA-4 | EVERGREEN NATURAL RESOURCES FUNDO, LLC .. 03/15/2024 . | SCHEDULED REDEMPTION ... .. 724,980 ..724,980 ..724,980 |. ..724,980 |. . 12/15/2037 .
..00225#-AA-3 | FC GRAND RAPIDS MI AMAZON CTL SR SEC . 03/31/2024 . | SCHEDULED REDEMPTION . ... 59,340 ...59,340 ...59,340 |. ...59,340 |. . 09/30/2039 .
..313747-AU-1 | FEDERAL REALTY INVS TRST SR NT ...... 01/15/2024 . | MATURED 25,000,000 .25,000,000 . 24,754,500 |. 24,998,861 . 01/15/2024 .
..31429#-AA-2 | FEDEX GROUND CHINO LEASE-BACKED CTL 03/15/2024 . [ SCHEDULED REDEMPTION . .. 329,584 ..320,054 |. .329,584 . 10/15/2035 .
..31446Y-AB-8 |FENIX PWR PERU SA SR NT 144A ......... . 03/20/2024 . | SCHEDULED REDEMPTION ... |. .. 853,412 ..844,801 .853,412 . 09/20/2027 .
..314890-AB-0 | FERGUSON FINANCE PLC CO GUARNT 144A . |- 01/10/2024 . | SUNTRUST CAPITAL MARK .. |. .. 400,563 . .448,637 . 06/02/2030 .
..31503A-AA-2 | FERMACA ENTERPRISES S RL SR SEC 144A . . 03/30/2024 . | SCHEDULED REDEMPTION ... oo 247,487 .247,487 |.. . 03/30/2038 .
..31620M-BJ-4 |FIDELITY NATL INFO SERV SRNT .....eevvrrrunnnnn [ereeenn . 03/07/2024 . | TENDER @ 96.333 ......oo. |oevereeeininnnnnnnns |oeees 8,676,434 |........ 8,685,000 |........ 8,669,888 |........8,676,162 |......ooooeeees |ooveeeenn 273 i feviiiinnn 273 [ oo 8,676,434 |.. . 05/21/2029 . (2.
..316773-CP-3 |FIFTH THIRD BANCORP SUB .........ccvvvmmmmnnnnnnnn [erneenn . 01/16/2024 . | MATURED JUUR O R 22,856,000 |....... 22,856,000 |....... 22,857,451 |....... 22,856,172 |ovevvvvvininnnnn foviiieeed (72) [ e (172) e v 22,856,000 |.. . 01/16/2024 . |2.B FE
..32051D-3G-5 |FIRST HORIZON ALT MORT 2004-AA1 CL A1 ........ [.oeeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 30,608 . 06/01/2034 . [1.A FM .
..33768N-AA-0 | FIRSTKEY HOMES TR 2022-SFR1 CL A 144A ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2027 .
..33767C-AD-9 |FIRSTKEY MTG TR 2015-1 CL A3 144A .........oe [oeeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2045 .
..33850R-AC-6 | FLAGSTAR MTG TR 2017-2 CL A3 144A ........coees [oeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2047 .
..33851H-AD-5 |FLAGSTAR MTG TR 2018-2 CL A4 144A .........cc. [.eeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2048 .
..33852B-AL-9 | FLAGSTAR MTG TR 2019-2 CL A11 144A . 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2049 .
..33852B-AB-1 | FLAGSTAR MTG TR 2019-2 CL A2 144A .. 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2049 .
..33851K-AC-0 |FLAGSTAR MTG TR 2020-2 CL A2 144A .. 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2050 .
..33851K-AG-1 |FLAGSTAR MTG TR 2020-2 CL A4 144A . 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2050 .
..33852D-AB-7 |FLAGSTAR MTG TR 2021-1 CL A2 144A .. . 03/01/2024 . | SCHEDULED REDEMPTION ... , . 01/08/2051 .
..33852F-Ali-6 | FLAGSTAR MTG TR 2021-4 CL A21 144A . . 03/01/2024 . | SCHEDULED REDEMPTION ... . 117,451 |... 118,405 |...........118,255 |.... . . . 05/08/2051 .
..33852J-Ali-8 | FLAGSTAR MTG TR 2021-7 CL A21 144A ... . 03/01/2024 . | SCHEDULED REDEMPTION ... ...159,988 |........... 159,988 |.......... 161,163 |...........160,947 |.... ....1659,988 |.. . 08/01/2061 .
..33883P-AC-1 |FLATIRON CLO LTD 2021-1A CL A1 144A . 03/21/2024 . | APC DIRECT ,019,350 .15,000,000 . 14,405,400 |. 14,550,043 |. ,580,456 . 438,894 |. . 07/19/2034 .
..34107@-AA-7 | FLORIDA PIPELINE HOLDINGS SEC 02/15/2024 . | SCHEDULED REDEMPTION ... ,152,939 1,152,939 1,152,939 |. . 1,152,939 | . 08/15/2038 .
.. 34355J-AB-4 | FLOWSERVE CORPORATION SR NT . 03/14/2024 . (MILLENNIUM ADVISORS .... . 150,000 . (27,464) |. . 01/15/2082 .
..30327H-AB-1 |FNA TR 2023-1A CL A1 144A .... . 02/15/2024 . | SCHEDULED REDEMPTION ... . 04/15/2038 . (1.
..34411Y-AA-5 |FNA VI LLC 2021-1A CL A 144A R [ . 03/10/2024 . | SCHEDULED REDEMPTION ... . 01/10/2032 . [1.F FE .
.. 34533G-AE-9 | FORD CREDIT AUTO ONNER TR 2020-B CL A4 ....... [....... . 03/15/2024 . | SCHEDULED REDEMPTION ... . 11/15/2025 . [1.A FE .
..34534L-AB-3 | FORD CREDIT AUTO ONNER TR 2022-B CL A2A ...... [....... . 02/15/2024 . | SCHEDULED REDEMPTION ... . 02/15/2025 . [1.A FE .
..34535A-AB-6 | FORD CREDIT AUTO ONNER TR 2022-C CL A2A ...... [....... . 03/15/2024 . | SCHEDULED REDEMPTION ... . 04/15/2025 . [1.A FE .
..344928-AB-2 | FORD CREDIT AUTO ONNER TR 2023-A CL A2A ... [....... . 03/15/2024 . | SCHEDULED REDEMPTION ... 389,629 |........... . 03/15/2026 . [1.A FE
..344930-AB-8 | FORD CREDIT AUTO ONNER TR 2023-B CL A2A ... [....... . 03/15/2024 . | SCHEDULED REDEMPTION ... 236,026 |...........236,032 [.... . . . 06/15/2026 . [1.A FE
..35137L-AG-0 |FOX CORP SR NT SER Wl . 01/25/2024 . |MATURED ........eevvvvvnnnnn |ooreeeennnnnnnnnnens ... 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |.....eevvevvenne foommmmnnnninins Jooviiiiiiiiiiies e s e 10,000,000 |.. . 01/25/2024 . |2.B FE
..36320W-AL-0 | GALAXY CLO LTD 2015-21A CL AR 144A . . 01/22/2024 . | SCHEDULED REDEMPTION . 888,399 ..888, . 871,102 |. ..879,265 |. .888,399 | . 04/20/2031 . [1.A FE
..36321B-AA-9 | GALAXY CLO LTD 2017-24A CL A 144A .. . 03/07/2024 . | VARIOUS ..679,074 ..664,283 |. . 668,826 |. 670,604 ..8,470 |. . 01/15/2031 . [1.A FE
..36321B-AB-7 | GALAXY CLO LTD 2017-24A CL B 144A .. . 03/07/2024 . | CALLED @ 100.000 16,500,000 .16,108,125 |. 16,193,036 | ,248,896 . 289,101 . 01/15/2031 . [1.B FE
..36321L-AA-7 | GALAXY CLO LTD 2018-26A CL A 144A .. . 02/22/2024 . | SCHEDULED REDEMPTION ... .. 120,625 ..120,625 ..118,585 |. .. 119,059 |. .120,625 . 11/22/2031 . [1.A FE
..36321J-AC-8 | GALAXY CLO LTD 2018-28A CL A1 144A . . 01/16/2024 . | SCHEDULED REDEMPTION ... ... 94,088 ...94,088 ...94,088 |............94,088 |.... ..94,088 |.. . 07/15/2031 . [1.A FE
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..36321J-AE-4 | GALAXY CLO LTD 2018-28A CL A2 144A ... . 01/16/2024 . | SCHEDULED REDEMPTION ... ... 23,134 ...23,134 ...22,827 |............22,868 |.... ..23,134 |.. . 07/15/2031 . [1.A FE ....
..36321P-AD-2 | GALAXY PIPELINE ASSETS SR SEC 144A . . 03/31/2024 . | SCHEDULED REDEMPTION ... .. 195,400 ..195,400 171,982 | ..174,859 |. .195,400 . 03/31/2034 . [1.C FE ....
..36804P-AF-3 | GATX CORP PASS THRU CERTS 144A [ I . 01/02/2024 . | SCHEDULED REDEMPTION ... 130,450 130,450 |.... . 01/02/2025 . 2.B FE ....
..361528-AA-0 | GBX LEASING 2022-1 LLC. 2022-1 CL A 144A ... |....... . 03/20/2024 . | SCHEDULED REDEMPTION ... 303,631 207,018 |.... . 02/20/2052 . 1.F FE ....
..36166V-AE-5 |GCI FUNDING | LLC 2021-1 CL A 144A ............ [ ..cees . 03/18/2024 . | SCHEDULED REDEMPTION ... eeeeeen 20,676 ...l 266,715 |........... .. . 06/18/2046 . [1.F FE ....
..370334-BT-0 | GENERAL MILLS INC SRNT .oovvviiiiiiiiiiiiiieeens [ . 02/15/2024 . |MATURED .........cvvvvvvnnnn Joevenennnnnnnnnnnnns 00022 3,000,000 |...eeeee 3,000,000 |........ 3,094,020 |........3,001,434 [...ooviiiiiiiss v (1834) | e (1L438) [ [, 3,000,000 |.. . 02/15/2024 . 2.B FE ....
..37045X-CR-5 | GENERAL MOTORS FINL CO SR NT 01/17/2024 . | MATURED ... ..5,000,000 ..4,989,300 |. . 4,999,894 |. .5,000,000 . 01/17/2024 . (2.B FE ....
..98625L-AA-0 | GENERATE CLO LTD. 5A- CL A 144A . 01/22/2024 . | SCHEDULED REDEMPTION ... . 4,988 . 4,882 |. .4,923 | . 4,988 . 10/22/2031 . [1.A FE ....
..37331N-AN-3 | GEORGIA-PACIFIC LLC SR NT 144A 03/18/2024 . [MORGAN STANLEY CAPITA .. |. . 875,000 . 878,041 ..875,346 |. .875,144 . (6,987) . 05/15/2024 . (1.G FE ....
..03974@-AA-4 | GIP TITANIUM SEC . 03/31/2024 . | SCHEDULED REDEMPTION ... .801,032 |.. . 03/31/2036 . (2.B PL ....
..37959P-AG-2 |GLBL SC FIN VII SRL 2021-2A CL A 144A . 03/17/2024 . | SCHEDULED REDEMPTION ... ....372,233 |.. . 08/17/2041 . [1.F FE ....
..37959P-AA-5 |GLBL SC FINANCE SRL 2020-1A CL A 144A . 03/17/2024 . | SCHEDULED REDEMPTION ... . 1,422,624 . 10/17/2040 . (1.F FE ....
..37959P-AC-1 |GLBL SC FINANCE SRL 2020-2A CL A 144A . 03/17/2024 . | SCHEDULED REDEMPTION ... . . 11/19/2040 . (1.F FE ....
..37959P-AE-7 |GLBL SC FINANCE SRL 2021-1A CL A 144A . 03/17/2024 . | SCHEDULED REDEMPTION ... . . 04/17/2041 . (1.F FE ....
..362583-AB-2 | GM FIN SEC TERM CLO 2023-2 CL A2A .......ccoees [eennn . 03/16/2024 . | SCHEDULED REDEMPTION ... . 105,071 |.... . 05/18/2026 . [1.A FE ....
..38013J-AB-9 | GM FINANCIAL SEC TERM 2023-1 CL A2A .......... [....... . 03/16/2024 . | SCHEDULED REDEMPTION ... ...45,428 |.... . 03/16/2026 . [1.A FE ....
..76112B-YB-0 | GMAC MTG CORP LN 2005-AR5 CL 3A1 ... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2035 . [4.C FM ...
..36185N-3U-2 | GMAC MTG CORP LN TR 2004-AR2 CL 4A . 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2034 . [1.A FM ...
..36190C-AA-5 |GNL QUINTERO SA SR NT 144A . 01/31/2024 . | SCHEDULED REDEMPTION ... . 07/31/2029 . 2.A FE ....
..38046U-AA-7 | GOJO CORP CTL 2021-1 CL A 144A ......ooeeeeeiis [oeennn . 03/15/2024 . | SCHEDULED REDEMPTION ... . 08/15/2041 . (4.B PL ....
..38081E-AA-9 | GOLDEN BEAR 2016-1A CL A 144A .... R R . 03/20/2024 . | SCHEDULED REDEMPTION ... 171,147 165,266 |.... . 09/20/2047 . (1.A FE ....
..38082J-AA-7 | GOLDEN BEAR 2016-2A CL A 144A ...........oeeee. . 03/20/2024 . | SCHEDULED REDEMPTION ... 203,475 282,450 |.... . 09/20/2047 . (1.A FE ....
..38137Y-AN-1 | GOLDENTREE LN CLO 2019-4A CL AR 144A . . 03/19/2024 . | CALLED @ 100.000 .. ..250,000 ..242,500 |. . 04/24/2031 . [1.A FE ....
..38123H-AQ-7 | GOLDENTREE LOAN OPP 2014-9A CL AJR2 144A . 03/01/2024 . | CALLED @ 100.000 ..9,250,000 ..9,023,933 |. . 10/29/2029 . (1.A FE ....
..38137Y-AQ-4 | GOLDENTREE LOAN US 2019-4A CL AJR 144A . 03/19/2024 . | CALLED @ 100.000 .. ..1,000,000 ..1,000,000 |. .1,000,000 . 04/24/2031 . (1.A FE ....
..38217K-AA-2 | GOODGREEN TR 2016-1A CL A 144A ... 03/15/2024 . | SCHEDULED REDEMPTION . ...24,798 ..24,798 . 10/15/2052 . [1.A FE ....
..38217T-AA-3 | GOODGREEN TR 2020-1A CL A 144A ... . 03/15/2024 . | SCHEDULED REDEMPTION ... .... 176,064 176,064 |.. . 04/15/2055 . [1.A FE ....
..38218J-AA-4 | GOODGREEN TR 2022-1A CL A 144A .............oe. oo . 03/15/2024 . | SCHEDULED REDEMPTION ... 414,334 |.. . 10/15/2056 . [1.A FE ....
..38217D-AA-8 | GOODGREEN TR 2023-1A CL A 144A ...t [ oenns . 03/15/2024 . | SCHEDULED REDEMPTION ... .302,8%8 |.. . 01/17/2061 . [1.A PL ....
..38237V-AA-4 | GOODLEAP SUS HOME IM 2023-1GS CL A 144A ..... |....... . 03/20/2024 . | SCHEDULED REDEMPTION ... . 02/22/2055 . [1.F FE ....
..38237G-AA-7 | GOODLEAP SUSTAINABLE 2021-4GS CL A 144A ..... |....... . 03/20/2024 . | SCHEDULED REDEMPTION ... . 07/20/2048 . [1.F FE ....
..38237H-AA-5 | GOODLEAP SUSTAINABLE 2021-5CS CL A 144A ..... |....... . 03/20/2024 . | SCHEDULED REDEMPTION ... . 10/20/2048 . [1.F FE .
..38237J-AA-1 | GOODLEAP SUSTAINABLE 2022-1GS CL A 144A ..... |....... . 03/20/2024 . | SCHEDULED REDEMPTION ... . . 01/20/2049 . (1.F FE .
..38237K-AA-8 | GOODLEAP SUSTAINABLE 2022-2CS CL A 144A ...... [....... . 03/20/2024 . | SCHEDULED REDEMPTION ... 254,072 . 04/20/2049 . [1.F FE .
..38237T-AA-9 | GOODLEAP SUSTAINABLE 2022-3CS CL A 144A 03/20/2024 . | SCHEDULED REDEMPTION . .. 145,485 .. 145,423 |. . 07/20/2049 . [1.F FE .
..38411D-AC-8 | GRACIE POINT INTL FUN 2022-3A CL A 144A ... 02/26/2024 . | VARIOUS ... ..9,688,206 ..9,688,206 |. . 11/01/2024 . [1.C FE .
..383931-AA-0 | GRACIE POINT INTL FUN 2023-1A CL A 144A 03/01/2024 . [ SCHEDULED REDEMPTION . ...69,644 ...69,644 |. . 09/01/2026 . [1.A FE .
..39530L-AD-2 | GREENKO DUTCH BV CO GUARNT 144A ........ . 03/29/2024 . | SCHEDULED REDEMPTION ... . ..240,000 ..232,200 |. . . 03/29/2026 . (3.B FE .
..39808P-AL-0 | GREYWOLF CLO LTD 2015-1A CL A1R 144A . . 01/25/2024 . | SCHEDULED REDEMPTION ... . 2,167,328 ..2,167,328 ..2,128,640 |. .2,167,328 . 01/27/2031 . [1.A FE .
..39809G-AA-3 | GREYWOLF CLO LTD 2018-1A CL A1 144A . 01/26/2024 . | SCHEDULED REDEMPTION ... |. .. 354,807 . . .354,807 . 04/26/2031 . [1.A FE .
..30813#-AA-9 | GRIDFLEX GENERATION, LLC SR SEC NT .... . |- 03/31/2024 . | SCHEDULED REDEMPTION ... .. 325,639 . .325,639 . 12/31/2030 . |3.B PL
..39862E-AA-2 | GRIPPEN PARK CLO LTD 2017-1A CL A 144A ....... [D..... . 01/22/2024 . | SCHEDULED REDEMPTION ... . . . 01/20/2030 . [1.A FE .
..362570-AA-4 | GS MTG SECURITIES 2019-PJ3 CL A1 144A ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2050 . [1.A ........
..36258K-AD-0 | GS MTG SECURITIES 2020-INV1 CL A4 144A ....... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2050 . [1.A ........
..36258F-AA-7 | GS MTG SECURITIES 2020-PJ1 CL A1 144A ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2050 . [1.A ........
..36258F-AD-1 | GS MTG SECURITIES 2020-PJ1 CL A4 144A ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2050 . [1.A ........
..36262D-AA-6 | GS MTG SECURITIES 2020-PJ2 CL A1 144A ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2050 . [1.A ........
..36262D-AD-0 |GS MTG SECURITIES 2020-PJ2 CL A4 144A ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2050 . [1.A ........
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..362581I-AS-1 | GS MTG SECURITIES 2020-PJ3 CL A14 144A ....... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 17,334 ... 17,334 . 17,573 ... ... (239) | . (239) ). . 10/01/2050 . [1.A ........
..36250V-AD-5 |GS MTG SECURITIES 2020-PJ4 CL A4 144A ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... .. 36,005 ...36,005 ...36,782 |.... (71T ). (T ) . 01/01/2051 . [1.A ........
..36270D-AA-6 | GS MTG SECURITIES TR 2022-AGSS CL A 144A ... |....... . 02/15/2024 . | SCHEDULED REDEMPTION ... ..319,244 ... 363 | . 11/15/2024 . [1.A FE .
..36261H-AD-2 | GS MTG-BACKED SEC 2021-PJ5 CL A4 144A ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 73,766 .. (317 ). . 1070172051 . [1.A ........
..36264P-AD-1 | GS MTG-BKED SECS 2021-PJ4 CL A4 144A ......... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ....(2,92) |. . 09/01/2051 . [1.A ........
..362341-6l-4 | GSR MORTGAGE LOAN TR 2006-1F CL 1A14 ......... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2036 . [6. FM .....
..362341-6R-5 |GSR MORTGAGE LOAN TR 2006-1F CL 1A9 .......... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2036 . [5.C FM .
..36242D-YD-9 | GSR MORTGAGE LOAN TRUST 2005-2F CL 1A6 ....... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2035 . [1.A FM .
..362341-VV-8 | GSR MORTGAGE LOAN TRUST 2005-8F 2A7 .......... [..eeeen . 02/01/2024 . | SCHEDULED REDEMPTION ... . 11/01/2035 . [1.F FM .
..36228F-YY-6 | GSR MTG LOAN TR 2003-13 CL 1A1 ... 03/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2033 . [1.A FM .
..362341-R7-6 | GSR MTG LOAN TR 2005-9F CL 1A13 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2035 . [1.A FM .
..362341-R8-4 | GSR MTG LOAN TR 2005-9F CL 1A14 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2035 . [4.A FM .
..36242D-H7-1 | GSR MTG LOAN TR 2005-AR2 CL 2A1 .......ccoeeeees [eennnn . 03/01/2024 . | SCHEDULED REDEMPTION ... ...39,966 |.... . 04/01/2035 . [1.A FM .
..362341-RZ-4 | GSR MTG LOAN TR 2005-AR6 CL 3AT .......ceevvrvns [eeeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... |ooeevveeerriinnnnnns Jovveeeennnnn 7,046 [l 7,045 [, 6,454 |.... . 09/01/2035 . [1.A FM .
..362290-AH-1 | GSR MTG LOAN TR 2007-ART CL 3AT ....eevvvvvvnnns [eeeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 171,615 |.... 131,278 |.... . 03/01/2037 . [1.A FM .
..36228F-4R-4 | GSR MTG LOAN TR SER 2004-7 CL 3A1 ............. [.oeees . 03/01/2024 . | SCHEDULED REDEMPTION ... ..3,199 | . . . 06/01/2034 . [1.A FM .
..36260#-AA-3 | GSRP PORT 1 SEC .......eevvevevrnnnnnnee 03/31/2024 . | SCHEDULED REDEMPTION ... .. 423,987 ..423,987 ..423,987 |. ..423,987 |. .423,987 . 06/29/2046 . |2.C PL ..
..36248\1-AJ-6 | GT LOAN FINANCING LTD 2013-1A CL AR 144A . 01/29/2024 . | SCHEDULED REDEMPTION . .. 131,159 ..131,159 .. 127,562 |. ..128,248 |. .131,159 | . 07/28/2031 . [1.A FE .
..402562-AA-0 | GULF STREAM 1 LTD. 2021-4A CL A1 144A .. . 03/21/2024 . | APC DIRECT 9,158,144 ..9,150,000 .. 8,833,959 |. .8,953,141 ,966,659 . 191,485 |. . 07/15/2034 . [1.A FE .
..402563-AA-8 | GULF STREAM LTD. 2020-1A CL A1 144A .. . 03/06/2024 . | CALLED @ 100.000 14,055,000 . 14,055,000 .13,701,046 |. 13,830,724 |. . 189,135 |. . 04/15/2033 . [1.A FE
..40630@-AA-0 | HALIBURTON (STRUCTURE NT) CTL 12 YR .........o. [oeennn . 03/15/2024 . | SCHEDULED REDEMPTION ... |oeeeeeeeiiiiiiiiins Joeeeeiienes 4511 |, 4511 | 4511 | 451 . 08/15/2083 . [2.A ........
..406300-AB-8 | HALIBURTON (STRUCTURE NT) CTL 15 YR . 03/15/2024 . | SCHEDULED REDEMPTION ... |oeoeeeeeieiieiiinns |oveeeeeens 9,475 ....9,475 9,475 el 9,475 | . . 08/15/2036 . [2.A ........
..04436#-AA-2 | HALLETT HILL NO 2 PTY SER A GTD SR SEC . . 03/27/2024 . | VARIOUS .. 213,558 ..213,558 ..213,558 |. ..213,558 |. .213,558 . 06/27/2027 . |2.B FE
..04436#-AB-0 |HALLETT HILL NO 2 PTY SER B GTD SR SEC ....... . 03/27/2024 . | SCHEDULED REDEMPTION ... 155,498 182,151 ....... 163,018 |.... . (26,654) |... . 06/27/2027 . |2.B FE
..40653%-AA-4 | HAMAKUA ENERGY SR SEC ......cevvvvvvvvvrvnivnnnnnns [eeneenn . 03/31/2024 . | SCHEDULED REDEMPTION ... ..390,976 ..390,976 |.... . 12/31/2030 . |4.B PL
..40938*-AA-1 | HAMPTON SUSTAINABLE PARTNERS | LLC . [ . 03/15/2024 . | SCHEDULED REDEMPTION ... |.... ...96,900 ...96,900 |......oo... . . 12/15/2041 . [1.G ........
..41884#-AA-9 | HATCHET RIDGE PTC ......cccvmminiiiiniiniiiiiinnee . 01/01/2024 . | VARIOUS .....covvvvviennnnns (58,299) |... (58,299) |...........(58,299) ... . 12/14/2029 . |3.A FE
..G4339%-AA-5 |HAVILA SIRIUS FIN (PROJECT INSPIRE) SEC . 03/08/2024 . | SCHEDULED REDEMPTION . ..367,120 ..367,120 |. ..367,120 |. . 12/08/2031 . [2.A PL .
..86744T-AB-2 |HELIOS ISSUER VI, LLC 2021-B CL B 144A ....... [....... . 03/20/2024 . | SCHEDULED REDEMPTION ... 145,167 145,108 |.... . 07/20/2048 . [1.G FE .
..86746C-AA-9 |HELIOS ISSUER, LLC 2020-AA CL A 144A ......... [....... . 03/20/2024 . | SCHEDULED REDEMPTION ... . 06/20/2047 . (1.G FE .
..867450-AA-9 |HELIOS ISSUER, LLC 2021-1 CL A 144A ........... |..ccis . 01/30/2024 . | SCHEDULED REDEMPTION ... . 04/28/2056 . [1.G FE .
..86746E-AA-5 |HELIOS ISSUER, LLC 2021-A CL A 144A ........... |.oeeen . 03/20/2024 . | SCHEDULED REDEMPTION ... . 02/20/2048 . [1.G FE .
..86745R-AB-5 |HELIOS ISSUER, LLC 2021-C CL B 144A ........... |...c.. . 03/20/2024 . | SCHEDULED REDEMPTION ... . 10/20/2048 . [1.G FE .
..86745A-AB-2 |HELIOS ISSUER, LLC 2022-A CL B 144A ...........|....... . 03/20/2024 . | SCHEDULED REDEMPTION ... . 02/22/2049 . [1.G FE .
..86744V-AA-9 |HELIOS ISSUER, LLC 2022-B CL A 144A ...........|....... . 03/20/2024 . | SCHEDULED REDEMPTION ... . 08/20/2049 . [1.G FE .
..86744-AB-5 |HELIOS ISSUER, LLC 2022-C CL B 144A ........... [....... . 03/20/2024 . | SCHEDULED REDEMPTION ... . 11/22/2049 . [1.G FE .
..42771T-AA-3 | HERO FUNDING TR 2015-3A CL A 144A .. 03/20/2024 . | SCHEDULED REDEMPTION ... . 09/20/2041 . (1.A FE .
..42770V-AA-9 | HERO FUNDING TR 2016-1A CL A 144A .. 03/20/2024 . | SCHEDULED REDEMPTION ... . 09/20/2041 . [1.A FE .
..42770W-AA-7 |HERO FUNDING TR 2016-2A CL A 144A .. 03/20/2024 . | SCHEDULED REDEMPTION ... 55,611 . 09/20/2041 . (1.A FE .
..42770X-AA-5 |HERO FUNDING TR 2016-3A CL A1 144A . . |- 03/20/2024 . | SCHEDULED REDEMPTION ... 30,010 . 09/20/2042 . (1.A FE .
..404170-AA-3 | HERO FUNDING TR 2016-4A CL A1 144A . . |- 03/20/2024 . | SCHEDULED REDEMPTION ... 28,633 . 09/20/2047 . (1.A FE .
..40417Q-AC-9 |HERO FUNDING TR 2016-4A CL A2 144A ............ [.oeees . 03/20/2024 . | SCHEDULED REDEMPTION ... |oeeoeeeeieiieiinnns |oeeeeeenes 9,236 . 09/20/2047 . (1.A FE ....
..42771X-AA-4 |HERO FUNDING TR 2017-1A CL A1 144A ..o [oeennn . 03/20/2024 . | SCHEDULED REDEMPTION ... ... 43,563 . 09/20/2047 . (1.A FE ....
..42771X-AC-0 |HERO FUNDING TR 2017-1A CL A2 144A .......cccc [oeeeenn . 03/20/2024 . | SCHEDULED REDEMPTION ... |oeeeeeeeiiieeiienns |oeeeeeennes 8,713 . 09/20/2047 . (1.A FE ....
..42771L-AC-6 |HERO FUNDING TR 2017-2A CL A2 144A ............ [.oeeees . 03/20/2024 . | SCHEDULED REDEMPTION ... .. 13,538 . 09/20/2048 . [1.A FE ....
..42772G-AB-8 |HERO FUNDING TR 2018-1A CL A2 144A . 03/20/2024 . | SCHEDULED REDEMPTION ... 21,080 , , . 09/20/2048 . (1.A FE ....
..G4445*-AA-6 | HIGH SPEED RAIL FIN GTD SR NT SER A1 . D..... . 03/30/2024 . | SCHEDULED REDEMPTION ... . 2,306,841 . 2,306,841 .2,306,841 . 03/30/2028 . [1.G PL ....
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..40436T-AS-5 |HIGHBRIDGE LN MT LTD 10A -16 CL A1 144A ..... D..... . 03/21/2024 . | APC DIRECT ................ .3,160,971 ..1,270 | .3,168,241 .84,034 |.... . 04/20/2034 . (1.A FE ....
..43037%-AA-5 | HIGHLAND LANDMARK PROPERTIES CTL ......eevvvvvns [ereenn . 03/15/2024 . | SCHEDULED REDEMPTION ... |.... . 01/15/2067 . (1.D PL ....
..43137P-AA-8 |HILL CITY FUNDING TR SR NT 144A ... [ oo . 01/31/2024 . | STIFEL, NICOLAUS & CO .. |.... . . . . 08/15/2041 . 2.B FE ....
..43148#-AA-7 |HILL TOP ENERGY CTR SR SEC NT DUE 2029 01/01/2024 . | SCHEDULED REDEMPTION ... .. 997,309 ..997,309 |. .997,309 . 12/31/2029 . [3.A PL ....
..43283G-AB-8 |HILTON GRAND VCTNS TR 2022-2A CL B 144A 03/25/2024 . | SCHEDULED REDEMPTION ... ..990,017 ..089,828 |. .990,017 . 01/25/2087 . [1.F FE ....
..437310-AC-2 |HOME PART OF AMERICA TR 2019-1 CL B 144A .. 03/01/2024 . | SCHEDULED REDEMPTION ... .. 123,318 ..123,316 | .123,318 . 09/01/2039 . (1.B FE ....
..437310-AE-8 | HOME PART OF AMERICA TR 2019-1 CL C 144A .. 03/01/2024 . | SCHEDULED REDEMPTION ... 35,483 . 09/01/2039 . (1.D FE ....
..437310-AG-3 |HOME PART OF AMERICA TR 2019-1 CL D 144A .. 03/01/2024 . | SCHEDULED REDEMPTION ... 36,99 . 09/01/2039 . (1.G FE ....
..43732V-AE-6 |HOME PART OF AMERICA TR 2021-2 CL D 144A ... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 19,003 . 12/01/2026 . |2.C FE
..43730N-AC-0 |HOME PART OF AMERICA TR 2022-1 CL B 144A .... |....... . 01/01/2024 . | SCHEDULED REDEMPTION ... .. 11,23 . 04/01/2039 . (1.D FE .
..43730N-AE-6 | HOME PART OF AMERICA TR 2022-1 CL C 144A ... |....... . 01/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2039 . [1.G FE .
..43739E-AJ-6 | HOMEBANC MTG TR 2004-2 CL A1 ... [eeenns . 03/25/2024 . | SCHEDULED REDEMPTION ... . 12/25/2034 . [1.A FM .
..43815P-AB-5 |HONDA AUTO REC ONNER T 2022-2 CL A2 .....cccco [oeennn . 03/18/2024 . | SCHEDULED REDEMPTION ... . . . 03/18/2025 . [1.A FE .
..43813G-AC-5 |HONDA AUTO RECV OWNER T 2021-1 CL A3 ......... [....... . 03/21/2024 . | SCHEDULED REDEMPTION ... |.... . 106,103 102,849 |........... . . 04/21/2025 . [1.A FE .
..404280-CG-2 |HSBC HLDGS PLC SR NT . 02/26/2024 . | DEUTSCHE BANK SECURIT .. |. .. 286,842 . 300,000 . 300,000 |. . 300,000 |. 300,000 . 06/04/2026 . [1.G FE .
..44416*-AG-1 |HUDSON TRANS SR SEC SER 3 .........evvuvvmmuunnnnn [erreenn . 02/29/2024 . | SCHEDULED REDEMPTION ... ...61,611 ...61,611 ..61,611 |.. . 11/30/2032 . |2.A PL
..44416%-AF-3 | HUDSON TRANSMISSION PTRS SR SEC DISB 2 ....... [....... . 02/29/2024 . | SCHEDULED REDEMPTION ... ... 10,742 ..10,742 |.. . 11/30/2032 . |2.A PL
..44416*-AE-6 | HUDSON TRANSMISSION PTRS SR SEC NT 2032 ...... |....... . 02/29/2024 . | SCHEDULED REDEMPTION ... ... 14,076 .. 14,076 |.. . 11/30/2032 . |2.A PL
..44416%-AB-2 | HUDSON TRANSMISSION PTRS SR SEC NT 2033 ...... |....... . 02/29/2024 . | SCHEDULED REDEMPTION ... |.... .. 302,502 . .302,502 |.. . . 05/31/2033 . |2.A PL
..444859-BY-7 |HUMANA INC SR NT .....ovvvmmmmmnninnninnniiiiinininn [eeeeenn . 01/25/2024 . | BARCLAYS CAPITAL INC ... |.... ......... 575,130 541,888 |.... 542,014 |.. .. 7,272 |. 03/15/2034 . [2.B FE
..44891A-AZ-0 |HYUNDAI CAPITAL AMERICA SR NT 144A .......cccc. [.eeenn . 02/01/2024 . |MATURED ......covvvvvvvnnnnn Joovenninniiiineeenns | 10,000,000 |...... 10,000,000 |........ 9,995,100 |.... ,000,000 |.. ...215,000 |. 02/01/2024 . 2.A FE .
..44930#-AE-9 | ICL FINANCE INC SER B GTD SR NT .. . 01/15/2024 . | MATURED 26,000,000 .26,000,000 .26,000,000 |. ,000,000 670,800 |. 01/15/2024 . [2.C ........
..452308-AT-6 | ILLINOIS TOOL WORKS INC SR NT ......ccceeeeeeees [oreennn . 03/01/2024 . | MATURED ... e [ s 20,000,000 |....... 20,000,000 ,000,000 |.. ...350,000 |. 03/01/2024 . [1.E FE .
.. 45254N-HS-9 | IMPAC CMB TR 2004-4 CL 1A1 ... [ oeins . 03/25/2024 . | SCHEDULED REDEMPTION ... ... 19,295 ... 19,295 . 09/25/2034 . [1.A FM .
.. 45254N-ML-8 | IMPAC CMB TR 2005-1 CL 1AT ..ooovvviiiiiiiiiiiees [ eens . 03/25/2024 . | SCHEDULED REDEMPTION ... ... 24,446 ... 24,446 . 04/25/2035 . [1.A FM .
.. 45264N-MY-0 | IMPAC CMB TR 2005-2 CL 1A1 .....ooeeeeeeeienninns o . 03/25/2024 . | SCHEDULED REDEMPTION ... ... 74,242 ... 74,242 . 04/25/2035 . [1.A FM .
.. 45254N-PU-5 | IMPAC CMB TR 2005-5 CL A1 ..oooeeeeeennnnennenns [ oeens . 03/25/2024 . | VARIOUS ......cevvvvvennnnns ... 43,844 ... 43,844 . 08/25/2035 . [1.A FM .
..45255@-AD-7 | IMPACT COMM CAPITAL LLC PROMISSORY NT ........ [....... . 01/01/2024 . | SCHEDULED REDEMPTION ... .. 259,067 259,067 ...93,212 |.... . 07/25/2031 . [5.B GI
.. 45257H-AA-5 | IMPACT FUNDING LLC 2010-1 CL A1 144A . 03/01/2024 . | SCHEDULED REDEMPTION ... .. 554,134 ..554,134 ..554,134 |. . 01/01/2051 . [1.A FM
..45605P-AM-0 | INDUSTRIAL DPR SR NT SER 16-3 . 01/15/2024 . | SCHEDULED REDEMPTION ... 564,874 564,874 |.... . 04/15/2026 . |2.B FE
..45661H-AN-7 | INDYMAC INDX MTG LN TR 2006-AR25 CL 5A1 ..... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2036 . [1.A FM
..45661H-AE-7 | INDYMAC INDX MTG LOAN TR 2006-AR25 3A1 ....... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... |.... . 09/01/2036 . [1.A FM .
..45687V-AB-2 | INGERSOLL RAND INC SR NT ....eevvvvvvieiiiniiiinns [eeeenn . 01/04/2024 . | SUNTRUST CAPITAL MARK .. |.... . 08/14/2033 . |2.C FE
..45783V-AC-3 | INNOVATION DEBT FDG VI 2021-1 CL A SRNT ... [....... . 01/12/2024 . | CALLED @ 100.000 ........ . 12/15/2029 . [1.F FE ....
..46146G-AC-6 | INVESCO CLO LTD 2023-1A CL A2 144A ............ [oeeenn . 02/22/2024 . | CALLED @ 100.000 .. . .6,500,000 |.... . 04/22/2035 . (1.A FE ....
..46266T-AE-8 | IQVIA INC SR SEC 144A 02/26/2024 . | EXCHANGE 299,600 . 300,000 ..209,580 |. . 02/01/2029 . (2.C FE ....
..466365-AE-3 | JACK IN THE BOX FND 2022-1A CL A211 144A .. 02/25/2024 . | SCHEDULED REDEMPTION ... 50,000 50,000 50,000 |. . 02/26/2052 . 2.B FE ....
..466365-AD-5 | JACK IN THE BOX FNDG 2022-1A CL A2l 144A 02/25/2024 . | SCHEDULED REDEMPTION . ..200,000 . 200,000 . 200,000 |. 200,000 . 02/26/2052 . (2.B FE ....
..46849L-SS-1 | JACKSON NATL LIFE GLBL SR SEC 144A ............ . 01/30/2024 . |MATURED .......oevvvvmnnnnnn |oene . 1,500,000 ..1,500,000 |........ .1,508,270 |.... ........1,500,000 |.. . 01/30/2024 . [1.F FE ....
..47015P-AD-0 | JAMAICA DIVERSIFIED PYMT RIGHTS CO .... . 03/15/2024 . | SCHEDULED REDEMPTION ... |.....ooovveennnnnnns |-oeee. 1,866,081 | 1,866,081 |........ 1,866,081 [........ 1,866,081 [.....iss fooveiiiiiiiins e s e foiiinn, 1,866,081 |.. . 09/15/2030 . [3.A FE ....
..47047L-AA-7 | JAMESTONN CLO LTD 2018-6RA CL A1 144A . 01/25/2024 . | SCHEDULED REDEMPTION . .. 2,235,789 ..2,191,153 |. .2,228,949 |. K . 2,235,789 . 04/25/2030 . (1.A FE ....
..47047J-AA-2 | JAMESTONN CLO LTD 2019-1A CL A1 144A .... . 03/28/2024 . | CALLED @ 100.000 ........ |.ceeeeeeeeennnnnnns 00 2,510,000 |...eeeee 2,510,000 |........ 2,481,763 |........ 2,492,833 [..ccooviiiiiiins e 2,127 | 2127 s [, 2,494,959 |.. . 04/20/2032 . (1.A FE ....
..445658-CD-7 | JB HUNT TRANSPRT SVCS CO GUARNT ...........ccoee [oeennn . 03/15/2024 . |MATURED ........evvvvvvvnnnn Joorereeennnnnnnnnens ... 25,150,000 |....... 25,150,000 |....... 25,417,257 |.......25,156,942 |.... 25,150,000 |.. . 03/15/2024 . [2.A FE ....
L AT7TAT#-AA-9 | JETPEAK LLC SEC ...oovvvvvvreeennes 03/31/2024 . | SCHEDULED REDEMPTION . ..547,823 ..547,823 |. ..547,823 |. .547,823 . 06/30/2037 . (4.B PL ....
..47987E-AC-1 | JONAH ENERGY LLC 2022-1 CL A1 144A . 03/10/2024 . | SCHEDULED REDEMPTION ... . 960,807 .969,403 . 12/10/2087 . [1.G FE ....
..466302-AJ-5 | JP MORGAN ALT LOAN TR 2006-S4 CL A6 .. 03/01/2024 . | SCHEDULED REDEMPTION ... |.eeeevvvrrreernnnees Joveeennnn 15,500 [oenennnnnnnn 16,048 [onnnnnnnnnn 12,338 [onvvvviiiiiiiiiiinns o [ (12,338) | e (12,338) [ [, . 12/01/2036 . [1.A FM ...
..466304-AA-0 | JP MORGAN CHASE COMM 2022-CGSS CL A 144A .... |....... . 01/01/2024 . | SCHEDULED REDEMPTION ... . 2,457,875 |.... . 2,457,875 |.. . 12/15/2036 . [1.A FE ....
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..466247-A2-9 | JP MORGAN MTG TR 2005-S3 CL 1A13 . . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 399 . 01/01/2036 . [1.A FM ....
..466288-BJ-8 | JP MORGAN MTG TR 2006-A6 CL 3A3 ..........ceevws [ereennn . 03/01/2024 . | SCHEDULED REDEMPTION ... 23,989 . 10/01/2036 . [6. FM .....
..46630G-AX-3 | JP MORGAN MTG TR 2007-A1 CL 6A1 ....cccconnn [oeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 12,388 . 07/01/2035 . [1.A FM ...
..46630G-BD-6 | JP MORGAN MTG TR 2007-A1 CL 7A3 ......eevvvvunnn [oeeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 63,5612 . 07/01/2035 . [2.C FM ....
..46630P-AR-6 | JP MORGAN MTG TR 2007-A2 CL 3A3 ..........cooees [eeennnn . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 84,569 . 04/01/2037 . [1.A FM ...
..46631J-AP-3 | JP MORGAN MTG TR 2007-A4 CL 3A4 ................ [.oeees . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 21,007 . 06/01/2037 .
..46641C-BA-8 | JP MORGAN MTG TR 2014-1 CL 2A7 144A .......... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... .. 58,340 . 01/01/2044 .
..46646B-AC-2 | JP MORGAN MTG TR 2016-1 CL A3 144A ............ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2046 .
..46648C-AB-0 | JP MORGAN MTG TR 2017-1 CL A2 144A ............ [ ...t . 03/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2047 .
..46648H-AC-7 | JP MORGAN MTG TR 2017-2 CL A3 144A . 03/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2047 .
..46650J-AK-0 | JP MORGAN MTG TR 2018-6 CL 1A10 144A . 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2048 .
..46650M-AC-1 | JP MORGAN MTG TR 2018-8 CL A3 144A . 03/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2049 .
..46649Y-AC-9 | JP MORGAN MTG TR 2018-9 CL A3 144A ........cco. [.eennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2040 .
..46650H-AC-2 | JP MORGAN MTG TR 2019-1 CL A3 144A ............ [.oennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2049 .
..46650T-AQ-5 | JP MORGAN MTG TR 2019-2 CL A15 144A ...........|....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2049 .
..46650T-AC-6 | JP MORGAN MTG TR 2019-2 CL A3 144A .......ccco. [.eeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2049 .
..46591F-AC-8 | JP MORGAN MTG TR 2019-5 CL A3 144A .......cccc [.eeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 11/01/2049 .
..46651B-AR-1 | JP MORGAN MTG TR 2019-6 CL A15 144A .......... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2049 .
..46651B-AC-4 | JP MORGAN MTG TR 2019-6 CL A3 144A ........cco. [.oennn . 03/01/2024 . | SCHEDULED REDEMPTION ... |.... . 12/01/2049 .
..46651G-AR-0 | JP MORGAN MTG TR 2019-7 CL A15 144A .......... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2080 .
..46651G-AC-3 | JP MORGAN MTG TR 2019-7 CL A3 144A . 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2050 .
..46591K-AC-7 | JP MORGAN MTG TR 2019-8 CL A3 144A . 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2050 .
..46651Y-BG-4 | JP MORGAN MTG TR 2019-9 CL A15 144A 03/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2050 .
..46651H-AC-1 | JP MORGAN MTG TR 2019-LTV CL A3 144A . . |- 03/01/2024 . [ SCHEDULED REDEMPTION ... . 03/01/2050 .
..46651X-BH-4 | JP MORGAN MTG TR 2020-1 CL A15 144A . |- 03/01/2024 . [ SCHEDULED REDEMPTION ... . 06/01/2050 .
..46651X-AC-6 | JP MORGAN MTG TR 2020-1 CL A3 144A ............ [.oeens . 03/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2050 .
..46591T-BG-8 | JP MORGAN MTG TR 2020-2 CL A15 144A ...........|....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2050 .
..46591T-AC-8 | JP MORGAN MTG TR 2020-2 CL A3 144A .......cccc [.eeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2080 .
..46652F-AC-4 | JP MORGAN MTG TR 2020-4 CL A3 144A .......cccc. [.eeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 11/01/2050 .
..46653J-BK-6 | JP MORGAN MTG TR 2020-5 CL A13 144A ........... |..oces . 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2050 .
..46653J-BM-2 | JP MORGAN MTG TR 2020-5 CL A15 144A ...........|....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2050 .
..46653J-AC-5 | JP MORGAN MTG TR 2020-5 CL A3 144A . 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2050 .
..46591X-BT-1 | JP MORGAN MTG TR 2020-7 CL A15 144A .. 03/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2051 .
..46591V-AC-3 | JP MORGAN MTG TR 2020-INV CL A3 144A . 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2050 .
..46652K-BK-4 | JP MORGAN MTG TR 2020-INV2 CL A13 144A . 03/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2050 .
..46652K-BM-0 | JP MORGAN MTG TR 2020-INV2 CL A15 144A . 03/01/2024 . | SCHEDULED REDEMPTION ... K . 10/01/2050 .
..465920-BP-0 | JP MORGAN MTG TR 2021-12 CL A15 144A ......... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . . e 218,177 | . 02/01/2052 .
..46592X-BP-8 | JP MORGAN MTG TR 2021-13 CL A15 144A ......... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... 237,241 236,166 |...........236,410 |.... . 04/01/2062 .
..466530-BP-9 | JP MORGAN MTG TR 2021-14 CL A15 144A ......... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... .. 260,688 257,307 |...........258,048 |.... . 05/01/2052 .
..46592K-BL-5 | JP MORGAN MTG TR 2021-3 CL A15 144A ........... |..cceen . 03/01/2024 . | SCHEDULED REDEMPTION ... 222,907 ..228,635 |.... . 07/01/2061 .
..46652V-BN-4 | JP MORGAN MTG TR 2021-4 CL A15 144A ...........|....... . 03/01/2024 . | SCHEDULED REDEMPTION ... 263,103 ..264,967 |.... . 08/01/2051 .
..46592T-BP-7 | JP MORGAN MTG TR 2021-8 CL A15 144A .......... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... |.... . 12/01/2061 .
..466247-VG-5 | JP MORGAN MTG TRUST 2005-S2 CL 2A14 ... . |- 03/01/2024 . | SCHEDULED REDEMPTION ... . . . . . 09/01/2035 .
..46626H-JT-8 | JPMORGAN CHASE & CO SR NT .... . |- 02/01/2024 . [MATURED ..........ovvvnnnns ,000,000 10,000,000 ,160,500 |...... 10,001,607 |.... . 02/01/2024 .
..46647P-CU-8 | JPMORGAN CHASE & CO SR NT .... 01/16/2024 . |J P MORGAN SECURITIES .. 762,372 . 900,000 . 900,000 |. . 900,000 |. 900,000 . 01/25/2033 .
.. 46647P-AH-9 | JPMORGAN CHASE & CO SR NT FRN .. . 03/01/2024 . | CALLED @ 100.000 ........ Jeeeeeeeeeeeeeeeeens |oeees 1,000,000 |........ 1,000,000 .... 988,610 |...........990,102 |.... .991,480 |. . 03/01/2025 .
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..46652H-BK-1 | JPMORGAN WLTH MGMT 2020-ATR1 CL A13 144A .... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... .... 138,768 ....(4,000) |. 138,768 |.. . 02/01/2050 .
..46652H-BM-7 | JPMORGAN WLTH MGMT 2020-ATR1 CL A15 144A .... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ..23,165 |.. . 02/01/2080 .
..46652H-AC-0 | JPMORGAN WLTH MGMT 2020-ATR1 CL A3 144A ..... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2050 .
..46673*-AA-7 | JRD HOLDINGS LLC 20 PROPERTY CTL ............... [.eeeees . 01/01/2024 . | CANCELLED TRADE ......... . . 12/15/2041 .
..482598-AA-3 |KDP CTL PASS THRU ......eevvvvvviiiiiiiiiiiiiiiiinns [ eeeeenn . 03/10/2024 . | SCHEDULED REDEMPTION ... |.... 117,973 . 06/24/2037 .
..49177J-AK-8 | KENVUE INC CO GUARNT .. 02/08/2024 . |BNP PARIBAS SECURITIE .. |. . 300,000 . . 03/22/2033 .
..48249V-AN-1 |KKR FIN CLO 2013-1A CL A1R 144A . 01/16/2024 . | SCHEDULED REDEMPTION ... ..1,064,681 1, . 04/15/2029 .
..48250M-AK-3 |KKR FINANCIAL CLO LTD 11- CL AR 144A . . 01/16/2024 . | SCHEDULED REDEMPTION ... ..724,981 .12,664 |. 01/15/2031 .
..48250W-AG-0 |KKR FINANCIAL CLO LTD 14- CL AR 144A . . 01/16/2024 . | SCHEDULED REDEMPTION . 23,040 . ...401 |. 07/15/2031 .
..50066A-AG-8 |KOREA GAS CORP SR NT 144A . 02/12/2024 . |MATURED .........ovvvvvnnnnn |oene I . . ........5,000,000 |.. .96,875 |. 02/12/2024 .
..12743*-AA-5 |KROGER 28 STORE CTL SER A-1 SEC .. . 03/10/2024 . | SCHEDULED REDEMPTION ... ...203,210 |l 203,210 203,210 [c..nnnnnni203,210 [oiiiiiiis i i e o e (0 072V ) R O A, 1,407 |. 04/10/2046 .
..501044-CY-5 |KROGER CO/THE SR NT .......cceeees 02/01/2024 . | MATURED 10,000,000 10,000,000 ..9,979,600 |. 10,000,000 |. 10,000,000 200,000 |. 02/01/2024 .
..12730*-AA-0 |KUM & GO DES MOINES IA CTL SR NT 03/15/2024 . | SCHEDULED REDEMPTION ... .. 153,113 ..153,113 ..163,113 |. ..163,113 |. .153,113 1,583 |. 09/15/2045 .
..50647V-AE-6 | LAC FUNDING ABS 2023A ... 01/15/2024 . | SCHEDULED REDEMPTION . .. 385,987 ..385,987 ..385,987 |. ..385,987 |. .385,987 10,364 |. 12/31/2039 .
..X4771#-AD-1 | LANDSNET HF SR NT SER D . . 03/07/2024 . | MATURED . 8,000,000 ..8,000,000 ..8,000,000 |. .8,000,000 |. .8,000,000 174,400 |. 03/07/2024 .
..50188G-AT-0 |LCM LTD PARTNERSHIP 18A- CL A1R 144A . . 01/22/2024 . | SCHEDULED REDEMPTION ... ..804,801 . 804,801 ..790,097 |. ..798,344 |. 804,801 . 14,074 |. 04/20/2031 .
..50200J-AC-5 |LCM LTD PARTNERSHIP 27A- CL A1 144A . 01/16/2024 . | SCHEDULED REDEMPTION ... ..511,59 . ..504,865 |. ..506,073 |. .511,5% 8,806 |. 07/16/2031 .
..50197@-AA-4 | LCPA TAXABLE LEASE REV CTL . 03/10/2024 . | SCHEDULED REDEMPTION ... ... 48,794 ...48,794 |............48,794 |.... ..48,79% |.. . 1171072041 .
..52520N-BP-5 | LEHMAN MTG TR 2006-6 CL 5A1 ... . 03/25/2024 . | SCHEDULED REDEMPTION ... |oooeeeeiiiiiiniiins |oeeieeeens 6,494 4616 ) 3,371 . 12/25/2036 .
..86359D-US-4 | LEHVAN XS TR 2005-5N CL 3A1B 03/01/2024 . | SCHEDULED REDEMPTION ... 41,186 40,397 |. . 11/01/2035 .
..502084-A*-7 |LMRK ISSUER CO, LLC ABS ..... 03/31/2024 . | SCHEDULED REDEMPTION ... .. 123,500 ..123,500 |. . 01/14/2027 .
..530948N-AA-1 | LOANPAL SOLAR LTD 2020-3GS CL A 144A . 03/20/2024 . | SCHEDULED REDEMPTION ... . 143,775 ..143,731 . 12/20/2047 .
..53048P-AA-6 | LOANPAL SOLAR LTD. 2021-1GS CL A 144A 03/20/2024 . | SCHEDULED REDEMPTION ... .. 131,306 ..131,208 |. .131,306 . 01/20/2048 .
..539480-AA-4 | LOANPAL SOLAR LTD. 2021-2GS CL A 144A 03/20/2024 . | SCHEDULED REDEMPTION ... ..128,118 . 128,106 |. 128,118 . 03/20/2048 .
..53948K-AA-7 |LPSLT 2020-2GF CL A 144A . 03/20/2024 . | SCHEDULED REDEMPTION ... ... 46,978 ... ... 46,959 | ..46,978 |.. . 07/20/2047 .
..562081-AK-7 | LYONDELLBASELL IND NV SR NT SER WI .... . 03/27/2024 . | CALLED @ 100.000 ........ |oeeeeeeeeeeeeenennns |oeees 3,000,000 |........ 3,000,000 |........ 3,000,000 |........3,000,000 |..coeeveiiiiinns Jooreriiiiiiiiins fovvevvieiiiieens fovniiiiiiiiiinn Lo o 3,000,000 |.. . 04/15/2024 .
..55818R-BA-3 | MADISON PARK CLO 2014-14A CL BRR 144A . 02/21/2024 . | CALLED @ 100.000 .. . 9,740,000 ..9,740,000 ..9,305,157 |. .9,397,577 |. K .9,440,775 , . 10/22/2030 .
..558190-BA-4 | MADISON PK FD CLO 2015-19A CL A2R2 144A ...... . 01/22/2024 . | SCHEDULED REDEMPTION . . 3,790,000 ..3,790,000 ..3,716,374 |. .3,736,279 |. .3,790,000 .68,725 |. 01/22/2028 .
..55818R-AY-2 |MADISON PK FDG CLO 2014-14A CL A2RR 144A .... . 02/21/2024 . | CALLED @ 100.000 . 7,890,000 .. 7,890,000 ..7,786,751 7,799,345 |. .7,801,702 186,966 |. 10/22/2030 .
..55951P-BC-0 |MAGNETITE CLO LTD 2012-7A CL A2R2 144A . . 02/22/2024 . | CALLED @ 100.000 . 6,500,000 ..6,500,000 ..6,267,625 |. .6,332,888 |. .6,371,612 169,142 |. 01/15/2028 .
..55052Y-AP-2 | MAGNETITE CLO LTD 2014-8A CL AR2 144A ... . 03/08/2024 . | VARIOUS ... 2,193,256 .. 2,193,256 ..2,184,874 |. .2,186,200 |. .2,186,749 .56,055 |. 04/15/2031 .
.. 56953H-AS-2 | MAGNETITE CLO LTD 2015-12A CL ARR 144A . . 03/26/2024 . | VARIOUS . 3,500,000 ..3,500,000 ..3,480,425 |. . 3,482,464 |. . 3,483,729 105,455 |. 10/15/2031 .
..55054E-AQ-2 | MAGNETITE CLO LTD 2016-17A CL AR 144A .. . 01/22/2024 . | VARIOUS ... 90,202 90,202 88,912 |. 89,146 |. 90,202 1,59 |. 07/20/2031 .
..55053T-AS-6 | MAGNETITE CLO LTD 2016-18A CL AR2 144A . . 02/15/2024 . | SCHEDULED R . ,414,904 .. 1,414,904 .. 1,411,595 |. 1,412,066 |. . 1,414,904 .23,580 |. 11/15/2028 .
..56540#-AA-3 | MAPLELEAF MIDSTREAM INV LLC SR NT SER A . |- 01/05/2024 . [ SCHEDULED REDEMPTION . 2,293,478 .. 2,203,478 ..2,304,287 |. .2,298,518 |. . 2,293,478 .52,201 |. 09/30/2025 .
..56608K-AN-3 | MARBLE PT CLO LTD 2018-2A CL A1R 144A . 03/06/2024 . | CALLED @ 100.000 .. . 3,000,000 ..3,000,000 ..2,964,760 |. 2,977,284 |. . 2,980,272 .79,651 |. 01/20/2032 .
..56607F-AA-3 | MARBLE PT CLO XI 2017-2A CL A 144A ... . 01/18/2024 . | SCHEDULED REDEMPTION . .1,308,888 |. . 1,330,440 . 23,245 |. 12/18/2030 .
..553427-AA-3 | MARITIME PARTNERS, LLC 2023-1A CL A 144A ... |....... . 03/15/2024 . | SCHEDULED REDEMPTION ... |.... . 05/15/2063 .
..571748-BU-5 |MARSH & MCLENNAN COS INC SR NT ......evvvvvvvnnn [ereeenn . 03/13/2024 . | STIFEL, NICOLAUS & CO .. |.... . 250,000 . . 09/15/2033 .
..573874-AQ-7 |MARVELL TECHNOLOGY INC SR NT ... 03/11/2024 . | SUNTRUST CAPITAL MARK .. |. ..416,820 . 400,000 .397,486 . 09/15/2033 .
. 81786@-AA-6 | MASCO CORPORATION CTL PTC SER A1 . 03/15/2024 . | SCHEDULED REDEMPTION ... |. .. 263,237 ..263,237 .268,237 . 05/15/2082 .
..574599-AT-3 |MASCORP SR NT ......ccoeeiiiiiiiinnnnn 02/01/2024 . | STIFEL, NICOLAUS & CO .. |. 50,000 57,148 . 08/01/2029 .
..576290-CH-1 | MASSMUTUAL GLBL FUNDIN SR SEC 144A ... [ . 01/09/2024 . | JANE STREET EXECUTION .. |.... ..375,000 374,745 |.. . (10,271) |.... . 03/08/2026 .
..57643L-LF-1 |MASTER ASSET BACKED SEC TR 2005-AB1 CLAG .... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 18,411 .. 18,411 . 11/01/2035 .
..57643L-NIi-2 | MASTER ASSET BACKED SEC TR 2006-AB1 A3B ..... |[....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ...90,983 ..90,983 |.. . 02/01/2036 .
..57643L-NX-0 |MASTER ASSET BACKED SEC TR 2006-AB1 A4 ...... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 4,84 4,84 . 02/01/2036 .
..57643\-LE-2 | MASTER ASSET SECURITIZATION 2005-2 CL1AS .... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... .3, ... 3,042 , , 237 TN R .3,042 |.. . 11/01/2035 .
..579780-AT-4 | MCCORMICK & CO SRNT ....ooeveeveeeeeeeeeeeeeeeeees e . 02/29/2024 . | GOLDMAN, SACHS & CO ... Joeveeeereeeeeeeeeees Joveeeens 244,105 |........... 250,000 |........... 249,840 |........... 249,849 |.ovvvviiiiiins foviiiiiiinnns 2 oveiiiiiiiiiiee oo 2 oeiiiiiiiiiiies oo 249,852 |..vvvvvvviiiiinn fonnnns (5,747) . 04/15/2033 .
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..048770-AB-0 | MEADOW CREEK PROJECT ATLANTIC OK SR SEC .... [....... . 03/31/2024 . | SCHEDULED REDEMPTION ... ..9,684 |. 12/31/2037 . [2.C PL
..55396#-AA-0 | MEC HOLDINGS LLC SEC ....ovvvvvrririiiiiiiieeiieens [ . 03/31/2024 . | SCHEDULED REDEMPTION ... 1,698 |. 05/31/2039 . (2.B PL
..58549K-BM-2 | MELLO MTG CAP ACC 2021-INV1 CL A15 144A ..... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2051 . [1.A ........
..585495-BN-3 | MELLO MTG CAP ACC 2021-MTG1 CL A19 144A ..... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2051 . [1.A ........
..58768P-AB-0 | MERCEDES-BENZ AUTO RCV 2022-1 CL A2 .......ccee [eennnn . 03/15/2024 . | SCHEDULED REDEMPTION ... . 10/15/2025 . [1.A FE .
..58770A-AB-9 | MERCEDES-BENZ AUTO RCV 2023-1 CL A2 .. [ [ . 03/15/2024 . | SCHEDULED REDEMPTION ... . 01/15/2026 . [1.A FE .
..59020U-2H-7 |MERRILL LYNCH 2005-A9 CL 2ATE .......eevvvvvvnnn [oreeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2035 . [1.A FM .
..59020U-SH-9 | MERRILL LYNCH MTG INVESTO 2005-A2 CL A1 ..... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2035 . [1.A FM .
..59020U-SJ-5 |MERRILL LYNCH MTG INVESTO 2005-A2 CL A2 ..... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2035 . [1.A FM .
..59020U-HL-2 | MERRILL LYNCH MTG INVS 2004-A3 CL 4A1 03/01/2024 . | SCHEDULED REDEMPTION . . 05/01/2034 . [1.A FM .
..50217G-GV-5 |MET LIFE GLOB FUNDING | SEC 144A ... 01/07/2024 . | MATURED ... . 01/07/2024 . (1.D FE .
..50183%-AA-3 | METROPARK GROUND LEASE CTL SR NT SER A 03/15/2024 . | SCHEDULED REDEMPTION . . 08/15/2055 . |1.D PL
..552747-AA-5 |MFRA TR 2021-INV1 CL A1 144A ... [ oennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2056 . [1.A FE .
..552747-AB-3 |MFRA TR 2021-INV1 CL A2 144A ....coooiiiiiiiiies [oeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2056 . (1.B FE .
..552747-AC-1 |MFRA TR 2021-INV1 CL A3 144A ..o [ eeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2056 . [1.E FE .
..552732-AB-5 |MFRA TR 2021-INV2 CL A2 144A ........ovvvmvvvnnns [eeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 11/01/2056 . [1.C FE .
..552732-AC-3 |MFRA TR 2021-INV2 CL A3 144A ... U IR . 03/01/2024 . | SCHEDULED REDEMPTION ... . 11/01/2056 . [1.F FE .
..55316V-AA-2 | MHC COMMERCIAL MTG TR 2021-MHC CL A 144A .... |....... . 02/15/2024 . | SCHEDULED REDEMPTION ... |.... .. . 04/15/2036 . [1.A ........
..505017-BB-9 | MICROCHIP TECHNOLOGY INC SR ......eevvvvvmvnvnnnn [ereeenn . 02/15/2024 . |MATURED .........eevvvvnnnne . 1,650,000 |........ 1,650,000 |........ 1,653,487 |.... Y R (113 ) (SRR MR o 3 D AR I 1,650,000 |.. . 02/15/2024 . |2.B FE
..594918-CD-4 | MICROSOFT CORP SR NT .......evvvvmmmmmmmnnnnnnnnnnn [ereeen . 02/28/2024 . | MARKETAXESS .............. .. 268,429 428,000 436,180 |...........301,97 |.... .302,211 . (33,782) |.... . 06/01/2060 . [1.A FE .
..59748T-AA-7 | MIDLAND COGEN VENTURE SR SEC 144A .. 03/15/2024 . | SCHEDULED REDEMPTION ... .. 892,500 ..892,500 ..892,500 |. ..892,500 |. . 03/15/2025 . |3.A FE
..50801M-AL-2 | MIDOCEAN CREDIT CLO 2018-8A CL A1R 144A . 02/20/2024 . | SCHEDULED REDEMPTION . ... 77,028 ... 77,028 ... 76,374 |. ... 76,965 |. . 02/20/2031 . [1.A FE .
..60688U-AB-2 |MIZUHO FIN GRP CAYMAN 3 CO GUARNT 144A . 03/27/2024 . | MATURED ... 10,000,000 10,000,000 ..9,975,400 |. .9,999,276 |. . 03/27/2024 . |2.B FE
..56317X-A*-0 |MNR ABS ISSUER | LLC SER A-1 ... 03/15/2024 . | SCHEDULED REDEMPTION . ..628,874 ..628,874 |. . 12/15/2038 . [1.G PL .
..55317X-A@-8 |MNR ABS ISSUER | LLC SER A-2 03/15/2024 . | SCHEDULED REDEMPTION ... ..260,200 ..260,200 |. . 12/15/2038 . |2.A PL
..60910*-AA-1 | MONARCH SECURITIZATION ABS SER 2021-1 01/20/2024 . | SCHEDULED REDEMPTION ... |. ..972,473 ..972,473 |. . 01/20/2032 . |2.B PL
..609207-AZ-8 | MONDELEZ INTL SR NT [ I . 03/17/2024 . |MATURED .........evvvvnnnnne 350,000 349,164 |.... . 03/17/2024 . |2.B FE
..615369-AZ-8 | MOODY'S CORPORATION SR NT .....ccceiennnniin [ eeenn . 01/04/2024 . | GOLDMAN, SACHS & CO .... |.... .... 200,000 . 08/08/2032 . |2.A FE
..61748H-AR-2 | MORGAN STAN MTG LOAN T 2004-5AR CL 3A1 .......[....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2034 . [1.A FM .
..61748H-KJ-9 | MORGAN STANLEY MTG 2005-4 CL 5A6 ..........ccen [eeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2035 . |2.C FM
..61748H-CZ-2 | MORGAN STANLEY MTG LN TR 2004-4 CL 1A3 ....... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2034 . [1.A FM .
..61748H-KD-2 | MORGAN STANLEY MTG LN TR 2005-4 CL 5A1 ....... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2035 . |3.A FM
..61748H-PV-7 | MORGAN STANLEY MTG LN TR 2005-7 CL 7A10 ..... . |- 03/01/2024 . [ SCHEDULED REDEMPTION ... . 11/01/2035 . [1.A FM
..61748H-B0-3 | MORGAN STANLEY MTG LOAN T 2004-6AR CL 3A ... . |- 03/01/2024 . [ SCHEDULED REDEMPTION ... . 08/01/2034 . [1.A FM
..61748H-JC-6 | MORGAN STANLEY MTG LOAN TR 2005-1 CL 3A3 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2035 . [1.A FM
..61749J-AV-8 | MORGAN STANLEY MTG LOAN TR 2006-7 5A5 03/01/2024 . | SCHEDULED REDEMPTION ... K . 06/01/2036 . [1.A FM .
..61748H-HX-2 | MORGAN STANLEY MTG TR SER 2005-1 CL 1A6 03/01/2024 . | SCHEDULED REDEMPTION ... ....958 |. ....959 . 03/01/2035 . [1.A FM ....
..617734-A-7 | MORONGO BAND OF MISSION IND SR SEC SER B .... |....... . 03/28/2024 . | SCHEDULED REDEMPTION ... . . ........ 2,354,786 |.... .2,354,786 |.. . 03/28/2029 . (2.C FE ....
..617734-B*-8 | MORONGO BAND OF MISSION IND SR SEC SER D .... |....... . 03/28/2024 . | SCHEDULED REDEMPTION ... .... 368,000 .... 368,000 |.......... 368,000 |.... 368,000 |.. . 03/28/2034 . [2.C FE ....
..61773%-AB-3 | MORONGO TRANSMISSION SEC SER B ......cevvvvvrens [eeennn . 03/31/2024 . | SCHEDULED REDEMPTION ... 101,512 101,512 |........... 101,512 |.... 101,512 |.. . 07/12/2061 . [1.G PL ....
..61773%-AA-5 | MORONGO TRANSMISSION SER A SEC .....oovvvvvvvens [ereennn . 03/31/2024 . | SCHEDULED REDEMPTION ... ..189,615 |.... .189,615 |.. . 07/12/2051 . [1.G PL ....
..61946N-AB-4 | MOSAIC SOLAR LOANS LLC 2020-1A CL B 144A ... |....... . 03/20/2024 . | SCHEDULED REDEMPTION ... ..96,732 |.. . 04/20/2046 . (1.F FE ....
..61947D-AB-5 |MOSAIC SOLAR LOANS LLC 2021-1A CL B 144A ... |....... . 03/20/2024 . | SCHEDULED REDEMPTION ... .189,492 |.. . 12/20/2046 . (1.G FE ....
..61946R-AB-5 |MOSAIC SOLAR LOANS LLC 2021-2A CL B 144A .... |....... . 03/20/2024 . | SCHEDULED REDEMPTION ... .209,272 |.. . 04/22/2047 . (1.G FE ....
..61946T-AB-1 |MOSAIC SOLAR LOANS LLC 2021-3A CL B 144A .... |....... . 03/20/2024 . | SCHEDULED REDEMPTION ... 150,370 |.... ....151,399 |.. . 06/20/2052 . [1.G FE ....
..619460-AB-7 | MOSAIC SOLAR LOANS LLC 2022-1A CL B 144A .... |....... . 03/20/2024 . | SCHEDULED REDEMPTION ... 994,809 |.... . 1,033,641 . 12/20/2038 . [1.G FE ....
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..61946U-AB-8 |MOSAIC SOLAR LOANS LLC 2022-2A CL B 144A .... |....... . 03/20/2024 . | SCHEDULED REDEMPTION ... |ooooeerrvvrnnnnnnnns |oeeeenn . 324,116 [l 824,115 |0l 320,410 ... 820,488 [ooeeeeniiiiiiinn oo 3,627 | ...3,627 |... .. 3,759 |. 01/21/2083 . [1.G FE ....
..61946K-AB-0 | MOSAIC SOLAR LOANS LLC 2022-3A CL B 144A .... |....... . 03/20/2024 . | SCHEDULED REDEMPTION ... ... 10,808 |. 9,488 |. 06/20/2053 . [1.G FE ....
..61945V-AB-7 |MOSAIC SOLAR LOANS LLC 2023-1A CL B 144A .... . 03/20/2024 . | SCHEDULED REDEMPTION ... . . . 2,038 |. 06/20/2053 . [1.G FE ....
..618934-AB-9 | MOSAIC SOLAR LOANS LLC 2023-4A CL B 144A 03/20/2024 . | SCHEDULED REDEMPTION ... .. 121,425 . 120,068 |. 121,425 K . 1,957 |. 05/20/2063 . [1.G FE ....
..553205-AC-9 |MP CLO IIl, LTD 2013-1A CL AR 144A . . 01/22/2024 . | SCHEDULED REDEMPTION . .. 351,584 ..350,682 |. .351,584 . 10/20/2030 . [1.A FE ....
..55412¢-AA-0 | MPC FED WIND PTC MCF | LLC ABS 02/29/2024 . | VARIOUS 13,898,683 13,588,708 |. 13,588,708

. 11/25/2034 . |[1.A FM ...
. 02/25/2035 . [1.A FM ...
. 01/31/2052 . |1.F PL ....
. 10/20/2037 . |1.A FE ...
. 10/21/2041 . |1.F FE ....

03/25/2024 . | SCHEDULED REDEMPTION .
03/25/2024 . | SCHEDULED REDEMPTION ...
. 01/31/2024 . [ SCHEDULED REDEMPTION ...
. 03/20/2024 .  SCHEDULED REDEMPTION ...
03/20/2024 . | SCHEDULED REDEMPTION .

..61913P-AA-0 | MTGIT TR 2004-1 CL A1 ...
..61913P-AP-7 |MTGIT TR 2005-1 CL 1A1
..627576-AA-1 | MUSICAPITAL LLC SER A ...
..55400E-AA-7 | MVW 2020-1 LLC 2020-1A CL A 144A ...
..55400V-AB~7 | MVW ONNER TR 2022-2A CL B 144A

..23,567 |
37,677 |.
...17,350 |....
..293,980 |....
,426,108 |.

..26,082
40,774
..17,350 |..
....204,008 |..
1,426,241

.. 26,032

...17,350 |....
203,974 |....
..1,426,076 |.

1
1
1
1
1
. 05/31/2026 . |1.CPL ...
1
1
1
1
1

..66390@-AD-8 | NAMPAK INTL LTD SR NT SER D . . 02/29/2024 . [ CALLED € 100.000 .. .. 494,182 . ..490,450 |. ..490,801 .491,755 . 03/31/2025 .
..63111X-AG-6 | NASDAQ INC SRNT ................ . |- 03/26/2024 . [ROYAL BANK OF CANADA ..501,785 . 500,000 ..499,600 |. ..499,697 |. .499,745 . 06/28/2025 .
..P7077@-AH-7 |NASSAU AIRPORT DEV CO LTD SER A SR NT . 03/31/2024 . [ SCHEDULED REDEMPTION ... 90,000 ...90,000 ...90,000 |. 90,000 |. 90,000 . 03/31/2035 .
..P70776-AF-1 | NASSAU AIRPORT DEV CO LTD SR NT ..... . 03/31/2024 . [ SCHEDULED REDEMPTION ... .. 120,000 . 120,000 . 120,000 |. . 120,000 |. 120,000 . 11/30/2033 .
..P70770-AK-0 | NASSAU AIRPORT DEVELOPMENT SER C SR . 03/31/2024 .  SCHEDULED REDEMPTION ... |. 60,000 60,000 |. . 06/30/2035 .
..62883*-AB-8 | NATF AMERICA LLC #2 (TBS FACTORING) . 01/15/2024 . [ CALLED @ 100.000 ........ ... 47,847 ...47.847 |.... . 04/15/2025 . |1.
..62883%-AC-6 | NATF AMERICA LLC #3 (TBS FACTORING) .. . 01/15/2024 . [ CALLED @ 100.000 .. ..119,618 ... 119,618 |.... , . 09/30/2025 . |1.
..62878H-AB-7 | NATF AMERICA LLC #5 SER 9 . 01/15/2024 . | CALLED @ 100.000 .. 191,388 ..191,388 |. 191,388 . 06/15/2029 . |1.
..62883*-AD-4 | NATF AMERICA LLC 2020-1 ... 01/15/2024 . | CALLED @ 100.000 .. 124,402 .. 124,402 |. 124,402 . 03/31/2028 . |1.
..62883*-AF-9 | NATF AMERICA LLC 2021-2 (TBS FACTORING) 01/15/2024 . | CALLED @ 100.000 95,604 95,604 |. 95,604 . 10/15/2028 . |1.C FE ....
..62883*-AA-0 | NATF AMERICA LLC SER 1 (TBS FACTORING) . - |- 01/15/2024 . [ CALLED @ 100.000 .. 215,312 ..215,312 ..215,312 |. ..215,312 |. .215,312 . 03/15/2025 . |1.C FE ....
..63681#-AA-8 | NATIONAL LOGISTICS AMAZON CTL PTC A1A ... weeennr |- 03/10/2024 . | SCHEDULED REDEMPTION . .. 144,022 .. 144,922 .. 144,022 |. 144,022 . 10/10/2042 . |1.D FE ....
..63935C-AB-7 | NAVIENT STUDENT LN TR 2019-FA CL A2 144A ... |....... . 03/15/2024 . [ SCHEDULED REDEMPTION ... ... 57,008 ...57,083 ...55,9% |.... ..57,093 |.. . 08/15/2068 . |1.A FE ...
..63941J-AA-6 | NAVIENT STUDENT LN TR 2019-GA CL A 144A ..... |....... . 03/15/2024 . [ SCHEDULED REDEMPTION ... ... 54,284 ...54,284 ...53,270 |.... ..54,284 |.. . 10/15/2068 . |1.A FE ...
..63942J-AA-5 | NAVIENT STUDENT LN TR 2021-CA CL A 144A ..... |....... . 03/15/2024 . [ SCHEDULED REDEMPTION ... ... 12,845 ...12,845 ... 12,843 |.... ..12,845 |.. . 10/15/2069 . |1.A FE ...
..63942B-AA-2 | NAVIENT STUDENT LOAN TR 2021-A CL A 144A ... . 03/15/2024 . [ SCHEDULED REDEMPTION ... [oeeoeeeeuniiiiienn [ 5,999 ....5,999 ....5,998 |.... ...5,099 |.. . 05/15/2069 . [1.A FE ...
..64131J-AL-0 | NEUBERGER BERMAN LTD 2017-25A CL AR 144A ... |- 01/18/2024 . | SCHEDULED REDEMPTION ... .. 155,387 ..155,387 .. 154,351 | .. 154,540 |. .155,387 . 10/18/2029 . |1.A FE ...
..64120J-BE-9 | NEUBERGER CLO 2013-14A CL AR2 144A ............ . 01/29/2024 .  SCHEDULED REDEMPTION ... .. 265,975 265,975 265,975 |........... . . 01/28/2030 . [1.A FE ...
..643528-AF-9 | NEW CENTURY ALT MTG 2006-ALT1 CL AF6 ......... . 03/01/2024 . [ SCHEDULED REDEMPTION ... o224 , , . 07/01/2036 . [1.A FM ...
..65023T-AJ-1 | NEWARK BSL CLO 1 2016-1A CL A1R 144A . . 01/29/2024 .  SCHEDULED REDEMPTION ... ,531,423 ,631,423 ,501,652 |. . 12/21/2029 . |[1.A FE ...

. 12/31/2043 . |2.CPL ....
. 09/30/2044 . |2.CPL ....
. 04/01/2034 . |2.B FE ....

..65412V-A*-7 | NIGHTHAWK SOLAR FUNDING LLC SEC
..65412V-AA-4 | NIGHTHAIK SOLAR FUNDING LLC SEC ..
..65473P-AQ-8 | NISOURCE INC SR NT

....... . 03/31/2024 . [ SCHEDULED REDEMPTION ...
....... . 03/31/2024 . [ SCHEDULED REDEMPTION ...
....... . 03/14/2024 . [ MARKETAXESS ...........o.. [onee
....... . 03/15/2024 . [ SCHEDULED REDEMPTION ...

107,347
197,385
.. 100,000

107,347 |....

..65480W-AB-7 |NISSAN AUTO REC ONNER 2023-A CL A2A ... 262,553 . 02/17/2026 .
..65563#-AA-6 | NORDIC HELIUM FUNDING, LLC CL A ABS ........c. |eeeeees . 03/03/2024 .  SCHEDULED REDEMPTION ... . 267,513 . 02/28/2032 .
..65563#-AB-4 |NORDIC HELIUM FUNDING, LLC CL B ABS ........... |.eeees . 03/03/2024 . [ SCHEDULED REDEMPTION ... |.... ... 75,443 ... 75,443 . . 02/28/2032 .
..B665501-AN-2 | NORTHERN NATURAL GAS CO SR NT 144A . 03/13/2024 . | STIFEL, NICOLAUS & CO .. [. .. 253,540 ..250,000 |...........249,963 |.....coeiiiiiinins .249,963 . 02/01/2054 .
..62046A-AA-2 |NP SPE |1 LLC 2016-1A CL A1 144A 03/20/2024 . | SCHEDULED REDEMPTION ... .. 191,481 ..191,481 ..191,481 |. 191,481 .191,481 . 04/20/2046 .
..B67389M-AC-5 | OAKS MTG TR SER 2015-1 CL A3 144A .. 03/01/2024 . | SCHEDULED REDEMPTION ... 14,173 14,173 14,452 |. 14,326 |. 14,173 . 04/01/2046 .
..67400A-AC-6 | OAKS MTG TR SER 2015-2 CL A3 144A .. 03/01/2024 . | SCHEDULED REDEMPTION ... 12,235 12,235 12,260 |. 12,250 | 12,235 . 10/01/2045 .
..67502#-AA-6 [ OCEAN SPRAY (LAKEVILLE) CTL SER A-1 .. 03/15/2024 . | SCHEDULED REDEMPTION ... .. 189,106 . 189,106 . 189,106 |. . 187,671 189,106 . 08/15/2036 .
..67515E-AR-7 | OCEAN TRAILS CLO 2014-5A CL ARR 144A ......... . 01/16/2024 . [ SCHEDULED REDEMPTION ... . 1,060,539 ..1,060,539 ..1,031,878 |........1,041,201 |.... .1,060,539 |.. . 10/13/2031 .
..67647E-AU-1 | OCEANVIEN MTG TR 2021-5 CL A19 144A .. . 03/01/2024 . [ SCHEDULED REDEMPTION ... .. 225,451 225,451 225,274 |...........225,315 |.... ....225,451 . 10/01/2051 .
..67110D-AS-6 | OCP CLO LTD 2016-11A CL AR 144A ... . 03/08/2024 .  CALLED @ 100.000 .. . 1,500,000 ..1,500,000 ..1,487,030 |. . 1,489,058 |. . 1,489,531 . 10/26/2030 .
..67097L-AH-9 | OCP CLO LTD 2017-13A CL A1AR 144A . 01/16/2024 . [ SCHEDULED REDEMPTION ... |. ... 51,075 . . ...51,030 | ..51,075 . 07/15/2030 .
..67117T-AA-3 | OCP CLO LTD 2021-22A CL A 144A . . 03/21/2024 . [ SOCIETE GENERALE ........ o forrnnn 7,502,775 .7,313,300 |.... .7,329,046 |.. . 12/02/2034 .
..67591T-AA-8 | OCTAGON CLO 35 2018-1A CL A1A 144A ............ . 01/22/2024 . | SCHEDULED REDEMPTION ... J..oeoooovvvrieniin Joveeennnn 270,445 |...........270,445 |...........270,445 |........... 270,445 [oooveeiiiiiiins v o o e o 270,445 . 01/20/2031 .
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..67576F-AA-7 | OCTAGON [NV PRTNRS 2018-18A CL A1A 144A ..... D..... . 01/16/2024 . | SCHEDULED REDEMPTION ... .. 162,587 162,587 162,257 |...........162,448 |.... L1391 .. 139 .162,587 |.. ..2,749 |. 04/16/2031 . [1.A FE ....
..675711-AA-3 | OCTAGON INV PRTNRS 33 2017-1A CL A1 144A .... [D..... |. 01/22/2024 .| SCHEDULED REDEMPTION ... .. 117,003 . 117,003 . 117,003 |. . 117,003 |. o) 117,003 2,098 |. 01/20/2031 . [1.A FE ....
..R7000*-AA-4 | ODAL VINDKRAFTVERK AS SEC ...........ceeeeeiiins . 03/31/2024 . | SCHEDULED REDEMPTION ... . I 69,972 |... e 71,586 | . 77,082 |........ (7,070) |... . (7,070) . . 06/30/2042 . [1.G PL ....
..679574-AG-8 | OLD DOMINION ELECTRIC NT . 01/01/2024 . | SCHEDULED REDEMPTION ... |......oooeveeeennnns |-eeee 1,250,000 |o.eeeeee 1,250,000 |........ 1,250,000 |........ 1,250,000 |..eevvvvrrrinnns forvvnvnnnnnnnnnn fovviiiniiins fo e e 1,250,000 |.. . 12/01/2028 . (1.E FE ....
..68233J-CR-3 | ONCOR ELEC DELIVERY SR SEC 144A .. . |- 01/25/2024 . [EXCHANGE ........eevvvveenn Jooveveeeninnennnnnns [0 1,996,573 | 2,000,000 |........ 1,996,520 |........1,996,555 |....ccooeiiiiiss Joveniene 18 | e 18 [ s 1,9%,573 |.. . 11/15/2083 . [1.F FE ....
..67113X-AU-4 | ONSLOW BAY FIN LLC 2021-J1 CL A19 144A ....... . |- 03/01/2024 . [ SCHEDULED REDEMPTION ... .... 108,981 . 108,875 |.... .108,153 |.. . 05/01/2051 . [1.A ........
..684065-BJ-3 | ORANGE & ROCKLAND UTILIT SR NT 144A .. 01/01/2024 . | VARIOUS N . 07/01/2045 . [1.G FE .
..69144A-AA-7 | OXFORD FIN FNDG TR 2020-1A CL A2 144A 03/15/2024 . | SCHEDULED REDEMPTION ... |. .. 200,940 ..201,361 . 02/15/2028 . 1.F FE .
..69145B-AA-4 | OXFORD FIN FNDG TR 2022-1A CL A2 144A 03/15/2024 . | SCHEDULED REDEMPTION ... |. 31,830 31,830 | 287 |. 02/15/2030 . [1.F FE .
..R7000#-AA-0 | OYFJELLET WIND AS PROJECT ROCK SEC .... . 03/31/2024 . | SCHEDULED REDEMPTION ... .. 160,699 ..164,407 |. 871 [. 09/14/2045 . |2.C PL ..
..67108F-AN-6 | 0ZLM FUNDING LTD 2013-4A CL A1R 144A . . 01/22/2024 . | SCHEDULED REDEMPTION ... . 1,189,602 .1,185,214 |.... . .. .20,819 |. 10/22/2030 . [1.A FE .
..67108L-Al-3 | 0ZLM LTD 2014-6A CL A1S 144A ... . 01/17/2024 . | SCHEDULED REDEMPTION ... .. 156,632 ........... 154,823 |.... ....156,632 |.. ..2,700 |. 04/17/2031 . [1.A FE .
..67109K-BC-7 | 0ZLM LTD 2014-9A CL A1A3 144A . . 03/08/2024 . | VARIOUS 19,486,565 . 19,486,565 .19,509,037 |. 19,240,693 |. 19,514,867 . (28,303) |. 180,023 |. 10/20/2031 . [1.A FE .
..67109K-BA-1 | 0ZLM LTD 2014-9A CL A1BR 144A . . 03/08/2024 . | CALLED @ 100.000 . 6,000,000 ..6,000,000 ..5,886,000 |. .5,903,452 |. X .5,912,582 167,889 |. 10/20/2031 . [1.A FE .
..67109U-AS-1 | 0ZLM LTD 2015-11A CL A1R 144A .... . 01/30/2024 . | SCHEDULED REDEMPTION ... ..3,323,064 |........ 3,323,064 |........ 3,292,487 |........ 3,313,562 |..cooeviiiiiiins fenennnnnn9,502 [oiiiiiiiiiiis 9,502 | s 3,323,064 |.. . 10/30/2030 . [1.A FE .
..67111N-AA-2 | OZLM LTD 2017-17A CL A1 144A ... . 01/22/2024 . | SCHEDULED REDEMPTION ... |...coovvvenrnnnnnnns |- 2,789,648 | 2,789,648 |........ 2,742,374 |........ 3,340,159 |...oooeiiiiiiins [onnnn (850,511) [ounnnnniniiniis [t (850,511 | | 2,789,648 |.. . 07/20/2030 . (1.A FE ....
..67112A-AA-9 | 0ZLM LTD 2017-21A CL A1 144A . 02/22/2024 . | VARIOUS 1,243,543 1,229,242 |. . 1,233,756 . 01/20/2031 . [1.A FE ....
..67112G-AA-6 | 0ZLM LTD 2018-18A CL A 144A . . 01/16/2024 . | SCHEDULED REDEMPTION . . 706,713 . 705,067 |. 706,713 . 04/15/2031 . [1.A FE .
..67111V-AC-0 | 0ZLM LTD 2018-22A CL A1 144A ... . 01/17/2024 . | SCHEDULED REDEMPTION ... ..81,570 |.. . 01/17/2031 . [1.A FE .
..69421*-AJ-5 |PACE EQUITY 2023-2 SER A-9 . 01/01/2024 . | SCHEDULED REDEMPTION ... 5,677 |.. . 12/15/2030 . [1.C FE .
..69418*-AK-7 | PACE LOAN GRP 2019-1 CL A-11 NT .. . 02/15/2024 . | SCHEDULED REDEMPTION ... . 12/15/2082 . (1.C PL .
..69418*-AL-5 |PACE LOAN GRP 2019-1 CL A-11 NT .. . 02/15/2024 . | SCHEDULED REDEMPTION ... . 12/15/2082 . (1.C PL .
..69418*-AG-6 | PACE LOAN GRP 2019-1 CL A-7 NT ... . 02/15/2024 . | SCHEDULED REDEMPTION ... |.... . 12/15/2082 . [1.C FE .
..69418*-AH-4 | PACE LOAN GRP 2019-1 CL A-8 NT ... . 02/15/2024 . | SCHEDULED REDEMPTION ... . 12/15/2032 . [1.C FE .
..69410T-AA-3 | PACEWELL 8 TR 2023-1 CL A 144A 03/10/2024 . | SCHEDULED REDEMPTION ... |. K . 02/10/2043 . [1.A FE .
..695114-DA-3 | PACIFICORP 1ST MTG .... 02/27/2024 . |ROYAL BANK OF CANADA ... |. K ..209,869 |. .299,869 . 05/15/2054 . [1.F FE .
..69688A-AL-5 |PALMER SQ CLO 2013-2A C . . 01/17/2024 . | SCHEDULED REDEMPTION . ... 68,332 ...68,332 ...66,829 |. ...67,409 |. ..68,332 . 10/17/2031 . [1.A FE .
..69688M-AC-9 | PALMER SQ CLO 2018-2A CL A1B 144A .. . 03/28/2024 . | CALLED @ 100.000 . 4,000,000 ..4,000,000 ..3,833,840 |. .3,872,691 |. .3,908,782 . 07/16/2031 . [1.A FE .
..6968811-AA-3 | PALMER SQ CLO LTD 2018-2A CL A1A 144A . 03/28/2024 . | VARIOUS . 1,388,827 ..1,388,827 1,381,295 |. 1,384,982 |. .1,386,779 . 07/16/2031 . [1.A FE .
..69702B-AA-9 | PALMER SQ LN FDG LTD 2021-3A CL A1 144A . 01/22/2024 . | SCHEDULED REDEMPTION ... .. 238,288 ..238,288 ..237,692 ..237,782 |. .238,288 . 07/20/2029 . (1.A FE .
..69702D-AA-5 |PALMER SQ LN FNDG LTD 2021-2A CL A1 144A .... . 02/20/2024 . | SCHEDULED REDEMPTION ... .. 635,336 ..635,336 .634,007 ..633,314 |. .635,336 . 05/20/2029 . (1.A FE .
..69702H-AA-6 | PALMER SQ LN FNDG LTD 2021-4A CL A1 144A ... . 01/16/2024 . | SCHEDULED REDEMPTION . .. 234,051 ..234,051 ..234,051 |. ..234,051 |. .234,051 . 10/15/2029 . [1.A FE .
..69688-AE-5 |PALMER SQUARE CLO LTD 2018-2A CL A2 144A . 03/28/2024 . | CALLED @ 100.000 .. . 1,500,000 ..1,500,000 ..1,486,500 |. .1,490,849 |. . 1,499,918 . 07/16/2031 . [1.C FE .
..69701Y-AA-0 | PALMER SQUARE LTD 2021-1A CL A1 144A .... . 01/22/2024 . | SCHEDULED REDEMPTION . .. 140,595 . ..139,470 |. ..139,847 |. .140,5% . 04/20/2029 . [1.A FE .
..698525-AA-0 | PANOCHE ENERGY CENTER SEC 144A ...... . |- 02/29/2024 . | SCHEDULED REDEMPTION ... ..971,212 ..1,001,864 |. ..985,923 |. .. (14,712) | 971,212 . 07/31/2029 . [4.A FE ....
..69915X-AL-0 | PARALLEL LTD 2017-1A CL A1R 144A ... ..... |- 01/22/2024 . | SCHEDULED REDEMPTION ... . ..238,383 |. ..238,739 |. 116 . . 07/20/2029 . (1.A FE ....
..700162-AJ-9 |PARK AVE INST ADV 2016-1A CL A1R 144A .. D..... . 02/23/2024 . | SCHEDULED REDEMPTION ... |.... R ........ 1,074,970 |........ 1,973,454 |.... . 08/23/2031 . [1.A FE ....
..709599-BN-3 | PENSKE TRUCK LEASING/PTL SR NT 144A ...........|....... . 03/25/2024 . | CITIGROUP GLOBAL MKT ... |.... .. 340,928 |...........360,000 |........... 349,031 . 07/01/2027 . 2.B FE ....
..713448-CM-8 | PEPSICO INC SR NT [ . 03/01/2024 . |MATURED .........eevvvnnnnne 50,000,000 .. 900,000 |. 03/01/2024 . [1.E FE ....
..69421*-AH-9 | PEQ 2020 LLC ASSET BACKED SER A8 .............. [..eees . 01/01/2024 . | SCHEDULED REDEMPTION ... ... 99,879 2,820 |. 12/15/2030 . [1.C PL ....
..69421*-AL-0 |PEQ 2020 LLC TERM NT SER 2020-1 CLA-11 ....... |....... . 01/01/2024 . | SCHEDULED REDEMPTION ... |oceeeeeeiiiiiiinins Joeeeieienes 9,042 . 12/15/2030 . [1.C Z .....
..69421*-AG-1 |PEQ 2020 LLC TERM NT SER 2020-1 CLA-7 ........ [...... . 01/01/2024 . | SCHEDULED REDEMPTION ... |oeeoeeeeienieiiinns |oeeeeneeees 5,1% . 12/15/2030 . (1.C PL ....
..G7047B-AA-6 | PERU PAYROLL DEDUCTION ZERO SR SEC . . 03/01/2024 . | SCHEDULED REDEMPTION ... .. 251,619 ..215,391 . 11/01/2029 . (2.B FE ....
..716973-AB-8 |PFIZER INV ENTER CO GUARNT ........ccvvvvnnnnn [ereeenn . 03/06/2024 . | BANK OF AMERICA NA ..... . 1,385,566 .1,398,682 |.... N . 05/19/2026 . 1.F FE ....
..716973-AH-5 |PFIZER INV ENTER CO GUARNT ........eevvevmmnnnnnn [ereenn . 03/12/2024 . | J P MORGAN SECURITIES .. |.... ... 98,265 oo, 98,066 |.... . 05/19/2063 . [1.F FE ....
..69356J-A*-4 | PG RECEIVABLES FINANCE LP 2020-1 A-2 . 01/22/2024 . | CALLED @ 100.000 .. . 9,281,000 ..9,281,000 |. .9,281,000 |. K VU . 07/21/2025 . [1.A FE ....
..72133F-AC-9 | PIKES PEAK CLO 2021-7A CL B 144A . . 03/21/2024 . | CALLED @ 100.000 .. . 3,750,000 ..3,750,000 ..3,721,875 |. 3,722,424 |. . 3,723,392 , K . 26, .. . 02/25/2034 . [1.C FE ....
..72703P-AD-5 |PLANET FITNESS 2022-1A CL A2I 144A . 03/05/2024 . | SCHEDULED REDEMPTION . ...50,000 ...50,000 |. ..50,000 K VU . 12/05/2051 . (2.B FE ....
..693475-BV-6 | PNC FINANCIAL SVCS SR NT veeeee. |- 02/28/2024 . [BANK OF AMERICA NA ... R R .......... 400,000 |.......... 400,000 |.... e e K T R 400,000 |.. oo (296) , . 01/21/2028 . [1.G FE ....
..G7178*-AE-4 | PORTERBROOK RAIL FIN LTD SER A SR SEC ........ B..... . 01/01/2024 . | SCHEDULED REDEMPTION ... |...ooeeeeeereeeeeens Joveeeens 914,969 |........... 914,969 |........... 970,575 |........... 954,806 . 970,575 ) 55,606) . 04/16/2028 . [2.B FE ....
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..736508-R#-1 | PORTLAND GENERAL ELECTRIC CO SEC . . 01/01/2024 . | CANCELLED TRADE ......... .. . 12/10/2027 . [1.F ........
..69355D-AA-5 | PPM CLO LTD 2018-1A CL A 144A .... . . 01/16/2024 . | SCHEDULED REDEMPTION ... 1,881,536 |.... 1,898,204 |.. . 07/15/2031 . [1.A FE .
..73943#-AD-5 |PRAIRIE BREEZE CLASS B HOLDINGS LLC SEC ..... |....... . 03/31/2024 . | SCHEDULED REDEMPTION ... . 232,934 | .232,934 |.. . 05/01/2039 . [2.C PL
..74101#-AD-1 |PRESIDIO FINANCE, LLC 2023 CL-A1 . 02/25/2024 . | SCHEDULED REDEMPTION ... .. 128,916 ..128,916 ..128,916 |. ..128,916 |. .128,916 . 12/25/2038 . [1.G PL .
..74101#-AE-9 |PRESIDIO FINANCE, LLC 2023 CL-A2 . 02/25/2024 . | SCHEDULED REDEMPTION ... .. 290,996 ..200,99% ..200,9% |. ..200,9% |. .290,9% . 12/25/2038 . |2.B PL
..74160M-GN-6 | PRIME MORTGAGE TRUST 2005-1 CL 1AS . 03/01/2024 . | SCHEDULED REDEMPTION ... 11,090 11,090 11,086 |. 11,089 11,090 . 03/01/2035 . [1.A FM .
..7T4160M-MR-0 | PRIME MORTGAGE TRUST 2005-5 CL 2A3 . 03/01/2024 . | SCHEDULED REDEMPTION ... 76,623 .. 132,645 .. 124,346 |. 76,623 . 11/01/2035 . |4.C FM
.. 7T4256L-EJ-4 |PRINCIPAL LFE GLB FND 1 SEC 144A .. 01/08/2024 . . 1,500,000 ,500,000 . 01/08/2024 . (1.E FE .
..74331U-AA-6 | PROGRESS RES TR 2022-SFR3 CL A 144A ........... [.oeeeen . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 88,965 . 04/01/2039 . [1.A FE .
.. 74332X-AA-9 | PROGRESS RES TR 2022-SFR4 CL A 144A ........... [..eeeen . 02/01/2024 . | SCHEDULED REDEMPTION ... |oeeoeeeeiiieiiiiens |oeeeeeeens 8,081 . 05/01/2041 . [1.A FE .
..74332Y-AA-7 | PROGRESS RES TR 2022-SFR5 CL A 144A ........... [.oeees . 02/01/2024 . | SCHEDULED REDEMPTION ... ... 15,629 . 06/01/2039 . [1.A FE .
.. 74333W-AE-2 | PROGRESS RES TR MSFR-10 CL C 144A ............. [..eees . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 53,575 . 12/01/2040 . (1.G FE .
..743331-AG-7 | PROGRESS RES TR MSFR-10 CL D 144A ............. [.eeeees . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 51,97 . 12/01/2040 . |2.C FE
.. 743320-AE-3 | PROGRESS RESIDENTIAL 2019-SFR3 CL C 144A .... |....... . 02/01/2024 . | SCHEDULED REDEMPTION ... .5,000,000 . 09/01/2036 . (1.B FE .
..74352*-AA-7 | PROJECT BLUEJAY AMAZON CTL .....evvvvvvvvnnnnnnee . |- 03/10/2024 . | SCHEDULED REDEMPTION ... .. 181,962 ..181,962 |.... . 01/10/2041 . [1.E ........
.. 743528-AA-5 | PROJECT DIXIE AMAZON MARKHAM IL CTL PTC . 03/10/2024 . | SCHEDULED REDEMPTION ... .. 180,226 . ..180,226 |.... . 10/10/2041 . (1.E ........
..743874-AJ-8 | PROVIDENT FONG MTG TRU 2020-1 CL A5 144A 03/01/2024 . | SCHEDULED REDEMPTION ... 16,921 16,921 16,919 |. . 02/01/2050 . [1.A .
.. 74387M-AN-9 | PROVIDENT FUNDING 2021-J1 CL A14 144A 03/01/2024 . | SCHEDULED REDEMPTION ... .. 158,641 ..168,641 ..158,537 |. . 1070172051 . [1.A .
..693652-AB-5 |PSIMC 2018-1 TR 2020-2 CL A2 144A . 03/01/2024 . | SCHEDULED REDEMPTION ... |. 45,470 ...45,470 46,398 |. . 05/01/2050 . [1.A .
..74460W-AG-2 |PUBLIC STORAGE SR NT ...ooovvvvviiiiiiiiiiiiiieeens [ . 01/29/2024 . | SUNTRUST CAPITAL MARK .. |.... .. 600,000 ..597,058 |.... . 08/01/2033 . [1.F FE .
..746246-AB-3 | PURENEST FUNDING 11 LLC SER A-2 ....cooeeeeeeens [eeennnn . 03/05/2024 . | SCHEDULED REDEMPTION ... 455,819 ..455,819 |.... . 12/05/2037 .
..746245-AA-7 | PURENEST FUNDING LLC 2021-1 CL A1 144A . . 03/20/2024 . | SCHEDULED REDEMPTION ... ... 176,187 . 12/22/2036 .
..746246-AA-5 | PURENEST FUNDING LLC 2022-1 CL A1 144A . . 03/05/2024 . | SCHEDULED REDEMPTION ... . 1,346,552 . . . 12/05/2037 .
..746245-A*-0 | PURENEST FUNDING LLC SER A-2 ...... 03/20/2024 . | SCHEDULED REDEMPTION . ..610,900 . 610,900 . 610,900 |. . 610,900 |. 610,900 . 12/19/2036 .
..48661C-AA-0 |RAD CLO LTD 2020-7A CL A1 144A . 03/01/2024 . | CALLED @ 100.000 .. . 3,410,610 ,410,610 ..3,297,873 |. .3,369,772 |. .3,377,119 . 04/17/2033 .
..750731-AA-9 | RAIDERS FOOTBALL CLUB NV SR NT PTC CTL . 03/10/2024 . [ SCHEDULED REDEMPTION . . 02/10/2049 .
..75101#-AC-0 |RAISA FUNDING LLC ABS CL A .oooevveiiiiiiiieeees e . 03/15/2024 . | SCHEDULED REDEMPTION ... . . 04/15/2037 .
..75101#-AD-8 |RAISA FUNDING LLC ABS CL B ....oooeeeeeeeeeeeeees oo . 03/15/2024 . | SCHEDULED REDEMPTION ... 118,583 . 04/15/2037 .
..75101#-AE-6 |RAISA FUNDING LLC ABS CL C ...ovvvvvvnvnvnnnnnnnn [eeeeenn . 03/15/2024 . | SCHEDULED REDEMPTION ... |.... . . 367,252 |... . . 04/15/2037 .
.. TA922R-AP-5 |RALI 2006-QS1 CL 3A1 . 03/01/2024 . | VARIOUS .....ovvvrvrrnnnens .. (92,261) |.......... (91,077) |... ....(92,261) .. . 12/01/2024 .
..751313-AA-5 |RAM LLC 2024-1 CL A 144A .. 03/15/2024 . [ SCHEDULED REDEMPTION . . 1,256,210 ,256,210 . 1,256,210 3,956 |. 02/15/2039 . |1
..75405U-AA-4 | RAS LAFFAN LNG 3 SR SEC 144A . 03/31/2024 . | SCHEDULED REDEMPTION ... .. 103,350 ..103,350 .103,350 ... |- 09/30/2027 .
..75409J-BG-1 |RATE MTG TR 2021-J1 CL A31 144A 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2051 .
..749389-AA-0 | RCKT MTG TRUST 2020-1 CL A1 144A . 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2080 .
.. 749389-AN-2 | RCKT MTG TRUST 2020-1 CL A13 144A . 03/01/2024 . | SCHEDULED REDEMPTION ... . . . . 02/01/2050 .
..G74446-AA-8 | RED DORSAL FINANCE SER 2015-1 SR NT . 01/12/2024 . | SCHEDULED REDEMPTION ... .. 248,151 .248,151 ..248,151 |. .248,151 . 10/12/2031 .
..75888K-AA-2 |REGATTA VII1 FD CLO 2017-1A CL A 144A . 01/17/2024 . | SCHEDULED REDEMPTION ... .. 549,395 .549,39%5 ..546,747 |. .549,39%5 . 10/17/2030 .
..75888M-AE-0 |REGATTA XIV FDNG CLO 2018-3A CL A 144A . . 01/25/2024 . | SCHEDULED REDEMPTION ... .. 364,159 .354,159 ..350,931 .354,159 . 10/25/2031 .
..760759-BC-3 |REPUBLIC SVCS INC SR NT 03/14/2024 . (MILLENNIUM ADVISORS .... .. 147,698 150,000 .. 149,274 |. .149,286 . (1,588) . 04/01/2034 .
..760985-R3-7 |RESIDENTIAL ASSET MTG PD 2004-R CL MII1 . |- 03/25/2024 . | SCHEDULED REDEMPTION ... 18,965 18,965 18,965 . 02/25/2034 .
..76111X-P2-3 | RESIDENTIAL FUNDING MTG SEC | 2006-S3 A4 . |- 03/01/2024 . [ SCHEDULED REDEMPTION ... 66,745 70,809 K 66,745 . 03/01/2036 .
..76169#-AH-6 |REYES HOLDINGS LLC SER 2015A SR SEC NT ....... [....... . 02/04/2024 . | SCHEDULED REDEMPTION ... . 4,000,000 |........4,000,000 |........4,000,000 |........4,000,000 |.... ........4,000,000 |.. . 02/04/2025 .
..76912%-AA-5 |RIVERSIDE ENERGY MICHIGAN ABS | LLC .......... [....... . 03/10/2024 . | SCHEDULED REDEMPTION ... .1,214,104 ... 1,214,104 |........ 1,214,104 [ 1,214,104 oo e o e o s 1,214,104 |.. . 04/10/2037 .
..77587A-AC-0 | ROMARK CLO LTD 2018-1A CL A1 144A .. . 01/22/2024 . | SCHEDULED REDEMPTION . 1,522,009 1,522,009 1,621,491 1,521,494 . 1,522,009 . 04/20/2031 .
..776743-AD-8 |ROPER TECHNOLOGIES INC SR NT ... 01/01/2024 . | VARIOUS ... . . 12/15/2026 .
..78016F-ZT-4 |ROYAL BANK OF CANADA SR NT SER G ..... |- 03/26/2024 . [ DEUTSCHE BAI R .1,500,000 . 1,499,724 . 01/12/2026 .
..74988L-AA-2 | RRAM 2018-3A CL A1R2 144A D..... . 01/16/2024 . | SCHEDULED REDEMPTION ... 554,415 ...554,415 |.. . 01/15/2030 .




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

81'6g03

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
.. 74983K-A*-2 |RT FIN 2023 LLC (RIDGETOP) ........evvvvvmvnnnnnn [oreeenn . 02/15/2024 . | SCHEDULED REDEMPTION ... |ooooeeeeiieenninnns |oeees 1,631,049 |........ 1,631,049 |........ 1,631,049 [........1,631,040 |...ooooiiiiiiiss v o e o s 1,631,049 |.. .10, . 10/15/2043 . [1.F PL ....

..78355H-KL-2 | RYDER SYSTEM INC SR NT MTN DTD 02/27/19 ..... |....... . 03/18/2024 . [MATURED ..........ccevveennn
..785502-AJ-5 | SABINE PASS LIQUEFACTION SR SEC .. . 03/29/2024 . | CALLED @ 100.000 ..
..786584-A#-9 | SAFRAN SER C SR NT ................ . 02/09/2024 . [ MATURED

........ 5,000,000 .. 91, . 03/18/2024 . |2.B FE ....

....309,000 [.. ..8, . 05/15/2024 . |2.A FE ...
- . E 35,000,000 E . , . 02/09/2024 . 1.6 ........
..133,459 |. . K . . R .134,106 R . , . 11/16/2026 .

...... 5,000,000 |........5,000,000 |........ 4,995,300 |....
..399,000 |...........399,000 |[........... 399,000 ...
35,000,000 .35,000,000 |.

..802918-AC-6 | SANTANDER AUTO REC 2022-6 CL A3 .. 03/15/2024 . | SCHEDULED REDEMPTION ... .. 134,106 1.AFE.
..80287G-AB-6 | SANTANDER DR AUTO REC 2023-1 CL A2 . 03/15/2024 . | SCHEDULED REDEMPTION ... .. 194,289 ..194,286 |. 3 . . E .194,289 E . , . 05/15/2026 . |1.A FE .
..80287J-AB-0 | SANTANDER DR AUTO REC 2023-2 CL A2 . 03/15/2024 . | SCHEDULED REDEMPTION ... .. 257,373 ..257,367 | .6 | . . R .267,373 R . . . 03/16/2026 . |1.A FE .
..80287F-AB-8 | SANTANDER DRIVE AUTO REC 2022-7 CL A2 03/15/2024 . | SCHEDULED REDEMPTION ... .. 274,001 ..274,007 | K . . E .274,001 E . , . 01/15/2026 . |1.A FE .
..80285X-AB-1 | SANTANDER DRIVE AUTO REC 2023-3 CL A2 ... . 03/15/2024 . [ SCHEDULED REDEMPTION ... ..460,347 |.... e | .15 e | JU R .460,361 |.. . . 08/17/2026 . |1.A FE .
..80287E-AE-5 | SANTANDER DRIVE AUTO RECV 2021-3 CL C ...oooet | eeeenns . 03/15/2024 . [ SCHEDULED REDEMPTION ... [.... e 97,873 [ e | K v | . P R ..97,840 |.. . 09/15/2027 . |1.A FE ...
..80282K-BD-7 | SANTANDER HLDGS USA SR NT . 02/05/2024 . | J P MORGAN SECURITIES .. |. .. 495, . 500,000 . 500,000 |. . 500,000 |. K . R 500,000 .(4, R . , . 06/09/2025 . |2.A FE ...
..80283L-AJ-2 | SANTANDER UK PLC ... . 03/13/2024 . [MATURED ... 10,000,000

10,000,000 ..9,933,200 |. .9,998,392 |. .1, K . , E ,000,000 E . , . 03/13/2024 . |1.E FE ...

. 09/15/2027 . |3.C ........
. 05/20/2034 . [1.A FM ...

. 03/15/2024 . | SCHEDULED R .
. 03/20/2024 .  SCHEDULED REDEMPTION ...

..L8038*-AA-4 | SBM BALEIA AZUL SR §

. ..320,000
..81744F-AZ-0 | SEQUOIA MTG TR 2004-3 CL A ..

..... 3,826

..320,000 |
....3,786 |....

..81744F-BF-3 | SEQUOIA MTG TR 2004-4 CL A ...ooovvereiiiiieees | e . 03/20/2024 .  SCHEDULED REDEMPTION ... ... 23,214 22,43 ... . 05/20/2034 . |2.C FM ....
..81744L-AZ-7 | SEQUOIA MTG TR 2007-2 CL 1A2 ..ooeeviiiiiiiaans | eeeeens . 03/20/2024 . [ SCHEDULED REDEMPTION ... ... 33,004 ...30,345 |.... . 06/20/2036 . |1.A FM ...
..81745N-AR-0 | SEQUOIA MTG TR 2014-1 CL 2A5 144A ............. | .eeeees . 03/01/2024 . [ SCHEDULED REDEMPTION ... [o.eoeeeeiiiiiiienn [ 5,898 ....5,082 |.... . 04/01/2044 . |1.A ........
..81733Y-AA-7 | SEQUOIA MTG TR 2015-2 CL A1 144A 03/01/2024 . | SCHEDULED REDEMPTION ... .. 204,152 ..208,442 |. . 05/01/2045 . |1.A .
..81746L-AA-0 | SEQUOIA MTG TR 2015-3 CL A1 144A 03/01/2024 . | SCHEDULED REDEMPTION ... 41,304 41,612 |. . 07/01/2045 . |1.A .
..81746L-AU-6 | SEQUOIA MTG TR 2015-3 CL A19 144A 03/01/2024 . | SCHEDULED REDEMPTION ... 15,785 15,777 |. K . E E . . 07/01/2045 . |1.A .
..81746R-AA-7 | SEQUOIA MTG TR 2016 CL 2A1 144A ......occciiis | aneenns . 03/01/2024 .  SCHEDULED REDEMPTION ... ... 54,656 ...56,039 |.... JUV R K cee [ (1,383) ). JU R .54, .. . 08/01/2046 . [1.A ........
..81746N-AA-6 | SEQUOIA MTG TR 2016-3 CL A1 144A .....occciiis | eeeens . 03/01/2024 . [ SCHEDULED REDEMPTION ... ... 69,002 ...70,533 |.... v o (1 K coee o (1,831 ). P R .69, .. . 11/01/2046 . [1.A ........
..81746K-AA-2 | SEQUOIA MTG TR 2017-2 CL A1 144A ..ol | oeeeens . 03/01/2024 .  SCHEDULED REDEMPTION ... ... 23,005 ...23,146 |.... . 02/01/2047 . |1.A ........
..81746X-AA-4 | SEQUOIA MTG TR 2017-3 CL A1 144A ....ooocciiis | eeeens . 03/01/2024 . [ SCHEDULED REDEMPTION ... ... 28,008 ... 27,873 |.... . 04/01/2047 . |1.A ...l
..81745X-AA-5 | SEQUOIA MTG TR 2017-4 CL A1 144A ..ol | oeeeens . 03/01/2024 .  SCHEDULED REDEMPTION ... ... 16,551 ...16,893 |.... . 07/01/2047 . |1.A ........
..81746Q-AU-5 | SEQUOIA MTG TR 2018-2 CL A19 144A ..o | eeeenns . 03/01/2024 . [ SCHEDULED REDEMPTION ... ... 30,606 ...30,5% |.... . 02/01/2048 . |1.A ........
..81746V-AU-4 | SEQUOIA MTG TR 2018-3 CL A19 144A ............. |.oeees . 03/01/2024 . [ SCHEDULED REDEMPTION ... [o.eoeeeeiiiiiiienn [ 9,026 ....8,807 |.... . 03/01/2048 . [1.A ........
..81747J-AA-4 | SEQUOIA MTG TR 2018-6 CL A1 144A ... . 03/01/2024 . [ SCHEDULED REDEMPTION ... ..27,911 | . 07/01/2048 . |1.A ........
..81747W-AA-5 | SEQUOIA MTG TR 2018-7 CL A1 144A 03/01/2024 . | SCHEDULED REDEMPTION ... .2,605 |. . 09/01/2048 . |1.
..81747D-AA-7 | SEQUOIA MTG TR 2018-CH1 CL A1 144A . 03/01/2024 . | SCHEDULED REDEMPTION ... 18,816 |. . E E . . 03/01/2048 . |1.
..81747D-AU-3 | SEQUOIA MTG TR 2018-CH1 CL A19 144A 03/01/2024 . | SCHEDULED REDEMPTION ... 27,454 |. K . . R 27,219 R . . 03/01/2048 . |1.
..81746Y-AA-2 | SEQUOIA MTG TR 2019-2 CL A1 144A ... - |- 03/01/2024 . [ SCHEDULED REDEMPTION ... .. 134,178 ..134,178 . 136,600 |. .(2, K . (2, E .134,178 E . , . 06/01/2049 . |1.
..81746Y-AU-8 | SEQUOIA MTG TR 2019-2 CL A19 144A «eeennr |- 03/01/2024 . | SCHEDULED REDEMPTION ... 49,776 49,776 50,334 |. K . . R 49,776 R . . 06/01/2049 . |1.
..81748B-AB-8 | SEQUOIA MTG TR 2019-3 CL A2 144A .....cceeeees | eeeenns . 03/01/2024 . [ SCHEDULED REDEMPTION ... [.... ....53,204 ...53,204 ...54,145 |.... e | K JUUP P R ..53,204 |.. . 09/01/2049 . |1.
..81748B-AV-4 | SEQUOIA MTG TR 2019-3 CL A20 144A ............. | .eeeees . 03/01/2024 . [ SCHEDULED REDEMPTION ... ... 44,475 ... 44,475 ...45,009 |.... . 09/01/2049 . [1.A ........
..81743A-AA-7 | SEQUOIA MTG TR 2019-5 CL A1 144A .....occciiis | oeeens . 03/01/2024 . [ SCHEDULED REDEMPTION ... ... 95,477 ...95,477 ...97,063 |.... . 12/01/2049 . [1.A ........
..81743A-AU-3 | SEQUOIA MTG TR 2019-5 CL A19 144A ............. |.eeeees . 03/01/2024 . [ SCHEDULED REDEMPTION ... ... 12,364 . 12/01/2049 . [1.A ........
..81747C-AA-9 | SEQUOIA MTG TR 2019-CH2 CL A1 144A ......oooot | eeeens . 03/01/2024 . [ SCHEDULED REDEMPTION ... [.... o forreeen 47,537 . 08/01/2049 . [1.A ........
..81748G-AA-9 | SEQUOIA MTG TR 2019-CH3 CL A1 144A ... |.eeeees . 03/01/2024 . [ SCHEDULED REDEMPTION ... |.... oo fereeenn 14,061 . 09/01/2049 . [1.A ........
..81748\I-AA-6 | SEQUOIA MTG TR 2020-1 CL A1 144A ... 03/01/2024 . | SCHEDULED REDEMPTION ... 79,324 . 02/01/2050 . |1.
..81748M-AU-2 | SEQUOIA MTG TR 2020-1 CL A19 144A 03/01/2024 . | SCHEDULED REDEMPTION ... 15,325 . 02/01/2050 . |1.
..81748K-AA-0 | SEQUOIA MTG TR 2020-2 CL A1 144A 03/01/2024 . | SCHEDULED REDEMPTION ... .. 195,129 ..195,129 . 03/01/2050 . | 1.
..81748K-BN-1 | SEQUOIA MTG TR 2020-2 CL A19 144A 03/01/2024 . | SCHEDULED REDEMPTION ... 78,062 78,052 . R R . . 03/01/2050 . |1.
..817481I-AU-0 | SEQUOIA MTG TR 2021-4 CL A19 144A .. 03/01/2024 . | SCHEDULED REDEMPTION ... .. 144,244 .. 144,244 ..145,611 |. , K . (1, E 144,244 E . . 06/01/2051 . |1.
..81748X-AU-8 | SEQUOIA MTG TR 2021-5 CL A19 144A R IO . 03/01/2024 . [ SCHEDULED REDEMPTION ... |.... oo fornenn 191,429 .......... 191,089 | e | K JUUR S, JU R .191,429 |.. . . 07/01/2051 . |1.
..81748C-AU-4 | SEQUOIA MTG TR 2021-9 CL A19 144A ............ |.eeeees . 03/01/2024 . | SCHEDULED REDEMPTION ... J...eeooouvvveieniin Joveeennne 143,627 |...........143,627 |...........142,550 |........... 142,689 143,627 . 01/01/2082 . {1.A ........
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..81761T-AA-3 | SERVICEMSTR BRANDS 2020-1 CL A2l 144A ........ [....... . 01/30/2024 . | SCHEDULED REDEMPTION ... |ocoeeeeeiiiiiiiiins Joeeiiieenes 5,000 ....5,000 ....5,000 |.... ...5,000 |.. . 01/30/2051 . [2.C FE ....
. 81761T-AG-0 | SERVICEMSTR BRANDS 2021-1 CL A2I1 144A ....... [....... . 01/30/2024 . | SCHEDULED REDEMPTION ... ... 50,000 ...50,000 ...50,000 |.... ..50,000 |.. . 07/30/2051 . [2.C FE ....
..78396Y-AB-9 | SESAC FINANCE 2022-1 CL A2 144A ....cccceeeiii [ eeennn . 01/25/2024 . | SCHEDULED REDEMPTION ... .. 22,500 ...22,500 . 07/25/2052 . [2.C FE ....
..78396Y-AA-1 | SESAC FINANCE, LLC 2019-1 CL A2 144A . 01/25/2024 . | SCHEDULED REDEMPTION ... 25,000 25,000 . 07/25/2049 . [2.C FE ....
..818810-AS-5 | SHACKLETON CLO LTD 2013-3A CL AR 144A . 01/16/2024 . | SCHEDULED REDEMPTION ... 79,239 79,239 s N . 07/15/2030 . [1.A FE ....
..81881J-AC-6 | SHACKLETON CLO LTD 2014-5RA CL A 144A . 02/07/2024 . | SCHEDULED REDEMPTION ... ,637,452 .. 2,637,452 603,123 |. . 05/07/2031 . [1.A FE ....
..81883A-AL-3 | SHACKLETON CLO LTD 2015-7RA CL AR 144A . . 01/16/2024 . | SCHEDULED REDEMPTION ... . ..215,798 211,404 |. . 07/15/2031 . [1.A FE ....
..81881C-AA-5 | SHACKLETON CLO LTD 2018-12A CL A 144A ........ . 01/22/2024 . | SCHEDULED REDEMPTION ... 240,037 238,294 |.... . 07/20/2031 . [1.A FE ....
..82281E-AA-5 | SHELLPOINT CO-ORIG TR 2016-1 CL 1A1 144A ... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 11/01/2046 . [1.A ........
..82436*-AA-0 | SHERWIN-WILLIAMS WINTER HAVEN FL CTL ......... [....... . 03/15/2024 . | SCHEDULED REDEMPTION ... . 06/15/2038 . [1.F PL .
..00228#-AA-1 | SHORT HILLS CTL PTC ...ovvvvvviviiiiiiiiiiiiiiiiens e . 03/10/2024 . | SCHEDULED REDEMPTION ... . 04/10/2056 . (1.D PL .
..826525-AB-3 | SIERRA REC FDG CO 2020-2A CL B 144A 03/20/2024 . | SCHEDULED REDEMPTION ... .. 283,389 ..283,389 ..283,334 |. . 07/20/2037 . [1.F FE .
..82652T-AB-1 | SIERRA REC FDG CO 2022-1A CL B 144A 03/20/2024 . | SCHEDULED REDEMPTION ... .. 966,139 ..966, 139 . 966,100 |. .966, 139 . 10/20/2038 . [1.F FE .
..82650T-AB-3 | SIERRA REC FDG CO 2022-2A CL B 144A 03/20/2024 . | SCHEDULED REDEMPTION ... .. 335,099 ..335,099 ..335,067 |. .336,099 . 06/20/2040 . 1.F FE
..826934-AA-9 | SIERRA REC FDG CO 2022-3A CL A 144A 03/20/2024 . | SCHEDULED REDEMPTION ... ..511,662 ..511,662 ..511,538 |. . 07/20/2039 . [1.A FE .
..826934-AB-7 | SIERRA REC FDG CO 2022-3A CL B 144A 03/20/2024 . | SCHEDULED REDEMPTION ... ,534,987 1,534,714 |. . 07/20/2039 . [1.F FE .
..82667C-AA-3 | SIGNAL RAIL | LLC 2021-1 CL A 144A ... . 03/17/2024 . | SCHEDULED REDEMPTION ... . 08/17/2051 . [1.F FE .
..827551-AL-6 | SILVER CREEK CLO 2014-1A CL AR 144A .. . 01/22/2024 . | SCHEDULED REDEMPTION ... . 791,737 786,541 |........... . 07/20/2030 . [1.A FE .
..84055*-AA-6 | SO. TEXAS ELEC 1ST MTG SER 20098 01/01/2024 . [ SCHEDULED REDEMPTION . .. 588,235 ..588,235 ..588,235 |. ..588,235 |. . 01/01/2028 . [1.F ........
..83367T-BG-3 | SOCIETE GENERALE SUB 144A .... . 01/17/2024 . | MATURED ... 10,000,000 10,000,000 ..9,909,300 |. . 9,999,493 |. . 01/17/2024 . [2.C FE .
..78471K-AE-1 | SOFI MTG TR 2016-1A CL 1A4 144A 03/01/2024 . [ SCHEDULED REDEMPTION . ... 51,399 ...51,399 47,466 |. 47,758 |. . 11/01/2046 . [1.A ........
..86744X-AA-5 |SOL IV ISSUER, LLC 2022-1 CL A 144A . |- 01/30/2024 . [ SCHEDULED REDEMPTION ... 87,303 84,204 |. 84,652 . 04/30/2057 . [1.G FE .
..G12638-AL-5 |SOLOR BIOENERGI HOLDING 2 AB SEC CAPEX .. . 03/28/2024 . | CALLED @ 101.000 .. . 4,060,330 ..4,060,330 |. ,060,330 . 12/29/2026 . |4.C FE
..G1263@-AK-7 | SOLOR BIOENERGI HOLDING 2 AB SEC SER TL . 03/28/2024 . | CALLED @ 101.055 ... ,185,260 .41,185,260 |. 41,185,260 . 12/29/2026 . |4.C FE
..83546D-AG-3 | SONIC CAPITAL LLC 2020-1A CL A2l 144A ........ [....... . 03/20/2024 . | SCHEDULED REDEMPTION ... . 01/20/2050 . |2.B FE
..83546D-A0-1 | SONIC CAPITAL LLC 2021-1A CL A211 144A . 03/20/2024 . | SCHEDULED REDEMPTION ... . 08/20/2051 . |2.B FE
..83609Y-AC-0 | SOUND POINT CLO LTD 2013-3RA CL A 144A .. . 01/18/2024 . | SCHEDULED REDEMPTION ... ..444, . 04/18/2031 . [1.A FE .
..83609T-AA-5 | SOUND POINT CLO LTD 2017-4A CL A1 144A ....... . 01/22/2024 . | SCHEDULED REDEMPTION ... ..1,674,051 . . . 01/21/2031 . [1.A FE .
..84055*-AE-8 | SOUTH TEXAS ELEC SR SEC SER 2018A .. . 02/15/2024 . | SCHEDULED REDEMPTION ... .. 200,000 .... 200,000 |.......... 200,000 |.... 200,000 |.. . 08/15/2048 . [1.F ........
..84055B-AA-1 | SOUTH32 TSY USA CO GUARNT 144A . . 02/27/2024 . | GOLDMAN, SACHS & CO ..275,000 ..273,567 |. ..213,771 .273,791 . (28,240) |. . 04/14/2032 . |2.A FE
..84756N-AD-1 | SPECTRA ENERGY PARTNERS SR NT 03/15/2024 . | MATURED ... .15,000,000 .14,964,750 |. 14,999,133 |. 15,000,000 . 03/15/2024 . |2.A FE
..84857L-AA-9 |SPIRE INC SRNT ....coeeeiiiinnnnns 02/27/2024 . | MATURED ... 21,880,000 .21,880,000 .21,601,176 |. . 02/27/2024 . |2.B FE
..84860%-AB-9 | SPIRITS OF ST LOUIS BASKETBALL CLUB LLC ..... . 03/31/2024 . | SCHEDULED REDEMPTION ... L1274 132,274 . .. . 06/30/2036 . [2.C PL
..848609-AA-1 | SPIRITS OF ST LOUIS BASKETBALL CLUB LLC ..... . 03/31/2024 . | SCHEDULED REDEMPTION ... .. 142,564 142,564 . . 142,564 |.. . 06/30/2036 . [2.C PL
..85208N-AD-2 | SPRINT SPECTRUM / SPEC | SR SEC 144A . 03/20/2024 . | SCHEDULED REDEMPTION ... ..578,868 . 578,868 ..579,769 |. 578,868 . 03/20/2025 . [1.F FE .
..L8749#-AA-0 | STADIUM FINANCE SR SEC .. . 01/01/2024 . | SCHEDULED REDEMPTION ... .. 362,684 ..362,684 ..363,445 |. 371,947 . 07/30/2049 . (1.G PL .
..G8436*-AA-8 | STAR NOTES ISSUER 2022-1 LTD 02/15/2024 . | SCHEDULED REDEMPTION ... |. . 2,216,216 ..2,216,216 .2,215,664 |. .2,216,216 . 08/20/2037 . |2.B PL
..857477-CC-5 | STATE STREET CORP SR NT . . |- 03/11/2024 . |BNP PARIBAS SECURITIE .. |. .. 350,137 ..350,000 |. .350,000 . 05/18/2034 . [1.E FE .
..86204@-AA-9 | STONEHENGE CPTL FUND NE |11 LLC SR SEC .. . |- 03/01/2024 . [MATURED .........evvvvnnnnee K .. 483,465 ..483,465 |. .483,465 . 03/01/2024 . [1.E FE .
..86206@-AA-7 | STONEHENGE CPTL SEC . . 01/31/2024 . | SCHEDULED REDEMPTION ... .. 322,999 ..322,999 |.... .322,999 |.. . 07/31/2026 . [1.E FE .
..86209*-AA-6 | STONEHENGE OH RURAL FND CO GUARNT SER B2 .... . 03/01/2024 . | SCHEDULED REDEMPTION ... |ocoeeeeeiiiiiiiiins |t 7,460 , , e 7,460 .. ... 7,460 |.. . 03/01/2029 . [1.E FE .
..863162-AA-1 | STRATUS CLO 2021-1A CL A 144A .. . 01/22/2024 . | SCHEDULED REDEMPTION . .. 240,714 ..240,714 ..240,714 |. ..240,714 |. .240,714 | . 12/29/2029 . (1.A FE .
..86315T-AC-9 | STRATUS CLO 2021-2A CL B 144A . 03/21/2024 . | APC DIRECT .. . 6,009,000 ..6,000,000 ..5,714,160 |. .5,761,841 |. 5,771,228 .287,772 |. . 12/28/2029 . (1.B FE .
..86315I-AA-6 | STRATUS CLO 2021-3A CL A 144A . 01/22/2024 . | VARIOUS ... .. 117,529 .. 117,529 ..116,823 |. . 116,918 |. 117,529 . 12/29/2029 . (1.A FE .
..86317E-AA-4 | STRATUS CLO 2022-3A CL A 144A .. . 01/22/2024 . | SCHEDULED R . . 1,604,620 .. 1,604,620 ..1,604,620 |. .1,604,620 |. . 1,604,620 . 10/20/2031 . [1.A FE .
..863579-AM-0 | STRUCT ADJ RATE MOR 2004-12 CL 1A2 ......cevves [eeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... |oeeeeeeeieieeiienns |oeeeenenes 9,997 |oeeiiiinnnns 9,997 [oouunnnnnnne 9,02 |.............9,732 |.... ...9,997 |.. . 09/01/2034 . [1.A FM .
..863579-A0-1 | STRUCT ADJ RATE MOR 2004-12 CL 3A2 ..........o. [.eennn . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 71,095 ...71,99% ...64,647 |............69,554 |.... .. 71,9% |.. . 09/01/2034 . [1.A FM .
..86359B-NU-1 | STRUCT ADJ RATE MOR 2004-4 CL 3A2 ... [.eeen. . 03/01/2024 . | SCHEDULED REDEMPTION ... ....45,242 ... 45,242 ...38,894 |............42,681 ..45,242 .. . 04/01/2034 . [1.A FM .
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..86359B-11G-2 | STRUCT ADJ RATE MOR 2004-8 CL 3A .....ccccoe [reennn . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 35,622 ... 35,622 ...36,217 ... 35,416 ... ..35,622 |.. . 07/01/2034 . [1.A FM ...
..86358H-UT-4 | STRUCTURED ASSET MTG INVE 2003-AR3 CL A1 ... [....... . 03/19/2024 . | SCHEDULED REDEMPTION ... ... 21,678 ...21,678 ...25,505 |............ 26,489 |.... ..27,678 |.. . 11/19/2033 . [1.A FM ...
..86359L-BL-2 | STRUCTURED ASSET MTG INVE 2004-AR2 CL 1A ... |....... . 03/19/2024 . | SCHEDULED REDEMPTION ... ... 88,419 83137 | 5,282 [ 5,282 | e 88,419 |.. . 05/19/2034 . [1.A FM ....
..865621-CC-2 | SUMITOMO MITSUI FINL GRP SR NT ............ . 01/12/2024 . | MATURED . 3,000,000 ..3,000,000 ..3,004,720 |. .3,000,049 |. .3,000,000 . 01/12/2024 . (1.G FE ....
..86745N-AA-6 | SUNNOVA SOL ISSUER,LLC 2020-1A CL A 144A .... 01/30/2024 . | SCHEDULED REDEMPTION ... 37,346 37,346 37,333 |. 37,335 |. 37,346 . 02/01/2055 . [1.G FE ....
..86745P-AA-1 | SUNNOVA SOL ISSUER,LLC 2020-2A CL A 144A .... 01/30/2024 . | SCHEDULED REDEMPTION ... 47,892 47,892 47,878 |. 47,892 . 10/30/2030 . (1.G FE ....
..86772H-AA-5 | SUNRUN CALLISTO 1SS 2021-2A CL A 144A ... 01/30/2024 . | SCHEDULED REDEMPTION ... .. 149,642 .. 149,642 . 149,642 . 01/30/2057 . [1.G FE ....
..86772Y-AA-8 | SUNRUN CALLISTO 1SS 2023-1A CL A 144A 01/30/2024 . | SCHEDULED REDEMPTION ... 31,200 31,200 31,200 . 01/30/2059 . (1.G FE ....
..86772R-AA-3 | SUNRUN JUPITER 1SS 2022-1A CL A 144A .......... |....... . 01/30/2024 . | SCHEDULED REDEMPTION ... .. 134,745 .. 134,745 134,745 |.. . 07/30/2057 . [1.G FE ....
..867730-AA-4 | SUNRUN VULCAN 1SS LLC 2021-1A CL A 144A ...... [....... . 01/30/2024 . | SCHEDULED REDEMPTION ... .. 289,061 289,061 . .289,061 . 01/30/2052 . (1.G FE ....
..87054#-AA-6 | SWEETWATER ROYALTIES SEC ........eeeue. 03/31/2024 . | SCHEDULED REDEMPTION ... .. 321,441 ..321,441 ..321,441 321,44 . 09/30/2040 . (2.B PL ...
..870674-AA-6 | SWEIHAN PV PIR CO PJSC SR SEC 144A .... . 01/31/2024 . | SCHEDULED REDEMPTION . ..813,600 . 813,600 ..789,072 |. 813,600 . 01/31/2049 . 2.A FE ....
..87122C-AA-1 | SYCAMORE TREE CLO LTD 2023-2A CL A 144 . 02/22/2024 . | CALLED @ 100.000 .. ,960,928 . 04/20/2035 . [1.A FE ....
..87165V-AF-6 | SYMPHONY CLO LTD 2015-16A CL AR 144A .... . 01/16/2024 . | SCHEDULED REDEMPTION . K . 4,969 . 10/15/2031 . [1.A FE ....
..87407R-AA-4 | TAL ADVANTAGE VIl LLC 2020-1A CL A 144A 03/20/2024 . | SCHEDULED REDEMPTION ... ..761,250 ..751,669 |. .761,250 K . 09/20/2045 . [1.F FE ....
..876127-BK-7 | TAMPA ELEC CO SR NT ... 02/15/2024 . [ GOLDMAN, SACHS & CO .... . 650,000 ..649,753 |. (3,518) |. . 07/12/2024 . (1.G FE ....
..876030-AD-9 | TAPESTRY INC SR NT ... U IR . 03/13/2024 . | JANE STREET EXECUTION .. |.... . 250,000 249,310 |.... .. 13,580 |.... . 11/27/2028 . 2.B FE ....
..87222P-AV-5 | TBW MTG BACKED PASS THRU 2006-6 CL AGA ...... . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 18,651 ... 18,651 ...15,170 |.... . . 01/01/2037 . [1.A FM ...
..87272H-AA-8 | TEACHERS INS & ANNTY 2017-2A CL A 144A . . 01/16/2024 . | SCHEDULED REDEMPTION ... .. 128,370 ..128,370 ..125,646 |. ..125,646 |. .128,370 . 01/16/2031 . [1.A FE ....
..87271L-AJ-1 | TEACHERS INS AND ANN 2016-1A CL AR 144A . 01/22/2024 . | SCHEDULED REDEMPTION ... .. 245,553 . 245,553 243,845 .. 245,324 |. . 245,553 . 07/20/2031 . [1.A FE ....
..08806@-AA-7 | TEC HEDLAND PTY LTD SEC NTS DUE 2042 . . 03/31/2024 . | SCHEDULED REDEMPTION ... .. 350,115 .350,115 384,232 ..365,735 |. .384,232 . 06/30/2042 . (2.B PL ...
..880868-AA-2 | TERMINALES PORTUARIOS SR SEC 144A .. . 01/01/2024 . | SCHEDULED REDEMPTION ... .. 134,060 ..134,060 ..133,089 |. .. 133,159 |. .134,060 . 04/01/2037 . [3.A FE ....
..88105#-AA-3 | TERRAFORM PHX SR NT . 03/31/2024 . | SCHEDULED REDEMPTION ... .. 244,654 244,654 244,654 |...........244,654 |.... .244,654 |.. . 12/31/2043 . |2.CPL ....
..88315L-AE-8 | TEXTAINER MARINE CNTNR 2020-1A CL A . 03/20/2024 . | SCHEDULED REDEMPTION ... .. 403,353 403,353 403,285 |...........403,311 .403,353 |.. . 08/21/2045 . [1.F FE ....
..88315L-AF-5 | TEXTAINER MARINE CNTNR 2020-1A CL B . 03/20/2024 . | SCHEDULED REDEMPTION ... .. 115,221 115,221 114,236 |...........114,421 |.... . 08/21/2045 . 2.B FE ....
..88315L-AG-3 | TEXTAINER MARINE CNTNR 2020-2A CL A . 03/20/2024 . | SCHEDULED REDEMPTION ... .. 520,297 ..520,207 ..516,259 |...........516,456 |.... . 09/20/2045 . (1.F FE ....
..88315L-AJ-7 | TEXTAINER MARINE CNTNR 2020-3A CL A 03/20/2024 . | SCHEDULED REDEMPTION ... 68,250 68,250 61,913 |. 63,145 |. . 09/20/2045 . [1.F FE ....
..88315L-AL-2 | TEXTAINER MARINE CNTNR 2021-1A CL A 03/20/2024 . | SCHEDULED REDEMPTION ... .. 292,641 ..292,641 ..286,854 |. ..287,991 . 02/20/2046 . (1.F FE ....
..88315L-AN-8 | TEXTAINER MARINE CNTNR 2021-1A CL B 03/20/2024 . | SCHEDULED REDEMPTION ... 56,145 56, 121 56,129 . 02/20/2046 . 2.B FE ....
..88315L-AQ-1 | TEXTAINER MARINE CNTNR 2021-2A CL A . |- 03/20/2024 . | SCHEDULED REDEMPTION ... 458,000 453,357 454,265 . 04/20/2046 .
..88315L-AS-7 | TEXTAINER MARINE CNTNR 2021-3A CL A . |- 03/20/2024 . | SCHEDULED REDEMPTION . ..745,500 ..689,540 ..689,470 . 08/20/2046 .
..883203-BU-4 | TEXTRON INC SR NT .....ovvvvmmmmnnnininiiniiiiiiinnn [ eeeeenn . 03/01/2024 . |MATURED .........cvvvvvvnnnn |oeveeeennnnnnnnnnens ... 15,000,000 |....... 15,000,000 |....... 14,970,150 |....... 14,999,399 |.... . 03/01/2024 .
..886312-AU-1 | TIAA BANK MTG LOAN TR 2018-2 CL A19 144A ... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ....8,317 ....8,058 |.............7,988 |[.... . 07/01/2048 .
..88632A-AA-6 | TIAA BANK MTG LOAN TR 2018-3 CL A1 144A 03/01/2024 . | SCHEDULED REDEMPTION ... 86,853 85,971 |. 85,546 |. . 11/01/2048 .
..87248K-AJ-3 | TICP CLO LTD 2016-5A CL A1R 144A . . 01/17/2024 . | SCHEDULED REDEMPTION . .. 2,437,432 ..2,374,497 |. .2,389,044 |. . 2,437,432 . 07/17/2081 .
..87248T-AJ-4 | TICP CLO LTD 2017-7A CL ASR 144A . 03/21/2024 . | CALLED @ 100.000 .. . 2,000,000 ..2,000,000 .1,972,739 |. .1,973,874 . 04/15/2033 .
..872490-AA-8 | TICP CLO LTD 2018-11A CL A 144A .. . 01/22/2024 . | SCHEDULED REDEMPTION . ... 28,228 ...28,228 ...27,969 |. ..28,228 . 10/20/2031 .
..872480-AA-6 | TIF FUNDING Il LLC 2020-1A CL A 144A ......... [....... . 03/20/2024 . | SCHEDULED REDEMPTION ... ..500,000 . 500,000 . 500,000 |. 500,000 . 08/20/2045 .
..87264A-DF-9 | T-MOBILE USA INC CO GUARNT ........... . |- 03/19/2024 . | BANK OF AMERICA NA K .. 148,527 . 150,000 |........... 149,481 |....oooiiiiiinnnnns .149,488 . 04/15/2034 .
..88948A-AZ-0 | TOLL RD INV PART Il 1999-B MBIA 144A ......... [....... . 02/15/2024 . |MATURED ..........evvvvnnne ,600,000 |....... 21,600,000 ,600,000 |.. . 02/15/2024 .
..891940-AB-4 | TOYOTA AUTO REC OWN 2023-A CL A2 ....cccoooees [oreennn . 03/15/2024 . | SCHEDULED REDEMPTION ... .. 392,354 ..392,354 . 01/15/2026 .
..80265#-AA-9 | TRADEMARK ROYALTY SR SEC NTS DUE 2048 ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... |.... ...20,046 . 07/01/2048 .
..893647-BE-6 | TRANSDIGM INC SR SEC 144A ......covvvvvvvvvinnnens [eeeenn . 03/28/2024 . | CALLED @ 100.000 ........ .... 750,000 . 03/15/2026 .
..89609M-AA-7 | TRIBUTE RAIL LLC 2022-1 CL A 144A .. [ . 03/17/2024 . | SCHEDULED REDEMPTION ... . 05/17/2052 . (1.
..89656R-AA-8 | TRINITY RAIL LEASING LP 2022-1 CL A 144A .... |....... . 03/21/2024 . | SCHEDULED REDEMPTION ... . 115,950 115,945 |........... . . 05/20/2052 . [1.F FE ....
..89657A-AC-0 | TRINITY RAIL LSNG LLC 2020-1A CL A 144A ... 03/17/2024 . | SCHEDULED REDEMPTION ... .. 562,105 ..562,105 ..561,969 |. ..562,023 |. .562,105 . 10/17/2050 . (1.F FE ....
..89657B-AA-2 | TRINITY RAIL LSNG LP 2019-1A CL A 144A . 03/17/2024 . | SCHEDULED REDEMPTION ... .. 222,515 ..222,515 ..222,404 |. ..222,438 |. .222,515 . 04/17/2049 . (1.F FE ....
..89656Y-AA-3 | TRINITY RAIL LSNG LP 2020-2A CL A1 144A ..... . 03/19/2024 . | SCHEDULED REDEMPTION ... .. 269,293 269,293 269,269 |...........269,279 |.... .269,293 |.. . 11/19/2050 . [1.F FE ....
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..B9566E-AB-4 | TRISTATE GEN&TRANS ASSN BOND SER B 144A ..... |....... . 01/31/2024 . | SCHEDULED REDEMPTION ... 2,014,250 |........ 2,014,250 |........ 2,014,250 [........2,014,250 [oeeeeiiiiiinnns fooveiiiiiiiiis e s e e 2,014,250 |.. . 07/31/2033 . [2.B FE ....
..89680H-AA-0 | TRITON CONTAINER FIN 2020-1A CL A 144A ....... [....... . 03/20/2024 . | SCHEDULED REDEMPTION ... . 1,062,500 |........ 1,062,500 |........ 1,062,302 |........ 1,062,367 |....ccoeeeeiiess Joeveeeeennn 133 | [ 183 s s 1,062,500 |.. . 09/20/2045 . [1.F FE ....
..87267C-AA-6 | TRP LLC 2021-1 CL A 144A .....oooeveinnnnnnn [ . 03/17/2024 . | SCHEDULED REDEMPTION ... ..210,741 . 06/19/2051 . [1.F FE ....
..22970*-AB-6 | TRT LEASECO BNSF RAILWAY CTL SEC O [P . 03/15/2024 . | SCHEDULED REDEMPTION ... |.... . 05/15/2034 . (1.D ........
..89788M-AQ-5 | TRUIST FINANCIAL SR NT MTN DTD 10/27/23 ..... |....... . 02/08/2024 . | SUNTRUST CAPITAL MARK .. |.... .350, . 10/30/2029 . (1.G FE ....
..87320%-AJ-9 | TWAIN FUNDING | LLC 2018-1 A12 ... 01/01/2024 . | SCHEDULED REDEMPTION ... .37,79 K . 05/10/2031 . [1.E Z .....
..002674-YB-0 |UBS AG LONDON SR NT 144A .. . 02/09/2024 . | MATURED ... ..99,973 |. . 02/09/2024 . (1.E FE .
..90783V-AA-3 | UNION PACIFIC RAILROAD PTC ... 01/02/2024 . | SCHEDULED REDEMPTION . ..858,334 |. . 01/02/2029 . [1.C FE ....
..00783X-AA-9 | UNION PACIFIC RR CO 07-3 PTC SER 07-3 ........ [....... . 01/02/2024 . | SCHEDULED REDEMPTION ... ..678,540 |.... . 01/02/2031 . [1.C FE ....
..90933H-AA-3 |UNITED AIR 2016-1 B PTT PTC ....ccoeeeeeeeeeeenes oo . 01/07/2024 . | SCHEDULED REDEMPTION ... ...32,118 |.... . 01/07/2026 . |3.B FE
..90931C-AA-6 |UNITED AIR 2019-1 AA PTT PTC SER AA ......eee. [ennnn . 02/25/2024 . | SCHEDULED REDEMPTION ... ....5,781 |.... . 08/25/2031 . [1.E FE .
..90983V-AA-1 | UNITED CMNTYS LLC (MCGUIRE AFB) MIL HSG ..... |....... . 03/15/2024 . | SCHEDULED REDEMPTION ... ... 33,394 |.... . 09/15/2051 . |2.B FE
..90355R-AY-8 | UNITED WHOLESALE MTG 2021-INV3 A15 144A ..... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . A74,271 ... . 1170172051 . [1.A ........
..91824N-BL-5 |UNITED WHOLSALE MTG 2021-1 CL A15 144A ....... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... |.... ...35,194 |.... . 06/01/2051 . [1.A ........
..91324P-EN-8 | UNITEDHEALTH GRP INC SR NT 03/19/2024 . |DEUTSCHE BANK SECURIT .. |. 1,149,936 |. . 10/15/2025 . [1.F FE .
..915328-AU-2 | UPLAND CLO LTD 2016-1A CL A1AR 144A .. D..... . 01/22/2024 . | SCHEDULED REDEMPTION ... ...49,011 |.... . 04/20/2031 . [1.A FE .
..903520-AD-6 |USQ RAIL | LLC 2021-1A CL A 144A ......oooeeees [oeennn . 03/28/2024 . | SCHEDULED REDEMPTION ... ... 79,544 |.... ...405 |. 02/28/2051 . [1.F FE .
..90363@-AB-6 | USTA NATIONAL TENNIS CENTER SR NT SER B ..... |[....... . 01/08/2024 . | SCHEDULED REDEMPTION ... ..247,204 |.... 5,043 |. 09/08/2039 . |1.G FE .
..92212K-AA-4 | VANTAGE DATA CTR 2019-1A CL A2 144A .......... . 03/15/2024 . | SCHEDULED REDEMPTION ... . 849,310 | e o e e 849,310 [ e e 3,559 |. 07/15/2044 . |1.G FE
..92212K-A*-7 | VANTAGE DATA CTR ISSUER LLC 2019-2 CL B 02/28/2024 . | CALLED @ 100.000 .. 25,000,000 25,000,000 |. 197,177 |. 10/15/2024 . [2.B FE .
..92557U-Ali-7 | VIBRANT CLO LTD 2015-3A CL A1RR 144A ......... . 01/22/2024 . | SCHEDULED REDEMPTION ... |.... ......... 875,475 , ...........864,047 |.... ....15,836 |. 10/20/2031 . [1.A FE .
..92658K-AA-6 | VIBRANT CLO LTD 2018-10A CL A1 144A . 02/13/2024 . | VARIOUS ....oevvvrvininnnes T R 20,937,544 |....... 20,937,544 |....... 20,543,389 |.......29,685,302 |........ooeeeees |oeeeenn s 47,897 oveeiiiiiiiiiins feen 47,897 [ 029,732,999 | [ 204,645 204,545 ...657,062 |. 10/20/2031 . [1.A FE .
..92557E-AA-1 | VIBRANT CLO LTD 2021-14A CL A1A 144A . . 03/21/2024 . | J P MORGAN SECURITIES ..5,000,000 ..4,821,250 |. .4,862,183 |. K .4,869,401 . 10/20/2034 . [1.A FE .
..927804-FQ-2 | VIRGINIA ELEC & PWR CO SR NT . 02/15/2024 . |MATURED .........cvvvvvvnnnn |oeveeennnnnnnnnnnnns |00 2,000,000 |....eees 2,000,000 |........ 2,158,620 |........2,008,381 [....eovvunnnnnns fooeeeenn (8,381) oo | (6,38) [ [, 2,000,000 |.. . 02/15/2024 . |2.A FE
..02838@-AA-1 | VISTA RIDGE CENTRAL TX WTR SUPPLY SEC ... . 03/31/2024 . | SCHEDULED REDEMPTION ... 159,225 159,225 |.... ....150,225 |.. . 10/14/2049 . [1.F PL .
..92840V-AK-8 | VISTRA OPERATIONS CO LLC SR SEC 144A . 01/02/2024 . [ TENDER @ 99.473 . ..1,000,000 ..1,006,500 |. .1,000,081 . 05/13/2024 . |2.C FE
..92851A-AA-2 | VITALITY RE XI LTD NT FRN SER A144A .. . 01/09/2024 . | MATURED ... .32,500,000 .32,201,825 |. 32,500,000 . 01/09/2024 . |2.A FE
..92855H-AA-3 | VIVINT SOLAR FIN LLC 2020-1A CL A 144A . 01/30/2024 . | SCHEDULED REDEMPTION . . 850,611 850,611 . 07/31/2051 . [1.G FE .
..G1265@-AA-7 | VIVINT SOLAR INC SEC ....eevvvvvviiiiiiiiiiiiennns . 02/29/2024 . | SCHEDULED REDEMPTION ... . . ..36,032 |.. . 06/28/2026 . |3.B PL
..G1266#-AF-3 | VIVINT SOLAR INC SEC .....eevvvvvvrrrrrnninnnnnnns . 02/29/2024 . | SCHEDULED REDEMPTION ... .. 328,961 328,951 328,961 |[...........328,961 [.... .328,951 . 06/28/2026 . |3.A FE
..929160-AA-0 | VOYA CLO 2017-4, LTD. 2017-4A CL A1 144A . . 01/16/2024 . | SCHEDULED REDEMPTION ... .. 240,814 ..240,814 ..230,543 |. .. 240,443 |. .240,814 . 10/15/2030 . [1.A FE .
..92916X-AJ-6 | VOYA CLO LTD 2013-3A CL A1RR 144A ............. . 01/18/2024 . | SCHEDULED REDEMPTION ... ... 79,330 ... 79,330 .. 79,274 ............ 79,308 |.... . . 10/18/2031 . [1.A FE .
..92013U-AN-6 | VOYA CLO LTD 2015-3A CL A1R 144A ... . 01/22/2024 . | SCHEDULED REDEMPTION ... ....25,32% ...25,031 |.... . 10/20/2031 . [1.A FE .
..92015H-AL-7 | VOYA CLO LTD 2016-3A CL A1R 144A . 01/18/2024 . | SCHEDULED REDEMPTION ... 31,813 31,487 |. . 10/18/2031 . [1.A FE .
..91835C-AA-1 | VR FUNDING 2020-1A CL A 144A .......oovvvvvennnnn [eeeennn . 02/15/2024 . | SCHEDULED REDEMPTION ... .. 642,294 ..612,482 |.... . 11/15/2050 . [1.F FE .
..254687-CT-1 | WALT DISNEY CO/THE CO GUARNT .......ccevvvvrerens [ereenn . 01/20/2024 . |MATURED ..........ovvvvnnns .5,000,000 . 4,998,246 |.... . 01/20/2024 . (1.G FE
..920227-B6-2 | WAMU 2002-88 CL 1A6 .......ooovvveeerrnnnnnnnnnnnns [oennn . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 34,283 ... 35,152 |.... . 01/01/2033 . [1.A FM .
.. 92025V-AD-2 | WAMU 2007-HY1 CL 2A2A ... [ e . 03/01/2024 . | SCHEDULED REDEMPTION ... .. 113,678 ...91,374 ... . 02/01/2037 . [1.A FM .
..933636-AE-2 | WAMU 2007-HY4 CL 2A3 ... . |- 03/01/2024 . [ SCHEDULED REDEMPTION ... .. 317,920 . 04/01/2037 . [1.A FM .
..92022F-ZF-8 | WAMU MTG PASS-THRGH CER 2004-AR1 CL A2A ..... . 03/25/2024 . | SCHEDULED REDEMPTION ... ... 34,180 . 10/25/2044 . (1.A FM .
..92022F-ZE-1 | WAMU MTG PASS-THROUGH CER 2004-AR1 CL A1 .. 03/25/2024 . | SCHEDULED REDEMPTION ... 18,229 . 10/25/2044 . [1.A FM .
..930336-23-0 | WAMU MTG PASS-THROUGH CER 2005-AR3 CL A1 .... 03/01/2024 . | SCHEDULED REDEMPTION ... 60,416 . 03/01/2035 . |2.C FM
..930336-74-8 | WAMU MTG PASS-THROUGH CER 2005-AR3 CL A2 ... 03/01/2024 . | SCHEDULED REDEMPTION ... 77,553 . 03/01/2035 . [1.A FM .
..92026U-AF-8 | WAMU MTG PASS-THROUGH CERTS 2007-HY2 3A1 ... |....... . 02/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2036 . [1.A FM .
..92022F-BV-9 | WAMU MTG PASS-THRU CER 2003-AR9 CL 1A6 ....... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2033 . [1.A FM
..92025G-AH-6 | WAMU MTG PT 2006-AR16 CL 3A2 ...............coe. [oeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... I . 12/01/2036 . [1.A FM ...
.. 92922F-J2-5 | WAMU MTG PT CER 2005-AR6 CL 2A1A .........eeewe [oeeenn . 03/25/2024 . | SCHEDULED REDEMPTION ... |.oooeeeeeieininenss |oveeeeennns 6,397 . 04/25/2045 . [1.A FM ....
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..93362F-AG-8 | WAMU MTG PT CER 2006-ARS CL 2A2 .. . 03/01/2024 . | SCHEDULED REDEMPTION ... |.... ... 59,350 ...45,32%5 |.... . 08/01/2036 . [1.A FM ....
..55903V-AZ-6 | WARNERMEDIA HLDGS INC CO GUARNT .........ccovvnn [oreeenn . 03/01/2024 . | JANE STREET EXECUTION .. |.... . 1,468,560 1,493,978 |.... . (26,285) |.... . 03/15/2025 . [2.C FE ....
..55003V-BD-4 | WARNERMEDIA HLDGS INC CO GUARNT .........eevmunn [erreenn . 03/01/2024 . |MITSUBISHI TRUST & BA .. |.... ..225,000 |.... . (35,636) |.... . 03/15/2042 . [2.C FE ....
..92022F-GU-6 | WASHINGTON MUTUAL 2003-S11 CL 2A6 .. [ [P . 03/01/2024 . | SCHEDULED REDEMPTION ... ...24,962 |.... . 11/01/2033 . [1.A FM ...
..933637-AJ-9 | WASHINGTON MUTUAL 2006-AR18 CL 3A3 .......cccc. [oeeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... ...20,973 |.... . 01/01/2037 . [1.A FM ...
..94107@-AA-1 | WASTE MGMT (SEATTLE) CTL PASS THRU TRUST .... [....... . 03/15/2024 . | SCHEDULED REDEMPTION ... |.... . 501,606 |.... . 04/15/2025 .
..95000U-2C-6 |WELLS FARGO & CO SR NT MTN DTD 01/24/19 ..... |....... . 01/24/2024 . |MATURED .........eevvvunnnee .3,005,793 |.... . . 01/24/2024 .
..94974B-GT-1 | WELLS FARGO & CO SUB ........evvvvmmmmmmmvnnnnnnnns [ereeenn . 01/19/2024 . | WELLS FARGO BANK, N.A. K ....374,628 |.. . 06/14/2046 .
..94985F-AG-3 |WELLS FARGO ALT LN TR 2007-PA2 2A1 .....coevvee [oeennn . 03/25/2024 . | SCHEDULED REDEMPTION ... ...(9,472) | UV R .. . 06/25/2037 .
..94985K-AA-5 | WELLS FARGO ALT LOAN T 2007-PA6 CL A1 03/01/2024 . [ SCHEDULED REDEMPTION ... |oeeevvrvvevevevennns fovvvnnnnnnnn 3,827 forniininnnnnn 4,207 foniinnnnnnnnn 2,848 [oiiiiiiiiiiiinnnn, (2,848) |. . . (2, PPN .3, . .3, . 12/04/2037 .
..94980G-AJ-0 |WELLS FARGO HOME EQUITY TR 2004-2 CL AI8 . 03/01/2024 . | SCHEDULED REDEMPTION ... ..201,983 |. 10,190 |. .302,173 . 10/01/2034 .
..94980G-AK-7 | WELLS FARGO HOME EQUITY TR 2004-2 CL AI9 .. 03/01/2024 . | SCHEDULED REDEMPTION ... 1,476 | 1,482 . 04/01/2034 .
..94981V-AA-5 |WELLS FARGO MTG BACKED SEC 2004-K CL 1A1 ... |[....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 14,465 |.... . 07/01/2034 .
..94981V-AG-2 |WELLS FARGO MTG BACKED SEC 2004-K CL 2A2 .... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2034 .
..94981V-AN-7 |WELLS FARGO MTG BACKED SEC 2004-K CL 2A8 .... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2034 .
..94989U-AA-9 | WELLS FARGO MTG BCKD 2018-1 CL A1 144A ...... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2047 .
..950020-AS-9 | WELLS FARGO MTG SE 2020-2 CL A17 144A ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2049 .
..95003A-AS-3 | WELLS FARGO MTG SE 2021-1 CL A17 144A ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2050 .
..95001T-AA-3 | WELLS FARGO MTG SEC 2019-1 CL A1 144A ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 11/01/2048 .
..95001T-AS-4 | WELLS FARGO MTG SEC 2019-1 CL A17 144A ...... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 11/01/2048 .
..95002J-AA-4 | WELLS FARGO MTG SEC 2019-2 CL A1 144A ... 03/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2049 .
..95002J-AS-5 |WELLS FARGO MTG SEC 2019-2 CL A17 144A . 03/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2049 .
..940831-AA-9 | WELLS FARGO MTG SEC 2019-3 CL A1 144A ... 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2049 .
..940831-AS-0 |WELLS FARGO MTG SEC 2019-3 CL A17 144A . . |- 03/01/2024 . [ SCHEDULED REDEMPTION ... . 07/01/2049 .
..95002F-AS-3 |WELLS FARGO MTG SEC 2019-4 CL A17 144A . «e..... |- 03/01/2024 . [ SCHEDULED REDEMPTION ... . 09/01/2049 .
..95002K-AA-1 | WELLS FARGO MTG SEC 2020-1 CL A1 144A ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2049 .
..95002K-AS-2 | WELLS FARGO MTG SEC 2020-1 CL A17 144A ...... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2049 .
..95002T-AA-2 | WELLS FARGO MTG SEC 2020-3 CL A1 144A ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2050 .
..95002T-AS-3 | WELLS FARGO MTG SEC 2020-3 CL A17 144A ...... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2050 .
..950038-AS-1 | WELLS FARGO MTG SEC 2020-5 CL A17 .......cevvns [oeeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2050 .
..94082D-AA-4 | WELLS FARGO MTG SECS TR 2005-AR14 CL A1 ..... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2035 .
..95058X-AE-8 | WENDYS FUNDING LLC 2018-1A CL A2I1 144A 03/15/2024 . | SCHEDULED REDEMPTION ... . 03/15/2048 .
..95058X-AG-3 | WENDYS FUNDING LLC 2019-1A CL A2l 144A . 03/15/2024 . | SCHEDULED REDEMPTION ... . 06/15/2049 .
..95058X-AL-2 | WENDYS FUNDING LLC 2021-1A CL A2I1 144A 03/15/2024 . | SCHEDULED REDEMPTION ... K | . 06/15/2061 .
..961214-FA-6 | WESTPAC BANKING CORP SR NT ......cevvvvvvvvnnnnns D..... . 03/26/2024 . | MARKETAXESS .............. . 1,472,310 .1,510,122 |.... . (36,367) |.... . 08/26/2025 .
..96188#-AA-6 |WETT HLDGS LLC SR NT ......ovvvmvmmmnnnnninniininns [eeeeenn . 03/31/2024 . | VARIOUS ... ... 32,667 ...32,667 |.... . 12/18/2024 .
..963320-AR-7 | WHIRLPOOL CORP SR NT .........eevvmmmmmmmnmnnnnnnnn [ereeenn . 03/01/2024 . | MATURED ... 20,000,000 19,999,573 |.... 400,000 |. 03/01/2024 .
..96950F-AM-6 | WILLIAMS PARTNERS LP SR NT ........vuvmmnnnnnn [erneenn . 03/04/2024 . |MATURED ..........cevvvnnnne . 8,000,000 7,999,644 |.... .. 172,000 |. 03/04/2024 .
..97342V-AA-2 | WINDMI GMBH SR SEC SER A . 01/01/2024 . | SCHEDULED REDEMPTION . . . . 06/30/2027 .
..97655J-AE-2 | WINWATER MTG LOAN TR 2016-1 CL 1AS 144A ..... |[....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2046 . [1.A ........
..97651J-AC-0 | WINWATERR MTG LOAN TR 2015-3 CL A3 144A ..... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2045 . [1.A ........
.. 74936R-Al-4 | WOODWARD CAP MGMT 2021-2 CL A21 144A ......... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2051 . [1.A ........
..74938V-AV-5 | WOODWARD CAP MGMT 2021-4 CL A21 144A ......... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2051 . [1.A ........
.. 749350-AN-4 | WWOODWARD CAP MNGMT 2021-1 CL A13 144A ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2051 . [1.A ........
..92988@-AA-9 | WSFSSH NYC CTL SEC ...eevvvvvvvvveiieiiiiiiiiinneens [ eeeenn . 03/15/2024 . | SCHEDULED REDEMPTION ... . 03/15/2052 . [1.C ........
..98726#-AA-1 | YORKTONN JAZ LLC (LOWE'S CTL) ....vvvvvvvnvnnnnn foeeenns . 03/15/2024 . | SCHEDULED REDEMPTION ... . 04/15/2039 . [1.E PL .
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1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,549,495, 143 1,548,823,722 1,522,358, 629 1,540,739,403 (2,242,049) 1,444,747 2,802,988 (3,600,290) 78,918 1,545,027,109 (147,979) 2,023,545 2,775,567 32,059,331 XXX XXX
..C6901L-AJ-6 | 1011778 BC ULC CO ASSETS FRN B5 . |- 03/28/2024 . | SCHEDULED REDEMPTION ... 11,628 |.... ..12,036 |.. . 09/21/2030 . (3.B FE ....
..BLAOBU-0U-1 |360 HOLDCO INC LLC MML ............. 03/29/2024 . | SCHEDULED REDEMPTION ... .5,410 . 08/02/2028 . [3.A Z .....
..00186U-AB-5 |A PLACE FOR MOM HOLDINGS INC MML TL B 03/29/2024 . | SCHEDULED REDEMPTION ... 11,790 . 08/10/2024 . [3.A PL ....
..00437H-AC-9 | ACCLAIM MIDCO LLC MML ... 03/28/2024 . | SCHEDULED REDEMPTION ... 13,919 . 06/13/2029 . [3.A PL ....
..00439#-AD-9 | ACCUPAC INC MML .....ceeeeeeeiieeeiiees [ . 03/28/2024 . | SCHEDULED REDEMPTION ... . 01/17/2026 . (3.B PL ....
..00160@-AA-2 | ACP HYPERDRIVE INC DDTL .....evvvvvvvvmmnnnnnnnnnn [ereeenn . 03/29/2024 . | SCHEDULED REDEMPTION ... . . 03/08/2028 . [3.A PL ....
. 00160@-AB-0 | ACP HYPERDRIVE INC MML ..........oooeeiiininnnnins [oennn . 03/29/2024 . | SCHEDULED REDEMPTION ... ...58,069 |.... . 03/08/2028 . [3.A PL ....
..00110H-AE-9 | ACP TARA HOLDINGS MML ......cevvvvvvmviniiiiiinnnns [ eeeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 628,817 |.... . 09/10/2027 . [3.A PL ....
. 00117@-AA-6 | AFC-DELL HOLDING CORP MML . 01/01/2024 . | VARIOUS .2,622 |. , . 04/09/2027 . (3.B PL ....
..01608U-AE-7 |ALI GRP SRL CO TL B ... . 03/28/2024 . | SCHEDULED REDEMPTION . 3,333 . 10/13/2028 . [2.C FE ....
..01881U-AL-9 | ALLIANT HLDGS INT B6 . 01/01/2024 . | VARIOUS ... .. 826,093 ..825,068 ..825,068 |..eevviiiiiiiiiinns .825,068 . . 11/06/2030 . (4.B FE ....
..01881U-AJ-4 | ALLIANT HLDGS INTERMEDIATE TL B3 ......eevvvvnn [oeeennn . 01/01/2024 . | VARIOUS ... O O R 1,28 ... 2,545 ... 2,535 |.... ...4,039 |.. (2,741) |........ (2,741) . 11/06/2027 . (4.B FE ....
..02124X-AC-8 | ALTA BUYER LLC DDTL ....ooeeeeeeeeeeeeeeeeeeeeeeens e . 03/28/2024 . | SCHEDULED REDEMPTION ... |oceoeeeriiieeniinns |oeeeeeennes 5,319 ....5,319 ....5,319 ... ...5,319 |.. . 12/21/2027 . (2.B PL ....
..02124X-AB-0 | ALTA BUYER LLC MUL ....oovvvvvviiiiiiiniiiiiiiinins [eeeenn . 03/28/2024 . | SCHEDULED REDEMPTION ... ... 19,681 ...19,681 ...10,484 |.... ..19,681 . 12/21/2027 . (2.B PL ....
..03680%-AA-9 | ANTERIAD LLC MML INCR .......evvvvvvvvmnnnnnnnnnnns [ eenenn . 03/15/2024 . | SCHEDULED REDEMPTION ... ... 41,446 ... 41,446 ...40,617 |.... 41,446 .. . 05/23/2026 . |2.CPL ....
..G0472C-AB-1 | APEX GRP TREASURY LLC TL ..eeevvvveeeeeeeeeeeeeees [ . 03/28/2024 . | SCHEDULED REDEMPTION ... |oeeeeeeeiiiiiiiinns Joeeeeeienes 5,038 |... ....5,038 |... ....5,05 |.... ...5,038 |.. . 07/27/2028 . [4.C FE ....
. 00186X-AL-7 |API GRP DE INC CO ASSETS TL B ...cevvvvvvivennns [eeeennn . 01/01/2024 . | CANCELLED TRADE ......... .. (3,908) |... ...(3,908) |... ...(3,908) |.... ..(3,908) |.. . 01/03/2029 . (3.B FE ....
..03945E-AC-5 | ARCHER ACQUISITION LLC ML . |- 03/28/2024 . | SCHEDULED REDEMPTION ... ...17,535 7,212 . .. 17,53 |.. . 10/06/2029 . 3.B FE ....
..04010@-AA-6 | ARGANO LLC 1ST AMND INCR DTTL .. . |- 01/02/2024 . | SCHEDULED REDEMPTION ... ... 7,942 L 7,942 | .7,982 .. . 06/10/2026 . [3.A PL ....
..04010@-AB-4 | ARGANO LLC 5TH AMND MML . 01/02/2024 . | SCHEDULED REDEMPTION ... . 3,984 .3,924 |. .3,984 . 06/10/2026 . [3.A PL ...
..04010#-AC-0 | ARGANO LLC DDTL 01/02/2024 . | SCHEDULED REDEMPTION ... .5,23% .5,23 | .5,23% . 06/10/2026 . [3.A PL ....
..04010#-AB-2 | ARGANO LLC MML ... 01/02/2024 . | SCHEDULED REDEMPTION ... . 06/10/2026 . [3.A PL ....
..04041E-AC-6 | ARISE HLDGS INC MML .........ovvmmmmmmmmnnnnnnnnnnn [ereeenn . 03/29/2024 . | SCHEDULED REDEMPTION ... . . 12/09/2025 . (2.B PL ...
..04268B-AC-8 | AROTECH CORPORATION MML ......oevvvvvvvviiiiinnns [eeeenn . 03/28/2024 . | SCHEDULED REDEMPTION ... ...10,855 |.... . 10/22/2026 . |3.CPL ....
..04268B-AB-0 | AROTECH CORPORATION DDTL .......ceevveeeeeeeeeeens e . 03/29/2024 . | SCHEDULED REDEMPTION ... ... 1,049 |.... . 10/22/2026 . |3.CPL ....
..05350N-AL-8 | AVANTOR INC TL B5 ...oooeeeieieiiiiiiiiiiii [ . 03/28/2024 . | SCHEDULED REDEMPTION ... ...21,816 |.... . 11/06/2027 . 3.A FE ....
..90347B-AK-4 | AXALTA COATING SYSTEMS US HOLDCO TL C ........ [..eenn . 03/18/2024 . | SCHEDULED REDEMPTION ... .5,844,959 |.... . 12/20/2029 . (3.A FE ....
..90347B-AL-2 | AXALTA COATING SYSTEMS US TL B6 .....cccooees [reennn . 03/27/2024 . | SCHEDULED REDEMPTION ... ... 28,230 . 12/20/2029 . [3.A FE ....
..05516H-AC-2 | B2B/AMW ACQUISITION CO MML TL A ..ovvvvvvvnninns oo . 03/28/2024 . | SCHEDULED REDEMPTION ... ... 26,945 . 10/07/2026 . |2.CPL ....
..05516H-AK-4 | B2B/AMW ACQUISITION INCREMENTAL MML .......... [....... . 03/28/2024 . | SCHEDULED REDEMPTION ... ... 10,610 . 10/07/2026 . |2.CPL ....
..05710N-AB-5 |BAKEOVATIONS INTERMEDIATE MWL ....... 03/28/2024 . | SCHEDULED REDEMPTION . 79,621 K . 09/25/2029 . (3.B PL ....
..C0787F-AB-8 |BAUSCH + LOMB CORP CO ASSETS TL B 03/28/2024 . | VARIOUS ... .. 296,655 ..302,418 ..209,672 |. . 05/10/2027 . [4.A FE ....
..05554K-AD-6 | BCTS FREEZE CORP LLC MWL .............. 03/28/2024 . | SCHEDULED REDEMPTION . 21,121 21,121 20,910 |. . 12/26/2029 . 3.A FE ....
..07367#-AD-0 |BEACON ORTHO PARTNERS MS DDTL 2ND AMNDT ...... |[....... . 03/28/2024 . | SCHEDULED REDEMPTION ... ... 23,606 ...23,606 |.... . 07/21/2025 . [3.A PL ....
..68751B-AF-0 | BEACON ORTHOPAEDIC PARTNERS DDTL D .....vvvvvnn [eeenns . 01/01/2024 . | SCHEDULED REDEMPTION ... |oeoeeeeiieiieiieins |oeeeeeeees 1,446 1,435 . 07/21/2025 . [3.A PL ....
..07367#-AA-6 | BEACON ORTHOPEDIC PARTNERS MSO MML ............ [....... . 03/28/2024 . | SCHEDULED REDEMPTION ... ... 45,473 ...45,434 |.... . 07/19/2025 . [3.A PL ....
..08579J-BG-6 |BERRY GLBL INC TL Z ..oevvveeeeiiiiiiiieeeeeeeeeees [ . 01/17/2024 . | SCHEDULED REDEMPTION ... .1,831,906 |.... . 07/01/2026 . [2.C FE ....
..00661C-AC-8 | BOARDWALK BUYER LLC MML ........eevvmmmmemnnnnnnnn [eeeeenn . 03/28/2024 . | SCHEDULED REDEMPTION ... ...24,8% |.... . 09/28/2027 . [3.A PL ....
..10153K-AC-3 | BOULDER SCIENTIFIC CO MML ......ccooovnns [eeeens . 01/02/2024 . | SCHEDULED REDEMPTION ... ....5,550 |.... . 12/28/2025 . (2.B PL ....
..10170%-AB-9 | BOUNTEOUS INC DDTL ...eeeveeeeeiieieiiceeeeeeeeeeees [ . 03/29/2024 . | SCHEDULED REDEMPTION ... ....5,079 |.... . 08/02/2027 . (2.B PL ....
. 10170*-AA-1 | BOUNTEOUS INC MML .........ovvmmmmmmmmnnnninniiiinns [eeeeenn . 03/29/2024 . | SCHEDULED REDEMPTION ... ....9,820 |.... . 08/02/2027 . (2.B PL ....
..10463*-AB-5 | BRADSHAW INTL INC MML 03/28/2024 . | SCHEDULED REDEMPTION ... 24,548 |. . 10/21/2027 . (3.B PL ....
..10947U-AC-2 |BRIGHTSIGN MERGER SUB LLC MML . 03/28/2024 . | SCHEDULED REDEMPTION ... 24,824 |. . 10/14/2027 . [3.A PL ....
..11132V-AR-0 | BROADSTREET PARTNERS INC TL B 03/28/2024 . | SCHEDULED REDEMPTION ... |. 1,869 |. . 01/27/2027 . (4.B FE ....
..G1738K-AD-7 |BUZZ FINCO LLC CO ASSETS FRN . 03/14/2024 . | CITIGROUP GLOBAL MKT ... |. ..110,419 .. .110,429 . 01/29/2027 . [4.B FE ....
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..P2121Y-AS-7 | CARNIVAL CORP TL B ....evvnniiiiiiiiiiiiiiiiiiins [eeeenn . 03/28/2024 . | SCHEDULED REDEMPTION ... . . 10/08/2028 . 3.B FE ....
.. 12500N-AH-3 | CDI ACQUISITIONCO 2-22 INCRMNTL MML ........... [....... . 02/01/2024 . | SCHEDULED REDEMPTION ... 215,797 ... ..273,039 |.... 215,797 |.. . 12/24/2024 . (2.A PL ....
.. 12509N-AE-0 | CDI ACQUISITIONCO INC INCRMNTL MML ............ [....... . 02/01/2024 . | SCHEDULED REDEMPTION ... |.ocooeeeeeeennnnnnns oo 3,804,062 |........ 3,804,062 |........ 3,768,294 |........3,792,914 [..cooiss e 1,149 | 11140 | [, 3,804,062 |.. . 12/24/2024 . [2.A PL ....
.. 12500N-AC-4 | CDI ACQUISITIONCO MML ....ooeeeeeeeneeeeee [ . 02/01/2024 . |VARIOUS ....oovvvvvvviininns Jeeeeeeneeeneenennns 00022 3,150,000 | 3,150,000 |........ 3,122,954 |........3,137,995 |.ooeoviiiiiiins fornnnnnn 12,005 [ouniiiiiniiniins [ 12,006 e |t 3,150,000 |.. . 12/24/2024 . (2.A PL ....
..15677G-AF-1 | CERIDIAN HCM HOLDING INC CO TL B ..eevvvvvvvnnns [ eeeennn . 02/29/2024 . | SCHEDULED REDEMPTION ... |.ooooeveeeennnnnnnns |- 1,639,745 |, 1,639,745 |........ 1,641,795 [ Jooeiiiiiiiiiiins e (2,050) | feveeennn (2,080) [onneiiiiiiiiiins oo 1,639,745 |.. . 04/30/2025 . [3.C FE ....
..15963C-AC-0 | CHARIOT BUYER LLC TL B ...vvvvvvvvvvvvnninnnininns [ eeeens . 03/28/2024 . | VARIOUS .....oevvvvrrnnnnns . 10/22/2028 . (4.C FE ....
..17110@-AC-3 | CHROMA COLOR HOLDINGS MML .......ccovvveeeeeeeenns [oeeenn . 03/29/2024 . | SCHEDULED REDEMPTION ... |.... . 04/21/2029 . |2.CPL ....
.. 18143E-AK-5 | CLARK EQUIP CO ASSETS TL B 1L ...evvvvvvvvvvnnnn [eeeenn . 01/19/2024 . | CITIGROUP GLOBAL MKT ... |.... . . 04/20/2029 . (3.B FE ....
.. 18449E-AF-7 | CLEAN HARBORS INC TL B 1L eeeeeeeiieiiiiiiieeees s . 01/01/2024 . | SCHEDULED REDEMPTION ... 1,970,758 |.... . 10/08/2028 . [3.A FE ....
..18883U-AH-0 | CLIPPER ACQ CORP CO ASSETS TL B1 . 03/28/2024 . | SCHEDULED REDEMPTION ... .6,014 |. . 12/27/2024 . 3.A FE ....
..12757*-AB-6 | CMG HOLDCO LLC DDTL 1 . 03/28/2024 . | SCHEDULED REDEMPTION . 4,783 |. . 08/19/2028 . [3.A PL ....
.. 12757*-AC-4 | CMG HOLDCO LLC DDTL 2 01/01/2024 . . 08/19/2028 . [3.A PL ....
.. 12757*-AA-8 | CMG HOLDCO LLC MML ....ovvneniiiiiiiiii oo . 03/28/2024 . | SCHEDULED REDEMPTION ... . 08/19/2028 . [3.A PL ....
..1993311-AQ-6 | COLUMBUS MCKINNON CORP CO TL B ...eevvvvvveennns [eeennn . 03/28/2024 . | SCHEDULED REDEMPTION ... . . 05/15/2028 . (4.A FE ....
..12759@-AA-4 | COP COLLISIONRIGHT HLDGS MML ..........ccooeeeess [oennnn . 01/29/2024 . | SCHEDULED REDEMPTION ... ........3,836,256 |.. . 04/14/2028 . |2.CPL ....
..21718@-AC-1 | COP GNAP HLDGS INC DDTL .....evvvvvvvvvvnnnnnnnnns [eeeeenn . 02/02/2024 . | SCHEDULED REDEMPTION ... |oooeovvernennnnnnnns [000nnnn2,122,222 000000 2,122,222 000 2,122,222 (.0 2,122,222 o fooiiiiiiiiiiiies s e e o, 2,122,222 |.. . 11/01/2024 . [3.A PL ....
..21718@-AB-3 | COP GNAP HLDGS INC MML TL A . [ I . 02/02/2024 . | SCHEDULED REDEMPTION ... |.........oeeeeeeeees |- 3,588,889 |........ 3,588,889 |........3,553,000 |........3,582,641 [......oeevvunnnn [eeeeennnn6,248 | 6,288 | o 3,588,889 |.. . 11/01/2024 . [3.A PL ....
..21925E-AF-4 | CORNERSTONE ADVISORS LLC INCRMNTL MML ........ [....... . 03/28/2024 . | SCHEDULED REDEMPTION ... . 09/24/2026 . |2.CPL ....
..21925E-AD-9 | CORNERSTONE ADVISORS, LLC DDTL ...cevvvvvvvvnnes fereennn . 03/28/2024 . | SCHEDULED REDEMPTION ... . 09/24/2026 . |2.CPL ....
..21925E-AC-1 | CORNERSTONE ADVISORS, LLC MML ......cccooiiiiias [oreennn . 03/28/2024 . | SCHEDULED REDEMPTION ... . 09/24/2026 . |2.CPL ....
..22005#-AC-9 | CORPORATE VISION INC INCTL MML 03/29/2024 . | SCHEDULED REDEMPTION ... . 08/12/2027 . [3.A PL ....
..12751%-AA-4 | CP TURF PARENT LLC MAL ..... 03/29/2024 . | SCHEDULED REDEMPTION ... . 10/25/2027 . (3.B PL ...
..23340D-AP-7 | CUSHMAN & WAKEFIELD US TL B 03/28/2024 . | SCHEDULED REDEMPTION . . 08/21/2025 . [3.C FE ....
..12746@-AB-8 | CVI PARENT INC MWL .... . |- 03/29/2024 . | VARIOUS ... . 08/12/2027 . [3.A PL ....
..233450-AG-3 |DH UNITED FUELING SOLUTIONS 2\D AMND MML . |- 03/28/2024 . [ SCHEDULED REDEMPTION . . 09/16/2028 . (3.B PL ...
..233450-AF-5 |DH UNITED FUELING SOLUTIONS 2\D DDTL ...eevvvws foeennns . 03/28/2024 . | SCHEDULED REDEMPTION ... . 09/16/2028 . (3.B PL ....
..233450-AB-4 |DH UNITED FUELING SOLUTIONS DDTL ....cevvvvvvvns fereennn . 03/28/2024 . | SCHEDULED REDEMPTION ... . 09/16/2028 . (3.B PL ...
..233450-AE-8 |DH UNITED FUELING SOLUTIONS INCRMNTL MWL .... |....... . 03/28/2024 . | SCHEDULED REDEMPTION ... . 09/16/2028 . (3.B PL ....
..233450-AD-0 |DH UNITED FUELING SOLUTIONS MML ......cccoceeen [erennn . 03/28/2024 . | SCHEDULED REDEMPTION ... . 09/16/2028 . (3.B PL ...
..36632U-AD-7 |DONLEN LLC TL B (FKA FREEDOM ACQUIRER) ....... [....... . 03/28/2024 . | SCHEDULED REDEMPTION ... L4782 . 03/30/2028 . (2.C FE ....
..27880@-AC-0 | ECKHART BIDCO LLC DDTL ..oooeeeeeeeeeeieeeeeeeeees e . 01/01/2024 . | SCHEDULED REDEMPTION ... L. 2,707 ... . 01/10/2029 . [3.A PL ....
..28619E-AB-9 | ELEMENT 78 PARTNERS LLC DDTL 03/28/2024 . | SCHEDULED REDEMPTION . 10,714 |. . 12/01/2027 . (3.B PL ....
..28619E-AF-0 | ELEMENT 78 PARTNERS LLC INCTL DDTL . 03/28/2024 . | VARIOUS ... . 2,450 |. . 12/01/2027 . (3.B PL ....
..28619E-AE-3 |ELEMENT 78 PARTNERS LLC INCTL MAL .. 03/28/2024 . | SCHEDULED REDEMPTION . 3,613 | . 12/01/2027 . (3.B PL ....
..26872N-AC-3 | EMERSON CLIMATE TECHNOLOGIES INC TL B 03/28/2024 . | SCHEDULED REDEMPTION ... 77,067 |. . 05/04/2030 . [3.C FE ....
..G1266#-AG-1 |ENERGOS INFRASTRUCTURE TL ............. . 01/01/2024 . | SCHEDULED REDEMPTION ... ..233,008 |. . . 08/15/2027 . [4.A PL ....
..205038-AB-2 |ERIE CONSTRUCTION MID-WEST INC MML .......ccevw [orennn . 01/01/2024 . | SCHEDULED REDEMPTION ... 107,093 |.... 108,175 |.. . 07/30/2027 . [2.A PL ....
..26924@-AD-8 | E-TECHNOLOGIES GRP LLC TL ..eeeeeeeeeieeeeeeeeees oo . 01/01/2024 . | CANCELLED TRADE ......... ...(4,681) ... .. (4,776) .. . 04/08/2024 . (3.B PL ....
..34965#-AB-4 | FORTUNE INTERNATIONAL LLC MWL . 01/01/2024 . | SCHEDULED REDEMPTION ... . 9,565 |. . 9,656 . 01/17/2026 . |2.CPL ....
..34965#-AE-8 | FORTUNE INTERNATIONAL LLC TRANCHE 3 DDTL 01/01/2024 . | SCHEDULED REDEMPTION ... .9,98 |. 10,069 . 01/17/2026 . |2.CPL ....
..59909T-AC-8 | GAINWELL ACQUISITION CORP TL B ... 03/28/2024 . | SCHEDULED REDEMPTION ... .2,519 | . 2,525 . 10/01/2027 . [4.B FE ....
..37173N-AD-4 | GENESEE SCIENTIFIC LLC DDTL . . |- 03/28/2024 . | SCHEDULED REDEMPTION ... .6,128 |. .6,190 . 09/30/2026 . (3.B PL ....
..37173N-AC-6 | GENESEE SCIENTIFIC LLC MML . |- 03/28/2024 . | SCHEDULED REDEMPTION ... 11,869 |. 11,981 . 09/30/2026 . (3.B PL ...
..36175K-AB-4 | GHR HEALTHCARE LLC DDTL ......cooeeeeeeeeeneeeeens e . 03/28/2024 . | SCHEDULED REDEMPTION ... ...3,842 |.. . 12/09/2027 . |2.CPL ....
..36175K-AE-8 | GHR HEALTHCARE LLC INCREMENTAL MML ............[....... . 03/28/2024 . | SCHEDULED REDEMPTION ... ...6,219 |.. . 12/00/2027 . |2.CPL ....
..36175K-AD-0 | GHR HEALTHCARE LLC MML ........eevvvvvvvvvvnvnnnns foeeennn . 03/28/2024 . | SCHEDULED REDEMPTION ... .. 12,325 .. . 12/09/2027 . |2.CPL ....
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Gc'so4

500,000 |..
...9,770 |..
.(23,332) ..
....638
10,150
. 2,857,203
.599,687

.21,087 | 12/20/2027 . |2.A PL ....
. 12/01/2027 . |3.A FE ....
. 12/01/2027 . |3.CPL ....
. 03/05/2028 . |4.A FE ....
. 10/14/2026 . |2.C PL ....
. 10/19/2027 . |4.B FE ....
. 01/05/2028 . |1.G PL ....

D..... . 03/20/2024 .  SCHEDULED REDEMPTION ...
....... . 03/28/2024 . [ SCHEDULED REDEMPTION ...
....... . 01/01/2024 . [ CANCELLED TRADE .........
03/28/2024 . | SCHEDULED REDEMPTION ...
03/28/2024 . | SCHEDULED REDEMPTION .
03/27/2024 . | VARIOUS
01/01/2024 . | SCHEDULED REDEMPTION .

..P47174#-AA-3 | GLOBAL BANK CORP TL B ... . 500,000 |....
..38216K-AD-7 | GOOD2GROW LLC 2023 MML ..
..38216K-AB-1 | GOOD2GROW LLC MML
..07014Q-AN-1 | GREAT QUTDOORS GRP LLC CO TL B2
..41024J-AC-8 | HANDGARDS LLC 2ND AMNDHNT MML
..41151P-AP-0 | HARBOR FREIGHT TOOLS TL B .......
..G42880-AA-4 | HARBOURVEST DOVER STREET X INVMNT TL .

.... 500,000

.. 2,857,203
..599,687

..2,857,203 |.
..599,687 |.

.2,857,203 |.
..599,687 |.

..42226X-AB-3 | HEALTHSPAN BUYER LLC TL ......... 03/28/2024 . | SCHEDULED REDEMPTION ... ...16,318 ...16,154 |. 16,158 |. 16,318 . 10/16/2030 . |3.A PL ....
..42727G-A*-9 | HERITAGE PETROLEUM CO LTD TL ... . 03/15/2024 . [ SCHEDULED REDEMPTION ... |.... .eeeeeee. 750,000 |.......... 750,000 |.......... 750,000 |.... 750,000 |.. . 05/05/2029 . [3.B Z .....
..43289D-AL-7 |HILTON DOMESTIC OPERATIN FRN TLB3 ............ |.eeeees . 03/07/2024 . [MORGAN STANLEY CAPITA .. |...covvvvveeeennns |-, 4,010,000 |........ 4,000,000 |........ 4,000,000 [........4,000,000 [oeevrerisinnns Jomminnrnnnenns foniniiiiiis i e s 4,000,000 |.. . 06/21/2028 . |2.C FE ....
..L5000D-AC-1 | ICON LUXEMBOURG SARL TL B .... D..... |- 03/14/2024 . [ VARIOUS ... . 1,887,752 .1,884,660 . 07/01/2028 . |2.C FE ....

.. 1,887,752 ..1,884,508 |. .1,884,110 |.

. 07/01/2028 . |2.C FE ....
. 03/23/2029 . |3.A PL ....
. 03/23/2029 . |3.A PL ...
. 06/14/2028 . |3.A PL ...
. 07/06/2024 . |3.CPL ....
. 01/20/2029 . |3.CPL ....
. 12/07/2024 . |3.B PL ....
. 12/07/2028 . |3.B PL ....
. 06/14/2026 . |2.B PL ....
. 08/08/2028 . |3.A PL ....
. 12/17/2025 . |3.A PL ...
. 12/17/2025 . |3.A PL ...
. 12/17/2025 . [3.A Z .....
. 03/22/2024 . |3.CPL ....
. 11/15/2029 . |2.B PL ....
. 08/01/2029 . |3.B PL ....
. 08/01/2029 . |3.B PL ....
. 10/14/2027 . |3.A PL ...
. 10/14/2027 . |3.A PL ...
. 10/14/2027 . |3.A PL ...
. 01/09/2029 . |2.C PL ....
. 01/09/2029 . |2.C PL ....
. 06/15/2028 . |3.B PL ....
. 06/15/2028 . |3.B PL ....
. 10/17/2026 . |3.C FE ....
. 02/01/2030 . |3.B PL ....
. 02/01/2030 . |3.B PL ....
. 09/08/2027 . |3.A PL ...
. 12/29/2026 . |3.A PL ...

.469,500
.6,075
13,072
.6.870
(8,549)
..10,026 |..
.8,523 |..

. 03/14/2024 . [ VARIOUS ...
03/28/2024 . | SCHEDULED REDEMPTION ...
03/28/2024 . | SCHEDULED REDEMPTION ...
01/01/2024 . | SCHEDULED REDEMPTION ...
01/01/2024 . | CANCELLED TRADE .........
....... . 03/28/2024 .  SCHEDULED REDEMPTION ...
....... . 03/28/2024 . [ SCHEDULED REDEMPTION ...
....... . 03/28/2024 .  SCHEDULED REDEMPTION ...
....... . 02/12/2024 . [ SCHEDULED REDEMPTION ...
....... . 03/28/2024 .  SCHEDULED REDEMPTION ...
....... . 03/01/2024 . [ VARIOUS ...
. |- 03/01/2024 . [ VARIOUS ...
- |- 03/01/2024 . [ VARIOUS ...
03/22/2024 . | EXCHANGE ..
03/28/2024 . | SCHEDULED REDEMPTION ...
03/28/2024 . | SCHEDULED REDEMPTION ...
....... . 03/28/2024 .  SCHEDULED REDEMPTION ...
....... . 03/28/2024 . [ SCHEDULED REDEMPTION ...
....... . 03/28/2024 . [ SCHEDULED REDEMPTION ...
....... . 03/28/2024 . [ SCHEDULED REDEMPTION ...
....... . 03/28/2024 . [ SCHEDULED REDEMPTION ...
....... . 03/28/2024 . [ SCHEDULED REDEMPTION ...
....... . 03/28/2024 . [ SCHEDULED REDEMPTION ...
....... . 03/28/2024 .  SCHEDULED REDEMPTION ...
03/28/2024 . | SCHEDULED REDEMPTION ...
03/28/2024 . | SCHEDULED REDEMPTION ...
03/28/2024 . | SCHEDULED REDEMPTION ...
....... . 01/01/2024 . [ CANCELLED TRADE .........
....... . 01/08/2024 . [ SCHEDULED REDEMPTION ...

..L5000D-AD-9 | ICON LUXEMBOURG SARL TL B-2 . .. 470,335
..45256T-AC-6 | IMPACT PARENT CORPORATION DDTL
..45256T-AB-8 | IMPACT PARENT CORPORATION MML ..
..45676#-AA-2 | INFOBASE ACQUISITION INC MML
..457198-AC-9 | INHANCE TECHNOLOGIES LLC MML
..44980P-AD-9 | INS INTERMEDIATE |1 TL
..45019J-AB-8 | ISG ENTERPRICES LLC DDTL ..
..45019J-AD-4 | 1SG ENTERPRICES LLC ML ...
..45063#-AA-3 | ITS BUYER INC ML
..46574D-AD-2 | ITSAVVY ACQUISITION CO TL A ....
..46585#-AB-8 | IVEX & INDUSPAC HOLDCO MML ...
..46585#-AE-2 | IVEX & INDUSPAC HOLDCO ML ...
..BLAOAY-1Q-0 | IVEX & INDUSPAC HOLDCO MML
..BLAOSP-PJ-5 | JENSEN HUGHES |INCREMENTAL DDTL
..48855H-AC-1 | KENCO PPC BUYER MIL ...
..48889E-AC-8 | KENG ACQUISITION INC DDTL .
..488B9E-AB-0 | KENG ACQUISITION INC TL ...
..51322K-AE-9 | LAMARK DEBT MERGER INCR MML
..51322K-AC-3 | LAMARK DEBT MERGER SUB LLC DDTL ..
..51322K-AD-1 | LAMARK DEBT MERGER SUB LLC ML ...
..52473U-AC-6 | LEGACY SERVICE PARTNERS LLC DDTL .
..52473U-AB-8 | LEGACY SERVICE PARTNERS LLC ML ..
..53031#-AB-4 |LIBERTY BUYER INC DDTL
..53031#-AA-6 | LIBERTY BUYER INC MML
..53803H-AM-2 | LIVE NATION ENTERTAINVENT TL B-4
..502498-AA-2 | LJ AVALON HLDGS DDTL
..502498-AC-8 |LJ AVALON HLDGS TL ...
..542880-AB-4 | LONG TERM CARE GRP ML ..
..57058H-AB-9 | MARKET PERFORMANCE GRP HLDGS MWL .

(13,480) |..

(13,480) |... .
.9,700,000 |..

. (12,923) |....
. 9,700,000

.9,643,906 |....

..552028-AG-4 | MBS HOLDINGS 2023 INC MML ........cccommeeeeeiis | eeenn . 03/28/2024 .  SCHEDULED REDEMPTION ... [o.eoeeeeiiiiiiiann [ 2,019 ...1,081 |.... ...2,019 |.. . 04/16/2027 . |4.A PL ...
.. 552928-AH-2 | MBS HOLDINGS 2ND INCREMENTAL MML .............. |.eeeees . 03/28/2024 . [ SCHEDULED REDEMPTION ... [oeeeeeeiuviiniianns forneeiinns 2,800 2,753 | ...2,800 |.. . 04/16/2027 . [3.B Z .....
..552028-AF-6 | MBS HOLDINGS INCRUNTL MML ...........cccooonees |aennenn . 03/28/2024 .  SCHEDULED REDEMPTION ... ... 21,260 21127 ..21,260 |.. . 04/16/2027 . |3.B PL ....
..55284B-AC-0 | MC GROUP VENTURES CORPORATION DDTL .......cccr |eeeeees . 03/28/2024 . [ SCHEDULED REDEMPTION ... [oeeeeeriiirininanns ferneeiinnis 8,001 ....8,062 |.... ...8,001 . 06/30/2027 . |3.A PL ...
..56284B-AB-2 | MC GROUP VENTURES CORPORATION MML ............. |..cc... . 03/28/2024 . | SCHEDULED REDEMPTION ... |.... oo fereennn 15,385 e 15,284 ..15,385 |.. . 06/30/2027 . |3.A PL ....
..58503U-AC-7 | MEDLINE INDUSTRIES INC TL B .....cooovvveeeeiin | eveenns . 03/27/2024 . | SCHEDULED REDEMPTION ... J..oeoovovvvveieniin Joveeennne 119,699 |...........119,599 |...........119,104 |........... 119,287 Joovvvveeeiiiee o 362 fooiviieiiiiiin o 362 foviiiiiiiiiis e 119,599 foveiieiinnns . 09/30/2028 . |4.A FE ....
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..500026-AA-0 |MERIT B2B LLC MML ....evvvvrvviniiiiiniiiiniiiinenes [ eeeenn . 03/15/2024 . | SCHEDULED REDEMPTION ... .. 126,816 |.... 252 . 6,588 |. 05/23/2024 . |2.CPL ....
..55303V-AC-3 | MGM TRANSFORMER HLDGS MML ...............cceeeees [oreenn . 03/28/2024 . | SCHEDULED REDEMPTION ... .. 579 | . 10/31/2029 . [3.A PL ....
..59832H-AC-6 | MIDWEST EYE SERVICES, LLC MML ......oooeeerenens [ oeennn . 03/28/2024 . | SCHEDULED REDEMPTION ... . 08/20/2027 . [3.A PL ....
..59832H-AD-4 | MIDWEST EYE SVCS LLC  DDTL U [P . 03/28/2024 . | SCHEDULED REDEMPTION ... . 08/20/2027 . [3.A PL ....
..55314N-Ali-4 | MKS INSTRUMENTS INC CO ASSETS FRN B ......... [....... . 02/05/2024 . | SCHEDULED REDEMPTION ... . 08/17/2029 . 3.A FE ....
..60725B-AC-7 |MOBILE COMMS AMERICA MML 2023 .........cccooiins [oreenn . 03/28/2024 . | SCHEDULED REDEMPTION ... . 10/16/2029 . [3.B Z .....
..61980@-AD-6 |MOTION & CONTROL ENTERPRISES DDTL ............. [.ceeens . 01/02/2024 . | SCHEDULED REDEMPTION ... . 06/01/2028 . (3.B PL ...
..61980@-AC-8 |MOTION & CONTROL ENTERPRISES MML ..........cevws [oeeenn . 01/02/2024 . | SCHEDULED REDEMPTION ... . 06/01/2028 . (3.B PL ....
..BLAOBG-6P-3 |MPG PARENT HLDGS LLC TL ..oovvvivviviiiiiiieiieens [ eeeenn . 03/28/2024 . | SCHEDULED REDEMPTION ... . 01/08/2030 . [3.B Z .....
..63108E-AB-4 | NASCAR HLDGS INC TL B 02/05/2024 . .1,304,216 . 10/18/2026 . 3.B FE ....
..63719F-AD-8 |NATIONAL PWR LLC TL .. 03/28/2024 . | SCHEDULED REDEMPTION ... . 8,565 |. . 10/20/2029 . [3.A PL ....
..65014E-AF-3 |NEW YOU BARIATRIC GROUP INCREMENTAL MML 03/28/2024 . | SCHEDULED REDEMPTION ... . 08/26/2024 . |2.CPL ....
..65014E-AC-0 |NEW YOU BARIATRIC GRP LLC MML .......evvvvvnnnnn [eeeenn . 03/28/2024 . | SCHEDULED REDEMPTION ... . 08/26/2024 . |2.CPL ....
..62910X-AB-2 |NFM & J LP (SNOWBALL HLDGS) MML .........eevvvns [oreenn . 03/28/2024 . | SCHEDULED REDEMPTION ... . 11/30/2028 . [3.A PL ....
..62910X-AC-0 |NFM & J LP (SNOWBALL HLDS) DDTL .....ccevveeeees feeennnn . 03/28/2024 . | SCHEDULED REDEMPTION ... . 11/30/2028 . [3.A PL ....
..BLAOB4-AF-7 INFM & J LP DDTL ..eevvvvviviviiiiiiiiiiiiiiieieeeens [ oo . 03/28/2024 . | SCHEDULED REDEMPTION ... . 11/30/2027 . |3.A Z .....
..BLAOBA-AD-2 |NFM & J LP MML ...oveennniii [ . 03/28/2024 . | SCHEDULED REDEMPTION ... . 11/30/2027 . |3.A Z .....
..62914D-AF-3 |NGS US FINCO INCRMNTL MML .........cevvvvvvmmnnnns [ereeenn . 03/05/2024 . | SCHEDULED REDEMPTION ... . 10/01/2025 . |3.B FE
..62914D-AB-2 |NGS US FINCO LLC MML ....oevvvvvvviviiiiiiiiiiiinns [eeeenn . 03/05/2024 . | SCHEDULED REDEMPTION ... . 10/01/2025 . [3.B Z .....
..62022E-AE-4 |NJEVE LLC NEW TL MML ..o [oens . 01/02/2024 . | SCHEDULED REDEMPTION ... . 03/14/2025 .
..62022E-AC-8 |NJEYE LLC MML ........ 01/02/2024 . | SCHEDULED REDEMPTION ... . 09/14/2024 .
..65538U-AC-1 |NONNI'S FOODS LLC MML ... 01/04/2024 . | SCHEDULED REDEMPTION ... . 03/01/2025 .
..BLAOBX-B0-3 | NORTH HAVEN CS ACQUISITION INCR MML 03/28/2024 . | SCHEDULED REDEMPTION ... . 01/23/2027 .
..65957#-AA-0 | NORTH HAVEN CS ACQUISITION MML ... . |- 03/28/2024 . | SCHEDULED REDEMPTION ... . 01/23/2025 . (3.
..65960C-AD-6 | NORTH HAVEN SPARTAN US HOLDCO DDTL . «ee.... |- 03/28/2024 . [ SCHEDULED REDEMPTION ... . 06/06/2025 . |4.A PL
..62890H-AC-9 |NS412 LLC MML ....ovvvvvvriiiiiiiiiiiiiiiiiiinnienens [ eeeenn . 03/28/2024 . | SCHEDULED REDEMPTION ... . 05/06/2025 . |3.A PL
..62024U-AE-6 | NUTRA-MED PACKAGING .........evvvrmmmmmmmnnnnnnnnnn [ereenn . 01/01/2024 . | SCHEDULED REDEMPTION ... . 07/27/2028 . |3.A PL
..68163M1-AB-7 | OLYMPUS US BIDCO LLC MML .....ccoooviiiiiiiiiias [eeeennn . 01/31/2024 . | SCHEDULED REDEMPTION ... . 08/22/2029 . |2.A PL
..BLAOBB-10-4 |ONLINE LABELS GRP LLC MNL .....oovvvvvvviiinnnnns [eeeenn . 03/29/2024 . | SCHEDULED REDEMPTION ... . 12/19/2029 . |3.B Z .....
..67114C-AE-5 | ONS MSO 2021-1 INCRMNTL MML ........ovvvvvvvvnnns [ereenn . 01/02/2024 . | SCHEDULED REDEMPTION ... . 07/08/2025 . |2.B PL
..67103%-AD-7 | ONS MSO 2022-1 INCRMNTL MML ........ooovvrvennens [oreenn . 01/02/2024 . | SCHEDULED REDEMPTION ... . 07/08/2025 . |2.B PL
..67103*-AC-9 | ONS MSO LLC 2020 INCREMENTAL MML . 01/02/2024 . | SCHEDULED REDEMPTION ... . 07/08/2025 . |2.B PL
..67103*-AA-3 | ONS MSO LLC MML ..... 01/02/2024 . | SCHEDULED REDEMPTION ... . 07/08/2025 . |2.B PL
..69014G-AB-9 | OVATION HLDGS INC DDTL 03/28/2024 . | SCHEDULED REDEMPTION ... . 02/03/2029 .
..BLAOBB-J0-5 |PAG HOLDING CORP TL ... 03/28/2024 . | SCHEDULED REDEMPTION ... . 12/21/2029 .
..69705X-AB-6 | PALMETTO ACQUISITION CO INC DDTL . 03/28/2024 . | SCHEDULED REDEMPTION ... . 09/18/2029 .
..69705X-AD-2 | PALMETTO ACQUISITION CO INC MML .....cooeeeeeees [ oennnn . 03/28/2024 . | SCHEDULED REDEMPTION ... |.... . 09/18/2029 .
..70323K-AE-8 | PATHWAY VET ALLIANCE LLC TL B .eevvvvviviviinnns [ eeeennn . 02/07/2024 . |ROYAL BANK OF CANADA ... |.... . 03/31/2027 .
..70345%-AA-5 | PATRIOT MMG BUYER INC ML .....ooovvvvviiiinnnnns [eeeenn . 01/01/2024 . | VARIOUS ......cevvvvennns . 10/15/2027 .
..71367A-AC-9 | PERENNIAL SVCS GRP LLC DDTL .....covvvvvvvrienens [eeeennn . 03/28/2024 . | SCHEDULED REDEMPTION ... . 09/08/2029 .
..71367A-AB-1 | PERRENIAL SVCS GRP LLC MML ........eevvvvmnnnnnnn [ereenn . 03/28/2024 . | SCHEDULED REDEMPTION ... . 09/08/2029 .
..72165N-BH-1 |PILOT TRAVEL CENTERS LLC TL B ..oooeeeeeeeeeeees [ . 03/26/2024 . | SCHEDULED REDEMPTION ... |.... . 08/06/2028 .
..15060H-AD-9 |PINE SVCS GRP LLC MML . |- 03/28/2024 . | SCHEDULED REDEMPTION ... ...21,286 |.... . 10/04/2030 .
..72354A-AB-4 | PINNACLE SUPPLY PARTNERS LLC MML . . |- 03/28/2024 . | SCHEDULED REDEMPTION ... ... 14,383 |.... . 04/03/2030 .
..73108R-AB-4 |POLARIS NEWCO LLC TL B ......... 03/06/2024 . [ GOLDMAN, SACHS & CO .... .1,219,09 |. . 06/04/2028 .
.. 73940B-AC-9 | POWERGRID SVCS ACQUISITION ML ... . 01/01/2024 . | SCHEDULED REDEMPTION ... .. 7,5% |.... . 09/21/2028 .
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..74174*-AB-1 |PRIME BUYER LLC MML ......oooooeiinn [ . 03/28/2024 . | SCHEDULED REDEMPTION ... |.... ...24,763 |.... . 12/22/2026 . (2.B PL ...
..74376@-AC-3 |PROTEIN FOR PETS OPCO LLC 1ST AMENDMENT ...... [....... . 03/22/2024 . |VARIOUS .....cevvvvrrnnnnns .3,216,509 |.... .3,224,760 |.. . 11/30/2025 . |2.CPL ....
..74376@-AA-7 |PROTEIN FOR PETS OPCO MML .....oovvvvvvvviiiiinnns [ eeeennn . 03/22/2024 . | VARIOUS ... .5,382,290 |.... .5,397,256 |.. . 11/30/2025 . |2.CPL ....
..74908J-AD-8 | QUOROM HEALTH RESQURCES INCR DDTL ......eevvvves [oreennn . 03/28/2024 . | VARIOUS ... ... 4,044 ...5,000 |.. . 05/28/2027 . (3.A PL ....
..74908J-AE-6 | QUOROM HEALTH RESOURCES INCR MML ............... [.eeees . 01/01/2024 . | SCHEDULED REDEMPTION ... ....4,933 |.... .5,000 |.. . 05/28/2027 . [3.A PL ....
.. T4935N-AC-8 | RA PARENT HLDGS DDTL .....covvvvrvvvviiiiieeiieeens e . 03/28/2024 . | SCHEDULED REDEMPTION ... |.... 2,777 e, . 03/01/2029 . (4.B PL ....
.. 74935N-AB-0 | RA PARENT HOLDINGS MML .......coooerernnnnnnnnnens [oennn . 01/01/2024 . | VARIOUS .....oovvvviveinnns . 03/01/2029 . [4.B PL ....
..BLAOB2-T6-1 |REFRESH INTERMEDIATE Il LLC MML .....cccooeiees [oeennn . 03/29/2024 . | SCHEDULED REDEMPTION ... . 12/23/2028 . |3.B Z .....
. 76087@-AB-0 |RESA HOLDING CO DDTL ...ccoevvveeeeieniiiiininnnnns s . 01/01/2024 . | SCHEDULED REDEMPTION ... . 12/15/2027 . |2.CPL ....
..76219L-AB-6 |RHINO INTERMEDIATE HOLDING DDTL 03/28/2024 . | SCHEDULED REDEMPTION ... . 04/04/2029 . [3.A PL ....
..76219L-AD-2 |RHINO INTERMEDIATE HOLDING MML ... 03/28/2024 . | SCHEDULED REDEMPTION ... . 04/04/2029 . [3.A PL ....
..77542H-AM-7 | ROHRER CORPORATION 1ST AMENDMENT MML . 01/02/2024 . | SCHEDULED REDEMPTION ... . 02/26/2027 . [3.A PL ....
.. 77542H-AL-9 |ROHRER CORPORATION 2ND AMNDMNT MML ............ [..eeeen . 01/02/2024 . | SCHEDULED REDEMPTION ... . 03/15/2027 . [3.A PL ....
.. 77542H-AK-1 | ROHRER CORPORATION MML .......oevvvvvvrrrriiininnns [ eeeenn . 01/02/2024 . | SCHEDULED REDEMPTION ... . 03/15/2027 . [3.A PL ....
..BLAOAR-J6-8 |ROYAL HOLDCORP AMND 8 MML .........eevvvvvvvmnnnnn f[ereenn . 03/29/2024 . | SCHEDULED REDEMPTION ... . 12/30/2027 . |2.C Z .....
..BLAOAR-JH-4 | ROYAL HOLDCORP DDTL A ...ovvvnneinnnnnnniiiiins [eeeenn . 01/01/2024 . | SCHEDULED REDEMPTION ... |.... . 12/30/2027 . |2.C Z .....
..80006H-AD-0 | SANDLOT BUYER LLC 2023 INCR MML .......ccccoeen [orennn . 03/28/2024 . | SCHEDULED REDEMPTION ... . 09/19/2028 . (2.B PL ...
..78404X-AH-8 | SBA SENIOR FINANCE Il TL B 1L «oooeeeeeeeeeeeees e . 01/25/2024 . | EXCHANGE .........ccevenees . 04/11/2025 . (3.B FE ....
..78488C-AH-3 | SEAWORLD PARKS & ENT TL B ..ooooeeeeeiiineieeens [ oeeens . 01/22/2024 . | SCHEDULED REDEMPTION ... |..ccoeeeeeeenneeen |- 3,910,000 ... 3,910,000 . 08/25/2028 . 3.B FE ....
..78488C-AJ-9 | SEAWORLD PARKS & ENTERTA CO TLB2 .............. [..eeen . 03/28/2024 . | SCHEDULED REDEMPTION ... ....9,987 . 08/25/2028 . (3.B FE ....
..81608@-AE-4 | SEKO GLOBAL LOGISTICS NETWORK MML 03/28/2024 . | SCHEDULED REDEMPTION ... 25,000 . 12/30/2026 . [3.A PL ....
..82087U-AL-1 | SHEARER'S FOODS LLC TL B .. 02/12/2024 . | SCHEDULED REDEMPTION ... . 1,237,668 ..1,237,668 ..1,237,668 |. . 09/23/2027 . (4.B FE ....
..82865#-AB-4 | SIMITREE ACQUISITION DDTL . 01/01/2024 . [ CANCELLED TRADE .... (1,426) (1,426) |. . 05/17/2026 . [3.A PL ....
..82865#-AA-6 | SIMITREE ACQUISITION MWL .. . |- 01/01/2024 . [ CANCELLED TRADE . (8,772) (8,663) | . 05/17/2026 . [3.A PL ....
..84744B-AE-0 | SPECIALIST RESOURCES GLOBAL 2021 DDTL . |- 03/28/2024 . | SCHEDULED REDEMPTION ... 10,146 10,097 |. . 09/30/2025 . (2.B PL ....
..84744B-AD-2 | SPECIALIST RESOURCES GLOBAL DDTL ......eevvvvvns [oreenn . 03/28/2024 . | SCHEDULED REDEMPTION ... |oceeeeeeieieeiiinns |oeeeeeeenes 3,750 3,73 . 09/23/2025 . (2.B PL ...
..84744B-AC-4 | SPECIALIST RESOURCES GLOBAL MML .............oo. foeennn . 03/28/2024 . | SCHEDULED REDEMPTION ... ... 11,250 L 11,138 . 09/23/2025 . (2.B PL ...
..TBAB4E-AB-6 |SPI LLC 2021 MML ....ooorvrrniinniiiiiiiiiiineeeeens [ . 03/28/2024 . | SCHEDULED REDEMPTION ... ... 25,000 ...24,750 |.... . 12/21/2027 . |2.CPL ....
..78466Y-AN-8 | SRS DISTRIBUTION INC TL B ..eeevvvvvvvevnnnnnnnnns [ eeeenn . 01/31/2024 . | SCHEDULED REDEMPTION ... |oeoeeeeeiiiiiiiiins |t 7,797 ... 1,788 ... . 05/20/2028 . 4.C FE ....
..78466D-BF-0 | SS&C TECHNOLOGIES TL BS ..oooveeeeeeeieeiiiieeees oo . 03/28/2024 . | SCHEDULED REDEMPTION ... ... 12,53 ... 12,475 |.... . 04/16/2025 . [3.A FE ....
..78472B-AC-4 | SSJA BARIATRIC MANAGEMENT MML ........ccooeeeees [oeennn . 03/28/2024 . | SCHEDULED REDEMPTION ... .. 15,000 ..14,850 |.... . 08/26/2024 . |2.CPL ....
..85350E-AB-2 | STANDARD INDS INC CO ASSETS TL B 1L 03/22/2024 . | SCHEDULED REDEMPTION ... 11,760 11,437 | . 09/22/2028 . (2.C FE ....
..86309L-AB-6 | STRATIX HOLDING CO MAL ..... 03/28/2024 . | SCHEDULED REDEMPTION ... 37,500 36,938 |. . 09/15/2028 . [3.A PL ....
..L8908Y-AE-8 | SUNSHINE LUXEMBOURG VII CO TL B . . 03/25/2024 . | SCHEDULED REDEMPTION ... |. .. 473,512 ..448,060 |. . 10/02/2026 . [4.A FE ....
..87546H-AC-4 | TANGENT TECHNOLOGIES ACQUISITION MWL ......... [....... . 01/02/2024 . | VARIOUS .....oovvvvvieennnns . 11/30/2027 . [3.A PL ....
..88023H-AG-5 | TEMPO ACQUISITION LLC TL B1 ..evvenniiiins oo . 03/28/2024 . | SCHEDULED REDEMPTION ... . 08/31/2028 . [3.C FE ....
..88331@-AB-9 | THAYER POWER & COMMUNICATIONS DDTL .....cccvees feennnn . 01/01/2024 . | SCHEDULED REDEMPTION ... . 03/26/2027 . (2.B PL ....
..89219E-AC-3 | THE TOWNSEND CO INITIAL DDTL ..evvvvvvvvvevennnns feeennn . 03/28/2024 . | SCHEDULED REDEMPTION ... . 08/15/2029 . [3.A PL ....
..89219E-AB-5 | THE TOWNSEND CO INITIAL MML . 03/28/2024 . | SCHEDULED REDEMPTION ... . 08/15/2029 . [3.A PL ....
..87250Y-AC-3 | TI ACQUISITION NC MWL ... 01/01/2024 . | SCHEDULED REDEMPTION ... . 03/19/2027 . (2.A PL ....
..88751E-AC-9 | TINICUM VOLTAGE INTERMEDIATE 1ST MAL . 01/01/2024 . [ CANCELLED TRADE ......... .. (25,000) ..(24,758) |. .(25, . 12/17/2027 . [3.A PL ....
..G8890#-AA-3 | TITULARIZADORA DE CENTAM LTD 2019-1 LN ....... [D..... . 01/25/2024 . | SCHEDULED REDEMPTION ... |.... . 1,176,470 1,176,470 |.... 1,176,470 |.. . 07/25/2024 . |3.CPL ....
..89334G-AX-2 | TRANS UNION 2019 REPLACEMENT TL B5 ......ccevwn [orennn . 03/07/2024 . | MORGAN STANLEY CAPITA .. |.... 5,220,895 5,218,284 |.... .5,218,685 |.. . 11/13/2026 . (3.B FE ....
..89334G-AZ-7 | TRANS UNION LLC TL B6 [ [ . 02/08/2024 . | EXCHANGE .........ccevenees .. 609,032 ....607,397 |.. . 11/18/2028 . 3.B FE ....
..89364M-BZ-6 | TRANSDIGM INC CO TL ..eevvvvvvvvvnvennnnnnnnniinnns [eeeeenn . 03/22/2024 . | EXCHANGE .. . 1,795,477 1,797,650 |.. . 08/24/2028 . [4.A FE ....
..89388H-AE-7 | TRANSPORTATION INSIGHT INCRMNTL DDTL ......... [....... . 01/02/2024 . | VARIQUS ... . 12/18/2024 . [3.B PL ....
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..894108-AB-1 | TRANSYSTEMS CORP MML .....oovveviviiiiiiiiiiiieeees [ . 01/01/2024 . | SCHEDULED REDEMPTION ... |ooeeeeeeiiiiiiiinns |oeeeeieenes 2,465 ... 2,465 ... 2,448 ... ...2,465 |.. . 03/31/2027 . [3.A PL ....
..89620F-AD-1 | TRILON GROUP LLC DDTL ...eeeeeeeeeeeeeeeeeeeeeeeees e . 03/28/2024 . | SCHEDULED REDEMPTION ... ... 18,750 ... 18,750 ... 18,587 |.... .. 18,750 |.. . 05/27/2029 . (3.B PL ....
..89620F-AB-5 | TRILON GROUP LLC MML ......evvvvvveeviiiiiniiiiinns [eeeenn . 03/28/2024 . | SCHEDULED REDEMPTION ... ... 18,750 ...18,593 |.... . 05/27/2029 . (3.B PL ...
..87331#-AD-5 |TSS BUYER LLC INCR MML .....covvvvvrrriiiiiiinnnns [ eeeens . 01/01/2024 . | SCHEDULED REDEMPTION ... ....2,861 |.... . 06/22/2029 . (3.B PL ...
..00139@-AA-1 | TWIN BROOK CAPITAL FUNDING XTI ooevvvvvveeaaas [ eeennn . 03/07/2024 . | VARIOUS ......ccvvvvennns 1,038,422 |.... . 10/18/2028 . [1.E PL ....
..90140*-AA-0 | TWIN BROOK CAPITAL FUNDING XIV ....evvvvvvvvnnns [ereenns . 03/07/2024 . | SCHEDULED REDEMPTION ... . . . . 10/18/2028 . [1.E PL ....
..90251@-AA-3 | TYTO ATHENE, LLCMML ..ooovrrnnniii [ . 01/01/2024 . | CANCELLED TRADE ........ .. (15,966) |... ..(15,846) |.... . 04/01/2028 . |2.CPL ....
..90932R-AJ-3 |UNITED AIRLINES INC TL B ..eevveeeeeeeeeeeeeeeeees [ . 02/22/2024 . | SCHEDULED REDEMPTION ... . 1,548,061 1,579,419 |.... . 04/14/2028 . 3.B FE ....
..91136E-AJ-4 |UNITED RENTALS NORTH AMERICA INITIAL TL ..... [....... . 02/14/2024 . | SCHEDULED REDEMPTION ... . 10/31/2025 . [2.C FE ....
..91917L-AC-8 | VALICOR PPC INTERMEDIATE || DDTL ... 01/01/2024 . X . 07/24/2026 . |4.CPL ....
..02276A-AK~7 | VENSURE EMPLOYER SVCS MML TERM B 03/28/2024 . | SCHEDULED REDEMPTION ... . 03/26/2027 . |2.CPL ....
..BLAOB5-94-1 | VISTA EQUITY PARTNERS LLC NAV TL 01/08/2024 . | SCHEDULED REDEMPTION ... . 09/12/2028 . [1.F Z .....
..92043J-AB-1 | WARBURG PINCUS GLOBAL GROWTH TL ........ccoeeees [erennnn . 03/22/2024 . | SCHEDULED REDEMPTION ... 2,372,144 |.... 2,372,144 |.. . 12/01/2028 . [1.G PL ....
..95024T-AB-4 | WELLSPRING PHARMACEUTICAL CORP B DDTL ........ [....... . 03/28/2024 . | SCHEDULED REDEMPTION ... L1710 11,842 |.. . 08/22/2028 . |3.CPL ....
..96667F-AC-2 |WHITSONS HOLDING GRP LLC DDTL ....eevvennnnnnnnn fereenn . 03/28/2024 . | SCHEDULED REDEMPTION ... 52,327 ... .. 2,327 |.. . 08/27/2027 . |2.CPL ....
..96667F-AB-4 | WHITSONS HOLDING GRP MML ...........eevvvummmnnnnn [ornennn . 03/28/2024 . | SCHEDULED REDEMPTION ... ..16,054 |.. . 08/27/2027 . |2.CPL ....
..92043F-AC-7 |WSB ENGINEERING HLDS INC DDTL ......ccoeveeeeees [oeennn . 03/28/2024 . | SCHEDULED REDEMPTION ... ...4,672 |.. . 08/31/2029 . [2.C FE ....
..92043F-AB-9 | WSB ENGINEERING HLDS INC TL .......evvvvumumnnnnn [ernennn . 03/28/2024 . | SCHEDULED REDEMPTION ... ..10,012 |.. . 08/31/2029 . (2.C FE ....
..98422U-AC-1 | XPRESSMYSELF COM LLC MML .....ooeeveeeeeeeeeeeeens [ . 03/28/2024 . | SCHEDULED REDEMPTION ... ..12,500 |.. . 09/07/2028 . (3.B PL ....
..98422U-AD-9 | XPRESSMYSELF.COM LLC 1ST AMND INCR MML ....... [....... . 03/28/2024 . | SCHEDULED REDEMPTION ... ...9,618 |.. . 09/07/2028 . (3.B PL ....
..BLAOB9-4Z-9 |YI GRP MIDCO LLC MML .. 03/28/2024 . | SCHEDULED REDEMPTION ... 41,379 . 12/01/2029 . [3.C FE ....
..98584J-AK-2 |YI, LLC MML .. 03/28/2024 . | SCHEDULED REDEMPTION ... 28,534 . 12/19/2029 . |3.CPL ....
..50024P-AA-9 | KOHLBERG INVESTORS IX LP .. 03/31/2024 . | SCHEDULED REDEMPTION ... .124,936 . 04/13/2024 . [1.G PL ....
..647561-AA-7 | NEW MOUNTAIN PARTNERS VI LP TL . |- 03/31/2024 . | SCHEDULED REDEMPTION ... X 12,437,347 . 06/04/2024 . (1.G PL ....
..89616N-AA-6 | TRIDENT IX LP TL A P . 03/31/2024 . | SCHEDULED REDEMPTION ... A [P FPPPPOUOUOUUUP N 24,613,766 |.. P ... |. 07/24/2024 . [1.G PL ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 145,007,557 145,422, 3% 144,658,588 138,189, 246 148,052 148,052 145,093,537 (85,979) (85,979) 2,086, 151 XXX XXX
2509999997. Total - Bonds - Part 4 1,819,961,601 1,820,808, 505 1,792,805,352 1,749,815,287 (2,242,049) 1,761,622 2,802,988 (3,283,415) 78,918 1,815, 466,486 (147,979) 2,950,625 2,802,646 35,802,028 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 1,819,961,601 1,820,808, 505 1,792,805,352 1,749,815,287 (2,242,049) 1,761,622 2,802,988 (3,283,415) 78,918 1,815, 466,486 (147,979) 2,950,625 2,802,646 35,802,028 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX XXX
..313786-10-5 |FHLB TOPEKA CLASS A v | ....... | 01/11/2024 . ‘DIRECT PLACEMENT ........ | ....... 15,335.000 |....... 1,533,500 |oooeeiiiiiiiiiins | 1,533,500 [oeeenniiiiiiins fooveiiiiiiiiiies v o e o s 1,533,500 [ceeveeeeneiinnnn fooiiiiies oo e e
..313786-2¢-1 |FHLB TOPEKA CLASS B ......ccooveeeeeeeieeeiiieeeees [eeeen . 01/02/2024 . | VARIOUS ..ovvvvvvvvvviieenns oeeees 15,335.000 |....... 1,633,800 |.oooeiiiiiiiiiiens e 1,633,500 |........ 1,633,500 f.oooeeeeeiieeees e Joeviiiiiiiiiies fevevvviiiiiiinns fovviiiiiiiiiiins o 1,533,500 [...vvvvvvvnnnnn foveiiiiiiiiiiiis e e (1,525,600) |-eevvvnn covveenn] ceverinnnnns
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 3,067,000 XXX 3,067,000 1,533,500 3,067,000 (1,525,600) XXX XXX
..69480V-54-3 |PSF INTERMEDIATE BOND CLASS | ... . |- 01/01/2024 . [DIRECT PLACEMENT ... 13,004.427 |.. .... 130,000 |...........119,428 |........ 10,572 . 10,572 |... ... 130,000 |.. (15,355)
..60480V-47-7 | PSF_INTERNATIONAL GROWTH CLASS | . . |. 01/01/2024 . | DIRECT PLACEMENT ... 10,000.000 |.. .... 100,000 |............88,479 |........ 11,521 . 11,521 .. 100,000 |.. (14,878)
5919999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded 230,000 22,093 22,093 230,000 (30,233)
..694809-27-8 |PACIFIC SELECT HEALTH SCIENCES PORT P ........ |.eeeee. . 01/01/2024 . | DIRECT PLACEMENT ........ |oeceeeeens 773.026 |.......... 53,197 ... | 10,550 |............53,949 |....... (43,399) [conniiiiss oo s (43,399) [oovvvvrininninnn fooeeiiiins 10,550 [evvvvvvevennnnn founnnnnn 42,647 |oooiiii L1 T: A R ROUUUUUUR N
..69480V-28-7 |PSF AVANTIS BAL ALLOC CL P ...oooveeeeeeeeeeeeees [ . 01/01/2024 . | DIRECT PLACEMENT ........ |........ 1,773.954 [..00oeeoe. 27,69 [oiiiiiiiiiies fovinnnnnnns 23,000 |............29,357 |........ (6,357) |.evveverennnnnne fovvviiiiiiiiiins foeeinnn (6,357) |.ovvveeeieiiines foveerinnnnns 23,000 |ooeeeeeeeeeeees oveeennn 4,696 | 4,696 |..ooiiiiiiiiiiiins Joreieees ceviin| e
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 33,550 (49,756) (49,756) 33,550 47,343 XXX XXX
5989999997. Total - Common Stocks - Part 4 3,347,660 XXX 3,330,550 1,824,712 (27,662) (27,662) 3,330,550 17,110 (1,525,600) XXX 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 3,347,660 XXX 3,330,550 1,824,712 (27,662) (27,662) 3,330,550 17,110 (1,525,600) XXX XXX
5999999999. Total - Preferred and Common Stocks 3,347,660 XXX 3,330,550 1,824,712 (27,662) (27,662) 3,330,550 17,110 (1,525,600) XXX XXX
6009999999 - Totals 1,823,309,260 XXX 1,796,135,901 1,751,639,999 (2,269,711) 1,761,622 2,802,988 (3,311,078) 78,918 1,818,797,036 (147,979) 2,967,736 2,819,757 34,276,428 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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of Item(s) Strike Initial Cost Cost of Credit Hedge
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1 YR SPX CALL SPREAD
OPTION #117008 DUE MORGAN STANLEY &
MAT, NEXT PMT INDEXED LIFE PRODUCTS CO. INTERNAT IONAL
08/14/2024 ...oovvvees | oo EXHS ........ Equity/Index |PLC ...oeviviiinnnnns 4PQUHN3JPFGFNF3BB653  |. 08/15/2022 |. 08/14/2024 |.......evvvvvven fovnnns 69,050,012]..... 4,297/5,114 |...... VKT YA AR PR N 11,776,993 (.o [onee 11,776,993 |...... 3,597,736 |.eevvnniiiiinnnns [ (819,788)]..cevvveneevinnnn feoreviiiiiiniii | oo 85/85 ..........

2 YR SPX CALL SPREAD
OPTION #117619 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS
09/16/2024 .vvvevveee [ e EXH 5 oo Equity/Index |CITIBANK NA ........ ES70DZNZTFF32TNEFAT6 . 09/14/2022 | 09/16/2024 |..evvvivrvenns fervene 62,490,001 ......3,946/4,696 |...... 2,121,040 [eveeeiis [ o 11,214,274 (Mo | 11,214,274 |...... 2,038,367 |.evvvenrreeniis [ (745,230)) .o forereneeieesee | v 85/85 ..........
2 YR SPX CALL SPREAD
OPTION #118016 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS
10/14/2028 s e EXH 5 oo Equity/Index |CITIBANK NA ........ ES70DZNZTFF32TNEFAT6 | 10/14/2022 | 10/14/2024 |..evevevrvens fernene 74,400,012/.....3,583/4,192 |...... 2,550,068 [..eoveveieieis [ foeee 12,147,078 | v fonnee 12,147,078 |...... 1,527,827 |oeevvreeeinieinnes oo (808,558 [reevenerieiriens | e 85/85 ..........
2 YR SPX CALL SPREAD
OPTION #119014 DUE

MAT, NEXT PMT INDEXED LIFE PRODUCTS GOLDMAN SACHS
/14/2028 oo e EXH 5 oo Equity/Index | INTERNATIONAL ...... 1I22LRONP2IHZNBBBKS28 . 11/14/2022 | 11/14/2024 |.vovevivrvenns fervene 67,429,997 |.....3,957/4,630 |...... 2,854,969 [..cvenveeeieiens [ o 10,633,427 [Mevrce |ovene 10,633,427 |...... 1,940,365 [..vevreeiiis [ (CEEINEL)) A RN EPPTN 85/85 ..........
2 YR SPX CALL SPREAD
OPTION #119517 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS BANK OF ANERICA NA

12/16/2024 +o.vvevers | e EXH5 oo EQUity/IndeX | eeeeeenvererereeeennne BATYDEBGGKMZOO3TNB27 . 12/14/2022 |. 12/16/2024 |..evevevveares |ovnne 70,610,010 |.....3,995/4,675 |...... 3,051,257 [ceveeeeiieis [ o 10,967,074 | A fonnne 10,967,074 |...... 2,077,915 | e (793,327)c v Joeereeeserieieies | eeeeeeene 85/85 ..........
2 YR SPX CALL SPREAD

OPTION #120014 DUE MORGAN STANLEY &

MAT, NEXT PMT INDEXED LIFE PRODUCTS CO. INTERNATIONAL

01/14/2025 v [ EXH5 oo Equity/Index |PLC woveveveverrnnnnne 4PQUHN3JPFGFNF3BBB53 |- 01/17/2023 |. 01/14/2025 |..eevevvives |ovnne 63,410,008 .....3,991/4,669 |...... 3,003,719 [eveveiees e foe 9,765,987 |".vovve [onen 9,765,987 |...... 1,836,337 |ovevrreeririeiines oo (721,209 veveveeeeeeis foeereieieeienene | v 85/85 ..........
2 YR SPX CALL SPREAD

OPTION #120513 DUE MORGAN STANLEY &

MAT, NEXT PMT INDEXED LIFE PRODUCTS CO. INTERNATIONAL

02/14/2025 .o [ e EXH5 oo Equity/Index |PLC wovevevevenrnnnnne 4PQUHN3JPFGFNF3BBE53 . 02/14/2023 |. 02/14/2025 |..evevevevieies |ovnne 62,289,994 /.....4,136/4,839 |...... 3,315,515 [ foeeeeenieeniees oo 9,273,134 (M [ 9,273,134 |...... 1,951,847 |oeovveenirieiines o (735,883)].vveveveneeris foeereiereeierene | e 85/85 ..........

5 YR SPX ASIAN CALL
SPREAD OPT ION#120517
DUE MAT, NEXT PMT INDEXED LIFE PRODUCTS
02/14/2028 .....ovvveees | oo, EXH5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 02/14/2023 |. 02/14/2028 |......eevvveeen |onne 27,010,004 ]..... 4,136/6,411 |...... 5,100,084 |..ooeeerneenniiins [ [ 9,280,314 [M...cve feneens 9,280,314 |...... 1,819,519 [cvvvviiiiiiiiiins | (308,921))...ccvveeeeeeine foeeeiiiiieieeii | e 85/85 ..........
2 YR SPX CALL SPREAD
OPTION #121014 DUE

MAT, NEXT PMT INDEXED LIFE PRODUCTS GOLDMAN SACHS

03/14/2025 .o [ e EXH5 oo Equity/Index | INTERNATIONAL ... 1122LRONP2IHZNBBBKS28 . 03/14/2023 |. 03/14/2025 |....veveuvavenns fervene 56,129,994 .....3,919/4,586 |...... 3,000,774 [eveveeiieins e o 8,597,553 (Moo [ovnne 8,597,553 |...... 1,509,232 [ [ (842, 147).cveeees [ | e 85/85 ..........
5 YR SPX ASIAN CALL

SPREAD OPTION#121019 MORGAN STANLEY &

DUE MAT, NEXT PMT INDEXED LIFE PRODUCTS CO. INTERNATIONAL

03/14/2028 .vvveveeen [ e EXH5 oo Equity/Index |PLC wovevevevinrnnnnne 4POUHN3JPFGFNF3BB653 . 03/14/2023 |. 03/14/2028 |.v.veveuvevenns fervene 25,340,013 ].....3,919/6,075 |..... 4,724,882 [ | oo 9,238,285 (Moo [ovnne 9,238,265 |...... 1,540,136 |+vevveererieiines oo (280,287)f..vevvveereeenes [ | e 85/85 ..........
1 YR SX5E CALL SPREAD | INDEXED LIFE PRODUCTS

OPTION #121503 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBNPROBKSPB3 . 04/14/2023 |. 04/15/2024 |...vcvvvevees [ovvene 5,480,007 |.....4,391/4,742|.......... 60,519 [.veveevenerieis [ foeeeeens 434,065 | .evneeen e 434,085 |......... 259,891 [.vvuvveiieis [ (722111 IR ISR I 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #121504 ........ Equity/Index |CITIBANK NA ........ ES70DZNZTFF32TIEFATE . 04/14/2023 |. 04/15/2024 |..oevvvvuvrecnns fonnen 793,090,009 |.....4,138/4,448 |...... 9,870,405 [ [ o 50,247,478 | ceveveens fonnne 59,247,478 |.....13,613,738 [...ovoverrcs [ (8,554,351 +vvveveeerene foerrenenieeriees | eveeeeen 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #121507 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBNPROBKSPB3 . 04/14/2023 |. 04/15/2024 |...evvevvvcers foaee 220,039,985 |.....4,138/4,310 |...... 1,612,887 [vveveveeiiens foeeenieieeinees oo 9,140,999 [ .ovvvrees fovne 9,140,999 [...... 2,087,233 [oveerreiieis [ (1,397,836)(. v [overieenieieriens | e 85/85 ..........

MORGAN STANLEY &

1 YR SPX CALL SPREAD C0. INTERNAT IONAL

OPTION #121508 ........ Equity/Index [PLC .. 4PQUHN3JPFGFNF3BB653 | 04/14/2023 |. 04/15/2024 |.... P R 10,709,992 {..... 4,179/4,376 |..........85,919 ...506,733 |... ....506,733 |.........115,183 |. I RO (74,463)|..

1 YR SPX CALL SPREAD

OPTION #121509 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 |. 04/14/2023 |. 04/15/2024 |.....cceeevreers fenennnne 2,839,993 ]..... 4,138/4,39% |.......... 30,145 [ [ [ 176,812 |.eveeeeeis e 176,812 |.......... 40,097 [ e (26,126).ceeeeeeeeee [ [ s 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #121510 ........ Equity/Index |BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83 [ 04/14/2023 |. 04/15/2024 |.....eevveveeees [eennnne 3,800,009|..... 4,165/4,296 |.......... 21,015 [eoeeeie e [ 119,626 [..oooennns fereennnne 119,626 |.......... 26,687 [...eeeeeeiiiens [ (18,213 [ | s 85/85 ..........
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS

OPTION #121511 ... Equity/Index [SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 04/14/2023 |. 04/15/2024 |.... i 11,510,004 ]..... 4,138/4,345 |.. ...573,302 ... ....573,302 ... i RO (86,476)|..




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1’903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS
OPTION #121512 ........ Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFATE | 04/14/2023 |. 04/15/2024 |......evvvvvvenn fennns 308,510,010 ..... 4,138/4,551 |...... 4,863,446 |....ooevevnninnns | o 30,724,248 | ....coevnnt o 30,724,248 |...... 7,307,920 [cooviviiiininins feenen (IR 1)) F R (R 85/85 ..........
MORGAN STANLEY &
2 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #121513 ........ Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 04/14/2023 |. 04/14/2025 |.... R 64,750,011]..... 4,138/4,841 |...... 3,549,413 P R 9,202,616 [...evveee fonneee 9,202,616 |...... 1,908,435 |. J PO (688,692)|..
1 YR SPX CALL SPREAD
OPTION #121514 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 04/14/2023 |. 04/15/2024 |.......eevvveenn fenne 2,609,982|..... 4,138/4,489 |.......... 36,194 [oeeeeeeeeeeees oo e 220,963 | ..cevvnenns fernns 220,963 |.......... 51,491 |eeeeeeeiies oo (31,368)[- e eeeeeeeeeeee Jemeeeeeemieee | s 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #121515 ........ Equity/Index |SOCIETE GENERALE .. O2RNES8IBXP4ROTD8PU41 [. 04/14/2023 |. 04/15/2024 |......ccovvvuces |oeeenne 1,680,006 |..... 4,138/4,758 |.......... 35,282 |oeeeeeeeeeee feeeeeeee e 250,800 [..evuneees forreennn 250,800 |.......... 67,334 |eeeeeeeeeiies oo (80,534)|-ceeeeeeeeeenees Joeeemmeeeeeen [ e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #121516 ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 04/14/2023 |. 04/15/2024 |.......coeeeeees |oenne 13,720,000 |..... 4,138/4,510 |......... 199,407 [eeeeeeeeeieees Joeeeeeeeeeeeeenn s 1,229,840 [..evvnnee fonnnne 1,229,840 |......... 288,568 |......ccvnvnnaenes Jennnnn (172,820)[- e eeeeeeeeeee Joeemmeeeeeeee | cvviis 85/85 ..........
1 YR EEM CALL SPREAD GOLDMAN SACHS
OPTION #121517 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 04/14/2023 |. 04/15/2024 |....eeeeeeveennn fennnns 5,480,000 ............. 40/43 |.......... 65,222 | e s 210,343 | .oovvvni [ 210,343 |.......... 60,821 [ s (56,526)]-++ e eeeemnnaes foeeemmneeeeeeenn [ e 85/85 ..........
1 YR EAFE CALL SPREAD
OPTION #121518 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 04/14/2023 |. 04/15/2024 |.......evvveenn fennnnee 5,479,997 |..... 2,146/2,317 |.......... 71,368 [oeeeeeeeeeeeeeen feemeeeeeeeeiees foeeeennns AT KT IR 414,334 |......... 212,470 [oeeeeeeeeiees foeeeennns (61,853 eeeeeeeeeeeen Jormeeeeeeeieee | s 85/85 ..........
5 YR SPX ASIAN CALL BANK OF AMERICA NA
SPREAD OPTION#121519 Equity/Index |..ceeviriiinnnnniininnns BATYDEBBGKMZO031MB27  |. 04/14/2023 |. 04/17/2028 |.....eeveeeveeen feunnnn 25,539,997 |..... 4,138/6,413 |...... 4,111,900 [ooeeeeeieeeeees [ oo 7,891,965 [..oeeneeens fonnnee 7,891,965 |...... 1,562,767 |eeeeeeneeeeeenn fonns (238,637)[.. e eeeeeenneeee Joeemmeeeeeeeennnn | cvviis 85/85 ..........
1 YR SX5E CALL SPREAD
OPTION #121525 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 05/15/2023 |. 05/14/2024 |.......evvvevnn fennnens 4,370,020 ..... 4,316/4,662 |.......... 63,211 [oeeeeeeeeeeees oo e 339,182 | .eevvvii fernes 339,182 |......... 175,635 [.eeeeeeeeeeeeee Jeeens (42,927 )]+ vveeeeeeemnnees Joeemmmeeeeeen [ s 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #121526 ........ Equity/Index |CITIBANK NA ........ E570DZWZ7FF32TWEFA76 | 05/15/2023 |. 05/14/2024 |.......ceevevenn feunnn 712,760,006 |..... 4,136/4,447 |..... 11,592,016 [ eeeeeeeeeeeeen [ oo 52,798,130 [.evuuneeees [onnee 52,798,130 |..... 12,933,642 |oeeeeeeeeeeeiae oo (7,872,190)[- .o eeeeeeeeeeee Joeneeeeeeeeee | e 85/85 ..........
1 YR SPX CALL SPREAD BANK OF ANERICA NA
OPTION #121529 ........ Equity/Index |..ceeviriiinnnnniinnnnns BATYDEB6GKMZ0031MB27  |. 05/15/2023 |. 05/14/2024 |.......eeeveeenn fennnn 164,400,006 |..... 4,136/4,309 |...... 1,569,282 |-eveeeeeeeeenns oo e 6,776,174 |..ooevevnns | 6,776,174 |...... 1,609,977 [.eeeeeeeeeeeeees Jeeeen (1,085,672)[-..eeeeeeeeeeen Jormeeeeeenieee | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #121530 ........ Equity/Index |BARCLAYS BANK PLC  G5GSEF7VJP5I70UK5573 |. 05/15/2023 |. 05/14/2024 |.... P AU 33,610,005 |..... 4,178/4,374 |.. J IO 1,577,303 [ .veeiennn | 1,577,308 |... J PO (239,653)|..
1 YR SPX CALL SPREAD
OPTION #121531 ........ Equity/Index |BARCLAYS BANK PLC  G5GSEF7VJP5I70UK5573 |. 05/15/2023 |. 05/14/2024 |......ccevvveees |oeenee 2,840,011 ..... 4,136/4,3%5 |.......... 39,411 [ e [ RVETRTLY [ 175,374 |.......... 2,469 |- oo (26,764 eeeeeeeeeeee Joreeeeeeeeiees | e 85/85 ..........
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #121532 ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 05/15/2023 |. 05/14/2024 |.....eevvvvvnnn fonnnns 6,010,015]..... 4,164/4,295 |.......... X T/ PO RN AR 187,720 | oo | 187,720 |.......... 44,856 |.eeveniiiiiiinn | (29,593)]...cevvnniiiiinnn o | e 85/85 ..........
1 YR SPX CALL SPREAD | NDEXED LIFE PRODUCTS
OPTION #121533 ........ . |EXHS L Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 05/15/2023 |. 05/14/2024 |................ 19,449,988 |.....4,136/4,343 [.........219,929 [....oooivrrnnnnns |ovinnnininiinnns o 961,091 [...oenneenn [onnnn 961,001 | 229,917 (LT R R
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS GOLDMAN SACHS
OPTION #121534 ..oevves | oo EXHS ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/15/2023 |. 05/14/2024 |................ 269,289,986 |.....4,136/4,550 |...... 5,550,939 [....coorrrnnnnnes fvvnnnnniiniinnns o 26,573,516 |........... [.....26,573,516 |...... 6,707,046 (3,769,668)[.......ccvvnvvveee fonnniieiiiinnns | eeeennn. |85/85 L
2 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
OPTION #121535 ..eevves | oeeeeeeeeiiie s EXHS ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 05/15/2023 |. 05/14/2025 |......euvvnneeee 51,010,011].....4,136/4,839 [...... 3,005,663 |......evvvrrernnnn foonrriiininiininns Joennn 7,188,559 [........... |...... 7,188,559 [...... 1,473,900 (548, 127)[..eevvviieeees |evineeecviiins | e |85/85 Ll
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS
OPTION #121536 ...vves | eeeeeeeennieee e EXHS ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 05/15/2023 |. 05/14/2024 |.......ccvvvvnns [orveennn 2,960,005.....4,136/4,488 |..........53,682 [...ccevvuniiriins [onniniiiiininns foeeennnnn 248,419 | oo |l 248,419 | [ Y728 O R (36,456)]..vvuneeeevnnnnns Joevevnniniieiinnn [ vevennn... [85/85 Ll
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS
OPTION #121537 ..evves | eeeeeeeeeiie e EXHS ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 05/15/2023 |. 05/14/2024 |.........cevves |ovvnnn 5,170,019.....4,136/4,529 |......... 102,683 [....ccevvenrerrins [ounnnnniriinnnnns foeeennnndd 84,771 [ eveeeees [ 48477 | 121,780 |ovveeeeeiiiiinnn o (69,733)].cvveeeeeennnnnns Joevevvnniniiiiinnn [ vevnnnn... [85/85 Ll
1 YR EEM CALL SPREAD | INDEXED LIFE PRODUCTS GOLDMAN SACHS
OPTION #121538 ...vvvs | eeeeeeeeenieee e EXHS ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 05/15/2023 |. 05/14/2024 |....evvvvvvinnn fonnnns 4,370,000 [........00. 39742 |oeennnen 67,542 [ [ e 215,802 [...vvunnnnn [nnn.. 215,802 | P37 X T PO RPN (45,868)[......ccvvvnvvenes Jovnnnieeriinninns | eeeeennn |85/85 L
1 YR EAFE CALL SPREAD | INDEXED LIFE PRODUCTS WELLS FARGO BANK NA
OPTION #121539 ..eevves | oeeeeeeeeiiie e EXHS ........ Equity/Index |..oeeerereerunnnnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 05/15/2023 |. 05/14/2024 |.......evvvvvnn fennnnns 4,355,112).....2,134/2,304 |..........68,024 |......oovrrrnnn [oorriiiniinis s 304,969 |....cevunnn [ornnnn... 304,969 ... LTIV U (46,195))..evveeveiinnnnns Jovvevviiniieiinnn [ veeennn...[85/85 Ll
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS BANK OF AMERICA NA
SPREAD OPTION#121540 | ..eeeeeeiiiiieiiiiiienns EXHS ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 05/15/2023 |. 05/15/2028 |.... 24,399,998 P A 7,621,869 ........... |...... 7,521,869 [...... 1,471,915 . (222,040)]..
1 YR SX5E CALL SPREAD | INDEXED LIFE PRODUCTS
OPTION #121558 ...oovs | eeeeeeeeeiieee e EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 06/14/2023 |. 06/14/2024 |................ 12,249,987 |.....4,376/4,726 |.........216,484 |......coovvniinies |ovnnnnininiinnns o 909,293 |.....cevvnr [c2eenn... 909,203 | 537,898 (119,394)]. v [ | e [ 85785 Ll
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS
OPTION #121559 ...evves | oeeeeeieeiiiee s EXHS ........ Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 06/14/2023 |. 06/14/2024 |................ 730,509,984 |......4,373/4,701 |.....14,786,840 |.......ccvvveeees |oorrnnnnnnninnnns s 52,839,528 17,276,548 (8,155,166)[......ccvvnnvenes fevnnnniniiiiinnns | e |85/85 L
1 YR SPX CALL SPREAD | NDEXED LIFE PRODUCTS
OPTION #121562 . .. |EXHS ..., Equity/Index | BARCLAYS BANK PLC  G5GSEF7VJP5170UKS573 |. 06/14/2023 |. 06/14/2024 |.... 171,330,013 i 6,928,783 ........... |......6,928,783 |...... 2,135,236 |. (1,134,397)]...




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

¢'903

1 2 4 5 6 7 8 9 12 13 14 15 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Cost of Credit Hedge
Hedged, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS
OPTION #121563 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 06/14/2023 |. 06/14/2024 |................ 18,240,638 |.....4,416/4,624 |.........235,380 [..ccovvrnnnieniins o foeeeenndd 828,988 |........... [.........828,988 |.........265,681 |........00vvnnnnne (129,815)[...eevvvieeieees Jovvnneeeciiiins | e |85/85 L
1 YR SPX CALL SPREAD WELLS FARGO BANK NA
OPTION #121564 ........ Equi ty/Index . KB1H1DSPRFMYMCUFXTO9  |. 06/14/2023 |. 06/14/2024 |.......ccevvvvnn fennnnns 3,559,988 ...215,099 | ...
1 YR SPX CALL SPREAD
OPTION #121565 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 06/14/2023 . 06/14/2024 |.......evvvvvvnn fennnnns 5,536,873 .....4,402/4,540 |.......... 49,863 |.....cooerrrrnnns [oorriiiiinniiins [ 168,506 |...ovvvvnnn [eunnnnn. 168,506 |.eeenn . 52,154 [ | (27,500)[.cevvevvnneeenes Jovneneeeeeinins | e |85/85 L
1 YR SPX CALL SPREAD
OPTION #121566 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 06/14/2023 |. 06/14/2024 |................ 18,629,988 |.....4,373/4,591 |.........263,301 [.ooervrreiriiiis o oo 902,315 | .oeeeeiien [e0eennnn 902,315 |l 281,248 [ (145,215)].cevveeeiiiinnnn [ | e [ 85785 Ll
1 YR SPX CALL SPREAD WELLS FARGO BANK NA
OPTION #121567 ........ Equity/Index |.... ... KB1H1DSPRFMYMCUFXTO9  |. 06/14/2023 |. 06/14/2024 |................ 355,600,007 |.....4,373/4,810 |...... 8,969,427 |....covvvrerrinnn [ooveeniniiinnnnns oo 34,084,630 |........... |.....34,084,630 |.....11,748,071 |.......00vvnnnnnnn (4,946, 775)|.cvvvneeevennnnnns |oovvvvninenecennn | vevennnn.. [85/85 L,
MORGAN STANLEY &
2 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #121568 ........ Equity/Index |PLC ...eeoiiveennnnnns 4PQUHN3JPFGFNF3BB653  |. 06/14/2023 |. 06/16/2025 |................ 53,740,006 |.....4,373/5,116 |...... 3,441,683 |.....ccovmmmeeees |eeemeneeeeeennnn fons 7,094,865 |........... |...... 7,094,865 |...... 1,774,702 |.......uueenneennn (588,709).....eeeveeneeeee |oemmneeeeeennes | e |85/85 il
1 YR SPX CALL SPREAD WELLS FARGO BANK NA
OPTION #121569 ........ Equity/Index |.ceeviriiinennniininnns KB1H1DSPRFMYMCUFXTO9  |. 06/14/2023 |. 06/14/2024 |........cccvvvnn feeerene 2,250,004 |.....4,373/4,744 [..........50, 311 |oeeeeeeeeii oo [t 184,043 [.eeneeiens [oeeeennn 184,043 [ 61,380 | [ (27,748)[ oo eeeeeeeeeeee | | e |85/85 L
1 YR SPX CALL SPREAD WELLS FARGO BANK NA
OPTION #121570 ........ Equity/Index |..ceeviriiinnnnniininnns KB1H1DSPRFMYMCUFXTO9  |. 06/14/2023 |. 06/14/2024 |................ 2,650,008 |.....4,373/5,028 |..........86,255 [...coerrmiieeeins [ foeeeenenn 372,694 |..ooovvnnnn |oeennn . 872,694 |l 148,367 [ e (47,571 eeeeeeeeeeee | | e |85/85
1 YR SPX CALL SPREAD WELLS FARGO BANK NA
OPTION #121571 ........ Equity/Index |..ceeviriiinnnnniinnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/14/2023 |. 06/14/2024 |........cccvvvnn feenes 1,219,996 |.....4,373/4,744 | 27,280 |eeeeeeeenieees foeeemeeeeeeeeenen feeeeeeees 99,792 | .eevviins [ 99,792 133,282 [ [ (15,045)]- e eeeeeenenees Joeeemmiieeeeeeenn [ veeenen... [85/85 Ll
1 YR SPX CALL SPREAD WELLS FARGO BANK NA
OPTION #121572 ........ Equity/Index |..ceeviriiinnnnniinnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/14/2023 |. 06/14/2024 |................ 6,360,020 |.....4,373/4,788 |......... 154,830 [..cceemrmeieeeins [ foeeeennns 579,960 [....coveeee forreeenn579,960 [..een e 197,740 oo e (85,391)]-cvveeeeeeennnns Joeeemmnieeeeeennn [ vevenen... [85/85 Ll
1 YR SPX CALL SPREAD WELLS FARGO BANK NA
OPTION #121573 ........ Equity/Index |..ceeviriiinnnnniinnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/14/2023 |. 06/14/2024 |........ccevvvnn feeeeeee 4,279,979 .....4,373/4,897 ... 122,717 |eeeeeeeeeee oo [ 488,922 | ...oovvnnnn [oeennn 488,922 | 177,791 [ e (67,680)]cevvvneeeeemmnnn foreeeeemmiieeees | e [85/85 Ll
1 YR EEM CALL SPREAD GOLDMAN SACHS
OPTION #121574 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/14/2023 |. 06/14/2024 |.... 12,250,000 ...370,548 | ... (131,882)|..
1 YR EAFE CALL SPREAD GOLDMAN SACHS
OPTION #121575 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/14/2023 |. 06/14/2024 |................ 12,249,992.....2,158/2,330 |.........240,231 |.cevreeneeeennn oo el 778,969 [..evvveeee foeeeeenn 778,969 |......... 385,575 | oo (132,491 foeeeeee | e [ 85785 L
5 YR SPX ASIAN CALL
SPREAD OPTION#121576 Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 06/14/2023 |.06/14/2028 |................ 17,350,000 |.....4,373/6,778 |...... 2,940,007 |.eeevemeeeeemnnnn oo e 4,889,362 |........... ...... 4,889,362 |...... 1,104,967 |......ccoeueenn.en (164,539)].ccvveeeeeenennn o | e [ 85785 Ll
1 YR SX5E CALL SPREAD | INDEXED LIFE PRODUCTS
OPTION #122504 ........ |.... Equity/Index |BARCLAYS BANK PLC  G5GSEF7VJP5I70UK5573 |. 07/14/2023 |.07/15/2024 |.... 12,420,014 ...883,583 | ... (120, 105)|..
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
OPTION #122505 ........ Equity/Index |..ceeviriiinnnnniinnnnns BATYDEB6GKMZ0031MB27  |. 07/14/2023 |. 07/15/2024 |................ 709,700,021 .....4,505/4,843 |..... 17,112,859 [..ceevrreeeeeeens [ oo 49,437,533 |........... |..... 49,437,533 [..... 19,103,319 |.....orrerrrnnnnn (7,945,256)]-... e eeeeeeennes foeeemmniineeeeennn | vevennnn.. [85/85 L.
1 YR SPX CALL SPREAD
OPTION #122508 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 07/14/2023 |. 07/15/2024 |................ 211,750,009 |.....4,505/4,693 |....... 3,057,878 [..cceerreeeeeeens [oemneeeeeenniaes oo 8,310,098 |........... |......8,310,098 |...... 3,004, 112 |....orrreerrnennnn (1,419,729)]-cee oo Joeeeemneeeeeeeenn | veeennn... [85/85 L.
1 YR SPX CALL SPREAD BANK OF ANERICA NA
OPTION #122509 ........ Equity/Index |.ceeviriiinennniininnns BATYDEB6GKMZ0031MB27  |. 07/14/2023 |. 07/15/2024 |................ 10,312,093 .....4,550/4,764 |......... 159,493 |....commmirriiins | Joeeeennns 452,505 | ..ooovvnnnn |oennnnn 452,505 | 171,409 [ e (74,050 eeeeeeneeeeee Joemeneeeeemmiees | e |85/85 Ll
1 YR SPX CALL SPREAD BANK OF ANERICA NA
OPTION #122510 ........ Equity/Index |..ceeviriiinnnnniinnnnns BATYDEB6GKMZ0031MB27  |. 07/14/2023 |. 07/15/2024 |................ 2,880,000 |.....4,505/4,787 |..........59,601 |.ccemmmeeeeeeennn [ Joeeennen 168,118 | .ooevevvnns [vennn. 168,118 e 63,286 [ceeeeeeeeeiees Joeeeenen (27,672 eeeeeeeeeeeeee |oeneeeeeeenees | e |85/85
1 YR SPX CALL SPREAD GOLDMAN SACHS
OPTION #122511 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBBKS528  |. 07/14/2023 |. 07/15/2024 |....oeeeeveeeenn fenees 4,882,493 .....4,536/4,678 |.......... 52,956 |eeeeenreeeennn oo [ 144,136 [.oeneeeens [oeeeennn 144,136 oo 52,401 | [ (24,587)|-vvveeeeeemnnaes foeeemmnieeeeeenn [ veeennn... [85/85 Ll
1 YR SPX CALL SPREAD
OPTION #122512 ........ Equity/Index |BARCLAYS BANK PLC  G5GSEF7VJP5I70UK5573 . 07/14/2023 |.07/15/2024 |...ceevevveennn [oeeennne 9,259,990 |.....4,505/4,731 |.....ee. 157,859 [.ooeeeeeeeeeeens [ foeeeennns 434,512 | .ooeeeinin e 434,512 159,498 [ e (73,199)]-ceeeeeeeeenes Joeeemmieieeeeenn [ veeenen... [85/85 L.
1 YR SPX CALL SPREAD BANK OF ANERICA NA
OPTION #122513 ........ Equity/Index |..ceeviriiinnnnniininnns BATYDEB6GKMZ0031MB27  |. 07/14/2023 |. 07/15/2024 |................ 276,159,989 |.....4,505/4,956 |...... 8,310,836 |......ccvvruueeee foermmmniieeeennnn s 25,288,420 | ........... |.....25,288,420 |.....10,382, 111 [......ccorueennnes (3,858,602)[-...ccevvvnneeeeen Joenneeeeenniens | e |85/85 il
1 YR EEM CALL SPREAD WELLS FARGO BANK NA
OPTION #122514 ........ Equity/Index |.ceeviriiinennniininnns KB1H1DSPRFMYMCUFXTO9  |. 07/14/2023 |. 07/15/2024 |................ 12,420,000 [...covvvnnn 41744 | 275,934 [ [ e 362,249 |...oovvnnnn fovnnnnn 362,249 |l 94,028 [ (128, 112)[.. e eeeeeeeeeeee Jeeeeeeeeeeies | e |85/85
2 YR SPX CALL SPREAD GOLDMAN SACHS
OPTION #122515 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBBKS528  |. 07/14/2023 |. 07/14/2025 |.......eee.e..e. 60,980,004 |.....4,505/5,271 |......4,185,167 |.cevvreeeeeeennns oo | 7,678,080 |.......c0vn |-err.. 7,678,080 |......2,167,609 |....ennreeennnnnns (680,090)]-++vvvvmeeeeeemnnn foemeeeeemmiieeeee | veeeeennnn [85/85 Ll
1 YR EAFE CALL SPREAD GOLDMAN SACHS
OPTION #122516 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 07/14/2023 |. 07/15/2024 |.... 12,420,001 12,172 (129,344)|..
1 YR SPX CALL SPREAD GOLDMAN SACHS
OPTION #122517 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBK528  |. 07/14/2023 |. 07/15/2024 |.....eveeeeeeenn foeees 2,720,012.....4,505/4,888 |.......... 72,629 [....coevuuinerens |ornnnneeernnnnes feeeennns 213,636 | ..oveeeeee foreeeen 213,636 ... 84,560 | [ (33, 721)]-evnmeeeermmnnnns fooeernnnnnnneeeenn | cevennn... [85/85 L.l
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
OPTION #122518 ........ Equity/Index |.eeeerereennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 07/14/2023 |. 07/15/2024 |....ovvvevvvinn fennns 4,989,978 1..... 4,505/5,181 |......... 190,145 [ v o 654,152 | .ooeenii [ 654,152 |......... 306,571 [cvvneeiiiiinninns foeeennnnn [R:151072:7.)) R RN [N 85/85 ..........

MORGAN STANLEY &
C0. INTERNAT IONAL

1 YR SPX CALL SPREAD

OPTION #122519 ........ Equi ty/Index 4PQUHN3JPFGFNF3BB653 . 07/14/2023 |. 07/15/2024 |.... s 10,700,012]..... 4,505/4,933 |........ 310,866 ...933,809 (... ....933,80 |.........378,804 |. J) (144,330)..
1 YR SPX CALL SPREAD
OPTION #122520 ........ Equity/Index [...cooovreiiiinnnnnnn. BATYDEB6GKMZO031MB27 [ 07/14/2023 |. 07/15/2024 |......oeeveenis |oennnins 2,869,998 (..... 4,505/5,046 |.......... 97,830 [reeeeeeiieees [ [ KNG CH IR 310,645 |......... 134,416 [ovvveeeeeiiien el (45,189))+eeeeriiieeeees [ | e 85/85 ..........

MORGAN STANLEY &

5 YR SPX ASIAN CALL C0. INTERNATIONAL

SPREAD OPT | ON# 122521 Equity/Index |PLC vvoveverveninens 4POUHN3JPFGFNF3BB653 . 07/14/2023 |. 07/14/2028 |..oveveevavenns fervene 24,299,983 .....4,505/6,983 |...... 4,290,590 [+.veveveeriens foeeeeninieiniees oo 6,474,052 [ e forne 6,474,052 |...... 1,564,404 [...eoveerrieinis [ (235,775)) v foeereneeieesene | e 85/85 ..........
1 YR SX5E CALL SPREAD

OPTION #122527 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBNPROBKSPB3 . 08/14/2023 |. 08/14/2024 |....veveuvevenns fervene 15,549,986 |.....4,330/4,677 |......... 370,834 |- oo [ 1,104,360 |.ovveven |ornnne 1,104,360 [......... 567,126 |-vveeeeveerrees oo (149,238 forerereeieisiees | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #122529 ........ Equity/Index |CITIBANK NA ........ ES70DZNZTFF32TIEFAT6 . 08/14/2023 |. 08/14/2024 |..eevvveuvrvenns fonnee 755,569,995 |.....4,490/4,826 |..... 20,962,278 |....evevvererienes eorenrieiieis [ 51,799,441 | v [ 51,799,441 |..... 19,257,104 [ o (8,440,563 v vvevevereen foerrerenieeriees | eveeeeen 85/85 ..........
1 YR SPX CALL SPREAD GOLDMAN SACHS

OPTION #122532 ....... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 08/14/2023 |. 08/14/2024 |...evvvveenrs fonee 221,169,983 .....4,490/4,677 |...... 3,634, 113 [eeveeieis e Joe 8,548,758 | .veverenens [ 8,548,758 |...... 3,004,129 [.vovveceirces [ (1,463,203 v vveveverene foerreesieeriee | cveeeeens 85/85 ..........
1 YR SPX CALL SPREAD GOLDMAN SACHS

OPTION #122533 ........ Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 08/14/2023 |. 08/14/2024 |....vvvvevavenns fervene 10,100,004 .....4,535/4,748 |......... 179,059 |-vevvveneereeens foereeeneeenieies oo 436,194 | v o 436,194 |......... 159,504 |- vvevvevererienes e (QZ201:5)) IR ISR IR 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #122534 ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTDBPUAT |.08/14/2023 |.08/14/2024 |.....eovvevvres [ovurnes 3,009,998 .....4,490/4,770 |.......... JATE: 7772 SRR NSRS RN 172,966 [ vovvevees frrrinne 172,966 |.......... [728: 5 R R (28,738))+.vevveveneriens [ | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #122535 ....... Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTDBPUAT |.08/14/2023 |.08/14/2024 |.....covvevvres [ovurnee 3,211,363.....4,520/4,662 |.......... 39,503 |- foeereenieiniees e 93,366 [ veveveeens oo 93,366 |.......... 72517 FS R (15,942)] v oo | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #122536 ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTDBPUAT |.08/14/2023 |.08/14/2024 |.....eovvevvres [oveennes 5,709,981).....4,490/4, 714 |........ 111,084 [ [ foeeeene 263,836 | ..veveven foenine 263,836 |.......... 93,99

1 YR SPX CALL SPREAD

OPTION #122537 ........ Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TNEFA76 |.08/14/2023 |.08/14/2024 |.... R 324,860,021 .....4,490/4,939 |..... 11,343,738 20,273,774 | 29,273,774 |.....11,443 467 |.

2 YR SPX CALL SPREAD

OPTION #122538 ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTDBPUA1 |.08/14/2023 |.08/14/2025 |.....cevereres fervene 68,310,012 .....4,490/5,253 |...... 4,948,373 [ | oo 8,588,471 | ..eoveeens fernene 8,588,471 |...... 2,352,265

1 YR SPX CALL SPREAD BANK OF AVERICA NA

OPTION #122539 ........ EQUity/IndeX | eeeeeenvererereeeennne BATYDEBBGKMZOO31MB27 . 08/14/2023 |. 08/14/2024 |..vcvvvcuvee fovenes 3,119,996 .....4,490/4,871 |.......... 96,135 [ [rereereneeinn foeeeeas 281,150 [ v |orinen 241,150 ... 91,457 [ [ (38,709)+.ovevvenerrens forereererieeniens | e 85/85 ..........
1 YR SPX CALL SPREAD | NDEXED LIFE PRODUCTS

OPTION #122540 ........ e [EXH5 Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTDBPUAT |.08/14/2023 |.08/14/2024 |.....eovvevvres [oveenee 2,950,015(.....4,490/5,163 |......... 133,704 |oveneeveeeveeen foereeeneeeneen oo 381,675 |... 381,675 |........ 167,510 [oeveneeveeriees [ [CXIE:x10) IS

1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS GOLDMAN SACHS

OPTION #122541 ........ Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 08/14/2023 |. 08/14/2024 |....vvvvuvavenns fervene 18,349,980 .....4,490/4,9%6 |......... 615,912 oo oo [ 1,575,875 | eveveeeens |ounne 1,575,875 |...vue. 609,395 [.vvvevrieriis [ (248,000)f..cvveeveees [ | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #122542 ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTDSPU4T |.08/14/2023 |.08/14/2024 |.....ocevvvees fovreennne 999,995 (.....4,490/5,028 |.......... 39,766 [eveveeveeeieis [ o 106,562 [ vvvveves frrrrinne 106,562 |.......... 43,578 [ [ (16,012)[1. v [orereeenieeries | e 85/85 ..........
1 YR EEM CALL SPREAD

OPTION #122543 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBNPROBKSPB3 . 08/14/2023 |. 08/14/2024 |....veveuvrvenns fervene 15,550,000 f...c.evee 39/43|........ 410,770 |oveneeieeien foeveeeneeeneeien oo 730,651 [veveeenes |orinnne 730,651 |......... AT <V O AR (165,398)[..cvvveveeeres [ | e 85/85 ..........

MORGAN STANLEY &

1 YR EAFE CALL SPREAD C0. INTERNAT IONAL

OPTION #122544 ........ Equity/Index |PLC ................ 4PQUHN3JPFGFNF3BBE53  [. 08/14/2023 |. 08/14/2024 |.........oeeeeet |-ee. 15,560,005 |..... 2,112/2,280 |......... 420,756 |-eeeiiiieeeees | | 1,015,041 [ |- 1,015,041 |......... 383,550 | o (169, 419)). e e | e 85/85 ..........
5 YR SPX ASIAN CALL

SPREAD OPT |ON#122545 Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 08/14/2023 |.08/14/2028 |................ |...... 24,719,994 ... 4,490/6,959 |...... 4,537,757 | e s 6,630,021 |..ooeeeees onnnns 6,630,021 |...... 1,570,526 |oeenniiiiiaeees | (PZEN05)) R RSUUTTRRRRo PP 85/85 ..........
1 YR SX5E CALL SPREAD

OPTION #123502 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJPSI70UKS573  [. 09/14/2023 |. 09/16/2024 |.........cccent |-nn. 13,989,989 ..... 4,280/4,622 |......... 376,126 [.eeeeeeeiiieee [ [ 989,577 [.evvvreees | 989,577 |......... 453,695 |.evviieeeeeiis o (182,152)] e o | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #123503 ........ Equity/Index [CITIBANK NA ........ E570DZWZ7FF32TWEFA76 |. 09/14/2023 |.09/16/2024 |.... P 783,769,997 |..... 4,505/4,843 |..... 24,602,285 ) 52,648,344 | .....ooeet oo 52,648,344 |..... 19,425,355 |. ) (8,644,046)..

1 YR SPX CALL SPREAD GOLDMAN SACHS

OPTION #123506 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBB6KS28 . 09/14/2023 |. 09/16/2024 |.........ccceeet |- 196,770,019 ]..... 4,505/4,693 |...... 3,663,560 |..uvveeeeeeiiis e e 7,464,331 [ ..o [t 7,464,331 |...... 2,626,439 [c.eeeeeeennine [ (1,287,193)] e o | e 85/85 ..........

MORGAN STANLEY &
C0. INTERNATIONAL
Equity/Index [PLC ....cevveeennnnns 4PQUHN3JPFGFNF3BB653 [ 09/14/2023 |. 09/16/2024 |.......eeeeeenn ... 10,459,986 ]..... 4,550/4,764 |......... 212,314 oo e o MT.228 ). | Mrea......... 162,883 [...ovveeeeiiinns founeen (74,897 )] oo | | e 85/85 ..........

1 YR SPX CALL SPREAD
OPTION #123507 ........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS C0. INTERNAT IONAL
OPTION #123508 ........ |covererrrmnnieeiiinninnnns EXHS ........ Equity/Index |PLC ...oeervvennnnnns 4PQUHN3JPFGFNF3BBE53 | 09/14/2023 |. 09/16/2024 |.......eveveene fennens 6,459,998 1..... 4,505/4,787 |......... 178,634 [ e o 363,949 |......ovnns [rnnnn... 363,949 | RTIR:KICH R (61,008)]-ccvvveeeeeemmnnn forreeeemmieee | i 85/85 ..........
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS GOLDMAN SACHS
OPTION #123509 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 09/14/2023 |. 09/16/2024 |.... P R 2,550,022|..... 4,535/4,678 |.......... 35,887 13,235 ....25,879 | P (12,609)|..
MORGAN STANLEY &
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS C0. INTERNAT IONAL
OPTION #123510 ..evvves | eeeeeeeeeiiee e EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 09/14/2023 |. 09/16/2024 |......eevvvvvven feunnns 17,840,016 |..... 4,505/4,730 |......... 392,245 | [ e 808,680 [..ceevernnn |vrnnnns 808,680 |........ 287,616 [.oeeeeenieieinn [ [RETAR:11C)) FRR RPN U 85/85 ..........
1 YR SPX CALL SPREAD | NDEXED LIFE PRODUCTS
OPTION #123511 L.ovves | oo EXHS ........ Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 09/14/2023 |. 09/16/2024 |......eevvvvvenn founns 350,680,002..... 4,505/4,95%6 |..... LEIR: 7 CICTH U I N 30,926,027 [..evnneenns [onnne 30,926,027 |..... 11,898,031 |oovvveeiiiiinnnn o (4,856, 156)[.....ccvvvnnvennns Jornnnireiiiniinns | e 85/85 ..........

MORGAN STANLEY &

2 YR SPX CALL SPREAD C0. INTERNAT IONAL

OPTION #123512 ........ Equity/Index |PLC ........ccceees 4PQUHN3JPFGFNF3BBE53  [. 09/14/2023 |. 09/15/2025 |........eoeeeens |-ene 61,680,000 ..... 4,505/5,271 |...... 4,693,000 |..evvveeeeeeiiis e e 7,672,858 |..uveeeees enns 7,672,858 |...... 2,099,063 [...ooeeeeiiiiines [ (685,507 )[+ceeeirrieeeeees Jeeeeeiiieeeeeee | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #123513 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 . 09/14/2023 |.09/16/2024 |........ccoeees |-onnnn. 1,720,002 ]..... 4,505/4,888 |.......... 59,801 [oueeeeeeiie [ e 130,194 [ ..o [ 130,194 |.......... 48,811 [ el (21,01 e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #123514 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 |. 09/14/2023 |.09/16/2024 |........cceeees [eenennn. 1,009,998 ..... 4,505/4,888 |.......... 35,116 [veeeeeeee [ e 76,451 |.ooeeeiiis e 76,451 |.......... 28,662 [...eeeeeeeiiiens el (12,838))+ e [ | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #123515 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 . 09/14/2023 |.09/16/2024 |................ |-..... 30,969,9%|..... 4,505/4,933 |...... 1,172,669 [..oeeeeei [ [ 2,603,491 [ ... fenens 2,603,491 |......... 992,161 [coeeeiiiiecee | (412,010 | | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #123516 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 |. 09/14/2023 |.09/16/2024 |.......ceeeeees [eeeennn. 4,349,989 |..... 4,505/5,046 |......... 194,408 .ooeeeeiiieee [ | 453,263 |.uvveeeeen e 453,263 |......... 180,963 [.oeeeeeeiiiiees [t (68,808)[.vvveeeennnrneen fereeeeeee [ 85/85 ..........
5 YR SPX ASIAN CALL
SPREAD OPT |ON#123517 Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 . 09/14/2023 |.09/14/2028 |................ |...... 25,089,983 |..... 4,505/6,983 |...... 4,709,186 |oeennniieeeeeees e | 6,682,799 |...oeeeees onnns 6,682,799 |...... 1,574,960 |oooeennniiieeeeas | (249,439)...oeeeiiiii [ [ 85/85 ..........

MORGAN STANLEY &

1 YR EEM CALL SPREAD C0. INTERNATIONAL

OPTION #123518 ........ Equity/Index [PLC .....cevverinnnnns 4PQUHN3JPFGFNF3BB653  [. 09/14/2023 |. 09/16/2024 |.....evvvvveees |oenne 13,990,000 [..vvvvvvnnnns 39/42]......... 426,893 |.eeeeeiiiiiiieiies [ e 679,286 [..ccuvreee | 679,286 |......... 201,195 [cevvvnriiiiiinnnns |eeeees (149,989)]....vvvveeeiinns fonnreeeeeeeiiiis | eeeeians 85/85 ..........
1 YR EAFE CALL SPREAD

OPTION #123519 ........ Equity/Index [CITIBANK NA ........ E570DZWZ7FF32TWEFA76 |. 09/14/2023 |.09/16/2024 |.... s 13,989,995 ..... 2,100/2,268 |.........429,788 ...913,182 (... ....913,182].........327,204 |. P R (151,006)|..

1 YR SPX CALL SPREAD

OPTION #124000 ........ Equity/Index |SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 . 10/11/2023 |. 04/15/2024 |.....ceeevveees |oonnne 17,485,041 |..... 4,310/4,138 |....... [P 1UNI0)) RN IO RN (689,606)(.....ccvves [eennnen (689,606)....... (291,527)).cceeeeeeeeeeeees [ 243,290 . oo | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #124010 ........ Equity/Index |SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 10/11/2023 |. 10/14/2024 |.....cevvvvveee |oennnne 6,081,706 ..... 4,192/3,583 |....... (513,001 ceeeeeeeieeeeies [ [ (806, 133)[..ceeeeees [eveene (806, 133)f........ (215,799)..cceeeeeeee [ 162,687 |- | | eeeeiies 85/85 ..........
1 YR SX5E CALL SPREAD

OPTION #124012 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJPSI70UKS573  [. 10/16/2023 |. 10/14/2024 |......ovvvveeen |onnne 16,060,000 |..... 4,150/4,482 |......... A77,384 |oeeeeeeeeeeiiieecs o [ 1,147,420 [ .o | 1,147,420 |......... 433,303 [c.enniiiins fernans (151,366)). ..o Jeeeiiiiieeeeeen | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #124013 ........ Equity/Index [CITIBANK NA ........ E570DZWZ7FF32TWEFATE . 10/16/2023 |. 10/14/2024 |.....oeevveeens |-onne 861,250,015 ..... 4,374/4,702 |..... 29,933,075 [cvvvvvvvvnvnnnnnns foereeeeeeeeeeeeees [ 58,290,406 [......c.unn [onnn 58,290,406 |..... 18,913,649 .. [ (9,490,975)[....ccevnnninnn [ [ s 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #124017 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 . 10/16/2023 |. 10/14/2024 |.....cvvvvvvees fevennne 9,799,993 ]..... 4,417/4,625 |......... 219,136 |-eeeeeeeiiiieeeees [ [ 421,531 | e 421,531 |......... IRSIVK 7 I RN [(CIN: 7.2 U FN [PPUUTTRN 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #124018 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 10/16/2023 |. 10/14/2024 |.....eeevveeinn |oennnns 3,719,991 (..... 4,374/4,647 |......... 110,430 oo fernininiiiiiiiiins e 210,784 [ .o | 210,784 |.......... 67,726 [..evvnnnnnnnnnnnnn fernnnnnns (35,015))+.ceeevreeieeees [oeeeeiiiiieeeeei | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #124019 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 10/16/2023 |. 10/14/2024 |.....oeevveeenn |oennnee 7,949,991 (..... 4,403/4,541 |......... 22872 IO IO R 229,127 | vveeeeeeen o 229,127 |- 72,587 [cvnnninnnnn fernnnnns [RITRT4C)) A I [PUUTTRIN 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #124020 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 10/16/2023 |. 10/14/2024 |.....eeevveeinn |oennnee 9,099,993]..... 4,374/4,592|......... 220,703 |oeeeeiieiiieieeees foeeeeeeeeeeees o, 414,232 | o 44,232 ........ 131,770 oo [ (69,979))...eevvreieeeen [oeeeiiiiieeeeii | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #124021 ........ Equity/Index [CITIBANK NA ........ E570DZWZ7FF32TWEFATE . 10/16/2023 |. 10/14/2024 |......eevveeens |-onne 310,989,979 ..... 4,374/4,811..... 13,679,912 | [ [ 27,763,870 |.eveeeeen [ 27,763,870 |...... 9,225,419 [oovvvviiiiiiiiiins | (4,337,533)). .o Jeeeeiiiieceeei | e 85/85 ..........
2 YR SPX CALL SPREAD

OPTION #124022 ........ Equity/Index SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 10/16/2023 |. 10/14/2025 |.... s 59,540,018|..... 4,374/5 117 |...... 4,728,701 B 7,643,928 [......ceus fnns 7,643,928 |...... 1,838,601 |.

1 YR SPX CALL SPREAD

OPTION #124023 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 . 10/16/2023 |. 10/14/2024 |.....evvvveeees |oennnne 4,830,018]..... 4,374/4,745 |......... 186,681 |.eeeeeeeeeeeeeiies [ [ 368,997 [.coonreees | 368,997 |......... 120,874 [oueveeins ferininns [T 73 O FN [PUUTTRN 85/85 ..........
1 YR SPX CALL SPREAD WELLS FARGO BANK NA

OPTION #124024 ........ Equity/Index [..ccoooeeerieiinnain. KB1H1DSPRFMYMCUFXTO9  [. 10/16/2023 |. 10/14/2024 |.....cevvvvveees [oennne 3,200,010]..... 4,374/5,030 |......... 185,446 [.vvvvvvvvvnnniinns | [ 416,029 [ | 416,029 |........ 147,008 |...oooeeeeeeeee [ (58,800)[...eeeeeevveenn fereeiiiiiiii [ il 85/85 ..........
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS WELLS FARGO BANK NA

OPTION #124025 ........ Equi ty/Index ._KBIH1DSPRFMYMCUFXT09 |. 10/16/2023 |. 10/14/2024 |........ccceeve fooenns 13,469,993 ..... 4,374/4.811......... LY O PP PPPPPPRN FPPPTY 1,202,544 |.eeeeeeen | 1,202,544 |......... 400,290 |..vvvvvvirirriinns e (188,580)[. ..o foviiiiiiiiiiiinns
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS WELLS FARGO BANK NA
OPTION #124026 ........ Equity/Index |.eeeerereennnnnnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 10/16/2023 |. 10/14/2024 |........evvvven feunnns 10,030,002]..... 4,374/4,8%8 |......... ESIIZ T2 8 R R R 1,063,456 [......ceees o 1,063,456 |......... RN [eXc N RN RN (159,979)].cevvvneeviinnnnn [ | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #124027 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 10/16/2023 |. 10/14/2026 |.... e 779,993 1.0 4,374/5,773 |.........103,479 P FEPT 158,768 |... ... 158,768 |.......... 35,854 |. ... (9,259)..
1 YR EEM CALL SPREAD GOLDMAN SACHS
OPTION #124028 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28 | 10/16/2023 |. 10/14/2024 |......evvvvvvven founnns 16,060,000 ............ 38/41 |......... SIS U A RSP 884,572 [ eveeeenns o 884,572 |......... 249,055 |.oevveeeiiiiinnns o (171,867)]ceeevveeeeiennn oo | e 85/85 ..........
1 YR EAFE CALL SPREAD GOLDMAN SACHS
OPTION #124029 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28 | 10/16/2023 |. 10/14/2024 |......evvvvvvven feunnns 16,059,995 |..... 2,014/2 175 |......... SKICTVTN N RN R 1,108,337 [.oeeeeenis | 1,108,337 |......... 325,688 [.....oovvvvnnenins |oennnnn (170,071)]ceevveeeeviennn oo | e 85/85 ..........
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS
SPREAD OPTION#124030 |.... . |EXHS L Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 10/16/2023 |. 10/16/2028 |........eevvvven feunnns 18,319,999 1..... 4,374/6,779 |...... 3,508,526 [..euneveiiininnns foevenniineiiinnn fees 5,182,329 [.oeeeinnis | 5,132,329 |...... 1,109, 111 | [ (182,443)..cvvveeiiinnnns [
1 YR SX5E CALL SPREAD | INDEXED LIFE PRODUCTS
OPTION #124036 ........ | coeeeeeemnnnieeeeeeiiinnnns EXHS ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 11/14/2023 |. 11/14/2024 |.........oevve |oenne 14,190,014{..... 4,292/4,635 |......... 453,708 |.evveneeeeiininn [ fed 961,140 [..eveneeees s 961,140 |......... 428,408 |....ooevvvvineens |oeennnn QPR FT R IO 85/85 ..........
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS
OPTION #124037 ...oevs | eoeeeeeenniiee s EXHS ........ Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 11/14/2023 |. 11/14/2024 |......eeevevinn fonnns 936,729,986 |..... 4,496/4,833 |..... 35,729,339 [.oevvniieeiiinn [ e 60,773,509 [..euuneennn [onnne 60,773,500 |..... 21,567,281 [ceiviiiinnnnnns L (10,224,434) e e | s 85/85 ..........
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS
OPTION #124040 .....cce | eoeeeeemniiieeeeeeiiinns EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 11/14/2023 . 11/14/2024 |......oeevvvenn fonnns 230,140,008 ..... 4,496/4,683 |...... 5,228,894 |..covveiiiiiiinn oo | 8,446,203 | ....cevnnnn [ennnnn 8,446,203 |...... 2,917,517 [ [ (1,496, 319))..cvvniivinnnnns foovennineecciinn [ eevienns 85/85 ..........
1 YR SPX CALL SPREAD | NDEXED LIFE PRODUCTS WELLS FARGO BANK NA
OPTION #124041 ...coovs | eoeeeeeiiiiie s EXHS ........ Equity/Index |.eeeerereennnnnnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 11/14/2023 |. 11/14/2024 |........evvvven founnns 12,241,211..... 4,541/4,754 |......... 299,066 |...vvnneeeeennnnns forreiiiiiininens feins 500,589 [.evvuneenns o 500,589 |......... VLTIV R A, (85,582)].cvveeieiiinnnns foovevniiieeeiiii [ et 85/85 ..........
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS WELLS FARGO BANK NA
OPTION #1124042 .....o. | coeeeeeeiiiieeeeeeiiinns EXHS ........ Equity/Index |..oeeerereerunnnnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 11/14/2023 |. 11/14/2024 |.......eevvvinn fennnnns 2,439,9%|..... 4,496/4,777 |.......... A TR T U R AR 132,842 | v [ 132,842 |.......... LICRC F RPN (22,811)[ceieieieeiiees Jeeneeeceiies | e 85/85 ..........
MORGAN STANLEY &
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS C0. INTERNAT IONAL
OPTION #124043 ........ | coeeeeeiinieeeeciiiins EXHS ........ Equity/Index |PLC ...eeevvvvennnnnns 4PQUHN3JPFGFNF3BBE53 | 11/14/2023 |. 11/14/2024 |......eeeeeeenns fenneee 8,710,014]..... 4,496/4,720 |......... 283,766 |-evveeeeeeenins foeeeeeeneieeeeeen Jens 381,796 [.eeveneees forreennne 381,796 |......... 182,765 [ Jenns (66,895 eeeeeneeeeen Jormmeeeeeeniees | e 85/85 ..........
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS WELLS FARGO BANK NA
OPTION #124044 ........ Equity/Index |.... . KB1H1DSPRFMYMCUFXT09  |. 11/14/2023 |. 11/14/2024 |.... N TP 305,549,981]..... 4,496/4,945 |..... 14,574,735 P T 26,010,818 |.....ccvve |oenee 26,010,818 |...... 9,452,712 |. N (4,170,758)|..
MOR
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS C0. INTERNAT IONAL
OPTION #124045 ......c. | coeeeeeeeiiieeeeeeiiinns Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 11/14/2023 |. 11/14/2025 |......euvvnneeee 67,349,992 |.....4,496/5,260 |...... 5,533,850 |...ouvnnvrrrrnnnnn foovriiiiiiinins e 8,315,766 |........... |......8,315,766 |......2,188,474 |.......... ... (WATHRVT0) R TR IPORRRURUURN £:<7Z: < EESRN
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS BANK OF AMERICA NA
SPREAD OPTION#124046 | ..coevvvvveneeeiiiiiinnnns Equity/Index |.eeeerereennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 11/14/2023 |. 11/14/2028 |................ 26,970,019 .....4,496/6,968 |......5,128,861 |......ccevvnenees |oevvnnnniniiiinnnn s 7,204,099 |......oennn [.enn.. 7,204,099 |...... 1,636,170 [.ooevinnnnnnnnns (L7285 O AU UUUR | -7/ : S,
1 YR SPX CALL SPREAD | NDEXED LIFE PRODUCTS BANK OF AMERICA NA
OPTION #124047 ........ Equity/Index |.... ... BATYDEBGGKMZO031MB27 | 11/14/2023 |. 11/14/2024 |................ 3,400,008 |.....4,496/4,878 |......... 143,569 [....coovvniiriins [ foeveinnnn 248,482 | .o [ 248,482 |l 89,018 [ e (41,084)[....ccevnnnnnnnes Jovnnneiiiiiinns | e |85/85 L
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS WELLS FARGO BANK NA
OPTION #124048 ........ Equity/Index |..oeeerereerunnnnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 11/14/2023 |. 11/14/2024 |.......cevvvinn fennnnns 2,220,022).....4,496/5,170 |......... 135,984 |...ooevrrrivnnnns [oorriiiinis fenennn 271,750 [ cevenneenes o 271,750 | 105,155 o e (38,914)).ceveeieiiinnnnns foevevniiniieiiinn [ eeeennn...[85/85 L.l
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #124049 ........ Equity/Index |PLC ...eeeveeennnnnns 4PQUHN3JPFGFNF3BBE53 | 11/14/2023 |. 11/14/2024 |................ 29,449,982 |.....4,496/4,945 |...... 1,407,068 [...ccovmmmeeeeens Joemmeeeeeennnes foeees 2,507,014 (........... |...... 2,507,014 |........ 911,745 | (402,652)]...ceeeeeeeeennn e | e [ 85785 Ll
1 YR SPX CALL SPREAD BANK OF ANERICA NA
OPTION #124050 ........ Equity/Index |.ceeviriiinennniininnns BATYDEBBGKMZO031MB27  |. 11/14/2023 . 11/14/2024 |......eeevevvenn fennens 3,210,020 .....4,496/5,0835 |........ 173,756 [ooeeeeeeneeeeees [oeeneeeeeeeeiees foeeeennnn 322,998 |.oovevvninn [oeennnnn 322,998 |t 120,167 [eeieieceiiies foeeeenen (49,723)]-cveeeeeeemnnees Joeeemmnieeeeeenn [ veeennn... [85/85 L.
1 YR EEM CALL SPREAD GOLDMAN SACHS
OPTION #124051 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBBKS528 | 11/14/2023 |. 11/14/2024 |................ 14,190,000 |.............39/43 [.........490,695 |......eeeeemme oo foens 666,606 |........... |-.c..... 666,606 |.........187,356 |.......ccevrrnnnnn (140,419)[...coeeeeeeeeeee e eeeeeies | e |85/85
1 YR EAFE CALL SPREAD GOLDMAN SACHS
OPTION #124052 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBBKS528 | 11/14/2023 |. 11/14/2024 |................ 14,189,994 |.....2,067/2,233 |.........516,105 [...oooeeeenneees [oeeenenieeeeeeenn feeeeeees 924,628 |....oovvunr fovnnnn 924,628 ... 297,625 [ (147,890)[....eeeeeeeeeeee Jemmeeeeeemnes | e |85/85 il
1 YR SPX CALL SPREAD WELLS FARGO BANK NA
OPTION #124053 ........ Equity/Index |.ceeviriiinennniininnns KB1H1DSPRFMYMCUFXTO9  |. 11/14/2023 |. 11/14/2024 |.......ccevveenn fennnns 7,089,989 .....4,526/4,668 |......... 121,971 [..oooommeiieeiiis [ foeeeenans 196,962 [..evvveens [oeeeennn196,962 [..nnee e 88,318 | e (34,904)]...ueeeeeennes Joeeemmnieeeeeeen [ vevennn... [85/85 Ll
1 YR SPX CALL SPREAD
OPTION #124504 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 12/06/2023 |. 10/14/2025 |.....ccevvvvene [oeeeenne 3,766,346 |.....4,374/5, 117 |oeeeeen (341,251)[ceeeeeeeeces | oo (462,176 ... ...47,629 |..
1 YR SX5E CALL SPREAD
OPTION #124508 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 12/14/2023 |. 12/16/2024 |................ 15,470,002 .....4,539/4,902 |.........532,622 [...coommmeeeeeins | foeeeennns 932,199 | .oevvvvennn forennnn 982,199 |l .550,379 [ (138,482)[..ceeeeeeeeeeee Jemneeeeeenies | e |85/85 il
1 YR SPX CALL SPREAD
OPTION #124509 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 12/14/2023 |. 12/16/2024 |................ 938,970,000 |.....4,720/5,074 |......38,740,167 |..ceevrmeneeeeeenn [oeneeeeeenenees oo 55,785,384 | ........... |.....55,785,384 |.....23,686,283 [......ccvvuurree |-n (10,072,443)[..ceeeeeeeeeeee e e | e |85/85 L
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS
OPTION #124512 . .. Equity/Index | BARCLAYS BANK PLC  G5GSEF7VJP5I70UK5573 |. 12/14/2023 |. 12/16/2024 |.... 235,920,016 P PP 8,033,289 ... (1,515,645)]..
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS JP MORGAN CHASE
OPTION #124513 ........ Equity/Index |BANK, NA ............ THBGLXDRUGQFUSTRNES7  |. 12/14/2023 |. 12/16/2024 |......evvvvvvven founnns 12,950,020 ..... 4,767/4,991 |......... 345,726 |.evveeeeeiinins e feis 491,530 | .oeeeninnn [ 491,530 |......... 206,057
1 YR SPX CALL SPREAD JP MORGAN CHASE
OPTION #124514 ........ Equity/Index |BANK, NA .... .. THBGLXDRUGQFUS7RNE97  |. 12/14/2023 |. 12/16/2024 |.... PR PO 1,840,011]..... 4,720/5,015 |..........65,153 92,210 ... 38,443 |.
MORGAN STANLI
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #124515 ........ Equity/Index |PLC ...eevevevennnnnns 4PQUHN3JPFGFNF3BBE53 | 12/14/2023 |. 12/16/2024 |......eeeeeveeen feunnnn 13,450,010 ..... 4,751/4,900 |......... 250,598 |-.vveeeeeeeeni foee e Jes 346,298 | ..oovvnnnns [ernnns 346,298 |......... 140,950 [.eeeeeeieeeeee Jenenns (65,155)]-vvneeeeeeeenes Joeeemmneeeeeenn [ v 85/85 ..........
1 YR SPX CALL SPREAD JP MORGAN CHASE
OPTION #124516 ........ Equity/Index |BANK, NA ............ 7HBGLXDRUGQFUSRNES7  |. 12/14/2023 |. 12/16/2024 |......eeeeeveeen feunnnn 11,669,984 (..... 4,720/4,956 |......... 339,857 |-eveeeeeeeni foeeeeeeeneeeeeen Jees LYRTR L (R 473,148 |......... 193,946 |..eveeeeeeienes foeeennnnn (88,363 eeevennereeen Joemmeeeeeeeiees | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #124517 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 12/14/2023 |. 12/16/2024 |......ccvvevenen |oeee 384,839,989 |..... 4,720/5,192..... 19,801,482 |.eeeeeeeeeeeeen [ oo 29,656,893 |.....cevunn |oenen 29,656,893 |..... 13,098,319 [ oeeeieeeeeeees Joeeen (5,148,385)]....eeeeeeenns foeeemnneeeeeennn [ ceviis 85/85 ..........
MORGAN STANLEY &
2 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #124518 ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 12/14/2023 |. 12/15/2025 |.....eevvvvvvvnn founnns 64,940,017 ..... 4,720/5,522 |...... 5,491,215 |ooevvnniiiiis oo | 745,377 [ [ 7,415,377 |...... 2,384,252 | [ (699,861)[......ccvvvnnnees Joevvnniieiiiinnn [ eevins 85/85 ..........
1 YR SPX CALL SPREAD JP MORGAN CHASE
OPTION #124519 ........ Equity/Index |BANK, NA ............ 7HBGLXDRUGQFUSTRNES7  |. 12/14/2023 |. 12/16/2024 |.....evvvvvvnnn foennnns 3,120,000..... 4,720/5,121 |......... L7280 111 R AR RN 207,887 [.eeeeeeennn |oveannns 207,887 |.......... e ICI0C ) U R, (36,948)]..cvneeeeinnnnns foevevniieeiiiii [ e 85/85 ..........
1 YR SPX CALL SPREAD JP MORGAN CHASE
OPTION #124520 ........ Equity/Index |BANK, NA ............ 7HBGLXDRUGQFUSTRNES7  |. 12/14/2023 |. 12/16/2024 |......evvvvvinn fennnnnn 2,260,004 (..... 4,720/5,427 |......... LT A T N RN RN 243,461 | oo [ 243,461 |......... 116,905 [.ovvveiiieeiees Jevninnns (38,427 )|.vvveeeevinnnnnns foevevniiiieiiiin [ et 85/85 ..........
1 YR SPX CALL SPREAD JP MORGAN CHASE
OPTION #124521 ........ Equity/Index |BANK, NA ............ 7HBGLXDRUGQFUSTRNES7  |. 12/14/2023 |. 12/16/2024 |.....evvvvvvnnn foennnns 2,080,000]..... 4,720/5,121 |..eeenn. 94,739 | [ s 138,592 | cevvvvins [ 138,592 |.......... [SC TSI PO RPN [0k F KRN [ 85/85 ..........
1 YR SPX CALL SPREAD JP MORGAN CHASE
OPTION #124522 ........ Equity/Index |BANK, NA ............ 7HBGLXDRUGQFUSTRNES7  |. 12/14/2023 |. 12/16/2024 |......eevvvvvven founnns 25,160,015 |..... 4,720/5,192 |...... 1,292,903 |.evveenieiiiinin [ e 1,938,904 [ ..o [ 1,938,904 |......... 855,904 |..ovvveiiiiiiinnn o [(X )] R AU TUU 85/85 ..........
1 YR SPX CALL SPREAD JP MORGAN CHASE
OPTION #117008 ........ Equity/Index |BANK, NA ............ 7HBGLXDRUGQFUSTRNES7  |. 12/14/2023 |. 12/16/2024 |.....evvvvvvnnn fennnind 6,950,009 ..... 4,720/5,286 |......... 401,891 [ e o 626,486 [.......ceen [ 626,486 |......... 285,687 [...eiieiiiinens |oeennnn [Q[0Z 317 FR R EUUURN 85/85 ..........
1 YR EEM CALL SPREAD JP MORGAN CHASE
OPTION #124524 ........ Equity/Index |BANK, NA .... .. THBGLXDRUGQFUS7RNE97  |. 12/14/2023 |. 12/16/2024 |.... P 15,470,000 ..567,022 ...641,334 ... ....641,334.........186,434 |. P O (147,426)|..
1 YR EAFE CALL SPREAD VELLS FARGO
OPTION #124525 ........ Equity/Index |..oeeerereerunnnnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 12/14/2023 |. 12/16/2024 |........eovvvven feunnns 15,469,994 |..... 2,197/2,373|......... (SRS P R R 847,870 [.eeeeeennn |evennnnn 847,870 |......... 352,850 |.eevvneiiiiinnnnn oo (160,669)]....evvvneevennnn forreriiiiiiininei | eeeeeeiins 85/85 ..........
5 YR SPX ASIAN CALL
SPREAD OPTONi# 124526 Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 [. 12/14/2023 |. 12/14/2028 |.........ceveees |oeenne 39,849,902(..... 4,720/7,315 |...... 7,520,577 |eueeeeeiiininnns foevvnnineeiienns foes 9,705,533 | .oevvvnnnnn feunnnn 9,705,533 |...... 2,496,306 |..evvnniiiiinnnnn foerees (741851 15)) R ETPTUUTRRN [, 85/85 ..........
1 YR SPX CALL SPREAD | NDEXED LIFE PRODUCTS
OPTION #124016 ........ . |EXHS L Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 10/16/2023 |. 10/14/2024 |.....coevvvvvnnnn |onene 208,340,008 ..... 4,374/4,556 |...... 4,264,399 |..oovveniiiiiiinnn oo | 7,929,611 [.oeeeeeenn [ 7,929,611 ...... 2,504,978 |..oovvneiiiiiinnn o (1,352,127)].cevveieiiinnnns [
1 YR SX5E CALL SPREAD | INDEXED LIFE PRODUCTS
OPTION #124547 ...eoves | eeeeeeeeiiiee s EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 01/16/2024 . 01/14/2025 |.......eevvvvven feunnns 21,419,9%]..... 4,447/4,802 |...covneeiiiinnn [ 753,984 |.oovveneiiiiinnn fons 1,330,366 [..ooeveennn |oenne 1,330,366 |......... 733,807 [ceenieviininnnns Joennnnn (157,425).ccvvneeviinnnns [ | e 85/85 ..........
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS
OPTION #124549 ..o | eoeeeeimiiiiee s EXHS ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |.01/16/2024 |.01/14/2025 |.....ceevvvvnnnn |onne 995,949,986 |..... 4,766/5,123 [cevvenevviinnnnns oo 42,975,243 [ fnnen 57,204,377 | eeeeeeeinan |oenee 57,294,377 |..... 23,291,987 |eveveeeeiiinnnn fonns [ETCTER: 5k F KT (R, 85/85 ..........
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS
OPTION #124552 ....euv | eeeeeeeeniiiee e EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 01/16/2024 . 01/14/2025 |......evvvvvinn fennns 249,969,979 |..... 4,766/4,965 |..evvniviinnnnns oo 6,446,726 [......covvnnneenns |ounnnn 8,252,639 |..ccvvnnnnn fennnnn 8,252,639 |...... 3,151,932 | [ (1,346,020)[...cevvvnnnnenens Jorneieeceiiines | e 85/85 ..........
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS
OPTION #124553 ....ouus | eoeeeeeeeiieee e, EXHS ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 [. 01/16/2024 |.01/14/2025 |..........eeees |oeenne 12,550,017 ..... 4,814/5,040 [cevveniiiinnnnnns foevennnnn 351,400 [ovveniiiiinninns foeeennnnn 461,331 [.eveeeeees o 461,331 |......... LLEKTRCIVVN U A, [WATRII) R RPN 85/85 ..........
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS WELLS FARGO BANK NA
OPTION #124554 .....oo | ooeeeeeiiiiiee s EXHS ........ Equity/Index |..oeeerereerunnnnnnnnns KB1H1DSPRFMYMCUFXTO9 | 01/16/2024 |. 01/14/2025 |......evvvvvvnnn fonnnns 3,510,001 ..... 4,766/5,064 |...evnviviinnnnnns |oevennnnn KUV 1 U R 170,406 | .ooevevvnnn |evennnnn 170,406 |.......... [TAR<TL ) IO R, (74 1:5°)) R RN [N 85/85 ..........
1 YR SPX CALL SPREAD | NDEXED LIFE PRODUCTS
OPTION #124555 ....ouv | eeeeeeeeeiieee s EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 01/16/2024 . 01/14/2025 |.....evvvvvvinn fennnnns 5,640,013 [..... 4,798/4,949 |...oovvnniiiiinnn e 110,262 [oivvviiieeeees Jovninnns 140,763 [.eveneeeees oo 140,763 |.......... X7 R (022 | R RN [, 85/85 ..........
1 YR SPX CALL SPREAD | NDEXED LIFE PRODUCTS
OPTION #124556 ........ | ceeeeeeeeniieeeeeiiiinns EXHS ........ Equity/Index |BARCLAYS BANK PLC  G5GSEF7VJP5I70UKS573 |. 01/16/2024 |. 01/14/2025 |.... P 33,440,585 |..... 4,766/5,004 |..evvnririinnnnnn oo 1,020,318 |... P A 1,317,621 [ .eeeeeens | 1,317,621 ...
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS
OPTION #124557 ....oee | eeeeeeemiiieeee e, EXHS ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 . 01/16/2024 |. 01/14/2025 |....evvvvvvvnnnn |onne 400,260,012{..... 4,766/5,243 |...ovvveniiiinnnn [ 21,469,946 |...oovvnriiiinnnn fonns 29,835,649 |.......euut o 29,835,649 |..... 12,848,438
2 YR SPX CALL SPREAD [ INDEXED LIFE PRODUCTS JP MORGAN CHASE
OPTION #124558 .....oeo | eeeeeeieniieeeeeeeiiins EXHS ........ Equity/Index |BANK, NA ............ 7HBGLXDRUGQFUSRNES7  |. 01/16/2024 |. 01/14/2026 |........evvvven founnns 67,749,978 |..... 4,766/5,576 |.eevvnrvvvinnnnns oo 5,819,725 |oovvveiiiiiiinn oo 7,560,567 [..ouueeenns [onnnns 7,560,567 |...... 2,347,562
1 YR SPX CALL SPREAD | NDEXED LIFE PRODUCTS
OPTION #124559 .... Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 01/16/2024 |. 01/14/2025 |.... N PP 5,130,006 {..... 4,766/5,171 .. 244,188 |... ...330,846 |... ....330,846 |.........137,642 |.




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

2'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS
OPTION #124560 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |.01/16/2024 |.01/14/2025 |....cevvvvvvnnnn [ovveenne 3,590,0221..... 4,766/5,481 |..eveeiiiiinnnnns |oeeeinnnn 245,556 |.oevveniiiiiiiinn o 373,281 [ceveeeees o 373,281 |....en.n. 178,995 [ Joveinns [£51 177/0)) R AR [N 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #124561 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 01/16/2024 |. 01/14/2025 |.... P 74,319,977 |..... 4,766/5,243 |...oovvvniiiiinnn fennns 3,998,565 |... P A 5,539,840 | ..oevvnnnnn [ennnnn 5,539,840 |...... 2,376,141 |.
1 YR SPX CALL SPREAD WELLS FARGO BANK NA
OPTION #124562 ........ Equity/Index |..oeeerereerunnnnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 01/16/2024 |. 01/14/2025 |........ccevvven founnns 11,500,985(..... 4,766/5,338 [cevvenreviinnnnnns foeeennndd 697,506 |....vivviiiinnn o 1,002,659 [...cceeeens o 1,002,659 |......... 450,786 [....oivvvinineens |eennnnn [QLSTCRK)) FR R IO 85/85 ..........
1 YR EEM CALL SPREAD GOLDMAN SACHS
OPTION #124563 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28 | 01/16/2024 |. 01/14/2025 |......eevvvvvven fennnns 21,420,000 ............ FoI: 723 1 PO R 869,652 [..vuuiiiiiininns oo 1,114,514 .. 1,114,514 [......... 426,438 |.oovvneiiiiinnns oo (181,576)]..cevvvneeviennn oo | oo 85/85 ..........
1 YR EAFE CALL SPREAD | INDEXED LIFE PRODUCTS GOLDMAN SACHS
OPTION #124564 ........ . |EXHS L Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28 | 01/16/2024 |. 01/14/2025 |......evvvvvvven feunnns 21,419,990 ]|..... 2,193/2,369 |..oovvnneeiiiinnn feeeees 858,942 |...oovvniiiiiinnn [ 1,168,404 |......cceet | 1,168,404 |......... 488,802 [...uiieiiiiieees Joeennnn [RVAIRE10)) R N
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS
SPREAD OPT|ONi# 124565 Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 [. 01/16/2024 |.01/16/2029 |.........ceuuers |oenee 38,919,9941..... 4,766/7,387 [.eeovvvenenneenns |ovnnnn 7,445,395 [...ooovnnieniiins | 9,302,991 | .ceevrinnns [ennnnn 9,302,991 |...... 2,167,311 [oooeiiiiiiiiens | (R[0S VA 1)) R ETRUUTRN [y 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #124566 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |.01/16/2024 |.01/14/2025 |....cevvvvvvnnnn [oveeenne 2,329,992]..... 4,766/5, 171 [oooevveiieeeiies forennnns 110,908 |oovvveeeiiiiinnn o 150,266 [.eenneeeens [oeeeenne 150,266 |.......... (255 71 PO RPN (TR P RPN (U 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #124597 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/07/2024 |. 04/15/2024 |......eevvvvvven founnns 30,678,920 |..... 4,448/4,138 |.ooovvneeiiiinnn [ (1,872,062)[.....ccvvvnnvennnn feunnn (1,912,406)(........... |..... (1,912,406)|..... (1,526,982)..c0vveieiinnnnns foeees 1,486,638 [....covvvnneniins [ | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #124598 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/07/2024 . 05/14/2024 |.......evvvvvven founnns 15,465,873 (..... N7V K R (72200110 R RN (955,654)] ..cevvvnnnn feunnnnn (955,654)........ (545,740)]..cvvveneeeiinnnn o AL PO KRN (R 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #124600 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/07/2024 . 04/15/2024 |.......evvvvvven founnns 11,503,975(..... LR VLK R (927,629)..cvvveeiviinnnns oo (955,989)] ...evvvnnnn feunnnns (955,989)....... (765,008)]...cevvnneenennnn forreneens PRI R RN (R 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #124601 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/07/2024 . 05/14/2024 |......eevvvvvven feunnns 10,427,967 |..... 4,309/4,136 |..eevvvnnnieiinnn fonnnns (347,395)).cevveniiiiinnnns oo (358,535)] .evvvvunnn [eunnnns (358,535)|........ (204,536)]...cvvnneeeiinnnn forreeenns RECKTRCEe ) A IR (U 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #124602 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/07/2024 |. 07/15/2024 |.... P 19,041,062(..... 4,693/4,505 |....covvnniiiiinnn fonnnns (625,498)... P OO (678,982)[ .evvuneens fonnnns (678,982)....... (265,918)|. P PO 212,433 | [ |
1 YR SPX CALL SPREAD
OPTION #124603 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/07/2024 |. 08/14/2024 |.......evvvvvven founnns 16,457,627 ..... 4,677/4,490 |oeevennieiiinnnnns s (530,509)..cvvenieiiinnnns [ (575,975)] «eevvvvnnnn [eunnnnn (575,975)|....... (QESTAVZIV)) R I, 151,574 [ e | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #124604 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/07/2024 |. 09/16/2024 |.......evvvvvven feunnns 13,209,737 |..... 4,693/4,505 |.....ovvnniiiiiinn fonnnns (417,902)[..eevviveneens Joennnnn (455,265)] .eevvvnnnn feunnnns (455,265)|......... [QEERVNL) A . 101,652 [oevvieeieieees Jerneeecviinns | e 85/85 ..........
1 YR SX5E CALL SPREAD
OPTION #124612 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/14/2024 |. 02/14/2025 |.... PR PO 9,019,993 ]..... 4,709/5,086 |.. 319,308 |... L4737 L GAT3, 717 . 195,413 .
1 YR SPX CALL SPREAD
OPTION #124614 ........ Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 02/14/2024 |. 02/14/2025 |......evvvvvenn founns 878,080,018]..... 5,001/5,401 [ceeveniiviinnnnnns |oeee 39,645,312 |..oevveniiiiinnnn [ 46,912,295 |......oeunt o 46,912,2% |..... 12,358,047
1 YR SPX CALL SPREAD WELLS FARGO BANK NA
OPTION #124617 ........ Equity/Index |..oeeerereerunnnnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 02/14/2024 |. 02/14/2025 |......euvvvvvenn feunns 203,250,000 |..... 5,001/5,209 |cuvveniviiinnnn oo 5,223,525 [..ocoviiiinniiiis Jeunnnn 6,004,818 |..ccceennns |onnne 6,004,818 |...... 1,452,073
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #124618 ........ Equity/Index |PLC ...eeoivevennnnnns 4PQUHN3JPFGFNF3BBE53  |. 02/14/2024 |. 02/14/2025 |......eeeeeveeen feunnns 14,419,988 (..... 5,051/5,288 |.euueeeeennnans foeeennnn 400,732 [ovneeeeeeeeiees foeeennnn 468,152 [.evveneees e 468,152 |........ 118,880 |+evvveeeeeeeennnn fereeeees (51,4B0)[-.ceeeeeeeeeeen Joemeeeeeeeeiees | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #124619 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 02/14/2024 |. 02/14/2025 |.....ceeeveeenes [oeeeenee 3,079,982|..... 5,001/5,313 [ceeneeeeeiniees foeeeennns 113,652 [oeeeeeeeeeeeee Jenns 132,313 | e [ 132,313 ... 33,256 |+eveneeeeeeeiies foeeeennnn (14,595)]. e Joeeemmeeeeeeen [ v 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #124620 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/14/2024 . 02/14/2025 |...eeeeeveeennn feeeee 2,100,010]..... 5,084/5,192 |.eeevveieiieeennn feeeeeees 40,908 [..oeeeeeeieeeee Jeenns 46,849 | ..ooovvnnns [ 46,849 |.......... A% s [ (5,253)]cceveneeeeeennnn o | i 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #124621 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 02/14/2024 |. 02/14/2025 |......ccevvueees |oenee 11,539,981 |..... 5,001/5,251 [oeeeeeeeeennnaes foeeeennnn ISTURCT N IR I 404,089 [..evnneens foereenne 404,089 |.......... 98,726 [ s (44,991 Joeeemmeeeeeen [ s 85/85 ..........
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #124622 ........ Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 02/14/2024 |. 02/14/2025 |.... A 347,660,004 ..... 5,001/5,501 |.. N 22,382,205 [.eeueeeenn | 22,382,2% |...... 6,180,076 |. i R (2,387, 161)[..ceeeveenneeees Jorneeeiiiines | e
MORGAN &
2 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #124623 ........ Equity/Index |PLC ...eeverevennnnnns 4PQUHN3JPFGFNF3BBE53 | 02/14/2024 |. 02/17/2026 |.....evvueveeen feunnnn 63,589,984 |..... 5,001/5,851 |oeeeeneeeeennne o 5,490,367 |evveeeeeennnns o 6,352,765 | ..covvnnnns fennnnn 6,352,765 |...... 1,213,967 |oeeeeeeeeeeeeeen feenns (351,563)]cvvvneeeeeemenn foreeeeeeiieeec | i 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #124624 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/14/2024 (. 02/14/2025 |...eeveeveeeenn feees 3,519,986 |..... 5,001/5,426 |.eeeeeeennnaees |oeeennnn 167,200 |+eeveeneeeeeenenn feeeeeees 198,064 [...ovveees [oereenee 198,064 |.......... 52,335 [.eeeeeeiiieeeeeen [ (VANYAD R FURRRTRRR I 85/85 ..........
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS WELLS FARGO BANK NA
OPTION #124625 . Equi ty/Index . KB1H1DSPRFMYMCUFXTO9 |. 02/14/2024 |. 02/14/2025 |.... P PP 2,229,976)..... 5,001/5,751 .. 152,755 ... ...192,983 ... ....192,983 ... i PP (19,616)|..




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

8'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS
OPTION #124626 ........ [.evereereriiieirieiine, EXHS ........ Equity/Index | SOCIETE GENERALE .. O2RNEBIBXPAROTDBPUAT |. 02/14/2024 |.02/14/2025 |......eevevere [oevee. 1,109,988 .....5,001/5,426 |-..ovvvererens [ 7275 N S 62,457 [voveeenes [ 62,457 |.......... 16,503 [1eveverieieieiens e (B, 771)] v eveevereerereens Jorereeeieeeiees | eveeeeens 85/85 ..........
MORGAN STANLEY &
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS C0. INTERNAT IONAL
OPTION #124627 ........ Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 02/14/2024 |. 02/14/2025 |.... R 37,039,992]..... 5,001/5,501 |eeeeeeeeennnnes o 1,977,566 |... P R 2,384,629 |...covunnns fennnnn 2,384,629
MORGAN &
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS C0. INTERNAT IONAL

OPTION #124628 ........ Equity/Index [PLC ..........cccues 4PQUHN3JPFGFNF3BBE53  [. 02/14/2024 |. 02/14/2025 |......vvveveeen |oenne 13,179,984 ]..... 5,001/5,601 [..eevveeeiiiiiins [ 795,940 | o 977,648 | .oeeeeeee [ 977,648 |......... 283,919 | o (102,211 e | e 85/85 ..........
MORGAN STANLEY &

1 YR EEM CALL SPREAD C0. INTERNAT ONAL

OPTION #124629 ........ Equity/Index |PLC ......cccerrunneee 4PQUHN3JPFGFNF3BBE53  [. 02/14/2024 |. 02/14/2025 |.....eevvveeeees [eennne 9,020,000 .......c... 40/83 .o [ 364,408 |....ooeiieeeeees [eeeene A48T [ | 41,447 |......... 93,835 [ [eeeee (46,796).ceeeeeeeeea [ [ s 85/85 ..........
1 YR EAFE CALL SPREAD WELLS FARGO BANK NA

OPTION #120514 ........ Equity/Index |..coocovvriiiinnnnnnnns KB1H1DSPRFMYMCUFXTO9  [. 02/14/2024 |. 02/14/2025 |......evvveeeees [eennne 9,020,000]..... 2,216/2,3% |- s 364,408 | [eeeee 468,740 [ .ooovvveees |oeens 468,740 |......... 151,127 [ el (46,796)..ceeeeeeeeas [ [ s 85/85 ..........
5 YR SPX ASIAN CALL BANK OF AMERICA NA

SPREAD OPT | ON#124631 Equity/Index |..coooovvriiiiinnnnnnnne BATYDEB6GKMZO031MB27 [ 02/14/2024 |. 02/14/2029 |......evvveeeens |onnnne 33,990,014 ]..... 5,001/7,751 [eueeeeeeeiiens s 6,621,255 [...ooeeeeiiiinns [ 7,325,280 [.oooeeinnn funns 7,325,280 |......... 874,359 |- o (170,333)]-c e Jeeeeeiieeeeeen | e 85/85 ..........
1 YR SX5E CALL SPREAD

OPTION #125517 ........ Equity/Index |BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83 [ 03/14/2024 |. 03/14/2025 |.......eeeereee |oenennns 6,859,998 ..... 4,993/5,393 [ [ 246,274 | | 269,335 |.vvveeeees e 269,335 |.......... 35,206 [.ooeeiiiiiieeees feeeeee (12,145)].cc e feeeeiiieeeeeei | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #125518 ........ Equity/Index |SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 03/14/2024 |. 03/14/2025 |...........ccce. |-..n. 793,680,006 |..... 5,150/5,563 |....ovvvrerriins o 35,382,254 | o 38,088,321 [...coounnns fernns 38,088,321 |...... 4,450,945 ...t [ (1,744,878)]. .. | | eeeiines 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #125521 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 . 03/14/2024 |. 03/14/2025 |........ccceenns |-enne 173,649,978 |..... 5,150/5,365 |....evveeeiiians [ 4,379,453 | | 4,686,616 [.......ee. ... 4,686,616 |......... 523,136 |-.eeveeeeeeeians o (215,973)]. . o | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #125522 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573  |[. 03/14/2024 |. 03/14/2025 |......eevvveeees |oennnne 8,350,010]..... 5,202/5,447 | | 228,373 |- o 244,803 |.eeveeeeis e 244,803 |.......... 27,693 [ooeeiiiieeeees [ (11,262)[.eee e [ | s 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #125523 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573  |[. 03/14/2024 |. 03/14/2025 |.....evveveeees |oennnne 1,720,008 |..... 5,150/5,472 |...evveeeeiiiin o 62,367 [..eveeeeeeeiiin o 66,886 |..evveereen |oeniiaens 66,886 |........... 7,595 [ ot (3,076)]-.eveeeeeeeien foereeeeeeceies | eeeeiiinns 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #125524 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 . 03/14/2024 |. 03/14/2025 |.... J P 2,109,997 ..... 5,185/5,348 |....oooveeiiiin o 40,280 ...(1,986)]..

1 YR SPX CALL SPREAD

OPTION #125525 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 . 03/14/2024 |. 03/14/2025 |.....eeveveeees fenennnne 7,549,986 ..... 5,150/5,408 |.......eeveeeeeeas [oeeeenne 225,086 |...oooeeeeeeeeees [eeeeene 240,630 [.coovveen |oeees 240,630 |.......... 26,664 |.....ooeoininnn e (11,099 [ [ s 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #125526 ........ Equity/Index |SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 03/14/2024 |. 03/14/2025 |...........ccc. |-..n. 328,465,012 |..... 5,150/5,666 |.........ovveeeres |oennn 17,375,799 | o 18,818,449 |........... |..... 18,818,449 |...... 2,299,539 |oooiiiieeees foeee (856,889)-....veeeeeeeen Jeeeriiieeeeeen | e 85/85 ..........
2 YR SPX CALL SPREAD WELLS FARGO BANK NA

OPTION #125527 ........ Equity/Index [..cooooovriiiiinnnnnnnns KB1H1DSPRFMYMCUFXTO9  [. 03/14/2024 |. 03/16/2026 |........ceeeeen |oennne 63,799,974 |..... 5,150/6,026 |.......ovveerracns |oennee 5,486,800 |.....oevrreeriins | 5,859,732 [.ceeevinn feuens 5,859,732 [......... 507,853 [ [ (134,921)]. e oo | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #125528 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 |. 03/14/2024 |. 03/14/2025 |.....cceeevveers [euennne 2,049,9%]..... 5,150/5,588 |....eeveereerias | 95,940 [ooeeiiiiiiieeees [ 103,377 [ .oveeiiiis [ 103,377 |.......... 12,169 |- oo (4,731 [ [ 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #125529 ........ Equity/Index |SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 03/14/2024 |. 03/14/2025 |.........ccceres |onnne 29,920,014 ]..... 5,150/5,666 |.......coveeerecns |oenne 1,582,768 .. | 1,714,180 [ ..o fennes 1,714,180 |......... 209,467 |.eeeoiiieieeees [ (78,084 [ | s 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #125530 ........ Equity/Index |SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 03/14/2024 |. 03/14/2025 |.........ccceres |onnne 25,939,980 |..... 5,150/5,769 |.....evvveeeerans | 1,556,400 |.oeveeeeeeees oo 1,695,150 [.couvvnens |oenne 1,695,150 |......... 215,504 |- oo (76,784 [ | s 85/85 ..........
1 YR EEM CALL SPREAD WELLS FARGO BANK NA

OPTION #125531 ........ Equity/Index [..cooooovriiiiinnnnnnnns KB1H1DSPRFMYMCUFXTO9  [. 03/14/2024 |. 03/14/2025 |......eevveeeees [oennne 6,860,000 [............. M8 | e 292,922 [eeeeeeeiiiees [ 202,433 | v e 272,433 |.......... (6,043 et (14,445 e | e 85/85 ..........
1 YR EAFE CALL SPREAD WELLS FARGO BANK NA

OPTION #125532 ........ Equity/Index |..cocoovvriiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  [. 03/14/2024 |. 03/14/2025 |........ccceven |oennien 6,859,999 ..... 2,834/2,521 [oooeeiieeeee [ 276,458 | [eeee 277,642 | .o | 277,642 |.......... 14,817 | s (13,834)].ccc e Joeeeeiieeeeeei | e 85/85 ..........
5 YR SPX ASIAN CALL

SPREAD OPT | ON#125533 Equity/Index |SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 03/14/2024 |.03/14/2029 |.......eoeeeers |onnne 26,910,022..... 5,150/7,983 | | 5,250, 147 [..oeeeeeeiians [ 5,396,162 [.......cee. [eeees 5,396,162 |......... 194,920 [ooeoiiiiiieeees [ (48,905)]....veeeeeeees [oeeeeiieeeeeen | e 85/85 ..........

5 YR SPX ASIAN CALL
OPTION #165696 DUE
VAT, NEXT PMT
08/16/2027 .............

BANK OF AMERICA NA
Equity/Index [...cocouriiiiinnnnnn. B4TYDEB6GKMZO031MB27 _|. 08/15/2022 |. 08/16/2027 |.......eee.. |...... 54,730,008]............. 4,207 1...... 9,630,593 [..oeeeeiiieee e 20,677,565 [*......... |..... 20,677,585 |...... 6,018,986 |.....ccvveeeeenn | (662,422)]...uvveeeeeeeiee oo | e 85/85 ..........




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

6903

5 YR SPX ASIAN CALL
OPTION #192710 DUE
VAT, NEXT PMT INDEXED LIFE PRODUCTS BANK OF AMERICA NA
09/14/2027 ..vvvvvviinnn oo EXH5 ........ Equity/Index [....ccccoviinnnnnnnnne BATYDEB6GKMZ0031MB27  |. 09/14/2022 |. 09/14/2027 |........cceens fonnnnn 71,740,001 | 3,946 |..... 14,458,572 [..evveeeeeiins [ s 34,581,582 "...oeeee |oenne 34,581,582 |...... 9,044,043 |.oeoniiiiiiaenis | [C76 BN VX)) FOUUURP PPN I TIRR 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #195411 DUE
VAT, NEXT PMT INDEXED LIFE PRODUCTS BANK OF AMERICA NA
1071472027 e [ EXH5 ........ Equity/Index [....ccccovimmnnnnnnne BATYDEB6GKMZ0031MB27 | 10/14/2022 |. 10/14/2027 |................ |...... 41,219,9% |............. 3,583 |...... 9,505,778 |..evvveeeeeiiiins forvenieeiiiiin o 25,258,955 | Meieeein fonie 25,258,955 |...... 5,935,954 |..oooiiiiiiieiis | [(CZER7X)) FOURRR R T 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #197622 DUE
VAT, NEXT PMT INDEXED LIFE PRODUCTS BANK OF AMERICA NA
/1572027 e [ EXH5 ........ Equity/Index [....ccccoviinnnnnnnnne BATYDEB6GKMZ0031MB27 | 11/14/2022 | 11/15/2027 |................ e 47,139,989 |............. 3,957 |..... 10,562,067 |.oonvvvreeeeeis | o 22,988,907 ["...evves fenns 22,988,907 |...... 5,971,715 | o (I T)) FOUUUTRRIRR PPN R TTRR 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #199822 DUE
VAT, NEXT PMT INDEXED LIFE PRODUCTS BANK OF AMERICA NA
12/14/2027 oo [ EXH5 ........ Equity/Index [....ccccovimmnnnnnnne BATYDEB6GKMZO031MB27 | 12/14/2022 | 12/14/2027 |..........ccet o 49,999,991 |.......ccenn 3,995 (... 10,885,718 [oeeeeeeiiieeee [ | 23,892,015 ["..vveeees | 23,892,015 |...... 6,216,548 |......oooeiiiiins [ (686,487 )[...eveeeeiinenns o [ s 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #202661 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS

01/14/2028 v [ e EXH5 oo Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTDBPU4T . 01/17/2023 | 01/14/2028 |...vevvvrieus |ovnene 51,859,981 |-...vevnens 3,991 |.....10,902,260 [o.vveveneeeis [ o 24,911,726 | Mo oo 24,911,726 |...... 6,412,186 |o.voveeereceeis [ (673,070)] +.vvvevererenes frorrerieieieiees | e 85/85 ..........
MORGAN STANLEY &

1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

210533 v | e EXH5 ... Equity/Index |PLC vvovereeveninnene 4POUHN3JPFGFNF3BB653 . 04/14/2023 |. 04/15/2024 |.vevvenvevenns fornnne 13,289,999 |..veueerenenn 127 fevenne 02,417 [ e o 631,054 |.ovevevens fornennne 631,054 |......... 442,439 .o | (88,762)[-.veevveneerens [oereererieeriens | e 85/85 ..........
MORGAN STANLEY &

1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

210536 1.ovvevererenes | eeeeeeeeeeeee e EXH5 oo Equity/Index |PLC woveveveverrennnne 4PQUHN3JPFGFNF3BBB53 |, 04/14/2023 |. 04/15/2024 |vevvvvvces |ovne 8,580,000 [....cvvevenenn 127 Joveeee 66,120 | v.vevevereienes e [ 407,407 | oveeeeen |oren 407,407 ... 285,638 v foeeine (57,308)) v oo | eeeeeeene 85/85 ..........
MORGAN STANLEY &

1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

210537 cevveeeeiereies | e EXH5 ... Equity/Index |PLC vvovereeveninnens 4PQUHN3JPFGFNF3BB653 . 04/14/2023 |. 04/15/2024 |..evevvnvevrnee [onee 1,368,058 [...cveueerenenn 127 foveee 10,558 vevenvvererrenes foereeeerenieennns fereieens 65,052 [.eovererres [oeinns 65,052 |.......... 45,600 [..ovenreecreien foreeins (9,150 veeeeveneeeen foerereeierieeries | e 85/85 ..........
MORGAN STANLEY &

1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS C0. INTERNATIONAL

210538 1.uvverererenes | eeeeeeeeen e EXH5 oo Equity/Index |PLC woveveveverrnnnnne 4PQUHN3JPFGFNF3BBB53 |, 04/14/2023 |. 04/15/2024 |vovovvvevcvs |ovnen 4,150,000 |-v.venvevenene 127 Joveeee 31,981 [oeveieeieees [ o 197,056 [ vvvveveee frrrniane 197,056 |......... 138,158 [o.veverveiriens [oeins (CZANATH) SR ISR (SRR 85/85 ..........

1 YR SPX CALL OPTION |!NDEXED LIFE PRODUCTS

#210559 ... . Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTDSPU4T |. 04/14/2023 |.04/15/2024 |.... R 22,059,993 B 2,491,979 [ oo [ 2,491,979 |...... 1,798,651 |. I (101, 740)| s oo | e
MORGAN STANLEY &

1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

212268 .oveeiieieies | e EXH5 ... Equity/Index |PLC vvovereeveninnene 4POUHN3JPFGFNF3BB653 . 05/15/2023 |. 05/14/2024 |.vevvenvevenes fevene 38,459,999 ... 127 fevenne 380,254 ..o oo [ 1,949,307 [ v fornnne 1,949,307 |...... 1,266,015 |ovovrverreieiees foreens (258,232))-vveveeeveeans foeerereeieieee | cveeeeea 85/85 ..........
MORGAN STANLEY &

1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

R 307 (| R [OOSR EXH5 oo Equity/Index |PLC wovevevevinrnnnnne 4PQUHN3JPFGFNF3BBE53 . 05/15/2023 |. 05/14/2024 |...vvvevvvnes |ovnene 12,510,000 |- +.vevvevnnne 127 Joveene 123,686 [.vevevereriees [ foreens 634,057 |oveveeenes |oriann 634,057 |........ 411,800 [+ e (83,996))-+-vevveeeverns [eerereeriririiies | e 85/85 ..........
MORGAN STANLEY &

1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

$212271 o | e EXH5 ... Equity/Index |PLC vvovereeveinnene 4PQUHN3JPFGFNF3BB653 . 05/15/2023 |. 05/14/2024 |.vevveevevenrs ferrennnes 930,000 |-+vvverrnnens LPI 4 - 9,195 |oveieeeieeens o o 47,136 [ ceveeeee [ 47,136 ... 30,613 [.eveeereiereis [ (6,284)].c.veeeveeeen oo | e 85/85 ..........
MORGAN STANLEY &

1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

2210272 o | e EXH5 oo Equity/Index |PLC woveveveverrnnnnne 4PQUHN3JPFGFNF3BBE53 . 05/15/2023 |. 05/14/2024 |..vvvevevvis |ovnnnne 5,530,001 |-vvevevenane 127 Joveeee 54,675 [.evereeveeeieins [eeeeeinieennns foeeens 280,283 |.vveens |oriaen 280,283 |......... R0 5 SN (37,980 foreieieieieeiene | e 85/85 ..........

1YR SPX CALL OPTION | INDEXED LIFE PRODUCTS GOLDMAN SACHS

212302 cuvierreirieien | e EXH5 oo Equity/Index | INTERNATIONAL ... 1I22LRONP2IHZNBB6K528 . 05/15/2023 |. 05/14/2024 |...evevvvves |ovneee 23,950,013 ..vvnee 4,798 | 145,227 |ooeeeeeeien foerieeeeesees oo 2,853,590 [.cveens fornne 2,853,590 |...... 1,912,325 | e (98,625))-v.veveeeciene [oereeeeriririiien | eeeeienens 85/85 ..........
MORGAN STANLEY &

1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

$214238 s | e EXH5 ... Equity/Index |PLC vvovereeveninnens 4POUHN3JPFGFNF3BB653 . 06/14/2023 |. 06/14/2024 |..eveveevevenns fervene 10,399,999 |..vevvvenenn JPC] 125,716 [oveneeveeeiees [ o 642,724 [ cvveevens [ 642,724 |......... K/ IYC ) IR RS (69,338)] eveveveeierees forerersieesiens | eveeeeens 85/85 ..........
MORGAN STANLEY &

1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

4PQUHN3JPFGFNF3BB653 [ 06/14/2023 |. 06/14/2024 |....

#214235 ... .. Equity/Index [PLC ..

e 12,599,999 .. 152,309 i O 778,685 |........... .

... 778,685 1.........443,999 |.
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
214236 oo | e EXH5 ... Equity/Index |PLC .vovereeveinnene 4PQUHN3JPFGFNF3BB653 . 06/14/2023 |. 06/14/2024 |....vcvvnvevrne [onnee 2,190,000 |-v.vevvevenns [P5 26,473 [eveeeeieees [ o 135,343 | v forinns 135,343 ..o ZART4 T USRS BN (14,800). v foeereererieieeiens | e 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
#214237 ... I . Equity/Index |PLC .. 4POUHN3JPFGFNF3BB653 |, 06/14/2023 |. 06/14/2024 |.... R 5,820,000 ...359,678 |... ....359,678 |... B (38,800)|..
MORGAN
1 YR SPX CALL OPTION | INDEXED LIFE PRODUCTS C0. INTERNATIONAL
214258 v | e EXH5 ... Equity/Index |PLC vovovereeveninnene 4POUHN3JPFGFNF3BB653 . 06/14/2023 |. 06/14/2024 |.vevvenvvenes fervene 82,394,744 |............ 5,072 e 461,113 | oo e 4,509,450 [ ..cvonevn |ovnne 4,509,450 [...... 3,612,743 [ [ (254,311)].eeveveeieeen forerereeieieee | e 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
217783 o | e EXH 5 oo Equity/Index |PLC vvoveverveninens 4POUHN3JPFGFNF3BB653 . 07/14/2023 |, 07/15/2024 |..evevvevevees [oevene 8,550,001 |-v.veuvevenne 126 [.eunene 122,831 |oveeeveeeieeen foereeeneennies oo 469,698 | ..vcvevene fornnnnn 469,698 |......... 273,216 |- voveeveiieien o (CTA17)) ISR ISR IO 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
B2ATT84 oo | et EXH5 ... Equity/Index |PLC vvovereeveninnene 4POUHN3JPFGFNF3BB653 . 07/14/2023 |. 07/15/2024 |.vevevenvevenes fernnne 12,370,000 |-v.vevvevnes 126 |........ 77,790 v e [ 679,551 |.ovevervens fornennne 679,551 |......... 395,284 [.cvoeeeeie [ (82,508)[..vevvveneevens [orereererieieriens | e 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
B2ATT85 oo | e EXH 5 oo Equity/Index |PLC vvoveverveinens 4POUHN3JPFGFNF3BB653 . 07/14/2023 |, 07/15/2024 |..evevvevcvees forvene 1,820,000 [...c.vevvnnene 126 |..oeee. 26,147 [eeeeiees [ o 99,983 [.ovevens [ 99,983 ..o [ E5: R R [GPIR)) ISR U EU 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
B21TT86 .o | e EXH5 ... Equity/Index |PLC .vovereevenianene 4POUHN3JPFGFNF3BB653 . 07/14/2023 . 07/15/2024 |..vvevvveerne forene 3,579,999 [...cveuirennnn 126 [.vneee 51,431 [ [ o 196,669 [...vevees |orenenn 196,669 |......... 14,399 |- o (23,879)] veveveierenn forereerieeeiees | eveeee 85/85 ..........
MORGAN STANLEY &
1 YR SPX CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
B217TT3 e | e EXH 5 oo Equity/Index |PLC vvoveeeveninnens 4POUHN3JPFGFNF3BB653 . 07/14/2023 |, 07/15/2024 |.vevevenvavenns forvene 70,064,062............. 5,226 |......... 372,288 |- oo [ 2,709,416 | ..eveeenns ferrenn 2,709,416 |...... 2,256,001 [oveveeereirens [ (172,830)f. e [ | e 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS C0. INTERNATIONAL
#219363 ... o . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653 . 08/14/2023 |. 08/14/2024 |.... R 5,570,000 ...92,163 ...301,056 |... ....301,056 |......... 171,524 |. B (37,110)|..
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
#219364 v | e EXH 5 oo Equity/Index |PLC v.voveveeveninens 4POUHN3JPFGFNF3BB653 . 08/14/2023 |. 08/14/2024 |...evcveevevenns fervene 10,690,000 | +.vevvvnee 127 foeerne 176,880 [-v.vveveveeeves feoreirieircins [ 577,790 | v e 577,790 |......... 329,191 [eoveerveireis [ (T1,222)) v oo | e 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
219365 .ovreevieieis | e EXH5 ... Equity/Index |PLC vvovereeveninnene 4PQUHN3JPFGFNF3BB653 . 08/14/2023 |. 08/14/2024 |....vcvvevevrns [onnee 1,750,000 f...eovevnee 127 foveee 28,956 [.oveveveieiiis [ foeeins TR 7 I RO 94,587 |.......... 53,890 [veververerieres [ (11,659)). v [oeereererieeeiens | e 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
#219366 .enveveieriries | e EXH 5 oo Equity/Index |PLC v.voveeeveinens 4POUHN3JPFGFNF3BB653 . 08/14/2023 |. 08/14/2024 |...ecvvvevees [oenene 2,790,000 |-v.vevvevennne 127 Joveeee 46,164 [ovovees [ oo 150,798 [.evveveee forenennn 150,798 [....ven.. 85,916 [ e (18,588 [oeereererieieriens | e 85/85 ..........
1 YR SPX CALL OPTION | INDEXED LIFE PRODUCTS GOLDMAN SACHS
#219401 oo | e EXH 5 oo Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 08/14/2023 |. 08/14/2024 |....vevievavenns fervene 55,869,986 |............ 5,208 |......... 506,859 |-.vveevereienes feererinieninenins [ 3,100,735 | e fernene 3,100,735 |...... 2,465,431 [ [ (204,089)f..vvvevees [ | e 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
H221137 o | e EXH5 ... Equity/Index |PLC .vovereeveinnene 4POUHN3JPFGFNF3BB653 . 00/14/2023 . 09/16/2024 |..vcvvvceree forernes 8,361,434 [...cvnnnnnn 126 [oeuenene 158,644 |-vvveveeereeen foreeerreeeeeieies o 473,555 [ v [ 473,555 |......... 257,940 [evveereieens [ (55,740)] v vveveeerens forereerieneiens | eveeeeens 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS C0. INTERNATIONAL
H221138 oo | e EXH 5 oo Equity/Index |PLC v.voveveeveinens 4POUHN3JPFGFNF3BB653 . 09/14/2023 |. 09/16/2024 |..evveuvavenns fervene 16,105,715 |- vveveeenne 126 [.eunene 305,579 |- [ [ 912,156 | v e 912,156 |......... 496,842 [.vvvevreis [ (107,386)]. . evvveveeeeen foererieerieiins | e 85/85 ..........

MORGAN STANLEY &
C0. INTERNATIONAL
Equity/Index |PLC ..
MORGAN STANLEY &
C0. INTERNATIONAL

1 YR BEI CALL OPTION

#221139 .. 4PQUHN3JPFGFNF3BB653 . 09/14/2023 |. 09/16/2024 |.... PR O 6,500,020

...368,132 (... ....368,132 .........200,518 |.

1 YR BEI CALL OPTION

#221140 ool Equity/Index |PLC ......ccceennnnns 4PQUHN3JPFGFNF3BBE53  [. 09/14/2023 |. 09/16/2024 |.....vvvveeeins |oennns 4,001,544 1. 126 .o LI 7 1 AU R R 226,630 [.ooieieees | 226,630 |......... 128,443 |evveeeeeee o (26,676)[.vvveeeeninenns o [ s 85/85 ..........
1 YR SPX CALL OPTION GOLDMAN SACHS

#221161 e Equity/Index | INTERNATIONAL ...... W22LROWP2 [HZNBBBKS28 [ 09/14/2023 |. 09/16/2024 |......oevvveens |oenne 56,380,020 ............. 5,226 |......... LTIV AU A I 3,400,521 [.coeennin fennns 3,400,521 |...... 2,593,148 [coeeveeeiiiiinn [ [QEER:TK)) AOUUUTRRR RN T 85/85 ..........
5 YR SPX ASIAN CALL

OPTION #222787 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 10/12/2023 |. 12/16/2024 |....eevvveveees [eennnne 1,782,907 [oeeennnnes 3,191 |....... [CAVAN0:L)) U PP (808,332)] ..evvveeaen |onene (808,332)|....... (263,134)] v oo 108,443 [vvvveeeiiien o [ s 85/85 ..........
5 YR SPX ASIAN CALL

OPTION #222789 ........ Equity/Index [BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83 [, 10/12/2023 |. 02/14/2025 |......evveeeeen oveennes 1,942,359............ 3,380]....... (414,606)]. ..o | o (835,031)] ..evvveeee o (835,031)....... (283,684)]. .0 | 92,022 | ieeiiiiiiieie | | e 85/85 ..........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS
OPTION #222790 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 10/12/2023 . 03/14/2025 |....evvvvvvvnnn fonnnnns 2,201,212 )cceeennnnns 2,386 |....... (862,526)]....cevevvnnnees |oevennnnneniinnns o (1,430 A77)cevnneeeeen | (1,430,177)....... (405,914)..cevveniniiinnnn o 179,201 [oeeviiiieiiiiies Jevneeeciiiens | e 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #222791 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 10/12/2023 |. 04/14/2025 |.... P PO 2,153,065 .. (680,624) N (1,189,066)( ......vveve |ounne (1,189,066)....... (352,079)|.
5 YR SPX ASIAN CALL
OPTION #222792 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 10/12/2023 . 06/16/2025 |...evvvvnvvvinn fonns 2,569,138 (WATACIE) R R R (1,309,414)] .cevvvnnnns fennnn (1,309,414)....... (388,565)[....ccvvvvnniinns fevnnnnnns L7222 PO KRN (R, 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #222793 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 10/12/2023 |. 08/14/2025 |......evvvvvvvnn fennnnns 1,857,231 [(TE T ) EN R N (701,130)] e eeeevvnnn Jevennns (701,130)....... (216,210 vevveieieens Jevvninnnns 58,403 |..evveniiiiiiinnn [ | i 85/85 ..........
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS
OPTION #222794 ........ . |EXHS L Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 10/12/2023 . 09/15/2025 |....evvvvvvvvinn fonnnnns 3,622,101 [REICI0Ncte2)) R RPN R (1,633,017)] .cevneenns [ (1,633,017)f....... (498, 111)[e.eeiiiiieeees Jevninnnns 130,145 [ e
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS
OPTION #222795 .....uve | eeeeeeemnninieeeeeeiiinns EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 10/12/2023 . 10/14/2025 |.....evvvvvvnnn fennnnns 2,258,331 [(S7 T TL) | Y R RN (975,503)] .eevvvnnnn feunnnns (975,503)f....... (R0 R:[010)) RN 73,327 |eveeeeeeeeiennnns [ | e 85/85 ..........
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS
OPTION #222796 ......c. [eevereereieieieieiine EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUNSFPUBNPROBKSPS3 . 10/12/2023 |. 11/14/2025 |...vvevvvis |ovnnnne 2,654,970 [...voneen 3,627 [....... (568,884 +.vvvvvrerens [erereneeeieirians [ (1,079,085)( ..vevvnen v (1,079,085)|....... (341,894)..coeins e 75,796 [oevvveerereeenes oo | eeeins 85/85 ..........
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS
OPTION #222797 ...uvvee | eeeeeeeenniieeeeeeiiinns EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 10/12/2023 . 12/15/2025 |....evvevvviinn fennnnns 2,279,997 |oevunnnnnnns 3,647 |....... (489,984)|....uevveiiiines [oevvrnnnininiiins fees [(C2ZKT)) U R (924,134)........ (291, 121)[c.iiviiiieees v 62,449 |.oovveiiiiiiin [ | 85/85 ..........
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS
OPTION #222798 .....oee | eoeeeeeennineeeeeeiiinnns EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 10/12/2023 . 01/14/2026 |......euvvvvvvnn feunnnnns 1,499,149 1............ 3,79 |....... (2K TRT(0)) R R R (567,636)( .evvnneees foennnne (567,636)....... [QEZC770) R 35,907 |vvveniiiiinnnns [ | e 85/85 ..........
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS
OPTION #222799 .....ouv | eeeeeemmnninieeeeeeniinnns EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 10/12/2023 . 02/17/2026 |.....evvvvvvvenn fennnnns 1,335,583 ... 3,933 |....... [T T | R R RN (473,581)[ cevvnneeens o (473,581)....... QLT3 R 27,989 |.evveeieiiiinnn [ | e 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS C0. INTERNAT IONAL
#223023 oo | EXHS ........ Equity/Index |PLC ...eeevvvvennnnnns 4PQUHN3JPFGFNF3BB653 | 10/16/2023 |. 10/14/2024 |.......ceveeeenn feunnnnns 9,330,000 f....cevvrennnns 124 |......... 196,019 [ eeeeeeeeeeeeen [ oo 679,085 [..evvneees foeeeennns 679,085 |......... 323,204 |.eeeeeeeeeeeeenn [ (62,152)]-vveeeeeeenenees Joeeemmeeeeeeeen [ v 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS C0. INTERNAT IONAL
#223024 ... . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 10/16/2023 |. 10/14/2024 |.... P 11,700,000 ...851,586 | ... ....851,586 |.........405,304 |.

MORGAN

1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

208025 oo | e EXH5 ... Equity/Index |PLC vovovereeveninnene 4PQUHN3JPFGFNF3BB653 . 10/16/2023 |. 10/14/2024 |...evcvvnvevrns [onee 3,750,001 |+vvenieeenns 12| 78,786 v oo [ 272,944 [ oo [ 272,944 |......... 129,905 |+vvevveveereienes foreins (24,981)] vveveveierenn foreeeeeieesiees | e 85/85 ..........
MORGAN STANLEY &

1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS C0. INTERNATIONAL

2223026 .o | e EXH5 oo Equity/Index |PLC woveveveverrnnnnne 4POUHN3JPFGFNF3BB653 . 10/16/2023 |. 10/14/2024 |..vcevvceve fovenee 3,529,999 [..oveuirnene 12 e [T SRR RSSURIRRN RN 256,931 | ceveeeen foerenne 256,931 |- 122,284 |oveeieciiseien o (23,515)] eveveveierene foerreerieeniees | e 85/85 ..........

1 YR SPX CALL OPTION |!NDEXED LIFE PRODUCTS

2223047 o | e EXH5 oo Equity/Index | BARCLAYS BANK PLC ~ GBGSEF7VJPSIZOUKS573 | 10/16/2023 |. 10/14/2024 |..evvvvvreens fornene 58,429,991 |....cvnnee 5,073 e 763,377 |oveveveeeveeens foeveeesieiniees oo 5,513,436 [ e fornne 5,513,436 |...... 3,618,726 |.evvveeereceris [ (242,048 oo | e 85/85 ..........

1 YR SPX CALL OPTION |!NDEXED LIFE PRODUCTS

223056 uvierrieieies | e EXH5 oo Equity/Index |BNP PARIBAS ........ ROMUWSFPUBNPROBKSP83 . 10/16/2023 |. 10/14/2024 |...evvevvrecnns fervennnes 900,006 |............ 4,81 | 25,873 [eveieeeeeieens [ o 128,445 [ ovevveees o 128,445 |......... FET 7L S S (8,204)]. v foerereeiiin | e 85/85 ..........

5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS BANK OF AMERICA NA

OPTION #223067 +..vve [ eoveeeeeieieieieiine EXH5 oo EQUity/IndeX | eeeeeenvererereeeennne BATYDEBBGKMZOO3TNB27 . 10/16/2023 |- 10/16/2028 |..vvvvvevevis overnrnnne 919,993 |...vevnene 4,374 ... 209,202 |- oo [ 338,480 |.veveeenn |orinnn 338,480 |.......... 97,407 | e (10,878)].vvveveeveveres foreeneiieinn | e 85/85 ..........
MORGAN STANLEY &

1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

205195 v | e EXH5 ... Equity/Index |PLC vvovereeveinnene 4POUHN3JPFGFNF3BB653 . 11/14/2023 | 11/14/2024 |.vevvenvevcnns fonnne 10,380,000 |- +.vevvevnens JPC] 202,089 [ [ o 715,288 |.ovevevens e 715,288 |......... 342,725 [.coveeees [ (69,268 vevvveneerens [oeereererieieriens | e 85/85 ..........
MORGAN STANLEY &

1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

#205196 ... . Equity/Index |PLC .. 4POUHN3JPFGFNF3BB653 |, 11/14/2023 |. 11/14/2024 |.... P 14,680,000 ..342,320 B 1,011,602 [ eeeees forne 1,011,602 [o..e 884,702 v [ (97,960 [ | v

MORGAN

1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

205107 o | e EXH5 ... Equity/Index |PLC vvovereeveninnene 4POUHN3JPFGFNF3BB653 . 11/14/2023 | 11/14/2024 |.vevvenvevenns fonnne 27,350,000 [+..veveeeenenn 125 |........ B37,770 |-eeeeveeereien foeeeeeeeeeienes foeens 1,884,694 |.cveveeens orne 1,884,694 |......... 903,038 |-vveneeveierenes e (182,508)[.. v [ereieeeieeiiens | e 85/85 ..........
MORGAN STANLEY &

1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS C0. INTERNATIONAL

225198 uvieiririeies | e EXH5 oo Equity/Index |PLC woveveveverrnnnnne 4POUHN3JPFGFNF3BB653 . 11/14/2023 | 11/14/2024 |..vvvnvceies [oenene 6,700,001 [+.vovereenene 125 | 156,236 |-vevvveneereneens foereerenieinennen oo 461,698 |.cvoveeenn |orennn 461,698 |......... 221,219 [eevveeeis [ (44,709)] v forrreerieesees | e 85/85 ..........

1 YR SPX CALL OPTION |!NDEXED LIFE PRODUCTS

#225229 ..viiiiiiiiis o |EXHS Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 . 11/14/2023 |. 11/14/2024 |.......ocoeeeins |onne 66,015,560 |............. 5,215 ......... 632,914 | e | 4,375,020 | ...
5 YR SPX ASIAN CALL | INDEXED LIFE PRODUCTS

OPTION #226242 ....oooe [ eeeieeiiiiiieiieeieeee EXH5 ........ Equity/Index [SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 |. 11/14/2023 |. 11/14/2028 |........cceeees |ooeee.. 1,459,979]............. 4,4%1......... 315,884 ). i o 500,778 [ vvvvrenens e 500,778 |......... 147,460 f.oooveeeeeinnnns forne (168, 188)f.vvveeeeiieenes o | e 85/85 ..........

...... 4,375,020 |.......3,000,265 [.....cceeennnnnns forreees (1B, 17 i
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
1 YR SPX CALL OPTION |!NDEXED LIFE PRODUCTS
#227150 e | e EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 12/06/2023 |. 11/14/2024 |......eevvvvvinn fonnnnns 5,394,646 |............. 5,215]......... (WATR:73) FOUUT (PR RPN (407,442)] ..oovvvnnnn funnnnn (407,442)....... (284,291)].ccvveniiiiininns foeeeeinnnn 20,746 [ | | e 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS C0. INTERNAT IONAL
#227835 ... . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 12/14/2023 |. 12/16/2024 |.... R 21,810,000 ..128|.........559,794 P R 1,079,211 | .oeeeieins | 1,079,211 ].........586,918 |.
MORGAN &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS C0. INTERNAT IONAL
#227836 ..oeveiiiiiees | e EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 12/14/2023 |. 12/16/2024 |....eevvvvvvnnnn fonnnns 5,640,000 |.........een... 128 [ooeeennns L Y R AR R 279,081 [..eveneeens o 279,081 |......... LY IVAE N R [RCTACK1<)) R AU [N 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNAT IONAL
H227837 e | e EXHS ........ Equity/Index |PLC ...euoirveennnnnns 4PQUHN3JPFGFNF3BBE53  |. 12/14/2023 |. 12/16/2024 |.....eeeeveeeenn fenens 4,479,999 |...ccovnnennnns 128 |...eneeee 114,987 [ [ oo 221,681 [.oeveeeees o 221,681 |......... 120,559 |oveeeeeeeeeies foeeeennnn (29,897)|-vvveeeeeeeenees foeeemmeeeeeee [ e 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNAT IONAL
#227863 ....oiviiviiees | e EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 12/14/2023 |. 12/16/2024 |......evvvvvvven feunnns 23,480,000 ........ceunnnn 128 |......... 602,658 [...oeevvvnieiies Jernieiiiiiii oo 1,161,847 | coveeee [ 1,161,847 |......... 631,858 [....oivviiiinens e (156,691)[....cevvvenennens Joevvniieeeeiiien [ eevies 85/85 ..........
1 YR SPX CALL OPTION |!NDEXED LIFE PRODUCTS
227900 .iveeieieieies | e EXHS ........ Equity/Index | BARCLAYS BANK PLC ~ GBGSEF7VJPSITOUKSS73 | 12/14/2023 | 12/16/2024 |.veevveevevee. funnee 53,339,977 |o..veveee 5,475 [ounnne 596,596 |..vovvererenenes foreiririeieieiens o 2,535,398 | cverenens e 2,535,398 |...... 1,969,105 |-vvovevrerrins fernenen (155, 115). v [ | e 85/85 ..........
5 YR SPX ASIAN CALL [ INDEXED LIFE PRODUCTS JP MORGAN CHASE
OPTION #227919 ...oovvs | eeeeeemeniiiee e EXHS ........ Equity/Index |BANK, NA ............ 7HBGLXDRUGQFUSTRNES7  |. 12/14/2023 |. 12/14/2028 |......eevvvvinn fonns 1,179,982].....ceennnt 4,720 [euunnnnnn P I3 R R R 353,476 | .eeveninnn [ 353,476 |......... 110,201 [ooeiiiiiiieiiees v [VCK(C)) R RN [N 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS C0. INTERNAT IONAL
#229969 ..oeviieeeeeei | EXHS ........ Equity/Index |PLC ...eeevvveennnnnns 4PQUHN3JPFGFNF3BBE53 | 01/16/2024 |. 01/14/2025 |.......eeeeveeen feunnns 24,153,691 |-eevveeees 129 [ oo 648,021 [...eeeeeeiiiee o 1,109,161 | .eevvveenns feneens 1,109,161 |......... 596,441 |.eeveeeeeeeennn oo (135,301)[- e eeeeeeeeeee Joeemmeeeeeeee [ cvviis 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNAT IONAL
#229970 ... - Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 01/16/2024 |. 01/14/2025 |.... P 27,502,522 .cccveeeeen 129 [ e 737,867 |... P A 1,262,943 [.ovveneeenn [ 1,262,943 |.........679,136 |.
MORGAN
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS C0. INTERNAT IONAL
#229971 o | EXHS ........ Equity/Index |PLC ...euoirveennnnnns 4PQUHN3JPFGFNF3BBE53 | 01/16/2024 . 01/14/2025 |..coeeeeveeennn fenees 7,750,436 |....cccnnennnnt 129 [ oo 207,937 [oeeeeeeeeeenees foeeennnnn 355,908 | ..cevvnnnns fernnns 355,908 |......... 191,386 [..oeeeeeeeeeeees Jeninns (43,415)].ceeeeeeeeeeees oo [ e 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS C0. INTERNAT IONAL
#229973 oevviiiiiiiiiin e EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 01/16/2024 . 01/14/2025 |.....evvvvvvinn fennnnnnd 6,035,916 |........eeen.n. L2 IO RN 161,938 [.oevveiieieies Jevnennnn 207475 [ o 207175 |......... LI N0ZEC ) U A [RCTR- AR D) U AU [T 85/85 ..........
MORGAN STANLEY &
1 YR SPX CALL OPTION | INDEXED LIFE PRODUCTS C0. INTERNAT IONAL
#230023 ... | EXHS ........ Equity/Index |PLC ...eeverevennnnnns 4PQUHN3JPFGFNF3BBE53 | 01/16/2024 |. 01/14/2025 |.......eeeeveeen feunnns 53,719,982 ... 5,529 | ieeiiiiieeeeeeen ferns 607,086 |-oeeeeenneeeeennn fenns 2,513,974 | oo [ennnnn 2,513,974 |...... 2,033,682 |...eeueeeeennin [ (126, 744). . oeeeeeeeees oo | v 85/85 ..........
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS
OPTION #230040 ........ |covereeernnnnineiiinninnnns EXHS ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |.01/16/2024 |.01/16/2029 |......ceevvvennr [oeeeenne 2,144,248 1............ 4,766 |.eeeeeeeeennaes foeeennnnn 457,946 |.eeeeeeeeeeenen [ 631,198 [..oeeneees o 631,198 |......... 192,302 |-eveeeeeeeeies foeeeennnn (19,050)[- e eeeeeeeeeeee Jrmmeeeeeemieee | e 85/85 ..........
1 YR SPX CALL OPTION | !NDEXED LIFE PRODUCTS
#231329 oo | EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/07/2024 (. 06/14/2024 |.......ceevvevnn feunnnnee 8,275,920 |..... 5,072/5,072 |eeeueeeeeennns [ (282,201)]+ceveeeeeeeeein o (463,315)] ..oevvvnnns funnnnn (463,315)|....... (329,022)].cvvveeeeeeni foeeeeennnn 97,998 |+eeeeeeeeeenen foeeeeee | 85/85 ..........
1 YR SPX CALL OPTION | !NDEXED LIFE PRODUCTS
#231330 weveieieeeiies | EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/07/2024 (. 07/15/2024 |......eeeveveenn feene 7,482,542|..... 5,226/5,226 |..ccevenneeeaennn fenns (138, 149)[...oeeeeeeeeeee e (304,974)] ..covvvnnnn founnnnn (304,974)....... (213, 744). e oo 46,919 |oeeeeeeeeeee foeeee | 85/85 ..........
1 YR SPX CALL OPTION | !NDEXED LIFE PRODUCTS
#231331 s EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/07/2024 . 08/14/2024 |......ceveeeenn feennene 8,613,106 |..... 5,208/5,208 |..eeueeeeeennnn foeeees (216,899)[....ceeeeeeneeeee Jeeennnn [CR7R 1)) I (432,818)|....... (277,890)[. e eeeeeeeeeee Jeeenins 61,971 [ | | s 85/85 ..........
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS BANK OF AMERICA NA
OPTION #231392 .evvve | eeereiiinie e EXHS ........ Equity/Index |..ceeviriiinnnnniinnnnns BATYDEB6GKMZO031MB27  |. 02/08/2024 . 10/14/2026 |.....eeeeeeeennn feunnnnne 1,913,139 ............. 4438 | [ (377,821)[.eeeeeeeieeeee oo (482,061)(..evvneee fonnens (482,061)....... (124,695)]..eeeeeeeeene foeeeennnnn 20,454 | fee ] 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNAT IONAL
#231682 ..o e EXHS ........ Equity/Index |PLC ...oevvvivvinnnnns 4PQUHN3JPFGFNF3BB653  |. 02/14/2024 |. 02/14/2025 |......evvvvvvvnn founnns 27,910,000 .......... 1297129 |vveeiiiiiinns oo VEV AL R R 1,190,496 |......ccees oo 1,190,496 |......... 536,129 |.oevveniiiiiinnn o [ESLT 3 ) R EPRRUN (U 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS C0. INTERNAT IONAL
#231683 ... . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 02/14/2024 |. 02/14/2025 |.... R 29,540,000 .......... 129/129 |.. 794,626 |... P R 1,260,024 |.........o. |oeeeee 1,260,024 |.........567,440 |. J PO (102,042)|..
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNAT IONAL
#231684 ..o e EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 02/14/2024 |. 02/14/2025 |......evvvvvvvnn feunnns 40,240,000 .......... 1297129 |vveiiiiiiiin o 1,082,456 [...cccvvvnnnninns Jovnnnn 1,716,430 [ .oveeeeenns | 1,716,430 |......... VAL TL ) R RN [QECEHVVZY R TR [, 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS C0. INTERNAT IONAL

#231685 ..oeieeieiiiees [ EXHS ........ Equity/Index [PLC ....eeenen...e. 4PQUHN3JPFGFNF3BB653 . 02/14/2024 |. 02/14/2025 |.......eeeeennns ... 5,920,000.......... 120/129 | e 159,248 | e 252,517 | o 252,517 )........ M3 718 .o o (20,450)]. oo e | e 85/85 ..........
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
1 YR SPX CALL OPTION | INDEXED LIFE PRODUCTS C0. INTERNAT IONAL
#231709 ...t Equity/Index |PLC ...oeervvennnnnns 4PQUHN3JPFGFNF3BBE53  |. 02/14/2024 |. 02/14/2025 |......eeeeeveeen feunnnn 46,570,024 |..... 5,801/5,801 [.oeeeeeeeeeeeees Jeninns 597,959 |.eeeeeeeeeeenenn fens 1,253,752 [cevveeeees o 1,253,752 |- 732,580 [.eneeeeeennnaees Joeeennnn (76,787 eeeeeeeeeeeeennn oo | e 85/85 ..........
5 YR SPX ASIAN CALL
OPTION#231728 ......... Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 02/14/2024 |.02/14/2029 |....cceeeeeeenn [oeeennee 1,919,988 ....5,001].. 424,701 |... ...489,206 | ... 889,206 |t 75,430 [ [ (10,926)|.. .|85/85 ..
1 YR SPX CALL OPTION
#233937 o Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 03/14/2024 |. 03/14/2025 |......ccovveees |oenee 44,949,990 ..... 5,975/5,975 | eeeeeeeeeeeeenn founns [SCLCTR:KICH U 876,697 |..oevvvvnnn |eennnnnn 876,697 |......... 223,733 |oeeeeeeeeeeenenn feeeeeees (33,871 eeeeeeeeeeeee Joemeeeeeeeieee | s 85/85 ..........
5 YR SPX ASIAN CALL
OPTION#233948 ......... Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 03/14/2024 |.03/14/2029 |.....ceeeeeeennr [oeeennne 2,379,939]..... 5,150/5,150 [veeeneeeeennnnns foeeeennnn 533,355 [.oeeeeeeneeeeen Joenns 555,983 | .oeevvninns [ernns 555,983 |.......... 27,886 [.cceeeeeeeneeees |eenins (5,258)].neeeeemniees foeemmmeeeeeeennn [ evviis 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#233953 L. Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 03/14/2024 |. 03/14/2025 |.......evvvvvven founnns 28,110,001 .......... LEIVAK] N R 753,348 |.eevveneeieiiinnn feeeees 966,214 [ ..ooeeeeees oo 966,214 |......... 250,018 [ovvnniiiiiniines foeeennnnn (<740 111 R AU [N 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#233954 ..o Equity/Index |PLC ...eeoiiveennnnnns 4PQUHN3JPFGFNF3BB653 | 03/14/2024 |. 03/14/2025 |......eeeeeveeen feunnnn 20,030,000 |.......... EKIVAKY N U IR 536,804 |....ceeeeeeennaes foeeennnnd 688,484 | ....ooeee foernnns 688,484 |......... 178,152 [ s (26,473)]-veeeeeeeeeenees Joeeemmeeeeeeen [ s 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#233955 ... Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 03/14/2024 |. 03/14/2025 |.......evvvvvven fevnnns 18,320,000 |.......... LEIVAK) N R 490,976 [oovenriiiinnnns foeeennnd 629,706 [...oeoeeees [orrnnn 629,706 |......... 162,943 |ovveeiiiiinins i (23K} I RPN 85/85 ..........
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#233956 ...eeiieeeeennn Equity/Index |PLC ...eeevvveennnnnns 4PQUHN3JPFGFNF3BBE53 | 03/14/2024 |. 03/14/2025 |..eeveeevevennn feenes 7,160,000 ]|.......... 1317131 [ s 191,888 |oeveeeeeeeeeenenn fereeeees 246,108 [..oovveees foereenne 246,108 |.......... 63,683 [.eeeeeeeieeeee e (9,4B3)-eeeeeeeenees feeemmmeeeeeeen [ e 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #2943 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 04/15/2024 . Equi ty/Index . BATYDEBBGKMZOO31MB27  |. 04/15/2019 |. 04/15/2024 |.......evvvvvvee founnnns 8,270,007 e 2,906 .. P A 4,947,334 (*.. A . 4,947,334 |........337 437 [ooeiii | (69,490)).. .|85/85 ..
5 YR SPX ASIAN CALL
OPTION #2982 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 05/14/2024 . |.coovviviinniiiiiiininnnns EXHS ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 05/14/2019 |. 05/14/2024 |.......ccevveees |oeeenee 8,000,009|..ccvvnnnn 2,834 |.......... 97,343 | feeee e | 5,358,285 | " oeeeeinn feenenn 5,358,285 |......... 437,168 | Jeeeennnn (66,106)]-+vvvveeeeeemmnnn forreeeemmiieeee | e 85/85 ..........
5 YR SPX ASIAN CALL MORGAN STANLEY &
OPTION #3019 DUE MAT, [ INDEXED LIFE PRODUCTS C0. INTERNAT IONAL
NEXT PMT 06/14/2024 . | .coeeeeeiiieeeieiiiinnnns EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 06/14/2019 |. 06/14/2024 |.......evvvvvvnn fennnnns 7,540,012 ............ 2,887 [cuunnnn. 101,939 [ foeviinieeeeeeinnn o 5,004,115 (Mo [onnnns 5,004,115 |......... L1717 T R ERN (56,221)].vvveeeevinnnnns Joorevniiieeiiinin [ e 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3048 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 07/15/2024 . | .cooveviiniieiiiiininnnns EXHS ........ Equity/Index |BARCLAYS BANK PLC  G5GSEF7VJP5170UK5573 |. 07/15/2019 |. 07/15/2024 |....ceevevvennnn [oeeeenne 8,019,997 ............ 3,014 ......... 131,639 [eee e e s 4,927,959 [*.ooeeeen e 4,927,959 |......... 595,035 |.eevveeeeeeennnnn o (61, 118)] e eeeeeeen o | i 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3079 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 08/14/2024 . | .coeeeeieiieeeeiiiinnnns EXHS ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZO031MB27  |. 08/14/2019 |. 08/14/2024 |.......eevvvvven feunnns 12,260,001 |..ccvvennnns 2,841 ... P2V Y NN KN R, 9,000,005 [Mueeeees fonnnns 9,000,095 |...... L4107 [ [ (88,728)[..cevvvvennienns Jovneneeeciiiines | e 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3113 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 09/16/2024 . |..covvvvvnnneiiiiinninnnns EXHS ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5170UK5573 |. 09/16/2019 |. 09/16/2024 |........cevueees |oeenee 10,069,998 ............. 2,998 |......... 219,414 | e [ 6,701,494 (*......... |...... 6,701,494 |......... 989,947 |.eeeeeeeeeeee o (77,001 eeeeeeeeeee Jeme e | s 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3142 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 10/14/2024 . | .coeeeeeiiieeeeieiinns EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 10/14/2019 . 10/14/2024 |.......evvvvvenn fennnnns 9,999,989|......0unnn. 2,966 |......... 238,617 [ | o 7,083,523 | " iiiiinn fevenns 7,083,523 |...... 1,111,609 |oeeveiiiiiiins oo (WA ) A IR [ 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3197 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 11/14/2024 . Equi ty/Index . BATYDEB6GKMZO031MB27  |. 11/14/2019 |. 11/14/2024 |........ccevveee [ennnns 11,630,013 ..311,333 J IO 7,668,627 | .. i 7,668,627 |...... 1,365,702 [.ooeeeeeeeeeeen Joeninns (89,092)).. .|85/85 ..
5 YR SPX ASIAN CALL
OPTION #3232 DUE WAT, [ INDEXED LIFE PRODUCTS C0. INTERNAT IONAL
NEXT PMT 12/16/2024 . | .coeeeeeiiieeeeeeiiinns EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 12/16/2019 |. 12/16/2024 |......eevvvvvven feunnns 10,220,012f............ 3,191 [onennnns RC(VR R (V) RN FOPRRRR RN 6,409,086 (*......... |...... 6,409,086 |...... 1,280,832 [.coovvviiieiiins feviinnnns (78,392)].cvveevvinnnnns Joovevniiieeieiinn [ et 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3260 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 01/14/2025 . | .oovvvviiiieeiiiininnnns EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 01/14/2020 |. 01/14/2025 |......eeeeeveeen feunnns 16,630,008 |............. 3,283 |......... 521,609 |-.eeeeeeeeiees foeeeenneeeeeenen feeens 9,945,217 | Moo feeeenn 9,945,217 |...... 2,207,422 |eeeeeeeeee e (125,281 foeeeee | i 85/85 ..........
5 YR SPX ASIAN CALL MORGAN STANLEY &
OPTION #3294 DUE WAT, [ INDEXED LIFE PRODUCTS CO. INTERNAT IONAL
NEXT PMT 02/14/2025 . |.cooiiiiiinneieiiiiinnnnns EXHS ........ Equity/Index |PLC ...oooviiiiinnnnns 4PQUHN3JPFGFNF3BB653  |. 02/14/2020 |. 02/14/2025 |.......eevvvven ovnnns 12,050,000]............ 3,380 |......... 390,751 |.uvenniiiiiiines foevviiiiininiiins fos 6,781,338 [M.oeees fonns 6,781,338 |...... 1,613,865 [...ovvveviniiiins Jounnnnns (86,728)[...cevvvvennniiies Jovnnniniiiiiinns | e 85/85 ..........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
5 YR SPX ASIAN CALL
OPTION #3333 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 03/14/2025 . |.covvvvivniieiiiiininnnns EXHS ........ Equity/Index |..ceeviriiinnnnniininnns BATYDEB6GKMZO031MB27  |. 03/16/2020 |. 03/14/2025 |......eeueeveeen feunnnn 13,160,008 |............ 2,386 |......... 551,443 | [ e 15,788,410 |*...cceees |onee 15,788,410 |...... 2,585,895 |..eeuieeeeeini o (114,569)[..eeeeeeeeeeee Joeemmeeeeeeeen [ cvviis 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3356 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 04/14/2025 . Equi ty/Index . BATYDEB6GKMZO031MB27  |. 04/14/2020 |. 04/14/2025 |.... P 18,590,009 ..754,889 N 15,982,236 |".oevvennn fnnnn 15,932,236 |...... 3,050,937 |. P O (146,471)|..
5 YR SPX ASIAN CALL
OPTION #3385 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 05/14/2025 . |...ceevvvnenveeevvnnnnneee. |EXH S oo [Equity/Index |eeeeeviiiiiinnnninnnns BATYDEB6GKMZ0031MB27  |. 05/14/2020 |. 05/14/2025 |................ 16,780,002 |............. 2,853 |......... 752,489 |- o [ 14,387,315 14,387,315 |...... 2,762,163 |.ccevveneeeenee (137,228)[. e eeeeeeeeeeeee Jeeneeeeeeeies | e |85/85 il
5 YR SPX ASIAN CALL MORGAN STANLEY &
OPTION #3418 DUE MAT, [INDEXED LIFE PRODUCTS C0. INTERNAT IONAL
NEXT PMT 06/16/2025 . | ..oeveeevrnnneeeeiiiinnnnns PLC oo 4PQUHN3JPFGFNF3BB653  |. 06/15/2020 |. 06/16/2025 |......euvvnneeee 14,500,008 ............ 3,067 [......... 678,934 |..eveniiiiiiin [ e 10,677,923 10,677,923 |......2,219,510 [cccooevvnnnnnnnnns (116,133)[..eeevveveeeeees Jevnneeeeiiiins | e |85/85 L
5 YR SPX ASIAN CALL
OPTION #3448 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 07/14/2025 . |...ccevvvvenveeevnnnnnnene. |EXH S oo [Equity/Index |.eeeeviiiiiinnnniinnnns BATYDEB6GKMZ0031MB27  |. 07/14/2020 |. 07/14/2025 |.......ee....... 11,789,992(............ 3,198 |......... 560,445 |- [oeeeeene e feeens 7,927,782 | s 7,927,732 oo 1,730,417 o [ (91,072)[ e eeeeeeeeeeeee Jemeeeeeceenees | e |85/85
5 YR SPX ASIAN CALL
OPTION #3477 DUE MAT, [ INDEXED LIFE PRODUCTS CREDIT SUISSE
NEXT PMT 08/14/2025 . | .coeeeeeiiieeeieiiiinnnns INTERNATIONAL ...... ES8DKGMJYYYJLNSC3868 |. 08/14/2020 |. 08/14/2025 |................ 23,430,008 ............. 3,373 ...... 1,188,305 |oeevveeeecviinnn [ e 13,917,755 13,917,755 |...... 3,253,793 |..ccvvvnnnnne (182,97 1) eevvenieiene Jevnneeeciiiins | e |85/85 L
5 YR SPX ASIAN CALL
OPTION #3512 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 09/15/2025 . |...cevvvvnnnevevnnnnnneee. |EXH S oo [Equity/Index |eeeeeviiiiiinnniinnnns BATYDEB6GKMZ0031MB27  |. 09/14/2020 |. 09/15/2025 |....eeeenveeeeee 23,500,005 (............. 3,384 |...... 1,268,523 [..oeeeeeeeeeee e ot 13,948,169 13,948,169 |...... 3,265,586 |...cevvuuneennne (185,290)[.. e eeeeeeneeeee Jeemmneeeeeemnes | e |85/85 il
5 YR SPX ASIAN CALL
OPTION #3550 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 10/14/2025 . |..oeeeevvneneeeeeennnneeee. |EXH S Looiii. [Equity/Index |eeeeeeeeieiiinnnnnnnnnes BATYDEB6GKMZ0031MB27 | 10/14/2020 |. 10/14/2025 |................ 23,809,998 |............. 3,489 |...... 1,346,671 |ocevneeeeceiiin [ e 13,160,537 13,160,537 |...... 3,204,459 [.......covvnnnnnns (187,956)[.....cevvvnnnneene |evvnnneeeevnninns | wenneennn | 85785 Lol
5 YR SPX ASIAN CALL MORGAN STANLEY &
OPTION #3595 DUE NAT, [ INDEXED LIFE PRODUCTS C0. INTERNATIONAL
NEXT PMT 11/14/2025 . PLC .. 4PQUHN3JPFGFNF3BB653  |. 11/16/2020 |. 11/14/2025 |.... 14,369,999 ..840,492 P R 7,208,559 R 7,208,559 (111,984)|..
5 YR SPX ASIAN CALL MORGAN STANLEY &
OPTION #3624 DUE MAT, [ INDEXED LIFE PRODUCTS CO. INTERNAT IONAL
NEXT PMT 12/15/2025 . | .eeeeeeieiiieeeeeiinns PLC oo 4PQUHN3JPFGFNF3BB653  |. 12/14/2020 |. 12/15/2025 |.....evvvnnnenee 20,020,015(............ 3,647 |...... 1,235,395 |ovvveiieiciins [ e 9,971,942 | Mt feennns 9,971,942 |......2,566,267 |.......cevvnnnnnn. (157,452)].ccvvveeiiinnnnn [ | e [ 85785 Ll
5 YR SPX ASIAN CALL MORGAN STANLEY &
OPTION #3657 DUE MAT, [ INDEXED LIFE PRODUCTS C0. INTERNATIONAL
NEXT PMT 01/14/2026 . | ..oovvvvvneeeiiiiininnnns PLC e 4PQUHN3JPFGFNF3BBE53 | 01/14/2021 |. 01/14/2026 |................ 24,850,008 ............ 3,79 |...... 1,682,163 [..eeeeeeeeeeee Jeeeeeeeeeeeeen o 11,159,225 11,159,225 |....... 3,038,210 |.ccevvennennee (199,633)]..cvveeeeeeeennn foreeeeemiiies | e [85/85 Ll
5 YR SPX ASIAN CALL
OPTION #3701 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 02/17/2026 . | .ceeeeeevinneeeeeeiiinnnns SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 02/16/2021 |.02/17/2026 |................ 21,669,987 |............. 3,933 |...... 1,681,651 |oeeeeneeiiiinnn oo e 8,850,360 ..o [onnnnn 8,850,360 |...... 2,541,432 |..oevviiiinnnnnns (185,000)]...cvvvveneevvnnnn fooneervevvinnnnee | eeeeeennnn [85/85 LLiiiiiill
5 YR SPX ASIAN CALL
OPTION #3708 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 01/14/2026 . |.....ccvvvenvevevvnnnnnene. |EXH S oo [Equity/Index |.eeeeviiiiiinnnnninnnns BATYDEB6GKMZ0031MB27  |. 02/26/2021 . 01/14/2026 |....eveeeeeveenn feunnnnes 1,399,965 (............ 3,79 108,068 |-.vveeeeeeeenes foreeeeemeeeeeeen Jeennnd 631,004 [M..oeees foeeeeens 631,004 |......... 178,115 |oeeeeeieeeees oo (13,218)[ e eeeeeeeeeeeee | e | e |85/85
5 YR SPX ASIAN CALL
OPTION #3710 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 12/15/2025 . |.oeeeeevennneeeeeennnneeee. |EXH S Loooii. [Equity/Index |eeeeeeeeeieiinnennnnnes BATYDEB6GKMZO031MB27  |. 02/26/2021 |. 12/15/2025 |...evvvnnviinnn fonnnnns 1,199,863 |............ 3,647 [ouunnn.n. 103,743 [ v [ 602,689 ... [oeeenns 602,689 |......... 157,597 |oeeueeriiiiiiinns | (13,222))cvveeieciinnnnns Joevevviiniieiinnn [ eeeennn...[85/85 LL.ollill.
5 YR SPX ASIAN CALL
OPTION #3712 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 11/14/2025 . |...coovvvnenveeevnnnnnnene. |EXH S oo [Equity/Index |eeeeviiiiiinnnninnnns BATYDEBBGKMZ0031MB27  |. 02/26/2021 |. 11/14/2025 |.eevveeeeeeennn fenneee 1,200, 174]...cooeeent 3,627 |oeuunnnen 102,064 | oeeeeeeeeeeeeeen [ e 606,967 606,967 |......... 158,545 |....oneieeiniins foeeennnnn (13,599)]-cvneeeeeeennnes Joeeemmnieeeeeennn [ eeeenen... [85/85 L.
5 YR SPX ASIAN CALL
OPTION #3714 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 10/14/2025 . . BATYDEBBGKMZO031MB27  |. 02/26/2021 |. 10/14/2025 |.......evvvvvee founnnnnnns 699,893 )............. 3,489 |.......... (ST IV O ERRN AR 390,773 [Mveeeens [ 390,773 |ovveee e 97,724 | [ [CC1 (1)) R AR
5 YR SPX ASIAN CALL
OPTION #3740 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 03/16/2026 . |...oeevvvvnnnieiiinnnnnnns SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 03/15/2021 |.03/16/2026 |................ 21,969,988 (.............. 3,969 |...... 1,682,431 [ | o 8,819,785 [*.......o. [onnnee 8,819,785 ...... 2,557,313 |oeeeueieeeennnnnn (190, 188)]+evvvvmeeeeemenn feeeeeeeemmiieeeee | veeeeennnn 85785 LLiiiiiils
5 YR SPX ASIAN CALL MORGAN STANLEY &
OPTION #3778 DUE MAT, [INDEXED LIFE PRODUCTS CO. INTERNAT IONAL
NEXT PMT 04/14/2026 . | .coeeereeinneeeeiiiiinnnns PLC oo 4PQUHN3JPFGFNF3BB653  |. 04/14/2021 |. 04/14/2026 |................ 18,979,994 |............. 4,125 ]...... 1,419,068 [ e o 6,800,526 ... [onnnne 6,800,526 |......2,086,738 |.....eovvrrnnnnns (154,935)].ccvvveneeiiinnnnn [ | e [ 85785 Ll
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS BANK OF AMERICA NA
OPTION #3808 ...ovoveee feoveevieieieinieinneees |EXH 5 coonns [Equity/Index | .ooeeieiiiiinannns BATYDEBOGKNZ0031MB27 _|. 04/16/2021 |. 12/16/2024 |..ovoveevivers foovenanes 484,967 ............ 3,191 [ (34,433)) oo Lo o (230,192) (230,192)[..ev0202 (53,004)]cocovevevceiins oo 8,953 |- foeiereieniieins | eeeeeenes [85/85 i,
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS BANK OF AMERICA NA

OPTION #3809 ..........
5 YR SPX ASIAN CALL

OPTION #3810 ..........
5 YR SPX ASIAN CALL

OPTION #3811 ..........
5 YR SPX ASIAN CALL

OPTION #3841 DUE MAT,
NEXT PMT 05/14/2026 .
5 YR SPX ASIAN CALL

OPTION #3883 DUE MAT,
NEXT PMT 06/15/2026 .
5 YR SPX ASIAN CALL

OPTION #3930 DUE MAT,
NEXT PMT 07/14/2026 .
5 YR SPX ASIAN CALL

OPTION #3977 DUE MAT,
NEXT PMT 08/14/2026 .
5 YR SPX ASIAN CALL

OPTION #4012 DUE MAT,
NEXT PMT 09/14/2026 .
5 YR SPX ASIAN CALL

OPTION #4044 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 10/14/2026 . Equi ty/Index
5 YR SPX ASIAN CALL
OPTION #4083 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 11/16/2026 . |..cevvveeeeeiiiiiinnnnns EXHS ........ Equity/Index |..cocoovvriiiiinnnnnnns BATYDEB6GKMZO031MB27  [. 11/15/2021 |. 11/16/2026 |.......eeveeens |-enne 22,060,015............ 4,683 |...... 2,218,194 [oooeei [ [ 5,562,676 |"......... [oeeees 5,552,676 |...... 2,024,003 [..ooeeeiiiieaes [ (197,010)f...ceeeeneneee 2 [ [ 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #4125 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 12/14/2026 . [..ccoooeieiiiiiiiiiieenns EXH5 ........ Equity/Index [...ccoorrrieninnanin. BATYDEBBGKMZO031MB27 [ 12/14/2021 |. 12/14/2026 |......ovevveeenn |onnne 26,679,985]............. 4,634 ]...... 2,984,785 |ooeeeeneen [ [ 7,112,282 | M e 7,112,282 )...... 2,516,843 [....ccceeeiins fernnns (251,962))................ [ RN (R 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #4205 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 01/14/2027 . |.covvveieiiiiiiieeeene EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83  [. 01/14/2022 |. 01/14/2027 |.....evvveeeeens |onnnne 38,149,993 |............ 4,663 |...... 4,481,071 |oooiieeeis | o 10,004,330 |~ e 10,094,330 |...... 3,570,873 |- o (367,6%8)]-....cevveennnne Gl [ s 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #4295 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 02/16/2027 . [.cooeeeiiiiiiiiiiiiiieenns EXH5 ........ Equity/Index [...ccoorrrieninnanin. BATYDEBBGKMZO031MB27 [ 02/14/2022 |. 02/16/2027 |.....vvvvveeeen |oennne 24,029,993 |............. 4,402 |...... 3,113,525 [ [ | 7,874,148 | Mool e 7,874,148 |...... 2,502,3% [....ccceeeeieinn fernins (248,100))..cvvvvverennes [ SRR (R 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #4334 DUE MAT, |INDEXED LIFE PRODUCTS
NEXT PMT 03/15/2027 . |.ccevvveeeeeiiiiiiieeeene EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83 [ 03/14/2022 |. 03/15/2027 |....eevvveeeees |onene 30,450,015 ............ 4,173 ]...... 4,302,699 ..o [ |t 11,899,513 |*......... ... 11,899,513 |...... 3,462,082 ... [t (334,941)]...ceeeeenes (-3 FEUUUTRRRUOR I, 85/85 ..........
2 YR SPX CALL SPREAD
OPTION #4424 DUE MAT, | INDEXED LIFE PRODUCTS

Equity/Index BATYDEB6GKMZO031MB27 [ 04/16/2021 |. 02/14/2025 |......vvvvveeees [eaeinnnns 840,331 ... 3,380 |....ocunn (G IRTUA ) R AP I (378,217)[ oo [ (378,217)f....... (100,017)f.veeeeeeiiiiiae e LETIVCH RPN R IS 85/85 ..........

. BATYDEBBGKMZ0031MB27  |. 04/16/2021 |. 06/16/2025 |....

Equity/Index .... 585,306 ..(61,635)] [ O (312,312)] ... (312,312)|.........(73,115). .|85/85 ..

Equity/Index [....ccccoviinnnnnnnnne BATYDEB6GKMZO031MB27 [ 04/16/2021 |. 11/14/2025 |....eevvviieeess [oeeennns 438,979 ... 3,627 ... (K- A7) RAUR RPTRR R (186,791)[ +vvvvvnnens fennnnen (186,791)f......... [E 2] O 0 L N A I 85/85 ..........

BANK OF AMERICA NA
Equity/Index [...cooovriiiiinnnnnnns BATYDEB6GKMZO031MB27 [ 05/14/2021 |. 05/14/2026 |.........cceeent |-eenne 25,840,013 ............ 4,174 |...... 2,006,384 |....vveeeeeeiins e e 9,007,596 |*.eeeens |onnnns 9,007,596 |...... 2,801,567 |oeurrieeeeeiiis o (211,321 e | e 85/85 ..........

Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJPSI7OUKSS73  [. 06/14/2021 |. 06/15/2026 |........eeveernn |onne 19,469,992............. 4,255 |...... 1,542,084 | | | 6,432,770 |Meeeeeis s 6,432,770 |...... 2,083,525 |ooeeiiiiiiaeian | (156, 618)[.eeveeeeiieins o [ s 85/85 ..........

Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 . 07/14/2021 |.07/14/2026 |...........cccnn |-enn. 19,160,003 |............. 4,374 |...... 1,610,017 [ e s 5,833,344 ..o |oennne 5,833,344 |...... 1,944,408 |.....ooooeiiiis s (158, 391)[. e e | e 85/85 ..........

BANK OF AMERICA NA
Equity/Index [....ccccovimmnnnnnnne BATYDEB6GKMZ0031MB27  |. 08/16/2021 |. 08/14/2026 |................ [...... 25,709,9% |............ 4,480 |...... 2,205,890 |..evvveeeeeiinns fernininaeeeiiens [ 7,215,876 |Meeeeees e 7,275,876 |...... 2,511,580 [ouveeeeiiiiinn o [LCR76)) FRURRR R BT 85/85 ..........

Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 . 09/14/2021 |.09/14/2026 |................ |...... 31,290,002............. 4,443 |...... 2,868,453 |...eeeeeeeeiiis e [ 9,261,416 |"......... | 9,261,416 |...... 3,120,957 [oueeeeeiiie [ (264,467 ))+.eeeeirieeeeees | | e 85/85 ..........

. BATYDEBBGKMZ0031MB27 |. 10/14/2021 |. 10/14/2026 |....

.|85/85 ..

s 28,830,005.............4,438 |...... 2,814,795 B 8,690,646 |"......... |...oe 8,690,646 |...... 2,897,796 |. I OO (251,865)|..

NEXT PMT 04/15/2024 . |.ccevvvieieeiiiiieeen, EXH5 ........ Equity/Index |SOCIETE GENERALE .. O2RNE8IBXPAROTD8PU41 . 04/14/2022 |. 04/15/2024 |.....eeeeveees |oonnne 59,710,013 ..... 4,393/5,227 |.......... 799,967 |.oooviviieeneeis | o 10,878,942 |M......... eeeee 10,878,942 |...... 5,285,731 [cuoeeeeiiiiienn [ (693,305)]...0vveeeennnes [/ PR TR 85/85 ..........
5 YR SPX ASIAN CALL MORGAN STANLEY &

OPTION #4425 DUE MAT, [ INDEXED LIFE PRODUCTS C0. INTERNAT |ONAL

NEXT PMT 04/14/2027 . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653 . 04/14/2022 |. 04/14/2027 |.... s 23,010,012............. 4,393 |...... 3,595,936 I 7,830,449 (M.l [t 7,830,449 |...... 2,445,880 |. I O (272,919)].. .85/85 ..

2 YR SPX CALL SPREAD

OPTION #4477 DUE MAT, | INDEXED LIFE PRODUCTS

NEXT PMT 05/14/2024 . |.ccuveeiieiiiiiieeen, EXH5 ........ Equity/Index [CITIBANK NA ........ ES70DZWZ7FF32TWEFATE  [. 05/16/2022 |. 05/14/2024 |......evvvveees |oonnne 60,650,009 |..... 4,008/4,770 |...... 1,014,805 [..ooooeiniieenn [ | 11,352,638 | M. [ 11,352,638 |...... 2,180,592 [....ooooinnnnnnns [ (689,023)......0vvennnne [ I (R 85/85 ..........
5 YR SPX ASIAN CALL

OPTION #4478 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA

NEXT PMT 05/14/2027 . |.ccvvvvieeiiiiiiieneens EXHS ........ Equity/Index |..coccoovriiiinnnnnnnne BATYDEB6GKMZO031MB27 [ 05/16/2022 |. 05/14/2027 |....eevvvveeeens |onene 22,980,005............ 4,008 |...... 3,689,785 |...eveeeeeiiin e [ 10,252,241 [*......... [eeees 10,252,241 |...... 2,790,392 [ceoeeeeiiiiiees [ (273,206)]......eevvenes (V1) FOUURRRROUR I, 85/85 ..........

2 YR SPX CALL SPREAD
OPTION #4615 DUE MAT, | INDEXED LIFE PRODUCTS

NEXT PMT 06/14/2024 . |...coooeeeeiiiieeaeeennn EXH5 ........ Equity/Index [CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 . 06/14/2022 |. 06/14/2024 |.......eeeeenn. ... 64,379,989)..... 3,735/4,445...... 1,366,129 ). | o 12,023,882 |"......... |..... 12,023,882 ...... 1,549,308 |...uvvvieeeiiins o (753,441). .vvvvenennn L P PPPPNS IRTTTTTTITN 85/85 ..........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

5 YR SPX ASIAN CALL
OPTION #4616 DUE MAT, | INDEXED LIFE PRODUCTS

NEXT PMT 06/14/2027 . | .coevvvvvnnniieiiiininnnns EXHS ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 06/14/2022 |. 06/14/2027 |.....ccevvvunees |oeenee 39,230,011 |.............. 3,735 |...... TATBAT | e s 21,179,910 (Moo |nees 21,179,910 |...... 5,283,486 |...evueeeeennnns [ (518,090).....ccevnnnnnn 12 [ | i 85/85 ..........

1 YR SPX CALL SPREAD MORGAN STANLEY &

OPTION #478 DUE MAT, [ INDEXED LIFE PRODUCTS CO. INTERNAT IONAL

NEXT PMT 07/15/2024 . |.... . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 07/14/2022 |. 07/15/2024 |.... P 50,909,9% |..... 3,790/4,511 |...... 1,268,969 P R 9,411,738 (Mo [onnnns 9,411,738 |...... 1,349,710 |. P O (589, 164)|..

5 YR SPX ASIAN CALL

OPTION #4679 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA

NEXT PMT 07/14/2027 . | .coiiiiiiniiiiiiinnnnnns EXH5 ........ Equity/Index |..oeeviiiiinnnnniinnnnns BATYDEBBGKMZO031MB27 ). 07/14/2022 |. 07/14/2027 |...eevvvueeeeen founnns 38,190,012............ 3,790 |...... 6,631,633 |..uieieenninees fereneeneeeenennn foens 19,933,155 | *oovenens [onnns 19,933,155 |...... 5,012,097 [o.oiieiiiiieeees |eeennns (467,813)[.....ceeennnnns L PPN FTTTTTTTIN 85/85 ..........

0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 614,214,160 | 249,912,502 2,039,312,462| XXX | 2,039,312,452| 610,927,435 (199,526, 110) 105 XXX XXX

0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 614,214,160 | 249,912,502 2,039,312,462 | XXX | 2,039,312,452 610,927,435 (199,526, 110)| 105 XXX XXX

0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX

1 YR SPX CALL SPREAD |[EQUITY INDEXED ANNUITY

OPTION #121502 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 04/10/2023 |. 04/03/2024 |.......cceeeeees |oeenee 54,682,176 |..... 4,106/4,312 |......... 427,905 |-eeeeeeeeeees eeeeenneeeeennen feeens 2,754,906 | ...covvunns founnnn 2,754,906 |......... 588,940 [..eeeeeiiieees Jeeennnn (418, 703)[. e eeeeeeeeeee Jeeemmeeeeeeeeenn [ cvviis 0001 .oeeneneees

1 YR SPX CALL SPREAD

OPTION #121520 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 04/17/2023 |. 04/10/2024 |.......eeeeveeen feunnnn 58,558,673 |..... 4,115/4,306 |......... 464,453 | [ e 2,691,069 [...oevveres fonnnns 2,691,069 |......... 599,384 |.eeveeeeeeenenn o (422,653)].cceveeeeeeennnn foreeeeee | e 0001 .oeeneneees

1 YR SPX CALL SPREAD

OPTION #121521 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 04/24/2023 |. 04/17/2024 |......ccovveeees |oenee 50,592,953(..... 4,144/4,333 |......... 422,956 |.oeeeeeeeeeeeeen [ oo 2,294,265 [.....ccevnn |oennne 2,294,265 |......... 528,200 [..eeeeeeeniaeees Jeennnnn (359, 710)[- e eeeeeeeeee Jeeemmeeeeeeeen [ cvviis 0001 .oeeneneees

1 YR SPX CALL SPREAD

OPTION #121522 ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 05/01/2023 |. 04/24/2024 |.........oeeeees |oeenee 54,988,642 |..... 4,117/4,304 |......... 506,447 |..eeeeeeeennnes foeeeeeneeeeennen feeens 2,445,020 | ...covvnnns fennnnn 2,445,020 |......... 578,594 |.eeveeeeeeeenn oo (404,269)]....vneeeeeemnn foreeeeeee | i 0001 .oeeneneees

1 YR SPX CALL SPREAD

OPTION #121523 ........ Equity/Index | SOCIETE GENERALE .. 02RNESIBXP4ROTD8PU41 [. 05/08/2023 |.05/01/2024 |.......covveeees |oeenee 43,874,654 |..... 4,131/4,327 |......... 430,624 |- e [ 2,061,540 [..oeuneenes fonneee 2,061,540 |......... 483,324 .o [ (323,857 )].cvvveeeeeeemnnnn foreeeeeeiiee | i 0001 .oeeneneees
MORGAN STANLEY &

1 YR SPX CALL SPREAD CO. INTERNATIONAL

OPTION #121524 ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 05/15/2023 |. 05/08/2024 |........evvvven feunnns 52,745,984..... 4,131/4,3211......... 538,407 |ovvvnneeeiiiiines foevveniineeeeinnn oo 2,401,297 | .ooveninn fennnnn 2,401,297 |......... TP 7 F R (i A L)) A RN [, 0001 .eevnnenens

1 YR SPX CALL SPREAD GOLDMAN SACHS

OPTION #121543 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/22/2023 |. 05/15/2024 |.... P 44,136,155 |..... 4,149/4,339 |.........485,979 P A 1,969,784 [..ceeeenns | 1,969,784 |.........494 541 |. R P (327,586)|..

1 YR SPX CALL SPREAD

OPTION #121544 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 05/30/2023 |. 05/22/2024 |........cevvnes |ovenne 46,901,486 |..... 4,170/4,359 |......... 537,365 |vvuneeiiinnines foevviniieieeinns oo 2,077,692 [.evenneenns [ 2,077,692 |......... 532,679 |.eeveeiiiiininnn oo (344,367 cevvveeeevinnnnn [ | e 0001 .eevnnenens

1 YR SPX CALL SPREAD

OPTION #121545 ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 [. 06/05/2023 |. 05/29/2024 |..........eeees |oveee 42,408,014 1..... 4,211/4,397 |......... LN [V VN RN FOPRRRR RN 1,799,504 [ ..o [ 1,799,594 |......... 492,31 | o (R 1R=151S)) R ETSUUTTR Ry 0001 .eevnnenens

MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index |PLC ........cccenes 4PQUHN3JPFGFNF3BB653  [. 06/12/2023 |. 06/05/2024 |.......eeeeeeens |onne 48,311,305 ..... 4,282/4 479 |......... 622,224 | e e 2,158,936 [...ooovunns feunns 2,158,936 |......... 622,415 | e (362,964)]....vvveeeeeeiins foeiiieeeeeeeiis | e 0001 ...........
MORGAN STANLEY &
C0. INTERNATIONAL

1 YR SPX CALL SPREAD
OPTION #121557 ........

1 YR SPX CALL SPREAD

OPTION #122001 ........ Equity/Index [PLC ..........ccnnns 4PQUHN3JPFGFNF3BB653  [. 06/20/2023 |. 06/12/2024 |......evvveeens |oennne 48,667,353 ..... 4,365/4,571 |......... Y 77 O PPN IV 2,215,381 [.eeeeeins [ 2,215,381 |......... 698,685 ...evvrrriiirinins |eees [(7C38°5)) TR R BT 0001 ..evvvennns
MORGAN STANLEY &

1 YR SPX CALL SPREAD C0. INTERNAT IONAL

OPTION #122501 ........ Equity/Index |PLC ................. 4PQUHN3JPFGFNF3BB653 . 06/26/2023 |. 06/18/2024 |.........ceeeent |-een. 51,922,988 ..... 4,388/4,598 |......... 726,626 [..eeeeeeiiiiee [ [ 2,428,010 |.evveeeees fonnns 2,428,010 |......... 764,987 [coeeeiiiieeees | (391,260)). e Joeeeeiieeeeeee | e 0001 ...........
MORGAN STANLEY &

1 YR SPX CALL SPREAD C0. INTERNATIONAL

OPTION #122502 ........ Equity/Index |PLC .......ccceennnnns 4PQUHN3JPFGFNF3BB653  [. 07/03/2023 |. 06/26/2024 |......evvvveenn |onne 58,546,4% |..... 4,372/4,575 |......... 802,899 | | | 2,577,896 |.evveeeaas o 2,577,896 |......... 840,395 |..oooeeeeee [ (UG AOUTP RPN TR 0001 ..evvvennns

1 YR SPX CALL SPREAD

OPTION #122503 ........ Equity/Index [SOCIETE GENERALE .. O2RNE8IBXPAROTD8PU41 [. 07/10/2023 |.07/03/2024 |.... s 39,674,214 ]..... 4,439/4,652 |........ 610,658 B 1,831,628 [..cevviees | 1,831,628 [........ 617,600 |. I OO (302,010)]..

1 YR SPX CALL SPREAD GOLDMAN SACHS

OPTION #122522 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2 [HZNBBBKS28 [ 07/17/2023 |. 07/10/2024 |.....vvvvveeens |onne 61,101,360 ..... 4,448/4,664 |...... 1,044,550 | | o 2,764,536 [..oeeennns fennns 2,764,536 |......... 983,317 [cevvvvrrrniiininns |eeees [ECZ081)) AP RPN T 0001 ..evvvennns

1 YR SPX CALL SPREAD

OPTION #122523 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJPSITOUKSS73  [. 07/24/2023 |. 07/17/2024 |......evvvveens |oene 55,730,245]..... 4,536/4,758 |......... 966,762 [...oeeeeiiiiiin [ [ 2,531,205 [ | 2,531,295 |......... 976,516 [..vvvvrvrrriiinnns |oeeees [EZ2700)) FOUP R BTN 0001 ..evvvennns

1 YR SPX CALL SPREAD

OPTION #122524 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJPSI7OUKSS73  [. 07/31/2023 |. 07/24/2024 |......eveveeees |onee 47,114,557 |..... 4,553/4,784 |......... 878,256 [cvvveeeeeiiiieins fereieieii [ 2,200,261 |.evveeaaas o 2,200,261 |........ 868,170 |..nnn fernns [(EER:CIV)) AOPPUP IO IRTUR (/1) RN

MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index [PLC ....eeeen....n. 4PQUHN3JPFGFNF3BB653 . 08/07/2023 |. 07/31/2024 |......vveeeeen ... 51,763,320|..... 4,554/4,779 |......... 933,845 |..uvveeeeennnes

1 YR SPX CALL SPREAD
OPTION #122625 ........

........................ 2,386,956 [........... [......2,386,956 |........912,726 |................ ... (400,849). e e | e 0001 L
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
1 YR SPX CALL SPREAD [EQUITY INDEXED ANNUITY
OPTION #122528 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 08/14/2023 |. 08/07/2024 |......evvvvvvvnn founnns 52,095,766 |..... 4,482/4,713 |...... 1,023,153 [ e o 2,496,641 | .cceennnnns [ennnnn 2,496,641 |......... 891,218 [ceeiiiiiiieeens e (425,146)]..evvvneeevinnnnn [ | e 0001 .eevnnenens
1 YR SPX CALL SPREAD
OPTION #122547 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 08/21/2023 |. 08/14/2024 |.......evvvvvven fevnnns 50,342,9751..... 4,429/4,649 |.........950,481 P A ST S I 2,356,159 |........ (T3 VN R (382,716)|.. .|{0001 ...
1 YR SPX CALL SPREAD
OPTION #123001 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 08/28/2023 |. 08/21/2024 |......evvvvvvven feunnns 50,347,5021..... 4,393/4,607 |...... 1,017,163 | [ e 2,271,684 [..eeeeeeeen [ 2,271,684 |........ A1 1 ) AR (RIS ZAC 1 ) R ERRUUTN [y 0001 .evvnnnnens
1 YR SPX CALL SPREAD
OPTION #123002 ........ E Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 09/05/2023 |. 08/28/2024 |........evvvven feunnns 53,694,900 |..... 4,469/4,688 |...... 1,123,572 [ e o 2,399,792 [.oeeeeeinn | 2,399,792 |......... 850,415 [ceeiiiiiiiienes e (426,021)[...eeveviennnnens Joeveninneeeeinnnn [ e 0001 .eevnnenens
1 YR SPX CALL SPREAD [EQUITY INDEXED ANNUITY
OPTION #123501 ........ . |EXHS L Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 09/11/2023 |. 09/04/2024 |.......eevvvvven feunnns 53,671,510|..... 4,482/4,690 |...... 1,074,619 |oeevveieciiiies [ | 2,291,650 | ..evvvunnnn feunnnn 2,291,650 |......... 803,561 [..euiiiiiiiienns foeennnn [ReicS TR R )| R RN {0001 ...........
1 YR SPX CALL SPREAD [EQUITY INDEXED ANNUITY
OPTION #123521 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 09/18/2023 . 09/11/2024 |.....vevvvvvvnnn fonnnns 49,924,553 (..... 4,471/4,695 |...... 1,085,177 |oeeveeieiciinnn oo e 2,260,728 [.evueneenns [ 2,260,728 |......... 786,834 [..eniiiiiiieens | (388, 784)....ceevvvnnnnens Joevvnnnneeiciinnn [ e 0001 .eevnnenens
1 YR SPX CALL SPREAD
OPTION #123522 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 09/25/2023 . 09/18/2024 |.......evvvvvven fevnnns 50,224,559 ..... 4,405/4,627 |...... 1,080,726 |oeevveeneeicinnnn oo s 2,367,437 | .eeeernnn [ 2,367,437 |.euuenn. T49,984 oo o (376,805)[...eeevvvnnnnens Joevvnniieeeiiinnn [ eevies 0001 .eevnnenens
1 YR SPX CALL SPREAD
OPTION #124001 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 10/02/2023 |. 09/25/2024 |.......evvvvvven feunnns 49,700,568 |..... 4,303/4,513 |...... 1,071,894 [ i e 2,212,79% | eoovee [ 2,2712,7% |......... (e TVR N R RPN [REIKTR: (573 R RPN [, 0001 .eevnnenens
1 YR SPX CALL SPREAD
OPTION #124002 ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 [. 10/09/2023 |. 10/02/2024 |..........eveees |ovenne 52,522,967 |..... 4,276/4,517 |...... 1,370,649 [ | o 2,724,234 | ..ot | 2,724,234 |......... 814,085 [..euiiviiiiinens e (453,560)]...cvvnneeevinnnnn fooreiiiiiii | e 0001 .eevnnenens
1 YR SPX CALL SPREAD
OPTION #124011 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 10/16/2023 |. 10/09/2024 |.......eevvvvven feunnns 50,897,427 |..... 4,337/4,571|...... 1,336,354 |.evveeniieiiiinins [ e R I I 2,496,265 |......... 789,468 |......cevvvenenns |oennnnn (431,235)].ccvveneeeiinnnnn [ | e 0001 .evvnnnnens
1 YR SPX CALL SPREAD
OPTION #124032 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 10/23/2023 |. 10/16/2024 |......eevvvvvvnn feunnns 56,960,717]..... 4,322/4,544 |...... 1,367,672 |ocevveeeeeceinns oo s 2,729,902 | .ccovvnnnnn fennnns 2,729,902 |........ 811,050 [.oovvvveeniiniins founnnns (430,651)[...eeeviennnnens foevvniieeeiiiinn [ e 0001 .eevnnenens
1 YR SPX CALL SPREAD
OPTION #124033 ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 [. 10/30/2023 |. 10/23/2024 |.........cevers |ovenne 45,709,569 |..... 4,209/4,421|...... 1,089,313 P A 2,156,895 | ..cevvunnns [ennnnn 2,156,895 |.........501,666 |.......oovrrvrnnn founnnns (334,890)]..vevnveeneenn foeneeeinenineen [ e 0001 ...
1 YR SPX CALL SPREAD
OPTION #124034 ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 [. 11/06/2023 |. 10/30/2024 |........cevvees ouenne 57,846,802|..... 4,183/4,389 |...... 1,672,984 [ i o 2,529,904 [..coeeeenin | 2,529,904 |......... 762,980 [o.enivviinnnnnns Joennnnn Y2 T)) FR R U 0001 .eevnnenens
1 YR SPX CALL SPREAD GOLDMAN SACHS
OPTION #124035 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28 | 11/13/2023 |. 11/06/2024 |......evvvvvvvnn feunnns 48,162,7411..... 4,371/4,592 |...... 1,820,150 [oeiiiviieeeies e o 2,173,663 [..eveneeens [ 2,173,663 |......... 708,725 [ceeeiiviinnnnnns Joeennnn [RSICTRY::)) R ETUUTRN [y 0001 .eevnnenens
1 YR SPX CALL SPREAD
OPTION #124054 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 11/20/2023 |. 11/13/2024 |.....oevvvvvven feunnns 48,243,655 |..... 4,469/4,693 |...... 1,363, 159 P A 2,100,185 [..euuneees [onnnns 2,100,185 [ 741,746 |oevvnnneiiinnns o (391,317)|.. .|{0001 ...
1 YR SPX CALL SPREAD
OPTION #124501 ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 [. 11/27/2023 |. 11/20/2024 |.........cevvees |oenne 62,044,017 ..... 4,539/4,757 |...... 1,692,011 |oeeveneeeciiis [ e 2,581,801 [..eueeeeeen [ 2,581,801 ......... Lo IR (13 R RN (475,225)].ccvvveeeciinnnns [ | e 0001 .eevnnenens
1 YR SPX CALL SPREAD
OPTION #124503 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 12/04/2023 |. 11/27/2024 |......evvvvvvven feunnns 69,007,301]..... 4,560/4,806 |...... 2,101,568 [..oeeevvnieieens [ o 3,175,299 | .oevvni [ 3,175,299 |...... TAT,447 | [ (CIZAT A7) R R [, 0001 .evvnnnnens
1 YR SPX CALL SPREAD
OPTION #124505 ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 [. 12/11/2023 |. 12/04/2024 |.........ceveees |oennn 58,100,118 ]..... 4,581/4,829 |...... 1,844,229 |.ooveniniiiiin [ e 2,649,820 | ...cevvnnnn fennnnn 2,649,820 |...... 1,002,385 [..coveveenieiiins [ (496,523)]...cvvvneeiinnnns fooreviiiiii | e 0001 .eevnnenens
1 YR SPX CALL SPREAD
OPTION #124528 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 12/18/2023 |. 12/11/2024 |......evvvviven feunnns 51,990,952..... 4,668/4,913 |...... 1,680,369 |.oevveeneeiiiinnn oo e 2,221,618 [.eveeneeenn [ 2,221,618 |......... 912,671 [oeeiiiiiiieeees e [CEXT72:)) E R U 0001 .eevnnenens
1 YR SPX CALL SPREAD
OPTION #124529 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 12/26/2023 |. 12/18/2024 |......eevvvvvven fevnnns 68,975,588 |..... 4,734/5,006 |...... 2,360,930 [ouennreiiininnes foevrrnieeeeeiins o 3,114,502 | ..covvnnnnn [ennnnn 3,114,502 |...... 1,336,235 [cevnniiiiiiiinnns Joeennnn (610,354) ...eeveeninnnens Joevvniieeeeiinnn [ v 0001 .eevnnenens
1 YR SPX CALL SPREAD
OPTION #124531 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 01/02/2024 . 12/26/2024 |........evvvvven feunnns 44,265,455 ..... 4,770/5,023 |oevveneiiiiinnnnn oo 1,378,795 [ o 1,867,129 [.eeeeeenns | 1,867,129 |......... 833,993 |.eevvniiiiiiinnn [ (345,659)]...cvvnnieiiinnnnn forreiiiiiii | e 0001 .eevnnenens
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #124532 ........ Equity/Index |PLC ...euovrvvennnnnns 4PQUHN3JPFGFNF3BB653 | 01/03/2024 |. 12/30/2024 |......eeeeveeen feunnnn 53,033,701 |..... 4,722/8,770 |eeeeeeeeeneees foeeeennnn 355,082 |+eeveeneeeeeenenn foreeeees 444,944 (..o s 444,944 |......... 77,199 [ s (87,287 eeeeeeeeeeeee Joemeeeeeeeieeee | e 0001 .oeeneneees
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #124533 ........ Equity/Index |PLC ...oeviviinnnnnns 4PQUHN3JPFGFNF3BB653 | 01/03/2024 |. 12/31/2024 |....evveevivinn fennnnns 7,912,875(..... 4,722/8,770 |eeveeniiiiinnn foreeiinnnn SRR RN 66,351 [.eveeeeeens o 66,351 |.......... TR TL N PO RPN [RETRRE)) R R N 0001 .eevnnenens
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #124534 ........ Equity/Index |PLC ...oeeveeeennnnns 4PQUHN3JPFGFNF3BB653 | 01/03/2024 |. 01/02/2025 |.....eveeeveeen feunnnn 91,815,744 |..... 4,695/4,743 |.ccoeeeeeeeenenn [ 613,293 |.eoeeeeieeeeeen o 770,270 [ .eeeeeennn Jeeeennns 770,270 |......... 306,520 [.eneeeeeennnneeee Jeeennnn (149,543). e [ | i 0001 .oeennneees
1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY GOLDMAN SACHS
OPTION #124535 ... Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBK528  |. 01/04/2024 |. 01/03/2025 |...evvveeeeeene fonnns 129,718,823{..... 4,658/4,705 |.. 874,650 |... P PP 1,000,301 [.ooiiiiinn oo 1,090,391 [.........426,615 |..ooeeeieeinnnnn foeeees (210,875)|.. . {0001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY JP MORGAN CHASE
OPTION #124536 ........ Equity/Index |BANK, NA ............ 7HBGLXDRUGQFUSTRNES7  |. 01/05/2024 . 01/03/2025 |.....evvvnvvvenn founns 110,144,560 |..... 4,642/4,689 |......ovnviiiiinnn e LI TV PR R 928,286 [...ovneeens [orrinnn 928,286 |......... RCSTR (V N R FPN [REER:7:°)) R T [, 0001 .eevnnenens

MORGAN STANLEY &

1 YR SPX CALL SPREAD C0. INTERNAT IONAL

OPTION #124537 ........ Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653 . 01/08/2024 |. 01/02/2025 |.... s 39,208,523 ..... 4.721/4,979 | [ 1,270,368 |... I R 1,672,041 [ .o |- 1,672,041 .........698,002 |. J) (296,419)]..

1 YR SPX CALL SPREAD

OPTION #124538 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 (. 01/08/2024 |. 01/03/2025 |...........c.ee. |- 110,757,090 ..... 4,650/4,697 |..ceoenniiiiaees [ 753,843 | | RGN I R 926,534 |......... 348,101 [coeeeiiee | (175,400))- .o e | e 0001 ...........
1 YR SPX CALL SPREAD JP MORGAN CHASE

OPTION #124539 ........ Equity/Index [BANK, NA ............ 7THBGLXDRUGQFUS7RNES7  [. 01/09/2024 |.01/06/2025 |.......eeeveenns |-ennne 46,881,896 |..... 4,650/4,697 |..cooenniiiiaaes [ 320,080 [eeeeeniiiiiaeees [eeeene 389,346 |..vveeiens e 389,346 |......... 142,468 |..ooeeeeeiiiens el (73, 182)[.eeeeeee [ s 0001 ...........
1 YR SPX CALL SPREAD JP MORGAN CHASE

OPTION #124540 ........ Equity/Index [BANK, NA ............ THBGLXDRUGQFUS7RNES7  [. 01/09/2024 |.01/07/2025 |.....evveeeeenns |-enee 10,658,871]..... 4,650/4,697 |t | 72,768 | e 88,473 | ..ot [ 88,473 |.......... 32,208 [ceeeeeiiiieeee [ (16,593 e e [ | e 0001 ...........
1 YR SPX CALL SPREAD JP MORGAN CHASE

OPTION #124541 ........ Equity/Index [BANK, NA ............ THBGLXDRUGQFUS7RNES7  [. 01/09/2024 |.01/08/2025 |.......eeeveenns |-enee 61,106,420 |..... 4. 716/4,764 | | A1,108 [ e 505,389 |.uvveeiens feninens 505,389 |........ 187,766 |.eeveeeeeeeeis | (93,485)[..ceeiiieeeees [ | e 0001 ...........
1 YR SPX CALL SPREAD

OPTION #124542 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 . 01/10/2024 |.01/09/2025 |...........c..e. |- 127,695,989 ..... 4,709/4,757 |ceeeeiiieiaeeas [ 865,645 [......cccunniieee [eenes 1,053,332 |.uveeeeens fonns 1,053,332 |......... 382,161 [coeeeiieeecee | (194, 474). .t o | s 0001 ...........
1 YR SPX CALL SPREAD GOLDMAN SACHS

OPTION #124543 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBB6KS28 . 01/11/2024 |. 01/10/2025 |.......eeeeeenns |-on. 121,341,851 ..... 4,736/4,783 |ccceeiiieeaeet [ 817,775 [ el 999,480 |..vvveiens feuniaens 999,480 |......... 363,183 [coeeeiiiieeee | (181,479)). e | | e 0001 ...........

MORGAN STANLEY &
C0. INTERNATIONAL
Equity/Index [PLC ..........cccues 4PQUHN3JPFGFNF3BBE53  [. 01/12/2024 |.01/10/2025 |....evvvvveeeenn |oenne 84,624,336 ... 4,732/4,780 [ceeeeeiiiiiaenas [ RYP Gl P U 694,539 |..ooveiiins o 694,539 |......... 247,889 [.eevvrriiiiiiiinns |eeeees (125, 817)[eeeeiiiieeeee e | e 0001 ..evvvennns
MORGAN STANLEY &
C0. INTERNAT IONAL

1 YR SPX CALL SPREAD
OPTION #124544 ........

1 YR SPX CALL SPREAD

OPTION #124545 ........ Equity/Index |PLC ..........cee. 4PQUHN3JPFGFNF3BB653  [. 01/16/2024 |.01/08/2025 |.......eeeeeeens |-eene 46,150,364..... 4,751/5,008 |..coenriiiiaeeis | 1512171 | | 1,978,799 | cvvveeeees onne 1,978,799 |......... 782,647 |coeeeiiieeceee | (321,020 oo | e 0001 ...........
1 YR SPX CALL SPREAD

OPTION #124546 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 . 01/16/2024 |.01/10/2025 |...........cccen |-enn. 28,377,593 |..... 4,736/4,784 |cooeeiiiee [ 190,940 [evvveeeeeniiins e 234,191 | e 234,191 |.......... 83,561 [c.vveeeeeeiien el [CEURCTC)) IR IFUTRRRTRUTTRRN PPN 0001 ...........
1 YR SPX CALL SPREAD

OPTION #124548 ........ Equity/Index SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |.01/16/2024 |.01/10/2025 |.... s 47,532,700 |..... 4,736/4,784 |.. 321,100 |... ...302,608 |... ....302,608 |... I (67,788),..

MORGAN STANLEY &
C0. INTERNATIONAL
Equity/Index [PLC ..........ccus 4PQUHN3JPFGFNF3BBE53  [. 01/17/2024 |.01/13/2025 |.....evvvveeens e 46,454,347 ... 4,736/4,784 |coeeeeiiiiiaeeas [ 308,002 [ooeeiiiiiiiaens [ 385,780 [eoieieens | 385,780 |......... 143,105 [ovveeeeeeiiien [ [CERITS) APPSR AR [TTI 0001 ..evvvennns
MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index |PLC ................ 4PQUHN3JPFGFNF3BB653  [. 01/17/2024 |.01/14/2025 |........coeeeeen |-nn. 12,988,709 |..... 4,736/4,784 |ooooeniieeet | 88,036 [..vvveeeeanineens ferneees 107,809 |.vveeeeenns s 107,809 |.......... 37,962 |coeeeiiiiieeet [ (18,189 [ [ 0001 ...........
MORGAN STANLEY &
C0. INTERNATIONAL
Equity/Index [PLC ..........ccnnns 4PQUHN3JPFGFNF3BBE53  [. 01/17/2024 |.01/15/2025 |.....ovvveeeens |onne 20,085,048 ..... 4,736/4,784 [coeeeiiiiiaees [ 134,235 [ [ 166,624 [..oooeneens fernennnn 166,624 |.......... 60,046 [...ooveereiiiens [ [Z5:)) RO PR (TR 0001 ..evvvennns
MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index |PLC .........ccees 4PQUHN3JPFGFNF3BBE53  [. 01/17/2024 |.01/16/2025 |........eeeeeens |-ene 81,119,232/..... 4,718/4,766 |....ooeeennnnnins s 535,799 |- o 673,205 [.covvriees | 673,206 |......... PZYR17. RO RN (110,006)[.eveeeeiieeas [ [ 0001 ...........
MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index [PLC .......cccennnns 4PQUHN3JPFGFNF3BB653 . 01/18/2024 |. 01/17/2025 |....evvevveenns |oene 119,303,513 ..... 4,892/4,739 |.eevviiiieeiiis | 804,828 [..ocoiiiiiiiaeis [ 977,677 [.eeeeias [ 977,677 |......... 336,020 [evvvvrrrrnnnnnnns |eeeees [GEXIRVAD) PRI RO RTTII 0001 ..evvvennns
MORGAN STANLEY &
C0. INTERNAT IONAL

1 YR SPX CALL SPREAD
OPTION #124567 ........

1 YR SPX CALL SPREAD
OPTION #124568 ........

1 YR SPX CALL SPREAD
OPTION #124569 ........

1 YR SPX CALL SPREAD
OPTION #124570 ........

1 YR SPX CALL SPREAD
OPTION #124571 ........

1 YR SPX CALL SPREAD

OPTION #124572 ........ Equity/Index |PLC ............... 4PQUHN3JPFGFNF3BB653 . 01/19/2024 |. 01/17/2025 |.....eveeeeenns |-oe. 105,656,582 ..... 4,733/4,781 [coeeeiiie [, 728,947 |coveeiiieaee [ 849,361 [..ovvveees | 849,361 |......... 266,604 ..o | (146,190 e e | e 0001 ...........
1 YR SPX CALL SPREAD
OPTION #124573 ........ Equity/Index SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 01/22/2024 |.01/17/2025 |.... s 77,691,107 ..... 4,791/4,840 |.. 531,738 |... ...618,926 | ... ....618,926 |.........190,295 |. J) (103,107)f..

MORGAN STANLEY &

1 YR SPX CALL SPREAD C0. INTERNATIONAL

OPTION #124574 ........ Equity/Index |PLC .......ccccennnins 4PQUHN3JPFGFNF3BBE53  [. 01/22/2024 1. 01/15/2025 |.....evvveeeenn e 48,417,894 ..... 4,784/5,042 |...vvveieeiiii [ 1,651,501 |oooeeniiiiies | 1,992,466 |...ccoonnn |- 1,992,466 |......... 662,985 [ | [72200701)) FRRURRR R ETTTTIIoe 0001 ..evvvennns
1 YR SPX CALL SPREAD
OPTION #124575 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 01/23/2024 |. 01/17/2025 |....evvvveveeen |oenne 45,360,703 ..... 4,791/4,840 [coeeeeiiiiiaens [ 312,332 | oo 363,744 | | 363,744 |........ 1,276 | o [(ERR: 2T AU R T 0001 ..ovvvennes
1 YR SPX CALL SPREAD
OPTION #124576 ........ Equity/Index [BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83 [, 01/23/2024 |. 01/21/2025 |.....vvvveeeenn Joeeenns 4,032,386 ..... 4,791/4,840 | | 20,762 f..uvveeeeiiiiiins [ R,284] . s 32,284 ... 9784 . i o (5,268)].evveeeeniinnns o | 0001 ...ovveeees




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

61903

1 2 4 5 6 7 8 9 10 1 12 13 14 15 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 of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation 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 (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
1 YR SPX CALL SPREAD |[EQUITY INDEXED ANNUITY
OPTION #124577 ..evvvvs | oo Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 01/23/2024 . 01/22/2025 |......eevvvvvvnn fevnnns 94,098,710 |..... 4,802/4,850 [cevveniviinnnnnns foerennnnn 644,982 |...ovvnniiiiiiinnn o 752,023 | .ooeveninnn [eennnn 752,023 .. 228,969 |..eevvnnniiieinns (121,928)[...eevvvveninees Joevvineeeeevnnen [ eeveeee [ 0001 Lo
1 YR SPX CALL SPREAD |[EQUITY INDEXED ANNUITY
OPTION #124578 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 |. 01/24/2024 |. 01/23/2025 |.... ... 125,049,704 ..... 4,816/4,865 |.. 870,845 |... ...989,920 | ... ...281,315|. (162,240)|..
MORGAN STANLEY &
1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
OPTION #124579 ....coee | eoveriiiiiieeeeeeiiis Equity/Index |PLC ...eevevevennnnnns 4PQUHN3JPFGFNF3BB653 | 01/25/2024 |. 01/24/2025 |......eeeeeveeen fennnns 95,026,354 |..... 4,820/4,869 |.euueeeeennnn foeeennnd 651,621 [coeeeeeeiiniees foeeeenenn 753,019 [ .evvenneees ol 753,019 | 221,010 [oueneieeiiiies (119,613)[...eeeeeeeeeeee Joeemneeeeeeeeeen [ evveenn [ 0001 Lo
1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY JP MORGAN CHASE
OPTION #124580 ......c. |coveverevnnniieiiiininnnns Equity/Index |BANK, NA ............ 7HBGLXDRUGQFUS7RNES7  |. 01/26/2024 |. 01/24/2025 |.......eeeeveeen feunnnn 87,805,838 |..... 4,845/4,894 | [ 595,923 [...oeeeeiiieeeees Jenenn 692,031 [..eounneee fonnnnnn 692,081 | 204,160 [...oeeeeenennnnnes (108,052)[... e eeeeevnneeee Jeemmnnneeeeeennnn [ evveennnn [0001 Liiieeiss
1 YR SPX CALL SPREAD [EQUITY INDEXED ANNUITY
OPTION #124581 .....cce | ooveriiiiniieeeeciiiins Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 01/29/2024 |. 01/22/2025 |.....eveeeveeen feunnnn 52,759,022|..... 4,869/5,149 |..covvvnnieeennnn fennns 1,845,447 oo oo 2,245,926 |........... |-...n 2,245,926 |......... T24,332 |.ceeeaeaeaeene (323,853)].ccvveeeeeeennnn foreeeeeenieeeee | e [0001 L
1 YR SPX CALL SPREAD |[EQUITY INDEXED ANNUITY
OPTION #124582 ........ | covereiiiniiieeeiiiiins Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 01/29/2024 |. 01/24/2025 |......eeeeeveeen feunnnn 87,835,834..... 4,842/4,891 |.ceeeeeeeeeeen [ 599,321 |oeveeeieeeeeeenn [ 691,201 [...oonne fnnnn 691,201 | 196,471 [.coeeeeiiines (104,591)[....ceeeeeeeeeees Joeemneeeeeeeeen [ evveenn [ 0001 Lot
1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY GOLDMAN SACHS
OPTION #124584 ........ |coeereiiiniieeeeciiiins Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 01/30/2024 . 01/28/2025 |..eevveeeeveenn fennes 9,952,415]..... 4,842/4,891 |.ceeveeeeieeenen [ 68,883 [.eeeeieeieeees s VAV EL U RS O 4 ('Y RN 20,623 |.eeeeeeeeeenie foeeeennnn (11,783) e eeeeeeeeeeee Jemeeeeeeeiees | e 0001 e
1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY GOLDMAN SACHS
OPTION #124585 ........ |coeereriiniieeeiiininnns Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBEKS528 | 01/30/2024 |. 01/29/2025 |....evveeeveeen feunnnn 44,231,859 |..... 4,879/4,928 |..covveeeeeennnn [ 302,419 |oeeeeeeeeeeeeenn [ 343,682 |....covvnns |onnnnn.. 343,682 ... 92,633 |.eeeeeeeeeeeies foeeeennnn (51,370)[ e eeeeeeeeeeee Joemeeeeeemniees | e J000T L
1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY GOLDMAN SACHS
OPTION #124586 ........ |coveeeeevmnniieiiiininnnns Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBEKS528  |. 01/30/2024 |. 01/27/2025 |...eevveeeeeaen feunnnn 77,383,593 |..... 4,842/4,891 .o [ 535,674 |.eeeeeeeeeeennnn fereeeees 604,993 |........00 [-vnnnn...604,993 |........ 160,812 |oeeeeeeeeeeeeenn feeeeeees (91,493)]-ceneeeeeeeenees foeeeemieeeeeeen [ eeveennn {0001 Lo
1 YR SPX CALL SPREAD [EQUITY INDEXED ANNUITY
OPTION #124587 .....cce | coveriiiiniieeeiciininns Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 01/31/2024 . 01/30/2025 |..eevveennveeenn fennnn 137,827,576 |..... 4,876/4,925 |.ccoveeeeeeennn [ 916,358 |...eeeeeeeeiie oo 1,084,855 [........... |...... 1,084,855 |......... 321,642 |.ceeeeieeeene (153,145)]. e foeeeeeeeeie | e [0001 L
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #124588 ........ Equity/Index |PLC ...oeviviiinnnnns 4PQUHN3JPFGFNF3BB653  |. 02/01/2024 |. 01/31/2025 |....evvvevivvinn fonnns 112,300, 113]..... LIVETVE: I F RN 769,538 [cvvnniiiiinnnnns foerennnnn 887,922 [ ..o [onnn... 887,922 | 244,884 |...oovvine (126,499)]...cvvvnvviiinnnns fooveeeiinini | eeeeeenn [0001 e
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #124589 ........ Equi ty/Index 4PQUHN3JPFGFNF3BB653  |. 02/02/2024 |. 01/31/2025 |.... ....103,807,305(..... 4,857/4,906 |.. 719,211 |... i . 800,662 | ... ...198,027 |. (116,575)|..
1 YR SPX CALL SPREAD
OPTION #124590 ........ Equity/Index |..ceeviriiinnnnniinnnnns BATYDEB6GKMZO031MB27  |. 02/05/2024 |. 01/29/2025 |.....eveeeveeen feunnnn 62,003,106 |..... 4,908/5,172 |oveeeeeeeeenes | 2,055,104 |.eeveneeeenenn oo 2,433,069 |........... [-..... 2,433,089 |......... 698,539 |..cevriiieeene (320,573)]+cvveeeeeeeeennnn foeeeeeeeiieeee | e [0001 L
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #124591 ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 02/05/2024 |. 01/31/2025 |....eevvnnvvvnnn fonnns 107,304,741 (... 4,909/4,959 [.....ccvvnnniinnns founnnnnns 727,036 [cevneeeeiiennnnnns foevennnnn 825,979 |..covvnnnnn [o0nenn..825,979 | 2,724 (o (112,781)]ceeveeeiiiiinnn oo | eeeeeeennn [0001 e
1 YR SPX CALL SPREAD JP MORGAN CHASE
OPTION #124592 ........ Equity/Index |BANK, NA ............ 7HBGLXDRUGQFUSRNES7  |. 02/06/2024 |. 02/03/2025 |.......evnvvvern founnns 98,231,751 ]..... 4,909/4,959 [.....ccovvnniiinns feunnnnnnd 663,813 [...eeiiiiiiiinns |oeeeinnnn 754,832 | coeeeiiinn [eennnn. . 754,832 | 191,596 [...oovvvvinnnnnns (100,578)].cvvvvnniivinnnn feoreeeeviniinenne | eeeeeennnn [0001 Loeeeeesn
1 YR SPX CALL SPREAD JP MORGAN CHASE
OPTION #124593 ........ Equity/Index |BANK, NA ............ 7HBGLXDRUGQFUSRNES7  |. 02/06/2024 |. 02/04/2025 |.......eevvvven feunnns 11,962,971 (..... 4,909/4,959 [.....ccvvvnnninns |ovnnnnnnns 79,585 |vvveeeiiiiinn [ 91,886 [.........e. |- 91,886 | 24,326 |oeeveneeiiininn | (12,025)].cvveneieiiinnnns Joovevvniniieiennn [ eeeeeenn {0001 s
1 YR SPX CALL SPREAD JP MORGAN CHASE
OPTION #124594 ........ Equity/Index |BANK, NA ............ 7HBGLXDRUGQFUSRNES7  |. 02/06/2024 |. 02/05/2025 |.......evnvvvenn feunnns 52,599,487]..... 4,893/4,943 [...cooviviiiiiiis s RCSTIRC Lt N I 404,864 |........... [.........404,864 |........ 106,765 |oovvvenneiiiennnn o (52,889)]...uuuieeiinnnnns foeveenniieieiiinn [ eeeenen {0001 L
1 YR SPX CALL SPREAD GOLDMAN SACHS
OPTION #124595 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 02/07/2024 . 02/06/2025 |......evvvevvnn founns 121,428,285(..... 4,905/4,954 [.....ccovnnniiiins founnnnnns 830,813 [c.veeiiiiiiiens foeeeinnnn 923,317 | eeeeeei [0 923,317 | 215,418 [oeiiiiiiiis (122,915)].cevvveeiiiinnns [ | e [0001
1 YR SPX CALL SPREAD
OPTION #124605 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/08/2024 . 02/07/2025 |.....evvvnvevenn founns 128,447 ,885(..... 4,945/4,995 [......ooovnnnnnns |oennnnnn 870,628 [....ccvvvenieiins Jeunannnn 968,765 |........... [.........968,765 |........ 224,557 |.oviiiiiieiee (126,420)[....ccevvvvnnnees Joevvnineeeeevnnen [ eeveeen [ 0001 Lo
1 YR SPX CALL SPREAD
OPTION #124606 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 |. 02/09/2024 |. 02/07/2025 |..eeevvvvvennnnn [oenne 108,479,844 (..... 4,948/4,998 |....ovvvniiiiinnnn e 740,949 |..ovvviieiiiiinnn fees 813,726 | ... [ 813,726 | 178,627 |ovvveeeeieeeens (105,850)[....ceevvvvnnnnees Joevvnnnneeeeevnnnn [ evvenen s [ 0001 Lot
1 YR SPX CALL SPREAD
OPTION #124607 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/12/2024 . 02/05/2025 |.......evvvvveen founnns 61,755,453 ]..... 4,975/5,246 |...oovvvniiiiinnn fennns 2,088,305 [..ivvviiiiiiens feenenn 2,349,438 [..oeeeennn |10l 2,349,438 ... 546,166 [.......ccvvvnnnnns (285,033)]...cvvnneeernnnns fooveiiviiininis | eeeeeennnn [0001 e
1 YR SPX CALL SPREAD
OPTION #124608 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 02/12/2024 |. 02/07/2025 |.... .... 100,589,143 (..... 4,976/5,027 [cevenrvvinnnnnnns |oeennnnn 687,020 |... P FEPT 746,818 |... JO 5 N T0 1 R AR (93,252)]..
1 YR SPX CALL SPREAD GOLDMAN SACHS
OPTION #124609 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 02/13/2024 |. 02/10/2025 |......evvnvveen feunnns 93,640,9221..... 4,976/5,027 [cevvenriviinnnnns foerennnd 618,732 [cveiiiiiiiinees e 707,120 {.oeeeeeens |oeeennn 707,120 oo 170,204 [oovveiiieeeeees fevennns [R:108-21C)) FRR R Irrrrr [11]1) IR
1 YR SPX CALL SPREAD GOLDMAN SACHS
OPTION #124610 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 02/13/2024 |. 02/11/2025 |.....evvvnvvvnn feunnns 15,704,311 ..... 4,976/5,027 [cevvenriviinnnnnns foevennnnn 103,791 [ooeiiiiiiieieies Jviens 118,553 [.veeeeeens [ 118,553 [ 28,449 | o [QEHI:TH) RN T Ipessessurn 111} B
1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY GOLDMAN SACHS
OPTION #124611 ........ Equity/Index | INTERNATIONAL ...... 1I22LROWP2IHZNBBBKS28 . 02/13/2024 |. 02/12/2025 |..vevvevevcans fonnes 56,392,755 .....4,972/5,022 [...ocovoeccnns |, 373,388 |..cvcecriiiiiins oo 425,97 oo | 425,071 . 101,886 ovvoveeerieianes |oenenns (49,103)].vcvvvecrvevan eoeeniniiiiies | eeeeeeeen [0001 cioviinnns




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

0c¢'903

1 2 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 of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation 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 (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
1 YR SPX CALL SPREAD [EQUITY INDEXED ANNUITY
OPTION #124613 ...ooes | eoeeeeeeeiiee s Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 02/14/2024 . 02/13/2025 |....evvvvnnnenne 185,960,662 |..... 4,904/4,953 [....ooovvinneiins |eennnn 1,269,464 |..oeeviviinnnnn oo 1,413,892 [.evveneeens [ 1,413,892 [......... 307,893 [ceneiiiiiiiienns Jeeeneen (163,465)[......cevvvvnnees Joevvnnneneeivnnen [ evveeen [ 0001 Lo,
1 YR SPX CALL SPREAD [EQUITY INDEXED ANNUITY BANK OF AMERICA NA
OPTION #124632 ........ Equi ty/Index . BATYDEB6GKMZO031MB27  |. 02/15/2024 |. 02/14/2025 |.... 142,166,508 |..... 4,951/5,001 |.. 975,548 |... P A 1,065,132 [.eeeeenns | 1,065,132 |.........212,529 |. P O (122,946)|..
1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
OPTION #124633 ......c. | covererrnnieeeeciininns Equity/Index |PLC ...eevevevennnnnns 4PQUHN3JPFGFNF3BBE53  |. 02/16/2024 |. 02/14/2025 |.......eee...... 139,437,387 |..... 4,979/5,080 |.eeevvnneeeeennnn [ 946,516 |...eoeeeeeeenie oo 1,033,994 [..oveneens fonnes 1,033,994 |......... 204,492 |.eeveeeeeeien o (117,014)] e [ | e [0001 L
1 YR SPX CALL SPREAD |[EQUITY INDEXED ANNUITY
OPTION #125001 ...ceeve | erereriinieeeeceinins Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 02/20/2024 |. 02/12/2025 |........ccu....n 70,571,154 |..... 5,007/5,277 |oveeeeeeeennnans foeeee 2,288,232 [ | 2,660,226 [..oeueeees fonnnne 2,660,226 |......... 673,015 [ceeeieeiiieeees e (257,021)f.. e eeeeeeeieeeee Joeemnieeeeeeeeeen [ evveenn [ 0001 Ll
1 YR SPX CALL SPREAD |[EQUITY INDEXED ANNUITY
OPTION #125002 ........ | covererernniieeiiinninnnns Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 02/20/2024 |. 02/14/2025 |................ 113,835,981 |..... 4,956/5,006 [....coeeeemennnans foeennnnn 756,107 [-eeeeeeeeeeeeeen Joenennns 859,781 [ .evveeees o 859,781 189,787 |oeeeeeeeeeeeen [ (86, 112)[- e eeeeeeeeeeee Joemeeeeeeemniees | e [000T L
1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY GOLDMAN SACHS
OPTION #125004 ........ |coeeeeeernnieeiiinninnns Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBBKS528  |. 02/21/2024 |. 02/14/2025 |.......eee....e. 121,840,691]..... 4,956/5,006 [-...oeeeeennnnaes foeeennnnn 819,284 [..eeeieiiiiees foeeennn 920,610 [.eevuneeee forreennnn 920,610 |......... 192,610 [ooeeeeeeeieeeees Jeeenns (91,285)]-ceneeeeeennes foeeemmnieeeeeeen [ evvnenn {0001 Lol
1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY GOLDMAN SACHS
OPTION #125005 ......c. | coverermrmnnieiriinninnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 02/21/2024 . 02/18/2025 |..evveueeeeeennn feeee 6,709,606 |..... 4,956/5,006 |-....oeeeeemnnnnas foeeeennnnn 45,067 [.oeeeeeeeneeeee s LSIUNCISIVN (R I 50,650 |.......... 10,549 [oeenieeeeiees foeeeeennns (4,966)... e eeeeemnnaene Joeemmnmieeeeeeenn [ eeveennn [0001 Lol
1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY GOLDMAN SACHS
OPTION #125006 ......c. | covererrvmnnnieeriinnnnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBBKS528  |. 02/21/2024 |. 02/19/2025 |....eeeeeeneeeee 11,268,762|..... 4,956/5,006 |-....oeeeeemnnnn foeeeennnnn 75,708 [ceeeeeeeiaeeeee Jennins 85,040 [.evuenvvens forreaennee 85,040 |.......... 17,651 [ [ (8,320)]+nuneeeeemenees Joeemmnmeeeeeeennn [ evveennn [0001 Lol
1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY GOLDMAN SACHS
OPTION #125007 ...ccevn | corererinnnieeeeeiininnns Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBBK528  |. 02/21/2024 . 02/20/2025 |...eeveeveeeeeee 80,420,915|..... 4,926/4,976 |.covvneeeeeennn [ 546,771 [oeeeeeeeeeeiees foeeennnd 609,646 [......oeeen foereennnn 609,646 |......... 122,795 |eeeeeeeeeieees foeeeennnn (59,920)]- v eeeemmnnes Joeremmmineeeeennn [ eevennn 0001 Lol
1 YR SPX CALL SPREAD |[EQUITY INDEXED ANNUITY
OPTION #125008 ......c. | coveverrvnnnnieeiiinninnnns Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 02/22/2024 |.02/21/2025 |........ccu....n 140,260,934 {..... 4,932/4,982 [..ooeeieieeees et 982,512 |+ eeveeeeeeeeeeen fens 1,086,992 [.evveneees fonnes 1,036,992 |......... 159,461 [..coeeeeieiieeees e (104,981)[....ceeevmeneees Joeemnneeeeeeennen [ evveen [0001 Lot
1 YR SPX CALL SPREAD |[EQUITY INDEXED ANNUITY WELLS FARGO BANK NA
OPTION #125009 ......c. | covererrrnnnieeiiinninnnns Equity/Index |..ceeviriiinnnnniinnnnns KB1H1DSPRFMYMCUFXTO9  |. 02/23/2024 |. 02/21/2025 |......evveeeeeee 175,052,976 |..... 5,036/5,087 |-..eueeeeeennnnns foeees 1,185,280 [.ooeeeeeeneeeees Jeenees 1,264,144 | ..o fonnnee 1,264,144 |......... 202,601 [...eeeeeeiieeees Jeeennnn (123,738)[-. e eeeeeeeneeeee Jeeemneeeeeeeenen [ evveenn 0001 Loeeiieeits
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #125010 ........ Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 02/26/2024 |. 02/19/2025 |.... 70,603,969 |..... 5,021/5,279 |..cevvenniiiiinnn fennns 2,260,505 |... P A 2,470,747 [.eveeeennn | 2,470,747 |.........430,625 |. P O (220,384)|..
MORGAN
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #125011 ........ Equity/Index |PLC ...euoirveennnnnns 4PQUHN3JPFGFNF3BBE53  |. 02/26/2024 |. 02/21/2025 |...eveeeeneeenee 128,057,663 |..... 5,038/5,089 [eeuueeeeennnes foeeennnnn 861,913 [c.eeieeiiiiees foeeeennd 927,217 [ eeveeeees o 927,217 |vueen. 148,869 [...oeveeeneeeees Joenenns (83,565)]-+vnu e eeeeennnaes Joeremmnineeeeennn [ eevnnnn [0001 Lol
1 YR SPX CALL SPREAD
OPTION #125012 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 02/27/2024 |. 02/24/2025 |......cccun.nnn 58,978,527 |..... 5,038/5,089 [eeuueeeeennnns foeeennnnn 390,775 [oveeeeeeeeeenees foeeennnnn 428,494 | ..o [ 428,4% |.......... 74,321 |eeeeeeeeeee foeeeees (36,601)[-eeeeeeeneeeeen Joemmeeeeeemniees | e J000T Lo
1 YR SPX CALL SPREAD
OPTION #125013 ........ Equity/Index |BARCLAYS BANK PLC  G5GSEF7VJP5I70UKS573 |. 02/27/2024 |. 02/25/2025 |......ccevnennnn 20,957,094 ]..... 5,038/5,089 [eeuueeeeennnns foeeeennnn 138,856 [..eeveeeeeeeeees Joennnns 152,227 | eevevne [ 152,227 |..eneeeee 26,341 |eeeeeeeeeeie e (12,970)[ e eeeeeeeeeeeee Joemeeeeeenniees | e 0001 L
1 YR SPX CALL SPREAD
OPTION #125014 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 02/27/2024 |. 02/26/2025 |................ 51,557,489 |..... 5,019/5,070 [oeeuueeeeennnans foeeeennnn 344,355 [ s 376,151 [.evveeeees o 376,151 |.......... [SKIR-TA) ORI T (82,077 eeeeeeeeeeeee Joemeeeeeeeneee | e 0001 L
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #125015 ........ Equity/Index |PLC ...oevvvivvinnnnns 4PQUHN3JPFGFNF3BB653  |. 02/28/2024 |. 02/27/2025 |....evvvvnnnnnne 149,529,465 |..... 5,027/5,078 |.uevvnivvirnnnnns oo 1,006,767 |.evveeeiviinnnnns oo 1,085,163 [...cooeeens |oeenee 1,085,163 |......... JLCIEIN: 2 O IS (91,022)].cvveneieiiinnnns Jovvevininieeiinnn [ eeeeeeenn {0001 L
1 YR SPX CALL SPREAD WELLS FARGO BANK NA
OPTION #125016 ........ Equity/Index |..oeeerereerunnnnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 02/29/2024 |. 02/28/2025 |.......uvvveeeee 95,183,664 |..... 5,019/5,070 [cevveniviinnnnnns foeeennnnd 640,978 [...eeiiiiininnns foeeeinnnn 692,029 |...oovvnnnn fernnnnnns 692,029 |......... 107,247 [ Jovninnns (56,195)).cvveeeeeinnnnnns foovevnninineiinnn [ eeeneeenn {0001 s
1 YR SPX CALL SPREAD
OPTION #125501 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 03/04/2024 . 02/26/2025 |......evvenneeee 59,491,092]..... 5,004/5,361 |..ccvvennniiiiinnn fonnns 1,909,542 [oovvniiiiiiiinns oo 2,041,147 [ | 2,041,147 |......... 280,539 |.eeveeeiiiiiinnn oo (148,934)]...evveeiiiinnnnn [ | oo [0001
1 YR SPX CALL SPREAD WELLS FARGO BANK NA
OPTION #125502 ........ Equity/Index |..oeeerereerunnnnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 03/04/2024 |. 02/28/2025 |..............e. 105,445,166 |..... 5,086/5,137 [cevvviiiiinnnnnns |oeeinnnn A (07 R A, 744,488 | ..o [ 744,488 |.......... 89,182 [ Jeviienns (85,101)[ceevevveneenees Jovnneeeiiiiines | eeeeeeeee J000T e
1 YR SPX CALL SPREAD
OPTION #125503 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 03/05/2024 . 02/28/2025 |.....eevvvnnenee 69,064,875|..... 5,086/5,137 [cevveniiviinnnnns foevennnnn 450,046 [....eiiiiininnns foeeennnnn 493,606 [....coeeees [orrnnnnn 493,606 |.......... TT34 [ | [RCTVAK) IR IR sssssur 11 (1[1) IR,
1 YR SPX CALL SPREAD
OPTION #125504 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 03/05/2024 |. 03/03/2025 |.... 86,857,464 |..... 5,086/5,137 |.. 566,158 |... P FEPT 620,666 |... ... 620,666 |...
1 YR SPX CALL SPREAD
OPTION #125505 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 03/05/2024 . 03/04/2025 |......evvvnneeee 74,904,416 |..... 5,080/5,131 [cevveniiiiininnns foeeinnnnn 489,574 |.oevveiiiiiiinnn fes 536,142 | .oevenienn [ 536,142 |.......... 82,882 [coiiiiiiiiiieins Jeveinnns (36,315)].cvveeeeeeiinnnnns Joovevniiniieiinnn [ eeeenennn {0001 L
1 YR SPX CALL SPREAD
OPTION #125506 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 03/05/2024 . 02/28/2025 |......evvvnneene 21,866,570 |..... 5,045/5,096 |....cvvnnvriiinnnn fornennns LIV FO IR 158,034 [.eeeneeeeen oo 168,034 |.......... AR VN R TN [Q[UN: 7470 FORRIR R Irrrr [11]1) I
1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY JP MORGAN CHASE
OPTION #125507 ........ Equity/Index |BANK, NA ............ 7HBGLXDRUGQFUS7RNES7  |. 03/06/2024 |. 03/05/2025 |.....eevvveneens 63,814,056 |..... 5,028/5,079 |.uuveniiiiiinnnnns fooennnnnn LYY R 459,866 | ... 459,866 |.......... 61,025 [ oo (30,680)[....ccvvvvnnniniee Jovvnnnneiinnnnnns | eeeeeenn J000T Leinnnniies




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

12903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
1 YR SPX CALL SPREAD [EQUITY INDEXED ANNUITY
OPTION #125508 ........ |ceeeeeeemriieeeeeeiiiannns EXHS ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 03/07/2024 |.03/06/2025 |...ewvvvvvvvunnn [oenne 160,572,025 ..... 5,054/5,105 |..ccvvvnnniiiinnnn fonnns 1,001,376 [.oovvieiieeeees Jevnenn 1,136,499 [.oeveneeens [ 1,136,499 |........ 120,080 |oovvveeneiiiinnnn o (LT P RN [ 0001 .eevnnenens
1 YR SPX CALL SPREAD [EQUITY INDEXED ANNUITY
OPTION #125509 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 |. 03/08/2024 |.03/07/2025 |.... A 120,437,749 |..... 5,106/5,157 |.. 793,019 |... ...845,218 | ... ....845,218 |......... 104,486 |. P PO (52,287))..
MORGAN STANLEY &
1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
OPTION #125510 ........ Equity/Index |PLC ...eevevevennnnnns 4PQUHN3JPFGFNF3BBE53 | 03/11/2024 |. 03/04/2025 |.......eeeeveeen fennnns 63,471,292|..... 5,126/5,3%4 |.ceoveeeeeeeenen fenns 1,945,974 |ooeeeeeiiiees oo 2,139,917 | evvvvn [ 2,139,917 |......... 308,093 [.eeeeeeeeeieeee Jeeennnn (114,149)). s e | e 0001 .oeeneneees

MORGAN STANLEY &

1 YR SPX CALL SPREAD C0. INTERNATIONAL

OPTION #125511 ........ Equity/Index [PLC .....cevverinnnnns 4PQUHN3JPFGFNF3BB653 . 03/11/2024 |. 03/07/2025 |......eeeveeens |oene 133,926,779 ..... 5,072/5,124 [.eevvvviiiiiiinnns |oeeeeees 884,456 |...evvviriiiiiiins | 952,536 | .vvveeeeen eurnnens 952,536 |......... LR CRCK LN R R (C3 I 10) A IO [PUUTTRN 0001 ...........
1 YR SPX CALL SPREAD WELLS FARGO BANK NA

OPTION #125512 ........ Equity/Index [...ccoorrrieninnanin. KB1H1DSPRFMYMCUFXTO9  [. 03/12/2024 |. 03/07/2025 |......eeevveeen |oennne 56,018,313 ..... 5,072/5,124 |...evvveiieiiins | 379,925 |eeeeeeeeeee [ 304,738 |.uveeeeeen e 394,738 |.......... 35,920 |vvvviiiiiiieeiens [ (21,907 [ [ s 0001 ...........
1 YR SPX CALL SPREAD WELLS FARGO BANK NA

OPTION #125512 ........ Equity/Index [...ccoorrrieninnanin. KB1H1DSPRFMYMCUFXTO9  [. 03/12/2024 |. 03/10/2025 |.......cceveeenn |onnne 59,119,834 ]..... 5,072/5,124 |...evvveiieiiins | L0720 (VLGN PO R 416,509 [.oovvreees | 416,500 |.......... 36,558 |ooviiiiiieiieens [ (72 13:)) R IO [PUURN 0001 ...........
1 YR SPX CALL SPREAD WELLS FARGO BANK NA

OPTION #125514 ........ Equity/Index [...cocoerriininnain. KB1H1DSPRFMYMCUFXTO9  [. 03/12/2024 |. 03/11/2025 |......eevvveeen |onnne 78,064,3% |..... 5,067/5, 118 [..oooeeeiiiiinnn o 531,260 [.vvvvvrrrrrnrnnnns |eeeeenes 550,706 [..ovvveees |oeennnns 550,706 |.......... 2K N R N [:e T 1) A IR [PUUTTRN 0001 ...........
1 YR SPX CALL SPREAD

OPTION #128515 ........ Equity/Index |SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 03/13/2024 |.03/12/2025 |........ceveven |oonnne 69,919,080 ..... 5,124/5,175 [cevvvviiiiiirinins | 464,414 | 484,033 |.uveeeeees e 484,033 |.......... XN CIUN R N (2323 ) R IR [PUUTRN 0001 ...........
1 YR SPX CALL SPREAD

OPTION #125516 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 03/14/2024 |. 03/13/2025 |........ceeeenn |-onne 176,682,544 ..... 5,114/5,165 [...eeenenns [ 1,166,207 [ fennns 1,233,327 | o 1,233,327 |......... 124,789 [c.evenniinnn ferninns (57,870 [ [ il 0001 ...........
1 YR SPX CALL SPREAD GOLDMAN SACHS

OPTION #125534 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBB6KS28 . 03/15/2024 |. 03/14/2025 |.......coeevens |-onne 220,987,509 |..... 5,009/5,150 [vvvvvvrvrrrnnnnns foeees 1,444,857 | o 1,560,173 [ oo |oeee 1,560,173 |......... L7041 R N (67,480)[...ceeeeeenneeen fereeiiiiiii [ s 0001 ...........
1 YR SPX CALL SPREAD

OPTION #125535 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 03/18/2024 |. 03/11/2025 |......eevvveeen |onne 60,113, 221..... 5,139/5, 417 [cevvvriiiiiiiinnns | 1,048,102 [covvvvvvvninninnns |oeeees 2,067,986 |..uvveeeenn ounnee 2,067,986 |........ 196,067 |..oooeeeeeeeeeeees [ (76,183)[.ceeeeevieeen [ [ il 0001 ...........
1 YR SPX CALL SPREAD

OPTION #125536 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 03/18/2024 |. 03/14/2025 |.... R 140,819,306 |..... 5,066/5,117 |.. 955,920 |... ...993,7% | ... ....993,7% |..........74,948 |.

1 YR SPX CALL SPREAD JP MORGAN CHASE

OPTION #125637 ........ Equity/Index [BANK, NA ............ 7THBGLXDRUGQFUS7RNES7  [. 03/19/2024 |. 03/14/2025 |......oeevveeen |onne 53,534,858 ..... 5,066/5, 117 [c.eeeveeeiniinn o 358,849 | oo 376,603 [..cuvveees | 376,603 |.......... 30,713 [oeveeeeeeiiiens o (12,988 [ 0001 ...........
1 YR SPX CALL SPREAD JP MORGAN CHASE

OPTION #125538 ........ Equity/Index [BANK, NA ............ 7THBGLXDRUGQFUS7RNES7  [. 03/19/2024 |. 03/17/2025 |.....evvvvveeen |onnne 56,638,328 ..... 5,066/5, 117 |.oceveeeeeeee [ 379,857 |eeeeeeeeeeee [ 398,352 |.uveeeaean e 398,352 |.......... 32,389 |ovviiiiiiieiiiees [ [REHESK)) A U PSRN 0001 ...........
1 YR SPX CALL SPREAD JP MORGAN CHASE

OPTION #125539 ........ Equity/Index [BANK, NA ............ 7THBGLXDRUGQFUS7RNES7  [. 03/19/2024 |. 03/18/2025 |......eeevveeen [onnne 67,459,093 ]..... 5,008/5,149 [.eevvvvvririinnnns |eeeeens 461,082 [vvvvvrvrnnnrnnnns |eeeeeens 470,237 | ... 470,237 |.......... P72 PO RN (16,467)[...vvvvvvvnnnnnnns foveeeeeeeiiiieeens | veeeennnnn 0001 e,

MORGAN STANLEY &

1 YR SPX CALL SPREAD C0. INTERNAT IONAL

OPTION #125540 ........ Equity/Index |PLC ..........c.e.. 4PQUHN3JPFGFNF3BBE53  [. 03/20/2024 |. 03/19/2025 |........cceeeens |-eene 99,653,651]..... 5,127/5, 179 [eeeeeiii [ 664,332 |- | 688,207 [..ocoennns fernnnn 688,207 |.......... 45,776 [euveeeeeeeiiens el (21,901)[.eeeeeeeeieee [ 0001 ...........
1 YR SPX CALL SPREAD
OPTION #125541 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 03/21/2024 |.03/20/2025 |...........ccee. |- 157,670,276 |..... 5,172/5,225 |...ovveeeeiiis [ 1,060,840 [..oeeveeeennninns fenns 1,055,567 [.cuvvveees |oennne 1,055,567 |.......... 26,786 [.uvveeeeeanieens o (82,058)[+.ceeeiriieeeeen [eeeeeiiiieeeeee | e 0001 ...........

MORGAN STANLEY &

1 YR SPX CALL SPREAD C0. INTERNATIONAL

OPTION #125543 ........ Equity/Index |PLC ......ccceennins 4PQUHN3JPFGFNF3BB653 [ 03/22/2024 |. 03/21/2025 |.....vvvvveenns |oene 154,928,664/..... 5,189/5,242 |...ovvvveeiiiii [ 1,033,663 |..oonvviiieenann | 1,032,426 |.ccoenn |oeeen 1,032,426 |.......... 27,160 [vvvveeeeeiiinns [ (PET70) IOPPRIRRR PR T 0001 ..evvvennns
1 YR SPX CALL SPREAD

OPTION #126001 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 . 03/25/2024 |.03/18/2025 |........ceeeern |onnne 56,912,004 ..... 5,188/5,475 |.cccuviriiaeeans | 1,873,5% |ooooeiiiiiienan | 1,921,511 [ [, 1,921,511 |.......... LT AU RO [(SNX ) IR R T 0001 ..evvvennns
1 YR SPX CALL SPREAD

OPTION #126002 ........ Equity/Index [SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 |. 03/25/2024 |.03/21/2025 |........ceeeeenn |oenne 116,906,545 |..... 5,182/5,234 |.eevviiiieiiiis | 784,234 | | 783,607 [.vvvvvvnnes fornnnnnn 783,607 |.......... 14,579 [ovveeneeiiiin o (15,207 o [ s 0001 ..evvvennns
1 YR SPX CALL SPREAD

OPTION #126003 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 . 03/26/2024 |.03/21/2025 |......eevveern |onne 63,352, 141]..... 5,182/5,234 |.eevvviiieniiis | 1,94 | s 424,302 | | 424,302 |.......... 19,224 [ovvvveeiiiii [ ((CR:(615)) FOURUUU R BT 0001 ..evvvennns
1 YR SPX CALL SPREAD

OPTION #126004 ........ Equity/Index [SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 . 03/26/2024 |. 03/24/2025 |.... s 83,948,384 ]..... 5,182/5,234 |.. 545,870 |... ...562,168 | ... ....562,168 |...

1 YR SPX CALL SPREAD

OPTION #126005 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 . 03/26/2024 |.03/25/2025 |......eevveees |oennne 94,066, 112..... 5,166/5,218 [..ocoonriiiiaenas [ 643,686 [..ooeieiiiiiieen [ 633,661 |...cceeeee [ennnnns 633,661 [.....vvvnnnnnn588 |eveniiniiiiiiis e (10,810) s e | s 0001 ..ovvvennes
1 YR SPX CALL SPREAD JP MORGAN CHASE

OPTION #126006 ........ Equity/Index [BANK, NA ............ 7HBGLXDRUGQFUS7RNES7 . 03/27/2024 |. 03/26/2025 |.......vvvveen. ... 94,690,271]..... 5,152/5,204 |..vvvvieeiiain o 632,737 |.oeeeeiiiiiieis | 9,267 [ eeeeeiee o 9,267 |....... (614, 778) e [ (8,891 cvvvveeeeniain feviiiiiiiiiiiiis | e 0001 ...ovveeeee




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
OPTION #126007 v [ eoveivieiiiiiice EXH5 ... Equity/Index |PLC .vovereeveinnene 4POUHN3JPFGFNF3BB653 . 03/28/2024 |. 03/27/2025 |.vevvevvvens fonne 152,000,326 |.....5,196/5,248 |..vcvvevevrevenns [ornene 1,011,483 | foreeins (3,775 cvvevereee e (3,775)) ... (1,004, 143)...venes [ (1, 15) e [ | e 0001 v
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#164362 ... o . Equity/Index |PLC .. 4POUHN3JPFGFNF3BB653 . 08/15/2022 |. 08/08/2024 |.... R 1,025,837 130 . ...32,346 ... ....21,689 |. ... (5,655)..
MORGAN
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNATIONAL
#190799 vvvveveiereeies | e EXH5 ... Equity/Index |PLC vovovereeveninnene 4POUHN3JPFGFNF3BB653 . 08/22/2022 |. 08/15/2024 |..vvvvevree foeernn 1,158,497 [..voveernnenn LE 1 18,328 [eveieeeiis [ o 32,409 | e o 32,449 |.......... 20,543 [ foreeins (5,382)[ e veveveveieres | | e 0001 v
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
F191284 o | e EXH 5 oo Equity/Index |PLC vvoveverveninens 4POUHN3JPFGFNF3BB653 . 08/29/2022 |. 08/22/2024 |....vvvvcvvee fovenes 2,488,125 ...cvennee L 26,760 v oo [ 77,783 | v fereies 77,783 |ovevenne 48,504 [..ovieiiaes | (10,407)+. v [ | e 0001 .o
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#192072 oo | e EXH5 ... Equity/Index |PLC vvovereeveninnene 4POUHN3JPFGFNF3BB653 . 09/06/2022 |. 08/29/2024 |....vcvvvevraee fovernne 1,665,979 [...cvereennen 128 [oveeee 20,818 [eeeiiis [ o 72,840 [ covveene frienn 72,840 |.......... 41,338 [ o (7,708)] evvevevreierenns forereesieeeiees | eveeeeens 0001 v
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#192307 v | e EXH 5 oo Equity/Index |PLC vvoveverveinens 4POUHN3JPFGFNF3BB653 . 09/12/2022 |. 09/05/2024 |...vevevcvvee fovenes 1,267,338 [vevernnn 128 [veeee 19,969 | vveneverervenes oo [ 58,381 [ ..cvveeees ferreninns 58,381 [.......... 33,429 | o (7,038)]. e oo | v 0001 .o
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
F193177 e | e EXH5 ... Equity/Index |PLC .vovereevenianene 4PQUHN3JPFGFNF3BB653 . 00/19/2022 |. 09/12/2024 |..evvvevevenee [oneee 1,187,501 [oveveiennne 128 [oveeee 13,829 |ovvenieeeeeienes feereeeeeneees [ LTI:(:3 1 O IS 51,881 |ouevunnee 28,374 [ | (4,935)). v [ | e 0001 v
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#194235 i | e EXH 5 oo Equity/Index |PLC vvoveeeveninnens 4POUHN3JPFGFNF3BB653 . 09/26/2022 . 09/19/2024 |..vvvvcvvee fovenes 1,297,825 | v 126 |..eeee. 14,751 | oo [ 73,925 [ eovceenes [ 73,925 |veenene 36,659 [..ovenerveiiriens frreneine (5,92)]. v oo | e 0001 .o
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNATIONAL
#194796 ... I . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653 . 10/03/2022 |. 09/26/2024 |.... I 2,225,201 B 156,180 | ... ... 156,180 |...
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#195078 . | e EXH 5 oo Equity/Index |PLC v.voveveeveninens 4POUHN3JPFGFNF3BB653 . 10/10/2022 . 10/03/2024 |..vvvvcvvee fovenes 2,162,749 ... 125 | 29,855 [+vvvenereneriens foeerereeinieienes o 151,780 | v fornenne 151,780 [o.eeee 69,560 [..vveveearees ferrerinenn [CIZL:)) P BRI PN 0001 .o
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#195502 ..o | e EXH5 ... Equity/Index |PLC vvovereeveninnene 4POUHN3JPFGFNF3BB653 [, 10/17/2022 . 10/10/2024 |..vevvveeree forernnn 2,042,652 (... 12| 31,809 [eveeiereieiees [ o 155,052 | ovevevens forneanns 155,052 |.v.vnvee 69,048 [...voveneeverans foereinns (10,228))..veeveevens foeeieerieeeiens | e 0001 v
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
F195972 v | e EXH 5 oo Equity/Index |PLC v.voveeeveinens 4POUHN3JPFGFNF3BB653 . 10/24/2022 | 10/17/2024 |.eevvvvcvres foenene 1,917,416 [ 12 e 31,963 [eveeeeees [ o 141,271 [ | 141,271 [ 63,855 [veveeeriiriens [ (10,030)+ v forereerenieeriens | e 0001 .o
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
F196645 .ovveveieeeies | e EXH5 ... Equity/Index |PLC vvovereeveninnens 4POUHN3JPFGFNF3BB653 . 10/31/2022 |. 10/24/2024 |...vevevceree forernne 2,169,486 |....e.vevnee [P5 36,374 [eveieeieees [ o 140,508 [.v.vevevs forennnn 140,508 |.......... 66,791 [.enveveeereeares foereins (1, 5) e [ | e 0001 v
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
FI97187 e | e EXH 5 oo Equity/Index |PLC v.voveverveninene 4POUHN3JPFGFNF3BB653 . 11/07/2022 | 10/31/2024 |..evcvvvceve fovnnee 2,226,322 e 127 Joveeee 30,889 [oveveeveiieis [ o 125,620 [ vvvevees frrrinne 125,620 |.v.vnvee 60,962 [.vvveveeeeees [ (9,288)]. v feererieiiiein [ e 0001 .o
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
FI97571 e | e EXH5 ... Equity/Index |PLC vvovereeveninnene 4POUHN3JPFGFNF3BB653 . 11/14/2022 | 11/07/2024 |..vvvvveerne forenen 1,361,351 [oveveinnnns [P5 20,767 [eeeeeeeees [ o 86,348 [ ..everenes ferrennn 86,348 |.......... 41,250 [ foeeeins (7,287 oo | e 0001 v
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#198371 e Equity/Index |PLC vvoveerveinens 4POUHN3JPFGFNF3BB653 . 11/21/2022 | 11/14/2024 |..evvvvciii fovenes 2,080,391 |-vveiereine 127 Joveeee 33,478 | o oo 107,916 | ... 107,916 [..eee. 54,355 |.veueeeenerieinn foeeeeinns (9,579).c-vevenvevenereen foerereiieiie | e 0001 e
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
198606 ..vevvvereerees | creeereeeie e EXH5 ... Equity/Index |PLC vvovereeveninnens 4POUHN3JPFGFNF3BB653 . 11/28/2022 | 11/11/2024 |.evevevvnvevrnes [oneee 2,101,630 |+vveveeenns 127 foveee 35,799 |+vvererenriens foeereeeeeeeeieens o 12,076 [ cveneevenes [ 112,076 |.......... 56,601 [.enveveeeereeanes foereins (10,382)] v Jorereeeieesiees | e 0001 v
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#199251 v | e EXH 5 o Equity/Index |PLC v.voveveeveinens 4POUHN3JPFGFNF3BB653 . 12/06/2022 |. 11/29/2024 |.vevveevavenns fernene 12,283,322 v 127 Joveenn 218,169 |-vevveneeieneens foereeereeininien oo 640,079 |.vvevens |orennn 640,079 |......... 321,749 [ eveeees [ [GETEL)) ISR ISR I 0001 .o
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL

#199579 oot [ EXHS ........ Equity/Index [PLC ....eeennn...n. 4PQUHN3JPFGFNF3BB653 | 12/12/2022 |. 12/05/2024 |.......eeeeeennn ... 2,192,807]............... 1281.......... 38,209 | | e 104,678 |..voveeeen founeen 104,678 |.......... 53,821 | o (10,281)].eeeeeeeeiieeees o | 0001 ...........




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

€2¢'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
200584 .ooveveieiries | e EXH5 ... Equity/Index |PLC .vovereeveinnene 4POUHN3JPFGFNF3BB653 . 12/19/2022 |. 12/12/2024 |..evevvveerne forene 5,488,533 ......c........ 128 [oveeee 89,073 [eveueereieiees [ o 2% i) i O A 274,291 |......... 135,969 |-vvevreverreienes forernns (23,827)] vevvveveeeerennn forereesieeeees | v 0001 v
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#200900 ... N . Equity/Index |PLC .. 4POUHN3JPFGFNF3BB653 . 12/27/2022 |. 12/19/2024 |.... R 1,899,262 | v 127 | 36,125 [ [ o 109,007 ... 109,007 |..........52,196 |. ...(9,313)[..
MORGAN
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNATIONAL
201799 oo | e EXH5 ... Equity/Index |PLC vovovereeveninnene 4PQUHN3JPFGFNF3BB653 |, 01/04/2023 |. 12/26/2024 |..evevvevevrnee [onnee 1,016,978 .....vcvvnnee 127 foveee 19,426 |- vveneeveeeienes foereeeeeeeeis [ 57,330 [.eeveernes foeienns 57,330 [.......... 27,465 [o.oveeereen | (4,9910) e oo | e 0001 v
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#202007 .ovieieiien | e EXH 5 oo Equity/Index |PLC vvoveverveninens 4POUHN3JPFGFNF3BB653 . 01/09/2023 |. 01/02/2025 |..evcvvevcvvnes [oevene 1,177,788 [ 126 |..oeee. 25,182 |oevieiieeniens | o FOJRE: RO 70,138 |ovevnee 33,234 |oeeireereinn foreeeine (8,284 foerereiieiin [ e 0001 .o
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
202616 ..oveeeeveranen | e EXH5 ... Equity/Index |PLC vvovereeveninnene 4POUHN3JPFGFNF3BB653 [, 01/17/2023 |. 01/09/2025 |..vevvvevree forernnes 1,279,043 | v LPI 4 - 1,138 [ oo [ 69,809 [ .evvevenee ferreraannn 69,809 [........... 8,672 [overreeereiens [ 18,734 |- foreeeeeieeeiees | cveeeeen 0001 v
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
H203208 v | e EXH 5 oo Equity/Index |PLC vvoveverveinens 4POUHN3JPFGFNF3BB653 . 01/23/2023 |. 01/16/2025 |.vevvevvvcnns fervennnes 976,057 |- 127 Joveeee 19,280 | vovenevenerienes foererieinneiens [ 52,807 [ eeveeeen ferreninnn 52,807 [.c...e.. 25,305 [oveveniiieiiriens foreeine (4,805)].c.eveeveneneen feerereieiii | e 0001 .o
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
204088 .veeeveieies | e EXH5 ... Equity/Index |PLC .vovereevenianene 4POUHN3JPFGFNF3BB653 [, 01/30/2023 |. 01/23/2025 |..vvvvevree forerenes RI: K T] 127 foveee 68,629 [..vovveveeerees [reeierieieeien o 193,546 |.ovevvvens fornennns 193,546 |.......... 90,511 [oeurvereieres e (18,096))+.vevvevenrevens [oeereererieeriens | e 0001 v
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
204829 ..o | e EXH 5 oo Equity/Index |PLC vvoveeeveninnens 4POUHN3JPFGFNF3BB653 . 02/06/2023 |. 01/30/2025 |...vevvevevenes [oevene 1,948,780 [..vvenirnenn 127 [ 39,456 [+.eveneieneriens foeeereeneees o 10,784 | e 110,784 |.......... 51,582 [o.vovenereeniriens foreenine (9,090)].c.veveverereen frererieeriiiiin [ e 0001 .o
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNATIONAL
#205566 ... I . Equity/Index |PLC .. 4POUHN3JPFGFNF3BB653 . 02/13/2023 |. 02/06/2025 |.... R 1,601,364 ....94,958 ...
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
208104 1.viieirien | e EXH 5 oo Equity/Index |PLC v.voveveeveninens 4POUHN3JPFGFNF3BB653 . 02/21/2023 |. 02/13/2025 |..vcvvvcevee fovenes 2,116,404 |- 126 |..oeee. 42,991 |oeeieeeeees oo oo 132,269 [.eveveeenes |orrinnnn 132,269 |.vvnee 58,585 [..vevenrrreniriens frreeriene (9,565)].cvvevevenereen ferenenenieeiins | e 0001 .o
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
208489 ...veveierries | e EXH5 ... Equity/Index |PLC vvovereeveninnene 4POUHN3JPFGFNF3BB653 . 02/27/2023 |. 02/20/2025 |...vcvveveevee forernes 2,675,404 ... [P5 56,200 [.vevveveeeiees [ foeeeeens 182,387 [.vveveries forenennn 182,387 [..even. 77,847 | e (12,298)] v vveveeerenn forereesiensieees | cveeeeens 0001 v
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
207082 .oveieirien | e EXH 5 oo Equity/Index |PLC v.voveeeveinens 4POUHN3JPFGFNF3BB653 . 03/06/2023 |. 02/28/2025 |....vcvvvcevee [ovenes 1,821,414 [ 125 | 42,257 |ooeeeeeniees oo oo 133,421 [eevevcees foeien 133,421 |ovenenee 55,506 [..vovenerrenerians frreerine (9,089)]..vevverereen frererieiiiiiins | e 0001 .o
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
207476 .o | e EXH5 ... Equity/Index |PLC vvovereeveninnens 4POUHN3JPFGFNF3BB653 . 03/13/2023 |. 03/06/2025 |....vevvveeree forennnes 1,564,829 |....cvennes 12| 37,277 [ e o 18,437 [.evveeies | 118,437 |.......... 48,505 [..veeieireian | (7,889)] veveveeiereans foreeeeeieesiees | eveeeeens 0001 v
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#208329 v | e EXH 5 oo Equity/Index |PLC v.voveverveninene 4POUHN3JPFGFNF3BB653 . 03/20/2023 |. 03/13/2025 |..vcvvvevvee fovenes 1,460,032 [..vvenrnens 12 e 38,019 [eveneeveeeees [ o 107,596 [ vvvvevees frrvinne 107,596 [..voveeen 45,00 [.vvoveveeeeees [ [C2114) PSRN ISR PPN 0001 .o
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#208814 .eoveeeieieien | e EXH5 ... Equity/Index |PLC vvovereeveninnene 4PQUHN3JPFGFNF3BB653 . 03/27/2023 |. 03/20/2025 |....vevvevevenee [oaeee 1,666,891 [....vevennee [P5 41,378 [ [ o 14,916 [ | 114,916 |.......... 48,864 |, [ (8,481 vvevereeeereans forereesieesiees | ereeeeen 0001 v
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#209669 ....vevenieennnn Equity/Index |PLC vvoveerveinens 4POUHN3JPFGFNF3BB653 . 04/03/2023 |. 03/27/2025 |..vcvvvcuvee fovenes 1,702,693 [..venrnens 126 |..oeee. 46,414 [evonies [ o 111,484 |... 11,484 ... 48,922 [ | (9,385)]. . veneavenereen foererieenieiie | vveeeeen 0001 e
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
210383 oovieeviees | e EXH5 ... Equity/Index |PLC vvovereeveninnens 4POUHN3JPFGFNF3BB653 . 04/10/2023 |. 04/03/2024 |.vevvenvvenns fovnne 32,394,078 |..vnveee 4,285|......... 557,364 vuvenerenerienes feereeeeerieenes [ 7,686,669 |.cveverens ornn 7,686,669 |...... 3,836,855 [voveeereiaien [oeenns (545,378))-..eveeveiens foeerereeierieees | cveeeeen 0001 v
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
210347 oo | e EXH 5 o Equity/Index |PLC v.voveveeveinens 4POUHN3JPFGFNF3BB653 . 04/10/2023 |. 04/03/2025 |.v.evvevvrvenns fervennnes 945,388 |...cvennee 127 [ 23,639 |-veveveieneniens foeeieenieenees o 54,996 [.eoveeennes [oreianns 54,996 ... 24,838 [ foreeins (4,897)].c.evenreeneneen foerereisein | v 0001 .o
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL

#210348 ..o [ EXHS ........ Equity/Index [PLC ....eeennn...n. 4PQUHN3JPFGFNF3BB653 [ 04/10/2023 |. 04/03/2024 |.......eeeeeeee. ... 15,566,136 ]............... 1281.......... 93,850 |.eeeeiiieeeeeee e e 615,633 |...ccovvees | 615,633 )......... 464,614 |0 e (91,842)]. e | | e 0001 ...........
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY
#210764 ...ooovvvinieens | e EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 04/17/2023 |. 04/10/2024 |.......evvvvvven feunnns 30,213,075 ... 4,283 1......... 582,628 |...uuieiiiiiines [eeriiniineieiiins fees 7,118,385 [.evenneeens [ 7,118,385 |...... 3,545,970 |.eevveniiiiininns [ (530,192)..cvvveneeeiinnnnn forreeiiiiii | e 0001 .eevnnenens
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#210768 .... Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 04/17/2023 |. 04/10/2024 |......eeeeveeen fennnnn 19,569, 161 ... 739,116 |...
MORGAN &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#210769 ...oovvvvvieeins | e EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 04/17/2023 |. 04/10/2025 |...evvvnvvvvnnn foeeeninns 706,001 |.ccevveennnens 127 [oeennnns LR/ R FPPPRRRR RN 40,164 [..eeeneeens s 40,164 |.......... LT A PO RN (R S)) AR ERUN (R, 0001 .ovennenens
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY
#211070 v | e EXHS ........ Equity/Index | SOCIETE GENERALE .. O2RNEBIBXPAROTDBPUAT |. 04/24/2023 |.04/17/2024 |..evevvveveens foneee 24,567,669 ............ 4,319 [ 474,830 | [ o 5,602,020 | ..eovevenns foanene 5,602,020 |...... 2,831,118 oo [ (403,827)f..vcvveveereveees [ | e 0001 .o
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#211074 oo | EXHS ........ Equity/Index |PLC ...eeoiiveennnnnns 4PQUHN3JPFGFNF3BBE53 | 04/24/2023 |. 04/17/2025 |.eevveevveeennn foeeee 1,278,658 |..cccennnnnnns 127 [oees 82,940 |eeeeeeeeeeeee feeeeeeee s T4,593 | .oovivii feenns 74,59 |.......... 33,429 |.oeeiiiieeeeeen [ (6,351)]eneeeeeemeiees feeemmneeeeeeen [ v 0001 .oeeneneees
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#211075 i | e EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 04/24/2023 |. 04/17/2024 |.....oevvvvvvven founnns 20,222,100 [.euveeennnn 128 [ooennnens LTI CH U AR RPN 781,527 [ceveeeeees oo 781,527 |......... 573,634 |.oevvveiiiiinnnnn oo (117,012)] e oo | oo 0001 .eevnnenens
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY
B211518 v | e EXHS ........ Equity/Index | SOCIETE GENERALE .. O2RNEBIBXP4ROTDBPUA1 |.05/01/2023 |. 04/24/2024 |......oeoveveee. foenee 29,959,964 ............. 4,290 ... TA7,409 [oooeieees o foene 7,020,010 |.eveeenrns o 7,020,010 |...... 3,519,801 [ vvvevvevriaiens [reenne (572,669)...vveerereres [eerereeeieeeies | e 0001 .o
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#211522 oo Equity/Index |PLC ...eeevvveennnnnns 4PQUHN3JPFGFNF3BBE53  |. 05/01/2023 |. 04/24/2025 |.......cevvveene feeenes 1,385,461 (...cccvvnennnns 127 [oees 36,379 |-eeeeeeeeenees Joeeeeeee e feeeeeees 81,990 [.evveniines o 81,990 |.......... 36,440 |.eeveeeeeeenei e (B,911)[ e eeeeeee e Joeee e | e 0001 .oeeneneees
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#211523 ... . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653 | 05/01/2023 |. 04/24/2024 |.......eevvvven founnns 18,017,595 ....685,300 |.........495, 794 |.....ooviiiiiiins fonnnns (101,780)|.. .|{0001 ...
1 YR SPX CALL OPTION
#211844 .o Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 [. 05/08/2023 |.05/01/2024 |.........ceveees |ovene 29,913,785 |..euunnnnnnns 4,305......... 675,950 |.vvunniiiiiiiinns foevviniieeeiiens e 7,013,197 [.eveneeenn [ 7,013,197 |...... 3,464,633 |...evvvrrviinnnnns oo (508,359)]...cvveneevinnnnn forreiiiiiiii | e 0001 .evvnnnnens
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#211848 ..o Equity/Index |PLC ...euoirveennnnnns 4PQUHN3JPFGFNF3BBE53  |. 05/08/2023 |. 05/01/2025 |..eevveueeeeenn fennes 2,480,579 .uueeeeennnnn 127 [oees 64,281 |oeeeeeeeeeieees | e 147,385 [.eveneeeees oo 147,385 |.......... 64,892 |..eeiiiieiiiies | (12,086)[- e eeeeenmeeeeee Jommmeeeeeeeiees | e 0001 .oeeneneees
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#211849 ..ot Equity/Index |PLC ...oeviviiinnnnns 4PQUHN3JPFGFNF3BB653  |. 05/08/2023 |. 05/01/2024 |......evvvvvvven feunnns 17,899,864 (.........een.nt 128 [ooenennns 134,312 [ v o 726,824 | eveeneeens [ 726,824 |......... 507,513 [cenniiiiiiieeees e (101,012)]ceeeveeeevienen oo | oo 0001 .eevnnenens
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#212273 oo Equity/Index |PLC ...oeervvennnnnns 4PQUHN3JPFGFNF3BBE53  |. 05/15/2023 |. 05/08/2025 |...eeeueeveevnnn foeeenes 1,087,159 [..cceeeennnns 127 [oees 28,356 |.eeeeeeeeeniees Joeeeeneeeeeeeen feeeeeees 64,654 |...covvnnns founnnns 64,654 |.......... 28,329 |eeeeeeeeeee o (5,288)]ceeeeeeeeeenen o | 0001 .oeeneneees
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#212275 ovveeiiiiiiinnns Equity/Index |PLC ...oevvvivvinnnnns 4PQUHN3JPFGFNF3BB653  |. 05/15/2023 |. 05/08/2024 |.......eevvvven feunnns 18,213,021 [..cccvvvnnnnnns 128 [ooennnens 142,574 | v [ 736,676 [.eeeeeenns |ovnnnnns 736,676 |......... 507,201 [oeeiiiiiiieeees e (101,361)]cevvvenieeiennn oo | oo 0001 .eevnnenens
MORGAN STANLEY &
1 YR SPX CALL OPTION CO. INTERNATIONAL
#212279 oo Equity/Index |PLC ...eeevvvvennnnnns 4PQUHN3JPFGFNF3BB653  |. 05/15/2023 |. 05/08/2024 |........ceeveeen feunnns 32,936,275 |-cevueneeen 4,204 1......... 798,843 |- feeeeeene e feens 7,840,783 [.evuenieens fonnens 7,840,783 |...... 3,817,606 |..eeeveneeeeennn fonnns (567,927)[. e eeeeeeeneeee Joeemmmneeeeeeeen | cvviis 0001 .oeeneneees
1 YR SPX CALL OPTION GOLDMAN SACHS
#2125 ... . Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/22/2023 |. 05/15/2024 |.... P AU 30,418,898 J IO 7,075,844 (... |onnnns 7,075,844 |...... 3,509,636 |...vnueeeeeennnnn [ (574,257)|.. . {0001 ...
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#212602 .....ocovvnnnnnns Equity/Index |PLC ...oevvvivvinnnnns 4PQUHN3JPFGFNF3BB653  |. 05/22/2023 |. 05/15/2025 |...eevvnnvvvinn fonnnnns 2,709,966 |............... 127 [ [CITCICIEN RN IR RN 165,539 | .ovvveens [ 165,539 |.......... 70,697 [oooeieiiiiiieenes Jevninnnns [QPFREC) R RPN 0001 .eevnnenens
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#212603 .....ccoennennnns Equity/Index |PLC ...eeverevennnnnns 4PQUHN3JPFGFNF3BBE53  |. 05/22/2023 |. 05/15/2024 |.....eeeeeveeen fennnnn 23,148,346 |..covnenneeen 127 |oeeneee 184,104 | oeeeeeeeeeeees [ oo 1,059,397 [.evvenreees fonnee 1,059,397 |........ 686,177 [.eeeeeeeeeeeeeenn feunnns (124,900)f. e eeeeeeeeeee Joeemmeeeeeeee [ cvviis 0001 .oeeneneees
1 YR SPX CALL OPTION
#212893 ... Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 05/30/2023 |. 05/22/2024 |......ccevveeees |oeenee 31,416,051 |............. 4,333 |......... 880,983 |.eueeeeeeeiiees foeeeeenie e feens FAR KIS [ 7,135,476 |...... 3,566,608 |......ccvvvueeree |oennnnn (564,542)]...evneeeeeennen [ | e 0001 .oeeneneees
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#212897 oot Equity/Index |PLC ...ooviiiiinnnnns 4PQUHN3JPFGFNF3BB653  |. 05/30/2023 |. 05/22/2025 |......vvvvvvvnn foeviiinnns 800,064]...cccuunnnnnns 126 ]..eeeeees 18,998 [..ooivvvviininies v fooeeiinnn 54,064 ). ccevunnn | 54,064 |.......... 2,943 | [ (3,410)]ceeeiiiiinnnnns foovvvniniieiiiinn [ cevinannns 0001 .ooennnnens
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#2128%8 ... | EXHS ........ Equity/Index |PLC ...oeervvennnnnns 4PQUHN3JPFGFNF3BBE53  |. 05/30/2023 |. 05/22/2024 |......eeeeeveeen feunnnn 16,156,684 |..evveeeeeen 126 [ 125,768 o e e 876,551 [.evveneenes o 876,551 |......... 520,701 [oveeeeeeeeniees foeeennnnn (80,598)[-ceeeeeeeeeeen Jormeeeeeeeieee | e 0001 .oeeneneees
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY
#213397 ... . Equity/Index |SOCIETE GENERALE .. 02RNESIBXP4ROTD8PU41 [. 06/05/2023 |. 05/29/2024 |.......ceevueees |oeenee 26,400,773 J IO 5,662,188 [.........e. [onnnen 5,662,188 |...... 2,953,100 |-evveuneeeeennnnnn foeeees (520,934)|..
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#213401 o EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 06/05/2023 |. 05/29/2025 |......euvvvvvvnn fennnnns 3,501,599 ..eenniinnnn 125 [ceennnnns eI YA/ O ER R R 258,660 [....oeeees [orrennnn 258,660 |........ 103,176 |ovveeeeeieiieennn [ VA1V R R [N 0001 .ovennenens
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNAT IONAL
#213402 e | EXHS ........ Equity/Index |PLC ...euoirveennnnnns 4PQUHN3JPFGFNF3BB653  |. 06/05/2023 |. 05/29/2024 |......eeeeeveeen feunnnn 21,475,032 .ccceeeneeees 126 |....n.... 213,285 |-eeeeeeeeeees e fees 1,268,167 | .oevvvennns fennnnn 1,268,167 |......... L3 1:5) 1 O IOURRN (130,261)[...eeeeeeeeeeee Joeemneeeeeeeen [ cvviis 0001 .oeeneneees
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY
H213872 e | EXHS ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5170UK5573 |. 06/12/2023 |. 06/05/2024 |.......cevvuuees |oeenee 31,670,808 |....cceu.... 4,464 |......... 890,560 [..eeeeeeeeeeeeen Joeeneeeeeeeeies foeeees 6,121,152 [.ooeeneeens fonneee 6,121,152 |...... 3,330,803 |..eveueeeeeeennnn [ (519,493)].cceveeeeeenee [ | i 0001 .oeeneneees
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#213876 ..oeeviiiieeins | e EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 06/12/2023 |. 06/05/2025 |...eevvvvvvvinnn foevenennns 689,721 125 [ceennnnns 19,411 [ i o 48,626 [..eunneeens o 48,626 |.......... 19,667 [.oovvvvveiiiiins foeeeees (R0 R EEUUTTN (Y 0001 .eevnnenens
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNAT IONAL
H213877 e | e EXHS ........ Equity/Index |PLC ...eeervvennnnnns 4PQUHN3JPFGFNF3BB653  |. 06/12/2023 |. 06/05/2024 |.......eeeeveeen feunnnn 22,443,824 ...t 126 |......... 220,291 |-eeeeeeeeeees eeeeenne e feees 1,202,698 [....ccevvnn |oennne 1,202,698 |......... 719,354 |oeeeeeeeeeen o (128,503)[- e eeeeeemeeee Joeemmmneeeeeeeenn [ cvviis 0001 .oeeneneees
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY WELLS FARGO BANK NA
#214619 oo | EXHS ........ Equity/Index |.ceeviriiinennniininnns KB1H1DSPRFMYMCUFXTO9  |. 06/20/2023 |. 06/12/2024 |........ceevveen feunnnn 29,435,741 |.eeveeen 4,537 |......... 896,883 [..eeeeeeeeeeees | e 5,145, 17 [.oveeeens [oneee 5,145,117 |...... 2,987,768 |...coeeeeeneeeee |eennnn (500, 714) ..o eeeeeeeeee Joeemmeeeeeeee | v 0001 .oeeneneees
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#214623 ... - Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 06/20/2023 |. 06/12/2025 |.....evvnvvvvvnn fennnnns 1,657,983 ...48,066 ... 114,624 | ... 114,624 )........46,727 |, ...(8,284)..
MORGAN
1 YR BEI CALL OPTION CO. INTERNATIONAL
#214624 .....cooeeenenenn Equity/Index |PLC ...euoirveennnnnns 4PQUHN3JPFGFNF3BB653  |. 06/20/2023 |. 06/12/2024 |......eeeeeveeen feunnnn 22,021,509 |-ccvveees 127 |oeeeees 282,118 | e fes 1,138,848 [...ooeveens |oennee 1,138,848 |........ <151 VA T N (129,588)...ceeeeeeeneees Joeemmneeeeeeeennn [ cvviis 0001 .oeeneneees
1 YR SPX CALL OPTION WELLS FARGO BANK NA
#216849 ......ccovnunnnns Equity/Index |..ceeviriiinnnnniinnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/26/2023 |. 06/18/2024 |........ceeveeen fevnnnn 32,133,936 |-.evnnnneeen 4,59 1........ 780,686 |-eevveeeeeeennnnn fereeeeemniieeeees Jeeneen 5,318,968 [.....oooee [onnnnn 5,318,968 |...... 3,094,169 |.eevvueeeeennnns [ (420,369)]«-vvveeeeeemnnnn foreeeeeeieeee | i 0001 .oeeneneees
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#216853 ......ccevnnnnnns Equity/Index |PLC ...oeviviiinnnnns 4PQUHN3JPFGFNF3BB653  |. 06/26/2023 |. 06/18/2025 |...eevvvnvvvvinn fonnnnns 2,251,069 ... 126 [cevennnnns (OB CIeN A EPRRR AR 149,458 | .oovvnns [ 149,458 |.......... 60,976 [..ooovviiiieens i (R [01::1<)) R RN [N 0001 .eevnnenens
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#216854 ......ccovnnnnnns Equity/Index |PLC ...oeervvennnnnns 4PQUHN3JPFGFNF3BB653  |. 06/26/2023 |. 06/18/2024 |......evveeveeen fennnnn 17,005,194 |....ccovneennes 127 |........ 166,561 [ eeeeeeeeeeeenn foemeeeeeeeieees foeeeennn 847,389 [.evveneees o 847,389 |......... 505,905 |.eevvvneeeeennnnn o (89,687)[-eeeeeeeeeeeen Joemeeeeeeeiees | e 0001 .oeeneneees
MORGAN STANLEY &
1 YR SPX CALL OPTION CO. INTERNATIONAL
#217261 oo Equity/Index |PLC ...oevvvivvinnnnns 4PQUHN3JPFGFNF3BB653  |. 07/03/2023 |. 06/26/2024 |.......eevvvvven feunnns 37,163,833 [............ 4,562 |...... 1,250,452 |.evveeineiiiins [ e 6,304,774 [ ..eeeeeeen | 6,304,774 |...... 3,696,945 |...ovuniiiiiininns [ (642,888).......ccevvnnees |oevrnnniiriiiinin [ eevies 0001 .eevnnenens
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#217265 ..ot Equity/Index |PLC ...eeevvvvennnnnns 4PQUHN3JPFGFNF3BBE53  |. 07/03/2023 |. 06/26/2025 |....eeeueeeeeenn feaenes 2,636,247 |..eueeeennnn 126 [ceeennnnes 78,253 [eeeeeeeneeees Jeeeeeeeeeeeeenn [ 177,062 | .oovvvvnen |eeeennns 177,082 |.......... 72,611 [oeeeeeeieeees s [QEPRE)) SR URRTTRR N 0001 .oeeneneees
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#217266 .... - Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 07/03/2023 |. 06/26/2024 |.......evvvvvven feunnns 23,892,671 P A 1,213,395 [ceveeeeen [ 1,213,395 |..0uen 730,926 | [ (145,526)|..
1 YR SPX CALL OPTION
#217508 ......oevvnnnnnnn Equity/Index | SOCIETE GENERALE .. O2RNES8IBXPAROTD8PU41 [. 07/10/2023 |. 07/03/2024 |........ccevees |ovenne 25,684,505 |............ 4,637 [cuvennnnn VAPV FOUUR RN AR 4,017,405 [.evvnneeen [onnnns 4,017,405 |...... 2,398,270 |..ccevvennnrnninnn fonnnns (55748 X)) RN RN RTINS 0001 .eevnnenens
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#217512 et Equity/Index |PLC ...eeverevennnnnns 4PQUHN3JPFGFNF3BBE53  |. 07/10/2023 |. 07/03/2025 |..eevveueeveeenn fenees 2,182,387 .cccceeenenns 126 [ceeennnnes 59,847 e e feeeeeees 142,355 | covvvn [ 142,385 |t 58,081 [.oeeeeeeiieeeee Jennins (9,920)]-+neeeeeemenees foeemmneeeeeenenn [ ceviis 0001 .oeeneneees
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#217512 oo Equity/Index |PLC ...oevivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 07/10/2023 |. 07/03/2024 |......evvvvvvven feunnns 15,793,811 [...ccevnnnnnnns 127 [oeennnns 168,939 [o.eneeiiviieees Jovvennineiveiinns [ 769,392 | .coevniis [ 769,392 |......... 455,3% |..evvvnniiiiiinnn o [E- TSN A IR [ 0001 .eeennnnens
1 YR SPX CALL OPTION GOLDMAN SACHS
#2179 e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 07/17/2023 |. 07/10/2024 |.....evvvvvvvenn fovnnns 24,064,480 (............ 4,626 )........ 874,061 [....oovvvnniiiis | oo 3,755,767 | v [ 3,755,767 |...... 2,292,651 |.oeveniiiiiiiinn [ (416,438)]...coevveennnnns |oovennnnniiiiinnn [ evvinnnnns 0001 .ooennnnens




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

9¢'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNAT IONAL

#217998 ...l Equity/Index |PLC ................. 4PQUHN3JPFGFNF3BBE53  [. 07/17/2023 |. 07/10/2025 |....evveveeeenns |oennnies 2,004,792|......cc...... 126 |.......... 61,920 [ouveeeeei e e 133,977 [ ceveeiis [ 133,977 |.......... 54,875 [cooeeeiiiee [ (10, 188) . [ 0001 ...........
MORGAN STANLEY &
C0. INTERNATIONAL

Equity/Index |PLC ..

1 YR BEI CALL OPTION
#217999 ... .
1 YR SPX CALL OPTION
#218278 oo

4PQUHN3JPFGFNF3BB653 [ 07/17/2023 |. 07/10/2024 |.... s 22,439,729

B 1,042,803 [..eevveees |onnnn 1,042,808 |...

I OO (127,442)..

Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJPSI7OUKSS73  [. 07/24/2023 |. 07/17/2024 |......evvvveens |oene 24,345,821 ...l 4,726 |......... 817,252 |eeeiiieeeeees | o 3,306,517 |.evveeeaas o 3,306,517 |...... 2,146, 17 | o [GIEHCLC)) AUUUTRITPR RPN IETITRR 0001 ..evvvennns
MORGAN STANLEY &
C0. INTERNAT ONAL
Equity/Index |PLC ..........c.e.. 4PQUHN3JPFGFNF3BBE53 [ 07/24/2023 |. 07/17/2025 |...evvveveeeans |oennnes 2,124,218 (... 127 oo 69,674 [c.eeeeeei [ e 132,984 [ | 132,934 |.......... 56,288 [..vveeeeeeiiien o (11,262)[. e [ | 0001 ...........
MORGAN STANLEY &
C0. INTERNATIONAL

2 YR BEI CALL OPTION
#218282 ..ol

1 YR BEI CALL OPTION

#218283 ..o Equity/Index |PLC .......ccccennnins 4PQUHN3JPFGFNF3BBE53  [. 07/24/2023 |. 07/17/2024 |....evvvvveeeens |oenee 20,695,370 |.....cceennnnn 128 |......... 271,148 [ [ [ 840,833 [..oevveees | 840,833 |......... 537,744 oo [ [QPZNCHL)) AP RN TR 0001 ..evvvennns
1 YR SPX CALL OPTION
#218692 ..oooeiiiiiinn Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 07/31/2023 |. 07/24/2024 |.....evvvveeenn e 28,724,882(............. 4,744 |...... 1,034,668 [o.ooeeeeiinienn [ [ 3,814,804 |..ooeeeeens o 3,814,804 |...... 2,510,473 [oooeeeeiiiiin o (459,202)..cveeiiiiinn [ [ s 0001 ..evvvennns

MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index |PLC .........cceees 4PQUHN3JPFGFNF3BBE53 . 07/31/2023 |. 07/24/2025 |......eeeveeenns |oennnies 1,713,089 ..ot 128 |.......... 49,411 [ee e e e 100,042 [ .oooennins fernenn. 100,042 |.......... 42,404 oo [ (7,888)]-neveeeeeeeiis | | e 0001 ...........
MORGAN STANLEY &
C0. INTERNATIONAL

2 YR BEI CALL OPTION
#218696 ..........c..ee..

1 YR BEI CALL OPTION

#218697 ..oeviiiiiinn Equity/Index [PLC .......ccceennnins 4PQUHN3JPFGFNF3BBE53  [. 07/31/2023 |. 07/24/2024 |.....vvvveeeens |onne 32,006,305 |....000eeennnnn 128 |......... 391,682 | e | 1,308,989 [..eevveees |onnne 1,308,989 |......... 811,333 [ceveviiiiiiiiiinns e [QEER: ) UUUTRITUPRR RN T 0001 ..evvvennns
1 YR SPX CALL OPTION
#1915 ... . Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 (. 08/07/2023 |. 07/31/2024 |.... s 24,001,923 B 3,233,753 [.eeueveee | 3,233,753 |...... 2,068,746 |. I OO (337,479)..

MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index |PLC ..........c.e.. 4PQUHN3JPFGFNF3BB653 [ 08/07/2023 |. 07/31/2025 |......eevveeenns |oennnies 2,286,251 |..uuveeeenns 127 oo 68,856 [c.eeeeeeeiiieees [ [ 141,025 [ | 141,025 .......... 58,723 |coeeeiiiiece [ (10, 781)]e e oo | e 0001 ...........
MORGAN STANLEY &
C0. INTERNATIONAL
Equity/Index [PLC ........cccennnns 4PQUHN3JPFGFNF3BB653  [. 08/07/2023 |. 07/31/2024 |...eevvvveeeeann |oenne 19,002,610 f..eeeennnnnes 128 |......... 231,265 | | o 806,009 [...oevnee ferrnnn 806,000 |......... [L:STPIIC ) RO R [CEIC)) IR U T 0001 ..evvvennns
MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index |PLC .........ccees 4PQUHN3JPFGFNF3BBE53 [ 08/14/2023 |. 08/07/2025 |....evveveeeens |oennnies 2,187,358 |...cennneees 126 |.......... 69,873 [ceeeeeeei [ e 143,662 [ ...ooonnns fernenn. 143,662 |.......... 58,464 |..oooeiiieeee [ (10,888)]-.evvveeeeeeins | | e 0001 ...........
MORGAN STANLEY &
C0. INTERNATIONAL
Equity/Index [PLC ..........ccus 4PQUHN3JPFGFNF3BB653  [. 08/14/2023 |. 08/07/2024 |....eevvvvveenn |oenne 14,530,433 [...ceeennnnnns 128 |........ 188,476 |...vvveeeeeiins o [ 638,739 [ .o | 638,739 |......... 380,311 [evveeiiiiiiiiinns e (78,318 v o [ s 0001 ..evvvennns
MORGAN STANLEY &
C0. INTERNAT IONAL

2 YR BEI CALL OPTION
#1919 L

1 YR BEI CALL OPTION
#219120 oo

2 YR BEI CALL OPTION
#219367 ..ol

1 YR BEI CALL OPTION
#219369 ....ccviieen

1 YR SPX CALL OPTION

#219380 ...l Equity/Index |PLC ..........c.e.. 4PQUHN3JPFGFNF3BB653  [. 08/14/2023 |. 08/07/2024 |......eeeeeeeens |-eee 31,001,369 ............ 4,682]...... 1,160,130 [veeeeeeiieeie [ [ 4,700,128 |.evveeeees fonnns 4,700,123 |...... 2,841,751 | s (482,083)[-.ceeeveeeaeees Joeeeeiiiieeeeee | e 0001 ...........
1 YR SPX CALL OPTION
#219817 e Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |.08/21/2023 |.08/14/2024 |................ |-..... 26,989,259 |............ 4,628 |......... 79,113 |oeeeeeeeeee e | 4,518,885 [..ocoounns fenens 4,518,855 |...... 2,863,219 |oeeeiiieeee | (394,245). ..o [ [ 0001 ...........

MORGAN STANLEY &
C0. INTERNATIONAL
Equity/Index |PLC ..
MORGAN

2 YR BEI CALL OPTION

#219821 .. 4PQUHN3JPFGFNF3BB653 [ 08/21/2023 |. 08/14/2025 |.... [ P 1,353,122 ...38,481 ....90,303 |...

.... 35,683 [. ... (5,925)(..

1 YR BEI CALL OPTION C0. INTERNAT IONAL

#219822 ..o Equity/Index |PLC .......ccceenes 4PQUHN3JPFGFNF3BB653  [. 08/21/2023 |. 08/14/2024 |.........coeeent |-ne. 19,233,553 |...cunniies 127 |......... 228,326 |oeeiiiieeeeen [ e 939,797 |.vveeeeees foniaens 939,797 |......... 523,788 |.eeuereeeeeeeeis oo (91,936)) e [ | e 0001 ...........
1 YR SPX CALL OPTION

#220153 ... Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |.08/28/2023 |.08/21/2024 |............cc. |-oeen. 28,064,082|............. 4,584 |...... 1,245,859 [...vveeeeeiiis e s 4,929,693 [..uvvvees |-nne 4,929,693 |...... 2,748,929 [cooeeeeeiii [l (486,580)[+.eeeeniieeeeeeen | | e 0001 ...........

MORGAN STANLEY &
C0. INTERNATIONAL
Equity/Index [PLC ........cccennnns 4PQUHN3JPFGFNF3BB653 [ 08/28/2023 |. 08/21/2025 |.....vvvveeeenn |oennns 3,242,041 |...evieenns 126 |......... B O P FP 229,389 |.uvieenann e 229,389 |.......... 89,831 [cuvneinn ferninns [QLHUA VA RPN R ST 0001 ..ovvvennes
MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index [PLC ....eeenen...e. 4PQUHN3JPFGFNF3BB653 . 08/28/2023 |. 08/21/2024 |.......eeeeee.. ... 25,422,0481............... 1261......... 388,595 ..o | 1,395,746 |.ovveeenn |.neee 1,396,746 ........ 768,767 |.oveeeeeeeiaes [ (151, 769)]. oo e | e 0001 ...........

2 YR BEI CALL OPTION
#220157 wovveeiiiiies

1 YR BEI CALL OPTION
#220158 ......oeeeee




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

12’903

1 2 3 4 5 6 7 8 9 12 13 14 15 16 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Cost of Credit Hedge
Hedged, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount Paid Income Value Code | Fair Value B./A.C.V. | Accretion Item Exposure | Entity (b)
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY
#220597 .evviiiiiiiiiis | EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 09/05/2023 |. 08/28/2024 |................ 30,477,553 |...ovunnnn 4,663 (... 1,325,531 |ooeeniiiii [ | 4,818,744 (..ol [ 4,818,744 |......2,827,624 |......ouuvnnnnnnnn (502,597).ccvvvneiviinnnnn [ | e [0001
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#220601 ... . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BBE53 | 09/05/2023 |. 08/28/2025 |....eeueevevennn foeeenee 2,187,165 ...149,125 ... e 149,125 | 58579 [ [ (10, 135)|..
MORGAN &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#220602 ....oooeeviiieees | e EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 09/05/2023 |. 08/28/2024 |................ 23,160,058 [.......cevvnnn 128 [10einnn296,941 [ [ o 1,103,303 [..veeeenns o 1,103,308 |........ 614,708 |...euvvriiennnnnns (112,590)f...eeevvevinnees Joevvninieeeeiinen [ eeveeeen [ 0001 s
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNAT IONAL
#220865 .....eeeeeeieeee | EXHS ........ Equity/Index |PLC ...euoirveennnnnns 4PQUHN3JPFGFNF3BBE53 | 09/11/2023 |. 09/04/2025 |....eeeevveeenn feunnnnes 2,131,200 [-eeeeiiiee e 126 | 70,878 [ [ foeeeenes LYAVK) [T R 147,083 |..........57,847 [ceeeeeeeaees | (10,464)[....ceeveeeeeeee Joeneeeeeennees | e 0001 L
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNAT IONAL
#220867 ...oevviiiiiiins | e EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 09/11/2023 |. 09/04/2024 |................ 17,671,163 |ocevveeeeen 127 [o00268,358 o oo fevees 891,512 [.eveeeeeis [ 891,512 |, 495,941 [ s (98,869)[.....ccvvvnnerenes Jounenerriiininns | eeeeeenn J000T Leeeeeneis
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY
#220900 ....oiiiiiiinns e EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 09/11/2023 . 09/04/2024 |................ 23,607,225 |............ 4,686 [.........964,204 | [ | 3,678,967 [...oeeeens [ 3,678,967 |......2,141,722 |.ooeeviiininnnnns (351,582).ccvvveeieiinnnns fooeeiiiiiin | e [0001
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY
#221459 ooiviiiiiiiii EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 09/18/2023 . 09/11/2024 |................ 27,924,897 |...ovunneen 4,667 ... 1,156,135 |oeeeenneciiiis [ e 4,458,250 | ..ccvvunnnn fennnnn 4,458,250 |...... 2,537,856 [......ccvvunnnnnns (414,206)[.......covvnnnees Jovvnnnneneeinnnnn [ eeveeee [ 0001 Lo,
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#221463 ... Equity/Index |PLC ...eeevvveennnnnns 4PQUHN3JPFGFNF3BBE53  |. 09/18/2023 . 09/11/2025 |.eeevveueveeenn fenes 2,451,540 |- 127 [ 72,990 | oo [ REEIZ YA [ 155,747 |..eeeee 61,992 | (10,618 eeeeeeeeeeee Joemeeeeeeeeniees | e J000T L
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#221464 ... - Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 09/18/2023 |. 09/11/2024 |.... 17,467,034 ...866,972 | ... ....866,972 |...
1 YR SPX CALL OPTION
#221749 v Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 09/25/2023 |. 09/18/2024 |................ 32,448,062 |............ 4,600 [...... 1,246 347 |...oovvnrrrrinnnnn [ e 5,832,630 | ..ccvvunnnn feunnnn 5,832,630 |...... 3,081,907 |..covvunnrnninnnn feoneens (434,550)).cceveeeiiiinnns [ | e {0001
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#221753 oo Equity/Index |PLC ...euoirveennnnnns 4PQUHN3JPFGFNF3BBE53 | 09/25/2023 |. 09/18/2025 |..eevveuvveeenn feaees 2,816,552 |..eueeeeeenn 127 [l 74,395 | o [ 178,456 [.oveneeees oo 178,456 |..........69,690 [.......covvuennnns (10,815 eeeeeeeeeeee Jemeeeeeeemneees | e J000T L
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#221754 v Equity/Index |PLC ...oeviviiinnnnns 4PQUHN3JPFGFNF3BB653 | 09/25/2023 |. 09/18/2024 |................ 19,491,242 |.ceenniein 127 [ 263,595 [ e [ 1,025,946 [..ooeneens [onnnns 1,025,946 |.........539,006 |.....coovvvrvnnnns Jorvennnnn (91,905)]..vvveieeinnnnns Joovevininieeiiinn [ eeeeeeenn {0001 L
1 YR SPX CALL OPTION
#222349 ..o Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 10/02/2023 |. 09/25/2024 |................ 33,544,367 |..ovvunneen 4,502 [ 1,494,670 | o e 6,942,127 | oovvvnnn [ennnnn 6,942,127 |......3,415,181 |....oovnnnnnnnnne (507,519)[...veeviiiinnees Joevvnineeeeevinen [ eeeeeen [ 0001 Lo
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#222353 e Equity/Index |PLC ...eeeveeennnnnns 4PQUHN3JPFGFNF3BBE53 | 10/02/2023 |. 09/25/2025 |....eeeuevveeenn feaeenee 3,099,573 |- 125 [ 78,249 | e [ 228,645 | ..coovnnnns [ 228,645 |..........83,263 [..ceeeiriiieieees Joenns (11,249)]- e Joeeemmieeeeeee [ eeveennn[0001 Lo
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#222354 ..o Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 09/25/2024 |................ 24,415,913 |.cevneeen 125 [ 307 TAT e o e 1,578,241 [.eeeeeiis | 1,678,241 [.........751,043 |..covenriiiinnnnns (104,496)[......ccevvvnevees Joevnnnnnnneeinnnnn [ eeveeee [ 0001 Lo,
1 YR SPX CALL OPTION
#222501 ... . Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 [. 10/09/2023 |. 10/02/2024 |.... 23,685,200 P A 5,145,501 | .covvvennnn [onnnnn 5,145,501 [ 70 R TR [,
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#222595 ..ot Equity/Index |PLC ...euovrvvennnnnns 4PQUHN3JPFGFNF3BBE53 | 10/09/2023 |. 10/02/2025 |.eevveeeveeennn foeees 1,875,866 |-.vveeeeeeenn 124 [0 61,426 | e [t 152,340 | .oovvnnnns fennns 152,340 |...oeee 54,801 |oeeeeieeeeeen [ (8,734)]eeeeeeeenenaees Joeemmneeeeeeeennn [ evvnenn [ 0001 Lo
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#222596 ....eiiiiiiiinnnn Equity/Index |PLC ...oeviviinnnnnns 4PQUHN3JPFGFNF3BB653 | 10/09/2023 |. 10/02/2024 |..............e. 20,008,414 |......ocevnnnn 124000 870,649 [ [ e 1,451,127 [ | 1,451,127 [l 887,779 | (122,651)[..eeeviiinnens Joevvnineeeeevinen [ eeveeee [0001 Lo
1 YR SPX CALL OPTION
#223017 it Equity/Index | SOCIETE GENERALE .. O2RNES8IBXP4ROTD8PU41 [. 10/16/2023 |. 10/09/2024 |................ 28,675,161 |....cevene 4,529 [t 1,567,190 |oceenineecciiiin o | 5,699,918 | ..covvnnnns [ennnnn 5,699,918 |...... 2,901,904 |.......euvvnnnnnnn (505, 724)..cevveeeviiinnns [ | e [0001
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#223021 oo Equity/Index |PLC ...eeeiieeennnnnns 4PQUHN3JPFGFNF3BB653 | 10/16/2023 |. 10/09/2025 |..eevveueeeeenn fennes 2,442,165 |- 125 [ TT 83T | e [ 184,045 [.oeeneeees oo 184,045 |..........67,870 |oeeeeeeeeeeennnn [ (10,947 eeeeeeeeeeee | e | e 0001 e
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#223022 iiviiiiiiiiinnn Equity/Index |PLC ...ooviiiiinnnnns 4PQUHN3JPFGFNF3BB653  |. 10/16/2023 |. 10/09/2024 |................ 21,357,269 . .cuenneeenn 125000 878,152 | e e 1,388,092 [....coceenn | 1,388,002 .........680,344 |.........ccoennn (122,028)]...ceevveeeee T veiiininiiiinnn [ eeveeen . [0001 Lo




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

8¢'903

1 2 4 5 6 7 8 9 10 12 13 14 15 16 18 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign of at Inception
Income of Maturity | Number Index Premium Current Adjusted Exchange Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Change in Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Income Value Code | Fair Value B./A.C.V. Exposure | Entity (b)
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY
#223355 ooiiiiieiiiiinn e Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 10/23/2023 |. 10/16/2024 |................ 29,285,462 |............ 4,516 |...... 1,338,935 |..coovnnniiiiiinnn [ e 6,112,151 [..ceeeeein [ 6,112,151 [...... 2,954,293 |...oevirinnnnnns |ooeennn (421,602))0eeniiiiiinens 2 v | eeneeeen [ 0001 L
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#223359 ... . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BBE53 | 10/23/2023 |. 10/16/2025 |.eevveeeveeennn feees 1,711,327 ...136,883 |... ....136,883 |...
MORGAN &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#223360 ..eviiiiiiiiinnns Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 10/23/2023 |. 10/16/2024 |................ 21,499,768 |............... 125 [t 202,675 | oo e 1,634,360 [..evuneeens fonnnns 1,534,360 |........ 689,886 |...ceunvrvvernnnns fooeeennnn (92,157 )unnneiiiiiccc 4 e | e {0001 L
1 YR SPX CALL OPTION
#223805 ...uuiiiiiiiinnns Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 10/30/2023 |. 10/23/2024 |................ 33,515,921 |.cevennnnnnns 4,385 |...... 1,745,961 [coooveiiiiinnns | fes 8,159,356 | ...cvvvnnnn [eunnnn 8,159,356 |...... 3,635,406 |......eouvvrvvrnnn feeneenn (536,765)) ccvveeniininnn 5 [ | e {0001 L
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#223809 ....iiieiinennns Equity/Index |PLC ...eeoiiveennnnnns 4PQUHN3JPFGFNF3BBE53 | 10/30/2023 |. 10/23/2025 |..eevveuveeeenn fennes 2,138,337 |oueeeeeeeeenn 128 [ 84172 | o s 187,905 [.eveneeees oo 187,905 |..........63,788 [..oeeeeieiieees Joeeeneee e (8,838)[c e B | | e | 0001 L
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#223810 ..ot Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 10/30/2023 |. 10/23/2024 |................ 16,238,314 (......covunnnns 123 [ 284,959 | oo | 1,343,217 [ e [ 1,343,217 [oooo 577,98 | [t (87,806)] s 7 |eeceiiieieeceiien | eeeeeenn [ 0001 L
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#224278 ..o Equity/Index |PLC ...eeervvennnnnns 4PQUHN3JPFGFNF3BBE53 | 11/06/2023 |. 10/30/2025 |..eevveeveeeenn fenees 1,774,945 124 85,802 | [ s 150,282 | cevvvni [ 150,232 [.neeeeee 53,109 | [ (8,984 B e | e [0001 L
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#224280 ..eeeiiiiiiinnnn Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 11/06/2023 |. 10/30/2024 |................ 12,134,594 ...eneiinn 124 [0 279,305 | oo s 928,941 | .oeeeeie [ 928,941 |......... 429,855 |....oouvnnniiiiinn foeeneeenn(83,884) i O e | e [0001
1 YR SPX CALL OPTION
#224302 ... . Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 [. 11/06/2023 |. 10/30/2024 |.... 32,853,045 P A 7,755,249 | .oovvnnnnnn fennnnn 7,755,249
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#225128 ..eeiiieeiinnnnn Equity/Index |PLC ...euoirveennnnnns 4PQUHN3JPFGFNF3BBE53 | 11/13/2023 |. 11/06/2025 |.eeevveueeeeenn fennes 2,748,747 [.cceeeeennes 125 [ 88,533 | e s 209,247 | ooovvii [ 209,247 e 75,732 | feeeee e (11,936 1 [ | e [0001 L
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#225130 wevveiiiiiiiinnns Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 11/13/2023 |. 11/06/2024 |................ 20,729,399 |..ccuuinnnnns 125 [ 384,326 | e e 1,368,735 [.eeeeenns | 1,368,735 |.........648,648 |.....evvvvinnnnns [ooeeenn (112,818))eeec 12 | | eeeeeeeen {0001 L
1 YR SPX CALL OPTION
#225134 ..o Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 11/13/2023 |. 11/06/2024 |................ 29,893,640 |............. 4,558 |...... 1,693,958 [....coovvvninnns |eviinieniiiiinnn e 5,858,726 [..evuneenns [ 5,858,726 |...... 2,942,584 |......oonviiiinnnn foenennn (497,289).ccveeenennn 18 [ | e {0001
1 YR SPX CALL OPTION GOLDMAN SACHS
#226025 .....oiiiiiinnnnn Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28 | 11/20/2023 |. 11/13/2024 |................ 31,707,636 |........e... 4,655 |......1,882,104 [....oeiiininnns | fens 5,495,239 [..cooeennns | 5,495,239 [...... 2,964,760 |......oeevvrnnnnns [oornenn (540,288)).ceenninnnnnc W e | e {0001 L
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#226029 ....oeieeeeennns Equity/Index |PLC ...eeeveeennnnnns 4PQUHN3JPFGFNF3BBE53 | 11/20/2023 |. 11/13/2025 |.eeeveeeeeeeenn feees 3,452,183 |..eueeeeenn 126 [oeeee e 114,057 e e s 244,395 [.oueneiiins oo 244,395 | 91,181 [ e (15,219) 15 | | el | 0001 L
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#226030 ....oiiiiiiinnnns Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 11/20/2023 |. 11/13/2024 |................ 16,868,416 |.....uuvvennens L) PO [0 PR (SRR RN 1,029,662 [......cceen |oeeeee 1,029,662 |.........506,349 |......oovvvrnnnnns fooreennnn (96,213 e 16 | | eeeeeeeen {0001 L
1 YR SPX CALL OPTION
#226384 ... - Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 [. 11/27/2023 |. 11/20/2024 |.... 35,933,409 P A 5,737,390 | .oevvrnnnnn [ennnns 5,737,390 |...... 3,188,202 |....cevvnnrnvnnnn feeees (548,264).ccveeennnn A7 [ | e
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#226388 .....ceeeeninnns Equity/Index |PLC ...euovrvvennnnnns 4PQUHN3JPFGFNF3BBE53 | 11/27/2023 |. 11/20/2025 |.eevveeeeeeennn [ 2,671,027 [.cceeeeanennnns 126 [ceee e 91,982 | o s RG0S [ I 183,605 |.........69,500 [..eeeeeeeeiiees Joeeeeen (12,142)f e 18 | | el | 0001 L
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#226389 ....iiiiiiinnnnn Equity/Index |PLC ...oeviviinnnnnns 4PQUHN3JPFGFNF3BB653  |. 11/27/2023 |. 11/20/2024 |................ 16,657,454 (..........e.t 127 [oeeeen 340,118 o o s 949,934 [.evvneeeeen o 949,934 |........ 478,927 [ciiiiiiniinnns oo (95,527) e 19 | | e | 0001
1 YR SPX CALL OPTION
#227011 oo Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 12/04/2023 |. 11/27/2024 |................ 33,612,968 ............ 4,756 |...... 1,838,067 |.ceevvennnevrinnnn [ e 5,228,210 | .eeevvnnnnn feunnnn 5,228,210 |...... 2,937,252 |....covnnerninnnn foeneenn (505,330))ccvvennniinnn 20 [ | e (0001
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#227015 ..o Equity/Index |PLC ...eeeiieeennnnnns 4PQUHN3JPFGFNF3BBE53 | 12/04/2023 |. 11/28/2025 |..eevveeeeeeeenn fenes 2,465,903 |.....eeeennn 127 [t 91,802 | e s 160,457 [.oveneeeees foeeeenee 160,457 |...eevrnn62,609 [oeeeeeeeiieees Jeeeeen (11,9200 21 e | e | 0001 L
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#227016 ....ovvvennnnnnns Equity/Index |PLC ...ooviiiiinnnnns 4PQUHN3JPFGFNF3BB653  |. 12/04/2023 |. 11/27/2024 |................ 15,286,928(.......ceunnnns 128 ... 833,706 | oo v 783,005 | eeueneeens o 783,005 [......... 414,374 | [ (91, 744) ] 22 | eeeeee {0001 L




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

62903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY
#227516 ..o | e EXHS ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 [. 12/11/2023 |. 12/04/2024 |.........ceveees |oennn 34,291,620 |............ 4,768 |...... 2,026,616 [....cevvnnnneniins [ o 5,252,794 [ .oeeeieiis | 5,252,7% |...... 2,991,933 [ [ (545,627)]..cvvnnnnnnn <3 FOUU (R, 0001 .eevnnenens

MORGAN STANLEY &

2 YR BEI CALL OPTION C0. INTERNAT IONAL

#227520 .. Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653 [ 12/11/2023 |. 12/04/2025 |.... J 2,534,393 ...92,073 ) 158,088 |... ... 158,088 |..........62,458 |. J) RO (12,035)]..
MORGAN &
1 YR BEI CALL OPTION C0. INTERNATIONAL
#227521 oo Equity/Index |PLC .......ccceeunnins 4PQUHN3JPFGFNF3BBE53 [ 12/11/2023 |. 12/04/2024 |.....ovvvveeeens e 17,815,459 |....eveee 128 |......... 378,902 |- eeeiiiieeeein [ oo 845,628 [..evviees | 845,628 |......... 454,875 |ooeeeeee [ (102,012)[..cccniiens P N [ 0001 ..evvvennns
1 YR SPX CALL OPTION
#228153 oo Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 |. 12/18/2023 |. 12/11/2024 |.....eeeveeeis |onee 38,576,446 |............ 4,851 1...... 2,475,431 [ooeeeeeiiien [ [ 5,240,996 [.....oonnnn fernnn 5,240,9% |...... 3,215,100 |oeevveiiaeiiins o (652,940)].....00eeeennnn L O 0001 ..evvvennns

MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index |PLC ................. 4PQUHN3JPFGFNF3BBE53 [ 12/18/2028 |. 12/11/2025 |.....oeeveeeeis |oennees 2,056,925|......cccnnnne 128 |.......... 76,989 [coveeeeeii [ [ 122,103 [ .o [ 122,103 |.......... 49,207 ceeeeiiiiieeen [ (9,861)..cvvneennne 2 feeeeeee [ s 0001 ...........
MORGAN STANLEY &
C0. INTERNATIONAL
Equity/Index [PLC ..........ccus 4PQUHN3JPFGFNF3BBE53 [ 12/18/2023 |. 12/11/2024 |....eevvveeeeis |onee 14,930,133 [..oeeeennnns 129(......... 313,528 | [ [ 639,397 | .uveeenann [ 639,397 |......... 353,850 |+ oo (82,697)f...ccveennnnns 2 A 0001 ..evvvennns
MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index |PLC .........cceees 4PQUHN3JPFGFNF3BB653 [ 12/26/2023 |. 12/18/2025 |......eveveeees [oeeennnns 742,157 [.oeeeens 128 |.......... 29,873 [eueeeeeeiiiie [ e 45,768 | .oooeeiii [ 45,768 |.......... 18,328 |t | (3,791 P FOUUUURRUUTTRR [N 0001 ...........
MORGAN STANLEY &
C0. INTERNATIONAL

2 YR BEI CALL OPTION
#228157 ool

1 YR BEI CALL OPTION
#228158 .ooeieiiiii

2 YR BEI CALL OPTION
#228805 ...oooeiiiiens

1 YR BEI CALL OPTION

#228806 ...eiiiiiiiinns Equity/Index [PLC .......ccceennnins 4PQUHN3JPFGFNF3BBE53 [ 12/26/2023 |. 12/18/2024 |.....evvvveeees e 17,948,089 |.....ccceenne 129(........ L O PP IO 779,155 [ | 779,155 |......... 431,688 | [ (103,825)(...cnviiens LV FOUTRURRRR T 0001 ..evvvennns
1 YR SPX CALL OPTION
#228807 .. Equity/Index [SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 | 12/26/2023 |. 12/18/2024 |.... s 39,867,587 |.............4,049 |...... 2,321,949 B 4,744,461 [.ooeenn [ 4,744,461 |...... 3,059,522 |. I OO (600,277)f..

1 YR SPX CALL OPTION
#229166 .......ceveeenn

Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 . 01/02/2024 |. 12/26/2024 |.........cceeenn |onnne 35,627,721 ............ 4,978 [
MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index |PLC ..........c.e.. 4PQUHN3JPFGFNF3BBE53  [. 01/02/2024 |. 12/26/2025 |.......eeeeeenns |oennnies 1,453,714 ...l 128 [ [, 58,977 [euveeeeeeeeiies o 85,708 |..ooeeeins ferenannne 85,708 |.......... 34,062 [cooeeeiiiiieees [ (7,831 X IOUUUURRTIUTTRR RN 0001 ...........
MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index |PLC ...........cceee 4PQUHN3JPFGFNF3BBE53  [. 01/02/2024 |. 12/26/2024 |.....ovvvvveens |onne 18,486,701 [...oeeennnnnns LKL IO U L U7 P U 734,012 [ | 734,012 |......... 426,504 ... [ (102,854)[....cevvieens 7 N [ 0001 ..evvvennns
MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index |PLC ................. 4PQUHN3JPFGFNF3BBE53  [. 01/08/2024 |.01/02/2025 |.......eeeeenns |oeene 25,230,491 |............. 4,951 [ooeei [ 1,370,071 [euveeeeeeiin s 3,120,698 |...oceeeens |onnns 3,120,698 |...... 2,070,310 |oeerrieeeeiiis o (319,683)[.....cceveeens 35 | | e 0001 ...........
MORGAN STANLEY &
C0. INTERNATIONAL
Equity/Index [PLC ........cccennnns 4PQUHN3JPFGFNF3BB653  [. 01/08/2024 |. 01/02/2026 |.....vvvvveeeean [eeeennns 517,082 ..cceeennnes 128 [ [ 20,930 [ceeeeeiiiiiiaen [ 30,415 [ oo | 30,415 |.......... 11,910 | s (2,425)).0ceeiiiins 36 | | s 0001 ..evvvennns
MORGAN STANLEY &
C0. INTERNAT IONAL

...... 4,204,409 [ ..o [0 4,204,400 |...... 2,832,953 |.ooniiieiieein | (458,852) it 32 | | e [0001 L

2 YR BEI CALL OPTION
#220170 oo

1 YR BEI CALL OPTION
#2171

1 YR SPX CALL OPTION
#220569 .....ooiieenns

2 YR BEI CALL OPTION
#220565 ...iiiiiiinns

1 YR BEI CALL OPTION

#209566 ...veneerrnenens Equity/Index |PLC vvovereeveninnene 4POUHN3JPFGFNF3BB653 . 01/08/2024 |. 01/02/2025 |.v.evvenvvenes fenene 13,143,000 [.....vvennee 180 forereveeereeeees oo 261,919 |- voveereeereiens o 477,904 | v o 477,904 |........ 277,900 [oeveneiereens [oeins (61,114)) v K7 PO I 0001 v
MORGAN STANLEY &

2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL

200074 ... N . Equity/Index |PLC .. 4POUHN3JPFGFNF3BB653 | 01/16/2024 |.01/08/2026 |.... ... 438,878 (24,939 ... ..9,454 . ...(1,819)[..
MORGAN

1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL

200976 o | e EXH5 ... Equity/Index |PLC vvovereeveninnene 4POUHN3JPFGFNF3BB653 . 01/16/2024 |. 01/08/2025 |.v.evveevvenes fonene 17,456,934 |..venerenen 180 [orevveieeeeeies e 353,504 [.veverereies [ 634,824 [ ..o frnnnne 634,82 |......... 356,365 [.venvevenreienes [ (75,046)-..veveeenene 39 | | v 0001 v
MORGAN STANLEY &

1 YR SPX CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNATIONAL

2229992 .. | e EXH5 oo Equity/Index |PLC woveveveverrnnnnne 4PQUHN3JPFGFNF3BBE53 |- 01/16/2024 |. 01/08/2025 |..vvvvevvvves |ovncne 31,772,671 [eeveenn L7 S 1,684,788 [covovveeriieis [ 3,824,170 | e [ 3,824,170 |...... 2,497,087 [coveeeeenes | (357,665)[...cvvene 40 | | e 0001 vvvenee

1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY

230310 1. | e EXH5 oo Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTDBPU4T |, 01/22/2024 |.01/15/2025 |.vevevvvvvrveues |ovnvne 32,334,662 ... I S I 1,980,241 |oveveveieieians foane KINZUN::7 IO 3,740,682 |...... 2,146,561 [..voveerceiis [ (386, 119)[..evvvenen F3 1) USSR (RS 0001 vvvenee
MORGAN STANLEY &

2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL

#230314 oo [ EXHS ........ Equity/Index [PLC ....eeenen...e. 4PQUHN3JPFGFNF3BB653 . 01/22/2024 |. 01/15/2026 |......eeeeennns |- 1,169,634/............... 129 | e 49,09 |.oeeeeiiieeee | 65,881 [ .....cccun founeenn. 65,881 .......... 21,685 | e (4747 .72 IROYOUOTOR [VVOPI 0001 ...........




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

0€'903

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#230315 oeeneieeeeiis | EXHS ........ Equity/Index |PLC ...oeervvennnnnns 4PQUHN3JPFGFNF3BB653 | 01/22/2024 |. 01/15/2025 |....eeveeeveeen fennnns 21,423,543 |...ccoeeneens 131 [ oo 478,581 ..o e FLE I VAT (SRR IR 769,171 |......... 383,907 [veueeeeeeennaes foeeennnnn (93,317 LX) FOUUPTRR (PR, 0001 .oeeneneees
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNAT IONAL
#230645 ... N . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653 | 01/29/2024 |. 01/22/2026 |.... PR 1,929,107 .......... 1307130 |.. ...101,053 | ... ....101,083 |.......... 28,447 |. ...(6,920)..
MORGAN
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#230847 .o | EXHS ........ Equity/Index |PLC ...euoirveennnnnns 4PQUHN3JPFGFNF3BBE53 | 01/29/2024 |. 01/22/2025 |....eevveeveeen feunnnn 19,821,102|.......... EEIVAKI T S T 423,513 |oeeeeeeeeeeen [ 626,758 [ ..evvnveees e 626,758 |......... 277,566 [...eeeeeeennaaes foeeennnnn (74,321)]- e L1 FUUPRR (PR, 0001 .oeeneneees
MORGAN STANLEY &
1 YR SPX CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#230648 ....oiiiiiiienns | e EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 01/29/2024 |. 01/22/2025 |......evvvvvvven feunnns 34,009,733 ]..... 5,096/5,096 |..eeunviiiinnnnn fooees 1,854,363 [covvnniiiiinnnnn oo 3,438,418 | .ceevvnnnnn [ 3,438,418 |...... 1,909,473 [oeniiiiiiinnnns Joeennnn (325, 417)|.cvvveeeens LT R RN 0001 .eevnnenens
MORGAN STANLEY &
1 YR SPX CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#231188 e | EXHS ........ Equity/Index |PLC ...eeiveeeinnnnns 4PQUHN3JPFGFNF3BB653  |. 02/05/2024 |. 01/29/2025 |.....evveeveeen fennnns 40,517,826 |..... 5,136/5,136 |evvueeeeennnnes | 2,295,753 [.ceeeeeeieeeeees Jenenn 3,876,991 [..oeeeeens fonnnes 3,876,991 |...... 1,939,349 |.oeeveieeeeeeeen [ (358, 12)[....ceeeennnnnn LY/ TR RN 0001 .oeeneneees
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#231191 i EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 02/05/2024 |. 01/29/2025 |......eevvvvvvnn founnns 20,338,889 |.......... JK77A K7 FO IR 395,998 |..evvviiiiiiinnn fereeenns 653,818 [...oeeeeees [ 653,818 |......... 319,592 |..vvvveiiiiiiinnn [ (61,771)) v L2 O RN 0001 .eevnnenens
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#231192 o | EXHS ........ Equity/Index |PLC ...eeverevennnnnns 4PQUHN3JPFGFNF3BBE53  |. 02/05/2024 . 01/29/2026 |......eeeeeeenn feunnes 1,427,872].......... FKIVAKIN U ISP 52,783 |eeeeeeeeennns foeeeennnnn A TR K (R R 71,835 ... 28,181 [oeeeieeeees s (4,079))...eeeeenennns 49 | [ s 0001 .oeeneneees
MORGAN STANLEY &
1 YR SPX CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNAT IONAL
#231544 oo | EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 02/12/2024 |. 02/05/2025 |......eevnvvveen feunnns 43,075,430 |..... 5,189/5,189 |ouvvvniiiiinnnn o 2,679,826 [....covvvvnniiins fenenn 3,785,980 [..euunenns fonnnns 3,785,980 |...... 1,471,925 [oeiiiiiiiieees e (365,770)...cevveennnn LIV O N 0001 .eevnnenens

MORGAN STANLEY &
C0. INTERNATIONAL
Equity/Index |PLC ..
MORGAN STANLEY &
C0. INTERNATIONAL

1 YR BEI CALL OPTION

#231547 .. 4PQUHN3JPFGFNF3BB653 . 02/12/2024 |. 02/05/2025 |.... s 19,768,840 .......... 131/131 .. 412,898 |... ...651,449 (... ....651,449 ...

2 YR BEI CALL OPTION

#231548 ..o Equity/Index |PLC .......ccceennnnns 4PQUHN3JPFGFNF3BBE53 [ 02/12/2024 |. 02/05/2026 |.....vvvveeeenn |oennnis 3,050,812).......... 1307130 [vvvveeeeiiien [ 121,562 [oveeeeeeiien o 160,201 [.ooeeiins e 160,201 |.......... LI I (8,227)f.vvveiaennns 721 N [ 0001 ..evvvennns
1 YR SPX CALL OPTION
#232047 oo Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 . 02/20/2024 |. 02/12/2025 |........cceeeen |oennne 40,348,376 |..... 5,223/5,223 [ceeveiiiiiiiiians [ 2,101,431 | | 3,462,447 [ ..ooeenn [ 3,462,447 |...... 1,601,683 [...ooeeneiiininn [ (240,667)[...cccnvvveens X N [ 0001 ..evvvennns

MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index |PLC ................ 4PQUHN3JPFGFNF3BBE53  [. 02/20/2024 |. 02/12/2025 |.......eeeeeeens |oeee 21,084,222 |.......... 1317131 [ [ 466,588 |...eeeenniiiieeees [ T44,822 | oo [ 744,422 ......... 331,270 [ceveeieieeee [ [CRREXLC)) B4 || e 0001 ...........
MORGAN STANLEY &
C0. INTERNATIONAL
Equity/Index [PLC ..........ccnnns 4PQUHN3JPFGFNF3BBE53 [ 02/20/2024 |. 02/12/2026 |....vvvvveeeann |oennns 1,512,964 .......... LIZA K1) R 59,964 [ceoeeiiiiiiieen [ 79,989 [ .o e 79,989 |.......... 23,425 | | (3,400)f...ceveennnnne [ N [ 0001 ..evvvennns
MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index |PLC .........ccees 4PQUHN3JPFGFNF3BBE53  [. 02/26/2024 |. 02/19/2025 |........eeeeeens |-enee 22,526,198 .......... 182/132 [ceeeii [ 512,390 |t s 726,533 | evveeeees foniaens 726,533 |......... 264,007 |cooeeeiiiieeees [ (49,954)].....ueeeeenn. (1 UUUUURRRRRSPUIR (RN 0001 ...........
MORGAN STANLEY &
C0. INTERNAT IONAL

1 YR BEI CALL OPTION
#232060 ......eeeeeeen.

2 YR BEI CALL OPTION
#232061 oo

1 YR BEI CALL OPTION
#232315 ..o

2 YR BEI CALL OPTION

232317 v Equity/Index |PLC v.voveveeveinens 4POUHN3JPFGFNF3BB653 . 02/26/2024 |. 02/19/2026 |.v.evvevvvcnns fervenenes 907,200 ... RKIVAK VN FU R 36,130 [.evvvereeerees [ 44,657 [ oo oo 44,657 | 10,274 [ e (1,747) e 57 |oeveeeereeenn | e 0001 vvvenee
MORGAN STANLEY &

1 YR SPX CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL

#232320 ... o e [EXH5 Equity/Index |PLC .. 4POUHN3JPFGFNF3BB653 . 02/26/2024 |. 02/19/2025 |.... I 42,555,469 |.....5,231/5,231 [...ovoveiees [ 2,696,794 |... i 3,574,418 [ .eoveenn [ovnne 3,574,418 |...... 1,140,543 |. I (262,919)|..

1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY

232865 ..ovreerieieres | e EXH5 ... Equity/Index | SOCIETE GENERALE .. O2RNEBIBXPAROTDBPUA1 |. 03/04/2024 |. 02/26/2025 |.....coeveevenes fornene 57,574,203 |.....5,306/5,306 |-..vevvevenrrrens [ornns 3,587,520 [eveureveiaieis [ 4,314,266 [ ..cooenn [oone 4,314,266 |...... 1,008,552 |+vvvvenriernes foreene (279,807)f..vcvvvenee 59 |ovveeereeeiees | e 0001 v
MORGAN STANLEY &

1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL

230869 uvivriirieies | e EXH5 oo Equity/Index |PLC woveveveverrnnnnne 4PQUHN3JPFGFNF3BBE53 |- 03/04/2024 |. 02/26/2025 |..vvevevvvaves |ovnine 13,859,595 |.......... 132/132 | o 303,501 |-vvevrreeririenes forneine 407,343 | v o 407,343 oo 127,513 [ foreieens (23,671 B0 |ovovvererereees | e 0001 vvvenee
MORGAN STANLEY &

2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL

#282870 eveeeeeiieees [ EXHS ........ Equity/Index [PLC ....eeenen...e. 4PQUHN3JPFGFNF3BB653 [ 03/04/2024 |. 02/26/2026 |........eeee... |....... 1,880,580].......... 131/181 [ e 76,193 |.vveeeeeeeiees [ 90,150 f.eeeeenn forennn. 90,150 |.......... 16,904 ). o (2,947 61 [ | e 0001 ...........




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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€903

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#233246 oo | EXHS ........ Equity/Index |PLC ...oeervvennnnnns 4PQUHN3JPFGFNF3BB653  |. 03/11/2024 |. 03/04/2025 |.......eeeeveeen feunnns 19,878,843|.......... FREVAKC] I PR 460,788 [.oeeeeeeeeeeees Jrninnns 576,689 [....oveees foereennnn 576,689 |......... 142,980 |-eveeeeeeeenies foeeeennnn (27,029)]-cvveeeeeeee (<7 SRR RN 0001 .oeeneneees
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNAT IONAL
#233248 ... R . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 03/11/2024 |. 03/04/2026 |.... PR 1,958,305 .......... 1317131 .. ....90,346 | ... . 12,746 . ... (2,321)..
MORGAN
1 YR SPX CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#233251 oo | EXHS ........ Equity/Index |PLC ...euoirveennnnnns 4PQUHN3JPFGFNF3BB653 | 03/11/2024 |. 03/04/2025 |.......eeeveeen feunnns 53,276,210 |..... 5,335/5,335 [.oeeeiiiieeeee Jeneen 3,122,545 [..ooeeieeeeees | 3,874,532 | .cccvvenns fennnnn 3,874,532 |......... 935,154 |.eeveneeeeeenen o (183,166)]..ccvvvnnnnees [ TSR RN 0001 .oeeneneees
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#234228 oo e EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 03/18/2024 |. 03/11/2025 |......evvvvvven feunnns 23,268,330 |.......... JRKTATCT I PR 498,050 [ovvuniiviiinnnens Joeeennnn 662,606 [...cevvrnnn |rnnnnns 662,606 |......... 184,032 [civiiiinieies Jveinns (19,477)..covvvnnnnnns (SIS ORI RN 0001 .eevnnenens
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#234230 eeeiieeeeeeee | EXHS ........ Equity/Index |PLC ...eeiveeeinnnnns 4PQUHN3JPFGFNF3BBE53  |. 03/18/2024 |. 03/11/2026 |..eeeeeeeeevennn fenneee 1,280,636 .......... 182/132 | oo 48,677 [ s YR VA P 57,475 | 9,440 |.eeeeeeeeeees oo [CZX)) I [SLC1) TR RN 0001 .oeeneneees
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY
#234236 oo | EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 03/18/2024 |. 03/11/2025 |....evvvueveeen feunnnn 52,152,434 (..... 5,355/5,355 [..eeeeeeeneeees Jennen 3,226,685 |....ueeeeeeinn | 3,696,783 [..evuneenes fonnes 3,696,783 |......... 596,281 [...eeeeeeiieeees Jeeennnn (126,183)[.....ceevnnnnnn (-7 TR RN 0001 .oeeneneees
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#234657 ovvniiiiiiiis | e EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 03/25/2024 |. 03/18/2025 |.......eevvvven fevnnns 23,843,495 |.......... JRKTATCCT I RN 530,459 |..evveniiiiiinnn fereenns 669,096 [......oeeen [ornnnnnn 669,096 |......... 149,000 [.vvvvvvninnines Jevninnnns (10,372)f..eeveieennns [C1:7) R RN 0001 .eevnnenens

MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index |PLC ................ 4PQUHN3JPFGFNF3BB653  [. 03/25/2024 |. 03/18/2026 |.......eeeveeeen [eeeennnns 901,223).......... 132/132

2 YR BEI CALL OPTION
#234659 ................
1 YR SPX CALL OPTION
#234662 ... .

Equity/Index [SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 03/25/2024 |.03/18/2025 |....
MORGAN STANLEY &
C0. INTERNATIONAL
Equity/Index [PLC ..........cccues 4PQUHN3JPFGFNF3BBE53  [. 04/11/2022 |. 04/04/2024 |.....oeevveeinn |oennis 4,838,477 |.ecoiiiieenn 1383 [ 25,103 [ooeeeeeeiieen e e 13,066 |.evveeeeans foniinnns 13,066 |.......... 25,329 | oo (24,302)[...ccniienns L U 0001 ..evvvennns
MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index |PLC .......ccceenes 4PQUHN3JPFGFNF3BBE53 . 04/18/2022 |. 04/11/2024 |.....oeeveeiiis |oennnies 3,999,879|.......cce.. 183 [ 21125 [ [ e 16,469 |..vveeeeens o 16,469 |.......... 24,574 |coveii [ [QEENEX)) T2 [ [ s 0001 ...........
MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index |PLC ...........cceee 4PQUHN3JPFGFNF3BBE53 [ 04/25/2022 |. 04/18/2024 |.....vvvvveeins |oennns 5,057,148 |..ccnnniienn 1383 [ P2 O R A 37,310 [ eeeeeeis e 37,310 [ HT708 [ o (23,215)[0eeeiiiinns £ PP 0001 ..evvvennns
MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index |PLC .........ccees 4PQUHN3JPFGFNF3BBE53  [. 05/02/2022 |. 04/25/2024 |.......oeeeeeees [oennne 3,081,167 | 131 e 7,367 [ e ol 53,144 [ oo | 53,144 |.......... 44,780 [covveeeeeeiiiens e (13,785)[ceeiees Th oo [ s 0001 ...........
MORGAN STANLEY &
C0. INTERNATIONAL
Equity/Index [PLC ........cccennnns 4PQUHN3JPFGFNF3BBE53  [. 05/09/2022 |. 05/02/2024 |......eevveeenn |oennns 1,742,554 .cvieeens 130 [ooeennnns AT | i s 44,069 [ ..o | 44,069 |.......... KX IO RN (8,337)fvvveeeeennnns EJ [P e 0001 ..evvvennns
MORGAN STANLEY &
C0. INTERNAT IONAL

s 59,017,533 |..... 5,395/5,395 |..

2 YR BEI CALL OPTION
#4396 i

2 YR BEI CALL OPTION
#4429 ..

2 YR BEI CALL OPTION
#4435

2 YR BEI CALL OPTION
#4449 L.

2 YR BEI CALL OPTION
#4454 L

2 YR BEI CALL OPTION

HU4B4 . Equity/Index |PLC vvovereeveninnene 4POUHN3JPFGFNF3BB653 . 05/16/2022 |. 05/09/2024 |....vcvvevevree foeernne 2,370,456 [.....vnennen 129 | 17,902 |oveveneeveeeieees feereeieeeieees [ FATY:: ) IR 71,29 ... 53,159 [ovevreereeierens [eeene (12,629)..vveene () PR SR 0001 voveree
MORGAN STANLEY &

2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL

#4490 . . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BBB53 . 05/23/2022 |. 05/16/2024 |.... R 2,092,525
MORGAN &

2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL

BUO4 .o | e EXH5 ... Equity/Index |PLC vvovereeveninnens 4POUHN3JPFGFNF3BB653 . 05/31/2022 |. 05/23/2024 |..vvvvevrne foeernne 1,944,896 |...vevennnes 129 | 17,209 v oo [ 60,574 | veveeees ferrennn 60,574 |.......... 44,353 | o (10,950)..vvereee 1 PR (SR 0001 voveree
MORGAN STANLEY &

2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL

BU535 s | e EXH5 oo Equity/Index |PLC woveveveverrnnnnne 4PQUHN3JPFGFNF3BB653 . 06/06/2022 |. 05/30/2024 |..vvvevevvies |ovnennne 1,502,228 |- 131 [ 2,875 | oo [ 37,621 | v e 37,621 |ovueeene 28,427 [coveeeieirens | [R5} P 2] PSSR (R 0001 vvvenee
MORGAN STANLEY &

2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL

HAST7 oo [ EXHS ........ Equity/Index [PLC ....eeenen...e. 4PQUHN3JPFGFNF3BB653 . 06/13/2022 |. 06/06/2024 |.........cn.... ... 1,257, 454 1............... 130 ........... 7,837 | e o 35,848 |, | 35,848 1.......... 23,932 i | (4,427 80 [ | i 0001 ...........




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

¢e’903

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
$4644 ..o | EXHS ........ Equity/Index |PLC ...oeervvennnnnns 4PQUHN3JPFGFNF3BBE53  |. 06/21/2022 |. 06/13/2024 |......eueveveenn feneee 2,394,429|.....ccoue... 127 [oees 21,719 [ e e 119,288 [.eveneeeees oo 119,288 |.......... 70,908 [.eeeeeieeeeees Jeninns (12,051)[.cceeeenennnn L2 1) TR RN 0001 .oeeneneees
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNAT IONAL
FA652 Loeniiiiiiiiinees e EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 06/27/2022 |. 06/20/2024 |......evvvvvvvnn fennnnns 2,044,853 |....uniinnnn 127 [oeennnns 21,621 |oueiieiiiinens e e 98,388 [..eeeeeees o 98,388 |.......... 59,833 |.eevvneiiiiiiiinn [ (11,506)......ccvvnnnns -1 ISR RN 0001 .eevnnenens
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#4658 ... | EXHS ........ Equity/Index |PLC ...euoirveennnnnns 4PQUHN3JPFGFNF3BBE53  |. 07/05/2022 |. 06/27/2024 |.......eveeeenn feeeees 1,678,9%(...cccvnnennnns 128 [ 17,895 [ e o 68,447 [.oeeeeeins o 68,447 |.......... 43,353 | oo [ (8,893)).ueeeeeennnn LX) TSR RN 0001 .oeeneneees
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#4662 P PN EXH 5 . |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 07/11/2022 |. 07/05/2024 |.... PR PO 2,256,350 |..vueneeeennnn 129 o ini 22,566 |ovneneeciiiins [oeveiieiiiiins oo 85,400 | oo [0 85,400 | 54126 [ e (04 B e | e 0001 .eevnnenens
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#4684 ... | EXHS ........ Equity/Index |PLC ...eeiveeeinnnnns 4PQUHN3JPFGFNF3BBE53  |. 07/18/2022 (. 07/11/2024 |.ceeveeeeeeennn feeeee 1,481,401 ...cccnnnennnns 128 [ 14,960 [.eeeeeeeeeeees e eeeeeeees foeeeennnns 60,974 [..oeeieees o 60,974 |.......... 37,200 [oeeeeeeeieeeee Jeeenns (7,000)].ceeeennnnnnes LIS TR RN 0001 .oeeneneees
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
FATTS i e EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 07/25/2022 . 07/18/2024 |...evveevvvvnnnn foennnns 1,471,370 .ccccvvinennnns 128 [oeeennnns 17,070 e oo s 60,727 [.eveeeeens o 60,727 [..ccevnnn T Y(V) IR FP, (7,806)[..cccvvnnnnnne LT R RN 0001 .eevnnenens
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
FAT20 oo | EXHS ........ Equity/Index |PLC ...eeverevennnnnns 4PQUHN3JPFGFNF3BBE53  |. 08/01/2022 |. 07/25/2024 |....eeeeeveennn feenees 1,727,150 [ eeeees 129 s 22,093 |oeeeeeeeeeeennn feeee e s 65,256 | ..oovvnnnns feunnns 65,256 |.......... 41,808 [ s [CI(:10)) T L7 TR RN 0001 .oeeneneees
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNAT IONAL
FAT24 i e EXHS ........ Equity/Index |PLC ...oooviiiiinnnnns 4PQUHN3JPFGFNF3BB653  |. 08/08/2022 |. 08/01/2024 |......evvvvvvvnn fonnnnns 1,525,860 [....cccuunnnnns 130 |oueennnnns 17,818 |oevvveeieiiinns oo e 48,108 [ o 48,108 |.......... 31,668 [ it (7,612)]. e L1 OO PPN 0001 .ooennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 99,536,170 | 115,482,134 496,400,781] XXX 496,400,781 211,670,994 (53,382,969 3,916 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 99,536,170 115,482,134 496,400,781] XXX 496,400, 781 211,670,994 (53,382,969 3,916 XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 713,750,330 | 365,394,637 2,535,713,243| XXX | 2,535,713,233| 822,598,429 (252,909,079), 4,021 XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
0499999999. Total Purchased Options 713,750,330 365,394,637 2,535,713,243 | XXX 2,535,713,233 | 822,598,429 (252,909, 079) 4,021 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
SOFR/FIXED INT RATE Interest BANK OF ANERICA NA
SWAP #196135 .......... VARIABLE ANNUITY ..... EXHS ........ (33 {- R N BATYDEB6GKMZ0031MB27  |. 10/26/2022 |. 05/04/2042 |......evvvvvvenn feunns 313,000,000 [(SOFRRATECA)  |vvvennvvvrrnnnnns foovevvniniieinnns founns (2,062,831)|... (45,182,736)|........... ... (45,182,736)[... (12,350, 213)).cuuviviinnnnnns Joreennnd 518,714 [cveiiiviiiiens oo 6,658,907 | .......... 0002 .oovvennnnns
SOFR/FIXED INT RATE Interest BANK OF ANERICA NA .
SWAP #196138 .......... VARIABLE ANNUITY ..... EXHS ........ Rate......cooo | evnnneniiiiiiinees BATYDEB6GKMZ0031MB27 ). 10/26/2022 |. 02/10/2042 |......euvvvvvenn onnns 174,000,000 |(SOFRRATEC4)  [..ovvvvvvnnnninnns Jovnnnnnniiinnnnns foens (1,778,046)|....(43,932,664), ........... ....(43,932,664)..... (6,342,640)]...0uniiiinnnnn |oorennnnn 553,507 |.evvvvnnniiiiinnn [t 3,678,435 .......... 0002 ..ovvvnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
SOFR/FIXED INT RATE Interest BANK OF ANERICA NA 2.7
SWAP #196142 .......... VARIABLE ANNUITY ..... EXHS ........ (33 (- R N BATYDEB6GKMZ0031MB27  |. 10/26/2022 |. 05/04/2032 |....evvvvvvvvenn founns 336,000,000 [(SOFRRATECA)  |.vvvvnnvvvvrnnnnns foovevmnnneniiinns founns (2,250,407)|... (25,400,879)]........... ... (25,400,879)..... (8,859,075)[....ccvvvvnnninns founnnnnnd 648,672 [..eveviiviiiinns | 4,780,959 | .......... 0002 .oovvvnnnnne
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT
RATE SWAP #198660 .... | VARIABLE ANNUITY ..... EXHS ........ Rate... . [BANK ... 1VUV7VQFKUOQSJ21A208  |. 08/26/2022 |. 08/30/2052 |.... R 10,000,000 .. (67,030)).... (1,687,811)... .... (1,687,811)....... (476,413)|. 266,625
CREDIT A E
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT | | | e 3.14
RATE SWAP#198662 ..... VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK .evviiiiie 1VUV7VQFKUOQSJ21A208 | 09/16/2022 |. 09/20/2042 |..evvvnvvvvnnnn foeenne 31,000,000 [(SOFRRATECA)  |.vvvvenevvrnnnnns foovvevvnnnineiens founnnns (170,336)f..... (2,709,643)] ..cvvvnnnnn fennnn (2,709,643)|..... (1,240,505)].cvvveeeevennnnns foorrevniinieieens forennevcinin foeeennnd 666,409 [ .......... 0002 .oovvennnnns
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT | | | e 2.92
RATE SWAP#198664 ..... VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK v 1VUV7VQFKUOQSJ21A208 | 09/16/2022 . 09/20/2052 |..evveeeveeeennn foeeees 8,000,000 |(SOFRRATECA)  [veeeeeeeemnnnnaes foeemmmmmeeeeeennn foreaeees (48,366)....... (999,291)] .evvvnnns feennnnn (999,291)....... (397,538)].cvvveeeeemnnn foeeeemmmieeeeeen feeneeeeeenes e 213,516 | ..oveennns 0002 .eovvennnnns
FIXED/SOFR INT RATE Interest SOFRRATEC4 2.31
SWAP #202030 .......... 73730EADS ......cceenn D1 .t Rate........... CME GROUP INC ...... SNZ20JLFKBNNNCLQOF39  |. 01/09/2023 |.01/17/2028 |.....evvueveeen feunnnn 35,000,000 ((5.75)  eeueeeeeeeenes foeeeenneeeeennn fereeees 183,741 | [ o 891,636 [.eeeeeeeeeeees Jeeeee e [ [ e 341,138 | ..ooeennns 100/100 ........
FIXED/SOFR INT RATE Interest . SOFRRATEC4 2.7
SWAP #202118 .......... 12803RAA2 ...ccovneennns D1 .t Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 01/10/2023 |.01/18/2028 |.......eueeveeen feunnnn 30,000,000 ((6.21)  eeeeeeeeereenes foeeeeeneeeeennn fereees 153,255 |oeeeeeeeeeeeeen v [ 703,435 |.eeeeeeeeeees oeeeemmmieeeeeenn feeeeeeeeneees feeeeeneeeeeeeeen o 292,509 | ...oeee 100/100 ........
SOFR/FIXED INT RATE Interest (0 2.01
SWAP #207288 .......... VARIABLE ANNUITY ..... EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBNNNCLQOF39 | 04/04/2022 |. 04/06/2052 |......eeveeennn foeeenee 9,000,000 |(SOFRRATECA)  [-+veeeeeemnmnnaes foeeemmmmeeeeeenns feriaeees (75,274)|..... (2,571,915)] ceevvenns fennnn (2,571,915)|....... (388,509)[-. e eeeerenaeeee Jeemmmmneeeemnnnn foreeeeeeniieeeees fons 238,269 | .......... 0002 .eovvennnnns
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT | | | e 2.85
RATE SWAP #207601 .... | VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK oevviiiiie 1VUV7VQFKUOQSJ21A208  |. 08/26/2022 |. 08/30/2032 |..evvenvvvvennnn foerne 32,000,000 [(SOFRRATECA)  |.vvvvenvvvrnnnnns foovervvnnniieeens founnnns (199,289)|..... (2,277,429)] ceevvvnnnnn fennnn (2,277,429)|....... [€-0720700 A FUEUP RPN R, 464,329 | .......... 0002 .oovvvnnnnne
ID FIXED/SOFR INT RATE Interest SOFRRATEC4 1.05
SWAP #218526 .......... VARIABLE ANNUITY ..... EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 07/27/2023 |. 07/28/2026 |........cvvvvvnn founns 300,000,000((5.45)  feeeiiiiiis i [ 712,641 [ [ESCNIZD! RN IR RN R R 2,287,698 | ..........[100/100 ........
SOFR/FIXED INT RATE Interest BANK OF ANERICA NA 1.78
SWAP #218958 .......... VARIABLE ANNUITY ..... EXHS ........ (33 {- R N BATYDEB6GKMZO031MB27  |. 10/26/2022 |. 02/10/2032 |.....evvvnrvvvnn feunnns 75,000,000 [(SOFRRATECA)  |.vvvvenrvvrnnnnns foovvevvnnnineeens founnnns (781,899)....(10,525,493)| ........... ....(10,525,493)..... (1,890,962)[.....ccvvvnnnvnnns founnnnnns 302,326 |..eevvnniiiiiinnn fons 1,061,906 | .......... 0002 .oovvvnnnnne
SOFR/FIXED INT RATE Interest .4.51
SWAP #223673 .......... VARIABLE ANNUITY ..... EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 10/26/2023 |. 10/30/2033 |....evvvvvvvrnnn foenns 6,300,000 |(SOFRRATECA)  [cvvevnvvvrnnnnnes Joorernnnneeeinnns foriennns (12,747)......... 333,687 [.eevueeens o 333,687 |....... (ST T(0)) R FRRRRURTRRN PR R, 97,543 | ..ooeeeeen 0002 .oovvvnnnnne
SOFR/FIXED INT RATE Interest (0 3.75
SWAP #226913 .......... VARIABLE ANNUITY ..... EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 12/01/2023 |. 12/05/2053 |......eevvvvvven feunnns 19,900,000 |(SOFRRATECA)  [c.evevvvvennnniens Jovnnineeeciiiinns [ (78,527)......... 427,789 [ v o 427,789 |..... (1,180,302)[..ceevvvvnneiens Jeevninieeviinis [ Jeees 542,265 | .......... 0002 .oovvvnnnnne
1D SOFR/FIXED INT RATE Interest 4.9 (SOFRRATEC4
SWAP #229456 .......... VARIABLE ANNUITY ..... EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/04/2024 . 01/11/2029 |...eevvvnnvinnn fonnns 400,000,00011.19)  foeeiiiiies fereeeiii [ (1,494,311 [ oo o (5,855,726)[...ccevvvneninns foernnnnnieiiinnns [ e o 4,375,523 | .......... 100/100 ........
.............. 5.05
ID SOFR/FIXED INT RATE Interest (SOFRRATEC4
SWAP #229621 .......... VARIABLE ANNUITY ..... EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBNNNCLQOF39 | 01/09/2024 |. 03/31/2082 |..eevvvuneveeenn feunnn 760,479,38211.49) | [ s (2,719,448)...ceeeeeneeeee | oo L (12,288,753 e Jeeeeeeeeeeeiees Joeeeemneeeeeeen [ e 10,758,485 .......... 100/100 ........
SOFR/FIXED BILAT INT Interest (0 3.31
RATE SWAP#229735 ... VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA7E | 09/28/2022 |. 09/30/2042 |....eeeeevveennn foeeeeee 4,700,000 |(SOFRRATECA)  [veeeeeeeemnmnnaes foeermmmmeeeeeennn foreeees (23,531))....... (307,404)( .eovenene fonnnns (307,404)....... (192,875)]+ceveeeeeeemen foeeeemmneeeeeeen [ e 101,111 .o 0002 .eovvennnnnn
SOFR/FIXED INT RATE Interest
SWAP #230366 .......... VARIABLE ANNUITY ..... EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBNNNCLQOF39  |. 04/18/2022 |. 04/20/2042 |.....eeeevveennn foennnns 1,800,000 |(SOFRRATEC4)  [-eeeeeeeeeeeee Jemeee e foeeeeene (12,104)f....... (278,736)[ cevveneeee foenes (278,736)........ (87,167 eeeeeeeeemennn foreeeeemeeeeees e e 38,253 | ..ooeee 0002 .eovvennnnnn
SOFR/FIXED INT RATE Interest
SWAP #230368 .......... VARIABLE ANNUITY ..... EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 08/24/2022 |. 08/26/2032 |.....eueeveeennn foeeenee 1,000,000 |(SOFRRATECA)  [-eeeeeeeeeeeee Jemmeeeeeeeni foeeeeeens (5,976)........ (66,581)..evveeeens |oeeenee (66,581)|......... (25,514)]-eeeeeeeeeenees Joeeemmeeeeeene [ s 14,501 | .oeeeeeees 0002 .eovvennnnnn
SOFR/FIXED BILAT INT Interest
RATE SWAP #230370 .... | VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 06/06/2022 |. 06/10/2052 |...cevveueveenn feunnnn 70,000,000 |(SOFRRATECA)  [-eeeeeeeeeeeeeees foeeeeeeeeeieees Joeeeee (459,141)|... (11,478,569)]........... ... (11,478,569)..... (3,329,472)]. e feeeeeeeneeee feeeeeeeeeeeeeeen [ 1,859,080 | .......... 0002 .eovvennnnnn
SOFR/FIXED BILAT INT Interest
RATE SWAP #230371 .... | VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 | 06/06/2022 |. 06/09/2042 |.......ceeveeenn feunnn 184,000,000 |(SOFRRATECA) [ eeeeeeeeeeeee Joemeeeeeeenee oo (1,145,431)|....(23,389,946)| ........... ....(23,389,946)..... (6,981,054)[..cceeeeneeeeen Jormeeeeemniees foeeeeeeeeeeeeennn feeens 3,925,150 | .......... 0002 .eovvennnnnn
SOFR/FIXED BILAT INT Interest
RATE SWAP #230372 .... | VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 | 06/06/2022 |. 06/08/2032 |...evvvuevevenn feunnn 290,000,000 [(SOFRRATECA)  |-vvvuuneeermmmnnns foeremmmmneeeennnn fonns (1,841,548)|... (21,756,593)]........... ... (21,756,593)..... (7,085,226)[-...eeeveneeeeeen Jormmeeeeemniees foeeeeeneeeeeeennn feeees 4,150,781 .......... 0002 .eovvennnnnn
SOFR/FIXED BILAT INT Interest JP MORGAN CHASE
RATE SWAP #230373 .... | VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK, NA ...ooeeennns 7HBGLXDRUGQFUS7RNES7  |. 05/24/2022 |. 05/26/2042 |.....eeuevevenn feunnn 140,000,000 [(SOFRRATECA)  |-eeeeeeeeeeeeeenn foemeeeeeeenieees foeeeee (996,509)|....(24,141,523)] ........... ....(24,141,523)..... (5,053,787 )|-ceveeeeeemnns foeeeemmmneeeeenn fomeeeeeeneees foeeees 2,983,379 | ....ooee 0002 .eovvennnnnn
SOFR/FIXED INT RATE Interest
SWAP #230436 .......... VARIABLE ANNUITY ..... EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBNNNCLQOF39 | 01/24/2024 . 01/26/2054 |......eueeveeenn feunnn 124,000,000 |(SOFRRATECA)  [+eeeeeeeeemneees Joemmmmeeeeeenns o (373,240)|........ 911,707 [ e 911,707 |........ 911,707 [ [ Joeeeeeeeeeeeeeen feees 3,387,030 [ .evvennnnn 0002 .eovvennnnnn
SOFR/FIXED INT RATE Interest BANK OF AVERICA NA
SWAP #230441 .......... VARIABLE ANNUITY ..... EXHS ........ Rate...ccoeeene | rieniiiiiiiineeees BATYDEB6GKMZO031MB27  |. 10/26/2022 |. 03/29/2042 |.....eeveeveeen feunnnn 43,000,000 |(SOFRRATECA)  |-vvvueeeeemmmnnns foeeemmmmmneeeeeenn fornnns 2,504,108 |..... (8,514,512)| .ccvvvennns fennnn (8,514,512)|..... (3,330, 751)]-vvumeeeeemnnnns foeeennnnn 189,222 | foeeennnn 912,307 | .oevunnnns 0002 .eovvennnnnn
SOFR/FIXED INT RATE Interest
SWAP #231065 .......... VARIABLE ANNUITY ..... EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFK8NNNCLQOF39  |. 02/02/2024 |. 02/06/2054 |........ceeveeen feunnnn 14,000,000 |(SOFRRATECA)  [.eeeeeeeennneees Joeemmmeeeeeennnn feeeeees (38,677)|....... (314,824) ...covvnnns founnnnn (314,824)|....... (314,824). e o [ e 382,600 [ .......... 0002 .eevvennnnnn
.............. 5.14
1D SOFR/FIXED INT RATE Interest (SOFRRATEC4

SWAP #234710 .......... VARIABLE ANNUITY ..... EXHS ........ Rate........... CME_GROUP_INC ...... SNZ20JLFKBMNNCLQOF39  [. 03/26/2024 |. 07/31/2030 |...vvvvveeenns ... 704,117,48901.27) e | e i e o 999,991 |.vvveeeennines o o e e 8,862,506 .......... 100/100 ........
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SOFR/FIXED INT RATE Interest (0| e 3.35
SWAP #CALO1 VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 09/21/2022 |. 09/23/2032 |....evvvvvvinnn foennnns 1,000,000 |(SOFRRATEC4)  [ceevvvvrinneenns Jenniniieceiniins [ (4,968)| (36,561)......... [Z2011)) R AU RN RN 14,567
SOFR/FIXED INTRATE | | fInterest | || e
SWAP #4139 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 12/16/2021 |. 12/20/2034 |......evvvvvvnnn foennnns 1,500,000 |(SOFRRATECA)  [oevvevnennniines Jerneneeeeniiines foovvvnniinineeens freeneeeeeiiinens oo o (LG C1¢1e)) R AR KRR U R, 24,566 | .......... 100/100 ........
SOFR/FIXED INTRATE | | fInterest | || el
SWAP #4140 . BOND PORTFOLI0 HEDGE . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 12/16/2021 |. 12/20/2054 |.....eevvvvvnnn foennnns 1,500,000 |(SOFRRATEC4) (547,527)... .[100/100 ..
SOFR/FIXED INTRATE | | fInterest | | e .
SWAP #4141 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 |, 12/16/2021 |. 12/22/2035 |....eevvvvvvnnn fonnnns 1,500,000 |(SOFRRATECA)  [oevvevnenneines Jevneneeeerinines foovvvnninieeeens foeeneeeeeiiinnees oo o (247,911 foeeeee o e 25,691 100/100 ........
SOFR/FIXED INTRATE | | fInterest | L | e .
SWAP #4142 .. BOND PORTFOLI0 HEDGE . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 |, 12/16/2021 |. 12/22/2055 |.....eevvvvvvnnn fonnnns 1,500,000 |(SOFRRATEC4) (514,375)|... .[100/100 ..
SOFR/FIXED INTRATE | | fInterest | L | e .
SWAP #4143 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 12/16/2021 |. 12/21/2036 |....eevvvvvvnnn foennnns 1,000,000 |(SOFRRATECA)  [.evvevnenniines Jernenneeeevinines foovvvnnininniens foeeneeeeeiiinnens | eeeeeeii o (AR I RN R RN R V-7 < ) [ 100/100 ........
SOFR/FIXED INTRATE | | fInterest | L e .
SWAP #4144 .. BOND PORTFOLI0 HEDGE . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 |, 12/16/2021 |. 12/21/2056 |.....euvvvvvvnnn foennnne 1,500,000 |(SOFRRATEC4)  [.evvvveververnnnns Joereeeeeeeeeeeeees [ fovveeiiiiiiiieiens o | (490,281)]..eeveecevnnines foovvrnnnnneeeinns oo v [ 42,919 Ll 1007100 ..
SOFR/FIXED INTRATE | | fInterest | | e .
SWAP #4145 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 |, 12/16/2021 |. 12/20/2057 |....evvnvvvvnnn foennnns 1,500,000 |(SOFRRATECA)  [.evvevnennneines Jernenneeeeeiinnes foovvvnnininneens oo | oo o [CY(UNCEC)) R KPP RN RPN RN 43,568 | .......... 100/100 ........
SOFR/FIXED INTRATE | | fInterest | L | e .
SWAP #4146 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 12/16/2021 |. 12/20/2058 |.......cevvvvenn fonnnns 1,500,000 |(SOFRRATECA)  [.evvevnennniines Jernenneeeevininns foovvvnninnnneens fooeneeeeiiinnees | eeeeeeii o (458,351 )).vueneecenninnns fovvennnnnevienns [ e [ 4,209 .......... 100/100 ........
SOFR/FIXED INTRATE | | fInterest | L | e .
SWAP #4147 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 12/16/2021 |. 12/20/2059 |....evvvvvvvvnnn foenns 1,500,000 |(SOFRRATECA)  [eevveveennieines Jevnenneeeevinines foovvvnnininniens oo oo s (434,358)]...cvvnnneeeeinnnn forennrniiininens v [ e 4,840 | .......... 100/100 ........
SOFR/FIXED INTRATE | | fInterest | L e .
SWAP #4148 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 12/16/2021 |. 12/20/2060 |.......ceevvvvnn fennnne 1,500,000 |(SOFRRATECA)  [ooevvvvvennneines Jernineeeevinines foovvvnninieneins foeeneeeeeviinnees oo o [CAEIRCR7) RPN A RPN R R 45,465 | .......... 100/100 ........
SOFR/FIXED INTRATE | | fInterest | L | e .
SWAP #4149 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 |, 12/16/2021 |. 12/22/2061 |...evvennvvvinnn foenns 1,000,000 |(SOFRRATECA)  [.evveveennneines Jeenenneeeevinnnes foovvnnninneneens foeeneeeeeiinnens oo o (PLIRSTE)) R RPN AR RPN RSN 30,722 | ... 100/100 ........
SOFR/FIXED
SWAP #4171 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |. 01/13/2035 |......evvnvvvvnn feunnns 30,000,000 |(SOFRRATECA)  |-vvvvvvrvvrmnnnnns foovemvmnnneerennn fooneniiiiiiinnns v [ o (4,526,383)]...c0vnnveeiinnnnn foonniniininiinns i [ e 492,825 | .......... 100/100 ........
SOFR/FIXED
SWAP #4172 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |. 01/12/2036 |.......evvvvveen feunnns 40,000,000 [(SOFRRATECA)  |vvvevrvvrmnnnnns fooremvmnnnneennnn fooeeniiiiininnnns v [ o (5,599,898)]....uuvnviieirnnnn fooriiiiiiiiiis e [ [ 686,783 | .......... 100/100 ........
SOFR/FIXED
SWAP #4173 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |.01/11/2037 |...cevvvvnvvnnn feunnns 39,000,000 [(SOFRRATECA)  |vvvenvvvvrnnnnnns foovervmnnneerennn oo v [ o (5,269,523)]...cvvvnieiiinnnn fooniiiiiiiiins i [ e 697,429 | .......... 100/100 ........
SOFR/FIXED
SWAP #4174 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |.01/11/2038 |......evvvvvenn feunnns 78,000,000 |(SOFRRATECA)  [.oeevvveeenniiees Jerneneeeeiiiins foorvvnniiniiicins foeeeieeciiiinens [ oeeeeeennns L. (10,204,903)]..ccevvieieiinn [ foeeriieeeeies [ e 1,448,354 | .......... 100/100 ........
SOFR/FIXED
SWAP #4175 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 . 01/11/2039 |.....evvvnnvvnnn feunnns 58,000,000 |(SOFRRATECA)  vvvvvrvvrmnnnnns foovevvmnnnnerennn fooeeniiviiinnnnns v [ o (WAL 1c7)) U RPPPRPPRR AU R RN 1,115,342 .....eeeel 100/100 ........
SOFR/FIXED
SWAP #4176 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |.01/11/2040 |.....eevvnvvenn feunnns 14,000,000 |(SOFRRATECA)  [c.eevvvvvnennnens Jvvnnneereennnens forrevviniiniinens fonineiiiiinns [ o (1,740,392)[ o eevvvvnieees Jevnnninneviiines foorreiiis e o 218 172 | weveennns 100/100 ........
SOFR/FIXED INTRATE | | fInterest | L | e 1.89
SWAP #4177 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |. 01/13/2041 |...cevvvvnviinnn feunnns 26,000,000 [(SOFRRATECA)  vvvevvvvrmnnnnns Joovervmnnnneeennn fooneniiviiinnnns v [ o (3,126, 251)[c.eeeeieeiieees Jvvnniinieviiies fooreiiiis e e 532,841 .......... 100/100 ........
SOFR/FIXED INTRATE | | fInterest | L | e .
SWAP #4178 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |. 01/12/2042 |......evvvvvvven founnns 33,000,000 |(SOFRRATECA)  |vvvvvvvvrmnnnnns foorervmnnnnneeennn fooeeniiviiinnnnns v [ o (3,844,090)f...ccvvvvnnnenes Joernnnineeeinnnns [ e e 696,082 | .......... 100/100 ........
SOFR/FIXED INTRATE | | fInterest | L | e .
SWAP #4181 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |. 01/13/2055 |......evvnvvvvnn feunnns 29,000,000 [(SOFRRATECA)  |vvvevvvvvrmnnnnns foorervmnnnneernnnn fooeeniiviininnnns v [ o (9,195, 877)[.eeveevvninnees fovvnnninieviinens fooreeivis e e 804,825 .......... 100/100 ........
SOFR/FIXED INTRATE | | fInterest | L | e .
SWAP #4182 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |. 01/12/2056 |.......euvvvveen feunnns 53,000,000 |(SOFRRATECA)  vvvvvevernnnnnns foovemvnnnnereennns foreneriviinininens fvvvninneecieinns [ L. (15,815,861)[..ccevneeeiiins [ e [ e 1,494,503 [ .......... 100/100 ........
SOFR/FIXED INTRATE | | fInterest | L | e .
SWAP #4183 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |.01/11/2057 |...cevvvvnvvnnn feunnns 57,000,000 |(SOFRRATECA)  vvvvvevvrvnnnnns fooremmnnnnnerennns fooeneiiviinninens fvvvnneeceiiins [ L (16,298, 773)] e [ oo [ e 1,632,368 | .......... 100/100 ........
SOFR/FIXED INTRATE | | fInterest | | e .
SWAP #4184 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |.01/11/2058 |......evvvvvvven feunnns 26,000,000 |(SOFRRATECA)  vvvvnvvvrnnnnnns foovrmmmnneneinnnn foreeniiiiiiiennns v I (- (VR ) AU RO KRR R PPN 755,852 .[1007100 ........
SOFR/FIXED INTRATE | | fInterest | L e .
SWAP #4185 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 . 01/11/2059 |.....evvvnvvenn feunnns 22,000,000 [(SOFRRATECA)  vvveervvrmnnnnns fooremvmnnneeennnn foveeniiviiiinnnns v [ o (5,841,022)[..cvvevvneniees Joernnnireiiinnns [ e e 648,958 | .......... 100/100 ........
SOFR/FIXED INTRATE | | fInterest | L e .
SWAP #4186 . BOND PORTFOLI0 HEDGE . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |.01/11/2060 |.... P 15,000,000 [(SOFRRATEC4)  |eeveeeeeeeeeeeees [ foiiiis e | o (3,832,760)f... 448,783 .[100/100 ..
SOFR/FIXED INTRATE | | fInterest | L | e .
SWAP #4187 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |.01/13/2061 |....evvvvnvvnnn feunnns 21,000,000 [(SOFRRATECA)  vvvvvvvvrnnnnnns Joorermmnnneerennn fooeeniiviiinnnnns e [ o (5,157,542)].ccvvveieeiinnnn oo e [ [ 637,080 | .......... 100/100 ........
SOFR/FIXED INTRATE | | fInterest | L e .
SWAP #4188 . BOND PORTFOLI0 HEDGE . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |. 01/12/2062 |.... P 18,000,000 |(SOFRRATECA)  [vvvvvvvvnvnnnnnnn foeeeeeeeeeeeeeeens foeeeeeeeeeeeeens fo [ s (4,248,204)|... 553,416 .[100/100 ..
SOFR/FIXED INTRATE | | fInterest | | e .
SWAP #4256 ............. BOND PORTFOL 10 HEDGE CME_GROUP_INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2035 |.......eoevvvvee fovnnns 21,000,000 [(SOFRRATECA)  |.evveevvvvvnnnnns fovvvvvnnnnnnnnennn fovennnnniinnnnnnns fovvvvnnnnnncinnns fevieeeennnn [ (2,866, 148)]..oevvveeniieinnnn fovenniiiiiniiinnns Jovveninnneiiinnns [ o 346,376 | .......... 100/100 ........
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SOFR/FIXED INT RATE Interest (0| e 1.99
SWAP #4257 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/17/2036 |......evvnvvvven feunnns 22,000,000 [(SOFRRATECA)  vvveevvvrmnnnnns foovemmmnnnneeennnn fooeeniiivininnnns v [ o (2,807,201)]ccevvveneeeeennn [ v [ e 379,307 .[1007100 ........
SOFR/FIXED
SWAP #4258 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/16/2037 |......evvnvvvven founnns 18,000,000 [. 2 (SOFRRATECA) |..vvvvvvnnevvrnnn foonverrennnnnnnns fovvnviinivviinnns [ e e (2,233, 719).cevveeeeieiinnn oo e [ s 323,129 | ..o 100/100 ........
SOFR/FIXED INTRATE | | fInterest | L e 2.01
SWAP #4259 .. BOND PORTFOLIO HEDGE |D 1 . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2038 |.... P 37,000,000 [(SOFRRATECA)  [.eeeeeeeeeeeeeeens o v e [ (4,478,491)]... .[100/100 ..
SOFR/FIXED INTRATE | | fInterest | | 20
SWAP #4260 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2039 |......eevvvvvven feunnns 24,000,000 [(SOFRRATECA)  |vvvennrvvrmnnnnns Joorrmmmnnnnneennnn fooeeniiviiinnnnns v [ o (2,837, 733)). e [ [ e [ 462,972 100/100 ........
SOFR/FIXED INTRATE | | fInterest | | 20
SWAP #4261 . BOND PORTFOLIO HEDGE |D 1 . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2040 |.... o feeeeenn 5,000,000 [(SOFRRATEC4) (576,072)]... .[100/100 ..
SOFR/FIXED INTRATE | | fInterest | (| 2,
SWAP #4262 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2041 |....cevvvnivnnn founnns 17,000,000 [(SOFRRATEC4)  [oevvvvvnnnrevvnnnn fooneerrevnninnnes fovvnvineeviinnns [ e e (R IRC(0Z 0 (0:5) AR RPN R R RPN 349,304 | .......... 100/100 ........
SOFR/FIXED
SWAP #4263 .. BOND PORTFOLIO HEDGE |D 1 . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/17/2042 |.... P 70,000,000 |.2 (SOFRRATEC4) [....evvvvennvenns fovmmnneereiinins foorevinnniiiiiins o oo o (WACIE I r70) RN RPN RO AR RN 1,480,624 | .......... 1007100 ..
SOFR/FIXED 1.84
SWAP #4266 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2055 |......eevvvvvvnn feunnns 22,000,000 [(SOFRRATECA)  vvvenrrvvrmnnnnns foorermmnnneeninnn fooeeniiiiininnnns v [ o (6,476,572)[..cevevvnnnines fovrnnnnnieviinnns [ e e 611,425 .......... 100/100 ........
SOFR/FIXED
SWAP #4267 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/17/2056 |.......evvvvveen founnns 28,000,000 [(SOFRRATECA)  vvvenvvvrnnnnnns Joorervmnnnneeeennn fooneniivvininnnns v [ o (W3 18 X1C)) R A RPRRUUUTR NP R, 790,772 | wevrnnnnns 100/100 ........
SOFR/FIXED
SWAP #4268 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/16/2057 |......evvnvvvven founnns 23,000,000 [(SOFRRATECA)  vvvenvvvrmnnnnns Joovervmnnneeennnn fooeeniiviiinnnnns v [ s (6,139,064)[....cccvvvnnnneens foernnnnneeviinnns [ e e 659,664 | .......... 100/100 ........
SOFR/FIXED
SWAP #4269 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2058 |........covvveen feunnns 21,000,000 [(SOFRRATECA)  |vvvvvnevvrmnnnnns foorervmnnneeeennn fooeeniiviiiinnnns v [ o (5,414,123)].cceveeeeiiiiinn oo i [ [ 611,337 [ ...oeenees 100/100 ........
SOFR/FIXED
SWAP #4270 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2059 |....evvvvvvvinnn foenns 9,000,000 |(SOFRRATECA)  [c+evvvvrvnnnnnens Joevnnnnereevnnens foorevvinnnininies feneniciiines [ eeeeeeennns foeee (2,237, 274). v oo i [ e 265,838 | .......... 100/100 ........
SOFR/FIXED
SWAP #4271 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2060 |........covvvven feunnns 12,000,000 |(SOFRRATECA)  [c.eeevvenennnnns Jvvnnnneeeecvinnns forrevvinniiinens foicciiines [ o (2,876,255)[..ceeevvnineees fovvnnnnnieiiinnns [ e e 359,493 [ ........n. 100/100 ........
SOFR/FIXED
SWAP #4272 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2061 |.....evvvnvvvenn feunnns 17,000,000 [(SOFRRATEC4)  [oevvvvvnnnrevvnnnn fooneeerevnninnnes fovvnninenviinnns [ e e (3,929,615)]...cvvnnieeeinnnn foonriiiiiiiiis i [ e 516,345 | .......... 100/100 ........
SOFR/FIXED
SWAP #4273 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/17/2062 |....evvnvvvvnnn foenns 9,000,000 |(SOFRRATECA)  [c+evvvvvrrvnnnnnns Joevnnnnneeeevinins foorrvviiniiinienns Jenneeciiines [eeeeeeennns foeee (1,999,638)[....cccvvvvnnnnens foevrnnnnniniiinns [ e [ 277,068 | .......... 100/100 ........
SOFR/FIXED
SWAP #4303 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/25/2022 |. 03/03/2035 |......eevnvvvvnn founnns 32,000,000 [(SOFRRATECA)  -vvvevrvvrnnnnnns foovervmnnneeeinnn fooeeniiviiiinnnns v [ o (4,839,663)[....cccevvnnnnenes foernnnnniniiinnns [ e e 528,939 | .......... 100/100 ........
SOFR/FIXED
SWAP #4304 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/25/2022 |. 03/01/2040 |......evvvvvveen feunnns 31,000,000 |(SOFRRATECA)  |vvvennrvvrnnnnnns foovevvmnnnnerennn fooneniiviiinnnnns v [ o (3,565,045)]. ...vvnneeeeinnnnn fooveiiiiiiiiiiis i [ e 618,618 | .......... 100/100 ........
SOFR/FIXED
SWAP #4305 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/25/2022 |. 03/03/2041 |.....evvvvvvvvnn founnns 97,000,000 |(SOFRRATECA)  |vvvvnvvvrnnnnnns foovrrvnnnneerennns fooenenivinniinens fevvninnecciviins [ ... (10,816,869)[.....ccvvnnviiinn fornnniriiininnns foerrnineneiiies [ e 1,995,835 [ .ooveennns 100/100 ........
SOFR/FIXED
SWAP #4306 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/25/2022 |. 03/03/2055 |......eevnvvvven founnns 22,000,000 [(SOFRRATECA)  |vvveervevrmnnnnns Joorervmnnnnnernnnn fooeeniiviininnnns v [ s (TRt 070)) RN AP EOPTRRREUUR RN TN 611,885 .......... 100/100 ........
SOFR/FIXED
SWAP #4307 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/25/2022 |. 03/01/2060 |.......cevvvvvnn fonnnne 7,000,000 |(SOFRRATECA)  [oeevevvrrennnnens Joevnnnnneeeevnnnns foorerviiniininnns feneeeciiines [ oeeeeeeenns foeee (G ICSTAY117) U FPPPRP R R RN 209,832 | .......... 100/100 ........
SOFR/FIXED
SWAP #4343 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/24/2035 |........evvvvven feunnns 14,000,000 |(SOFRRATECA)  [c.evvvvvernnnnens Jvvnnneeeeevinens forrevviniiininiens foniccviinns [ o (1,718,074)]. .o [ e [ s 232,019 ...oeeeeen 100/100 ........
SOFR/FIXED
SWAP #4344 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/23/2036 |.......evvvvvenn founnns 21,000,000 [(SOFRRATECA)  vvvvvvrvvrennnnns foorervmnnneeeinnn fovenniiviininnns v [ s (2,396,081)[....ccccvvmmnnnns Joermnnnnniiiinnns [ e e 363,523 | .......... 100/100 ........
SOFR/FIXED
SWAP #4345 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/23/2037 |....cevvvnvvvvnn founnns 12,000,000 |(SOFRRATECA)  [c.evvevvenenneens Jvvnnnneeeeeninens foorevviniiinnens fencciinns [ o (R[0T K1) RN AT RPN UUTRN NP . 216,219 [ .......... 100/100 ........
SOFR/FIXED
SWAP #4346 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/23/2038 |.......evvvvvenn feunnns 44,000,000 [(SOFRRATECA)  |vvvennvvvrmnnnnns Joovrrvmnnnnneeennn fooeeniiviininennns v [ o (4,650,384)| .[1007100 ........
SOFR/FIXED
SWAP #4347 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/23/2039 |......evvnvvvven feunnns 24,000,000 [(SOFRRATECA)  vvvenrvvrmnnnnns Joovervmnnnnerennn fooeeniiviiiinnnns v [ o (2,465,088))......ccceveeeeees [ [ e [ 464,546 | 100/100 ........
SOFR/FIXED
SWAP #4348 .. BOND PORTFOLIO HEDGE |D 1 . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/25/2040 |.... PR PO 3,000,000 (298,757)... .[100/100 ..
SOFR/FIXED
SWAP #4349 BOND PORTFOLIO HEDGE |D 1 CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/24/2041 |.....evvvnvvenn founnns 17,000,000 [(SOFRRATEC4)  [oovvvvvnnnvervrnnn feoneeerennnnnnnes fovvnninenviinnns [ e e (R ICRTAR-1 (1)) RN AT IR UUTR R . 350,379 | .......... 100/100 ........
SOFR/FIXED
SWAP #4350 .. BOND PORTFOLIO HEDGE |D 1 . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/23/2042 |.... P 81,000,000 |(SOFRRATEC4)  [.evvveeenniiees Jevneeeeeeiiins [ e oo o (7,565,513)[.eeeceiniiens foernninievienens [ e o 1,717,746 .[100/100 ..
SOFR/FIXED INTRATE | | fInterest | (| 2,
SWAP #4353 ............. BOND PORTFOLIO HEDGE |D 1 CME_GROUP_INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/24/2055 |.......ccevvvven ovnnns 14,000,000 |(SOFRRATEC4)  [o..vvvvvvvnnnnene Jvvnnnnnnnrennnnns foovvvvinninnnnins Joveennniiiiinnnns [oeeeeeennns oo (3,679,307)]...cevvvvennnenee fovvnnnnniiiiinnns forvriiiiiiins o foeeeennn 389,744 .......... 100/100 ........
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SOFR/FIXED INT RATE Interest (0| e 1.99
SWAP #4354 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/23/2056 |.......eevvvvvnn founnns 29,000,000 [(SOFRRATECA)  vvvenrevrmnnnnns Joorervmnnnnerennn fooeeniiviininnnns v [ o (7,219,899)]...cevvvvnnneees fovrnnieeniviinnns fooreeiiis e oo 820,244 .[1007100 ........
SOFR/FIXED INTRATE | | fInterest | || e
SWAP #4355 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/23/2057 |.....evvvuvvvenn founnns 18,000,000 [(SOFRRATEC4)  [ooevvvennnvervnnnn fooneeerennninnnes fovvnnnneeviinnns [ e s (4,291,943)]..cevvneinininnnn [ e [ [ 517,011 ... 100/100 ........
SOFR/FIXED INTRATE | | fInterest | || e L
SWAP #4356 .. BOND PORTFOLI0 HEDGE . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/23/2058 |.... P 11,000,000 |(SOFRRATECA)  [vvvvvvvvvvnnnnnnn feeeeeeeeeeeeeeeens foeeeeeeeeeee fo [ s (2,537,301)f... 320,702 .[100/100 ..
SOFR/FIXED INTRATE | | fInterest | || e
SWAP #4357 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/23/2059 |....evvvvvvvvnnn foeenns 5,000,000 |(SOFRRATECA)  [c+evvvvrrvnnnnnns Joevnnnnneeeenvnens foorerviiniinieins Jonnnecciiines [ eeeeeeeenns foees (1,114,006)]...cevveneeeeennn [ v [ e 147,902 [ ..oeeennns 100/100 ........
SOFR/FIXED INTRATE | | fInterest | (|
SWAP #4358 .. BOND PORTFOLI0 HEDGE . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/25/2060 |.... o feeeeenn 6,000,000 [(SOFRRATEC4)  |eeeveeeeeeeeeeees fooeeeeeeeeeeeeeee o e | | (1,295,525)].ccvvvnneecinnnnn oo i [ e 180,021 .[100/100 ..
SOFR/FIXED INTRATE | | fInterest | || e
SWAP #4359 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/24/2061 |...evvevvvvvinnn foenns 9,000,000 |(SOFRRATECA)  [c+evvevvrrvnnnnnns Joevnnnnneeeennnnns foorrrviiniininens Jenneiciiines [ eeeeeeeenns foeee (1,872, 715)] e [ e [ s 273,745 | oo 100/100 ........
SOFR/FIXED INTRATE | | fInterest | || el
SWAP #4360 . BOND PORTFOLI0 HEDGE . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/23/2062 |.... o feeeeenn 5,000,000 [(SOFRRATEC4)  |eeeveeeeeeeeeeees fooeeeeeeeeeeeeeee s e | o (1,002,831)... 154,116 | .......... 1007100 ..
SOFR/FIXED INTRATE | | fiInterest | (L e 20
SWAP #4370 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/31/2035 |......evvvvvvvnn feunnns 93,000,000 |(SOFRRATECA)  |vvvvvvvvrnnnnnns foovernnnnneercnnnn fooeneiiviiniinens fvvvniniccceiinns [ (10, 217,057)fc s e foe e e 1,642,615 .......... 100/100 ........
SOFR/FIXED INTRATE | | fInterest | | 20
SWAP #4371 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/30/2036 |......evvvvevenn founns 122,000,000 |(SOFRRATECA)  [c+vvunrevernnnnnns Joovevnnneeeevnnns oo v [ (12,746,100 e foe e e 2,113,584 | .......... 100/100 ........
SOFR/FIXED
SWAP #4372 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/29/2037 |....evvvnnvevenn founns 108,000,000 o (11,102,243)f. e e foe e e 1,047,203 [ ..oeeenens 100/100 ........
SOFR/FIXED
SWAP #4373 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/29/2038 |.....evvvvvvvnn founns 163,000,000 o (16,494,873)[.. e e foe e e 3,049,749 | .......... 100/100 ........
SOFR/FIXED
SWAP #4376 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/31/2055 |......evvvvvvvnn feunnns 30,000,000 [(SOFRRATECA)  |-vvvvnvvvvrennnnns Joovervmnnneeeinnn foveeniiiiiiinnnns v [ o (7,492,029)]. ..cvvvneeeennnnn foonniniinnninins v [ e 835,423 | .......... 100/100 ........
SOFR/FIXED
SWAP #4377 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/30/2056 |........vvvvven feunnns 40,000,000 [(SOFRRATECA)  vvvevvrvvrmnnnnns foovervmnnnnneeennn fooeeniiviiiinnnns v [ o (9,587, 519))..evecvvnienes foernnieieviennns [ e e 1,131,710 | ........ee 100/100 ........
SOFR/FIXED
SWAP #4378 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/29/2057 |.....evvvnvvvenn founnns 35,000,000 [(SOFRRATECA)  |vvveevvvvrnnnnnns Joovervmnnneeeennn fooeeniiviinnnnnns v [ o (8,084,645)[....cccvvvnennens foernnnnniniiinnnn [ e e 1,005,549 | .......... 100/100 ........
SOFR/FIXED
SWAP #4379 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/29/2058 |........vvvvern feunnns 38,000,000 [(SOFRRATECA)  vvvenvvvrmnnnnns foovervmnnnnereennn fooeeniiiiiiinnns v [ o [R-TRCC[0 T (1)) RPN AP RPN AR RN 1,108,149 | .......... 100/100 ........
SOFR/FIXED
SWAP #4382 VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/29/2052 |......evvnvvvvnn founnns 51,000,000 .. (13,145,989)..... (2,264,645)]..ccvnneiiinnnnns foovrerininineeens o oo 1,349,663 | .......... 0002 .oovvvnnnnne
SOFR/FIXED
SWAP #4401 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 |. 07/15/2034 |......evvvvvvven feunnns 22,000,000 [(SOFRRATECA)  |vvvenrevrmnnnnns fooremvmnnnneeeennn fooeeniiviininnnns v [ o (VIR tX TR (175 RN AT RPN R 352,959 [ ....eennns 100/100 ........
SOFR/FIXED
SWAP #4402 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 |. 07/14/2035 |......eevvvvvvnn feunnns 32,000,000 [(SOFRRATECA)  |vvvenvvvrmnnnnns Joorervmnnnnernnnn fooeeniiviiiinnnns v [ o (2,781,909)[...ceeevvvneees Joernnnnriviinens fooveviiis e e 537,685 .......... 100/100 ........
SOFR/FIXED
SWAP #4403 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 |. 07/13/2036 |......evvnvvvvnn feunnns 38,000,000 [(SOFRRATECA)  |vvvevvvvrmnnnnns Joovervmnnneerinns fooenniiiiininnnns v [ o (3,114,261)].eeeeciiiinees fevrnnienieciinns [ e [ 666,170 | .......... 100/100 ........
SOFR/FIXED
SWAP #4404 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 |. 07/13/2037 |....evvvvnvvnnn feunnns 35,000,000 [(SOFRRATECA)  |vvvenvvvrnnnnns Joovervmnnnnnreinnn fooeeniivviiinnnns v [ o (2,793,916)[..ceeevvnniees foevnninneiiinnns foorreiiis e e 638,046 | .......... 100/100 ........
SOFR/FIXED
SWAP #4405 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 |. 07/13/2038 |......evvnvvvvnn feunnns 54,000,000 [(SOFRRATECA)  |vvvenrrvvrmnnnnns foovervmnnnnerennn fooeeniivviiinnnns v [ o (4,287,557 )[c.eeeeceininnens foevnninieeiinens [ e o 1,020,770 | .......... 100/100 ........
SOFR/FIXED
SWAP #4406 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 |. 07/13/2039 |......evvvvvvnn feunnns 24,000,000 [(SOFRRATECA)  |vvvevrvvrmnnnnns Joovervmnnnnneeennn fooeeniiviininnnns v [ o (1,892,072)[.eeevvvnieees foevnnnnneiviinnns fooveeiiis e o 469,277 | .ovunnnn. 100/100 ........
SOFR/FIXED
SWAP #4408 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 04/12/2022 |. 07/15/2054 |....evvvvvvvvnnn foennnne 7,000,000 |(SOFRRATECA)  [c+evvevvrrnnnnnnns Joevnnnnneeeevnnens foorrrviiniiniines fenniniciiines [ oeeeeeeenns foeee (QIR-TE T 70 AU RPPTRRI AU U RPN 192,690 [ .......... 100/100 ........
SOFR/FIXED
SWAP #4409 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 |. 07/14/2055 |.......evvvvveen feunnns 10,000,000 [(SOFRRATEC4)  [-ovvvvvnnnervnnnn fooneeerevnnnnnnes fovvnnnninviinnns [ e e (2,089, 613)[...ceeevvneneees fevnnnenneiiinens fooreeiiis e e 279,763 .[1007100 ........
SOFR/FIXED
SWAP #4410 BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 |. 07/13/2056 |......eevvvvvenn founnns 12,000,000 |(SOFRRATECA)  [c.evevvvrennnens Jvvnnneeeeeninens foorevviniiiiniees foniiiiinnes [ o (2,398, 013)[..eeeevviieees Joerennineeeiinens fooreeiiis e e 341,035 | .......... 100/100 ........
SOFR/FIXED
SWAP #4411 . BOND PORTFOLI0 HEDGE . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 |. 07/13/2057 |.... P 11,000,000 [(SOFRRATEC4)  [ooevvvvnnnnenvnnnn foonreerevnnnnnnes fovvennnieviinnns [ e s (2,131,976)f... .[100/100 ..
SOFR/FIXED
SWAP #4412 ............. BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 . 07/13/2058 |.....evvvvvvvnnn foennnne 8,000,000 |(SOFRRATECA)  [ceevvvvvrrrnnnnnns Joevnnnnnereennnnns foorrvvnvniininens Jonnneeciiinns [ oeeeeeeenns foeee (1,500,477 ). ceeeeeeeeeeeeeees [ [ e [ 234,288 | e 100/100 ........
SOFR/FIXED INT RATE Interest (01 2
SWAP #4413 ... BOND PORTFOLIO HEDGE |D 1 . | Rate... . | CME_GROUP_INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 |. 07/13/2059 |.... I 3,000,000 [(SOFRRATEC4) (552,8%4)|... .[100/100 ..
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT | | | e .
RATE SWAP #4498 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... BANK eveeiiieeee 1VUV7VQFKUOQSJ21A208  |. 05/31/2022 |. 01/06/2033 |.eeveeveevennnn foeeee 13,000,000 |(SOFRRATECA)  [..eeeeeeeeenneeee Joemmmmneeeeemmnn oo e [ e (424,852)]...ceeeeeeeeenn [ e o s 192,851 wooveenn 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT | | | e 2.79
RATE SWAP #4499 ...... BOND PORTFOLIO HEDGE |D 1 . |Rate... . [BANK ... 1VUV7VQFKUOQSJ21A208  |. 05/31/2022 |. 07/06/2033 |.... P 13,000, 000 |(SOFRRATEC4) (413,226)... 197,917 .[100/100 ..
CREDIT A
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT | | | e .
RATE SWAP #4500 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... BANK v 1VUV7VQFKUOQSJ21A208  |. 05/31/2022 |. 01/05/2034 |..eeeevveeennnn foeree 11,000,000 [(SOFRRATECA)  [+eeeeemmneeeemnnn feomeeeeemmneeeee Joemeneeeeeeeees foeeeee [ s (343,052)]. . cvveeeeeeennn feeeeeemnieeeee Jeeeneeeeeee o [ 171,936 [ .ovveennnt 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT | | | e 2.83
RATE SWAP #4501 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... BANK .evviiiiie 1VUV7VQFKUOQSJ21A208  |. 05/31/2022 |. 07/05/2034 |..evvenvvvvvnnnn foenne 11,000,000 [(SOFRRATEC4)  |-evvvvvnnrevvnnnn feoreeeiivnnnienes foevniniivcines fooveevi [ [ [(ST(V)) R KPR R PP AR 176,245 | .......... 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT
RATE SWAP #4502 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... BANK eeeeiieieeee 1VUV7VQFKUOQSJ21A208  |. 05/31/2022 |. 01/03/2035 |.eeveevvevennnn foeeeee 24,000,000 |(SOFRRATECA)  -vvvuneeeemmmmnnes foermmmmmmeeeeemnnn fooeeeeeemmnieeeee e [ e (T14,752)]- e eeeeeeeeee Joeeemmmeeeeeeeen feeeeeeeeeeneees feeeeieeeeeeeeeen [ 393,760 [ .......... 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT
RATE SWAP #4503 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... BANK .evviiiiie 1VUV7VQFKUOQSJ21A208  |. 05/31/2022 |. 07/03/2035 |.eevvvnrvvvennnn foerne 24,000,000 |(SOFRRATECA)  vvvvnvevvrnnnnnns foorevmnnnneerennnn foonnniiiiiniinens v [ s (696,982)]....neeevvvnnnnes [oorernnnnninninns frerrereiiiinens v [ 402,725 | .......... 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT
RATE SWAP #4504 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... BANK eveeiiieeee 1VUV7VQFKUOQSJ21A208  |. 05/31/2022 |. 01/03/2036 |.eeveeeeeeennnn foeeeee 16,000,000 [(SOFRRATECA)  [-eveeemmneeeemnnn fooeeeeeemmeeeeee Joemeeeeeeeeees foeeeee [ e (455,922)]..ccvveeeeeeennnn feeeeeeeeenieeeee e o [ 214,426 | .......... 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT | | | e 2.91
RATE SWAP #4505 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... BANK oovviiiiie 1VUV7VQFKUOQSJ21A208  |. 05/31/2022 |. 01/06/2037 |..evvvnvvvvennnn forrns 10,000,000 [(SOFRRATEC4)  |-evvvvvnnrevrnnnn feoreveevninninnes fovvniiiivienens fooveevii [ [ (281,688)[....ccevveneeeens fernnnnreniinnnns fooveeniiinnieens e i 178,732 weveeennns 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT
RATE SWAP #4506 ...... BOND PORTFOLIO HEDGE |D 1 . |Rate... . [BANK ... 1VUV7VQFKUOQSJ21A208  |. 05/31/2022 |.01/06/2037 |.... R 31,000,000 [(SOFRRATECA)  |-vvvuueeeemmmnnns foeremmmmmnreeeennn foeeeeeeemmieees oo [ e (2,016,570)|... 554,070 .[100/100 ..
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT | | | e 2.79
RATE SWAP #4507 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... BANK .evviiiiie 1VUV7VQFKUOQSJ21A208  |. 05/31/2022 |.07/06/2037 |..evvvnvvvvvnnnn foernne 31,000,000 [(SOFRRATECA)  |vvvevvvvrnnnnnns Joovervmnnnneeinnn fooeeniiviininnnns v [ o (1,975,151 foveniineviiens fooreiiiis e e 564,719 [ .......... 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT
RATE SWAP #4508 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... BANK eveeiiieeee 1VUV7VQFKUOQSJ21A208  |. 05/31/2022 |.01/06/2038 |...eeeeveeeennnn foeeeee 35,000,000 [(SOFRRATECA)  |-vvveeeeermmmnnns foeremmmmmnreeeennn fooeeeeeeemmieees e [ s (2,201,845)[..ceeeeeeeeeeee Joemmmneeeeeeen foeeeeeeeeeeeees e e 649,580 [ .......... 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4509 ...... BOND PORTFOLIO HEDGE |D 1 . |Rate... . [CITIBANK NA ........ E570DZNZ7FF32TWEFA76 |.05/31/2022 |.07/06/2038 |.... P AU 35,000,000 [(SOFRRATECA)  |-vvvueeeeemmmnnns foeremmmmneeeeennn foeeeeeeemmieeees oo [ s (2,172,251 eeeeeeeeeeee foeemmeeeeeeeeeen foeeeeeee e e 661,166 .[100/100 ..
SOFR/FIXED BILAT INT Interes
RATE SWAP #4510 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 05/31/2022 |.01/05/2039 |....evvvueveenn feunnnn 39,000,000 [(SOFRRATECA)  |-vvvuueeermmmnnns foeremmmmnreeeeenn foeeeeeeemmieees foeeeneeeeeene [ e (2,395,540)]. «cvveeeeeeee [ e o [t 749,555 | .......... 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4511 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 05/31/2022 |.07/05/2039 |...cevvvueveenn feunnnn 39,000,000 [(SOFRRATECA)  |-vvvuueeermmmnnns foeremmmmmneeeeennn foeeeeeemmieeees Joeeeneeeeceee [ e (2,369,066)].....ccvvvnmeeeee Jeemmmmneeeermnnnn fooreeemniieeeees o e 762,029 [ ..ooennnnn 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4512 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 05/31/2022 |.01/03/2040 |.....eevueveenn feunnnn 21,000,000 [(SOFRRATECA)  |-vvvueeeermmmnnns foeremmmmmneeeeeenn foeeeeeemmiieees feeeeneeeeceee [ e (1,260,899)[..eeeeeeneeeee Joemmmmeeeeeemnnn fooreeemneeeeees [ oo 416,969 | .......... 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4513 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 05/31/2022 |. 07/03/2040 |......evueeveeen feunnnn 21,000,000 [(SOFRRATECA)  |-vvvuueeermmmnnns foeremmmmmneeeeennn foeeeeeeemmieeees oo [ e (1,247 ,785)[. e eeeeeeeeee Joemmmeeeeeeee oo e e 423,509 | .......... 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4514 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 05/31/2022 |.01/03/2041 |..ceevveeeveaen feunnnn 34,000,000 [(SOFRRATECA)  |-vvvueeeermmmnnns foeremmmmmneeeeemnn fooeeereeemmieeees feeemneeeeeeee [ e (2,000, 755)[- e eeeeeemeeeee Joemmmmeeeeeemnnn foreeeeeneeeeeen foeee e oo 696,224 | .......... 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4515 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 05/31/2022 |.07/03/2041 |..cevvveneeaaen feunnnn 34,000,000 [(SOFRRATECA)  |-vvuueeeeemmmnnns foeremmmmmneeeeeenn foneeeeeemmieees oo [ e (1,989,052)[-. e eeeevmeeeee Joemmmmeeeeeemnnnn fooreeemmeeeeees foeee s foeeeennn 706,441 .......... 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4516 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 05/31/2022 |. 01/06/2042 |......eeueeveeen feunnnn 10,000,000 [(SOFRRATECA)  [-eeeeemmneeeemnnn feomeeeemmmeeeeee Joemeneeeeeeeees foeeeee [ e (582,974)]- . eeeeeeennees foeeemmmneeeeeennn feeeeeeeeeeneeees feeeeieeeeeeeen o 210,837 | .oevunnnns 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4517 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 05/31/2022 |.07/07/2042 |...cevveneeeeen feunnnn 10,000,000 [(SOFRRATECA)  |+eeeevmmnreeemnnn fooreeeemmmieeeee Joemeieeeeeeeees foeeeee [ s (581,999)]...eeeeeeneiees Joeeemmmneeeeeeenn fereeeeeeemnieees feeeriee e [ 23,772 e 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4518 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 05/31/2022 |.01/05/2043 |.......eeeveeen fennnnn 10,000,000 [(SOFRRATECA)  [+eeevvemneeeemnnn feemeeeemmmneeeee Joemeneeeeeeenes foeeeee [ e (580,804)...cceveneeeeeenn Jormmmeeeermmnnes foeeeemmneeeeennn foeeeeeeeeeies e 216,668 | .......... 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4519 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 05/31/2022 |.07/06/2043 |.......eeeeveeen feunnnn 10,000,000 [(SOFRRATECA)  [-eeeevemneeeemnnn feemeeeemmmneeeee Joemeieeeeeeeees foeeeee [ [ (579,700)[- . eeeeveeeeeeeen Jormmmeeeeemnnnns foeeeemmneeeeeeenn foereeeeeeeeeiees foeeennnns 219,526 | ....ceeeen 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4520 ...... BOND PORTFOLIO HEDGE D 1 ........... Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 ). 05/31/2022 |. 01/05/2044 |........oeeeeeee |ovnnns 18,000,000 [(SOFRRATEC4)  [.eevevvmmeeermnnn foonmeermmmmnnnnees Joornnmnnnneennnns fooneeemnninnnneees |ovvvnninnns fonns (1,041,007)]+eevvmmmeeeeennn foonnereerminannes Joernnnnneeeennnns forreeeeriiinneees Jonnanns 400,253 .......... 100/100 ........
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. ltem Exposure | Entity (b)
SOFR/FIXED BILAT Interest (0| e 2.62
RATE SWAP #4521 BOND PORTFOLI0 HEDGE CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 05/31/2022 |. 01/05/2045 |.......evvvvvven fevnnns 14,000,000 |(SOFRRATECA)  [c.eevvvvvrnnnnnns foennennerecinnnnns foorrvinniiiiins o [EZR-(070) R IR RPN R IR 319,102 .[1007100 ........
SOFR/FIXED BILAT INT | | fInterest | | 20
RATE SWAP #4522 BOND PORTFOLI0 HEDGE CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 05/31/2022 |. 01/04/2046 |........covvvven feunnns 14,000,000 |(SOFRRATECA)  [c.evvvvvvnnnnnnnns Jvnnenneeecivinnns foorvvviniiniiiins o oo (WA TR ALY R KRR RUI PR AR 326,669 | .......... 100/100 ........
SOFR/FIXED BILAT INT | | flInterest | | 20
RATE SWAP #4523 BOND PORTFOLI0 HEDGE . [CITIBANK NA ........ ES70DZNZ7FF32TWEFA76 |.05/31/2022 |.01/07/2047 |......evvvvvvvnn founnnn 39,000,000 |(SOFRRATEC4) (2,169,609)f... 930,832 .[100/100 ..
SOFR/FIXED BILAT INT | | fInterest | | 20
RATE SWAP #4524 BOND PORTFOLI0 HEDGE CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 05/31/2022 |.07/08/2047 |.....eevvvvvvvnn feunnns 39,000,000 |(SOFRRATECA)  |vvvvnvvvrvnnnnns foovermnnnnerecnnns fooeeeiiviinnenens fevvnninccieinnn [ (2,141,591 i forreeiii e e 940,962 | .......... 100/100 ........
SOFR/FIXED BILAT INT | | flInterest | | 20
RATE SWAP #4525 BOND PORTFOLI0 HEDGE . [CITIBANK NA ........ ES70DZWNZ7FF32TWEFA76 |. 05/31/2022 |.01/06/2048 |........ccevvvrn founnnn 21,000,000 |(SOFRRATEC4) (1,134,846)|... 512,068 .[100/100 ..
SOFR/FIXED BILAT INT | | fInterest | | 20
RATE SWAP #4526 BOND PORTFOLI0 HEDGE CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 05/31/2022 |.07/06/2048 |........covvvven feunnns 21,000,000 |(SOFRRATECA)  |vvvevevvrrnnnnns foovevnnnnnnreennnn fooeeeiiviiniinens fvvvnnneeciiinns [ (1,115,984)[..oeeeivieees fevnniieneviienes fooreriiis e o 517,408 | .......... 100/100 ........
SOFR/FIXED BILAT INT | | flInterest | | 20
RATE SWAP #4527 BOND PORTFOLI0 HEDGE . [CITIBANK NA ........ ES70DZNZ7FF32TWEFA76 |.05/31/2022 |.01/05/2049 |........covvvvrn founnnn 26,000,000 |(SOFRRATECA)  |vvvvvvvvrnnnnnns foovernnnnnreennnn fooennniviininens v [ [QIRCSSTAL) RO RO U RSP RN 647,180 | .......... 1007100 ..
SOFR/FIXED BILAT INT | | flInterest | | 20
RATE SWAP #4528 BOND PORTFOLI0 HEDGE CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 05/31/2022 |. 07/05/2049 |......eevnvvvvnn feunnns 26,000,000 |(SOFRRATECA)  |vvvvnrvvrnnnnnns foovermnnnireennnn foreneniviinienens fvvvninnccciiinns [ (1,329,624)]...cvvvneeeviinnnn oo v [ e 653,623 | .......... 100/100 ........
SOFR/FIXED BILAT INT | | fInterest | | 20
RATE SWAP #4529 BOND PORTFOLI0 HEDGE CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 05/31/2022 |. 01/05/2050 |......eevvvvvnn feunnns 16,000,000 [(SOFRRATEC4)  |.ovvvvennnvvvinnnn feoneerivvninnnes foevnnnneevceinns fooeeii et (R0 IRA ) RN ISP RPN R PR 406,220 | .......... 100/100 ........
SOFR/FIXED BILAT INT | | fInterest | (L e 20
RATE SWAP #4530 BOND PORTFOLI0 HEDGE CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 05/31/2022 |. 07/05/2050 |......eevvvvvvnn feunnns 16,000,000 [(SOFRRATEC4)  |-ovvvvennnvevvnnnn feoneereenninnnns foevnnninivienees fooeii s (WEZITE)) U R U RTPRT RN 410,108 | .......... 100/100 ........
SOFR/FIXED BILAT INT | | fInterest | (| 2,
RATE SWAP #4531 BOND PORTFOLI0 HEDGE CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 05/31/2022 |.01/03/2051 |...cevvvnnvvnnn founnns 22,000,000 |(SOFRRATECA)  vvvvvvvvrmnnnnns foovermnnneeeennns foreneniiiiniinens v [ (1,054,462)[....cccevvnnnnnes Jovrnnninniiiinnns [ e oo 569,223 | .......... 100/100 ........
SOFR/FIXED BILAT INT | | fInterest | | 20
RATE SWAP #4532 BOND PORTFOLI0 HEDGE CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 05/31/2022 |. 07/03/2051 |...eevvvvnvvenn founnns 22,000,000 |(SOFRRATECA)  vvvvvvvvrnnnnnns foovermnnnnrrennnn fooeneiiiiinninnns vvvninneccivinnn [ (1,029,576)[...ceeevvnnneees foevnnnenieeiinnns [ e oo 574,469 | .......... 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT Interest CORP AND INVESTMENT
RATE SWAP #4545 BOND PORTFOLI0 HEDGE . |Rate... . [BANK ... 1VUV7VQFKUOQSJ21A208 | 06/06/2022 |. 09/03/2034 |..eeeuvveeennnn foeeeee 37,000,000 (2,618,048)|... 597,549 .[100/100 ..
CREDIT AGRICOLE
SOFR/FIXED BILAT Interest CORP AND INVESTMENT | (| 2.9
RATE SWAP #4546 BOND PORTFOLI0 HEDGE BANK .evviiiiie 1VUV7VQFKUOQSJ21A208 | 06/06/2022 |. 09/03/2035 |..evvenrvvvennnn forrne 34,000,000 |(SOFRRATECA)  |vvvvvrvermnnnnns foovermnnnnneeennns foreneriviinninens fvvvnineccciiinnn [ (1,986,398)[....cccevvmnnnenes Joevnnnnnriiinnnns [ e e 574,813 .......... 100/100 ........
SOFR/FIXED BILAT .2
RATE SWAP #4547 BOND PORTFOLI0 HEDGE CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 06/06/2022 |. 09/02/2036 |........vvvvven feunnns 72,000,000 L0 O N ) R SRS (3,945,103)]..cvvvneveinnnnns foorrrvinniniiiins e [ o 1,269,370 | .......... 100/100 ........
SOFR/FIXED BILAT INT | | fInterest | | e 2.95
RATE SWAP #4548 BOND PORTFOLI0 HEDGE CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 06/06/2022 |. 09/01/2037 |.....evvvnvvvvnn feunnns 57,000,000 C4) [ i [ [ | (2,985,850)[...ceeevvneninns foernnnnnievinnnnn [ e e 1,044,444 .......... 100/100 ........
SOFR/FIXED BILAT 2.
RATE SWAP #4549 BOND PORTFOLI0 HEDGE CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 06/06/2022 |. 09/06/2039 |........evvvvern feunnns 15,000,000 L0 O O ) R SN (WL I K)) AR FOPRRUPPRR RPN R RPN 204,740 | .......... 100/100 ........
SOFR/FIXED BILAT INT | | fInterest | | e 2.97
RATE SWAP #4550 BOND PORTFOLI0 HEDGE CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 06/06/2022 |. 09/04/2040 |.......eevvvvven feunnns 19,000,000 |(SOFRRATECA)  [c.evevvvvvnnnneens Jovvnnneneeiinnns foovvvvnnniniiiins o | oo (948,308)]....eeeeevvnines [oevernnnnnreninns freneereeeiiees v [ 385,202 | .......... 100/100 ........
SOFR/FIXED BILAT INT | | fInterest | | 20
RATE SWAP #4551 BOND PORTFOLI0 HEDGE CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 06/06/2022 |. 09/03/2041 |.....evvvvvvenn feunnns 62,000,000 |(SOFRRATECA)  |vvvvvvvvrnnnnnns foorermnnnnneecnnnn foreneriviiniinens evvnnceecivinns [ [ROZ£ N D) RPN AP RO R RN 1,204,537 | .ooveenens 100/100 ........
SOFR/FIXED BILAT INT | | flInterest | | 20
RATE SWAP #4552 BOND PORTFOLI0 HEDGE CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 06/06/2022 |. 09/02/2042 |.....evvvvvvvnnn foenns 3,000,000 |(SOFRRATECA)  [c+evevevvrennnnnns foevevnnneeeeennnn fooeniiviiiiinnnns v [ [QECIVET:)) R PR AR TR RN 64,405 .......... 100/100 ........
SOFR/FIXED BILAT INT | | fInterest | | 20
RATE SWAP #4554 BOND PORTFOLI0 HEDGE CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 06/06/2022 |. 09/03/2054 |.......evvvvven feunnns 10,000,000 [(SOFRRATEC4)  |.evvvvennnvevvrnnn feoneeeievninnnnns fovvvinincceine fooveviic s (1,641,766)]....cevvneeeennnn fooeeniiiiiiiennns v [ s 275,892 | .......... 100/100 ........
SOFR/FIXED BILAT INT | | fInterest | | 20
RATE SWAP #4555 BOND PORTFOLI0 HEDGE CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 06/06/2022 |. 09/02/2055 |....evvvvvvvrnnn foeeenns 9,000,000 |(SOFRRATECA)  [c+vvvrevvirnnnnnns foevrvnnnneeeeennnn fooenieviiniinnnns v [ (1,352,203)].cccvvnneeeceinnnn oo v [ e 252,337 | weeeeennn 100/100 ........
SOFR/FIXED BILAT INT | | fInterest | | 20
RATE SWAP #4556 BOND PORTFOLI0 HEDGE CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 06/06/2022 |. 09/01/2056 |.......evvvvven feunnns 20,000,000 |(SOFRRATECA)  vvvenrvvvrrnnnns Joovrmmnnnnneinnnn fooeeiiiiiiiiinnns e (2,866,561)]...ccvvnnneneeennn fooneniiiiiniinnns v [ e 569,595 .[1007100 ........
SOFR/FIXED BILAT INT | | fInterest | | 20
RATE SWAP #4557 BOND PORTFOLI0 HEDGE CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 06/06/2022 |. 09/04/2057 |......eevvvvvenn founnns 15,000,000 |(SOFRRATECA)  [c.evvvvvvvnnnninns Jvnnineeeeiinnnns foovvvinniiniiiins e oo (PRVTE TR U RRTRRR R U RN 433,783 | .......... 100/100 ........
SOFR/FIXED BILAT INT | | fInterest | | 20
RATE SWAP #4558 BOND PORTFOLI0 HEDGE . [CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 |.06/06/2022 |. 09/04/2059 |........ecovvvvr |ounnnns 4,000,000 [(SOFRRATEC4) (527,899)... 119,083 .[100/100 ..
SOFR/FIXED BILAT INT | | fiInterest | L e 20
RATE SWAP #4559 BOND PORTFOLI0 HEDGE CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 06/06/2022 |. 09/03/2060 |........eevvvvnn foennnne 5,000,000 |(SOFRRATECA)  [c+evvvevvirnnnnnns foevemmnnneereennnn fooeniiviiiiininns v [ [(CE et 1e)) R KPP TR PPN RN 150,939 | .......... 100/100 ........
SOFR/FIXED BILAT Interest (01 2
RATE SWAP #4560 BOND PORTFOL 10 HEDGE . | Rate... . [CITIBANK NA ........ E570DZNZ7FF32TWEFA76 |. 06/06/2022 |. 09/02/2061 |........cevvvvee Jounnns 18,000,000 |(SOFRRATEC4) (2,259,063)... 550,763 .[100/100 ..




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

6€'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure
SOFR/FIXED BILAT INT Interest (0| e 2.88
RATE SWAP #4561 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 06/06/2022 |. 06/09/2042 |......ovvvvvvnn foennns 7,500,000 |(SOFRRATECA)  [cvvvvnivvvrnnnnnns Joorevnnnnieeennns foreenees (46,234)|....... (904,251)] ... (904,251)|....... (286,486)[.......ccvvvnnrens |evnnnnerervinins fooriviiiniinnens fes 159,993
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT | | | e 2.81
RATE SWAP #4562 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... BANK eveeiiieeee 1VUV7VQFKUOQSJ21A208 | 06/08/2022 . 07/03/2034 |...eeeevveeennn foeeeee 2,000,000 |(SOFRRATECA)  [+eeeeeeeemmnnees Joemmmmmeeeeeemnnn fereeeeeemmmieeeee Jeemneeeeceees [ e (156,899)]-.. e eeeevnneees Joeemmmmeneeeemnnn foereeeemmneeeeee Jeeneeeeeeee [ 32,036 | ...coeen 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT | | | e 2.58
RATE SWAP #4563 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... BANK oevviiiiie 1VUV7VQFKUOQSJ21A208  |. 06/08/2022 . 07/01/2054 |..eevvenvvvnnnn foeeens 2,000,000 |(SOFRRATECA)  [c+veeevvennnnnnns Joevvmnnnnerecennnn foonnrvviinnninns v [ s [(SURVAYD! RN AR KRR R R, 55,019 | ...ceeeeen 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT
RATE SWAP #4564 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... BANK v 1VUV7VQFKUOQSJ21A208  |. 06/08/2022 |.07/01/2036 |..evveeeveeeennn foeeeeee 2,000,000 |(SOFRRATECA)  [+eeeeeeermmnnees Joemmmmmreeeeemnnn fereeeeeemmnieneee Jeemneeeeeeenes feeeieeens e (118,347 e [ eeeemnnees feeeemmeeeeeeeeen e s 35,015 | .ooevenn 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT
RATE SWAP #4565 ...... BOND PORTFOLIO HEDGE |D 1 .... . |Rate... . [BANK ... 1VUV7VQFKUOQSJ21A208 | 06/08/2022 |. 07/03/2056 |.... PR PO 2,000,000 e [ (R[0T <)) AR IR RUUPPRUUUUR RRIT IPRTRRE. o1t ) |- (R, 1007100 ..
CREDIT A
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT
RATE SWAP #4566 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... BANK eveeiiieeee 1VUV7VQFKUOQSJ21A208 | 06/08/2022 . 07/02/2059 |.eeveeeveeennnn foeeeees 2,000,000 |(SOFRRATECA)  [eeeeeeeermmnnaees Joemmmmmeeeeeemnnn feeeeeeeemmneeeee Jeemneeeeceens [ e (276,726)]- e eeeeeeeeeeenn foemmeeeeeemnniees foeeemmeeeeeeenen oo s 59,3% | .......... 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT | | | e 2.33
RATE SWAP #4567 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... BANK .evviiiiie 1VUV7VQFKUOQSJ21A208  |. 06/08/2022 [.07/01/2061 |...evvenvvvvnnnn foenne 3,000,000 |(SOFRRATECA)  [c+eevevvrnnnnnns Joevrvnnnnereeennnn foonnieviininnnns v [ s ([ AIVET)) U R RN TR RN 91,582 | .......... 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT | | | e 3.04
RATE SWAP #4569 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... BANK v 1VUV7VQFKUOQSJ21A208 | 06/13/2022 |. 09/18/2034 |...eeevvevennnn foeneee 34,000,000 [(SOFRRATECA)  |-vvuueeeeemmmnnns foeremmmmmnreeeennn foreeeeeeemmieees Joeeeneeeeeeee [ e (1,928, 241)] e [ e o [ 550,180 [ ....eennn. 100/100 ........
SOFR/FIXED BILAT INT Interest (0 3.02
RATE SWAP #4570 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 | 06/13/2022 |. 09/17/2035 |...cevveueveeen feunnns 33,000,000 [(SOFRRATECA)  |-vvvuueeeemmmnns foeremmmmmneeeeennn foeeeeeemmieees e [ e (1,630, 461)]-ceeeeneeeeeeennn [ e oo s 558,842 | .......... 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4571 ...... BOND PORTFOLIO HEDGE |D 1 ........... [Rate... . [CITIBANK NA ........ E570DZWZ7FF32TWEFA76 |.06/13/2022 |. 09/15/2036 |.... P AU 68,000,000 |(SOFRRATECA)  [-eeeeeeeneeeeee Jommmeeeeeemes foeeeeemeeeeeeeen foeee e | e (3,154,398)].ccvveeeeeeenn foreeeemmneeeeeeen Joeeeeeeeiees [ [ 1,200,566 .[100/100 ..
SOFR/FIXED BILAT INT Interest
RATE SWAP #4572 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 06/13/2022 |. 09/15/2037 |..eevvveneveeen feunnnn 56,000,000 [(SOFRRATECA)  |-vvvuueeermmmnnns foeremmmmmneeeeennn foeeeeeemmieeees feeeeneeeeeeee [ e (2,547 ,448)]. oo e e e [ 1,027,584 | .......... 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4573 ...... BOND PORTFOLIO HEDGE |D 1 ........... [Rate... . [CITIBANK NA ........ ES70DZNZ7FF32TWEFA76 |.06/13/2022 |. 09/19/2039 |.... P AU 10,000,000 (465,3%)|... 196,720 .[100/100 ..
SOFR/FIXED BILAT INT Interes
RATE SWAP #4574 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 06/13/2022 |. 09/17/2040 |.....eevneveeen feunnnn 14,000,000 |(SOFRRATECA)  [..eeeeeeemenneeee Joemmmmeeeeeemnnn foeeeeeemmieeeee e [ e (654,994)].ccevveeeeeeenn [ e o [ 284,14 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4575 ...... BOND PORTFOLIO HEDGE |D 1 ........... [Rate... . [CITIBANK NA ........ E570DZNZ7FF32TWEFA76 |.06/13/2022 |. 09/16/2041 P AU 45,000,000 |(SOFRRATECA)  |-vvueneeermmmnns foeremmmmmneeeeennn foeeeeeeeemeeees Joeemneeeeeeee [ s (2,135,215)|... .[100/100 ..
SOFR/FIXED BILAT INT Interes
RATE SWAP #4576 ...... BOND PORTFOLIO HEDGE |D 1 ........... Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA7E | 06/13/2022 |. 09/15/2042 |....eeeevveennn foeeens 2,000,000 |(SOFRRATECA)  [..eeeeeeenneeeee Jeemmmmneeeeemmns forereeemmmeeeeee Joeneeeeceeees [ e (96,827 eeeeeeneneeee Jeermmmeeeeemennn foreeeeee e [ 2,978 ..o 100/100 ........
SOFR/FIXED BILAT INT Interest (0 1.48
RATE SWAP #4592 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 | 06/10/2022 |. 10/10/2041 |.eeevveenveeenn feunnn 225,000,000 [(SOFRRATECA)  |-vvvuuneeeemmmnnns foeremmmnneeeeenns fonns (2,180,949)|... (65,648,884)|........... ... (65,648,884)..... (7,554, 187)[.cceeeeeeeeeeeen [ 655,976 |...eeeeeeennnaes oo 4,711,551 .........s 0002 .eovvennnnnn
SOFR/FIXED BILAT INT Interest (0 1.14
RATE SWAP #4603 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA7E | 06/14/2022 |. 11/15/2050 |..eevvvenevevenn feunnn 252,000,000 [(SOFRRATECA)  |-vvvenneeeemmmnnns foeremmmmneeeeennn fonns (2,657,014).. (104,488,201)| ........... .. (104,488,201)f..... (9,586,089)]-..ueeeeeeennes foeeennnnn FAT IV A 6,503,826 .......... 0002 .eovvennnnnn
SOFR/FIXED BILAT INT Interest (0 1.19
RATE SWAP #4604 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E  |. 06/14/2022 |. 11/15/2050 |...eevvenneveenn feunnnn 36,000,000 [(SOFRRATECA)  |-vvvvuneeeemmmnnnn foeeeemmmnneeeeenn foenenns (375,351)|... (14,655,569)]........... ... (14,655,569)..... (1,381,326)[.ceeeeeeeeeeee Jenenns 102,053 [.eeeeeeieeeees Jeennn 929,118 | ...oeenens 0002 .eovvennnnnn
SOFR/FIXED BILAT INT Interest JP MORGAN CHASE | | | e 1.58
RATE SWAP #4643 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK, NA ...ooeeennns 7HBGLXDRUGQFUS7RNES7  |. 06/17/2022 |. 12/22/2039 |..eevvvueeeeenn feunnn 475,000,000 [(SOFRRATECA)  |-vvvuureeemmmnns foeremmmnneeeeennn fonns (4,485,478)|.. (123,623,358)| ........... .. (123,623,358)... (15,186,665)]-....cceevrrennas |oeenn 1,228,571 [oeeeeeeiieeeeeee | 9,421,5% | .......... 0002 .eovvennnnnn
SOFR/FIXED BILAT INT Interest JP MORGAN CHASE | | | e 0.97
RATE SWAP #4704 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK, NA ....oeeennns 7HBGLXDRUGQFUS7RNES7  |. 07/22/2022 |. 02/04/2031 |..eevveeneveeenn feunnn 323,000,000 [(SOFRRATECA)  |-vvvenneeermmmnnns foeremmmmneeeeennn fenns (3,914,491))... (55,674,271)........... ... (55,674,271)..... (6,688,599).....ccvvvneeraes founnnn 1,129,400 [.ooeeeeeeeeeeeee Joeneen 4,227,493 | .......... 0002 .eovvennnnnn
SOFR/FIXED BILAT INT Interest JP MORGAN CHASE | | | e 1.09
RATE SWAP #4712 ...... VARIABLE ANNUITY ..... EXH5 ........ Rate........... BANK, NA ............ 7HBGLXDRUGQFUS7RNES7  |. 07/22/2022 . 07/07/2031 |..evvveeaeaeenn fonnns 223,000,000 [(SOFRRATECA)  |-evvuuereeemmmnnas fooremmmnnnnaeennnn foonns (2,383,715)[... (38,758,239)]........... ... (38,758,239)..... (4,755,040)]- - eeeeemnnnans foeeennnns YAV V2 T 3,006,622 [ .......... 0002 .oevvnnnnnes
(1,099,376,652
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate (29,534,776) (640,798,689) XXX | (107,332,819) 6,755,323 173,324,898 | XXX XXX
1D FLOAT USD/FIX GBP .. 5 (SOFRRATEC4
CURR #201842 .......... PENSION LIABILITY .... |D1 ... Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 01/05/2023 |. 01/12/2028 |.......evvvvvenn fennnn 416,535,00211.3) [ e [ (1,59,818)f..... 25,272,622 |...ccevnnnn o 22,821,116 |ovveeeeeeiiiin o (3,768,442)...ccevvvnninens |oevenniinieiiennn feens 4,052,557 | ....ceeen 100/100 ........
ID FIX USD/FLOAT HKD .. HIHDO3MHK 0.7
CURR #202709 .......... PENSION LIABILITY ... |D1 ...cceieeee Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 01/18/2023 |. 01/30/2028 |........ceevevee ovenns 63,922,271](4.64) | | fo 135,640 |......... (22,058)] .cevvvnnnnn founnns 1,373,445 |.ovveeniiiiiinnnn o (107,980)] ..o eevvnenieiins i fooeeennn 625,950 | .......... 100/100 ........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
1D FIX USD/FIX NOK
CURR #210914 .......... PENSION LIABILITY .... |D1 ... Currency..... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 |. 04/20/2023 |. 04/27/2035 |.......evevvvven founnns 56,529,112]..... 4.49 (5.06) |oevvenrerernnnnns foorreiiiininiiins feanenns (202,143)|..... (1,106,980)] ....cvvvvnn |oveee (1,520,359)]...cvvenneneiinnnn founns (3,560,999)]....cunniiiiiinnnn [ feenn 940,809 .[1007100 ........
PROJECTLOCK FIX
USD/FIX GBP CURR Interest
#214684 ......coovnnennns PENSION LIABILITY ... |D1 ... Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 | 06/21/2023 |. 05/01/2063 |.....eeeeveeenn feunnn 919,085,579 |..... 3.56 (3.72) |ovevmeeeeemmnnns foeeeemmnieeeeens feeeenns (127,244)|..... (4,022,502)] .ccvvvnnnns feunnn 31,707,053 [.oeeeeeeieeeeee Joeee (3,954,072)]ccvveeeeeeen foeeeeeenieeeeeen Jeeees 28,738,731 ..ouuennns 100/100 ........
ID FIX USD/FIX EUR
CURR #223362 ........... PENSION LIABILITY .... |DT ... Currency..... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 |. 10/23/2023 |. 10/31/2083 |...eevveueveeenn fennnn 106,150,000 |....... 4.5 (8.2) |oeeeeeeeeeeenns fooeeee [ (451,115)|...... 1,748,144 ..ot e 2,353,445 [....ooiiniees e (2,489,316)[...eeeeeeneeees foeemmnneeeeeeeenn feeens 1,643,765 .......... 100/100 ........
ID FIX USD/FIX GBP
CURR #226356 .......... PENSION LIABILITY .... |DT ... Currency..... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 |. 11/27/2023 |. 11/30/2028 |.......eevveenn fonenn 630,549,999 |..... 5.38 (5.51) |oeevueeeeemmmnns foeeeemmneeeeeens feeeenns (232,768)|......... 603,750 [..ovuneees fornnee 3,302,280 [eeueeeeeenni [oeees (5,383,488)|.....cceevnnnneee [eemmenieeeeennnn ferens 6,814,050 | .......... 100/100 ........
ID FRN FABN FIX
USD/FLT AUD CURR JP MORGAN CHASE .BBSII3MOCY 0.78
#227023 ..oveiiiiiiannns PENSION LIABILITY .... |D1 ... Currency..... BANK, NA ......ceeet 7HBGLXDRUGQFUSRNES7  |. 12/05/2023 |. 12/12/2025 |......evvnvvvven founnns 98,385,000 ((5.21)  Jeeeeiieiiiiiinns e i (46,019)f....... [ETETR7)) I R (223,021)]ceeeeeeciiiins o (4,363,800)[....ccccvvmmnnnnns foevennnnnieiinnnn [ 641,650 [ .......... 100/100 ........
SISKIN FIX USD/FIX GB
CURR #4066 ... . |PENSION LIABILITY .... . | Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 |. 11/10/2021 |. 10/01/2061 A 334,856,339|...... 3.08 (2.7) |.. (196,753)|... (17,157,505)] ........... ....(32,532,250)]... e (1,947,865)[..eeeviieeees Joveeiineeeciinns o 10,256,771 .......... 1007100 ..
WREN FIX USD/!
CURR #4108 ............. PENSION LIABILITY .... |D1 ... Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 12/10/2021 |. 10/01/2061 |................ .. 1,046,643,939..... 3.12 (2.68) |oevvenieviinnnns [ [ (487,146)|....(35,252,376)| ........... .. (106,631,296)[......ccvvvneeeees |ounee [(TRCISZ T 1)) R AR N 32,059,084 | .......... 100/100 ........
FIG FIX USD/FIX GBP JP MORGAN CHASE
CURR #4649 ............. PENSION LIABILITY .... |D1 ... Currency..... BANK, NA ........eeet 7HBGLXDRUGQFUSTRNES7  |. 06/23/2022 |. 05/01/2062 |......euvvrvvenn founns 497,260,798 |...... 4.4 (4.08) [covneieeiinnnnnns foovennnneeecinns foriennns 118,304 |..... 10,819,976 |..cceevnens |oveee (9,089, 313)[..cevvvvninnnes foeeee (2,909,725)]..ceveneeveinnnns fooriiiiiiiiiiiniis Joneen 15,348,692 | .......... 100/100 ........
FIG FIX USD/FIX GBP JP MORGAN CHASE
CURR #4651 ............. PENSION LIABILITY ... |D1 ...ceieeee Currency..... BANK, NA ............ 7HBGLXDRUGQFUS7RNES7  |. 06/23/2022 |. 05/01/2062 |.......evvvvenn fonnns 198,904,319]...... 4.4 (4.08) [oooeeiiiiinnnnnnns foevenniniiiinins [, 47,322 ...... 4,327,990 | ..covvnnnns fonnns (3,635,725)]..ccvvenniiiinnns founns (1,163,890)] .o eevvveneieinnn fonniiiiiiinans foeees 6,139,477 .......... 100/100 ........
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange (3,032,740)  (15,364,862) XXX (92,474,625 (36,044,227 107,261,536 | XXX XXX
(1,191,851,277
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (32,567,516) (656,163,551)] XXX | (107,332,819) (36,044,227 6,755,323 280,586,434 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
FIXED/SOFR INT RATE Interest SOFRRATEC4 2.24
SWAP #202024 .......... 758750AC7 ...oevvvnnnnnn D1 .t Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/09/2023 |. 02/15/2026 |.....evvueeeeen feunnnn 15,000,000(6.05)  foeeeeeeeiiieeeee Jeeee e e 65,159 |......... 284,915 | ooeviii [ 234,927 |......... 144,837 [ e o [ 102,820 [ .evveennns 0005 ..ovvennnnnn
.............. 3.36
SOFR/FIXED INT RATE ~ FIXED INDEXED ANNUITY Interest (SOFRRATEC4
SWAP #208611 ..evvues | eeeeeeeeeiiieeeeeeiins D1t Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/23/2023 |. 05/10/2026 |........ovvvvrn founnns 48,960,000 2.73)  eeeeeerrriiiens [ feeeens (581,906)f..... (3,793,611).eeeneeeccn | (3,793,611)f....... (VY473 FURR R R AR 355,558 | .......... 0005 ...ovvnnnnne
.............. 3.16
SOFR/FIXED INT RATE ~ [FIXED INDEXED ANNUITY Interest (SOFRRATEC4
SWAP #208612 .......... |.... .. |D1........... [Rate... . [CME GROUP INC ...... SNZ20JLFKBNNNCLQOF39  |. 03/23/2023 |. 08/06/2025 |.... R 33,700,000 [2.72) (415,912)|..... (1,928,953)] .ccvvvnnnns fennnn (1,928,953)..........71,541 |. 195,829
FIXED/SOFR INT RATE ~ [FIXED INDEXED ANNUITY Interest SOFRRATEC4 2.69
SWAP #208620 ....eeeees | eveveriiiniieeeeiinneees D1 Rate........... CME GROUP INC ...... SNZ20JLFK8NNNCLQOF39  |. 03/23/2023 |. 04/15/2029 |.....evvueveeen feunnnn 15,000,000 ((5.25)  feeeeeeeeeeeieees feeene e feeeeees 108,020 |...... 1,014,394 [ fonene 1,014,3% |......... 270,759 [eeeeeeeemeeeeee Jeeemneeeeeemes o Jes 168,439 [ .......... 0005 ..ovvennnnnn
FIXED/SOFR INT RATE Interest SOFRRATEC4 2.76
SWAP #208628 .......coe | eveeeriiininieeiinineees D1 Rate........... CME GROUP INC ...... SNZ20JLFKBNNNCLQOF39  |. 03/23/2023 |. 11/26/2028 |.......eeeeveeen feunnnn 23,000,000 ((5)  eeeeeeeeeeeenes foeeeenneeeeennn fereeeees 183,79 |...... 1,787,728 | oo feeeenn 1,787,728 |......... 379,638 [...eeeeeeeneeee Jeeemneeeeeenni o [ 248,258 | .......... 0005 ..ovvennnnnn
FIXED/SOFR INT RATE Interest . SOFRRATEC4 2.3
SWAP #208670 ....eeeeee | eveeereinniiiieeiinnneees D1 Rate........... CME GROUP INC ...... SNZ20JLFKBNNNCLQOF39  |. 03/24/2023 |. 03/04/2029 |.....eevueveeen feunnnn 20,000,000 {(4.5)  feeeeeeeeeeenenees feeenneeeeeennn feeeeees 161,820 |...... 1,643,590 [.eevenene fonnnee 1,643,590 |......... 331,269 |.eeeeeeeeeeeei oo e e 222,008 | .......... 0005 ..ovvennnnnn
FIXED/SOFR INT RATE Interest SOFRRATEC4 2.19
SWAP #208672 ..cevveeee | eeeeeeeinniieeeiinnneees D1 Rate........... CME GROUP INC ...... SNZ20JLFKBNNNCLQOF39  |. 03/24/2023 |. 03/15/2029 |...cevvuueveeen feunnnn 20,000,000 ((4.4)  feeeeeeeeeeeriees feeeeere e feeeeees 161,128 |...... 1,633,334 [.oevenenns fonnees 1,633,334 |......... 339,478 e oo [ e 222,686 | .......... 0005 ..ovvennnnnn
FIXED/SOFR INT RATE Interest SOFRRATEC4 2.04
SWAP #208674 .......... Rate......... CME GROUP INC ...... SNZ20JLFKBNNNCLQOF39  |. 03/24/2023 |. 12/10/2028 |......eeeeeveeen feunnnn 25,000,000 ((4.39)  |eieeeeeeeeies feeeeeneeeeeeennn feeeeeen 192,715 | 1,827,124 [ | 1,827 124 [ 412,088 e e [ e 270,954 | ..........[0005 ............
FIXED/SOFR INT RATE Interest SOFRRATEC4 1.99
SWAP #208716 .......... Rate......... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/24/2023 |. 12/15/2028 |.....evvueveeen feunnnn 20,000,000 ((4.38)  |eeeeeeeeeeenees feeeeenneeeeeennn feeeeeee 152,141 | 1,427 146 [ e 1,427,146 . 340,639 | e [ e 217,079 | ..........[0005 ............
FIXED/SOFR INT RATE Interest SOFRRATEC4 1.88
SWAP #208721 .......... Rate......... CME GROUP INC ...... SNZ20JLFKBNNNCLQOF39  |. 03/24/2023 |. 10/01/2030 |..eeevvvuneveenn feunnns 13,000,000 (4.32)  feeeeeeeeeeeeeee Jeeneeeeeeeeee ool 97,175 | 121167 | | 1121167 [ 268,475 | [ [ e 165,805 ..........|0005 ............
FIXED/SOFR INT RATE Interest . SOFRRATEC4 2.1
SWAP #208722 .......... Rate......... CME GROUP INC ...... SNZ20JLFKBNNNCLQOF39  |. 03/24/2023 |. 03/01/2028 |.......eeeeveeen fevnnnn 15,000,000 (4.3)  feeeeeeeeeeeees e o 120,996 oLl 1,048,957 | s | 1,048,957 [l 218,646 | e [ e 148,508 | ..........|0005 ............
FIXED/SOFR INT RATE Interest SOFRRATEC4 1.54
SWAP #208802 .......... Rate......... CME GROUP INC ...... SNZ20JLFK8MNNCLQOF39  |. 03/27/2023 |. 10/15/2028 |......eeueeveeen feunnnn 15,000,000 |(4)  feeeeeeeeeeeeees Jeereeeeeeeene feeeeeee 111,082 110100 998,533 | L |0 993,533 [ 251,48 | e [ e 159,896 | ..........|0005 ............
FIXED/SOFR INT RATE Interest SOFRRATEC4 1.88
SWAP #208803 .......... . |Rate... . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/27/2023 |. 02/01/2029 |...cevveuneveenn feunnnn 20,000,000 |(4) 220,087
FIXED/SOFR INT RATE Interest SOFRRATEC4 1.76
SWAP #208805 .......... Rate......... CME_GROUP_INC ...... SNZ20JLFK8MNNCLQOF39  |. 03/27/2023 |. 03/18/2029 |....evvvuaeeeeen fovnnns 20,000,000 {(4)  eeesieeeeeeeessees foeerennneeeeeenns fooeee...159,491)...... 1,604,980 f....oooiinn |oeel 1,604,980 [ B34 419 | L | e 222,870 .......... 0005 ............
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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 | Entity (b)
FIXED/SOFR INT RATE ~ [FIXED INDEXED ANNUITY Interest SOFRRATEC4 1.91
SHAP #208811 .....eoves [eovererieerieeieieienes [D 1 s Rate........... CIE GROP INC ...... SNZ20JLFKBNNNCLOOF39 . 03/27/2023 |. 11/16/2028 |..vvvvevvvaves |ovnene 25,000,000 [(4.13) oo foeeeeeees o 200,707 |....... 1,938,004 | .vovenens foennne 1,938,004 |......... 409,600 |v.veevveererens e oo [ 269,051 | .ovevee 0005 ............
FIXED/SOFR INT RATE Interest SOFRRATEC4 1.82
SUAP #208812 ......... . [Rate........... | OVE GROUP INC ...... SNZ20JLFKBHNNCLOOF39  |. 08/27/2023 |. 03/15/2029 |.... SO 20,000,000{(4.1) ..157,625 |...... 1,568,482 [ .ocvvns [ 1,568,482 |.........343,074 . 222,686
FIXED/SOFR INT RATE Interest SOFRRATEC4 1.71
SWAP #208813 ......evs | eeeeereeiiieeeeeeiieeeens DT Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/27/2023 |. 03/15/2029 |......evvnvvvven feunnns 15,000,0001(4) [ e [ 17,722 ...... 1,166,924 |........... ... 1,166,924 |......... YR [ PO EORRRUUR NP PN 167,014 | .......... 0005 ...ovvnnnnne
.............. 4.52
SOFR/FIXED INT RATE Interest (SOFRRATEC4
SWAP #208888 .......... G7334@AR4 .............. D1 .t Rate........... CME GROUP INC ...... SNZ20JLFKBNNNCLQOF39  |. 03/28/2023 |. 06/13/2028 |........ceeveeen feunnnn 25,000,000 2.04) e feeeeeeeeeeeeen [ (194,507)|..... (1,556,451)] .ccvvvnnnns fonnnn (1,556,451)|....... (400,365)[-. e eevevemeeeee Jeemmmmneeeemmnnns foreeeeemniieeeees fonns 256,341 ...oeee 0005 ..ovvennnnnn
.............. 4.69
SOFR/FIXED INT RATE Interest (SOFRRATEC4
SWAP #208891 .......... G73340AS2 .............. D1t Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/28/2023 |. 02/11/2031 |...cevvvnnnvvnnn feunnns 25,000,000 2.12) e foeeeeeiieeens feeeens (189,464)|..... (2,051,940)] ..cvvvnnnnn fennnn (2,051,940)f....... (542, 484)..evvveeiiinnn [ e e 327,663 | .......... 0005 ...ovvnnnnne
FIXED/SOFR INT RATE ~ [FIXED INDEXED ANNUITY Interest [SOFRRATEC4 1.93
SWAP #208965 ........c. |eeeeeeeeinieeeeeeiieeeen. DT Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/29/2023 |. 05/15/2028 |........evvvveen feunnns 20,000,000 ((4.2)  eeeeeeeeeerene fererrieeenns e 157,978 |...... 1,304,324 | ..ot [ennnns 1,304,324 |......... 306,504 [..nniiiiiiinnnes v [ fe 203,126 | .......... 0005 ...ovvnnnnne
FIXED/SOFR INT RATE Interest SOFRRATEC4 1.58
SWAP #208969 .......... Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/29/2023 |. 03/07/2028 |........evvveen feunnns 20,000,000 ((3.81)  eeeeerriiiirnns foerernieeeeennn fee 159,711 ...... 1,375,212 [ ceveeeeenn [ 1,375,212 [......... 288,322 |eeveeiiiiiin [ e e 198,418 [ ..........|0005 ............
FIXED/SOFR INT RATE Interest SOFRRATEC4 1.66
SWAP #208978 .......... Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/29/2023 |. 03/15/2029 |......evvnvvvenn feunnns 15,000,000((3.95)  feeeeiiiies e [ 17,474 ...... 1,162,184 [...ccceeees | 1,162,184 ...ttt i268,062 [o.nevieiieeins v [ o 167,014 | ..........[0005 ............
FIXED/SOFR INT RATE Interest SOFRRATEC4 2.08
SWAP #208989 .......... Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/30/2023 |. 02/15/2029 |......evvnvvvvnn feunnns 15,000,0001(4.3)  feeeeries e [ 120,536 |...... 1,209,418 [..eeeeeens | 1,209,418 |.........253,238 |.eevvnniiiiinnn foorerininiiieins e e 165,718 | ..........[0005 ............
FIXED/SOFR INT RATE Interest SOFRRATEC4 2.79
SWAP #208990 .......... Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/30/2023 |. 08/03/2028 |........ceevvven feunnns 13,000,000 (4.91)  foeeeiiis e [ 11,355 |...... 1,022,504 [..eveneens [ 1,022,504 |.........201,225 |oooevnnniiiiinnns [ e oo 135,494 | ..........[0005 ............
FIXED/SOFR INT RATE Interest SOFRRATEC4 2.26
SWAP #208994 .......... Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/30/2023 |. 03/15/2029 |......eevvvvvvnn feunnns 20,000,000 ((4.38)  eeeeerrrieiinin fererrieeeeenn oo 165,690 |...... 1,714,657 [ .eeeeeens | 1,714,657 ool 334,792 [ e [ e 222,686 | ..........[0005 ............
FIXED/SOFR INT RATE Interest . SOFRRATEC4 1.8
SWAP #209067 .......... . |Rate... .. |CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/30/2023 |. 02/01/2028 |.... [T R 25,000,000 {(3.88) . ...209,444 |...... 1,834,907 [.oeeeeenis | 1,834,907 |.........352,288 |. 244,984
FIXED/SOFR INT RATE Interest SOFRRATEC4 2.44
SWAP #209068 .......... |eeeeeeeeviieeeeeeiieeeen. DT Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/30/2023 |. 07/15/2028 |.......eevvvveen feunnns 15,000,000 (4.55)  feeeiiiiiies i [ 124,892 |...... 1,180,125 [..eeeeeens e 1,180,125 ......... 230,345 |.eeveiieiiinnnn [ e e 155,399 | .......... 0005 ...ovvnnnnne
FIXED/SOFR INT RATE Interest SOFRRATEC4 1.88
SWAP #209070 .....ouvvs | eveeemenninieeeeeeiieeeeens D1 Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/30/2023 |. 05/07/2028 |........evvveen feunnns 15,000,000(4.13)  foeeriiiis i [ 119,295 |...... 1,055,762 [..eeeeeenns |oeenne 1,085,762 |......... 227,982 |.eevvneeeiiinnnn [ e e 151,940 [ .......... 0005 ...ovvnnnnne
FIXED/SOFR INT RATE ~ [FIXED INDEXED ANNUITY Interest SOFRRATEC4 2.41
SWAP #209072 .......... DT Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/30/2023 |. 11/15/2028 |.......euvvvven feunnns 30,000,000 ((4.73)  eeeeeeeeeienins foererrieeenns o 234,107 |...... 2,218,783 [.eveneeens [ 2,218,783 |......... 498,360 [...uveeiinnnnnnes Joevnninnneieiiies [ fes 322,766
FIXED/SOFR INT RATE  [FIXED INDEXED ANNUITY Interest SOFRRATEC4 2.38
SWAP #209694 .......... |.eeeereeiiiiieeeeeiiins D1t Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/04/2023 |. 04/01/2029 |.......evvvvvvnn feunnns 30,000,000 ((4.63)  eeeeereriiinnn foerereieeeenns [ 239,036 |...... 2,426,987 | .covvrnnnnn [ 2,426,987 |......... 514,569 |.oevvveiiiiinnnn [ e e 335,504 [ .......... 0005 ...ovvnnnnne
SOFR/FIXED INT RATE ~ [FIXED INDEXED ANNUITY Interest | L1 3.67
SHAP #234297 ....ooveve [ e [ ] I Rate........... CME GROUP INC ... SNZ20JLFKBINNCLOOF39 . 03/19/2024 |. 03/21/2054 |....vvvvevevnias fone 250,000,000 [(SOFRRATECA)  [+vevevevvevcrins [oererereeririris foeeene (125,812)|....... 2,145,503 | cc.evevens oo 2,145,503 |...... 2,145,503 [..cveeveeeees [ o e 6,845,504 | .......... 0005 ............
SOFR/FIXED INT RATE ~ FIXED INDEXED ANNUITY Interest [ 3.91
SWAP #234299 .....cocee | eeeeeeeiiie e D1t Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/19/2024 |. 03/21/2034 |.....evvevvvvenn feunns 200,000,000 |(SOFRRATEC4)  [c.evvveevnennenns Jovvneneeeeiininns forrieens (85,922)|...... 1,214,387 [.oeeeeenis | 1,214,387 |...... 1,214,387 [ [ v e 3,158,810 [ .......... 0005 ...ovvnnnnne
SOFR/FIXED BILAT INT [FIXED INDEXED ANNUITY Interest | L1 1.25
RATE SWAP #4667 ...... |.eeeeeeeeuuiiiiiiiiiiannnns D1t Rate........... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 ). 07/12/2022 |. 01/19/2051 |...cevvvevivenn fonnns 230,000,000 [(SOFRRATECA)  |.eeveevvvvennnnns fovvevnnnnnnnninnns founns (2,666,556)]... (91,474,719)]........... ... (91,474, 719)..... (8,827,966)[.....cccvvnnniiins Jouunnnnns 521,172 | oo 5,955,836 | .......... 0005 ...evvnnnnns
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate (345,407)]  (60,153,732)) XXX (60, 153,720 1,589,047 521,172 22,426,926 | XXX XXX
WPC FIX EUR/FIX USD JP MORGAN CHASE
CURR #187771 .......... 92936UAG8 .............. D1t Currency..... BANK, NA ......ceeet 7HBGLXDRUGQFUS7RNES7  |. 08/18/2022 |. 09/28/2032 |......evvvvvvven founnns 25,362,500 |...... 5.16 (3.7) [ooeeeiiiiinninnns v [ 85,960 |..... (2,248,151)] cevvvnnnnnn fennnn (2,248, 151)|....... (210,329)|......... 622,329 |..coovvininiiinn [ e 369,749 | .......... 0004 ....ovnnnnnn
AFLAC FIX JPY/FIX USD MIZUHO CAPITAL
CURR #191700 .......... 001055BW1 .............. D1t Currency..... MARKETS LLC ........ 5493001 JVBX2BVHFNGO7  |. 09/02/2022 |. 09/13/2052 |.....evvvnvvvvnn founnns 25,014,294..... 5.82 (2.14) |eeveviiiiiinnns | [ 248,702 |...... 3,544,778 | .oeevvin [ 3,544,778 |....... (198,800)...... 1,690,449 [ i o 667,394 [ .......... 0004 ....oennnnnn
AS ROMA FIX EUR/FIX BANK OF AVERICA NA
USD CURR #195250 ..... TO1498AAT ... D1 .| Currency..... . BATYDEBGGKMZO031MB27 |. 10/13/2022 |. 10/30/2027 |.... R 29,049,000 ......7.66 (6.04) |.. 75,008 |.....(3,889,275)] cvevevnc |oonn (3,889,275)|...........84,090 |.........746,795 |.... 274,953
ANGLIAN WTR FIX
GBP/FIX USD CURR
#196207 ...oeeeiiinnnns GO369@BH8 .............. D1t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 10/27/2022 |. 11/09/2087 |..cevvvveeeaenn feunnnn 18,552,000 ..... 6.28 (6.07) [-eeeeeeeeeneeeees | [ (13,804)|..... (2,331,252)] .ceevvnnn oo (2,331,252)......... 295,181 |......... 172,272 [ | e 342,328 [ ...oeennns 0004 ...oeennnnen
BARCELONA FIX EUR/FIX JP MORGAN CHASE
USD CURR #209144 ..... E5000*AB0 .....eeeeeeee D1t Currency..... BANK, NA ......oonnnt 7HBGLXDRUGQFUS7RNES7  |. 03/31/2023 |. 06/30/2043 |.....evvueeeeee fovnnns 21,726,000]..... 7.23 (6.61) f-oeeeeennaiiiinnn foeeeeeeniinees feeeeennns 36,402 |..... (2,219,434)] ...ooevvnnn o (2,219,434)|....... (243,923)......... 497,863 |...nueeeeeiiis oo Jeenis 476,739 | .ooeennnns 0004 ..oooeennnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure
BARCELONA FIX EUR/FIX JP MORGAN CHASE
USD CURR #209155 ..... E5000*AC8 .............. D1t Currency..... BANK, NA ......ceeet 7HBGLXDRUGQFUSRNES7  |. 03/31/2023 |. 06/30/2047 |.....evvvvvvvvnn feunnns 32,589,000 ..... 7.92 (7.22) |ouvveeinveinnnns fooveeiicns e 61,348 |..... (5,088,689)(........... |..... (5,088,689)....... (537,385)]......... VLTV ) P R R, 785,912
PROJECTLOCK FIX
USD/FIX GBP CURR Interest
#214732 o PENSION LIABILITY ... D 1 .o Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 | 06/21/2023 |.06/01/2063 |......eeeevevenn feunnn 136,514,764 ...... 141 (1.5) [ooees e o (7,578)...... L A R 4,653,121 |..... (1,520,622)|....... (398,594)]..ceveeeeeeeeen feeeeeeeee | 4,273,289 | .......... 0003 .evvvennnnns
HIGHTONN FIX GBP/FIX BANK OF AVERICA NA
USD CURR #221891 ..... G4569#AD6 .............. D1 .t [T 11T R N BATYDEB6GKMZO031MB27  |. 09/28/2023 |. 12/14/2035 |.....evveneveeen feunnnn 18,289,500 ..... 6.66 (6.42) [-oeeeeeeeneeeeeen Jorneeeeeeenees feeeeeeinnns 1,018 ....... (981,799) .evvenene fonnnes (981,799)|......... 226,132 |.ccennn 161,505 [ oeeeeeeeeeeeenn [ foeeeennns 312,963 | .......... 0004 ...oeeennnee
FRIESLAND/CAMPINA EUR JP MORGAN CHASE
USD CURR #223486 ..... N4282*AK2 ... .. |D 1 ...........|Currency..... BANK, NA ... . THBGLXDRUGQFUS7RNES7 . 10/25/2023 |. 02/01/2034 |.... R 10,586,000 |........ 6.76 (5) |.. (285,644)| ... (285,644)....... (559,089)|.........248,932 [..ccevrreeeeeenn [ e 166,090
FRIESLAND/CAMPINA EUR JP MORGAN CH
USD CURR #223531 ..... N4282*ALO .............. D1 .t Currency..... BANK, NA ....oeeennet 7HBGLXDRUGQFUS7RNES7  |. 10/25/2023 |. 02/01/2036 |.....evvueveeen feunnnn 31,758,000 |..... 6.87 (5.11) [oeeeeeeeeieieeees foeeeeeeeeees Joeeeeienns 87,685 |....... (969,644)] .....cvvuns |ounnnnn (969,644)|..... (1,767,127)|......... 746,795 |- foeeeeeeieeeeeees Jees 546,537 | .......... 0004 ...oeeennnee
BUK FIX GBP/FIX USD
CURR #224436 ........... GI737GALS .............. D1 .t Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 | 11/08/2023 |. 11/28/2034 |.......eevveeen feunnnn 30,700,000 |..... 6.62 (6.27) [-eeeeemmeneeeeenn foeeeeeemieees Joeeeninnns 15,119 |..... (1,008,649)(.......ccc |neen (1,008,649)|......... 366,200 |......... 269,174 |- o s 501,372 .ovveennns 0004 ...oeeennnee
BUK FIX GBP/FIX USD
CURR #224475 ........... G1737@AMT .............. D1 .t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 11/08/2023 |. 11/28/2087 |...cevvveeeeeeen feunnnn 39,296,000 |..... 6.72 (6.33) |oeveueeeeemmnnes foeeeemmeeeeeenn [ 22,645 |..... (1,219,144)] .coovvnnnns fennnn (1,219, 144)......... 462,907 |......... 344,543 | [ e 726,478 | .......... 0004 ...oeeennnee

RIVERSIDE HA FIX
GBP/FIX USD
CURR#225611 ............ G7590#AD2 .............. D1 Currency..... MUFG BANK, LTD .... C3GTMMZIHWY46P401X74 . 11/16/2023 |. 02/12/2049 |.........ccceenn |onnne 31,100,000..... 7.28 (6.74) [ceveeeeeeannnns [ [ 18,787 |......... PI(UR: T I NP 270,854 |.......... 27,168 |......... T L O U E 775,751 | v 0004 ............
ATLC PONCOHO FIX
CAD/FIX USD

CURR#227157 ............ C0457*AAS .............. D1 .l Currency..... MUFG BANK, LTD .... C3GTMMZIHWY46P401X74 [. 12/06/2023 |. 12/31/2028 |........cceeens |-nnn. 36,818,851]..... 6.48 (5.91) [ceeeeeeiiiei e e 54,668 |....... (119,221 i | (119,221).......... 87,876 |......... 828 174 [ceeeeeee [ 401,484 | .......... 0004 ............
ISRELE FIX JPY/SOFR SOFRRATEC4 4.69

USD CURR #230457 ..... X80139780265 .......... D1 .l Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFATE  [. 01/24/2024 |.01/14/2082 |.....evveeeeens |-nene 50,847,488 [(4.1) e [ [ 386,857 |...... 1,643,126 [.covvvneees |oeee 1,643,126 |......... 349,682 |...... 1,208,444 [ o el 700,797 | .evveeennn 0004 ............
NORDION ENERGI FIX JP MORGAN CHASE

SEK/FIX USD #233563 . |W7000%AE6 .............. D1 .l Currency..... BANK, NA ............ THBGLXDRUGQFUS7RNEQ7 [ 03/14/2024 |. 04/08/2036 |.......eeeeeennn |-ennne 19,342,360 |...... 6.2 (4.78) [eeveeeeeeniinns [ e [ 227,910 [ceoireens | 227,910 |....... (349,908)........ 577,817 [eeeeeeeeiie [ | 335,440 | ... 0004 ............
NORDION ENERGI FIX JP MORGAN CHASE

SEK/FIX USD #233613 . |W7000%AF3 .............. D1 .l Currency..... BANK, NA ............ THBGLXDRUGQFUS7RNEQ7 [ 03/14/2024 |. 04/08/2039 |........eeeeeenn |-nne 19,342,360 |..... 6.31 (4.84) [ceeeeiiieiie e e [ 99,572 [ oo |eeeenns 99,572 |....... (478,245)|......... 577,817 [eveeeeeeiie [ [ 374,939 | .......... 0004 ............
PARAGON ASRA FIX

GBP/FIX USD # 233630 |G6904#AAT .............. D1 .l Currency..... BARCLAYS BANK PLC ~ G5GSEF7VJPSI70UKS573  [. 03/14/2024 |. 03/27/2049 |........ceeeeens |oeen. 17,843,000 ..... 6.28 (5.98) |.oeeeuiiiiieeees et | 700 |......... 162,981 [ .o [ 162,931 |.......... (7,764)|......... 170,695 | e el 446,124 | .......... 0004 ............

HALLET HILL FIX
AUD/USD CURR SIIAP#2061

........................... 04436#ABO .............. [D 1 ...........[Currency..... [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |. 03/17/2015 |.06/27/2027 |.........cceeet |-.......8,425,063.....3.85 (4.88) [ceeeeeuvrieieenn |oeeeniiiiieneenn [ 20,346 |oonnnnn 921,441 | el 021,441 Ll (76,002)].....00302,903 [oneeeeiieee [ [ 75,838 | | 0004
DANISH CROWN FIX

EUR/FIX USD CURR #2260

........................... K21626AG1 .............. [D 1 ...........|Currency..... [BNP PARIBAS ........ ROMUWSFPUBMPROSKSP83 |. 04/28/2016 |.06/01/2026 |................ |-..... 16,996,500|.....3.77 (1.92) |cocoeermiiiiiiis |oereniiiiieeeies [oennennn 83,018 |..LL...853,710 | oo | ..853,710 ... (46,629)].......... 378,307 [oeoeee [ [ 125,183 | Ll | 0004
YORKSHIRE FIX GBP/FIX

USD CURR SWAP#2296 ... | GOB51¥ACS .............. D1 .l Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 08/04/2016 |. 09/22/2031 |........cceeeens |-eee 10,502,400|..... 318 (2.14) [eeeeei e [, 28,247 |......... 832,442 |.uviieieis e 832,442 .......... 16,723 |.......... 86,136 |-evvveeeeeeiis e [l 143,639 | .......... 0004 ............
AVETEK FIX EUR/FIX USD

CURR SWAP#2332 ........ 031100H@2 .............. D1 .l Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 10/14/2016 |. 10/31/2026 |........ceeeeens |-eeee 33,054,000...... 3.2 (1.84) |eeeeeiiee [ s 157,690 |......... 818,327 [ .o | 818,327 |....... (118,225)......... 746,795 |oeeeiieeeeees | e 265,787 | .uvveeennn 0004 ............
AVETEK FIX EUR/FIX USD

CURR SWAP #2333 ....... 031100H#0 ... D1 - |Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 10/14/2016 |. 10/31/2028 |.... s 11,018,000 ..... 3.32 (1.53) |.. .50,824 |.........204,110 | ... 204,110 [ (77,824). 288,982 | [ [ 118,014

BRITVIC FIX GBP/FIX

USD CURR #2349 ........ G1591#AZ5 .............. D1 .l Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 11/01/2016 |. 02/20/2082 |.......eeeeenns |-enee 12,240,000..... 3.46 (2.76) [ceeeeerriieeeean [ [ 18,952 |......... [(7007::12)) PR (37,286).......... 64,782 1........ 107,670 |oeeeiiieeeeees | o 171,970 | ..o 0004 ............
LITTELFUSE FIX

EUR/FIXUSD CURR

SIAP#2361 ........eeeeen N5276#AB3 .............. D1 Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 11/18/2016 |. 12/08/2028 |........cceeenn |onnne 22,228,500 |..... 3.95 (1.83) [ceeveiiiiiieenan oo o 16,177 ... 25,940 [ oo | 25,940 |....... (160,508)f......... 522,756 |.eeeeninrieeeenns |oeeiiiiineeeis oo 240,776 | evveennn 0004 ............
ML FIXED CAD/FIXED USD|MORTGAGE LOAN ROYAL BANK OF

CURR SWAP #2452 ....... #217620101 ............. B1. .l Currency..... SCOTLAND PLC ....... RR3QW ICIN IPCSBA4S074 (. 06/05/2017 |. 08/15/2032 |....evvvvveeans |oene 149,983,561 |....... L () B O P AP 39,492 |..... (2,401,036)] ...ceeeeee [oreee (2,401,036)|...... 1,467,697 |...... 3,356,006 |...vvveeeeeiinns fernrnniaeeiiiins [ 2,170,986 | ......nnnn 0004 ............
REWE INTL FIX EUR/FIX

USD CURR #2467 ........ N7411#ADT ..o D1 Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 06/22/2017 |. 08/15/2027 |.....vvvvvveean |oenne 33,480,000 ...... 3.9 (1.87) [euveeeeeeiinens o e 179,383 |...... 1,471,969 [ |onne 1,471,969 |....... (172,421)......... T AU R E 307,549 | .eeeennnne 0004 ............
TIMKIN FIX EUR/FIX USD

CURR #2505 ............. 887389EI .............. D1 Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 08/22/2017 |. 09/07/2027 |....evvvvvvaean |oenne 12,928,300 ..... 3.97 (2.02) [ceeeeeiiiiiiaena [ [ 69,960 |...... 1,160,998 [..ovvveee |onne 1,160,998 |......... (72,845)......... PIEIR:7E AU RO E 119,863 | .......... 0004 ............
QUADGAS FIX GBP/FIX

USD CURR #2537 ........ G7304*AB7 ..o D1 Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 10/04/2017 |. 10/31/2029 |..cuevviiineeas [eenne 6,640,000 ..... L o G TN B O U AP 20,549 |......... 586,324 |..eveeieis [ 586,324 |.......... 13,194 [.......... 53,835 |oeeeiiiiiieeee | s 78,489 .......... 0004 ............

QUADGAS FIX GBP/FIX
USD CURR #2538 ........ G7304*AC5 ......vveen. D1 .. Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 10/04/2017 |. 10/31/2032 |...vvvveeeenn .. 53,112,000]..... 4.31 (3.18) |oveeeeiiiiieees | o 170,822 ...... 5,689,412(.......... [...... 5,689,412].......... 66,072 ......... 430,679 ). | o 778,403 | .......... 0004 ............
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1 2 5 6 7 8 9 10 11 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
GENUINE PARTS FIX
EUR/FIX USD CURR #2554 BANK OF AMERICA NA
........................... 372460001 .............. tevveeeereeeenennnse... BATYDEBBGKMZOO31MB27 | 10/18/2017 |. 11/01/2027 |...eeeeeeeeennnn |-nn... 35,322,000 |.....3.89 (1.81) [.ccoreerrnnnnnnees eeeen... 199,325 (..., 3,382,501 | ........... eeeen. (227,684) 334,583 | ..........
SANCTUARY FIX GBP/FIX JP MORGAN CHASE
USD CURR #2609 .... G7997@AJ0 ... BANK, NA ... . THBGLXDRUGQFUS7RNES7  |. 01/24/2018 |. 02/28/2028 |......ccevvunees |oeenee 28,360,000 |..... 3.93 (2.54) |.. .. 118,201 |...... 4,163,704 | ... ...(30,531)[. 280,573
THAMES WATER FIX
GBP/FIX USD CURR #2610 ROYAL BANK OF
........................... G8781@ADT ... SCOTLAND PLC ....... RR3QWICWNIPCS8A4S074 |. 01/24/2018 |. 04/24/2028 |.... voenn 14,227,000.....3.82 (2.45) |.. .59,311......2,133,996 | ........... ....(3,126). 143,483 | ..........
THAMES WATER FIX
GBP/FIX USD CURR #2611 JP MORGAN CHASE
........................... G8781GAE9 .............. BANK, NA ............ 7HBGLXDRUGQFUS7RNES7 |.01/24/2018 |. 03/22/2030 |.......eeeveeer ovnnn. 14,225,000 .....3.93 (2.55) |oevvuureeernnnnns eeeenn..59,845(......2,329,079 | ... reeeennnn. (3,906) 107,670 |-eveeeeeeeeees foeeeeemeeeeeeen Joe 178,901 | e
THAMES WATER FIX
GBP/FIX USD CURR #2612 ROYAL BANK OF
........................... G8781GAFG .............. SCOTLAND PLC ....... RR3QWICWWIPCS8A4S074 |. 01/24/2018 |. 03/22/2033 |........ceevvven feunnnn. 7,113,500(.....4.03 (2.62) |oeevunnrrevnnnnnns \eeeenn.. 30,617 [...... 1,336,191 | .ot e 350 83,835 [ e [0 106,589 | Ll
BRITVIC FIX GBP/FIX JP MORGAN CHASE
USD CURR #2627 ........ G1591#BC5 .......cevvnen BANK, NA ........eeet 7HBGLXDRUGQFUSRNES7  |. 02/22/2018 |. 06/19/2028 |........ovvvven [ounnns 11,144,000 |..... 4.12 (2.66) |oevvenieiiinnnns [ [ 47,718 |...... 1,530,559 [.....eeenn [onntn 1,530,559 ... (7,802).......... LT CICTH RN IR RN 114,490 | ..........|0004 ............
PORTERBROOK FIX
GBP/FIX USD CURR #2721
........................... G7178*AE4 .............. CITIBANK NA ........ E570DZWZ7FF32TWEFA76 |.08/07/2018 |.04/16/2028 |..........ccccen |oven....8,735,175(..12.15 (11.35) |oeevuenreeernnnnnn oeeeennn. 56,457 [........455,974 | ...l eeeeennnn.. 4,878 e P2BTT [ e e 87,859 | L
SEVERN FIX GBP/FIX USD|
CURR #2722 ............. GBO56*A8 ... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 | 08/07/2018 |. 11/07/2083 |..cevvveeeeeaen fennnnn 28,461,400 |..... 4.45 (2.95) |oeeeeeneeeeeennn feeeeeeeeeees feeeens 112,730 |...... 3,369,959 [.......ceun |-eennn 3,369,959 ... 30,556 |......... 236,873 |-eeeeeeeeeen foeeeeeeeeeeeeen fes 441174 | ..........[0004 ............
QUADGAS FIX GBP/FIX JP MORGAN CHASE
USD CURR #2737 ........ G7304*AF8 ............. BANK, NA ....ooeennes 7HBGLXDRUGQFUS7RNES7  |. 08/15/2018 |. 08/30/2033 |.....evvuneveeen feunnnn 12,672,000 |..... 4.97 (3.42) |oeeeeeiieeeeennn feeeeeeeeeeeees e 49,516 |...... 1,276,024 |........... |...... 1,276,024 |.......... 26,752 107,670 |- o Jeens 194,484 | ..........[0004 ............
SES WATER FIX GBP/FIX JP MORGAN CHASE
USD CURR #2761 ........ G2903@AA3 .............. BANK, NA ....oeeennet 7HBGLXDRUGQFUS7RNES7  |. 09/18/2018 |. 10/20/2025 |......eeeeeveeen feunnnn 47,350,800 |..... 4.81 (3.22) |oeeeeeeeeemniees foeeeemeeeeeeeen [ 206,073 |...... 2,931,087 [ ..o |- 2,931,087 |......... (58, 112)] 387,611 [ | oo 295,342 ..........|0004 ............
EDINBURGH AIR FIX
GBP/FIX USD CURR#2763 JP MORGAN CHASE
........................... G3056@AG3 .............. BANK, NA ............ 7HBGLXDRUGQFUS7RNE97 |. 09/28/2018 |.10/16/2028 |...........cceee [eunnn. 11,348,021 .....4.77 (3.25) |oevvvnnriiinnnnnns eeenn... 46,244 (..., 958,960 | ........... ieeeennnn.. 9,176 e 83,692 [ e [ 121,013 |
NORTHERN GAS FIX
GBP/FIX USD CURR #2769 JP MORGAN CHASE
........................... G6655@AB2 .............. BANK, NA ............ 7HBGLXDRUGQFUS7RNES7 |. 10/11/2018 |.01/10/2031 |..............c. |-..... 33,050,000 ...... 4.4 (2.97) |ouruuereeernnnnnn .........128,828|...... 3,626,694 | ........... ieeeennn.. 41,375 269174 | e [ 430,398 |
ANGLIAN WATER FIX
GBP/FIX USD CURR #2770
........................... GO369@BCI .............. CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 |. 10/11/2018 |.02/06/2031 |................ [...... 33,050,000 .........4.41 (3) |oceururrrrrrnnnnns beeeen... 129,290 [...... 3,607,972 | ........... ieeeenn... 38,775 269,174 | | [ 482,738 |
TENNET FIX EUR/FIX USI JP MORGAN CHASE
CURR #2786 ... . | N8505#ABO ... BANK, NA ... . THBGLXDRUGQFUS7RNES7 . 10/24/2018 |. 01/24/2031 |.....ccevvvnnns |oeenne 45,628,000 |..... 4.29 (1.83) |.. ...290,457 |...... 4,690,244 |........... |...... 4,690,244 |....... (625,148) ...995,726 |.... 595,874 | ..........
NETWORK HOMES
GBP/FIX USD CURR#2803 JP MORGAN CHASE
........................... (G6428#AB6 .............. BANK, NA ............ 7HBGLXDRUGQFUS7RNES7 |. 11/21/2018 |.01/17/2034 |...........cccee |-vnn.. 31,957,500 .....5.11 (8.52) |oeveuunveeennnnnns eeeen.. 131,402 ......3,712,900 | ........... eeeennn.. 55,422 269174 | e [eee22.500,354 | L
EDINBURGH AIR FIX
GBP/FIX USD CURR#2835 JP MORGAN CHASE
........................... 630568AK4 ............. BANK, NA ............ 7HBGLXDRUGQFUS7RNEQ7 |.01/23/2019 |. 10/16/2028 |.....coevevveves |ovo.n. 11,369,806 |.....4.77 (3.45) [covcvervvenrees eevenn 41,046 ...........885,659 | ........... e 15,200 [ 93,692 [ foeeeeeeee oo 121,236 s
CADENT FIX GBP/FIX USD|
CURR #2859 ............. G1746#AC0 ....oevvnnnens BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/15/2019 . 03/19/2034 |.......evvvvvven feunnns 12,818,000 |..... 4.31 (2.89) |oevveveeniinnnns [ [ 47,803 |...... 1,368,819 [........... |...... 1,368,819 [.......... 13,272 RO (V1N P R R 202,393 | ..........|0004 ............
CADENT FIX GBP/FIX USD|
CURR #2860 ............. G1746#AD8 .............. BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/15/2019 . 03/19/2039 |......eevvvvvven founnns 24,354,200 |..... 4.49 (2.99) |.ovvivniiiiiiinnn [ i 95,784 |...... 3,703,666 |........... |...... 3,703,666 |......... (29,960)|......... 204,573 |evveeeeiiiin o fes 471,229 | ..........|0004 ............
UNIV LEICESTER FIX
GBP/FIX USD CURR#2868 JP MORGAN CHASE
........................... G9310@AB3 .............. BANK, NA ............ 7HBGLXDRUGQFUS7RNE97 |.03/07/2019 |. 04/05/2049 |..........ccccen |-v.... 32,755,000 .....4.87 (3.25) |oevuuureeernnnnns eeeen. 144729 (... 8,419,153 | ... eeeenn (151,290)......... 269,174 |oeeeeeeeeee oo e .819,368 | e
SSP FIX EUR/FIX USD JP MORGAN CHASE
CURR #2893 ............. GBAOT*ANT ..o BANK, NA ....ooeennnt 7HBGLXDRUGQFUS7RNES7  |. 03/19/2019 |. 07/15/2031 |.eeevvveeneeaeen fennnnn 10,670,719 |..... 446 (2.11) |oeeeeeeeeeeeees foeeeee [ 65,19 |...... 1,007,163 |........... [...... 1,007,163 |....... (148,659)|......... 284,095 |.eeeeeeeeeeeenn [ feeeeenenn 144,086 | ..........|0004 ............
REAL MADRID FIX
EUR/FIX USD CURR #2901 JP MORGAN CHASE
........................... LB749%AAD ..o BANK, MA ............ 7HBGLXDRUGQFUS7RNES7 |.03/26/2019 |.07/30/2049 |......coooveve. |...... 13,184,453).....7.02 (4.96) |.cocvovvivinnnnnns ..........83,333]......1,306,907 [ ...o.o... eees (293,895))......... 200,522 [ o o 331,897 [
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure i
ELIS SA FIX EUR/FIX JP MORGAN CHASE
USD CURR #2907 ........ F2OTT#AA3 .....covveeens D1t Currency..... BANK, NA ......ceeet 7HBGLXDRUGQFUSRNES7  |. 03/28/2019 |. 04/24/2029 |.......evvvvvven feunnns 56,130,000 ]...... LT 2 3 O T R ER RN R, 360,422 |...... 4,114,914 | .. [ 4,114,914 |....... (485,942)|........ L0t R FORRRR RN 631,836
BONDUELLE FIX EUR/FIX
USD CURR #2916 ........ F1068#AH0 .............. D1t Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 04/05/2019 . 05/02/2029 |......evvnvvvven feunnns 39,291,000 |..... LI TAN R <) I U RO RN 256,601 |...... 2,451,766 [...oeeeens [onnnns 2,451,766 |....... (239,369)|........ L-YA L) 1 R FOPRRRRR RN 443241 ... 0004 ....ovnnnnnn
REALTY INCOME FIX
GBP/FIX USD CURR#2967 JP MORGAN CHASE
........................... 756109A*5 .............. |D 1 ...........[Currency..... |BANK, NA ............ T7HBGLXDRUGQFUS7RNE97 [. 05/08/2019 |.05/22/2034 |.......cccevuur |-oern. 49,476,000 .....3.94 (2.73) |-oeeeeveeneeeeeens fooeeeeeeennnnnnes |oeeennn. 160,613 |...... 5,175,060 | ........... |...... 5,175,060 |..........69,293 |.........409,145 |.......ooeermrrs foerreeiniiieees |oeeen.. 788,050 | ...t | 0004 ............
HEATHROW FIN FIX
GBP/FIX USD CURR#2969 JP MORGAN CHASE
........................... G4379#ABO .............. |D 1 ...........[Currency..... |BANK, NA ............ T7HBGLXDRUGQFUS7RNEQ7 [. 05/14/2019 |.05/02/2031 |.........cevvunr |...... 24,185,727]......6.66 (5.3) |......... 181,393 |..coooorrrnnnnnns |oonnnnnn. 93,946 |...... 2,143,398 | .....oeeen 10000, 2,143,398 |.......... 88,185 [......... 201,854 |ooveencci o [00000.322,007 | el | 0004
GENUINE PARTS FIX
EUR/FIX USD CURR #2983
........................... N6587*AAT .............. |D 1 ........... [Currency..... |BNP PARIBAS ........ ROMUWSFPUBMPROBK5P83 [. 05/15/2019 |.05/31/2029 |.......ccevvuees |oeeenn. 5,607,000 .....3.94 (1.55) [ooeeemrenmeeeeennn foeeeeeemnneees Joeeennnn. 34,490 [.........403,197 | oooeennnnns [onnee .. 403,197 | (56,347 ). 124,466 o oo | 63,744 | Ll | 0004 ...
GENUINE PARTS FIX
EUR/FIX USD CURR #2984 JP MORGAN CHASE
........................... NG587*ABI .............. |D 1 ...........[Currency..... |BANK, NA ............ T7HBGLXDRUGQFUS7RNES7 [. 05/15/2019 |.06/02/2031 |.........cevves |oeeeen. 8,970,400 .....4.05 (1.74) [oooeverennniininns fooeeneeiinininnns Joeeennnnn . 53,675 [ 722,289 | e el 722,289 . (124,587 ). 199,145 | o [ 120,144 | L] 0004
GENUINE PARTS FIX
EUR/FIX USD CURR #2985
........................... N6587*AC7 .............. |D 1 ........... [Currency..... |BNP PARIBAS ........ ROMUWSFPUBMPROBK5P83 [. 05/15/2019 |.05/31/2034 |.......ccevvues |oeeenn 11,214,000 |.....4.16 (1.95) [ooeeemrenneeieenns foeeeeeeenieees Joeeennnn.. 64,331 (... 1,080,298 | ..o [-ennn. 1,030,298 ... (212, 113)......... 248,982 |.coeeeeecee oo [ 178,833 | el | 0004
METLIFE PUBLIC FIX
JPY/FIX USD CURR#2987 JP MORGAN CHASE
........................... 59156RBX5 .............. |D 1 .ooooooo.[Currency..... |BANK, NA ............ T7HBGLXDRUGQFUS7RNEQ7 [. 05/15/2019 |. 05/23/2034 |..........ceeees |oeeeen 10,051,170 .....4.37 (1.19) [orevvinneniininns oo |oeeeenn... 88,972 (..., 2,475,510 | ..ceeeenn el 2,475,510 |l (195,515).....0.581,284 | oo Jeeeenn . 160,116 | el ] 0004 e
METLIFE PUBLIC FIX
JPY/FIX USD CURR#2988 JP MORGAN CHASE
........................... 59156RBY3 ........ccee. |D 1 .ooooeeo.. [Currency..... |BANK, NA ............ T7HBGLXDRUGQFUS7RNES7 [. 05/15/2019 |.05/23/2039 |.......cceevues |oeeen. 10,052,088 |.....4.61 (1.39) [ooeeeemenneeneeens foeeeeeennieees Joeeeennn. 91,412, 2,657,381 | .. |-l 2,657,381 ... (258,860).........531,284 |.ooeeeeecei oo e 195,651 | Leellll | 0004 ...
NORTHERN GAS FIX
GBP/FIX USD CURR #2992 ROYAL BANK OF
G6655@ACO ... D1 .| Currency..... SCOTLAND PLC ....... RR3QW I CIIIPCSBA4S074  |. 05/22/2019 . 06/27/2039 |......evvnvvvnn feunnns 15,188,400 |..... 4.01 (2.71) |.. 49,361 1...... 1,812,078 | .oeveeeenn [ennnns 1,812,078 |..........54,163 |......... 129,204 |.... 296,556
JPY/FIX USD CURR#3061 SMBC CAPITAL
2193508BM6 ... D1 .| Currency..... MARKETS, INC ....... TVJBSHLIZLORGWGDTNO3  |. 08/06/2019 |. 08/14/2031 |....ervvueeveaen feunnnn 25,500,567 |..... 3.75 (1.15) [.. ...189,948 |...... 5,946,372 | ..covvnnnns fennnnn 5,946,372 |....... (343,157)|...... 1,304,060 |.... 346,267
ON
GBP/FIX USD CURR #3062 ROYAL BANK OF
........................... G7000#AA2 .............. |D 1 .ooooooon[Currency..... | SCOTLAND PLC ....... RR3QWICWWIPCS8A4S074 |.08/08/2019 |. 11/06/2029 |............een. |-ooee. 18,204,000 .....3.66 (2.69) [..eevvvennvrvenns fovenrerrivnninnns Joeeennnn 39,896 [0 (59,852) e [nnee . (59,852)). ..l 112,422 .1 161,505 | o [ 215,408 | Lellllll ] 0004 e
ONE HOUSING FIX
GBP/FIX USD CURR #3063 ROYAL BANK OF
........................... G7000#ABO .......cccee.. |D 1 .....cceo.. [Currency..... | SCOTLAND PLC ....... RR3QWICWWIPCS8A4S074 |.08/08/2019 |. 11/06/2031 |.......ccevvuues |-eeenn 18,204,000 |.....3.88 (2.87) [oeeeevremneeeeeenn foeeeeeemnnnees Joevennn 41,204 [ 00000130,228 | e [ennen 180,223 | 122,217 [ 161,505 | e 251,015 | el | 0004 .o
TOTTENHAM FIX GBP/FIX JP MORGAN CHASE
USD CURR#3083 ......... G9000#AD2 .....cevvnnnnn D1 .t Currency..... BANK, NA ....ooeennnt 7HBGLXDRUGQFUS7RNES7  |. 08/21/2019 |[.01/18/2050 |...eevvveneveeen fennnns 42,479,500 |..... 3.97 (2.79) |ovemeeeeeemnnees foeeemmeeeeeeenn [ 12,773 ...... 3,089,286 [....coeeee fonnnnn 3,089,286 |......... 114,082 |......... 376,844 ... e [ 1,079,246 | .......... 0004 ...oeeennnee
PORT OF DARWIN FIX
AUD/FIX USD CURR#3097 JP MORGAN CHASE
........................... Q5433#AA2 ....veoveeee |D 1 eeeeen.. | Currency..... |BANK, NA ............ 7HGGLXDRUGOFUS7RNES7 |.09/12/2019 |.07/16/2029 |...ecvevveueer. [ore. 29,201,750(.....3.88 (3.79) [oovovvveuervenis [oovereecieciiens | 18,419 |, 1,505,407 [ oo |ov... 1,505,407 |......... (560,923))...... 1,236,410 [oo.oueeveneevecs [oreieieievieiens [120000222336,007 | oo [0004 o
FORTINI FIX EUR/FIX
USD CURR #3118 ........ ES311LAAY ....cevveeeen D1t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 09/23/2019 |. 12/31/2038 |...eevvvnvvvvnnn feeenns 9,537,201 ]..... 9.02 (7.19) |oevvevreriinnnns [ [ 60,675 |......... [T U 596,094 |....... (238,356)]......... 216,182 [ e o 183,214 .......... 0004 ....ovnnnnnn
RADIUS HOUSING FIX
GBP/FIX USD CURR#3144 JP MORGAN CHASE
........................... G7349#AA2 .............. |D 1 ...........[Currency..... |BANK, NA ............ T7HBGLXDRUGQFUS7RNES7 |. 10/16/2019 |.01/16/2035 |.......ccevvues |-eeennn.9,624,750.....3.28 (2.37) |oeeeemrmmneeeeennn foeeeeeeenneees Joeeeenn 22,810 [ 675,981 | oo [ 875,981 . 20,178 [ 80,752 e oo e 188,171 el | 0004 ..
BRUKER FIX CHF/FIX USD
CURR #3203 ............. 116794B@6 .............. D1 .t Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 11/25/2019 |. 12/11/2029 |..ceevveeeeeeen fennnnn 19,034,262 |..... 3.36 (1.01) [oeeeeeeeeeeeeeee Joeeeeeeeeies [ 107,556 |..... (2,931,787 .eeeneeecs |onnee (2,931,787)....... (275,765)|...... 1,508,089 [..eeeeeeeeeeees Joeeeeeeeeeeeees foeeeennns 227,246 | .......... 0004 ...oeeennnee
PROJECT SPICE FIX
SEK/FIX USD CURR #3233 ROYAL BANK OF
<o | W70004AA ... [ ] I Currency..... SCOTLAND PLC ...... RR3QICIINIPCSBA4SO74 . 12/17/2019 | 01/23/2030 |.veveveevevens foanee 20,841,202|....... 3.5 (2.2) feerevreereeeees [ Joe 114,908 |...... 3,424,774 [ oo oo 3,424,774 |....... (123,135)|....... 1,525,618 |-vovvevereeees oo oo 359,929
SEMPERIAN FIX GBP/FIX
USD CURR #3271 ........ GBOS9#ABS .............. D1t Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 01/31/2020 |. 03/31/2037 |....cevvvnvivinn fovnnns 14,005,183 ]..... 5.87 (5.02) |oueveviiiinnnnnns foovvivniiiniiiiins o 41,450 |...... 1,118,244 [........... ... 1,118,244 |......... (43,432)[........ 110,561 [.oovevvniniiinn o oo 254,185 ] .......... 0004 ...oevnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure i
ATLANTICA FIX EUR/FIX JP MORGAN CHASE
USD CURR #3276 ........ GO488*AA2 ............. D1t Currency..... BANK, NA ......ceeet 7HBGLXDRUGQFUSRNES7  |. 02/06/2020 |. 06/22/2026 |........eevvveen feunnns 43,876,000 |......... LN R ) O R R, 227,688 |...... 1,043,983 [.evveneeens [ 1,043,933 |....... (127,703)f......... 995,726 |..vveneeeiiininns oo feis 327,413
BRITVIC FIX GBP/FIX
USD CURR #3280 ........ G1591#BG6 .............. D1t Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 02/14/2020 |. 05/14/2030 |......eevnvrvven founnns 13,011,000 |..... 2.88 (2.09) |oevvenvrrvennnnns foorreniiiiiiiinn [ 28,017 |........ FARTYAL'] T R TNT778 e 33,080 |........ 107,670 |.eveeneeeevinenn foorvviinieniiiins Joveenn.. 160,980 | oeeeeeeies 0004 ....ovnnnnnn
BRITVIC FIX GBP/FIX
USD CURR #3281 ........ |G1591#BH4 ... D1 .| Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 02/14/2020 |. 05/14/2032 |....evvvnrvvvnnn fennnnnd 6,505,500 ..... 3.01 (2.19) |.. ...407,212 ... ....407,212|... ....53,835 |.... .|0004 ...
BHPA FIX GBP/FIX USD
CURR #3300 ............. GOBIT*ADI .............. D1t Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 02/20/2020 |. 03/27/2035 |......evvnvrvven founnnn 38,610,000 ]...... 3.34 (2.5) |oveeenniiiiininn [ [ 87,419 |...... 2,586,709 [..euuneenns fonnnns 2,586,709 |......... 114,507 |......... 323,009 |.evveneeeiiininns foereviiiinieiees Jeeeen . 840,115 | L 0004 ....ovnnnnnn
CRANFIELD FIX GBP/FIX
USD CURR #3303 ........ | G2554#AC9 ... D1 .| Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 |. 02/21/2020 |.03/05/2040 |.......eeevrvven founnns 12,951,000 ..... 3.36 (2.49) |.. 31,069 |...... 1,209,789 [.eveeeenns | 1,209,789 |... ..9,239|........ 107,670 |.... .|0004 ...
CRANFIELD FIX GBP/FIX
USD CURR #3304 ........ G2554#AD7 ...evnnnnn D1t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 02/21/2020 |. 03/03/2045 |......eevvvvvnn feunnns 38,853,000 ...... 3.54 (2.6) |evevnnniiiiinnnn [ 100,390 |...... 4,679,507 [.evuuneenns [ 4,679,507 |......... (11,357)f......... 323,009 |.evveneeeiiininns foereviiiiniiies Jeeeen... 888,897 | il 0004 ....ovnnnnnn
Q-ENERGY FIX EUR/FIX
USD CURR #3317 ... E5311LAB7 ... D1 .| Currency..... CITIBANK NA ........ ES70DZNZ7FF32TWEFA76 |.03/11/2020 |. 12/31/2038 |......eevvvvvver founnnns 1,383,771(... 10.03 (8.91) |.. 6,872 45,795 | 00080,605 |oevvieiiiii [ [ 26,583 | 0004 ...
KINGSPAN FIX EUR/F JP MORGAN CHASE
USD CURR #3494 ........ G5264#AMT .............. D1t Currency..... BANK, NA ......ceeet 7HBGLXDRUGQFUSRNES7  |. 09/10/2020 |. 12/11/2030 |...eevvvnnnvvnnn feunnns 30,942,600 |..... 2.82 (1.59) |eeevevrvvinnnnns fooveennniiciins [ 107,204 |...... 2,114,458 | ..oovvennn [ennnns 2,114,458 |....... (334,163)|......... (<L Y728 FOR R R 400,506 | .......... 0004 ....ovnnnnnn
KINGSPAN FIX EUR/FIX JP MORGAN CHASE
USD CURR #3495 ........ G5264#AND .............. D1t Currency..... BANK, NA ........eeet 7HBGLXDRUGQFUSRNES7  |. 09/10/2020 |. 12/13/2032 |....evvvnnnvvnnn feunnns 19,041,600 |..... 2.93 (1.66) |oevvenrrevennnnnns foovrenniiniiiienn [ 67,965 |...... 1,286,716 | covvevennns [ennnn 1,286,716 |....... (275,900)f......... 398,291 |vvveneeiiiini [ Jeei 280,978 | .......... 0004 ....ovnnnnnn
CREDIT AGRICOLE
VTG FIX EUR/FIX USD CORP AND INVESTMENT
CURR #3522 ............. L9619GAAT .............. D1 .t Currency..... BANK eveeiiieeee 1VUV7VQFKUOQSJ21A208 | 10/01/2020 |. 10/29/2032 |.eeveeveeeennnn foereee 15,842,250 |..... 2.77 (1.45) |oeeeeeeeeeeeees oo [ 57,843 |......... 941,704 [ .ovvenenes o 941,704 |....... (229,785)|......... 336,058 |-.eueeeeeeenni foeeeeeeneeeeeeen Jeenns 232,108 | .....on... 0004 ....eennnnee
VTG FIX EUR/FIX USD
CURR #3523 ............. L9619@ABS .............. D1 .t Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 10/01/2020 |. 10/29/2035 |....eevvueveenn feunnnn 12,325,950 |....... 3.08 (1.7) [oeeeeeeeneeeeeenn foeeeeeemmeeee foeeenennns 47,618 |......... 814,589 [..oveneees [ 814,589 |....... (240,841)(......... 261,378 [ | oo 209,779 | .ovvnnnnns 0004 ...oeeennnee
CREDIT AGRICOLE
VTG FIX EUR/FIX USD CORP AND INVESTMENT
CURR #3524 ............. L9619@AC3 .............. D1t Currency..... BANK .evviiiiie 1VUV7VQFKUOQSJ21A208 | 10/01/2020 |. 10/29/2040 |....eenvvvvnnnn fonnne 21,121,200 |..... 347 (1.98) |ovvvnviviiinnnns [ [ 88,617 |...... 1,738,432 [ceveeneeens [ 1,738,432 |....... (532,834)|......... LEH 170/ RN FORRRRRR R 430,165 | .......... 0004 ....ovnnnnnn
TEC HEDLAND FIX
AUD/FIX USD CURR #3532
........................... 08806@AAT .............. |D 1 ........... [Currency..... |CITIBANK NA ........ E570DZWZ7FF32TWEFA76 |. 10/08/2020 |.06/30/2042 |.......cccvvues |-eeen. 51,875,362]......6.49 (6.8) |-oeeevveeneeeeeens fooeeeeeeemnninnes |oeeenenn 40,189 [...... 4,796,265 | ........... |...... 4,796,265 |.....(1,226,341)(...... 2,105,139 |.cceeernreeemnnenn [ [+20en. 1,108,370 | ..ol | 0004 ...
ABP FIX GBP/FIX USD
CURR #3626 ............. G2962#AC5 .............. D1 .t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 12/17/2020 |.01/21/2083 |..covvveeeeaaen fennnnn 24,444,000 |...... 2.82 (2.1) [ooeeeeeeeeeeeeee e o 52,816 |...... 2,306,080 [....coeeees fornnen 2,306,080 |.......... 32,224 |......... 193,806 |-evvvveeeeeeennn formeeeeeemniiees foeeeennnn 362,902 | .......... 0004 ...oeeennnee
ABP FIX EUR/FIX USD JP MORGAN CHASE
CURR #3627 ............. G2962#AB7 ......cevnnnnn D1 .t Currency..... BANK, NA ....ooeennnt 7HBGLXDRUGQFUSRNES7  |. 12/17/2020 |. 01/21/2031 |.eeevvveneeaaen fennnnn 11,025,000 |..... 2.73 (1.28) |oeeeeeeeeeeees foeeee [ 44,849 |...... 1,173,898 [ ..eeveeenn | 1,173,898 |....... (137,381)|......... 224,038 |-.eeeeeeeeeen foee e fes 143,893 | .......... 0004 ...oeeennnee
ODAL WIND FIX EUR/FIX
USD CURR #3741 ........ R7000*AA4 .............. D1 .t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 03/16/2021 |. 06/30/2042 |.......eeeveeen feunnnn 17,314,932|..... 6.76 (4.61) [oeeeeeeeeeeeeeees | [ 114,803 |...... 2,561,352 | .ceevvnnnns fennnnn 2,561,352 |....... (416,359)|.......... 357,359 [.oeeeenieeeeeenn [ feeeeenenn 369,951 | ....cee 0004 ...oeeennnee
AKIEM HOLDING FIX
EUR/FIX USD CURR #3746
........................... F1000#AD0 .............. |D 1 ........... [Currency..... |BNP PARIBAS ........ ROMUWSFPUSMPROBK5P83 [. 03/18/2021 |. 04/15/2041 |................ |...... 36,939,600 [.....4.25 (2.02) |....cevvvnnvrvrnnn fooenrerrennnnnnns |eeennn.. 223,335 ..., 6,930,877 | ..cceeeennn ..., 6,930,877 |..... (1,537,338)[...cce. 771,688 |oevvenneecciininn [ [ 762,694 | ool | 0004 ..
EASTLIGHT FIX GBP/FIX JP MORGAN CHASE
USD CURR#3846 ......... G3029*ABO .............. D1t Currency..... BANK, NA ......ceeet 7HBGLXDRUGQFUSRNES7  |. 05/20/2021 |. 08/20/2046 |........eovvvven feunnns 28,296,000 |..... RIS P73 N R RN R 91,435 |...... 5,886,860 |.....ccevnn |oennne 5,886,860 |....... (124,276)|......... 215,340 |.evveneeeiiii [ e 669,647 | .......... 0004 ....ovnnnnnn
PURATOS FIX EUR/FIX
USD CURR #3867 ........ B7000#AA7 ..evviiviinnnn D1t Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 06/10/2021 |[.07/01/2041 |...cevvvenniinnn founnns 36,525,000 ..... 3.55 (1.84) [eeveniiviennnnns Joeveviiiieiiiins e 175,077 |...... 5,195,601 [..oeeeenn [ 5,195,601 |..... (1,021,076)|......... VLTV ) P R R, 758,785 .|0004 ............
BREEDON FIX GBP/FIX
USD CURR #3894 ........ G1320%AA2 .........eeees D1t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 06/23/2021 |. 09/25/2028 |.......evvvvvnn feunnnnnd 6,995,000..... 2.58 (2.11) |oeeeeiiiiiinins [ e 12,196 |........ 708,765 [ .eeeeeennn |evnnnnns 708,765 |.......... 12,349 |t 53,835 |.eevveiiiiiiiinn oo s 744 .l 0004 ....ovnnnnnn
BREEDON FIX EUR/FIX JP MORGAN CHASE
USD CURR #3895 .... G1320%AE4 ... D1 .| Currency..... BANK, NA ... . THBGLXDRUGQFUS7RNES7  |[. 06/23/2021 |. 09/25/2028 |........evvvers |ovenne 11,960,000 |..... 2.61 (1.07) [oeeeviiiniineiins foeeeeeeiiiiiinens |oeeeennn 49,670 oo 1,069,760 | ..oevvvnnnn feunnns 1,069,760 |........ (90,800)f. 126,720 .|0004 ...
BREEDON FIX EUR/FI
USD CURR #3896 ........ G1320*AF1 ......eneeeeee D1t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 06/23/2021 |. 09/23/2031 |...cevvvnnvinnn founnns 13,156,000 |..... 2.94 (1.33) |eveeveniiiiiinnn oo v 58,147 |...... 1,247,106 [..oeeeenns o 1,247,106 |....... (181,040)|......... IR TE: 7<) P R R, 179,965 [ .......... 0004 ....ovnnnnnn
NGN FIX GBP/FIX USD
CURR#3901 ... .... |GBB55GADS ... D1 .| Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/30/2021 |. 09/23/2036 |.......eevvvven founnns 55,316,000 ..... 2.78 (2.02) |.. ... 131,857 |...... 6,795,172 [.eveeeenen [ 6,795,172 |....... (100,417)|.........430,679 |.... 977,483 .|0004 ...
OYFJELLET FIX EUR/FIX
USD CURR #3991 ........ R7000#AA0 .....evvnnnnne D1t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 08/31/2021 |. 09/14/2045 |.......eeovvvven founnns 39,944,755 (..... 5.38 (3.76) |cevvunvrvernnnnnns foovevnniniiiiiins fes 201,306 |...... 3,999,765 | ..eevvnnnnn [ennnnn 3,999,765 |....... (882,020)f......... 830,039 |.evveneeeiiinin [ fes 925,461 .......... 0004 ....ovnnnnnn
1D FIX USD/FIX CHF
CURR #4032 ... ... |PENSION LIABILITY .... |D 1 .| Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 10/13/2021 |. 10/26/2028 |.... A 323,415,265 |..... 0.26 (1.89) |.. (1,325,778)|..... 30,705,476 [...oeeeee | 30,705,476 |...... 4,991,256 |....(23,732,989)[....ccevvnniiniins [ornnnniniiiiins o 3,458,934 | .......... 0003 ...
SISKIN FIX US P
CURR #4067 ............. PENSION LIABILITY ... D1 .ccceinens Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 ). 11/10/2021 |. 11/01/2061 |.......ovevivenn fovnnns 71,262,205]..... 1.03 (0.82) |.oevvvenniiiiinnn oo Jovinnnnns (13,228)]...... (8, 113, 171)] .o eeeeeenn | (8,113, 171)]......... 419,446 |....... (366,041)...ceevveieniins i oo 2,185,256 | .......... 0003 ..ovvvnnnnns
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure i
VIRIDOR FIX GBP/FIX
USD CURR #4087 ........ GI369*AAT ......eevnnnnn D1t Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 11/16/2021 |. 03/31/2043 |......eevvvvvven founnns 52,793,867 |..... 4.28 (3.47) |oeeeeeeeiinnnns fooreviiiniiiiiins fes 140,474 |...... 5,876,908 [........... [...... 5,876,908 |........ 116,604 |......... LAY R FRRR R 1,150,947
AUSTRALIA & NEW
COATES FIX AUD/FIX USD ZEALAND BANKING
CURR #4088 ............. 02600@AD2 .............. D1 .t Currency..... GROWP LTD ........... JHE42UYNINTJIBBYTTU19 | 11/17/2021 [. 01/12/2029 |.eevveeeeeeennn [ 7,270,000]..... 2.96 (3.76) |-eevueeeeemnnnns foeeeemmineeeeens [ (7,830)f......... 454,688 |.........o. foeeennne 454,688 |....... (116,319)|......... 290,920 |-eveeeeeeeniees foeeeeeenee e [ 79,548 | .......... 0004 ...oeeennnee
AUSTRALIA & NEW
COATES FIX AUD/FIX USD ZEALAND BANKING
CURR #4089 ............. 02600@AF7 .............. D1t Currency..... GROUP LTD ........... JHEA2UYNWWTJIBBYTTU19 | 11/17/2021 |. 01/12/2034 |....ovvvenvieen feunnns 21,810,000]...... 3.33 (4.3) |eveeenneieiinnnn [ e (29,858)f...... 1,163,221 [ceveeeeens [ 1,183,221 |....... (528,839)|........ 872,760 [.oveevvniiieies Jevnieiieviiiins foeeeinnnn 341,237 | oo 0004 ....ovnnnnnn
REAL MADRID FIX
EUR/FIX USD CURR #4094
........................... L8749#AD4 .............. |D 1 ........... [Currency..... |SOCIETE GENERALE .. 02RNESIBXP4ROTD8PU41 [. 11/23/2021 |.07/30/2049 |.......ccevvues |-eernn 23,614,500 .....8.34 (1.52) |.oeeerreneieneennn foeeeeemnneees Joeeennn 114,588 [ 1,811,813 | oo [nnn . 1,811,813 |l (511,550).....000522,756 |oeeeeeeeeeeee foeeeeeeeiiieeeees |eeen .. 594,457 | LLLlllll | 0004 ...
VICTORIA FIX AUD/FIX
USD CURR #4095 ........ 09396*AA3 ........cc.... D1 .t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 11/23/2021 |. 03/31/2039 |...cevvvueeeaen feunnnn 39,693,500 |...... 4.69 (6.1) [ceeeeeeeemmnninns feemmmeeeeeeenen feeeeees (88,766)|...... 1,695,227 [.evvenneees s 1,695,227 |....... (841, 713)|...... 1,600,060 [...oeeeemmneeeee foeememneeeeeennnnn [ 768,872 .......... 0004 ...oeeennnee
HARPER ADAMS FIX
GBP/FIX USD CURR #4096
........................... G4303*AA7 .........o.... |D 1 .o [Currency..... |CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 |. 11/23/2021 |. 12/07/2051 |..........ceunnn |-..... 33,400,000 |.....3.48 (2.39) [..cevvvvennvvnvnns foveerevrivnnnnnns |oeeennn.. 102,084 ... 6,561,201 | ...cceeenn s el 6,561,201 |l (226,377 269,174 | oo [0 .878,999 | Lellllll | 0004 ..
JP MORGAN CHASE
0 i G2018*AA7 .eveennnnnnne D1t Currency..... BANK, NA ........eeet THBGLXDRUGQFUSTRNES7  |. 11/24/2021 . 12/31/2047 |...cevvvnniiinn fennnns 33,327,500 |..... L VA < 072 ) I O RN . 93,047 |...... 4,392,997 [.oeeeennnn | 4,392,997 |.......... 87,208 |......... 269,174 |.evveeeciiin [ e 812,383 [ ...oeennns 0004 ....ovnnnnnn
WREN FIX USD/FIX GBP
CURR #4109 ............. PENSION LIABILITY ... |D 1 .eennnens Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 12/10/2021 |. 11/01/2061 |.....evvevrvvnnn fennns 183,994,691 (..... 1.09 (0.83) |oovveveeiiiviinnn oo e (28,575)... (23,701,971)] .cevvvvnnns | . (23,701,971)f...... 1,360,149 |....... (952,933)]..ccvvenneeeeinnnn oo v 5,642,198 | .......... 0003 ..ovvvennnns
LIEVRE FIX CAD/FIX USD| JP MORGAN CHASE
CURR #4154 ............. 53173UACT evveeenee D1t Currency..... BANK, NA ......ceeet 7HBGLXDRUGQFUSRNES7  |. 12/20/2021 |. 12/31/2061 |..cevvvvnniinnn feunnns 73,370,405 |..... 347 (4.05) |oevvevrriinnnnnns foorevnininiciins fens (72,845)|... (11,222,889)|........... ... (11,222,889)|...... 2,735,185 |...... 1,673,530 [ooveiiiiiieiiis e o 2,254,815 | .......... 0004 ....ovnnnnnn
. CDOR3MOD3 0.38
1D FLOAT USD/FLOAT CAD JP MORGAN CHASE (SOFRRATEC4
CURR #4222 ... PENSION LIABILITY .... |D 1 .| Currency..... BANK, NA ... . THBGLXDRUGQFUS7RNES7 . 01/25/2022 |. 02/01/2027 |.... P 475,096,9991(0.7) ... (29,563,161)| ... ... (29,563, 161)....... (491,741)|..... (9,938,084)...cceeemnnnneee feeemmmmaereeeennn feeens 4,004,011
DAWSON FIX EUR D
CURR #4224 ............. G2687*ABS .............. D1 .t Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |.01/28/2022 |. 03/31/2082 |....eevvuueveeen feunnnn 16,725,000 |..... 3,37 (1.62) |oevuneeeeemennns foeeeemmeeeeeenn [ 77,056 |......... 722,737 [ o 722,737 |....... (232,005)|......... 373,397 | o s 236,608 | .......... 0004 ....eennnnee
OEG FIX CAD/FIX USD JP MORGAN CHASE
CURR #4276 ... C68020AA0 ... D1 .| Currency..... BANK, NA ... . THBGLXDRUGQFUS7RNES7 . 02/11/2022 |. 06/30/2051 |...eeevevennnaes |oeenee 38,768,258 |..... 5.33 (5.85) |.. (1,691,438) ... |nnee (1,691,438)|.........904,969 |.........809,478 [....comrreeeeeees |oemmeeeeenenaes foeees 1,012,174
HEATHROW ARPT
GBP/FIX USD CURR #4340
........................... G4378*AN9 .............. |D 1 ...........[Currency..... |CITIBANK NA ........ E570DZWZ7FF32TWEFA76 |. 03/18/2022 |.06/21/2052 |........ccevves |eeen 92,190,000 |.....4.75 (3.77) [oeevvivnnnniinnnns fooeenereiiinnnnns |00 262,277 |..... 15,827,506 | ........... |..... 15,827,506 |....... (154,879)(.........753,688 |....oevrrrrrnnns [oorriiinininiiinn 000 2,449,716 | ... | 0004 ............
TELIA TOWER FIX
EUR/FIX USD CURR #4387
........................... G6576*AA2 .............. |D 1 ...........[Currency..... |SOCIETE GENERALE .. 02RNESIBXP4ROTD8PU41 [. 03/29/2022 |.01/09/2032 |......ceeeveues |oeeenn 18,917,600 |.....4.17 (2.53) |oeeeerrmneeeeeens fooeeeeeeeniieees |oeeennn... 80,843 |[.........602,347 | ..coovnnnns |onnnnt . .802,347 |....... (219,169)|......... 423,184 |.oooeeeeeeceni oo [eeen.. 263,845 | LLLlllll | 0004 ...
TELIA TOWER FIX
NOK/FIX USD CURR #4388
........................... G6576*ABO .............. |D 1 ........... [Currency..... |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 03/29/2022 |.01/09/2032 |.........cevvuer |-eeeen..6,354,708 |.....4.19 (4.52) |..ccevvvvneiinnnns feoeeneriiinnnnnns |oevenenn... 8,862 [...... 1,004,530 | ........... |...... 1,004,530 |.......... 19,971 [.........326,425 |.....ooeerrrnnnnn [oorrniinnnininiis Joeeenn.. 88,630 |0 .ol |0004 ...
1D FIX USD/FIX NOK
CURR #4389 ............. PENSION LIABILITY ... |D 1 .eennnens Currency..... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 |. 03/30/2022 |. 04/06/2032 |........cevvvvnn fennns 115,848,007 |..... 3,71 (3.56) |oevvnneevvrnnnns foorreiiiinieiiis fevennns (335,323)]... (18,824,237)........... ... (18,824,237)f......... (54,078)f..... [ETCRT T <)) RN T RN 1,640,581 (0 ........ 0003 ..ovvvnnnnns
1D FIX USD/FIX CHF
CURR #4434 ............. PENSION LIABILITY ... |D 1 .eennnens Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 04/25/2022 |. 05/02/2029 |.....evvvvvvvenn founns 208,724,6921..... 1.76 (3.93) [ooeeiiiiiiiiiinis v o (1,258,028))..... 24,895,242 [...eeeeeeit | 24,895,242 |...... 2,366,433 |... (15,821,993)[.....ccvvvnvvvrins [ounnnniiiiiinnns oo 2,354,617 |0 ........ 0003 ..ovvvnnnnns
1D FIX USD/FIX HKD
CURR #4439 ............. PENSION LIABILITY ... |D 1 .eennnens Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 04/26/2022 |. 05/03/2027 |......evvnvvvvnn founnns 63,728,364 [....... 3.4 (3.6) |oevveneiriinnnns foeveeinninn e (34,814)]...... 1,099,502 [.eevenenns [ 1,099,502 |....... (159,106)f....... (R [0Z48°15[0)) AR AP R 560,158 [0 ........ 0003 ..ovvvnnnnns
SAFFRON FIX GBP/FIX
USD CURR #4440 ........ GT7T4*ARO ovveennnnenee D1t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 04/28/2022 |. 05/26/2046 |........evvvven feunnns 24,854,000 ..... 4.98 (3.69) |oevveuvivriinnnnns fooreeniiiiiiiins [ 77,49 |...... 3,359,015 | .oeeevnnnnn feennns 3,359,015 |.......... 39,765 |......... 215,340 |.evveneeeiiii [ e 585,088 (0 ........ 0004 ....ovnnnnnn
SAFFRON FIX GBP/FIX
USD CURR #4441 ........ G7774*AB8 .............. D1t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 04/28/2022 |. 05/26/2047 |.....evvvnvvvven feunnns 24,854,000 ..... 4.98 (3.69) |oevveuvivriinnnnns fooreeniiiiiiiins [ 77,49 |...... 3,492,206 | ..cevvvnnnn feunnnn 3,492,206 |.......... 26,583 |......... 215,340 |.evveeeiiiii [ s 598,139 10 ........ 0004 ....ovnnnnnn
SAFFRON FIX GBP/FIX
USD CURR #4442 ........ G77T4*ACE .....eenn..ee D1t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFATE | 04/28/2022 |. 05/26/2048 |.......evvvvven feunnns 24,854,000 ..... 4.98 (3.69) |oevveuvivriinnnnns fooreeniiiiiiiins [ 77,49 |...... 3,623,643 | ..covvnnnnn [ennnnn 3,623,643 |.......... 16,031 |......... 215,340 |.evveneeeiiii [ e 610,947 (0 ........ 0004 ....ovnnnnnn
REAL MADRID FIX
EUR/FIX USD CURR #4453 JP MORGAN CHASE
........................... L5124@AA3 .............. |D 1 ...........[Currency..... |BANK, NA ............ T7HBGLXDRUGQFUS7RNES7 [. 05/06/2022 |.09/30/2042 |.......ccevvues |-eern. 26,450,000 .....5.66 (3.91) [ooeeeermeneeeeeens fooeeeeeemnnnees |oeeennn 116,941 ... (554,882)] ... |- (554,882))....... (367,179)f.........622,329 |.cceveneeeeennnns oo |-eeen...569,018 {0 ........ |0004 ............
FIG FIX USD/FIX GBP JP MORGAN CHASE
CURR #4648 ... PENSION LIABILITY .... |D 1 . | Currency..... BANK, NA ... . THBGLXDRUGQFUS7RNES7 . 06/23/2022 |. 06/01/2062 [......ccvvvuees |oeeeee 29,734,387]..... 3.91 (3.61) |.. .. 6,226]....... (570,277)| ... (570,277)....... (137,184)[....... (159,286)]--vvuuueeeeemmmnns forreermnnnannaaens foonanns 918,818 [0 ...
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
FIG FIX USD/FIX GBP JP MORGAN CHASE
CURR #4650 ............. PENSION LIABILITY ... |D 1 .eennnens Currency..... BANK, NA ......ceeet 7HBGLXDRUGQFUSRNES7  |. 06/23/2022 |. 06/01/2062 |.......evvvvvven founnns 11,893,755 (..... 3.91 (3.61) [ceveneirviiinnnns foeveniiiiiiinns oo 2,491 )....... (228,110)( cevveneens fonnnns (228,110)f......... (54,874)\......... [(CETALY) I RPN AR 367,527 (0 ........ 0003 ..ovvvnnnnns
ML FIXED CAD/FIXED USD|MORTGAGE LOAN
CURR SWAP #913 ........ #206630401 ............. B1. oot Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |. 12/13/2006 |. 02/01/2027 |.....evvvvvvvinn foonns 3,544,976)..... 9.27 (8.85) |ouvvenviiiiinnnnns foovviviiiiniiiiinn o 62,243 1........ 647,811 [.ooooeennnn v 647,811 ......... (22,521)].cevennnns 31,383 | fovvviiiiiniiins foes 29,876 [0 ........ 0004 ...oevnnnnns
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 181,393 5,491,114 166,838,642 | XXX 166,838,642 (5,291,664) (3,592,941 74,904,015 | XXX XXX
GDDUEAFE TOTAL FEDFUNDSC4 0.53
RETURN/FF SWAP #4492 | VARIABLE ANNUITY ..... EXHS ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 05/25/2022 |. 05/28/2024 |.....ceevvvvvnnnn |onne 133,960,4591(9,298)  [eeeiiiiiii e o (5,683,638)|..... (3,870,441 .ceeneeccn |onne (3,870,441)|..... (3,811,890)[....ccvvvvnninnns feevniniiiiiiiis [ Jeeen 267,002 [ ..oeunnnns 0001 .eevnnenens
GDDUEAFE TOTAL FEDFUNDSC4 0.53
RETURN/FF SWAP #4493 | VARIABLE ANNUITY ..... EXHS ........ Equi ty/Index | BARCLAYS BANK PLC  G5GSEF7VJP5170UKS573 |. 05/25/2022 |. 05/31/2024 |........cceveees |oeenne 35,809,591](9,310)  fooiiiiiiiiiiinns i o (2,054,194)[.... (1,178,660)]........... ... (1,178,660)......... 590,000 [....iiviirennnnns foevvnnnniniiiines oo | 73,196 [ ..oeennnns 0001 .ooennnnnns
1149999999. Subtotal - Swaps - Hedging Other - Total Return (7,737,832 (5,049,101) XXX (5,049, 101 (3,221,8%0) 340,198 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 181,393 (2,592,125) 101,635,809 | XXX 101,635,821 (6,924,507) (3,592,941 521,172 97,671,139 | XXX XXX
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
(1,159,530,372
1359999999. Total Swaps - Interest Rate (29,880,183) (700,952,421)f XXX ) (105,743, 771), 7,276,495 195,751,824 [ XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange 181,393 2,458,374 | 151,473,780 | XXX 74,364,017 (5,291,664)] (39,637,168 182,165,551 [ XXX XXX
1389999999. Total Swaps - Total Return (7,737,832 (5,049,101)) XXX (5,049, 101 (3,221,890) 340,198 | XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
(1,090,215,456
1409999999. Total Swaps 181,393 (35,159,641) (554,527,742) XXX | (114,257,326) (39,637, 168) 7,276,495 378,257,673 | XXX XXX
1479999999. Subtotal - Forwards XXX XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 614,214,160 | 249,912,502 |  (32,567,516) 1,383,148,911 [ XXX 847.461,175| 503,594,616 | (36,044,227) (192,770,787) 105| 280,586,434 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 99,717,563 115,482,134 (2,592,125)] 598,036,590 | XXX 598,036,602 | 204,746,487 (3,592,941 (52,861,797 3,916 97,671,139 | XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 713,931,723 | 365,394,637 (35,159,641)] 1,981,185,501 | XXX 1,445,497,777| 708,341,103 (39,637, 168) (245,632,584), 4,021 378,257,673 | XXX XXX
(a) Code Description of Hedged Risk(s)
0001 .... .... |Hedges the equity risk of a liability
0002 . . |Hedges the interest rate risk of a liability .
0003 . . |Hedges the currency risk of a liability .
0004 . . |Hedges the currency risk of an asset .....
0005 .... . |Hedges the interest rate risk of an asset ..
Financial or Economic Impact of the Hedge at the End of the Reporting Period |

(b)l Code I
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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
EQUITY INDEXED
ESMA ..o [ 710 |....... 186,555,097 | S&P 500 EMINI JUN24 | ANNUITY ....oovvveeennes EXH5 ........ Equity/Index |.06/21/2024 .|QME .................. SNZ20JLFKBMNNCLQOF39 . |.03/28/2024 .|...5,255.0700 |...5,308.5000 |.............. 1,835 [cevneniiiiiiiiiiiinnn v o e | 1,896,653 |...... 1,896,653 |........ 8,378,000 {0001 ....covvvvvene]eerrieienenns 50
MINI MSCI EAFE JUN24 |EQUITY INDEXED
MFSM4 ... e 833 |........ 97,101,216 | evvvvvnniiiiiiiiininnnns ANNUITY oo EXH5 ........ Equity/Index |.06/21/2024 .| ICE .................. 5493004R83RILVX2IL36 |.03/27/2024 .]...2,331.3600 |...2,357.1000 |.............. 2,016 |ooovveeiieiiiiiiiiens oo o e [, 1,071,999 |...... 1,071,999 ..o 83,300 {0001 ...evvvvveennn]eeeiiiiiens 50
1539999999. Subtotal - Long Futures - Hedging Other 3,851 2,968,652 2,968,652 8,461,300 XXX XXX
1579999999. Subtotal - Long Futures 3,851 2,968,652 2,968,652 8,461,300 XXX XXX
ESM4 ..ot [ 5,686 |.... 1,485,547,074 [S&P 500 EMINI JUN24 [VARIABLE ANNUITY .... [EXH 5 ........ Equity/Index |.06/21/2024 .|QME .................. SNZ20JLFKBMNNCLQOF39 . |.03/12/2024 .]...5,225.2800 |...5,308.5000 |[............. LT O O A Ry ... (23,659,476)|... (23,659,476)|....... 67,094,800 {0001 ...ccoeeeeeee ] cnniinininnnns 50
MINI MSCI EMG MKT
MESM4 ........ [oeeeeees 2,3M |....... 124,208,148 | JUN24 .......coevveeens VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index |.06/21/2024 .| ICE .......ccceennnnnn 5493004R83RILVX2IL36  |.03/11/2024 .]...1,047.7300 |...1,049.0000 |.............. R\ PO N N AT R (150,802)]....... (150,802)|........... 237,100 0001 ..oooeeeeeeee s 50
MINI MSCI EAFE JUN24
MFSM4 ........ |oeeeees 1,573 |....... 185,115,452 | ovvveeiiiieieis VARIABLE ANNUITY .... |[EXH 5 ........ Equity/Index |.06/21/2024 .| ICE ........cceennnnnn 5493004R83RILVX2IL36  |.03/12/2024 .]...2,353.6600 |...2,357.1000 [........eee... FOR L/ O R N AT R, (270,463)|....... (270,483)|........... 157,300 {0001 ..oevvvvvveene] e 50
EMINI RUSSELL 2000
RTYM4 ..o v 3,054 1....... 322,018,243 [JUN24 .......ovvvnnnneene VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index |.06/21/2024 .JOME .................. SNZ20JLFKBMNNCLQOF39 . 1.03/11/2024 .]...2,108.8300 |...2,145.9000 |.............. 7,238 |ovvveeveeeeeiieninnns fovviiiiiiiiiiiins fovvviiiiiiiiiins |oeeeiiiiiienes ... (5,660,687)].... (5,660,687)|....... 19,851,000 {0001 ...evvvvvvveee] veeeeeeennnns 50
1609999999. Subtotal - Short Futures - Hedging Other 32,423 (29,741,428)|  (29,741,428) 87,340,200 XXX XXX
1649999999. Subtotal - Short Futures 32,423 (29.741,428)|  (29,741,428) 87,340,200 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other 36,274 (26,772,776) (26,772,776) 95,801,500 XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals 36,274 (26,772,776)|  (26,772,776) 95,801,500 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
0T =0 e Y 6,333,028 [....oennninniiiiiinnns 3,138,740 |.... . 9,471,768
MERRILL LYNCH PIERCE FENNER & SMITH INC E 29,789,765 [...vvvvvnninnnnnnnnns (18,299, 185)|.... 11,490,610
Total Net Cash Deposits 36,122,793 (15,160,415) 20,962,378
(a) Code Description of Hedged Risk(s)
0001 vevveeeennnes Hedges the equity risk of a liability

(b) [ Code ] Financial or Economic Impact of the Hedge at the End of the Reporting Period |
[ [
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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 20,962,378 20,962,378 36,274 36,274 95,801,500 95,801,500
AUSTRALIA & NEW ZEALAND BANKING GROUP LTD JHEA2UYNWNTJIBBYTTU19 . |.......... Y. Y .. 1,410,000 |.... ... 1,607,909 197,900 |... ... 1,607,909 ... 197,900 |... ... 420,785
BANK OF AMERICA NA ... BATYDEB6GKMZ0031MB27 . |. Y. 151,003,478 |. .236,708, 189 . 447,307,727 |.. .(140,016,931)/. . 447,307,723 .(140,016,932)|. 156,287,312 18,005,013 |..
BARCLAYS BANK PLC G5GSEF7VJP5170UK5573 . Y. 200,260,000 |. .. 30,988,366 . 224,032,562 |.. . (5,049,101)). .221,181,056 ... (5,049,101)]. . 15,871,955 .5,816,362 |..
BNP PARIBAS ROMUWSFPUBMPROBKSP8S . |.......... Y. ..256,010,000 |.... .. 34,862,277 |... . 304,505,389 .. (22,418,592) .... . 305,878,832 | .... .. (22,396,534)[.... .. 18,027,175
CITIBANK NA ES70DZWZ7FF32TWEFATE . |..........Y. 509,734,000 |.... .. 42,682,282 |... .672,087,572 .(426,910,706).... . 703,794,624 | .... .. (574,883,351)].... . 148,404,542
CREDIT AGRICOLE CORP AND INVESTMENT BANK . . 1VUV7VQFKU0QSJ21A208 . |. Y. 02,730,000 [..eeeeeeeieeeeeeeeeeeees . 2,680,136 |.. . (7,674,174)). . 2,680,136 8,082,216 |..
CREDIT SUISSE INTERNATIONAL .... ES8DKGMJYYYJLNSC3868 . |. Y. . 10,200,000 |. 12,912,421 13,917,755 oo N 13,917,755 | eovveiiiiiiiiniiiinies o B TAT795 [
DEUTSCHE BANK AG ............ 7LTWFZY1CNSX8D621K86 . |. ) U T S R e ..2,351,8% |.. ..5,655,725 11,039,205
GOLDMAN SACHS INTERNATIONAL . W22LROWP2HZNBBBKS528 . Y. 109,760,000 |. .. 14,887,138 . 121,200,715 |.. . 121,200,715
JP MORGAN CHASE BANK, NA 7HBGLXDRUGQFUS7RNES7 . Y. . 27,290,000 |[. . 110,173,456 |.. 95,025,490 460 ..
MUFG BANK, LTD ...eeunnnnns C3GTMMZ IHUY46P401X74 . L e . 270,854 |.. . 270,854 1 177,235 |..
MIZUHO CAPITAL MARKETS LLC .. 5493001 JVBX2BVHFNGI7 . Y. 3,440,000 23544778 e ..3,544,778 . 667,3% |..
MORGAN STANLEY & CO. INTERNATIONAL PLC . 4PQUHN3JPFGFNF3BB653 . Y. 342,010,000 . 101,143,946 . 397,751,545 |.. . 397,751,542
NATIXIS e KX1WK48MPD4Y2NCU1Z63 . ) U T S R TP APPSR T RO PO PPN
ROYAL BANK OF SCOTLAND PLC . RR3QWICHWIPCS8A4S074 . |. Y. .. 6,550,000 |[. ..8,837,262 |.. ..8,837,262 .3,544,056 |..
SMBC CAPITAL MARKETS, INC TVJBSHLIZLORGWGDTNOS . |. Y. .. 6,000,000 |[. 5,946,372 |eeeiieee e ..5,946,372 . 346,267 |..
SOCIETE GENERALE . 02RNES |BXP4ROTDBPU41 . Y. 455,990,000 |. .. 56,602,263 . 476,236,834 |.. . 476,236,834 .3,228,306 |..
WELLS FARGO BANK N KB 1H1DSPRFMYMCUFXT09 . Y. . 97,674,001 |.... .. 96,111,330 .. 96,111,330

0299999999. Total NAIC 1 Designation

530,786,882

(923,958, 153)

454,320

(1,102,678,788)

289,271,041

2,180,061,479 2,888, 564,090 2,906, 948,939 278,385,016
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 42,325,127 (25,745,563) 16,579,564 44,920,199 (403,692,573) 99,872,557
0999999999 - Gross Totals 2,180,061,479 530,786,882 2,951,851,595 (949,703,716) 37,996,262 2,951,905, 412 (1,506,371,361) 289,307,315 474,059,073 95,801,500

1. Offset per SSAP No. 64

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

2,951,851,595

(949,703,716)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
CME GROUP e e e e e e e e e e e e e e e e e e e e e e e n e e e e e e nn e e eeees SNZ20JLFKBMNNCLAOF3I .. [ CaSh....eeeeeeeeeeeeeeneieeeeeenieeeeeenneeeeeemnneees | eeneeernininneeeennn [ CBSI i eer e e e e e e e e nnn e e e rnnnnn [ereeeeeeenn e eeee 467,620,212 |oeeeeeeeeeneeees 467,620,212 |oueeeeeeeeneeeees 467,620,212
DEUTSCHE BANK AG ... C3GTMMZIHMY46P401X74 .. . 11,760,000 |... .. 11,760,000 |...
INTERCONT INENTALEXCHANGE (MERRILL LYNCH PIERCE FENNER & SMITH INC) . 5493004R83RILVX2IL36 .. . 13,923,840 .. 13,923,840
CME (MERRILL LYNCH, PIERCE, FENNER & SMITH INC) . . SNZ20JLFK8MNNCLQOF39 .. . .7,038,538 .7,038,538
MerrI 11 Lynch, Pierce, Fenner & Smith Inc .. . 2138001 TMMKU4Z714F78 . | Security 023 . .4,362,623 .5,000,000 .4,967,833 |....08/22/
MerrI11 Lynch, Pierce, Fenner & Smith Inc . 213800ITMMKUAZ714F78 . | Security .. 023135-BJ-4 AMAZON.COM INC SR NT ..... .8,725,246 .. 10,000,000 .9,935,667 |....08/22/2047 ..
MerrI 11 Lynch, Pierce, Fenner & Smith Inc . 213800ITMMKU4Z714F78 . | Security .. 023641-All-5 AMERICA MOVIL SAB DE CV CO GUARNT .2,117,190 .2,000,000 .2,080,718 |....03/30/2040 ..
MerrI11 Lynch, Pierce, Fenner & Smith Inc . 213800ITMMKUAZ714F78 . [ Security .. 037833-BY-5 APPLE INC SR NT ... .9,723,651 .. 10,000,000 .9,995,267 |....02/23/2026 ..
MerrI 11 Lynch, Pierce, Fenner & Smith Inc . 2138001TMMKU4Z714F78 . | Security .. 037833-BY-5 APPLE INC SR NT ... . 14,585,477 .. 15,000,000 .. 14,992,901 |....02/23/2026 ..
Merr i1l Lynch, Pierce, Fenner & Smith Inc . 213800ITMMKUAZ714F78 . [ Security .. 05723K-AG-5 BAKER HUGHES LLC/CO-OBL SR NT .. . 11,948,465 .. 13,000,000 .. 13,000,000 |....11/07/2029 ..
MerrI 11 Lynch, Pierce, Fenner & Smith Inc . 2138001TMMKU4Z714F78 . | Security .. 172520-AN-0 CINTAS CORPORATION NO. 2 CO GUARNT . .6,750,348 .6,946,000 .6,877,950 |....04/01/2027 ..
MerrI11 Lynch, Pierce, Fenner & Smith Inc ... ... 2138001TMVKU4Z714F78 . | Security ... | 172520-AN-0 CINTAS CORPORATION NO. 2 CO GUARNT ... .2,967,976 |... .3,054,000 |... .3,016,074 |....04/01/2027 ...
MerrI11 Lynch, Pierce, Fenner & Smith Inc ... ... 2138001TMVKU4Z714F78 . | Security . | 191241-AH-1 COCA-COLA FEMSA SAB CV CO GUARNT . .8,882,560 |... .. 10,000,000 |... ....9,936,767 |....01/22/2030 ...|.
MerrI11 Lynch, Pierce, Fenner & Smith Inc . 213800ITMMKUAZ714F78 . | Security .. 30231G-AT-9 EXXON MOBIL CORPORATION SR NT .. .9,686,421 .. 10,000,000 .. 10,000,000 |....03/01/2026 ..
MerrI 11 Lynch, Pierce, Fenner & Smith Inc . 213800ITMMKU4Z714F78 . | Security .. 30231G-AT-9 EXXON MOBIL CORPORATION SR NT .. .9,686,421 .. 10,000,000 .. 10,000,000 |....03/01/2026 ..
MerrI11 Lynch, Pierce, Fenner & Smith Inc ... ... 2138001TMVKU4Z714F78 . | Security ... | 30231G-BF-8 EXXON MOBIL CORPORATION SR NT .9,131,059 |... .. 10,000,000 |... .. 10,000,000 |....03/19/2040 ...|.
MerrI11 Lynch, Pierce, Fenner & Smith Inc ... ... 2138001TMVKU4Z714F78 . | Security . | 482480-AE-0 KLA-TENCOR CORP SR NT ... 19,950,780 |... .. 10,000,000 |... .9,998,189 |....11/01/2024 ...
Merr i1l Lynch, Pierce, Fenner & Smith Inc . 213800ITMMKUAZ714F78 . [ Security .. 482480-AE-0 KLA-TENCOR CORP SR NT . .3,781,297 .3,800,000 .3,797,715 |....11/01/2024 ..
MerrI 11 Lynch, Pierce, Fenner & Smith Inc . 2138001TMMKU4Z714F78 . | Security .. 594918-BJ-2 MICROSOFT CORP SR NT .. .9,741,247 .. 10,000,000 .9,999,531 |....11/03/2025 ..
Merr i1l Lynch, Pierce, Fenner & Smith Inc . 213800ITMMKUAZ714F78 . | Security .. 594918-BJ-2 MICROSOFT CORP SR NT .6,786,727 .6,967,000 .6,966,673 |....11/03/2025 ..
MerrI11 Lynch, Pierce, Fenner & Smith Inc . 213800ITMMKU4Z714F78 . | Security .. 717081-CY-7 PFIZER INC. SR NT ... .6,041,456 .5,000,000 .4,997,848 |....03/15/2039 ..
MerrI11 Lynch, Pierce, Fenner & Smith Inc . 213800ITMMKUAZ714F78 . | Security .. 822582-BF-8 SHELL INTL FIN CO GUARNT .8,955,911 .. 10,000,000 .9,983,601 |....05/11/2045 ..
MerrI 11 Lynch, Pierce, Fenner & Smith Inc . 213800ITMMKU4Z714F78 . | Security .. 822582-BF-8 SHELL INTL FIN CO GUARNT . 13,433,867 .. 15,000,000 14,975,401 |....05/11/2045 ..
MerrI11 Lynch, Pierce, Fenner & Smith Inc . 213800ITMMKUAZ714F78 . [ Security .. 822582-BX-9 SHELL INTL FIN CO GUARNT .9,477,077 .. 10,000,000 9,972,675 |....09/12/2026 ..
MerrI 11 Lynch, Pierce, Fenner & Smith Inc . 2138001TMMKU4Z714F78 . | Security .. 822582-BX-9 SHELL INTL FIN CO GUARNT . 14,215,616 .. 15,000,000 14,959,012 |....09/12/2026 ..
Merr i1l Lynch, Pierce, Fenner & Smith Inc . 213800ITMMKUAZ714F78 . [ Security .. 907818-EY-0 UNION PACIFIC CORP SR NT .3,657,316 .3,750,000 3,757,286 |....09/10/2028 ..
MerrI 11 Lynch, Pierce, Fenner & Smith Inc . 2138001TMMKU4Z714F78 . | Security .. 907818-EY-0 UNION PACIFIC CORP SR NT .3,657,316 .3,750,000 .3,757,286 |....09/10/2028 ..
MerrI11 Lynch, Pierce, Fenner & Smith Inc . 213800ITMMKUAZ714F78 . | Security .. 907818-EY-0 UNION PACIFIC CORP SR NT ... .7,314,631 .7,500,000 .7,514,572 |....09/10/2028 ..
MerrI11 Lynch, Pierce, Fenner & Smith Inc . 2138001TMMKU4Z714F78 . | Security .. 91324P-CP-5 UNITEDHEALTH GRP INC SR NT .4,916,280 .5,000,000 .4,997,954 |....07/15/2025 ..
MerrI11 Lynch, Pierce, Fenner & Smith Inc . 213800ITMMKUAZ714F78 . | Security .. 91324P-CV-2 UNITEDHEALTH GRP INC SR NT .9,668,901 .. 10,000,000 .9,998,266 |....03/15/2026 ..
MerrI 11 Lynch, Pierce, Fenner & Smith Inc . 213800ITMMKU4Z714F78 . | Security .. 91324P-CV-2 UNITEDHEALTH GRP INC SR NT .3,867,561 .4,000,000 .3,999,306 |....03/15/2026 ..
MerrI11 Lynch, Pierce, Fenner & Smith Inc . 213800ITMMKUAZ714F78 . [ Security .. 931142-CB-7 WAL-MART STORES NT .......... 944,044 ... 900,000 837,494 |....09/01/2035 ..
JP MORGAN CHASE BANK, NA . THBGLXDRUGQFUS7RNESY .. | Security ... | 00108I-AJ-9 ... | AEP TEXAS INC SR NT SER G .... .3,359,651 |... .4,230,000 |... 4,224,777 |....05/01/2049 ...|.
CITIBANK NA .. E570DZWZ7FF32TWEFA76 . | Security . |010392-FM-5 ... ALABAMA PWR CO SR NT .. .3,254,972 |... .4,104,000 |... .4,081,061 |....03/01/2045 ...|.
CITIBANK NA .. E570DZWZ7FF32TWEFAT6 . | Security .. 010392-FM-5 ALABAMA PWR CO SR NT .. 6,678,086 .8,420,000 .7,525,501 |....03/01/2045 ..
JP MORGAN CHASE BANK, . THBGLXDRUGQFUS7RNESY .. [ Security .. 010392-FS-2 ALABAMA PWR CO SR NT SER A .4,259,661 .5,000, 000 .4,966,358 |....07/15/2048 ..
JP MORGAN CHASE BANK, . THBGLXDRUGQFUS7RNESY .. | Security ... |010392-Fs-2 ALABAMA PWR CO SR NT SER A ... .8,519,323 |... .. 10,000,000 |... .9,932,716 |....07/15/2048 ...|.
CITIBANK NA .. E570DZWZ7FF32TWEFA76 . | Security . | 046353-AL-2 ... ASTRAZENECA PLC SR NT . .7,501,994 |... .7,697,000 |... .7,683,628 |....11/16/2025 ...|.
CITIBANK NA E570DZWZ7FF32TWEFAT6 . | Security .. 046353-AL-2 ASTRAZENECA PLC SR NT . .6,822,653 7,000,000 .6,981,448 |....11/16/2025 ..
CITIBANK NA E570DZWZ7FF32TWEFA76 . | Security .. 046353-AL-2 ASTRAZENECA PLC SR NT . .9,746,647 .. 10,000,000 ...11/16/2025 ..
CITIBANK NA .. ... [E570DZWZ7FF32TWEFA76 . | Security ... | 072863-AJ-2 .. | BAYLOR SCOTT & WHITE HOL NT SER 2021 . . 10,219,726 |... .. 15,000,000 |... ...11/15/2050 ...|.
JP MORGAN CHASE BANK, NA .. . THBGLXDRUGQFUS7RNESY .. | Security . |075887-BL-2 ........ BECTON DICKINSON AND CO SR NT .3,281,110 |... .3,200,000 |... ...05/15/2024 ...|.
CITIBANK NA <oeveeeeee E570DZWZ7FF32TWEFAT6 . | Security .. 084659-AV-3 BERKSHIRE HATHAWAY ENERG SR NT . 18,732,683 .. 20,000,000 ...07/15/2030 ..
JP MORGAN CHASE BANK, NA . THBGLXDRUGQFUS7RNESY .. [ Security .. 092113-AM-1 BLACK HILLS CORP SR NT ..... .6,613,031 7,000,000 ...01/15/2027 ..
JP MORGAN CHASE BANK, NA .. . THBGLXDRUGQFUS7RNESY .. | Security .. 092113-AM-1 BLACK HILLS CORP SR NT .2,834,156 .3,000,000 ,918, ....01/15/2027 ..
JP MORGAN CHASE BANK, NA .. . THBGLXDRUGQFUS7RNESY .. [ Security .. 09778P-AA-3 BON SECOURS MERCY SEC .... . 13,883,825 .. 15,000,000 . 15 000,000 |....06/01/2030 ..
JP MORGAN CHASE BANK, NA .. . THBGLXDRUGQFUS7RNESY .. | Security .. 10373Q-AV-2 BP CAP MARKETS AMERICA CO . 13,221,661 .. 13,847,000 .. 13,847,000 |....01/16/2027 ..
JP MORGAN CHASE BANK, . THBGLXDRUGQFUS7RNESY .. [ Security .. 110122-CQ-9 BRISTOL-MYERS SQUIBB CO SR NT .. .8,870,890 .. 10,000,000 .9,971,718 |....06/15/2039 ..
CITIBANK NA .. E570DZWZ7FF32TWEFAT6 . | Security .. 115637-AP-5 BROWN-FORMAN CORP SR NT ....... . 17,995,132 .. 20,000,000 .. 19,687,166 |....07/15/2045 ..
CITIBANK NA E570DZWZ7FF32TWEFA76 . | Security .. 12189L-AK-7 BURLINGTN NORTH SANTA FE DEB . 10,752,023 .. 12,000,000 .. 11,874,161 |....09/01/2042 ..
CITIBANK NA .. E570DZWZ7FF32TWEFAT6 . | Security .. 12189L-AN-1 BURLINGTN NORTH SANTA FE SR NT . . 13,503,969 .. 15,000,000 14,998,032 |....03/15/2043 ..
JP MORGAN CHASE BANK, . THBGLXDRUGQFUS7RNESY .. [ Security .. 207597-DV-4 CONNECTICUT LIGHT & POWER 1ST MTG .2,168,514 .2,000,000 .1,999,346 |....06/01/2036 ..
JP MORGAN CHASE BANK, . THBGLXDRUGQFUS7RNESY .. | Security .. 207597-DV-4 CONNECTICUT LIGHT & POWER 1ST MTG .. .1,084,257 1,000,000 .1,010,732 |....06/01/2036 ..
JP MORGAN CHASE BANK, . THBGLXDRUGQFUS7RNESY .. [ Security .. 207597-DV-4 CONNECTICUT LIGHT & POWER 1ST MTG .. .1,084,257 1,000,000 .1,010,136 |....06/01/2036 ..
JP MORGAN CHASE BANK, . THBGLXDRUGQFUS7RNESY .. | Security .. 207597-DV-4 CONNECTICUT LIGHT & POWER 1ST MTG .. .1,084,257 1,000,000 .1,016,436 |....06/01/2036 ..
JP MORGAN CHASE BANK, . THBGLXDRUGQFUS7RNESY .. [ Security .. 207597-DV-4 CONNECTICUT LIGHT & POWER 1ST MTG .. .1,084,257 1,000,000 .1,010,136 |....06/01/2036 ..
JP MORGAN CHASE BANK, . THBGLXDRUGQFUS7RNESY .. | Security .. 207597-DV-4 CONNECTICUT LIGHT & POWER 1ST MTG .. .2,168,514 .2,000,000 1,999,346 |....06/01/2036 ..
JP MORGAN CHASE BANK, .... THBGLXDRUGQFUS7RNE97 .. | Security ... | 207597-DV-4 CONNECTICUT LIGHT & POWER 1ST MTG .1,084,257 |... 1,000,000 |... ...06/01/2036 ...|.
JP MORGAN CHASE BANK, .... THBGLXDRUGQFUS7RNEY7 .. | Security . | 20825C-AY-0 ... CONOCOPHILL IPS CO GUARNT SER W1 .. 8,739,717 |... .9,000,000 |... ....8,985,139 |....08/15/2028 ...|.
JP MORGAN CHASE BANK, . THBGLXDRUGQFUS7RNESY .. [ Security .. 247109-BT-7 DELMARVA PR & LT CO 1ST MTG ... .8,162,174 .. 10,000,000 .9,992,958 |....05/15/2045 ..
JP MORGAN CHASE BANK, . THBGLXDRUGQFUS7RNESY .. [ Security . | 247109-BT-7 DELMARVA PIR & LT CO 1ST MTG ... .3,060,815 |... ....3,750,000 |... ....3,618,764 |....05/15/2045 ...|.
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Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
CITIBANK NA .. E570DZWZ7FF32TWEFAT6 . | Security . | 26442E-AE-0 ... DUKE ENERGY OHIO INC 1ST MTG ... 7,723,445 |... .. 10,000,000 |... ....9,941,557 |....06/15/2046 ...|. v
CITIBANK NA E570DZWZ7FF32TWEFA76 . | Security .. 26442E-AE-0 DUKE ENERGY OHIO INC 1ST MTG 7,723,445 .. 10,000,000 .9,941,557 |....06/15/2046 ..
CITIBANK NA .. E570DZWZ7FF32TWEFA76 . | Security ... | 30231G-AW-2 EXXON MOBIL CORPORATION SR NT .. . 12,201,867 |... .. 14,138,000 |... .. 14,138,000 |....03/01/2046 ...|.
CITIBANK NA E570DZWZ7FF32TWEFA76 . | Security . | 369550-BM-9 ... GENERAL DYNAMICS CORP CO GUARNT .. . 18,804,016 |... .. 20,000,000 |... .. 19,864,572 |....04/01/2030 ...|.
CREDIT AGRICOLE CORPORATE AND INVESTMENT BANK . . 1VUV7VQFKUOQSJ21A208 .. | Security .. 437076-BM-3 HOME DEPOT INC SR NT ........... . 14,472,815 .. 15,000,000 14,978,502 |....04/01/2026 ..
JP MORGAN CHASE BANK, NA ..... . THBGLXDRUGQFUS7RNESY .. [ Security .. 478111-AC-1 JOHNS HOPKINS HEALTH SYS NT .3,327,858 .4,000,000 .4,000,000 |....05/15/2046 ..
JP MORGAN CHASE BANK, NA .... THBGLXDRUGQFUS7RNEY7 .. | Security ... |478111-AC-1 JOHNS HOPKINS HEALTH SYS NT .. .3,327,858 |... .4,000,000 |... .4,000,000 |....05/15/2046 ...|.
JP MORGAN CHASE BANK, NA ... THBGLXDRUGQFUS7RNE97 .. | Security . |478111-AC-1 JOHNS HOPKINS HEALTH SYS NT .. .2,495,893 |... .3,000,000 |... .2,966,001 |....05/15/2046 ...[.
JP MORGAN CHASE BANK, NA ..... . THBGLXDRUGQFUS7RNESY .. [ Security .. 478111-AC-1 JOHNS HOPKINS HEALTH SYS NT .2,911,876 .3,500,000 .3,417,245 |....05/15/2046 .. V.
CREDIT AGRICOLE CORPORATE AND INVESTMENT BANK . . 1VUV7VQFKUOQSJ21A208 .. [ Security .. 48126B-AA-1 JPMORGAN CHASE & CO SR NT . .5,280, 196 .5,168,000 .5,161,461 |....01/06/2042 .. V.
JP MORGAN CHASE BANK, NA .. . THBGLXDRUGQFUS7RNESY .. [ Security .. 539830-BD-0 LOCKHEED MARTIN CORP SR NT ... .8,198,708 .. 10,000,000 .9,912,916 |....03/01/2045 .. V.
CITIBANK NA E570DZWZ7FF32TWEFA76 . | Security .. 582839-AH-9 MEAD JOHNSON NUTRITION C SR NT . .5,888,005 6,000,000 .5,999,520 |....11/15/2025 .. V.
CITIBANK NA E570DZWZ7FF32TWEFAT6 . | Security .. 582839-AH-9 MEAD JOHNSON NUTRITION C SR NT . .1,766,402 1,800,000 .1,802,746 |....11/15/2025 .. V.
CITIBANK NA E570DZWZ7FF32TWEFA76 . | Security .. 582839-AH-9 MEAD JOHNSON NUTRITION C SR NT . . 12,824,075 .. 13,068,000 .. 13,086,390 |....11/15/2025 .. V.
CITIBANK NA E570DZWZ7FF32TWEFAT6 . | Security .. 582839-AH-9 MEAD JOHNSON NUTRITION C SR NT . .4,906,671 .5,000,000 .5,022,084 |....11/15/2025 .. V.
CITIBANK NA E570DZWZ7FF32TWEFA76 . | Security .. 586054-AA-6 MEMORIAL SLOAN-KETTERING SR NT 801,280 822,000 822,000 |....07/01/2042 .. V.
CITIBANK NA E570DZWZ7FF32TWEFAT6 . | Security .. 649322-AA-2 NY & PRESBYTERIAN HOSPIT NT .. .1,649,400 .1,910,000 .1,849,780 |....08/01/2045 .. V.
CITIBANK NA E570DZWZ7FF32TWEFA76 . | Security .. 649322-AA-2 NY & PRESBYTERIAN HOSPIT NT .2,668,402 .3,090,000 .2,981,229 |....08/01/2045 .. V.
CITIBANK NA E570DZWZ7FF32TWEFAT6 . | Security .. 649322-AA-2 NY & PRESBYTERIAN HOSPIT NT . 12,089,846 .. 14,000,000 .. 14,000,000 |....08/01/2045 .. V.
CITIBANK NA E570DZWZ7FF32TWEFA76 . | Security .. 662352-AA-1 NORTH SHORE LONG [SLAND NT .4,605,063 .5,000, 000 .4,975,844 |....11/01/2042 .. V.
CITIBANK NA .. E570DZWZ7FF32TWEFAT6 . | Security .. 662352-AA-1 NORTH SHORE LONG ISLAND NT ... .9,210,125 .. 10,000,000 .9,951,689 |....11/01/2042 .. V.
JP MORGAN CHASE BANK, . THBGLXDRUGQFUS7RNESY .. [ Security .. 665789-BA-0 NORTHERN STATES PWR-WISC 1ST MTG . 11,942,345 .. 15,000,000 .. 14,950,168 |....09/01/2048 .. V.
JP MORGAN CHASE BANK, . THBGLXDRUGQFUS7RNESY .. | Security .. 718172-BT-5 PHILIP MORRIS INTL INC SR NT ... .9,585,965 .. 10,000,000 .9,982,912 |....02/25/2026 .. V.
JP MORGAN CHASE BANK, ... THBGLXDRUGQFUS7RNE97 .. | Security ... | 718172-8T-5 ... | PHILIP MORRIS INTL INC SR NT ... .9,585,965 |... ..10,000,000 |... .9,982,912 |....02/25/2026 ...|.
JP MORGAN CHASE BANK, . THBGLXDRUGQFUS7RNESY .. | Security . | 737679-DF-4 ... POTOMAC ELEC PWR 1ST MTG .4,528,530 |... .5,000,000 |... ....4,970,241 |....11/15/2043 ...|. Voo
CITIBANK NA .. E570DZWZ7FF32TWEFA76 . | Security .. 743756-AC-2 PROV ST JOSEPH HLTH OBL NT SER | . .7,682,827 .. 10,000,000 .. 10,000,000 |....10/01/2047 .. v
CITIBANK NA E570DZWZ7FF32TWEFAT6 . | Security .. 743756-AC-2 PROV ST JOSEPH HLTH OBL NT SER | . .7,682,827 .. 10,000,000 .9,409,361 |....10/01/2047 ..
CITIBANK NA .. E570DZWZ7FF32TWEFA76 . | Security ... | T43756-AE-8 PROV ST JOSEPH HLTH OBL NT SER A .... 7,796,527 |... ..10,000,000 |... .. 10,000,000 |....10/01/2048 ...|.
CITIBANK NA .. E570DZWZ7FF32TWEFA76 . | Security . | 743756-AE-8 PROV ST JOSEPH HLTH OBL NT SER A .... 7,796,527 |... .. 10,000,000 |... .. 10,000,000 |....10/01/2048 ...|.
CITIBANK NA .. E570DZWZ7FF32TWEFA76 . | Security .. 797440-CA-0 SAN DIEGO G & E 1ST MTG SER WWW . 10,122,030 .. 15,000,000 14,910,573 |....08/15/2051 ..
JP MORGAN CHASE BANK, NA . THBGLXDRUGQFUS7RNESY .. | Security .. 837004-CB-4 SOUTH CAROLINA ELEC&GAS NT ... . 10,604,623 .. 10,000,000 .9,993,471 |....01/15/2038 ..
JP MORGAN CHASE BANK, . THBGLXDRUGQFUS7RNESY .. [ Security .. 837004-CB-4 SOUTH CAROLINA ELEC&GAS NT ... ... 127,255 ... 120,000 ... 153,764 |....01/15/2038 ..
CITIBANK NA E570DZWZ7FF32TWEFAT6 . | Security .. 842434-CR-1 SOUTHERN CALIF GAS CO 1ST MTG SER WU . .8, 168,484 .. 10,000,000 .9,990,681 |....06/01/2048 ..
CITIBANK NA E570DZWZ7FF32TWEFA76 . | Security .. 907818-EW-4 UNION PACIFIC CORP SR NT 13,294,555 .. 15,000,000 .. 14,986,422 |....09/10/2048 ..
CITIBANK NA E570DZWZ7FF32TWEFAT6 . | Security .. 91282C-EH-0 US TREASURY NT ... . 48,796,930 .. 50,000,000 49,844,332 |....04/15/2025 ..
CITIBANK NA E570DZWZ7FF32TWEFA76 . | Security .. 91282C-EH-0 US TREASURY NT . . 48,796,930 .. 50,000,000 49,844,332 |....04/15/2025 ..
CITIBANK NA . E570DZWZ7FF32TWEFAT6 . | Security .. 91282C-EH-0 US TREASURY NT . . 48,796,930 .. 50,000,000 49,844,332 |....04/15/2025 ..
JP MORGAN CHAS s . THBGLXDRUGQFUS7RNESY .. [ Security .. 91282C-EH-0 US TREASURY NT . . 48,796,930 .. 50,000,000 49,844,332 |....04/15/2025 ..
JP MORGAN CHASE BANK, . THBGLXDRUGQFUS7RNESY .. | Security .. 91282C-EH-0 US TREASURY NT . . 14,046,294 .. 14,392,600 14,347,791 |....04/15/2025 ..
JP MORGAN CHASE BANK, . THBGLXDRUGQFUS7RNESY .. [ Security .. 91282C-EK-3 US TREASURY NT . . 49,884,456 .. 50,000,000 49,989,527 |....04/30/2024 ..
CITIBANK NA . E570DZWZ7FF32TWEFAT6 . | Security .. 91282C-EK-3 US TREASURY NT . . 49,884,456 .. 50,000,000 49,989,527 |....04/30/2024 ..
CITIBANK NA E570DZWZ7FF32TWEFA76 . | Security .. 91282C-EK-3 US TREASLRY NT ... .3,679,777 .3,688,300 .3,687,527 |....04/30/2024 ..
CITIBANK NA .. E570DZWZ7FF32TWEFAT6 . | Security .. 91412N-BD-1 UNIVERSITY OF CHICAGO NT SER 20B . .9,001,788 .. 11,530,000 .. 11,971,192 |....04/01/2045 ..
CREDIT AGRICOLE CORPORATE AND INVESTMENT BANK . 1VUV7VQFKU0QSJ21A208 .. | Security .. 95709T-AM-2 WESTAR ENERGY INC 1ST MTG SER 30YR . .8,354,721 .. 10,000,000 .9,966,139 |....12/01/2045 ..
CREDIT AGRICOLE CORPORATE AND INVESTMENT BANK ... . 1VUV7VQFKUOQSJ21A208 .. | Security . | 95709T-AM-2 .. | WESTAR ENERGY INC 1ST MTG SER 30YR .... .8,354,721 |... .. 10,000,000 |... .9,966,139 |....12/01/2045 ...|.
MerrI 11 Lynch, Pierce, Fenner & Smith INC ...cccuveiiiiiinuniiiiiiiiiiiniiiiinanans 2138001 TMMKU4Z714F78 . | Security 494368-BC6 ........ KIMBERLY=CLARK NT tuuiniiiiiiuiiiisiiiuii i i s iiiiii e e s cieiissessesniaeeseesnnnnsessernns foonsesseesnnnneeeeeennns 5,808,433 |..uvuuniiiiiiiiis 5,000,000 f...oiiiiiininiiiiiinnns 4,964,227 |....08/01/2037 ...
0199999999 - Total 1,511,090,333 1,592,574,491 1,588,665,515 XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
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Collateral Pledged to Reporting Entity

STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

BARCLAYS BANK PLC
BNP PARIBAS ..
CITIBANK NA ..
CREDIT AGRICOLE CORP AND INVESTMENT BANK
CREDIT SUISSE INTERNATIONAL ....
GOLDMAN SACHS INTERNAT [ONAL .
JP MORGAN CHASE BANK, NA ..
MIZUHO CAPITAL MARKETS LLC
MORGAN STANLEY & CO. INTERNATIONAL PLC .
ROYAL BANK OF SCOTLAND PLC

G5GSEF7VJP5170UK5573 ..
. ROMUNSFPUBMPROBKSP83 ..
E570DZWZ7FF32THEFAT6 .
1VUV7VOFKU0QSJ21A208 ..
E58DKGMJYYYJLNBC3868 ..
. W22LROWP2|HZNBB6KS528 ..
. THBGLXDRUGQFUS7RNESY ..
. 5493001 JV8X2BVHFNGO7 ..
. 4PQUHN3JPFGFNF3BB653 ..
RR3QM I CIIWIPCSBA4S074 ..

...256,010,000 |...
...509,734,000 |...
.2,730,000 |...

200,260,000

. 10,200,000
109,760,000
. 27,290,000
.3,440,000
342,010,000

..................... 200,260,000

.. 10,200,000
. 109,760,000
.. 27,290,000

. 256,010,000 |...
.509,734,000 |...
....2,730,000 ...

.3,440,000 |...
.342,010,000 |...

....6,550,000 ...
SMBC CAPITAL MARKETS, INC . TVJBSHL IZLORGWGDTNOS .. . ... 6,000,000 |...
SOCIETE GENERALE O2RNES IBXPAROTD8PU41 .. . Cash .. . 455,990,000 |... N
WELLS FARGO BANK, N.A. .. KB1H1DSPRFMYMCUFXTOQ .. | Security ... |91282C-BR-1 ... US TREASURY NT ... . . .. 98,759,000 |... ... 03/15/2024 ....[.
BANK OF AMERICA NA BATYDEBBGKMZ0031MB27 . | Security . |91282C-AE-1 ... US TREASURY NT ... 151,003,478 |... . 188,561,000 |... ... 08/15/2030 ... |.
0299999999 - Total 2,180,061,479 2,218,704,000 XXX
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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

Identifier Description




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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 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 XXX
0309999999. Total - All Other Government Bonds XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX
0909999999. Total - U.S. Special Revenues Bonds XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds XXX
1309999999. Total - Hybrid Securities XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX
2419999999. Total - Issuer Obligations XXX
2429999999. Total - Residential Mortgage-Backed Securities XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX
2459999999. Total - SVO Identified Funds XXX
2469999999. Total - Affiliated Bank Loans XXX
2479999999. Total - Unaffiliated Bank Loans XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX
2509999999. Total Bonds XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) XXX
5999999999. Total - Preferred and Common Stocks XXX
MORGAN STANLEY  INSTITUTIONAL LIQUIDITY = GOVERNVENT ... [ 155,295,846 |... 155,295,846 |....... 03/29/2024
.| BNP PARIBAS SA ...... ...400,000,000 |... .400,000,000 |....... 05/02/2024 ..
BNP PARIBAS SA .o [ 300,000,000 |... 300,000,000 |-...... 05/02/2024 .......
BNP PARIBAS SA ..oeeivuiisuiiiecnienniinniinssinsinstiscissnsecnsecssiessisssissstnssssasssscsses | iniien, 175,000,000 |... 175,000,000 |....... 06/12/2024 .......
.| B\P PARIBAS SA ... 1,275,000,000 |... ..1,275,000,000 |....... 06/17/2024 ..
OF SECURED LLC ..veviniiininininsninsinsnssiii oo | i, 250,000,000 |... 250,000,000 |....... 04/24/2024 .......
DEUTSCHE BANK SECURITIES ING +.vveec s [ e 100,000,000 |... 100,000,000 |....... 05/02/2024 ...
.| DEUTSCHE BANK SECURITIES INC ..ivvvvveiiiiiiiiiiiiniiniineesceniinessesvninessensnsnnssnnnnns | oiieeiss feeeeeeemmnns o vvvniinnnns
.| DEUTSCHE BANK SECURITIES INC .
JEFFERIES LLC |G CORPORATES RN NSRRI
NATIXIS SECURITIES AMERICAS LLC 16 GROUP ....eveeeeeeveveeeeeeseseeseseseeeeesenenensnsesnnens oo
.| NATIXIS SECURITIES AMERICAS LLC 1G GROWP .. B . B
NATIXIS SECURITIES AMERICAS LLC 16 GROUP ... | i, 100,000,000 |... 100,000,000 |....... 03/28/2024 .......
....................... RBC CAPITAL MARKETS 1G CORPS OPEN corrrnee | s 2 100,000,000 et 100,000,000 ... 03/28/2024 ...
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 3,595,295, 846 3,595,295, 846 XXX
9999999999 - Totals 3,595,295,846 3,595,295,846 XXX
General Interrogatories:
1. Total activity for the year Fair Value § -oooooveeenne 3,595,295,846  Book/Adjusted Carrying Value $ ..oovoevnes 3,595,295,846
2. Average balance for the year ~ FairValue $ ---ooovveenenes 3,801,641,511  Book/Adjusted Carrying Value $ --oovovoveienen 3,891,641,511
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § i NAIC2 § . NAIC3 § i NAIC4 § . NAIC5 § e NAIC6E $ oo
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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 XXX
0309999999. Total - All Other Government Bonds XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX
0909999999. Total - U.S. Special Revenues Bonds XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds XXX
1309999999. Total - Hybrid Securities XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX
2419999999. Total - Issuer Obligations XXX
2429999999. Total - Residential Mortgage-Backed Securities XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX
2459999999. Total - SVO Identified Funds XXX
2469999999. Total - Affiliated Bank Loans XXX
2479999999. Total - Unaffiliated Bank Loans XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX
2509999999. Total Bonds XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) XXX
5999999999. Total - Preferred and Common Stocks XXX
9999999999 - Totals XXX

General Interrogatories:

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

Fair Value $
Fair Value $

Book/Adjusted Carrying Value $
Book/Adjusted Carrying Value $
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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 LOS ANGELES, CA oovoeeeeeeees foes e oo oo o [ 2,658,310 |.......... 1,952,648 |......... 50,458,421 |..
BANK OF NEW YORK MELLON ........ NEW YORK, NY oo foee oo 2,200 o 430,832 | [ 75,747,659 |........ 146,765,311 |........ 837,668,973 |..
BANK OF NEW YORK MELLON ........ UNITED KINGDOM ......oeveveveves | € 02,200 | 156,903 | [ 32,447,038 |..........37,740,291 |.......... 22,659,465 |..
BANK OF NOVA SCOTIA . HOUSTON, TX ..coeveevieveveees o v |-.5.400 |.............3,396,528 |...............990,177 |........ 247,990,188 ....45,227,328 |..
CITIBANK ......cocveee o NEW YORK, NY oo oo s oo oo e e 13,379,289 18,339,058 |..
DEUTSCHE BANK .......cvovvcveenee NEW YORK, NY ..o foee o [ 52370 (13,969,194 | [ 300,000,000 |........300,000,000 |........ccoerrrrrnenee. .
JPMORGAN CHASE BANK ............... NEW YORK, NY oo foes e e Jooeeeeieceeeeeeeee oo [ (251,547)|............... 723,799 |............ 6,958,703 |.
NORTHERN TRUST COMPANY . .. CHICAGO, IL ooeeveveveveeees Jovere v |-.5.400 |........... 4,800,426 |...............32,418 |........ 374,951,526 |........ 371,558,003 |.. 73,040,162 |..
NORTHERN TRUST COMPANY . .. TORONTO, ON (CANADA) .oovove foores oot froremmenenes orererereneeimisirinineee [ frevereeees 5,653,806 |............ 5,318,808 |............ 5,410,887 |..
PNC BANK ..o .. PITTSBURGH, PA .o v s foeeeeeeees oo oo o (10,249,148)|........ (10,266,759)|........ (12,075,869)|..
STATE STREET BANK AND TRUST
COMPANY ... BOSTON, MA ..o | oo 25400 |............5,208,417 |.................44,409 |........ 399,088,225 |........ 395,825,659 |.......... 97,445,328 |..
US BANK ..o DENVER, CO ..o oo e [0 42500 | 189 s [ 8,734,462 |.......... 13,242,951 |......... 16,392,500 |..
WELLS FARGO BANK .................... SAN FRANCISCO, CA oo oo oo Joeeeeeceeeeeeeie oo o (278,029,554)]...... (296,106,629)|.......... (5,372,187)
0199998. Deposits in ... 4 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 10,240 6,464 180,014 96,163 174,108
0199999. Totals - Open Depositories XXX | XXX 17,972,730 1,073,468 1,172,300,269 1,238,022,543 1,156,326,879
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX
0399999. Total Cash on Deposit XXX | XXX 17,972,730 1,073,468 1,172,300,269 1,238,022,543 1,156,326,879
0499999. Cash in Company's Office XXX [ XXX XXX XXX
0599999. Total - Cash XXX [ XXX 17,972,730 1,073,468 1,172,300,269 1,238,022,543 1,156,326,879
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC 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
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
0109999999. Total - U.S. Government Bonds
0309999999. Total - All Other Government Bonds
0509999999. Total - U.S. States, Territories and Po ions Bonds
0709999999. Total - U.S. Political Subdivisions Bonds
0909999999. Total - U.S. Special Revenues Bonds
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds
1309999999. Total - Hybrid Securities
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds
1909999999. Subtotal - Unaffiliated Bank Loans
2419999999. Total - Issuer Obligations
2429999999. Total - Residential Mortgage-Backed Securities
2439999999. Total - Commercial Mortgage-Backed Securities
2449999999. Total - Other Loan-Backed and Structured Securities
2459999999. Total - SVO Identified Funds
2469999999. Total - Affiliated Bank Loans
2479999999. Total - Unaffiliated Bank Loans
2509999999. Total Bonds
|FHLB L0 0 0 PN ‘ ‘ ........... 03/26/2024 .......... 0170172025 .oovvvi | 9,300,000 |.. ....6,722
BNYM CASH RESERVE (CHURCHILL) st iteeisnueeeeeinne e e eeeeee e s e e eee e s e e e s s e e e eees e s e e e mese e e e e emes e e s e e eees e s eennss s eeennns e eeernsnnnsseennnnnnnseennnnnnnn B PP 03/29/2024 .......... 01/01/2025 ... 25,939,400 |.. ... 19,320
8109999999. Subtotal - Sweep Accounts 35,239,400 26,042 7,946
261908-10-7 ....... |DREYFUS TREAS & AGENCY CASH MGMT FUND ‘ . ‘ ........... 02/02/2024 .......... +2250,000,000 |....eieeeniiee e 1,101,676 [ 3,252,270
261941-10-8 ....... DREYFUS TREAS PR CASH MGT-INS SHS [ T 03/27/2024 .......... 49,726,948 |.. 200,659 202,530
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 299,726,948 1,302,335 3,454,800
25160K-20-7 ....... DEUTSCHE GOVERNMENT MONEY MARK 03/27/2024 200 207,853,056 [...eiiiiiiiiiiiiiiiiiis 1,384,444
262006-20-8 ....... DREYFUS GOVT CASH MGMT-1 03/28/2024 ....ccevv |eennneeieeeeniieeeeenn5.205 | i [ 6,978,338 |..
40428X-10-7 ....... HSBC US GOVT MMKT-1 03/01/2024 .......... 14,329,558 |.. ... 147,485
665278-70-1 ....... [NORTHERN INSTITUTIONAL GOVT SELECT 03/15/2024 . ..36,150,152 |.. 172, . 775,974
857492-70-6 ....... [ TP 03/28/2024 .......... ... 161,763,646 |.......ccevveiiiiiiiiiiiins 2,848,963 [......ciiviiiiiiiiiiiiis 1,542,121
2,505,210

8309999999.

427,074,750

8609999999

- Total Cash Equivalents

762,041,097

6,557,148

5,967,956
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