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STATEMENT AS OF JUNE 30, 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 BONAS o e 80,761,762,705 |......oovveeeererriricicriins |rereiene 80,761,762,705 |......... 76,921,428,756
2. Stocks:
2.1 Preferred SOCKS ......ooeie ettt e 1,315,131 [t o 1,315,131 [, 1,311,559
2.2 COMMON SEOCKS ...ttt ettt [rerennnnenas 1,068,054,152 |.......ccecc. 333,656,959 |..cocviennne 734,397,193 ..o 686,791,387
3. Mortgage loans on real estate:
B FIISEHENS oottt [ 18,636,098,696 |.........coovivriiriiriiiis o 18,636,098,696 |.......... 18,647,618,920
3.2 Other than firSt HENS.........oiiiieee s [ [ [orr s [reesre e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDBIANCES) ..ottt sesenns|oeterseneneseees 72,893,113 | e 72,893,113 | 75,984,449
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .vvviiicrcieieireieceieeees [ 158,060 [....coooieiicricicens oo 158,060 |........coecce. 43,516,973
4.3 Properties held for sale (less $ ..o,
LT aToTU T ol o] =T o1} O A AP KOOI RPN
5. Cash($ .o 706,272,360 ), cash equivalents
[CJ—— 1,439,512,292 ) and short-term
investments ($ ..o 75,807,581 ) oo oo 2,221,592,233 oo [ 2,221,592,233 |........... 3,018,264,875
6. Contractloans (including $ oo premium notes) ...... |oeeeeee 8,257,906,961 |......ooovvreeerne 307,175 e 8,257,599,786 |........... 8,187,302,679
7. DEMVAHVES ...t [rererenenas 3,088,088,665 |.......cceeeereriririiecierine [ 3,088,088,665 |............ 2,530,032,571
8. Other iNVESIEd @SSELS ....c.cueuiuiuiiiieieieieieee et [eeeeeeeaes 11,189,154,009 |.....ccccvnenve 31,621,456 |.......... 11,157,532,583 |.......... 10,256,593,811
9. ReCEIVaADIES fOr SECUMEES .......vvuieieiieiiieieiei e [eoesecieeeciees 299,635,912 oo [ 299,635,912 |...ccoveenee. 105,858, 175
10. Securities lending reinvested collateral @ssets .............ccccoeevveveveveveececeeeeens frereeeeeeens 2,179,633,287 oo e 2,179,633,287 |............ 3,095,535,758
11.  Aggregate write-ins for invested assets ............coueereiviiieereiesiiecieeeee 487,122,579 487,122,579 347,861,787
12. Subtotals, cash and invested assets (Lines 1 to 11) 127,897,829,916 123,918,101,699
13. Title plantsless § ..o charged off (for Title insurers
14. 957,052,803
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........c.c.cccceuun. 96,172 |.eecviceieeerericnien [ 96,172 e 29,783,399
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovvciiiiinnne,
earned but unbilled Premiums) ..........cccoeeeeieieiiieieieeceeeee e [oeeeeeeeeeens 112,197,215 [ o 112,197,215 | 101,300,534
15.3 Accrued retrospective premiums ($ ..o ) and
contracts subject to redetermination ($ ........ccccoeeeriiniiinnenn ) ceeeee freere e e
16. Reinsurance:
16.1 Amounts recoverable from FeINSUIETS ..........c.cooeeeeeeeeeeeeeeeeeeeeeeee | 447,967,229 | e 447,967,229 |................ 355,219,215
16.2 Funds held by or deposited with reinsured companies .............c.cccceveeees |oerrvierenenns 166,554,463 | [ 166,554,463 |................ 173,490,000
16.3 Other amounts receivable under reinsurance contracts ............ccoceeeeee |oeveveevvennn. 135,736,252 |..ocvoveeveenn 1,761,941 [............... 133,974,310 |..cooneee. 147,894,129
17.  Amounts receivable relating to uninsured plans ............ccccceoieiiriiiiiinicniens feereiiiiiniien [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....c.cccc..... 479,253,767 ..o oo 479,253,767 |.coooveene 507,443,060
18.2 Net deferred tax @sset .........cooeeeiiiiinineicccc e [roneneeeees 1,106,706,943 |............... 317,017,618 |.....coc..c. 789,689,325 |.....ccconvee 745,680,889
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveueeeieieieeeeeeeees |rereeeeeeeeeienens 2,830,562 |...coeevoeeeeeeeeeeeeeeeeeeeeen e 2,830,562 |...cocoveeenn 2,902,875
20. Electronic data processing equipment and software ..151,143,101 |... . 144,400,496 |...
21. Furniture and equipment, including health care delivery assets
(B s ) e sssnssenenenens |roveneneneneeeee 14,967,083 | 14,967,083 |.oovieeiieciriencenienies [
22. Net adjustment in assets and liabilities due to foreign exchange rates ..
23. Receivables from parent, subsidiaries and affiliates ............c.c.ccccoevveiiennnns
24. Health care ($ .oooeeeeeerererereieeeene ) and other amounts receivable ...... [....ccccooenne 189,792,792 |................. 28,532,858 |....cococn..... 161,259,934 |...ocooveee. 161,145,143
25.  Aggregate write-ins for other than invested assets ..........ccccceevrieeeeveieieienns freeeeeennenens 714,510,289 |...covveenneee 35,448,084 |............... 679,062,205 |............... 468,091,260
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) .......cceuevviirieerereiiiiieeciereieesesssaenas foeeceeens 132,802,167,495 |............... 908,015,045 |......... 131,894,152,450 |......... 127,659,769, 265
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt ea e nanens [ernnnananas 69,017,377,734 | o 69,017,377,734 |.......... 65,575,674,145
28. Total (Lines 26 and 27) 201,819,545,229 908,015,045 200,911,530, 184 193,235,443,410
DETAILS OF WRITE-INS
1101. Derivatives collateral receivable ... 487,122,579 |coveieienercncnens oo 487,122,579 | 347,861,787
i 0T RO T T RO P RS SUPPT NPT PP PPTTRP PPN
0 3 R RO RO PO PR RPN
1198.  Summary of remaining write-ins for Line 11 from overflow page .............ccc.. oo i [ [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 487,122,579 487,122,579 347,861,787
2501. Cash value of life insurance policies ..., 237,561,525 ..o [ 237,561,525 |.oooovvvveenne. 209,726,093
2502. Net deferred losses from variable annuity hedge .....ccccoooieiecceieeei ferreiii 366,200,655 |.....ooveeeeeereereeeeeeeen e 366,200,655 |................ 213,859,560
2503. Admitted disallowed IMR ..o e 46,681,042 |....ocieiriiccceinnes o 46,681,042 |........ccco.e 17,063,717
2598. Summary of remaining write-ins for Line 25 from overflow page ............coo.. foeeeercrerenene 64,067,067 |..ccvrenneee 35,448,084 |................ 28,618,983 |................ 27,441,890
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 714,510,289 35,448,084 679,062,205 468,091,260




STATEMENT AS OF JUNE 30, 2024 OF THE
PACIFIC LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ .......... 72,516,309,629 1€SS$ orrerereririreeirireeinieena included in Line 6.3
(including $  .eveveee. 5,897,276,504 Modco Reserve) ....................... 72,516,309,629 |........... 72,332,179,031
2. Aggregate reserve for accident and health contracts (including $ ...22,121,506 |.. ... 13,934,946
3. Liability for deposit-type contracts (including $  ...ccoeovvivivrriceccenes 5,678,026,318 2,004,605,078
4. Contract claims:
3 TSSOSO POTTUTRPOTTPTIN NORRRRTN 760,726,556 |.......cceence 793,704,371
4.2 Accident and NEaIth .............c.co i [ [
5. Policyholders’ dividends/refunds to members $ .56,294 and coupons $ .
EETaTe IV Yo Y=T1c OO UOOOURRRUSO NRSERURURROURTTINt 56,294 |..coooieiieree 56,294
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ ..o
[ TeTeI¢7 ) IR E ST EE OO T O E PP R T ST OUURPRTEPRRTTTRTY IUSURRRRTRPROINt 7,548,227 |...coovvn. 7,638,453
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $  ......ccevevvirrrneicnenns Modco) ... [ 446,661 ..o 446,661
6.3 Coupons and similar benefits (including $  ..ooooeveeeiiiiccee. 11 (oo ot ) IR AR OTOSP KOO
7. Amount provisionally held for deferred dividend policies Not iNCIUAEd iN LINE 6 .........cccuiiiiiiiiiiiiii e [ sesieee [
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...oooeovrieeeee accident and health premiums ...............ccccoeeu. |rerereeeencenens 2,828,725 |.covoeenn 2,192,396
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMFACES ..........oiuiiiiiiieiee ettt et e e s e s aeesaeesaeesseesseenseenseeneeeneesneennes [ereesasesaesiaesiae s e e s nesaesins [oaeesseeseesseesaeesaessaessaeens
9.2 Provision for experience rating refunds, including the liability of $ ... accident and health
experience rating refunds of which § ...
SBIVICE ACE ..ttt ettt et e a e e a e e e a e h e e bt et e oAbt e R et oAt e eR £ e eR e e oA e e eA e e R e e A e e At e ean e eneeen b e eR e e eneeeneeeneenneeaeeneennean
9.3 Other amounts payable on reinsurance, including $
CeABA ..ot
9.4 Interest Maintenance ReSErve ...........coceiiiiiiiiiii i
10. Commissions to agents due or accrued-life and annuity contracts $
S and deposit-type contract funds $ oo 4,302,251 e e 10,712,205 |..ooeeneee 18,854,590
11.  Commissions and expense allowances payable on reinSUranCce @SSUME ..............c.ceeeeereriueueresesesesesesesesesesesssesssssssesesesens [oeeeeesesenenenees 8,279,879 |..ooine 7,674,291
12, General @XPENSES AUE OF BCCIUBH .............cvovevevereeieeeeseeseetesesesssssesesssateseteseesssesesesseesesesessssesssssssesesesessssasasssssssesesesesnssesssssnsasens [oesesesesesennns 253,877,909 |................ 394,295,452
13. Transfers to Separate Accounts due or accrued (net) (including $ (890,342,172) accrued for expense
allowances recognized in reserves, net of reiNSUred AlIOWANCES) ............cceueveieiierieieieiieesesesessses et se s ssssssesesans foeseseseeenes (510,403,375)|....cccovnue (491,959,249)
14. Taxes, licenses and fees due or accrued, excluding federal iINCOME tAXES ............cvoveueurueiiiririeieieeeeee s [ 1,817,561 | 5,792,157
15.1 Current federal and foreign income taxes, including $ ........ccccocoeernnnne on realized capital gains (I0SSES) ........c.cce. [eeevenieiiiiiiiiiiiiiiiiie o
15.2 Net deferred tax ADIlItY ...........oo ottt et e et e e e et e e e et e s et e e et oot [
16.  Unearned investment iNCOME ...........cceururiimcueinineneccieieeeseceeees 79,753,384 ..203,094,607
17.  Amounts withheld or retained by reporting entity as agent or trustee ...........ccccceeveevvveeeceenne 392,319,474 385,415,734
18.  Amounts held for agents' account, including $ .........cccccccceviveiceeee. @gents’ credit DAIANCES .........ccoceieiiiiieiieeeeees oo [
19.  Remittances and items NOt AlIOCALEM .............cuiueiririiicicieie e ..166,092,567 ..131,641,439
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............ccociiiiiiiiiiiii e [ [
21. Liability for benefits for employees and agents if NOt INCIUAEA @DOVE .........coviiiiiieieieieiiiisseee e [ 251,217,577 | 255,476,507
22. Borrowed money $ .....coccoeoeiiiiiniininieeene and interest thereon $ ...10,826
23. Dividends to stockholders declared and UNPAIA ...........cc.ooiiiiiiiiiie ettt ettt beeeeeseesaeesaeesbeesbeesbeens [seseetesnesseessnesaessaessaees [oeseeiae e e s
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE ..........vieieieieiieeeeeeee ettt ettt s e s st e s et e s e s sas s s s s et et esesessasasseseseseseasasasasssaseseseseans|erenenenenes 1,773,763,287 |........... 1,422,589,736
24.02 Reinsurance in unauthorized and certified ($ .......cooeeevrvrrrrreenenns ) COMPANIES ... teveseeees e sesessans e 1,687,135 | 1,197,673
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ .3,000,000 ) reinsurers .. ..3,000,000 |.. ..2,999,999
24.04 Payable to parent, subsidiaries and affiliates . ..2,604,880 |.. ..2,468,088
2405 Drafts OULSTANMING ... .ooeieiieiii ettt ettt e e a e e e st e ea e e eae e st e s e easeeaseeaeeemseeseeemeeemeenseeseenseenseanseenseensenns [oreeiaseiae s e e ia e e e e s aesnesns eaeeeeeieese e s
24.06 Liability for amounts held under UNINSUIEA PIANS .........ouiiiiiiiiie ettt ettt be ettt esaeesbeesbeesbeenbees [eaeeaesaesa e s sae e eae s ettt
24.07 FUNAS held UNAET COINSUTANGE ..........cuevvveeececeeteieeeeeceeaeteseeesssaeaetesesenssseaesesesessssesesesesensssssesssasansssssesesssensssssesesensnssansesasans 11,984,418,021 |.. 11,620,213,223
24,08 DEIVALVES .......e.veveeeeecececeeeeeeeceeeeee e teseeeaesesesesesssseesesesesssssas s et s esssssassesesessssssseesesassssssnsesss s s snsnsesesanssnsnsnsesssansnsnsasananans ..980,867,000 |.. ..918,173,595
24,09 PAyabIE fOr SECUMTIES ........c.oueiieeevetceceeeccieie ettt sttt a sttt e s e s e e s s st et eseseseasass s s st esesesessssssassesesesessssanssssas [ereeneeneneens 644,150,059 |.. ..714,811,993
24.10 Payable for securities 1eNdiNg ..........cccoervrireririeeeerenineeeeene ..2,179,633,287 |.. ..3,095,535,758
24.11 Capital NoteS $ ..c.vevevvveieeeiiciecs and iNtErest tNErEON $ ...o.ocuiiiiiiciciiiiies ettt eeeeeee et eenees |eaeeee et
25.  Aggregate Write-iNS fOr IADIIItIES .............ceueveviceceeeeee et ee et seaeae et s s aea et s s es s aeae s s s s s asaeseses s ssssssesassssananansana 2,347,394,656 1,673,665,273
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) .. . 120,068,085,571 115,867,700,271
27.  From Separate ACCOUNLS SAEMENL ...........c.ceviuiieiiiiiiietetetetieee et et et et tetetes et st et et et s es s s s st esesesesesessss s ssssesasesesessssssassssseseseseses frensnesenas 69,017,377,734 |.......... 65,575,674,145
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeete e eeaeee e sese s eaeeeseses e s eaesesesesssaseesesas s ssssssssssssssssssesnsssnsssssssannsnansnsnas] 189,085,463,306 181,443,374,416
29, COMMON CAPIAI SLOCK .......cvvivieieieiiicectctet ettt ettt ettt ettt s st se et st et es s e s s ss s e s et eseseseasesss et esesesesesnssasssesasesesesesessssssssas|oeseseasanennans 30,000,000 |....coceeeee 30,000,000
30.  Preferred Capital STOCK ..........oiii ittt h e bbbt bbbt et Rt e eRe e she e ehe e beebe e beenneenneens [eaeeae et e e
31. Aggregate write-ins for other than special SUrPIUS FUNAS ...........c.covciiiiiiviietetiteeceeeeeeee ettt s e b esesesss s s sasesas [ereneeneneeneeas 81,202,932 | 82,800,396
32, SUIPIUS NOES .....eeeiitetetceeeee ettt ea et ettt ettt e et e et et e s e b e s e s e se s es s et et e b esesess st e s et esesesesess s esssesesesesesssnssasssasesesesesnsnasesasssasas [erenenennnes 1,455,159,535 |........... 1,455,076,495
33.  Gross paid in and contributed surplus ........... ..2,535,788,610 |.. ..2,535,788,610
34. Aggregate write-ins for SPECial SUMPIUS UNDS ............cccooviiiieieececececc ettt es e s s s ssasens |eeesenenenennes 412,881,697 |..ccccevenee 230,923,277
35, UNASSIGNEA fFUNAS (SUPIUS) w......vueececeeeeeiececeeeeeeteeeecaeaeee e e s eaetete s s s ssaesese s s s ssssseses s s ssasseseses s sssssesessassssssesesesssssssssnsassananseen 7,311,034,105 7,457,480,217
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $ ... U RO SOt
36.2 shares preferred (value included in Line 30§ ...ocooveviiiicciiiiieee ) e e | e s
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ........cccoevvrriierernnen in Separate Accounts Statement) .............. 11,796,066,879 11,762,068,994
38, TOtals Of LINES 29, 30 NG 37 ....oouiiiuiiieiiieieis ettt s bbb e sttt 11,826,066,879 11,792,068,99%4
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 200,911,530, 184 193,235,443,410
DETAILS OF WRITE-INS
2501. Derivatives collateral payable and iNCOME ACCIUAIS ....ovovoiiiiiiiiiiieicecee e e 2,216,621,495 |............ 1,561,169, 194
2502. Dishursements payable ... 66,606,317 |.. ... 57,388,817
2503. Unclaimed accounts and UNCashed CHECKS ..........ciriiiieiiiiiniiiiciisi ettt eenten [oeseseaeeenennns 30,736,105 |.....cocceueee 29,175,685
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAGE ..........cceuruiririiiririeieieieieie sttt s seses [eeseieeeneeenenas 33,430,739 oo 25,931,576
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,347,394,656 1,673,665,273
3101.  Other surplus adjustments = deriValiVeS ..ottt oeseneeeaeeeeees 81,202,932 |..oovevrnne 82,800,396
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from OVErflOW PAJE .........ccciiiiiiiiiiiii it [eoe e iaes [ooseseeies s
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 81,202,932 82,800,396
3401, Variable @nNUITY NBAGE ...o.oiiiiiiiieee ettt sttt sttt ettt s et ettt b et st st s s nene [oenenenen e 366,200,655 |............... 213,859,560
3402. Admitted disallowed IMR ...46,681,042 |.. ... 17,083,717
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 .........oiiiiiiiiiiieie ettt sre e oo eae e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 412,881,697 230,923,277




STATEMENT AS OF JUNE 30, 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 ..............cccoeveeeenc oo 6,365,623,985 |............ 7,272,789,785 |........... 3,954,812,041
2. Considerations for supplementary contracts with life contingencies...............ccccoeevevevevereveeceeceeeeee e 315,434 | [
3. Netinvestment iNCOME .......ccccovvririeieceiininrnn ..1,963,623,109 2,011,076,612 3,821,039,009
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccoovevevevevevevcecceanne. ... (3,808,851) ..o 1,212,476 | (2,759,909)
5. Separate Accounts net gain from operations excluding unrealized gains or losses . (17,233, 714) | 3,573,146 |.. (198,169, 116)
6. Commissions and expense allowances on reinSurance CeAEd ...............coerreieerviveiererereeeeeeeeeseseseses e 112,094,904 |................. 72,317,663 |...coovnee 141,669,974
7. Reserve adjustments on reiNSUrance CEAEA .............cocvoveviviueveuceiiieeeieieieieseseees s e sesesss s e (644,505,047)|.............. (286,467,333)|...ccnvve (526,083,099)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNS............c.vvueueuerieiieieseiieeesesese st sss s sesesesssssese s ssns [eesciceseseenas 686,343,783 |...cocenvee 660,195,344 |........... 1,329, 167,055
8.2 Charges and fees for deposit-type contracts .. .... 39,356,522 |.. ... 22,974,201 |.. .... 54,406,475
8.3 Aggregate write-ins for miscellaneous income .. 81,472,907 77,731,420 171,183,559
9. Totals (Lines 110 8.3) ...cueueureccerieeeereeeeeeeeeeeeenas . 8,583,283,032 9,835,403,314 8,745,265,990
10, DEAIN DENETIS -....euiurereeiiieiceeeee ettt sa s ee e s s s e e e s ee e s e s ee e e s eses e s s snsesesesessnnsesesesesofensesesnenanaas 765,034,710 |................840,385,423 |.......... 1,634,583,360
11.  Matured endowments (excluding guaranteed annual pure €NdOWMENLS) ...........cccoovveveveveueueaeeeeeerens frereseeeeeeeenenens 3,667,122 | 513,913 | 10,983,800
12, ANNUItY DENEFILS ..oivieiiiieicieteecce s ..849,050,774 |.. ..1,515,996,594
13. Disability benefits and benefits under accident and health contracts . 7,662,126 ... 10,998,776
14. Coupons, guaranteed annual pure endowments and similar bENEFitS ............ccoooeriiiiiiniiieini i [ [
15.  Surrender benefits and withdrawals for life contracts ..................... .6,248,119,469 1,003,505,836
ST € o T o T oo g 1Y7=Y 1 o] o I AP RO PP RPN
17. Interest and adjustments on contract or deposit-type contract funds ..............cccceeeerrueereeeececeeeenen e ..543,884,755 ..807,972,880
18.  Payments on supplementary contracts with life CONtINGENCIES .............c.eveueuiiiieieieeeieeceee e e 173,403 | 171,327 [ 311,482
19. Increase in aggregate reserves for life and accident and health contracts ) 196,274,434 2,494,225,702 (7,255,658,882)
20.  TOtalS (LINES 10 10 1) wuuuiiiiucueieteeeerieseeeeeeeese e seeeeeesesesesesesee e sseseseees s nsesesesesesnsesesesesesnnsssssesesesnnns [ensesannnnns 8,613,866,794 |............ 9,834,939,602 |............ 7,728,693,845
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ....vviviiiecectet ettt bbb bbb bbb bt eb e sns bt es ...600,008,175 |.. 500,574,375 ..1,065,330,510
22. Commissions and expense allowances on reinsurance assumed . ..205,919,034 |......coconve 6,896,937 |....coovnvee. 12,367,493
23. General insurance expenses and fraternal expenses ........................ .551,814,551 |.. ..521,204,747 |.. ..1,099,017,586
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeieveieveveeeceeeeeee e 72,943,585 62,210,703 |................ 118,996, 364
25. Increase in loading on deferred and uncollected Premiums ..............c.cveveueueceieieeeieeeeeeeeeee e oo 8,373,105 [ 5,822,190 |oiiirrnne 9,948,906
26. Net transfers to or (from) Separate Accounts net of reinsurance (775,451,815) ... (618,045,611)].....cccecce. (45,132,551)
27. Aggregate write-ins for deductions ............cceeeeirirniiscecene 213,738,955 (12,164,249) (39,920,928)
28, TOtAlS (LINES 20 10 27) w.uueeeieeueueeeeeeeeesesseeeeeseessssseseeesesssesesssesssssssesesassssssssesesasssssesesessssssesesasnns 9,491,212,386 10,301,438,693 9,949,301,225
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ottt ettt ettt e (907,929,354)|....cocuenne (466,035,379)|.......... (1,204,035,235)
30. Dividends to policyholders and refunds to MEMDETS .............ccceueveievcecueueieeeeeecee e eeeeeeecee e eneraeaenas 4,287,475 4,483,400 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) .........ccceuiiriieiuerereiiieeiieie e sesssese st ssssese s ssssssse s |eoesscscecees (912,216,828)|.............. (470,518,779)|.......... (1,212,043,766)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveeeuevevevenennne. 91,449,757 81,995,541 (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) ........ccccoveuereveireeneuerenens [oeeeecna (1,003,666,585)|.............. (552,514,320)|.......... (1,185,848,591)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ... 2,355,927 (excluding taxes of $  ...ccoccuvieininne 593,412
transferred t0 the IMR) ..o 1,050,235,172 840,897,428 1,236,910,763
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucviuiieieiiieieteteeee ettt et 46,568,587 288,383,108 51,062,172
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, PriOT YT ...........c.cccueueueeeeeeceeeeeeeeeeeeeeeeeeesesessaeseeesesesnsesesesesenans 11,792,068,994 11,701,694,114 11,701,694,114
37, NELINCOME (LINE 35) -..cuiuuieeiiicecieeeeeie i eieteeee s s e eseseeseaeeseseeeseses s sesesesesesesesesesesassansesesesesssnsesesesesasfoesesannansnaen 46,568,587 |................ 288,383,108 |..ccveeennee 51,062,172
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ... 15,907,269  |.ccoooeeeeee 276,892,324 |...cccooeenee 39,013,731 | 72,290,397
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeeeevevevevereieeeeeeee e e ... (6,675,675) ... 8,077,526 |....ccccoovnvee. 8,908,449
40. Change in net deferred iNCOME taXx ........oeveveeeeeereneninieiecenne ... 76,114,868 |.. ... 39,548,747 |.. ...94,404 112
41.  Change in NONAAMItIEA @SSELS ..........c.cveuiuiuiiiiieeeteeeecece ettt s s s s sesene |reeeeeeeeeenenens (5,599,021) ..o 87,326,286 |................ 233,145,675
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........c.ceveueeveiererereeeee oo (489,462) ... 28,592 | 210,132
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccccevveveeecferviiiiiiiiiiii i [
44.  Change in asset Valuation rESEIVE ...........ccriiiiiririeeeeeieeesee e (351,173,551) (148,471,129) (251,577,641)
45, Change iN trEASUNY SOCK ........ciueiiuiiitiiitieie ettt ettt sttt sttt ettt ettt e s et st e sbeesbeesbeesbe e bt enneenneemneen oo enee s e e e ettt
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. ..(17,233,714)|.. ..3,573,146 |.. 98,169,116)
47. Other changes in surplus in Separate Accounts Statement ...................... .. 17,233,714 |.. (3,573,146) | ..ceceennene 198,169,116
48.  Change iN SUMPIUS NOLES ..........c.cveuiuiuieieiieieteteeceeeeee sttt s s st st esessass s s sesesesessassanas |oeeeeseseeeeeseneeenes 83,041 | 78,548 (133,388,579)
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiiiiieieseee e foe i [ [
50. Capital changes:
L0 20 = T I o O OO NPT PO PEROR TP
50.2 Transferred from surplus (StOCK DiVIdENd) ........couiiriiiiiiiiiiiiiiie et e [ [
50.3 Transferred t0 SUMPIUS .......cc.oiuiiiiieeieee ettt e et e st e sseeeseenseesseenseeseesseensesnee e e esessie e s sae s s e s e [oeeie et [oe e
51.  Surplus adjustment:
L2 0t = T I o O OO SO PO PTRROR OO
51.2 Transferred to capital (StOCk DiVIdENA) ........ooiiiiiieiee e e oo [
51.3 Transferred from Capital ............oiiiiiiiii bbbt
51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders ............cc.ccooeoviiiiiiiinnne
53. Aggregate write-ins for gains and losses in sUrplus ...........c.cccceeenene (1,723,226) 22,579,304 15,320,163
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeveveieiiiivererieeeeeeee 33,997,884 336,564,714 90,374,881
55. Capital and surplus, as of statement date (Lines 36 + 54) 11,826,066,879 12,038,258,828 11,792,068,994
DETAILS OF WRITE-INS
08.3071. FEE INCOME .....eieiecteteieeeeeeiciete sttt sttt es et e ee st e e seeese e e e e eeee e s e e et e s s ee e see et e s es e ns et et eses s snsetesasnses [eesessnnnnnaneen 69,397,025 |...cocieenne 63,145,739 |..ccoooeenee 147,255,757
08.302. Miscel laneous income . ..12,075,882 |.. ... 14,585,681 |. ... 23,927,802
08,3003, ettt e et e et e e et e e e et e e e et e e et e e e et e e aeeeete e e e et e e eaneeenneeennteeenneeesneeenneennneeennneens[eeenneeennreeeneeesaneeennneennne [seeneeeaneeennneeeneeenneeennnes [ernneeene e e s n e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........coceiieiiiiiiiniieneeneeseeseesee e [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 81,472,907 77,731,420 171,183,559
2701. Net periodic Denefit COSt ...ttt e 5,873,096 |....ccovoruneene 7,120,398 |................. 13,397,097
2702. Reinsurance diSDUISEMENTS .........cooiiiiieeeeeeeeeee et ee e e eaeeneae e eeen e foeeeeaeeneeennas 226,848,733 ..o e
2703. Miscel1aneous diShUISEMENTS .........ccceivieioiieeeee ettt et et ee et e s eteseeenseteseseeneenenoeeeeeeeneenanas (19,959,456)|................ (19,401,988)|................ (53,603,251)
2798. Summary of remaining write-ins for Line 27 from overflow Page .............cceueieveeeiiveveveeceeeeeeeeeeee oo 976,583 |..ceoeeeeicieeeine 117,340 oo 285,226
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 213,738,955 (12,164,249) (39,920,928)
5301. Retirement P1an SUFPIUS AGJ oot e (96,500)f....ccceeenne 5,036,402 |..cccoeveeeen. 2,376,783
5302. Other surplus adjustments - derivatives (1,597,464)]|.. ... (4,014,033)|.. ... (8,156,213)
5303. Prior year surplus adjUSTMent ... ..ot . ...21,556,936 |.. ...21,099,593
5398. Summary of remaining write-ins for Line 53 from oVerflow Page ...........cc.cceeeevevevivereveveeieeeeieeeeeeeese s e (29,267) [vnceeeeeeeeeeeeerereis e
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (1,723,226) 22,579,304 15,320,163




STATEMENT AS OF JUNE 30, 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 ..........ccuiiuiiiciiiciiicie ettt naens [oesinenanes 6,376,993,189 |............ 7,125,654,468 |.......... 15,354 ,421,068
2. NetiNVESIMENT INCOME .......vuiiiiiiieieieic ettt [eeenne e 2,015,583,951 |........... 1,863,534,827 |............ 3,825,860,626
T Yo=Y T T o TT N 1y o T oo OO 291,284,536 540,565,999 1,114,768, 325
4. TOtal (LINES 110 3) oottt 8,683,861,677 9,529,755,294 20,295,050,019
5.  Benefit and [0SS related PAYMENLS ............cccueuiiiiiiiicieteeeeee ettt es e enenens [oesessannas 8,186,585,772 |........... 7,317,246,595 |.......... 14,754,852 ,252
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell AcCounts ................. [oeeeeveccne (739,773,975) |- cecvevnne (625,240,710)|........cou.... (39,709,197)
7. Commissions, expenses paid and aggregate write-ins for deductions .................cccueveveueeeeieeeievererens oeeeerenens 1,810,326,118 |........... 1,220,759,126 |............ 2,303,752,459
8. Dividends paid t0 POIICYNOIAETS .........c.coovviveuiieeieieeeeee ettt ettt es e sesssnan s [eeereneenenenees 4,377,701 [ 4,481,650 |.cocrrinne 8,126,051
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvviiiin. tax on capital
GAINS (IOSSES) ..vvuieiiieiiet ettt bbb bbb (13,747,756) 7,918,507 (3,873,401)
10.  Total (LINES 5 throUGN 9) ....c.iuiuieiiiiiieiiett ettt 9,247,767,860 7,925,165, 167 17,023,148, 163
11.  Net cash from operations (Line 4 MinuS LiN€ 10) .........c.cocvoviviuiuereuiiieieeeieetererceee e (563,906, 183) 1,604,590, 126 3,271,901,856
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt oot 4,502,997,182 |........... 3,181,754,361 |............ 6,210,534, 151
12.2 STOCKS ..ottt [ree e 6,822,660 |................. 50,837,316 |......ccconnee 124,270,629
12.3 MOMGAGE [OBNS ......ueevrieiieirticiriie ettt ettt [oeeesinensnaans 499,677 177 |..covvveneee 746,490,023 |.....c.eecen 984,207,192
12,4 REAI ESIALE ...t | 43,368,588 |................. 26,607,556 |.......coecne. 26,607,556
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiicirieie ittt sennees |oesininines 3,113,465,037 |............ 2,223,975,743 |........... 5,633,995,796
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............cccccecees |oeeeieinnnnens 938,815 oo (450,104)|......cunnv. (1,013,757)
12.7 MiSCEIIANEOUS PrOCEEAS .........ecevveeieeeececee e eeeeae et eeeeeeae et sesenssae s sensssaesesesensnsnsesesesenansnsena 2,185,018,482 1,251,225,607 2,678,931,305
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvoveveueuieiiieeeeeieereieeeeee e sneeens oesennas 10,352,287,941 |............ 7,480,440,502 |.......... 15,657,532,871
13. Cost of investments acquired (long-term only):
131 BONGS .ottt |oerinnines 8,371,448,043 |............ 5,130,757,058 |............ 9,359,240,788
1312 STOCKS ...ttt |eetinne s 33,562,801 |.....ccoenvne 55,990,701 |.coovcvriennee. 65,513,976
13.3 MOMGAGE [OBNS ......ueeirieiieiriieiiie ettt ettt [eeessinensnaans 483,589,201 |..covvecnneeee 224,590,102 |.......cceccee. 790,133,906
13,4 REAI ESIALE ...ttt oo 403,047 | 621,776 |...ooeverveenne 1,642,647
13.5 Other iNVESIEA @SSELS ......vvuiuieiieiiiciiei ettt sennees |oesinenines 3,969,311,69 |............ 2,926,686,959 |............ 6,232,246,067
13.6 Miscellaneous @pPliCALIONS .............ccuevieevceceeteiee e eeeee et ee et e senssa et es s enssae st s eneees 712,929,207 2,182,358,836 1,983,503,267
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cooveveveveueieiiiieieieeeeceee e 13,571,243 ,997 10,521,005,431 18,432,280,652
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeevevevereuereeeeeeieiennns 69,072,098 165,738,332 590,400,827
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccceveveveeeeeeeieieeeieenne (3,288,028,154) (3,206,303,261) (3,365, 148,608)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI MOES ........vvvececeieii ettt se e ssenesesens|eeeseseseenesesessssenesenenennnes |oeneresssseseseneenenesesesnenenes [oererennencas (133,549,000)
16.2 Capital and paid in surplus, 1€SS treasury StOCK ..........coouiriirieiieiieiceie e eieees o [ [
16.3 BOIMOWED fUNGS ...ttt nien|oeteninsinnennenenes (10,826)|.....cccvrverrennne 148,617 | (123,693)
16.4 Net deposits on deposit-type contracts and other insurance liabilities ..............ccccoeveveeeecerecens freveeeeenns 3,566,342,864 |........... 1,202,591,692 |............ 2,974,849,782
16.5 Dividends t0 STOCKNOIAELS ... eeees [oresrestesiesesesesesesesees [oeete s s eees [ore e
16.6 Other cash provided (APPHEA) ...........c.cveveueueieiieietee ettt (511,070,342) 473,227,130 (617,564,227)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...eveeveeceeceecete ettt sttt a s a st 3,055,261,695 1,675,967,439 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..... (796,672,642)................. 74,254,304 |............ 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) 2,221,592,233 962,153,070 3,018,264,875
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Reinsurance transaCtion ... [oesnss s [ [oeeeneenes 11,348,772,559
20.0002. Other invested assets transfer to affiliated fund ... [ s ..1,043,205,072
20.0003. Bonds disposed and acquired ........ccooeieieeeiiennne ...81,638,976 |.. 226,983,627 ...629,075,990
20.0004. Federal tax credits received .. ..129,675,486 |. 139,252,998 ...256,653,551
20.0005. Stocks diSpoSed and @CAUITEA .......cooviviueueueuiiiiiieieieietetet ettt tenene [oeseresesenesssesesseseseseneneeas 167,868,700 ...183,545,838
20.0006. Assets in-kind received due to sale of Pacific Asset Management ... [ s ...168,572,276
20.0007. Bonds transferred to other invested assets ............ ...123,239, 146
20.0008. Assets in-kind transferred to Pacific Life & Annuity .. B s . ... 49,302,334
20.0009. Premium tax credits received ... | 4,992,407 |...coocovcnnnen. 4,021,423 |...ccoovvnnes 4,936,479




STATEMENT AS OF JUNE 30, 2024 OF THE
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Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0010.
20.0011.
20.0012.
20.0013.
20.0014.

Bond interest in—kind received
Interest purchased received as premiums
Assets in-kind received in exchange of sale of Pacific Asset Management
Short term bond transfer to long term bond
Reclassification of long term bonds to short term bonds

................. 32,488,862
115,611

107,714,965 |.

...10,488,145 |.

966,507
245,766

5.1




STATEMENT AS OF JUNE 30, 2024 OF THE
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EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Individual life

Group life

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

Fraternal

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

1 2 3
Current Year Prior Year Prior Year Ended

To Date To Date December 31
............ 2,316,818,195 |............2,244,696,320 |............4,609,462,059
............ 4,211,009,016 |............ 4,403,579,537 |............8,759,505,603
................ 634,348,334 |................476,336,340 |............2,284,181,644
............ 7,162,175,545 |............7,124,612,197 |.......... 15,653,149,307
............ 1,368,835,376 |........... 1,050,203,574 |............2,046,609,972

8,531,010,921 8,174,815,771 17,699,759,279




STATEMENT AS OF JUNE 30, 2024 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

1. SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES AND GOING CONCERN
A. 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 six months ended June 30, 2024 and the year ended December 31, 2023
and statutory surplus as of June 30, 2024 and December 31, 2023, between NAIC SAP and practices prescribed and permitted by the NE
DOI:

SSAP  F/S F/S June 30, December 31,
# Page Line 2024 2023
NET INCOME
1. Net Income, Nebraska Basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $46,568,587 $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 (3,680,081) 21,230,963
4. Net Income, NAIC SAP (1-2-3=4) XXX XXX XXX $50,248,668 $29,831,209
SURPLUS

5. Statutory Surplus, Nebraska Basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $11,826,066,879 $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 33,473,248 37,153,330
8. Statutory Surplus, NAIC SAP (5-6-7=8) XXX XXX XXX $11,792,593,631 $11,754,915,664

B. No significant change
C. 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

D. 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.



STATEMENT AS OF JUNE 30, 2024 OF THE
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NOTES TO FINANCIAL STATEMENTS

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.

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.

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 9.48% 8.72%
¢. Multi-family Residential 13.00% 9.90%
d. Commercial 8.75% 6.56%
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2-3. No significant change

4. Age Analysis of Mortgage Loans and Identification of Mortgage Loans in Which the Insurer is a Participant or Co-lender in a

Mortgage Loan Agreement:
Residential Commercial
Farm Insured | All Other Insured | All Other Mezzanine Total
a. Current Year
1. Recorded Investment (All)
(a) Current $951,267,285 $0  $375,044,353 $0 $17,152,958,447  $106,988,199 $18,586,258,284
(b) 30-59 Days Past Due 0 0 0 0 0 0 0
(c) 60-89 Days Past Due 679,660 0 0 0 0 0 679,660
(d) 90-179 Days Past Due 6,189,383 0 0 0 0 0 6,189,383
(e) 180+ Days Past Due 3,695,272 0 0 0 39,276,097 0 42,971,369
2. Accruing Interest 90-179
Days Past Due
(a) Recorded Investment $6,189,383 $0 $0 $0 $0 $0 $6,189,383
(b) Interest Accrued 207,098 0 0 0 0 0 207,098
3. Accruing Interest 180+ Days
Past Due
(a) Recorded Investment $3,695,272 $0 $0 $0 $0 $3,695,272
(b) Interest Accrued 363,395 0 0 0 0 0 363,395
4. Interest Reduced
(a) Recorded Investment $0 $0 $0 $0 $0 $0 $0
(b) Number of Loans 0 0 0 0 0 0 0
(c) Percent Reduced 0% 0% 0% 0% 0% 0% 0%
5. Participant or Co-lender in a
Mortgage Loan Agreement
(a) Recorded Investment (1) $18,858,369 $0 $0 $0 $984,805,281  $106,988,199  $1,110,651,849
b. Prior Year
1. Recorded Investment
(a) Current $947,353,995 $0  $231,728,591 $0 $17,041,621,561  $106,975,319 $18,327,679,466
(b) 30-59 Days Past Due 4,369,867 0 0 0 32,276,097 0 36,645,964
(c) 60-89 Days Past Due 4,222,296 0 0 0 224,886,477 0 229,108,773
(d) 90-179 Days Past Due 0 0 0 0 0 0 0
(e) 180+ Days Past Due 13,039,030 0 0 0 41,145,687 0 54,184,717
2. Accruing Interest 90-179
Days Past Due
(a) Recorded Investment $0 $0 $0 $0 $0 $0 $0
(b) Interest Accrued 0 0 0 0 0 0 0
3. Accruing Interest 180+ Days
Past Due
(a) Recorded Investment $13,039,030 $0 $0 $0 $0 $0 $13,039,030
(b) Interest Accrued 644,150 0 0 0 0 0 644,150
4. Interest Reduced
(a) Recorded Investment $0 $0 $0 $0 $0 $0 $0
(b) Number of Loans 0 0 0 0 0 0 0
(¢) Percent Reduced 0% 0% 0% 0% 0% 0% 0%
5. Participant or Co-lender in a
Mortgage Loan Agreement
(a) Recorded Investment (1) $19,107,902 $0 $0 $0 $935,521,273  $106,975,319  $1,061,604,494

(1) Excluded from the Commercial All Other amounts are mortgage loan participations where the sole participants are the Company and its
wholly-owned subsidiary, Pacific Life & Annuity Company (PL&A). The total amounts were $2,614 million and $2,841 million at
June 30, 2024 and December 31, 2023, respectively.
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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:

Farm

Residential

Commercial

Insured |

All Other

Insured | All Other

Mezzanine

Total

a. Current Year

1.

2.

With Allowance for Credit
Losses

No Allowance for Credit
Losses

$0

$0 $0

$0 $0

0 39,276,097

$0 $0

0 39,276,097

Total (1+2)

$0

$0 $0

$39,276,097

$0 $39,276,097

. Subject to a Participant or

Co-Lender Mortgage Loan
Agreement for Which the
Reporting Entity Is
Restricted from Unilaterally
Foreclosing on the
Mortgage Loan

b. Prior Year

1.

2.

With Allowance for Credit
Losses

No Allowance for Credit
Losses

$0

$0

$0 $0

$0 $0

$0 $0

$0 $0

0 374,279,861

$0 $0

$0 $0

0 374,279,861

Total (1+2)

$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

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:

a. Current Year

1.
2.
3.

4.

Average Recorded Investment
Interest Income Recognized

Recorded Investments on
Nonaccrual Status

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

b. Prior Year

1.
2.
3.

4.

Average Recorded Investment
Interest Income Recognized

Recorded Investments on
Nonaccrual Status

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

7-9. No significant change

1. The Total Recorded Investment in Restructured Loans and Bonds, as of Year-end

B. Debt Restructuring:

The Realized Capital Losses Related to These Loans and Bonds

3. Total Contractual Commitments to Extend Credit to Debtors Owing Receivables Whose
Terms Have Been Modified in Troubled Debt Restructurings

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

Residential Commercial
Farm Insured I All Other Insured | All Other Mezzanine Total
$0 $0 $0 $0 $19,638,048 $0 $19,638,048
0 0 0 0 0 0 0
0 0 0 0 39,276,097 0 39,276,097
0 0 0 0 0 0 0
$0 $0 $0 $0 $111,575,128 $0 $111,575,128
0 0 0 0 22,029,105 0 22,029,105
0 0 0 0 73,421,784 0 73,421,784
0 0 0 0 0 0 0
June 30, December 31,
2024 2023
$39,276,097  $333,134,174
0 0
0 0
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D. Loan-backed Securities:

1.

4,

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 following table presents all LBASS with an OTTI recognized in the current reporting period, whereby the present value of cash
flows expected to be collected is less than the amortized cost basis of the securities

Book/Adjusted
Carrying Value Date of
Amortized Financial
Cost Before | Present Value Statement
Current Period | of Projected | Recognized | Amortized Cost | Fair Value at When
CUSIP OTTI Cash Flows OTTI after OTTI time of OTTI Reported
44509PAA6 $10,002,515 $8,502,515( $1,500,000 $8,502,515 $8,500,000 6/30/2024
62878HAB7 19,333,555 15,526,326 3,807,229 15,526,326 15,464,114 6/30/2024
62883*AA0 21,760,976 17,477,844 4,283,132 17,477,844 17,397,128 6/30/2024
62883*AB8 4,835,440 3,883,633 951,807 3,883,633 3,866,029 6/30/2024
62883*AC6 12,086,064 9,706,546 2,379,518 9,706,546 9,665,071 6/30/2024
62883*AD4 12,566,093 10,091,394 2,474,699 10,091,394 10,051,674 6/30/2024
62883*AF9 9,667,031 7,763,416 1,903,615 7,763,416 7,732,058 6/30/2024
Total XXX XXX $17,300,000 XXX XXX XXX

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 June 30, 2024 are as follows:

June 30,
2024

a. The Aggregate Amount of Unrealized Losses:
1. Less than 12 Months
2. 12 Months or Longer

$110,885,552
836,823,271

b. The Aggregate Related Fair Value
of Securities with Unrealized Losses: 1. Less than 12 Months
2. 12 Months or Longer

$3,635,295,199
6,375,357,530

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

1.

2.

No significant change

For securities lending transactions, the carrying value of securities classified as bonds and on loan at June 30, 2024 was $2.3 billion.
The Company recorded cash collateral received of $2.2 billion and established a corresponding liability for the same amount, which is
included in payable for securities lending on Page 3 - Liabilities, Surplus and Other Funds. The Company may occasionally utilize
amounts from the cash collateral for short-term liquidity for general corporate purposes and, as such, does not include these amounts
in Schedule DL. As of June 30, 2024, $0 was utilized for general corporate purposes.

Collateral Received

a. Aggregate Amount of Collateral Received

Fair
Value
1. Securities Lending

(a) Open $2,179,633,287
(b) 30 Days or Less 0
() 31 to 60 Days 0
(d) 61 to 90 Days 0
(e) Greater Than 90 Days 0
® Sub-total 2,179,633,287
(2 Securities Received 0

(h) Total Collateral Received $2,179,633,287

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

4. No significant change

5. Collateral Reinvestment

a. Aggregate Amount of Collateral Reinvested

Amortized Fair
Cost Value
1. Securities Lending
(a) Open $0 $0
(b) 30 Days or Less 1,189,633,287 1,189,633,287
(c) 31 to 60 Days 140,000,000 140,000,000
(d) 61 to 90 Days 850,000,000 850,000,000
(e) 91 to 120 Days 0 0
® 121 to 180 Days 0 0
(2) 181 to 365 Days 0 0
(h) 1 to 2 Years 0 0
1) 2to 3 Years 0 0
)] Greater than 3 Years 0 0
(k) Sub-total 2,179,633,287 2,179,633,287
O Securities Received 0 0
(m)  Total Collateral Reinvested $2,179,633,287  $2,179,633,287

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.

6-7. No significant change
F. 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 June 30, 2024.
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2. Type of Repo Trades Used

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

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

5. Securities Sold Under Repo-Secured Borrowings

First Second
Quarter Quarter

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

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

6. The Company has no amounts outstanding under these agreements as of June 30, 2024.

7. Collateral Received - Secured Borrowing

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

7.6



STATEMENT AS OF JUNE 30, 2024 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

8-10. The Company has no amounts outstanding for repurchase agreements as of June 30, 2024.

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

First Second
Quarter Quarter
a. Maximum Amount
1. Cash (Collateral - All) $0 $0
2. Securities Collateral - FV 0 0
First Second
Quarter Quarter
b. Ending Balance
1. Cash (Collateral - All) $0 $0
2. Securities Collateral - FV 0 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 June 30, 2024.

2. Type of Repo Trades Used

First Second
Quarter Quarter
(a) Bilateral (Yes/No) Yes Yes
(b) Tri-party (Yes/No) Yes Yes
3. Original (Flow) & Residual Maturity
First Second
Quarter Quarter
a. Maximum Amount
(a) Open - No Maturity $0 $0
(b) Overnight 1,025,000,000 860,000,000
(c) 2 Daysto 1 Week 1,550,000,000  1,325,000,000
(d) >1 Week to 1 Month 2,940,000,000  2,640,000,000
(e) > 1 Month to 3 Months 2,850,000,000  2,550,000,000
(f) >3 Months to 1 Year 0 0
(g) >1Year 0 0
First Second
Quarter Quarter
b. Ending Balance
(a) Open - No Maturity $0 $0
(b) Overnight 400,000,000 300,000,000
(c) 2 Days to 1 Week 300,000,000 0
(d) >1Week to 1 Month 490,000,000 650,000,000
(e) > 1 Month to 3 Months 2,250,000,000 990,000,000
(f) >3 Monthsto 1 Year 0 0
(g) >1Year 0 0
4.  The Company has not sold or acquired any securities that resulted in default.
5. Fair Value of Securities Acquired Under Repo-Secured Borrowings
First Second
Quarter Quarter

(a) Maximum Amount
(b) Ending Balance

$4,131,151,682 $4,115,732,955

3,607,535,379

2,036,599,005
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6. 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 $883,795,385 $446,084,009 $420,725,778
(b) LBASS - FV 0 0 0 0
(c) 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
(2) Derivatives - FV 0 0 0 0
(h) Other Invested Assets - FV 0 0 0 0
1) Total Assets - FV $0 $883,795,385 $446,084,009 $420,725,778

Does Not

Qualify as

NAIC 4 NAIC 5 NAIC 6 Admitted

ENDING BALANCE
(a) Bonds - FV $297,293,833 $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
® Real Estate - FV 0 0 0 0
(2) Derivatives - FV 0 0 0 0
(h) Other Invested Assets - FV 0 0 0 0
(1) Total Assets - FV $297,293,833 $0 $0 $0
7. Collateral Provided - Secured Borrowing
First Second
Quarter Quarter

(@
(b)
©

Maximum Amount
1. Cash

$3,965,000,000

$3,890,000,000

2. Securities - FV 0 11,300,000
3. Securities - BACV 0 0
4. Nonadmitted Subset - BACV 0 0

First Second

Quarter Quarter
Ending Balance
1. Cash $3,440,000,000 $1,940,000,000
2. Securities - FV 0 0
3. Securities - BACV 0 0
4. Nonadmitted Subset - BACV 0 0
8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity
Amortized Fair

Cost Value
Overnight and Continuous $300,000,000 $300,000,000
30 Days or Less 650,000,000 650,000,000
31- 90 Days 990,000,000 990,000,000
> 90 Days 0 0

(d)
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9. Recognized Receivable for Return of Collateral - Secured Borrowings

a. Maximum Amount

First
Quarter

Second
Quarter

1. Cash $3,965,000,000 $3,890,000,000
2. Securities - FV 0 11,300,000
First Second
Quarter Quarter

b. Ending Balance

1. Cash $3,440,000,000  $1,940,000,000
2. Securities - FV 0 0
10. Recognized Liability to Return Collateral-Secured Borrowings (Total)
First Second
Quarter Quarter
a. Maximum Amount
1. Repo Securities Sold/Acquired
with Cash Collateral $3,965,000,000  $3,890,000,000
2. Repo Securities Sold/Acquired
with Cash Collateral (FV) 0 11,300,000
First Second
Quarter Quarter
b. Ending Balance
1. Repo Securities Sold/Acquired
with Cash Collateral $3,440,000,000  $1,940,000,000
2. Repo Securities Sold/Acquired
with Cash Collateral (FV) 0 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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L. Restricted Assets:

1. Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted Percentage
Current Year
1 2 3 4 5 6 7 8 9 10 11
Total Gross Admitted
G/A Separate S/A Assets (Admitted & | Restricted
Supporting Account Supporting Nonadmitted) | to Total
Total General S/A (S/A) G/A Increase/ Total Total Admitted | Restricted to | Admitted
Account Activity Restricted Activity Total Total From Prior (Decrease) Nonadmitted Restricted Total Assets Assets
Restricted Asset Category (G/A) (a) Assets (b) (1 plus 3) Year (5 minus 6) Restricted (5 minus 8) (c) (d)
Subject to Contractual
Obligation for Which
a.  Liability is Not Shown $0 $0 $0 $0 $0 $0 $0 $0 $0 0.000% 0.000%
Collateral Held Under
Security Lending
b. Agreements 2,179,633,287 0 0 0 2,179,633,287 | 3,095,535,758 (915,902,470) 0 2,179,633,287 1.080% 1.085%
Subject to Repurchase
c. Agreements 0 0 0 0 0 0 0 0 0 0.000% 0.000%
Subject to Reverse
d.  Repurchase Agreements 0 0 0 0 0 0 0 0 0 0.000% 0.000%
Subject to Dollar
e. Repurchase Agreements 0 0 0 0 0 0 0 0 0 0.000% 0.000%
Subject to Dollar Reverse
f.  Repurchase Agreements 0 0 0 0 0 0 0 0 0 0.000% 0.000%
Placed Under Option
g. Contracts 0 0 0 0 0 0 0 0 0 0.000% 0.000%
Letter Stock or Securities
Restricted as to Sale -
Excluding FHLB Capital
h.  Stock 17,699,644 0 0 0 17,699,644 17,483,794 215,850 0 17,699,644 0.009% 0.009%
i.  FHLB Capital Stock 88,114,200 0 0 0 88,114,200 65,762,500 22,351,700 0 88,114,200 0.044% 0.044%
j. On Deposit With States 6,031,787 0 0 0 6,031,787 6,026,859 4,928 0 6,031,787 0.003% 0.003%
On Deposit With Other
k. Regulatory Bodies 0 0 0 0 0 0 0 0 0 0.000% 0.000%
Pledged Collateral to
FHLB (Including Assets
Backing Funding
1. Agreements) 10,816,073,545 0 0 0] 10,816,073,545 9,270,741,474 | 1,545,332,071 0] 10,816,073,545 5.359% 5.384%
Pledged as Collateral Not
Captured in Other
m. Categories 1,402,450,223 0 0 0 1,402,450,223 1,046,979,370 355,470,853 0 1,402,450,223 0.695% 0.698%
n.  Other Restricted Assets 0 0 0 0 0 0 0 0 0 0.000% 0.000%
o. Total Restricted Assets $14,510,002,686 $0 $0 $0 | $14,510,002,686 | $13,502,529,755 | $1,007,472,932 $0 | $14,510,002,686 7.191% 7.222%

(a) Subset of Column 1
(b) Subset of Column 3
(c) Column 5 Divided by Asset Page, Column 1, Line 28
(d) Column 9 Divided by Asset Page, Column 3, Line 28

2. Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts That Share Similar Characteristics, Such as
Reinsurance and Derivatives, Are Reported in the Aggregate)

Gross (Admitted & Nonadmitted) Restricted Percentage
Current Year
1 2 3 4 5 6 7 8 9 10
Total Admitted
Total G/A Total Separate | S/A Assets Current Gross (Admitted | Restricted
General Supporting | Account (S/A) | Supporting Increase/ Year & Nonadmitted) | to Total
Account S/A Restricted G/A Total Total From (Decrease) Admitted Restricted to Admitted
Description of Assets (G/A) Activity (a) Assets Activity (b) | (1 plus 3) Prior Year (5 minus 6) Restricted Total Assets Assets
Pledged as Collateral for
Derivative Contracts $1,402,450,223 $0 $0 $0 | $1,402,450,223| $1,046,979,370 $355,470,853 | $1,402,450,223 0.695% 0.698%
Total (c) $1,402,450,223 $0 $0 S0 | $1,402,450,223] $1,046,979,370 |  $355,470,853 | $1,402,450,223 0.695% 0.698%

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

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

3. No significant change
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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 $2,148,377,000( $2,148,377,000 1.618% 1.629%
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 $2,179,633,287( $2,179,633,287 1.641% 1.653%
i.  Other 0 0 0.000% 0.000%
j.  Total Collateral Assets (a+b+c+d+et+f+gt+h+i) | $4,328,010,287( $4,328,010,287 3.259% 3.281%
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%
g. 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 1 divided by Asset Page, Line 26, Column 1
t= Column 1 divided by Asset Page, Line 27, Column 1
(**) j=Column 1 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) $4,328,010,287 3.605%
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 1 divided by Liability Page, Line 27, Column 1
M. Working Capital Finance Investments (WCFI):
1. Aggregate WCFI Book/Adjusted Carrying Value by NAIC Designation
Gross Asset Nonadmitted Asset | Net Admitted Asset
June 30, 2024 June 30, 2024 June 30, 2024
a. WCFI Designation 1 $856,778,221 $0 $856,778,221
b. WCFI Designation 2 309,105,606 309,105,606
¢. 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 $1,165,883,827 $0 $1,165,883,827
2. Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs (WCFP)
Book/Adjusted
Carrying Value
a. Up to 180 Days $1,138,072,409
b. 181 to 365 Days 27,811,418
c. Total $1,165,883,827
3. The Company did not have any events of default on WCFI.
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N. The Company does not have any offsetting and netting of assets and liabilities.

0-Q. No significant change

R. The Company did not participate in cash pooling.

6.

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 $45,744,509
2025 50,494,236
2026 49,049,992
2027 122,630,949
Thereafter 25,309,697

Total Undiscounted Future
Settled Premium Commitments

$293,229,383

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

$293,229,383

$680,515,736

$680,515,736

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

1.

No significant change

2. Recognition of gains/losses and deferred assets and liabilities

a. Scheduled Amortization

Amortization Year Deferred Assets Deferred Liabilities

1. 2024 $21,890,048 $0
2. 2025 43,995,229 0
3. 2026 43,995,229 0
4. 2027 43,995,229 0
5. 2028 43,995,229 0
6. 2029 43,995,229 0
7. 2030 43,995,229 0
8. 2031 43,995,229 0
9. 2032 24,853,098 0
10. 2033 11,490,905 0

Total $366,200,655 $0

$366,200,655

b. Total Deferred Balance *

*Should agree to Column 19 of Schedule DB, Part E
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¢. Reconciliation of Amortization

1. Prior Year Total Deferred Balance $213,859,560
2. Current Year Amortization 16,817,431
3. Current Year Deferred Recognition (169,158,526)
4. Ending Deferred Balance [1-(2+3)] $366,200,655

d-e. No significant change

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 six months ended
June 30, 2024, since the Company's regular tax liability exceeds its CAMT liability.

G-1. 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 $6.9 billion and $6.0 billion as of June 30, 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 June 30, 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. Current Year

(@
(b)
©
(d)
(©
®

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

2. Prior Year

(@
(b)
(©
(d)
©)
(f)

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

Excess Stock

Aggregate Total (a+b+c+d)

Actual or Estimated Borrowing
Capacity as Determined by the
Insurer

* Required stock

1 2 3
Total General Separate
2+3 Account Account
$500,000 $500,000 $0
86,079,000 86,079,000 0
0 0 0
1,535,200 1,535,200 0
$88,114,200 $88,114,200 $0
$6,933,000,000 XXX XXX
1 2 3
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 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 3to5 Years
1. Class A $500,000 $500,000 $0 $0 $0 $0
2. Class B 86,079,000 86,079,000 0 0 0 0
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3. Collateral Pledged to FHLB "

a.  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) $9,999,004,577  $10,816,073,545 $1,923,976,000
2. Current Year General Account Total
Collateral Pledged 9,999,004,577 10,816,073,545 1,923,976,000
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 9,270,741,474 1,423,976,000
b. Maximum Amount Pledged During Reporting Period
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) $9,999,004,577  $10,816,073,545 $1,423,976,000
2. Current Year General Account
Maximum Collateral Pledged 9,999,004,577 10,816,073,545 1,423,976,000
3. Current Year Separate Account
Maximum Collateral Pledged 0 0 0
4. Prior Year-End Total General and
Separate Accounts Maximum Collateral
Pledged 8,193,458,027 9,270,741,474 1,423,976,000

1n 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.

4. 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 1,923,976,000 1,923,976,000 0 $1,929,443,463
(c) Other 0 0 0 XXX
(d) Aggregate Total (atb+tc) $1,923,976,000  $1,923,976,000 $0 $1,929,443,463
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 (a+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 1,923,976,000 1,923,976,000 0
3. Other 0 0 0
4. Aggregate Total (Lines 1+2+3) $1,923,976,000 $1,923,976,000 $0

c. FHLB - Prepayment Obligations

Does the Company have
prepayment obligations under the
following arrangements

(Yes / No)?
1. Debt No
2. Funding Agreements Yes
3. Other No
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12. RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED
ABSENCES AND OTHER POSTRETIREMENT BENEFIT PLANS

A. Defined Benefit Plan:

1-3. No significant change

Special or Contractual

4. Components of Net Periodic Benefits Pension Benefits Postretirement Benefits Benefits Per SSAP No. 11

June 30, December June 30, December June 30, December
2024 31,2023 2024 31,2023 2024 31,2023
a. Service Cost $1,619,365  $5,012,458 $0 $0 $0 $0
b. Interest Cost 2,136,372 3,736,052 87,000 175,000 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 394,607 1,038,802 (156,000) (368,000) 0 0
f. Prior Service Cost or Credit 56,228 112,456 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 $4,206,572  $13,708,520 (869,000)  ($193,000) $0 $0
5-18. No significant change
B-I. No significant change
13. CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS
A-I. No significant change
J. The Portion of Unassigned Funds (Surplus) Represented or Reduced by Each of the Following as of June 30, 2024:
1. Cumulative Unrealized Gains and (Losses): $968 million
2. Nonadmitted Assets: $908 million
3. Separate Account Business: $0 million
4.  Asset Valuation Reserve (AVR): $1,774 million
5. Provision for Reinsurance: $0 million
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 405,632,651 405,708,863
00004 10/24/2017 4.300% 750,000,000 N 749,443,843 749,450,672 0
Total XXX XXX [$2,250,000,000 XXX $1,455,076,494 | $1,455,159,535 $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 13,875,000 1,063,998,688 0 700,000,000 | 06/15/2039
00003 10,595,019 252,141,724 0 89,510,000 | 01/25/2043
00004 16,131,828 209,617,763 0 0 0| 10/24/2067
Total $40,601,847 | $1,525,758,175 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
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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

14. LIABILITIES, CONTINGENCIES AND ASSESSMENTS
No significant change

15. LEASES
No significant change

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

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

Assets Liabilities
June 30, 2024 December 31, 2023 June 30, 2024 December 31, 2023
a. Swaps $20,079,440,339 $18,261,074,548 $0 $0
b. Futures 2,307,179,031 3,128,885,746 0 0
c. Options 45,150,673,180 26,852,718,167 0 0
d. Total $67,537,292,550 $48,242,678,461 $0 $0

2-4. No significant change
17. SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES
A. No significant change
B. Transfer and Servicing of Financial Assets
1. No significant change
2. The Company did not enter into agreements to service assets or liabilities.
3. No significant change
4. The Company did not have securitizations, asset-backed financing arrangements or similar transfers accounted for as sales.
5-7. No significant change
C. Wash Sales:

1. 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.

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

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

No significant change
19. 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 June 30, 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 $5,089,782 $17,429,192 $0 $22,518,974
Total Bonds 0 5,089,782 17,429,192 0 22,518,974
Preferred Stocks
Industrial and Miscellaneous 0 314,132 1,000,999 0 1,315,131
Total Preferred Stock 0 314,132 1,000,999 0 1,315,131
Common Stocks
Industrial and Miscellaneous 51,765,756 0 90,176,977 0 141,942,733
Affiliates 29,647,061 (a) 0 0 0 29,647,061
Total Common Stocks 81,412,817 0 90,176,977 0 171,589,794
Derivatives
Foreign Currency and Interest Rate Swaps 0 353,035,868 0 0 353,035,868
Equity Derivatives 13,146,185 0 2,675,598,225 0 2,688,744,410
Total Derivatives 13,146,185 353,035,868 2,675,598,225 0 3,041,780,278
Other Invested Assets 0 0 160,156,945 0 160,156,945
Separate Account Assets (b) 61,606,736,290 0 0 1,415,752,507 63,022,488,797
Total Assets at Fair Value/NAV  $61,701,295,292 $358,439,782 $2,944,362,338 $1,415,752,507 $66,419,849,919
b. Liabilities at Fair Value
Derivatives
Foreign Currency and Interest Rate Swaps $0 $898,186,512 $0 $0 $898,186,512
Equity Derivatives 0 0 28,873,469 0 28,873,469
Total Derivatives 0 898,186,512 28,873,469 0 927,059,981
Total Liabilities at Fair Value $0 $898,186,512 $28,873,469 $0 $927,059,981

(a)
(b)

Consists of mutual funds managed by affiliated entities.

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

Balance at Transfers Into

Total Gains and

Total Gains and

Transfers Out of  (Losses) Included  (Losses) Included

Beginning
Balance at

Description April 1,2024 Level 3 Level 3 in Net Income in Surplus Purchases Sales Settlements June 30, 2024
Bonds

Issuer Obligation $51,073 $17,429,192 (a) $0 $0 $0 $0 $0 ($51,073) $17,429,192
Preferred Stock

Industrial and

Miscellancous 1,000,999 0 0 0 0 0 0 0 1,000,999
Common Stocks

Industrial and

Miscellaneous 64,066,589 0 0 0 691,688 28,893,700 (3,475,000) 0 90,176,977
Derivatives, net 2,530,664,132 0 0 239,755,823 5,296,396 342,444,503 0 (471,436,099)  2,646,724,755
Other Invested Assets 159,341,676 0 0 0 (4,257,049) 5,072,318 0 0 160,156,945
Total $2,755,124,469 $17,429,192 $0 $239,755,823 $1,731,035 $376,410,521 ($3,475,000)  ($471,487,172)  $2,915,488,868

(a) Transferred into 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 June 30, 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:

June 30, 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 $74,687,141,455 $80,761,762,705 $0 $66,929,755,869 $7,757,385,586 $0 $0
Preferred Stocks 1,315,131 1,315,131 0 314,132 1,000,999 0
Common Stocks (2) 171,589,794 171,589,794 81,412,817 0 90,176,977 0 0
Mortgage Loans 17,075,814,968 18,636,098,696 0 16,043,441,016 1,032,373,952 0
Cash, Cash Equivalents and Short-Term
Investments 2,174,063,007 2,221,592,233 2,126,744,429 7,102,975 40,215,603 0
Contract Loans 8,257,599,786 8,257,599,786 0 0 8,257,599,786 0
Derivatives, net 1,494,703,322 2,107,221,665 13,146,185 (1,165,167,619) 2,646,724,756 0
Securities Lending Reinvested Collateral
Assets 2,179,633,287 2,179,633,287 0 2,179,633,287 0 0
Other Invested Assets (2) 1,529,686,172 1,578,180,179 0 1,340,784,014 188,902,158 0 0
Separate Account Assets 68,529,160,036 69,017,377,734  61,606,736,289 5,181,575,000 325,096,240 1,415,752,507
Liabilities:
Liability for Deposit-Type Contracts (3) 25,183,262,510 25,583,433,427 0 18,967,688,046 6,215,574,464 0 0
Separate Account Liability for Deposit-
Type Contracts 7,689,148 7,689,148 0 0 7,689,148 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
Mortgage Loans 16,237,888,860 18,647,618,920 0 0 16,237,888,860 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
Contract Loans 8,187,302,679 8,187,302,679 0 0 8,187,302,679 0
Derivatives, net 1,149,088,750 1,611,858,976 36,122,793 (962,385,962) 2,075,351,919 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
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
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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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 33
months as of June 30, 2024. There are no unfunded commitments of investments measured using the NAV practical expedient as of
June 30, 2024.
OTHER ITEMS
No significant change
Other Disclosures
As of June 30, 2024, the Company had $1.4 billion and $50 million of outstanding contractual obligations to acquire private placement
securities for the General Account and Separate Account, respectively. As of June 30, 2024, the Company had $2.7 billion and $10
million of outstanding mortgage loan commitments in the General Account and Separate Account, respectively, which were primarily
advances available for construction loans.
There are no other significant changes to this disclosure.
No significant change
EVENTS SUBSEQUENT
The Company has evaluated events subsequent to June 30, 2024 and through August 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.
Subsequent to the balance sheet date of June 30, 2024, the Company received information that a commercial loan borrower is likely to
provide a deed in lieu of payment for the loan. Valuation of the real estate collateral is in progress, but based upon current information the
Company expects to record an impairment, which will not have a material impact to the financial condition of the Company.
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.
RETROSPECTIVELY RATED CONTRACTS & CONTRACTS SUBJECT TO REDETERMINATION
No significant change
The Company did not write any accident and health insurance premiums that are subject to the Affordable Care Act risk-sharing provisions.

CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

As of June 30, 2024 and December 31, 2023, there were $22 million and $14 million, respectively, in aggregate reserves for accident and
health contracts.

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
1-5. No significant change

6. The Components for Other Reserve Changes (Page 7, Line 7):

Ordinary Group
Credit Life
Life Individual | Supplementary | Group and Life
Item Total Industrial Life [ Insurance Annuities Contracts Individual | Insurance Annuities
Include the Change of Separate Account Fair
Value, Surrender or Alternative Comparison
Values, Partial Withdrawals, Changes in
Deficiency Reserves, Change in CRVM
Expense Allowances and Changes in
Additional Actuarial Reserves for
AGXXXVIII ($611,665) $0 $3,532,781 ($419,098) $0 $O | $212,803 ($3,938,151)
3106999 Total ($611,665) $0 $3,532,781 ($419,098) $0 $O | $212,803 ($3,938,151)

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

().

Q).
3).
4).

).
(6).

CHARACTERISTICS
INDIVIDUAL ANNUITIES
Separate
Account
General with Separate Account % of
Account Guarantees Nonguaranteed Total Total

Subject to Discretionary Withdrawal:
a. With Market Value Adjustment $17,908,714,820 $0 $0 $17,908,714,820 21%

At Book Value Less Current Surrender Charge of

5% or More * 6,247,682,081 0 0 6,247,682,081 7%
c. At Fair Value 0 0 48,403,691,871 48,403,691,871 57%

Total with Market Value Adjustment or at Fair Value

(Total of a Through c) 24,156,396,901 0 48,403,691,871 72,560,088,772 85%
e. At Book Value without Adjustment (Minimal or No

Charge or Adjustment) 5,863,508,309 0 0 5,863,508,309 7%
Not Subject to Discretionary Withdrawal 6,937,080,902 0 2,354,573 6,939,435,475 8%
Total (Gross: Direct + Assumed) 36,956,986,112 0 48,406,046,444 85,363,032,556  100%
Reinsurance Ceded 1,748,713,265 0 0 1,748,713,265
Total (Net) (3) - (4) $35,208,272,847 $0 $48,4006,046,444 $83,614,319,291
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: $1,381,070,504 $0 $0 $1,381,070,504
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GROUP ANNUITIES

Subject to Discretionary Withdrawal:

a. With Market Value Adjustment

b. 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:

DEPOSIT-TYPE CONTRACTS

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

Separate
Account
General with Separate Account % of
Account Guarantees Nonguaranteed Total Total
$371,262 $0 $0 $371,262 0%
0 0 0 0 0%
0 0 0 0 0%
371,262 0 0 371,262 0%
0 0 0 0 0%
7,726,911,739  6,946,484,939 0 14,673,396,678  100%
7,727,283,001  6,946,484,939 0 14,673,767,940  100%
0 0 0 0
$7,727,283,001  $6,946,484,939 $0 $14,673,767,940
$0 $0 $0 $0
Separate
Account
General with Separate Account % of
Account Guarantees Nonguaranteed Total Total
$174,196,720 $0 $0 $174,196,720 1%
0 0 0 0 0%
0 0 7,689,148 7,689,148 0%
174,196,720 0 7,689,148 181,885,868 1%
4,126,898,741 0 0 4,126,898,741 16%
21,376,930,856 0 0 21,376,930,856 83%
25,678,026,317 0 7,689,148 25,685,715,465  100%
0 0 0 0
$25,678,026,317 $0 $7,689,148 $25,685,715,465
$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
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$42,929,945,715
5,610,134
25,678,026,318

68,613,582,167

55,352,531,383
0

0

0

0

7,689,148

55,360,220,531
$123,973,802,698



STATEMENT AS OF JUNE 30, 2024 OF THE
PACIFIC LIFE INSURANCE COMPANY
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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:

(D).

).

Q).

“.
C. Reconciliation of Net Transfers To (or From) Separate Accounts:
().
2.

Q).

36. LOSS/CLAIM ADJUSTMENT EXPENSES

Premiums, Considerations or Deposits for

the Period Ended June 30, 2024

Reserves at June 30, 2024

a. Fair Value
b. Amortized Cost
c. Total Reserves *

By Withdrawal Characteristics:
a.  Subject to Discretionary
Withdrawal
1. With Market Value Adjustment
2. At Book Value Without
Market Value Adjustment and
With Current Surrender Charge
of 5% or More
3. At Fair Value
4. At Book Value Without Market
Value Adjustment and With
Current Surrender Charge
Less Than 5%
5. Subtotal
b. Not Subject to Discretionary
Withdrawal
c. Total

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

Reserves For Asset Default Risk in Lieu

of AVR

Separate Accounts with Guarantees

Without Guarantees

Transfers as Reported in the Summary of Operations of the Separate Accounts Statement:

a. Transfers to Separate Accounts (Page 4, Line 1.4)
b. Transfers from Separate Accounts (Page 4, Line 10)
c. Net Transfers to (from) Separate Accounts (a) - (b)

Reconciling Adjustments:

a. Net Lag Gain/Loss for Annuities in General Account Only

Transfers as Reported in the Summary of Operations of the Life, Accident & Health

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

No significant change
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2 3) “ &)
Nonindexed Nonindexed Nonguaranteed
Guarantee Guarantee Separate
Indexed 4% or Less More than 4% Accounts Total
$0 $232,766  $629,287,686 $2,326,179,535 $2,955,699,987
$0 $0 $0 $61,468,492,132  $61,468,492,132
0 3,120,920,351  3,825,564,587 0 6,946,484,938
$0  $3,120,920,351 $3,825,564,587 $61,468,492,132  $68,414,977,070
$0 $0 $0 $0 $0
0 0 0 0 0
0 0 0 61,466,137,559 61,466,137,559
0 0 0 0 0
0 0 0 61,466,137,559 61,466,137,559
0 3,120,920,351  3,825,564,587 2,354,573 6,948,839,511
$0  $3,120,920,351 $3,825,564,587 $61,468,492,132  $68,414,977,070
$0 $0 $0 $0 $0
$2,952,860,402
3,709,481,593
(756,621,191)
(18,830,622)
$775,451,814
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STATEMENT AS OF JUNE 30, 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, as reqUIred DY the MOGEI AGE? .........c.c.ovivcecueieieeeeeceete e et eecee e e e ee ettt e s s s ae e s eses s s eaetesesenssseaes et et ensnssassesesasssssaesesesansnsssssasasansnsnsesesanen Yes [ No [ X]
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt Yes [ No [ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING @NEILY? «...ovveeeececececee et ceeeete st e s aeaeeete s s s s saese s s s sssassese s s s ssssseses s s sssasseses s s sssseee et s s ssansese s sassssssesesas s sssnseses s nsssnsnsesesassnssansesesamnansnsesna Yes [ No [ X]
LT e E= (=N el i =Ty Lo L PRSPPI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @M IMSUEI? ....otoieieeiectcect et eee et ee e eee e e e e a2 s ee e s e a2 s e e e s e e s e a2 s e 2 a a2 s e 2 s e 2 e e e 2 e e a2 s e A2 s e a2 oA e s e A2 b2 s e e e s e e e s e e e s e e s s e e st ee b s bt s e e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccccoviiiiii e Yes [ No [ X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e Yes [ No [ X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeiiiiiiiiiiiciceee
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............c.cccooiiiiiiiiiiiiciis Yes [ No [ X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAT
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecccen 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. .... 12/31/2020
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). veeutateeieei ettt s e £ h ettt 05/03/2022
By what department or departments?
NEBRASKA DEPARTMENT OF INSURANGCE .......uiiiiiiiiitiiee ettt ettt e sttt a ettt b et e bt b et b et ettt es e e e eneeen
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............oviviieeeeeeeeeeeeeeee ettt s et e e s e e s ae s e st e s e e e e s e e s e s s et et e e esea e s s s seseseseseeseeannasaseenananaens Yes[ 1 No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 No[ 1 NATX]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ............veueueueiiieieieieieiee ettt sttt ettt essnanas Yes [ No [ X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .............ccooieiiiiiiiiiiiieceeee e Yes [ No [ X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi s Yes [ No [ X]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
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STATEMENT AS OF JUNE 30, 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? ...............cccceeviverereresiieeceeieeenns 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: ... LT 160,941
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 agré@MENLS.) .............coceuiiiiiriueriieiiiiieeiese sttt nses Yes [ X] No[ ]
If yes, give full and complete information relating thereto:

Letter Stock or Securities Restricted as to Sale excluding FHLB Capital Stock - $17,699,644

FHLB Capital Stock - $88,114,200

On Deposit with States - $6,031,787

Pledged Collateral to FHLB - $10,816,073,545

Pledged as Collateral not captured in other categories - $1,402,450,223 ...........cccciiieuirieerierinieteestetsteeseese e e te st sesessesessesessesessesessesessesessesenes

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

TYes [ X1 Nol 1

If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

Preferred Stock ....
Common Stock ....

891,610,421 901,752,651

$..
$.
$.
SHOM-TEIMN INVESIMENLS ...ttt bbbttt e B it ee e en s enenainen TSR
Mortgage Loans on Real Estate .638,917,210 $. ....638,583,501
All Other ....6,346,056,339 $.. ...6,976,092,787
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....7,876,583,970 $.. ...8,516,428,939
Total Investment in Parent included in Lines 14.21 10 14.26 @bOVE ............cccoiiiiiiiiiiiicessesiseeee D e S
Has the reporting entity entered into any hedging transactions reported on Schedule DB? ... Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccoceiiiiiiiiiicnies 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. .........cccccceveevveeveeeceeeieeceeeeeeee $ e 2,179,633,287
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 ......c.cccoocvceeeee $ e 2,179,633,287
16.3 Total payable for securities lending reported on the liability PAGE. .......ccovrvivririiueieiiiiirree et $ 2,179,633,287

8.1



17.3
17.4

STATEMENT AS OF JUNE 30, 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. i PITTSBURGH, PA ..ottt
FHLB TOPEKA . | TOPEKA, KS
THE NORTHERN TRUST COMPANY ..ot CHICAGD, T ettt
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? .............ccccccceoeenee. 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 .....oooiueeriricececeeirineseeeeee s esees e seneeeeens
APOLLO CAPITAL MANAGEMENT L.P. oot
ARES ALTERNATIVE CREDIT MANAGEMENT LLC
ARISTOTLE PACIFIC CAPITAL LLC ........c...... e UL
BLACKROCK FINANCIAL MANAGEMENT INC. ..oooiieeeeeeeeieeieeeeeee e [V
BLACKSTONE ASSET BASED FINANCE ADVISORS LP ..ot [V
BLACKSTONE PRIVATE CREDIT STRATEGIES LLC ....oooveeeieieeeececees e [V
BROOKFIELD ASSET MANAGEMENT PRIVATE INSTITUTIONAL CAPITAL ADVISORS
(CANADA) , LR ettt
CARLYLE GLOBAL CREDIT INVESTMENT MANAGEMENT LLC
CHURCHILL ASSET MANAGEMENT LLC ......cccooireieerienee
ELLINGTON GLOBAL ASSET MANAGEMENT LLC ......oveieeriiririieseereirneceseeieererececiennns
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 .....coovieieieiriiririiecieiiinenceseeier e
INVESTMENT PROFESSIONALS EMPLOYED BY PACIFIC LIFE INSURANCE COMPANY .......
NUVEEN ALTERNATIVES ADVISORS LLC
PACIFIC LIFE FUND ADVISORS LLC ..
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVESted @SSEtS?.........ccoviirirririieeeiirrre e Yes[ 1 No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovviereceienennnseceene 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 .....oooevierericecinieirirereeecieisnens 549300E120ZDOKFOURSS ........ COMMISSION ..o NO..ooe
U.S. SECURITIES & EXCHANGE
CRD# 143161 ........... APOLLO CAPITAL MANAGEMENT L.P. .o 5493007BCXEDR17QKB54 ........ COMMISSION ..o NO..ooe
U.S. SECURITIES & EXCHANGE
CRD# 130074 ........... ARES ALTERNATIVE CREDIT MANAGEMENT LLC ...oooeoveiericiceeieireecceee 549300JA9GMPFTSVQQO5 ........ COMMISSION ..o NO..ooe
U.S. SECURITIES & EXCHANGE
CRD# 298050 ........... ARISTOTLE PACIFIC CAPITAL LLC ..veeicececeereeeeeeeeie s 549300UCSPN8 ID30FU28 ........ COMMISSION ..o NO..ooe
CRD# 107105 ........... BLACKROCK FINANCIAL MANAGEMENT INC. ..ooooiiereceeeeieeireceeineecene 549300LVXY [VJKE13M84 ........ NZA e NO..ooe
U.S. SECURITIES & EXCHANGE
CRD# 120934 ........... BLACKSTONE ASSET BASED FINANCE ADVISORS LP ..o 4RKF18AI730FWB43LA12 ........ COMMISSION ..o NO..ooe
U.S. SECURITIES & EXCHANGE
CRD# 327208 ........... BLACKSTONE PRIVATE CREDIT STRATEGIES LLC ....oooveeeceirricicicinne 254900 1UIBWR7KUVIZAS ........ COMMISSION ..o NO..ooe
BROOKFIELD ASSET MANAGEMENT PRIVATE INSTITUTIONAL CAPITAL U.S. SECURITIES & EXCHANGE
CRD# 151605 ........... ADVISORS (CANADA), L.P. s NONE .o COMMISSION ... NO..ooe
U.S. SECURITIES & EXCHANGE
CRD# 162053 ........... CARLYLE GLOBAL CREDIT INVESTMENT MANAGEMENT LLC .........cccene.n. 213800DNM22N1N8UBDS2 ........ COMMISSION ..o NO..ooe
U.S. SECURITIES & EXCHANGE
CRD# 175092 ........... CHURCHILL ASSET MANAGEMENT LLC ..o 549300TE7GGVUFY [9X77 ........ COMMISSION ..o NO..ooe
U.S. SECURITIES & EXCHANGE
CRD# 141772 .......... ELLINGTON GLOBAL ASSET MANAGEMENT LLC .......cooioieeerieiriricicineene 549300JEQZBUNFFYP055 ........ COMMISSION ... NO..ooe
U.S. SECURITIES & EXCHANGE
N/A e EQUITABLE AGRIFINANCE, LLC ..o 5493003SYWQCNEBVWGI5 ........ COMMISSION ..o NO..ooe
U.S. SECURITIES & EXCHANGE
CRD# 160255 ........... NUVEEN ALTERNATIVES ADVISORS LLC ....coovieeeieeieieeeecieeeeeeies 549300MFBTJNNQKKJX98 ........ COMMISSION ..o NO..ooe
U.S. SECURITIES & EXCHANGE
CRD# 105169 ........... PACIFIC LIFE FUND ADVISORS LLC ...oocviviiceceririresceeeieeei i 07U30JMOOWOY IMFFC542 ........ COMMISSION ... DS

8.2



18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 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? .....................
If no, list exceptions:

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

VINTAGE INFRA PRTS LP OFFSHORE, 11/18/2025, $16,350,323 BV

BLUE OWL CAPITAL TL, 10/20/2033, $34,963,838 BV

SSHCOF Il ABS SER 2024-1, 09/15/2034 $14,671,000 BV ..ottt ettt

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 5GI securities? ........

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 SECUNLIES? .........ooiiiiiiiiiii ittt ettt ettt sttt e heesb e e s b e e b e e bt en bt eabeaaeeaaeesaeesaeesbeesbeenbeens

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? .............ccccceieieie.

8.2.1

Yes [

]

Yes [ X ]

Yes [

Yes [

]

]

No [ X ]
No [ ]
No [ X ]
No [ X ]



STATEMENT AS OF JUNE 30, 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 ...vvceeieieieeteeceeeeeeee ettt ettt s s s s s s et et e s e s e s s s s s s et e s e s e s s as s s st e s et e s e ses s s s s st et et eseseasssasaseseseseseanansnanaes B 956,709,474
1.12 RESIAENEIAI MOTGAGES ......vvvivieieeiiietetet ettt ettt ettt ettt ettt sese s et et et et e b e s e s e se et s es et e s et et essssas s s s esesebesesesnss s ssasasesesesesnsnanas B 375,044,353
1.13 COMMEICIAI MOTGAGES ..........vvvevieieiiee ettt et ettt et s et e s e st et e b et es e as s s s st e s e s et esess st s s et et et et esesnss s st et esesesesessasasssssasesesesn B 17,259,946 ,647
1.14 Total Mortgages i GOOA STANAING ..........coveveveveeeeeieeeeieieteteteeeeee ettt a ettt s e s s s s st ses et eses s s s s s seseseseassnssnssesenas $ 18,591,700,474

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMNS...........oiiiiiiiiiiie ettt $

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

1.31 FAIMN MOTGAGES ...vvceeeieeeiieteeeeceeece ettt ae ettt e s s s s st s et et e s e s e s s e s s s et e s e s e s sas s s s st es et e s eses s s s s st eseseseseasssas st es et eseasansnanaes B 5,122,126

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Thre€ MONLNS ............ccoccueueuerieeeceeeeeiee e eesae e esenssesaeesenenesaeaenas $ 5,122,126

1.4 Long-Term Mortgage Loans in Process of Foreclosure

147 FAM IMOIMGAGES ... -eeueeueenieieieeeieeteee st et e e e e ee e e e e e e e e eeneeaeeneeaeemsense e e e emeemeemeemeem s e e e meemeemsemeensemsensensensensensensensensensensensenseneenns B
B Tty o LY g k=T 1Y FoT (o= o [ B
1.43 COMMEICIAI MOTGAGES ..........evvevieieieeee ettt ettt e ettt a e et e st et et et eseas s s es et e s e b e s esess s es e s et et et et esesess s st et esesesesessasasasesasesesesn B 39,276,097
1.44 Total Mortgages in ProCeSS Of FOTECIOSUIE ...........cccvoiveveueeeeeeceeeeieie ettt ettt sas sttt es e e s s s s seseseseasasasansesesenas B 39,276,097
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) .....cocevoerruerieeeceececee e eeceeae e $ 18,636,098,697

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

1.8 FAM IMOIMGAGES ... eeueeueeueenieieteee et et et e et et et e e e e e e e e ea e e e eae e e e e enseme e eeaeemeemeeaeem e e e emeemeemsemeemsensensensensensensensansensenseneensensennennn B
Y2 Tty o LT g k=T 1Y foT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e iutiiite ittt ettt ettt ettt a e e b e s bt e be e bt e beea bt ea et ea e e ehe e eh e e eb £ e b e e a ke e a bt em bt eab e eseesaeesbeesbe e beebeenbeentennnn B
1.64 Total Mortgages Foreclosed and Transferred to Real EState .............coooiiiiiiiiiie e $

Operating Percentages:

2.1 AGH IOSS PEICENT .......cueetetctceeee ettt sttt et et et e s et et et eses e e et e s et ese s et esessasee s s et et eseseseseasesas a2 ese s et e s eaeae s es s et et et eseseases e s et ese s et eseseas s es et esebesesese SAeAeaetteseeesenene e et enenan 2,257.118 %
A N oo ele ) = T aaT=T gL a0 T=Tot=T o | PP %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiiviiiiiuetetceiieeeeeteteteseseseaees et esesetesesessas et eses et esesesessss s ssesesesesesessas Saeseasaseseseseseneneeeasaseseseannens 41.857 %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c.ccueuiieieececee et etee ettt ee s et aesesenssaetetesesensssetesssesenssssaesesasenssanseeas 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 .............cccoiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccoeveruneese. 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 FEPOMING ENLILY? .......cvvieieieceeieieicceet ettt ettt sttt s et s st e s s st s st et e s es et s st es s s anns 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 s s e s s s sasassesensananeesnas 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 |




ol

SCHEDULE S - CEDED REINSURANCE

STATEMENT AS OF JUNE 30, 2024 OF THE
PACIFIC LIFE INSURANCE COMPANY

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2024 OF THE
PACIFIC LIFE INSURANCE COMPANY

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ...ccoeoeeeeeeeeeeeeeeeeeseseeeeeeeeens AL e L 17,282,148 |.......... 62,056,550 |-....oovoveeeeeiiiiiies Joeeeeiinies [ 79,338,697 |.....cccnne. 548,829
2. Alaska ...... ...25,458,072 |. ... 2,546,927 |. .28,004,999 |
3. Arizona . ...53,412,844 |. 121,955,217 |. .. 175,368,061 |.. 948,288
4. Arkansas .. ...19,640,112 |.......... 21,960,470 [...ocveniiiiiice oo o 41,600,582 |......oovovrrerrinnns
5. California .. .318,703,820 |....... 736,493,376 [...cocveveeiiiciiies oo oo ,055,197,195 |.. ..5,934,994
6. Colorado . ...60,277,618 |........ 116,961,145 [ ..ot o o 177,238,764 |.. ..311,189
7. COMNECHCUL ...ttt CT el e 29,733,541 |........ 101,425,776 |- o oo 131,159,317 e 220,471
8. DElaWare ........cccccirieuireriiieeeeeieeeeee e DE ool o 31,754,291 |........ 118,408,291 150, 162,582
9. District of Columbia . . DC ... 1,489,130 |. ...6,974,681 |. ... 14,463,811 |..
10.  Florida ......cccuune. .. FL . 180,022,072 |. 354,399,884 |. .. 534,421,956 |..
11, GEOMGIA vttt GA vl [ 50,739,3% |.......... 60,769,236 111,508,630
12, HAWAIT v HE o b s 12,654,183 |.......... 52,123,253 [.coeceiiiiiice o o 64,777,437
13.  Idaho .... . ID ... 9,318,027 |. ..12,534,816 |. ....21,852,843 |..
14, lllinois ... ...94,965,198 |. 207,736,778 |. ..302,701,976 |..
15, INGIANA c.veeeeeieeeeeieeee e 24,436,177 |........ 104,131,877 128,568,054
16, TOWA weeeeeeeeeeeieieeeee e 12,889,490 |......... 36,144,243 [ o o 49,033,733
17. Kansas. ...14,880,154 |. ..27,940,794 |. .42,820,947 |..
18.  Kentucky .. ... 14,948 870 |. ..40,365,498 |. .55,314,368 |..
19, LOUISIANG ..o 34,337,677 |.......... 55,240,188 |...eoveeeeceiiiies e [ 89,577,865
20, MAINE ..ottt ME | b s 3,436,706 |......... 17,296,242 ..o o o 20,732,948
21. Maryland ...... .. MD ...26,842,732 |. ..62,588,421 |. ....89,431,153 |..
22.  Massachusetts . .. MA ...25,171,510 |. ..83,937,463 |. .. 109,108,973 |..
23.  Michigan ...... .Ml ...61,884,472 |........ 153,522,426 |. .. 215,406,898 |..
24. Minnesota .... .. MN ...90,070,372 |........ 211,749,256 |. ..301,819,627 |.
25.  Mississippi .. Ms .. 17,459,012 |.......... 29,287,347 |. ....46,746,359 |..
26. Missouri ... .. MO ...40,340,356 |. 120,382,568 |. .. 160,722,925 |..
27. Montana ... . MT .... 3,459,246 ..10,425,383 |. ....13,884,629 |..
28. Nebraska .. . NE 25,454,621 ..28,029,305 |. .53,483,926 |..
29. Nevada........ NV 33,284,932 ..57,678,506 |. .90,963,438 |..
30. New Hampshire . NH 11,330, 119 ..31,894,060 |. ....43,224,178 |..
31.  New Jersey ...... ~NJ 158,454,822 |. .. 226,229,882 |..
32.  New Mexico . NM ..16,703,172 |. ....22,660,093 |..
33. New York ..... NY ..10,222,620 |. ....60,706,432 |..
34. North Carolina . NC 107,737,530 |. .. 163,725,898 |..
35.  North Dakota .... ND ,955, ... 7,044,608 |. .... 16,000,500 |..
36, ONIO ceoveeeeeeeeeeeesieeeeeeeeeeeeneseseseseeesenenenene. OH o L e 63,863,715 |........ 133,557,112 197,420,827
37, OKIZNOMA ..o 20,017,483 |.......... 37,047,535 | e [ 57,065,018
38. Oregon......... .. 17,707,279 |. ..57,407,182 |. ... 75,114,461 |..
39. Pennsylvania ...77,283,120 |. 242,919,662 |. .. 320,202,781 |..
40.  Rhode Island ........cccceeeeevovnnnnnecieinnnnee R e L o 10,062,268 |.......... 18,974,988 | [ [ 29,037,255
41, South Caroling ..........ccceeeeeueeneeeiieeseeees [S{CTN URRURTN ENOURO RO 14,979,316 |.......... 52,302,605 |-...eoveveeeeiiiies Joeeeeiies [ 67,281,921
42.  South Dakota ... .. SD . 110,451,807 |. ... 8,934,686 |.
43. Tennessee ... .. TN ...37,392,302 |. 155,689,432 |. .. 193,081, .
44, TEXAS ceveeeeeeeeeeeeeeieneneeeeeeeneneesenenenennnenenes. TX [ Lo e 233,992,132 |........ 351,817,542 |...cooiiicce o o 585,809,674
45, Utah e UT [ L o 22,983,234 |.......... 30,726,720 | o [ 53,709,953
46. . 1,724,243 |. 6,811,450 [ e [ 8,535,693 |..
47. . ...36,902, 191 |. 129,088,048 |. .. 165,990,240 |..
48. Washington ........ccccueeverueieeeieieeneeseeeees WA |l f 49,330,109 |.......... 92,069,674 |.....ceoveniiirries e oo 141,399,784
49, West Virginia .....oceeeeeveeenreenieeneeeneeeseeeens WV e b e 4,153,524 |.......... 21,871,087 [ooeeeeciiiiice oo o 26,024,561
50. Wisconsin .... ..31,713,277 |. 151,549,435 |. .. 183,262,712 |..
51.  Wyoming ......... ... 14,281,456 |. ...6,214,444 |. .20,495,900 |..
52.  American Samoa .......ccccceevveenveeenieeeiieeneee. AS e Nec e e o [ [
53. Guam ... 222,556 223,036
54. Puerto Rico ...... 317,746 .501,791
55. U.S. Virgin Islands ...... 151,447 ..208,366
56. Northern Mariana Islands ..............cccccccceeeee.. MP e No foi i e [ |
57. Canada ... 1, . ...356,780 |. .357,921
58. Aggregate Other Aliens .... 4,906,685 |.... 581,258 o o e 5,487,942
59.  Subtotal .....cccoveeiiiiiiiiiiiiiiiiieeiee e XK e 2,292,823,672 |..... 4,845,734,068 |.......cocvvieeies oo oo 7,138,557,740
90. Reporting entity contributions for employee benefits
PIaNS. .| 0 s O e
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceceeeeereeereeeeens foreene XXX [ 3,618,234 ..o B5 [ oo o 3,618,300 |...vovvvveririeiieicns
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccccceeueeereeciiinnes foenees 0, O O Y
93.  Premium or annuity considerations waived under
disability or other contract provisions.............c.ceevfereeee XXXoiooo |oevieneecnnd83,089 | s fiiiis o 463,089 |.....ovvieeiiciiine
94.  Aggregate or other amounts not allocable by State..|....... XXX.......foeovoioinii J [ o e e,
95.  Totals (Direct BUSINESS).......coeuervrerererereererennenenere|oreers XXerrns |oene 2,296,904,995 |..... 4,845,734,133 |.cociiicccine [ [ 7,142,639,128 |..... 1,368,835,376
96. Plus Reinsurance Assumed. ... 233,431,354 |.......... 33,701,898 |..............625,484 |......ooooviiiiiis [ 267,758,735 [ocvveeeiieieiiieiine
97  Totals (All Business)........... .2,530,336,348 |..... 4,879,436,031 |..............625,484 |....ccccriniiies [ 7,410,397,863 |..... 1,368,835,376
98. Less Reinsurance Ceded..........c.oceovruevreeeneereneeensfoveees XXX |oonee 1,025,674,670 |............ 8,049,131 [ o oo 1,033,723,801 [...ovoieicieie
99. Totals (All Business) less Reinsurance Ceded 1,504,661,678 4,871,386,900 625,484 6,376,674,062 1,368,835,376
DETAILS OF WRITE-INS
58001. Other Alien XXX ....ooooiiiiiicceeeeeeeceeed oo XX e 4,906,685 |............... 581,258 [ oo e 5,487,942 ..o
B58002. ..iiiiiiiiiiiienree e sree s ssneessneesseoneees XX owirin [ e fe
58003, ..iiiiiiieiiienrereree e ssnesssneessereesssoneees XX owirin [ fe e fe
58998. Summary of remaining write-ins for Line 58 from
OVErflOW PAJE ...ovvvviiiiiiiiiieiiiiiieee e e D0, & GO U U AP AU PPPPR O SRRRROP RN
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 4,906,685 581,258 5,487,942
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ....evvviiiiiiiiiiiiiiiieeee e e D, & GO U U AU AU OPPP O RRRROP RN
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...........cccccccverinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer.............ccecereererieereeeieees ceeeenna
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiicceeeiee et ene aenineeas 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 JUNE 30, 2024 OF THE [J 11 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
95-1079000 DE Gallery Limited Member, LLC
99-2816397 DE |Ga|lery Place MRP-GFI Venture, LLC
86-0966932 DE Grayhawk Golf Holdings, LLC
95-1079000 AZ |Grayhawk Golf Club L.L.C.
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 283 Commerce Member, 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 |400 K Street, LLC
95-1079000 DE PL 440k Member, LLC
45-3122382 DE |440 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 |Allston 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
95-1079000 DE PL Bromwell Member, LLC
87-3781513 DE Bromwell Investors LLC
87-4017034 DE |Bromwell Owner LLC
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STATEMENT AS OF JUNE 30, 2024 OF THE [J 11 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 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 I, 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
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
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NAIC
Federal ID Company Domiciliary
Number Code Location Company
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 |Litt|e 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 Pretium Trust 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
46-4501749 DE KJ Florida Avenue JV LLC
46-4349991 DE |KJ Florida Avenue Property LLC
95-1079000 DE PL Reno Member, LLC
82-1578285 DE NPLC BV Manager LLC
82-1595140 DE |NPLC 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 A LLC
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
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
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NAIC
Federal ID Company Domiciliary
Number Code Location Company
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 |Tre|ago Way Investors JV LLC
95-1079000 DE PL Tupelo Member, LLC
84-2252135 DE Tupelo Alley Apartment Investors, LLC
84-2492971 DE |Tupe|o 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
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
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 I L.P.
86-1729494 DE Pacific Co-Invest Credit || GP LLC
86-1701945 DE |Pacific Co-Invest Credit Fund Il L.P.
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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 || 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 IlI 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.
99-3596773 DE Pacific Private Credit Opportunities Il GP LLC
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 Il 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 11l GP LLC
82-3258645 DE |Pacific Private Equity Opportunities Fund 11l 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 II-B LLC
95-1079000 DE Pacific Private Feeder Il GP, LLC
83-3991753 DE |Pacific Private Feeder Fund IIl 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.
85-1023345 DE PPFA Credit Opportunities Fund | 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.
99-3578576 DE Pacific Private Credit Opportunities Fund Il 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 11-B LLC
82-3258645 DE Pacific Private Equity Opportunities Fund IIl 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.
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82-4117401 DE Pacific Private Feeder Fund Il LP
83-3991753 DE Pacific Private Feeder Fund Il 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
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STATEMENT AS OF JUNE 30, 2024 OF THE
PACIFIC LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€l

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-

Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?

Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
...| 33-0769202 .. Pacific Mutual Holding Company .................. . . . v [ NOL
..| 33-0769203 .. Pacific LifeCorp .....uuuummmmmmmmmieneiiiiniiiinnnns Pacific Mutual Holding Company .. . [Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ......... |....NO.....|.coee weeee

91-2025652 .. Pacific Life & Annuity Services, Inc. ... Pacific LifeCorp ... Ownership.. .100.000 ...|Pacific Mutual Holding Company ......... vl N0
. [ 95-1079000 .. Pacific Life Insurance Company Pacific LifeCorp ... Ownership.. .100.000 ...|Pacific Mutual Holding Company ......... e N0 e
Confederation Life Insurance and Annuity
58-1516006 .. COMPANY . eeeeeeee e e Pacific Life Insurance Company ............... Ownership .100.000 ...|Pacific Mutual Holding Company ......... e N0 e
Pacific Alliance Reinsurance Company of
. |26-1220784 .. VErmont .....eeeeeeeeeeii . Pacific Life Insurance Company ............... Ownership .100.000 ...|Pacific Mutual Holding Company .........
..|95-1079000 .. Pacific Asset Holding LLC ................coeeis . .|Pacific Life Insurance Company . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
95-1079000 .. 700 Main Street LLC ......... Pacific Asset Holding LLC .. . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
95-1079000 .. Gallery Limited Member, LLC .... Pacific Asset Holding LLC .. . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
99-2816397 .. Gallery Place MRP-GFI Venture, LLC . Gallery Limited Member, LLC Ownership.. .10.000 ....|Pacific Mutual Holding Company ..
...| 86-0966932 .. Grayhawk Golf Holdings, LLC ..|Pacific Asset Holding LLC . | Ownership.. ..95.000 ....|Pacific Mutual Holding Company
..| 95-1079000 .. Grayhawk Golf Club L.L.C .| Grayhawk Golf Holdings, LLC ... . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
33-0738940 .. Las Vegas Golf I, LLC . Pacific Asset Holding LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
33-0738940 .. Angel Park Golf, LLC .. Las Vegas Golf I, LLC .. . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
95-1079000 .. Pacific TriGuard Partners LLC . Pacific Asset Holding LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
...| 95-1079000 .. PL 283 Commerce Member, LLC .... ..|Pacific Asset Holding LLC .. . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
..|95-1079000 .. PL 315 Elden Member, LLC .....oovvvvvvrrrrriinnnns .|Pacific Asset Holding LLC .. . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
88-2268475 .. 315 Elden Multifamily JV Investors LLC . . PL 315 Elden Member, LLC .... . | Ownership.. .90.000 ....|Pacific Mutual Holding Company ..
88-2391808 .. 315 Elden Street Multifamily Partners LLC ... |.. 315 Elden Multifamily JV Investors LLC .... |Ownership.. .80.000 ....|Pacific Mutual Holding Company ..
88-2220236 .. 315 Elden Street Owner LLC 315 Elden Street Multifamily Partners LLC |Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
...| 951079000 .. PL 803 Division Street Member, LLC . . ..|Pacific Asset Holding LLC .....ccceveveeeeennns Ownership.. .100.000 ...|Pacific Mutual Holding Company
..| 84-3891231 .. Nashville Gulch Venture LLC .......cccccunnnnneee .|PL 803 Division Street Member, LLC .. Ownership.. ..90.000 ....|Pacific Mutual Holding Company
84-4242104 .. Nashville Gulch Owner LLC . . Nashville Gulch Venture LLC . [ Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
...| 95-1079000 .. PL 400k Member, LLC .....oovveeeeieiiiiiiiiiiiees . ..|Pacific Asset Holding LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
...| 32-0479229 .. 400 K Street, LLC e . ..|PL 400k Member, LLC . | Ownership.. ..49.900 ....|Pacific Mutual Holding Company
...| 95-1079000 .. PL 440k Member, LLC ....ccoveeeeeiiiiiiiiiiiiies . ..|Pacific Asset Holding LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
..| 45-3122382 .. 440 K Street, LLC e .|PL 440k Member, LLC . | Ownership.. ..49.900 ....|Pacific Mutual Holding Company
95-1079000 .. PL 922 Washington Owner, LLC . Pacific Asset Holding LLC . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
...| 951079000 .. PL Adley Member, LLC ....cooevnnnniiiiinne . ..|Pacific Asset Holding LLC .. . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
...| 86-3380647 .. Redwood PL Adley LLC ..oooveiiiiiiiiiiiiiiiiiiieeees . ..|PL Adley Member, LLC ... Ownership.. ..90.000 ....|Pacific Mutual Holding Company
...|81-0891843 .. DD 6075 Roswell LLC ...uvvveeniieiiiiiiiiiiiiiienas ..|Redwood PL Adley LLC ... Ownership.. .100.000 ...|Pacific Mutual Holding Company
..| 95-1079000 .. PL Allston Yard Member, LLC .... .|Pacific Asset Holding LLC .. | Ownership.. .100.000 ...|Pacific Mutual Holding Company
87-2245095 .. Allston Yards Apartments, LLC . . PL Allston Yard Member, LLC . [ Ownership.. .80.000 ....|Pacific Mutual Holding Company ..
..| 95-1079000 .. PL Alta Vista Newcastle MF Member, LLC ....... . .|Pacific Asset Holding LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
Alta Vista Newcastle Multifamily JV Investor
92-0583810 .. LLC e DS........ PL Alta Vista Newcastle MF Member, LLC .... [Ownership ..90.000 ....|Pacific Mutual Holding Company . NO......
Alta Vista Newcastle Multifamily Partners Alta Vista Newcastle Multifamily JV
..| 88-3228031 .. LLC .... .| Investor LLC Ownership.. ..90.000 ....|Pacific Mutual Holding Company . NO......
Alta Vista Newcastle Mu
88-3153970 .. Lost Spurs Owner LLC ........eevveeeeeeveiiiiiinnnee DS........ LLC et Ownership .100.000 ...|Pacific Mutual Holding Company . NO......
Alta Vista Newcastle Multifamily Partners
88-3178533 .. Village at Bellaire Owner LLC .. .. | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
95-1079000 .. PL Andante Member, LLC ..... Pacific Asset Holding LLC . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
...|82-1256174 .. Andante Venture LLC .......ccoooinmnniiiiiinnnee ..|PL Andante Member, LLC ... .. | Ownership.. ..90.000 ....|Pacific Mutual Holding Company
...| 82-1235929 .. Andante Owner LLC ..| Andante Venture LLC . [Ownership.. .100.000 ...|Pacific Mutual Holding Company
..| 95-1079000 .. PL Anthology Member, LLC .. .|Pacific Asset Holding LLC . | Ownership.. .100.000 ...|[Pacific Mutual Holding Company
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84-3246397 .. Anthology Venture LLC .... ..|PL Anthology Member, LLC .. Ownership ..90.000 ....|Pacific Mutual Holding Company ......... N0
84-3298163 .. Anthology Owner LLC ..| Anthology Venture LLC Ownership .100.000 ...|Pacific Mutual Holding Company ......... N0 e
84-3246397 .. Anthology CEA Ouwner LLC .. .| Anthology Venture LLC Ownership .100.000 ...|Pacific Mutual Holding Company ..No

..| 95-1079000 .. PL Arkins Member, LLC . Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
87-1535356 .. 2950 Arkins Owner, LLC ... ..|PL Arkins Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company ...No
87-3824344 .. 2950 Arkins Commercial, LLC .12950 Arkins Ouner, LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company ... No.

..| 87-3757470 .. 2950 Arkins Residential, LLC . 2950 Arkins Owner, LLC .. Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
95-1079000 .. PL Aster Member, LLC ..|Pacific Asset Holding LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company ....No
84-1985886 .. Alston Manor Investors JV LLC ... .|PL Aster Member, LLC .. | Ownership ..90.000 ....|Pacific Mutual Holding Company ....No
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, . . | 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 Bromwell Investors LLC PL Bromwel | Member, LLC . Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
87-4017034 Bromwell Owner LLC ........ Bromwel | Investors LLC .. . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Canyon Park Member, LLC Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
88-3397042 Canyon Park JV LLC ........ PL Canyon Park Member, LLC . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Cedarwest Member, LLC Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
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 ... ....N0..
95-1079000 PL Deer Run Member, LLC .. Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
83-1232815 Deer Run JV LLC ... PL Deer Run Member, LLC . Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

..| 83-0768213 .. Deer Run Spokane LLC Deer Run JV LLC ............ Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 .. PL Del Sol Member, LLC ... ..|Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ....No
92-0432605 .. Bradbury/Felix Investors, LLC ... .|PL Del Sol Member, LLC Ownership ..|Pacific Mutual Holding Company ....No

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

..| 95-1079000 .. 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 ......... ... N0
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 ..........cceennnnn .|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 ..coovevveieeiieiieeeeens ..|PL Fountain Springs Member, LLC .. Ownership ..|Pacific Mutual Holding Company ......... ... N0
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 ......... ..No
88-3630811 .. Fusion MF Venture LLC ....ccovvvvvvviieiiiiieeeenns PL Fusion Member, LLC .......cccoeveveeeeeeennns Ownership ..|Pacific Mutual Holding Company ......... LNO e
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95-1079000 .. PL GAAV Member, LLC ..|Pacific Asset Holding LLC .... . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... N0
84-4784190 .. Greystar Active Adult Venture I, LP . ..|PL GAAV Member, LLC .. | Ownership ..45.000 ....|Pacific Mutual Holding Company ......... N0 e
88-3236761 .. GS AA Avenu Natick HoldCo, LLC . .|Greystar Active Adult Venture I, LP ........ Ownership .100.000 ...|Pacific Mutual Holding Company ..No

..| 88-3236904 .. GS AA Avenu Natick Owner, LLC GS AA Avenu Natick HoldCo, LLC .. [Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
88-3219075 .. GS AA Draper HoldCo, LLC ..|Greystar Active Adult Venture I, LP ........ Ownership .100.000 ...|Pacific Mutual Holding Company ... N0
88-3222470 .. GS AA Draper Owner, LLC .| GS AA Draper HoldCo, LLC ....ccccuuuenninnnnnee 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 ......cceeeeeeeennnn Ownership .100.000 ...|Pacific Mutual Holding Company ....No
92-1659428 .. GS AA Naperville HoldCo, LLC .... .|Greystar Active Adult Venture I, LP ........ Ownership .100.000 ...|Pacific Mutual Holding Company ....No
92-1659175 GS AA Naperville Owner, LLC .. GS AA Naperville HoldCo, LLC ......... .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-4833452 GS AA Riverwalk HoldCo, LLC .. Greystar Active Adult Venture I, LP . | 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 | . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-4923357 GS AA San Marcos Owner, LLC .. GS AA San Marcos HoldCo, LLC ... .. | Ownership.. ..}.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 Village5 HoldCo, LLC . Greystar Active Adult Venture I, LP . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
88-3211782 GS AA Villageb Owner, LLC GS AA Villaged Holdco, LLC ............ Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-4963817 GS AA Vistas HoldCo LLC .. Greystar Active Adult Venture I, LP . | 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 ... ....N0..
95-1079000 PL Gramax Member, LLC . Pacific Asset Holding LLC . .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
85-0814463 ASI Gramax LLC ........... PL Gramax Member, LLC ...... . | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Hana Place Member, LLC Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
83-2845622 Hana Place JV LLC ....... PL Hana Place Member, LLC . Ownership.. ..}..60.000 ....|Pacific Mutual Holding Company ... ....N0..
83-2862606 Hana Place Seattle LLC ... Hana Place JV LLC ............ Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Hawkins Press Member, LLC .... Pacific Asset Holding LLC .... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..

..| 87-2075960 .. Hawkins Press Investors JV, LLC PL Hawkins Press Member, LL( .. | Ownership.. ..}..85.000 ....|Pacific Mutual Holding Company ... ....N0..
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 ... ... No..
92-1962907 .. Amherst Investors JV LLC ... ..|PL Highgate Member, LLC . | Ownership ..95.000 ....|Pacific Mutual Holding Company ... N0
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 .. T8L Apartment Investor, LLC PL Kierland Member, LLC .... Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... .. No..
82-2851607 .. LAK Apartments, LLC ..| T8L Apartment Investor, LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ......... ... N0
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 ... .. No..
84-2725289 .. Little Italy Apartments LLC ..|PL Little Italy Member, LLC .... Ownership ..69.185 ....|Pacific Mutual Holding Company ......... ... N0
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 ..ooeveeeeeeeeeeeeieeennns ONNErSNIP. e .100.000 ...|Pacific Mutual Holding Company ......... LNO e
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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 ......... N0 e
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 ..99.980 ....|Pacific Mutual Holding Company ... No.

..| 951079000 .. PL Mortgage Fund, LLC Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
95-1079000 .. PL One Jefferson Member, LLC . ..|Pacific Asset Holding LLC .... . | Ownership .100.000 ...|Pacific Mutual Holding Company ....No
81-3664344 .. One Jefferson Venture LLC .. .|PL One Jefferson Member, LLC ... . | Ownership ..90.000 ....|Pacific Mutual Holding Company ....No
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, . [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 ... ....N0..
95-1079000 PL Pretium Trust Owner, LLC Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
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..
46-4501749 KJ Florida Avenue JV LLC ... PL Reed Row Member, LLC .... .. | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
46-4349991 KJ Florida Avenue Property LLC . KJ Florida Avenue JV LLC .. . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
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 ... ....N0..

..| 951079000 .. PL SFR HD Member, LLC . Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
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 ....No

..|92-2052091 .. SFR JV-HD TL Equity A LLC .. SFR JV-HD 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 ......... ..No

.| 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 . | Qunership ..|Pacific Mutual Holding Company ......... ... N0
87-4669683 .. SFR JV-2 2022-1 Equity Owner LLC .| SFR JV-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 . | Qunership .|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 . | Qunership ..|Pacific Mutual Holding Company ......... ... N0
92-3610481 .. SFR JV-2 2023-1 Equity Owner LLC .| SFR JV-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 ......vvvvvvvvvnnnnnnes SFR JV-2 DDTL Equity LLC ...vvvvvvvvvvvrnnnnnns ONNErSNIP. e .100.000 ... |Pacific Mutual Holding Company ......... LNOL e
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88-4116985 .. SFR JV-2 NTL Equity LLC .... L DE..... ..|SFR V-2 LP Ounership .100.000 ... |Pacific Mutual Holding Company
88-4092535 .. SFR JV-2 NTL Borrower LLC .. .DE..... ..|SFR JV-2 NTL Equity LLC .... Ounership .100.000 ...|Pacific Mutual Holding Company
87-1318011 .. SFR JV-2 Equity LLC .|SFR JV-2 LP . | Qunership .100.000 ...|Pacific Mutual Holding Company
..| 87-1106735 .. SFR JV-2 Property LLC . . SFR JV-2 Equity LLC Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ...
95-1079000 .. PL Stonebriar Member, LLC ..DE..... ..|Pacific Asset Holding LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company
83-1386887 .. Stonebriar Apartment Investor, LLC .. .. DE..... .|PL Stonebriar Member, LLC . | Ownership ..90.000 ....|Pacific Mutual Holding Company
..| 951079000 .. PL Tessera Member, LLC Pacific Asset Holding LLC . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ...
83-1584526 .. Tessera Venture LLC .|PL Tessera Member, LLC . | Ownership ..90.000 ....|Pacific Mutual Holding Company
83-1613080 .. Tessera Owner LLC . ..| Tessera Venture LLC Ownership .100.000 ...|Pacific Mutual Holding Company
95-1079000 .. PL Timber lake Member, LLC e |- DE..l .|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company
80 South Gibson Road Apartment Investors, LLC|
47-5512147 .. .|PL Timberlake Member, LLC . | Ownership ..90.000 ....|Pacific Mutual Holding Company ......... ..No
..| 951079000 .. PL TOR Member LLC ... Pacific Asset Holding LLC . Ownership.. .100.000 ...|Pacific Mutual Holding Company ......... |....NO..
47-4506277 .. 2803 Riverside Apartment Investors, LLC ..... ..|PL TOR Member LLC . | Ownership ..90.000 ....|Pacific Mutual Holding Company ......... ... No.
95-1079000 .. PL Towerview Member, LLC .|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ..No
..| 87-3832863 .. Preston Ridge Holdings JV LLC PL Towerview Member, LLC .. Ownership.. ..}..85.000 ....|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Town Center Member, LLC ..|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ..No
92-2439030 .. Town Center MF Venture LLC .... .|PL Toun Center Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company ..No
..| 81-4517667 .. WW 1300 Keller Parkway LLC .... . Town Center MF Venture LLC ... Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ... No..
95-1079000 .. PL Tranquility Lake Member, LLC ................ . ..|Pacific Asset Holding LLC Ownership .100.000 ...|Pacific Mutual Holding Company ... No.
87-3715279 .. Tranquil ity Lake Apartment Partners, LLC .... |.. .|PL Tranquility Lake Member, LLC ............. Ownership ..90.000 ....|Pacific Mutual Holding Company ..No
..| 87-3630624 .. Tranquility Lake Apartments, LLC . Tranquility Lake Apartment Partners, LLC . |Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Trelago Member, LLC ..|Pacific Asset Holding LLC .....ccceveveeeeennns Ownership .100.000 ...|Pacific Mutual Holding Company ... N0
84-3836278 .. Trelago Way Investors JV LLC .... .|PL Trelago Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company ... No.
..| 951079000 .. PL Tupelo Member, LLC . Pacific Asset Holding LLC . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-2252135 .. Tupelo Alley Apartment Investors, LLC ........ ..|PL Tupelo Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company ....No
84-2492971 .. Tupelo Alley Owner, LLC .| Tupelo Alley Apartment Investors, LLC ..... Ownership .100.000 ... |Pacific Mutual Holding Company ....No
95-1079000 PL Van Buren Member, LLC ... Pacific Asset Holding LLC .... .. | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
81-1841112 1035 Van Buren Holdings, L.L.C. PL Van Buren Member, LLC .. . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
61-1788296 1035 Van Buren, L.L.C. ... 1035 Van Buren Holdings, L.L.C. . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
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 ... ....N0..
95-1079000 PL Wabash Member, LLC .... Pacific Asset Holding LLC . .. | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
82-2382409 THC 1333 S. Vabash LLC ... PL Wabash Member, LLC ...... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Walnut Creek Member, LLC .. Pacific Asset Holding LLC .... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
85-3269025 Del Hombre Walnut Creek Holdings LLC PL Walnut Creek Member, LLC . . [Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Wardman Member, LLC ............ Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 Wiardman Hotel Owner, L.L.C. PL Wardman Member, LLC .. . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Wilder Member, LLC .... Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
87-2067254 Redwood PL Wilder, LLC PL Wilder Member, LLC ... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
87-2067063 RPL Wilder, LLC ...... Redwood PL Wilder, LLC .. . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Wilshire Member, LLC . Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
84-1953073 Wilshire Apartment Investors, LLC PL Wilshire Member, LLC ....... Ownership.. ..|Pacific Mutual Holding Company ... ....No..
84-1953073 1111 Wilshire Owner, LLC Wilshire Apartment Investors, LLC Ownership.. .|Pacific Mutual Holding Company ... ....N0..
..| 951079000 .. Wildflower Member, LLC ... Pacific Asset Holding LLC .... . | Ownership.. .|Pacific Mutual Holding Company ... ....No..
26-2387139 .. Epoch-Wi ldflower, LLC .... | Wildflower Member, LLC Ownership ..|Pacific Mutual Holding Company . NO......
. | 46-3586207 .. Pacific Baleine Reinsurance Company ........... .. Pacific Life Insurance Company ............... ONNErSNIP.cceeeeeeeeieieeeeieeeeeeeeeeee .100.000 ...|Pacific Mutual Holding Company . NO......
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46-0831471 .. Pacific Global Asset Management LLC ........... ..|Pacific Life Insurance Company ............... Ownership .100.000 ...|Pacific Mutual Holding Company
95-1079000 .. Pacific Global Advisors LLC ........ccccceunnneee . ..|Pacific Global Asset Management LLC ........ Ownership .100.000 ...|Pacific Mutual Holding Company
36-4770311 .. Pacific Private Fund Advisors LLC .............. . ..|Pacific Global Asset Management LLC ........ Ownership .100.000 ...|Pacific Mutual Holding Company
..| 95-1079000 .. CAA-PPFA Equity Opportunities | GP LLC . .|Pacific Private Fund Advisors LLC .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ...
86-3846394 .. CAA-PPFA Equity Opportunities Fund L.P. ..... |.. CAA-PPFA Equity Opportunities | GP LLC .... |Ownership .100.000 ...|Pacific Mutual Holding Company
95-1079000 .. CAA-PPFA Opportunities Il GP LLC Pacific Private Fund Advisors LLC ... . | Ownership .100.000 ...|Pacific Mutual Holding Company
..| 92-0846003 .. CAA-PPFA Opportunities Fund 11 L.P . | CAA-PPFA Opportunities |l GP LLC . | Ownership.. .}..0.010 .... |Pacific Mutual Holding Company ...
83-3631022 .. Pacific Co-Invest Credit | GP LLC ... Pacific Private Fund Advisors LLC ... . | Ownership .100.000 ...|Pacific Mutual Holding Company
83-3584534 .. Pacific Co-Invest Credit Fund | L.P. ... Pacific Co-Invest Credit | GP LLC ... . | Ownership .. 0.100 .... |Pacific Mutual Holding Company
83-3584534 Pacific Co-Invest Credit Fund | L.P. .. |Pacific Life Insurance Company ... . | Ownership.. ..99.900 ....|Pacific Mutual Holding Company ...
86-1729494 Pacific Co-Invest Credit Il GP LLC .. ..|Pacific Private Fund Advisors LLC . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ...
86-1701945 Pacific Co-Invest Credit Fund Il L.P. . - .. |Pacific Co-Invest Credit Il GP LLC . .. | Ownership.. .100.000 ...|Pacific Mutual Holding Company ...
83-1910016 Pacific Co-Invest Opportunities | GP LLC .... |.. ..|Pacific Private Fund Advisors LLC ...... .. | Ownership.. 100.000 ...|Pacific Mutual Holding Company ...
83-1901561 Pacific Co-Invest Opportunities Fund | L.P. . |Pacific Co-Invest Opportunities | GP LLC . |Ownership.. 0.100 .... |Pacific Mutual Holding Company ...
..| 83-1901561 .. Pacific Co-Invest Opportunities Fund | L.P. . |Pacific Life Insurance Company . | Ownership.. ..99.900 ....|Pacific Mutual Holding Company ...
86-1814349 .. Pacific Co-Invest Opportunities Il GP LLC .. Pacific Private Fund Advisors LLC ... . | Ownership .100.000 ...|Pacific Mutual Holding Company
Pacific Co-Invest Opportunities Fund Il L.P.
............................................................................ 86-1780626 .. ettt | W DB NTALLLLLL | Paci fic Co-Invest Opportunities || GP LLC [Ownership .. 0.070 .... |Pacific Mutual Holding Company
Pacific Co-Invest Opportunities Fund Il L.P.
L L7 I O R N Pacific Life Insurance Company ............... Ownership ..83.790 ....|Pacific Mutual Holding Company
81-2502241 .. Pacific Private Credit Il GP LLC .......cce.e. 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 ....|Pacific Mutual Holding Company
82-3306657 .. Pacific Private Credit 11 GP LLC ... Pacific Private Fund Advisors LLC ... . | Ownership .100.000 ...|Pacific Mutual Holding Company
..| 82-3274195 .. Pacific Private Credit Fund Il L.P. . |Pacific Private Credit Il GP LLC .. | Ounership.. .. 0.070 .... |Pacific Mutual Holding Company ...
82-3274195 .. Pacific Private Credit Fund 111 L.P. ......... Pacific Life Insurance Company . | Ownership ..74.370 ....|Pacific Mutual Holding Company
83-1866611 .. Pacific Private Credit IV GP LLC ........cc.... Pacific Private Fund Advisors LLC ... Ownership .100.000 ...|Pacific Mutual Holding Company
..| 83-1842548 .. Pacific Private Credit Fund IV L.P . |Pacific Private Credit IV GP LLC . . | Ownership.. ..0.080 .... |Pacific Mutual Holding Company ...
83-1842548 .. Pacific Private Credit Fund IV L.P. ........... | .. Pacific Life Insurance Company ... Ownership ..84.520 ....|Pacific Mutual Holding Company
Pacific Private Credit Opportunities Il GP
99-3596773 .. Pacific Private Fund Advisors LLC ........... Ownership .100.000 ...|Pacific Mutual Holding Company
99-3578576 .. Pacific Life Insurance Company . | Ownership .100.000 ... |Pacific Mutual Holding Company
..|86-1871009 .. Pacific Private Credit V GP LLC ... ..|Pacific Private Fund Advisors LLC . | Ownership.. ..}.100.000 ... |Pacific Mutual Holding Company ...
..| 86-1843877 .. Pacific Private Credit Fund V L.P. . |Pacific Private Credit V GP LLC .. Ounership.. ..0.070 .... |Pacific Mutual Holding Company ...
86-1843877 .. Pacific Private Credit Fund V L.P. ............ Pacific Life Insurance Company ... Ownership ..88.940 ....|Pacific Mutual Holding Company
95-1079000 .. Pacific Private Equity | GP LLC ................ Pacific Private Fund Advisors LLC ... Ounership ..|Pacific Mutual Holding Company
..| 46-4081630 .. Pacific Private Equity Fund | L.P. . .|Pacific Private Equity | GP LLC .. Ownership.. .. |Pacific Mutual Holding Company ...
46-4081630 .. Pacific Private Equity Fund | L.P. ............ . Pacific Life Insurance Company ... Ounership ..|Pacific Mutual Holding Company
93-2217732 .. Pacific Private Equity 11 GP LLC ............... . ..|Pacific Private Fund Advisors LLC ... . | Ownership .|Pacific Mutual Holding Company
..| 93-3964560 .. Pacific Private Equity I1-A GP LLC .. . .|Pacific Private Fund Advisors LLC ... .. [Ounership.. ..|Pacific Mutual Holding Company ...
93-3941028 .. Pacific Private Equity Fund I1-A L.P. ........ Pacific Private Equity 11-A GP LLC ......... Ownership . |Pacific Mutual Holding Company
93-3941028 .. Pacific Private Equity Fund I1-A L.P. ........ Pacific Life Insurance Company ... Ounership ..|Pacific Mutual Holding Company
..| 932228353 .. Pacific Private Equity Fund I1 L.P. . - .|Pacific Private Equity Il GP LLC . .. | Ounership.. .. |Pacific Mutual Holding Company ...
93-2228353 .. Pacific Private Equity Fund Il L.P. . R I Pacific Private Equity Fund I1-A L.P. ..... [Ounership ..|Pacific Mutual Holding Company
Pacific Private Equity Opportunities 11 GP
............................................................................ 81-2508604 .. | ..eeeevvviiinn | eevrrriiiiiiiiin | i etttieieiieieeiaaaassasssasaasassasssssasssaasaassssss | o DBeeene] oo DS, [Pacific Private Fund Advisors LLC ........... | Ownership........ccccoceurrvvnnnnnneee.nnp. 100.000 ... [Pacific Mutual Holding Company ......... |...NO.....]eeeee nns
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Pacific Private Equity Opportunities Fund Il Pacific Private Equity Opportunities Il GP
............................................................................ 812546748 .. | .eeeiiiiiiiiin | eeeeeiiiiiiiieee | e et DB NTAL L LLG e | OumerShip e 0110 L [Paci fic Mutual Holding Company ......... [....NO....f..... .l
Pacmc Private Equity Opportunities Fund Il
............................................................................ 812546748 .. | .eoeeiiiiiiinn | i | e [LPL eeeeiieeeeeeeeeeeeeeeeeeens | DB NIALLLL.. [Pacific Life Insurance Company ............... | Ownership.......cccccoiiiiiiiiiiinnnnnnnn . 78,510 L. | Pacific Mutual Holding Company ......... |....NOoooi] eeee oonis
Pacific Private Equity Opportunities Fund
............................................................................ 92-0559885 .. | ..eeeeieirinnn | eeveeenneennnnnn | e [ HIEBLLG o | L DB DS [Paci fic Private Fund Advisors LLC ........... |Ownership.......ccccccoiiiiiiiinnnnnnnnnnd .. 0.010 ... |Pacific Mutual Holding Company ......... |....NOoooi]eeee oonis
Pacific Private Equity Opportunities Fund Pacific Private Equity Opportunities Fund
........................... 92-0559885 .. I11-B LLC ... e |- DE..... I L.P. Ownership ..99.900 ....|Pacific Mutual Holding Company ......... |....NO.cooi] eeee i
Pacific Private Equity Opportunities Il GP
........................... 82-4117401 .. Pacific Private Feeder Fund Il LP . . DE.....]..c... NIAL...... | LLC .. | Ownership .. 0.010 .... |Pacific Mutual Holding Company ......... |....NO.cooi] eeee i
........................... 82-4117401 .. Pacific Private Feeder Fund |1 LP . ..DE.....]......NIA....... |Pacific Life Insurance Company ... . | Ownership ..35.710 ....|Pacific Mutual Holding Company ......... |....NO..coou]veeee nis
Pacific Private Equity Opportumtles 111 GP
............................................................................ 82-3293185 .. | .iiveiiiiiiinn | eeveerinirininnn | e [LLC eiiiieeveeveeeeeeeeeeeeeeeeeeeenns | W DBl e DSe [ Paci fic Private Fund Advisors LLC ........... |Ownership.......cccceeiiiiiiiiinnnnnnnnnnnnp. 100,000 ... |Pacific Mutual Holding Company ......... |....NO...oo|eeeee iis
Pacific Private Equity Opportunities Fund Pacific Private Equity Opportunities Il
............................................................................ 82-3258645 .. | ..eeeveriiiinn | eevrennninininnn | e [ L e | DB NTAG [ GPLLC s | OWNETSREDL b, 0,050 L |Pacific Mutual Holding Company ......... | N0 il
Pacific Private Equity Opportunities Fund
............................................................................ 82-3258645 .. | ..eevveeviiinn | eeerrriniiininnn | i [ L e | W DB NTALL [Paci fic Life Insurance Company ............... |Ownership.......cccoeoeiiiiiiiiiiinnnnnnnd .. 79.770 ... Pacific Mutual Holding Company ......... |....NO....o|veeee i
Pacific Private Equity Opportunities IV GP
............................................................................ 83-1886805 .. | .evvvvrrvvrnnn | rrrniiiiiiinnns ..DE.....|].......DS........[Pacific Private Fund Advisors LLC ........... | Ownership.........ccceeeeeevunnnnnnnnnnnnnt. 100000 ... |Pacific Mutual Holding Company ......... |....NO....o|eeeee nis
Pacific Private Equity Opportunities IV GP
........................... 83-1828750 .. L DE.....] ... NIALL..... [LLC . . | Qunership .. 0.040 .... |Pacific Mutual Holding Company ......... |....NO..coou]veeee nis
............................................................................ 83-1828750 .. | .evvvrrrrernnn | i .. DE.....].....NIA....... [Pacific Life Insurance Company ............... | Ownership.......cccooeeevveviiccnnnnnnnnnd .. 79,160 ... Pacific Mutual Holding Company ......... |....NO....o|eeeee i
............................................................................ 86-1953348 .. | .eevvrrriiiinn | e, ..DE.....|].......DS........[Pacific Private Fund Advisors LLC ........... | Ownership........ccccoeeeevveunnnnnnnnnnnnt. 100000 ... | Pacific Mutual Holding Company ......... |....NO...ooi|ceeee i
Pacific Private Equity Opportunities V GP
............................................................................ 86-1896517 .. | .evvvvrrrrrnnn | s DB N [LLC eeeeeeeeeeseeeeeeeeeeeees | OWNETSPIPL el .. 0.040 L |Pacific Mutual Holding Company ......... |....NOooooeeeee i
............................................................................ 86-1896517 .. | .evvvvrrrrrnnn | s .. DE.....].....NIA....... [Pacific Life Insurance Company ............... |Ownership.......cccooeeeveivicnnnnnnnnnnn} ..88.790 ... Pacific Mutual Holding Company ......... |....NO....o|ceeee i
............................................................................ 93-4089687 .. | ..evvrrrrrrnnn | e ..DE.....|].......DS........[Pacific Private Fund Advisors LLC ........... | Ownership.........ccceeeeeevcunnnnnnnnnnnnnp. 100000 ... |Pacific Mutual Holding Company ......... |....NO...oo|veeee i
Pacific Private Equity Opportunities VI GP
............................................................................ 93-4075957 .. | errrrrrriiinn | e DB NTAL [LLC eeeeeeeeeeeeeeeeeeeeeeeees | OWNETSPPL el .. 0,060 L. |Pacific Mutual Holding Company ......... |....NOooooeeeee onis
..| 93-4075957 .. .. |Pacific Life Insurance Company ... . | Ownership.. ..99.940 ....|Pacific Mutual Holding Company ...
95-1079000 ..|Pacific Private Fund Advisors LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ...
83-3991753 Pacific Private Feeder Fund I11 L. P . |Pacific Private Feeder 111 GP, LLC . . | Ownership.. 0.020 .... |Pacific Mutual Holding Company ...
83-3991753 Pacific Private Feeder Fund 111 L.P. .. |Pacific Life Insurance Company ... . | Ownership.. 30.610 ....|Pacific Mutual Holding Company ...
..| 951079000 .. Pacific Private Feeder IV GP LLC ..... .|Pacific Private Fund Advisors LLC . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ...
85-3467221 .. Pacific Private Feeder Fund IV L.P. ........... Pacific Private Feeder IV GP LLC .... Ownership 0.010 .... |Pacific Mutual Holding Company
85-3467221 .. Pacific Private Feeder Fund IV L.P. ........... Pacific Life Insurance Company ............... Ownership 23.070 ....|Pacific Mutual Holding Company
83-1842548 .. Pacific Private Credit Fund IV L.P. ........... Pacific Private Feeder Fund IV L.P. ........ Ownership 15.220 ....|Pacific Mutual Holding Company
Pacific Private Equity Opportunities 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. . |..DE.....|...... NIA....... PPFA Credit Opportunities | GP LLC ......... Ownership . |Pacific Mutual Holding Company
. |95-3769814 .. Pacific Life & Annuity Company .... ..|Pacific Life Insurance Company ... . | Ownership.. ..|Pacific Mutual Holding Company ...
61-1521500 .. Pacific Life Fund Advisors LLC e | .|Pacific Life & Annuity Company ... .. | Ownership . |Pacific Mutual Holding Company
61-1521500 .. | tevvvvvvvrrinn | evvrviiiiiiiiiin | i Pacific Life Fund Advisors LLC .................. .. Pacific Life Insurance Company ............... Ownership ..|Pacific Mutual Holding Company
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............................................................................ 61-1521500 .. | .eeevvevvevenn | wevvvvveveennnns | evveeviiieiiieieisineeeenennn.. |Pacific Life Trade Receivable GP LLC ..........[..DE.....|.......DS........ [Pacific Life Fund Advisors LLC ............... |Ownership.........ccccoeevrurrrrnnnnnnnnnnnp. 100000 ... |Pacific Mutual Holding Company ......... |....NO...oo|veeee i
Pacific Life Investment Grade Trade
.......... ...| 83-0796120 .. Receivable Fund L.P. .............. Pacific Life Trade Receivable GP LLC . | Management | Pacific Mutual Holding Company ......... [...NO.....[..... .....
.......... ..| 95-1079000 .. Pacific Life Purchasing LLC .... Pacific Life Insurance Company . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ......... |....NO.cooi] eeee i
Pacific Private Equity Incentive Allocation
.......... 46-4076972 .. LLC .... Pacific Life Insurance Company . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
.......... 95-2594489 .. Pacific Select Distributors, 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............evvevevvveeeevnnnnnnennt . 100,000 ... [Pacific Mutual Holding Company
Pacific Life Re (Shanghai) Information
.......... Consulting Services Co., Ltd ....oovvvvrveeeeenes Pacific Life Holdings Bermuda Limited ...... |Ownership............evvvvevvveeveennnnnnennt . 100,000 ... [Pacific Mutual Holding Company
.......... Pacific Life Services Bermuda Limited ........ Pacific Life Holdings Bermuda Limited ...... |Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... 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
.......... . Pacific Life Re (Australia) Pty Limited ..... Pacific Life Re International Limited ..... |Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... 46-0520835 .. Pacific Life Re Holdings Limited ....... .|Pacific Life Re International Limited ..... |Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
.......... 98-0391994 .. Pacific Life Re Limited .... Pacific Life Re Holdings Limited . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
.......... 98-1018533 .. Pacific Services Canada Limited . |Pacific Life Re Holdings LLC .... . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
......................... UnderwriteMe Limited Pacific Life Holdings Bermuda Limited ...... |Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... J IR UnderwriteMe Technology Solutions Limited ... UnderwriteMe Limited ............................. | Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... 87-4269708 .. UnderwriteMe North America Corp. .... .. |UnderwriteMe Technology Solutions Limited |Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
.......... UnderwriteMe Australia Pty Limited . .. [UnderwriteMe Limited ... . | Ownership.. 100.000 ...|Pacific Mutual Holding Company
.......... IF 2010-355 N Rock Island LLC . .|Pacific Life Insurance Company . Influence..
.......... ..| 95-3433806 .. 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 . INfIUBNCE. . uuee
Pacific Life Insurance Company Retirement
.......... ..|95-1079000 .. Incentive Savings Plan ..... Pacific Life Insurance Company . INfIUBNCE. . uuee
.......... 95-1079000 .. Pacific Life Short Term Funding, LLC . .|Pacific Life Insurance Company . Influence..
......................... Pacific Pilot Funding . Pacific Life Insurance Company . Influence
......................................... Pacific Pilot Funding 11 .......coeveeveeiennnnnnn | .CYM.... Pacific Life Insurance Company . Influence
......................................... Pacific Select Fund ........cccoeeviinnnnnnnnnnnnn | .. MALLL. Pacific Life Insurance Company . Influence
Asterisk Explanation
0001 ..o Entities over which Pacific Life Insurance Company has significant influence or beneficial INTErest, DUt [ittl1e 0 MO OWNEISNID. euiiiiiiiiii oot e et e e ettt e et e e et e e e eaeeeeaseeeeaseeessseesaseeeasseeeasaeeanseeesseeaaseeeenseeesseeensseeeaseeeanseeeasseeeaseeeasseeeasseessseeeanseeansseeanseeessseeeaseeeanseeessseeanseeeanseeensseennseeennseeenneennns




STATEMENT AS OF JUNE 30, 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? .............ccccoiiiiiiiiiiiciee NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...............ccccooee. NO
Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and
€1ECHTONICAIIY WIth The NAIC? ........oieieieeieieieeetctete ettt ettt et a et e s bbbt s bbbt et e s bbb s e s bbbt ss s b b b s s e s b bt s s nsnsetena 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? .............o.cecuceeeeeeeeee ettt eeeee et e e e eae e s s s e e e s e s e s s s e s et ses s ssassesesesnasasassesesssanansesesannanansesana YES
Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXV be
filed with the state of domicile and electronically With the NAIC? .............ccoeueiiiiiiieieieiie ettt sb bbb 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? ...... . 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? ............cccccueiiiiiiiieieieiieieetete et esebe bbb b s YES
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the
second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be
N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,
enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. NO

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 qUarter. ............ocoiiiiieie e YES
Explanation:
Bar Code:

6 7 4 6 6 2 0 2 4 4 9 0 0
6 7 4 6 6 2 0 2 4 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 7 4 6 6 2 0 2 4 4 4 5 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 7 4 6 6 2 0 2 4 4 4 1 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 7 4 6 6 2 0 2 4 4 4 8 0
6 7 4 6 6 2 0 2 4 7 0 0 0

0 0
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0 2
0 2
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STATEMENT AS OF JUNE 30, 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 ... | 15,999,369 |...ooooeeeeeeeeeeeeeeeeeeees e 15,999,369 |....ccoe...... 13,767,755
2505. Qther assets .....ccccccevoeuvnnene. 12,619,614 [
2506. Prepaid expenses . 21,439,605 oo 21,439,605 [ e
2507, CEABA TESBIVES ...oeoveeeeeeeeceeee ettt st esaenseaensseennenereenntnanane |eeeereeseteenneens 9,284,140 |... 284,
2508.  Leasehold improvements ..........ccocooooiieiiieieieieecccce e |oreieieieeennan 4,724,338 |................... 4.724,338 | e
2597. Summary of remaining write-ins for Line 25 from overflow page 64,067,067 35,448,084 28,618,983 27,441,890
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504, OThEr THADT 1Y oottt ettt et s ettt s ettt n s ne e e nenene [oeneteteseteaenena 33,430,739 |ooieeiene 25,931,576
2597. Summary of remaining write-ins for Line 25 from overflow page 33,430,739 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 ....vovieieieiieeeeecececeeeeet ettt ae e s st s et e s e s e s s s s s s esesesessssansssesesesesnas oresasessseseseseseaenn 976,583 | 117,340 [, 285,226
2797. Summary of remaining write-ins for Line 27 from overflow page 976,583 117,340 285,226
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 ......cccooiriiiiiiieieeeiiiii ettt [oeseeeiee e (29,261) [eeeeeeeieeeieeeieees e
5397. Summary of remaining write-ins for Line 53 from overflow page (29,261)
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STATEMENT AS OF JUNE 30, 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 ..........c.cveveveueueieeeieieieteeeae et s et ss s eseseseseseananas [ereensenenenas 119,501,422 |................ 162,663,071
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..o ettt e e e e e et e et e et e sneeeseesseenseenseeneen [eenseeiseeiseetenseenenseennenns [eseenseenseense e e et e e eaeees
2.2 Additional investment made after CQUISITION ..............c.ceuiiieiiiiieietetet ettt s s s st se bt essss s s snesesesenes|eeeeeeeieseneeneneneeas 403,047 | 1,642,647
3. Current year change in encumbrances
4. Total gain (I0SS) ON QISPOSAIS .........cucueueveeeeeceeeeteeeeeeaeeeeetesesesassesesesessasassesesesssssssesesesessssssesesasssasssssssssasasssssssssssassssssssannanans |eestesesesnsennscnas 464,615 |......coone. 13,991,744
5.  Deduct amounts received ON AISPOSAS ............cccvoveueveveueeiiiieieteteteteeee et etese e s e s sesesesesss s ssssssesesesesesssssssssesesesessasnnns |oeeseseseeeaeaene 43,368,589 |................. 26,607,556
6. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt s sreesbeens [enesnnessee e s eieens [oreeiseete et e
7. Deduct current year’s other than temporary impairment FECOGNIZEA ............cocveviviviueueierieiieeeeeiete e teseeeee et es s sssseseses [oeeeseeeeeseeeseeeenteneseaeaes [oeeeeeeeeeenns 11,700,000
8. Deduct CUITENt YEAI'S AEPIECIALION .........c.cvvveeececeeeete e ececeeteeeeeeesseaesesesessasaeaesesessssassesesesessssssssesessssssssesesassasassssesesasssananssnnas [oesesesaseneeesens 3,949,323 |... ... 10,488,484
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) .........cocoeveverereueeeereieieeereieeeseseseiesesenes |oeeeeeeeeeeeens 73,051,173 |...coeove. 119,501,422
10. Deduct total NONAAMItEEA @MOUNTS .........oiiiiiiiiiei ettt e e e e e et e e st e eaeesseesaeesseeseenseenseenseeneesneesneenne [ssessseeseeiteeiteente et e eteans [oreeteeteeeeesseeaeenae e s
11. Statement value at end of current period (Line 9 minus Line 10) 73,051,173 119,501,422
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 .............cccvvueveviiriieeereresirieeeieseisins froceeeenns 18,647,618,920 |.......... 19,028,347,421
2. Cost of acquired:
2.1 Actual cost @t ime OF ACQUISITION .........coviieeeeeeeeecceeeee ettt et es e eanas s s sesesesesesnssnnnssennanns |reeseseneenees 412,923,956 |............... 592,093,286
2.2 Additional investment made after acquisition . ... 70,665,246 |... . 198,040,620
3. Capitalized deferred INtEreSt AN ONET .............ciiiiiii ittt et st e be e beebesbeebeebesbesbesbessessessessesbesses [oeseeseeeeeen e e e e e esiesreees [oeeeeee e
. ACCTUAN OF QISCOUNL .....eeueieieieee ettt e et e et e et e st e s et e st e st e st e st e st ess e st ensessess e st ess e st ess et et essensensensensensessensensen [oeeseesnesneaeeneeenensanenee [oeeseeaeeeeeeeeeeeeeeeenaa
5. Unrealized valuation INCrEASE/(AECIEASE) ..........uiuiiuiiiiitiiti ittt sttt bbbttt bbbt b bbbt bbbttt b e bttt s bttt st sbe b [omeeeee et et et e et e e ees [oeiee e
6. Total gain (I0SS) ON QISPOSAIS ........c.eueiiiieieieeeteieieeietet ettt et e e st es e s e e e e et s et eseseseseseseesesesesesesesesssssssesesnsnns [oeseneeeesnenanans 9,645,686 |................ (16,599,556)
7. Deduct amounts received 0N diSPOSAIS ...........c.ceevevivveriieieieeeeeieeeeeee e ..499,677 177 |... ..984,207,192
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES ........ocvvveieveieieiiiririeeeieeeeeeeeies [oeeeeeeeeeeens (2,977,192) ..o (10,139,120)
9. Total foreign exchange change in book value/recorded investment excluding accrued interest ..............oooevvveeeeeeeeeneninienes fooveeeeeeeeens (5,120,125) | e 2,489,271
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........cccciiriririririeieieriiise sttt seses [eoeseseeneeenenas 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) ......... [.cccc..... 18,636,098,696 |.......... 18,647,618,920
12, Total valuation @lIOWANCE ..............ccoiiiii e
13.  Subtotal (Line 11 plus Line 12) ...
14.  Deduct total nonadmitted @MOUNLS .............oiiii s aeans [rseeeees e et ennn [ns e
15. Statement value at end of current period (Line 13 minus Line 14) 18,636,098,696 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 ..........cocccueveveveeceeeeieeeseeeeeaeeeeesesesesaeseeesesessasaesesesesssssesssenesnananannas [eeeseseens 10,290,260,941 |............ 9,365,761,919
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.oovieiereeeecececeeee ettt ettt sttt s s eas s s s st esesesessnnsesesesens |eeeeeseneaeneans 123,447,784 |............ 1,676,831,269
2.2 Additional investment made after acquisition . ..3,940,901,425 |............5,839,930,720
3. Capitalized deferred interest and other ............. U SRR 74,588,726 |.......cco.. 111,959,941
4. Accrual of discount ..........cceveueevveierenanns I IO 42,058,298 |................. 57,793,181
5. Unrealized valuation iNCTEASE/(ECIEASE) ............ccceueueveeeeeceeeeeeeeeeeceetetesesesssaeae et esesssassetesesessssssssssssensssssesesssnsssssssssesanssansasans [eesesesncnceesens 67,854,160 |.....cccvvvnnene 99,671,920
6. Total gain (I0SS) ON AISPOSAIS .......ceiiiuiiiiiieiiiiti ettt e et e ae e st e b e e st e aeeeseeeseeeaeeeseees e e seenseenseanseenseeneeeneesneenseenseenseansens |orseessenssnnssnnsennseenseeianens [oreeiseeteeteeseessenae e eaes
7. Deduct amounts received on disposals ............ .. 3,342,278,036 |... ..6,838,338,742
8. Deduct amortization of premium and AEPrECIAtION .............ccceuevevevceceeteteeeeeeeceete e eeessseeae e sesessssaesesesesssstesesesssessssesessssnenssanans |oesesesesessseseiesannnns 9,899 |..coviee. 11,378,508
9. Total foreign exchange change in book/adjusted CArTYiNG VAIUE ..............c.ceueuiuiieeevieeeeteteseeeseeeeeieieietessesses e sesesss s snenans|oeeeeeeseeeeeaene (7,669,390)....cccvvnrnnee 8,053,755
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceoivevevivirerererieieeeeeeiete e s sessssesesssens [eoeseseeeneseseseseeeeenennenens |oeeeeeeseeeieiene 20,024,514
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-84+9-10) ........cococvurrerreerceceeeereeereeeeeeeeeeeseseaenes |oeseeeeens 11,189,154,009 |.......... 10,290,260,941
12.  Deduct total NONAAMIEA GMOUNES ...........c.eveviuieeeiieiieteteteecee ettt es sttt es e s e s s s s et eseseassss s s st esesesessasansesesesesesnanas [eoeseneasesenenes 31,621,456 |......cccoeenee 33,667,130
13.  Statement value at end of current period (Line 11 minus Line 12) 11,157,532,553 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 PriOF YE&I ............cccceueveiieeeuerereiieeieseseiessee s [eeesencans 77,930,758,725 |......... 74,931,564 ,857
2. Cost of bonds and stocks acquired [ 8,518,908,291 |.......... 10,345,906, 702
3. Accrual of discount ..........ccccceeerrinienns I ISR 43,291,943 | 72,584,383
4. Unrealized valuation iNCrEASE/(UECIEASE) ........ccvririririiieueteiiiiitststetetetetesee sttt se st sesese st sessesesesesesese st sessesesesesesasesssssssesesesenens [eoeieninaninnnns 24,906,084 |......cccocoee (66,892,646)
5. Total gain (I0SS) ON QISPOSAIS ........c.cueiiiieieieeeieieite ettt ettt et e et s et esese e e et seseseseseseseseesesesesesenesessssssesesnnens [oeeeseseesnsnanans 3,522,850 |...coveneneee (29,007,893)
6. Deduct consideration for bonds and stocks disposed of . ..4,595,002,249 |... .. 7,327,293,899
7. Deduct amortization of premium ...........c..ccceeeeeverieeieeeieesennes R SR 10,591,828 |................. 12,793,462
8. Total foreign exchange change in book/adjusted carrying value ... R AR (55,630,230)|.cecvveeenne 88,829,885
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........coovrvriririiueieieriiiririsieeieieree sttt sesseseneses [ooeeeeeesaeaenens 31,679,086 |................ 76,242,198
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............ccooovvveieiereeeeienes [oeeicicieiiienns 2,647,488 |........cocoec... 4,102,996
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ................. 81,831,131,988 |...........77,930,758,725
12.  Deduct total NONAAMItEEA BMOUNES ........c..iuvuiiiieiieiiiei ittt sttt [oneeniniininias 333,656,959 |....coccnveeee 321,227,024
13. Statement value at end of current period (Line 11 minus Line 12) 81,497,475,029 77,609,531,701
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STATEMENT AS OF JUNE 30, 2024 OF THE

PACIFIC LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

s and Preferred Stock by NAIC Designation

During the Current Quarter for all Bond
1

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
1. NAIC 1 (a) 38,684,026,250 |............ 2,584,824,458 |............ 2,158,329,715 |.............. (312,332,382)|.......... 38,684,026,250 |.......... 38,798,188,611 | [ 35,926,352,083
2. NAIC 2 (a) 37,051,088,339 |.....ccouve 985,211,845 |............... 700,743,676 |.....cccvnenee. 330,815,806 |........... 37,051,088,339 |........... 37,666,372,314 |....oooeeeririiccinneis oo 36,777,955,648
B NAIC B () it b et b bbbt b et [re e 3,408,793,086 |................ 371,995,897 |......cocuneee 131,078,117 oo (43,463,659)|............ 3,408,793,086 |............ 3,606,247,207 |..oooeeeeeeeeceeeeeeces o 3,445,272,215
4. INAIC 4 () oottt ettt a et h et b et bt bt bt b st bt e ea st et e et et be e tennas [ e 736,157,772 |cecevvene. 23,771,780 |...cocvernnene 48,730,754 |...ocoevnnnn (57,337,306 ......c.cec... 736,157,772 |evececrennn 653,861,492 ..o [ 734,121,004
5. NAIC B () ittt [ 103,552,317 | 1,562 [ 25,803,651 |...ceeeereinnee 4,008,801 |....cccvnveve. 103,552,317 |.coveeeenee 81,759,029 ..o [ 87,046,191
6. NAICG6 (a) 25,623, 162 (12,223,683) 5,203,820 56,380,385 25,623, 162 64,576,045 27,995,036
7. Total Bonds 80,009,240,926 3,953,581,860 3,069,889,733 (21,928,355) 80,009,240,926 80,871,004,698 76,998,742,177
PREFERRED STOCK
8. INAIC 1 oottt ettt ettt et ettt et et ettt ettt a et oAt et st et ete et eae et eae s es et euenseteasesenseseseesesseseseesens |ereeeeretete e ete st ntettnaeteetete [etettntett et et e et et et erenenetns [eeetetetntetstet st saetesneies[reeieeeete et et sttt e e srennene [eeteteseete e sttt sttt eneiene [oeeerueit sttt et e st eseeien e |oeeteeeetet sttt ene [ee ettt
...................... 301,600 [o.ooveeeieeienienies [ feeneeneenneneee (1,600) [ 301,600 [ 300,000 [ e 295,600
T, NAIC 3 oottt ettt ettt et et et et et e st et e st et e st et ea et et et et et et et et eas et ent et es e et ese et etesesensesensesenseseseases [rereetetene et et e e e st ntet et [oeeteitateit sttt ne et et et enerenns [eeeteieeeeren et et steesnete [eretntett sttt eiensrenns [eeeeerennret et seeesneesnees|reeient sttt nne oot eten ettt erene [oete ettt
T1. NAIC 4 ettt ettt b et et ae et et A e st e A e st A eRe e e Rt e s e b e s ese s ese s e Re et eneetene et eneeseneesenensenen [seesere ettt 14,150 [ o [ (10 S 14,150 [ooviiici 14,133 | e 14,960
T2, INAIC 5 oottt et ettt ettt et ettt et ae et st ettt et eh et h et et et et et et eat et ea e et es e et ese et etesetensesensesenseseseases [rereeeetene et et et ettt it rnes[oeruetnteit sttt st et et enerenns [eeeteieeesten et et stensnete [rtetnt et sttt eenns [oeeeereneret et neeeseeesnees|oeeeeet ettt e et etet ettt erene [oete ettt
13. 1,000,999 1,000,999 1,000,999 1,000,999
14. 1,316,749 (1,617) 1,316,749 1,315,132 1,311,559
15. Total Bonds and Preferred Stock 80,010,557,675 3,953,581,860 3,069,889,733 (21,929,972) 80,010,557,675 80,872,319,830 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 102,153,758 ; NAIC2 $ .oovvvveerenee 4.527,110 ; NAIC3 $ .oooeeeeee 795,549 NAIC4 $  cooovvevenee 1,765,576 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 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 75,807,581 XXX 75,364,286 7,093,426 12,722
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECembDEr 31 Of PrIOT YEAT ..........cvcvcveveveeeeeeeeiieieteteteaee ettt seseasas st es e s seseseseseseanas [erenesnsnsenneas 77,313,421 | 32,622,306
2. Cost of Short-term iNVESIMENTS ACQUINEA ..........c.c.euiiiiieieieeceeeeeeeece ettt e ae e s et et eaessss s st sesesessssasnsssesasens |eeesesenesannes 214,913,824 |....ccccoo.. 325,708,109
3. ACCTUAN OF GISCOUNL ...veeeaeeceetetee e ceceeteee e eseseeeeee e eseseseeeeseeseseseeee e saeseeeeee e eseseeeeeeae e aeseseeee e e s eseeesesasansnseseses s ansnsesesesasnnansnnn [oseessaciciceresnnas 692,898 |....ccceveeneee 3,190,622
4. Unrealized valuation iNCrEASE/(AECIEASE) .......c.teiuiiuiiiiiit it itee sttt e bt ettt eaeesaeesaeesbeesbeesbe e bt enbeeaeeeasesaeesheesbeesbeenbeenteennesnnesnnes [esneeaneneasesessssssnesineess [oeseessessaessesaesaesaesanens
5. Total gain (I0SS) ON QISPOSAIS ........c.coruieieeeeeecececeeeieee et eees ettt et e e s e s et e s es e s ss st eseseseseas s s sesesesesessssssssssseseseseananas |oeesesesesensnensnnes 938,815 [ (2,522)
6. Deduct consideration reCeived 0N ISPOSAIS ................ceueuiviiiieiiieieteteteseeeeeeeseetetesesesss s esssesesesesesessesssssesesesesesssssssssasesesesessanas |oeesesesennnens 218,049,969 |.............. 284,195,052
7. Deduct amortization OF PrEMIUM .............c.cueuiuiuieiieieeetete ettt ettt et et eae e s ee st s te s et e s e s e ssssesetesesesess s st esssesesesessassssasasesesesesnns |seeeseseseseseneneennaes 1,408 | 10,042
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............coeiiiiiiiiiiiiiieie ettt e ns [eeesiie s ses eaeeiaesse e s s
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............coiiiiiiiiiiiiierie e ees [oeeeie s ees [oaesieesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeururiieieieierereeeeeeeeeeie e [eeeseneeeeeeeas 75,807,581 | 77,313,421
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e s neaees [snmmemneneensenaee e s nnanneennes [eeeeesee e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 75,807,581 77,313,421
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STATEMENT AS OF JUNE 30, 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) ........cccuiviiuirereiieieeeseteseissssssesesessssssssssesessssssssesesesssssssesesessssssnsssesasass  sesssssssees 1,575,736, 183
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.c.eveiieiueieieieiieieteseteieteseaesese st s ss s st ese s s sssses et s s s s sesesesssssssesesesssssssesesesssnsnsnsesessns thebesisnssseees 706,842,034
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cvivueueuereiieeeseseteieessesesesetsssssesese st ssssesesesssssssesesesssssassesesessssseses et et s s ssses et et s sessesesess s s sssesesassnanaes | oestsesesesnsnes 306,316,349
S IST Y N o T (0B To U T 4 =T (PP PP
Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveviviiieieiteteieiiteseie sttt s se sttt se bt et e et ebesesssssses e s e s s ssssesebe b st se e s e b bt s s ses e b e b st snses et esas s snsnsebesanss basntsssietana 969,391,627
Considerations received/(Paid) ON tEIMINALIONS ............cccc.eviiiueueteieieieietetete it se st e ettt sss et se s ssssssesese s s s s esesese s s ssssesese s ssssssesesesassnsnsesesessnns thebesisssasenes 868,903,236
AATIOTHZAtION ...ttt se e84t ens tienaetienees (569,798,882)
Adjustment to the Book/Adjusted Carrying Value 0f NEAGEA ILEM .............cceuiiiiiiirieetiiii ettt ettt b bt ss e ss bbb s s s s bbb sssnsetebesasss eeentatsseeseseentesees 16,641
Total foreign exchange change in BOOK/AJJUSLE CAITYING VAIUE ..........c..cvueueviiiiieieiteriieiieescte st sesaste et sss et ss st sbe s ss st et be s st et sessssnsnseaes | easnssssiesanns (25,525,237)
Book/Adjusted Carrying Value at End of Current Period (LiNes 142+3+4+5-8+7+8+9) ........ccceeruiriiiriiieieeeieieeseisie ettt esenenes teeeesenens 2,094,075,480
Deduct NONAAMITIEA @SSELS .........oiiiiii i b e bbb h e b b e s b e b e e E e E e e b e e R e h e e h e e E e R e e R e RS R e R R R e R e R e aE e e e s AReeReereaeeeee e
Statement value at end of current period (LINe 10 MINUS LINE 1) c.....iiiiuiueuiiiiiieeteteiei ettt ss ettt s bbbt sse bbb s s et b st s snsebebesessssnsssesesans | teeseieranas 2,094,075,480
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts
Book/Adjusted carrying value, December 31 of prior YEar (LINE 6, PHOT YEAT)...........c.occueueueueeeeeeeeeeeeesesesesesesesesessssesesesesssssesesesasssssesesasesssassssssessasanes <eesssssesesasa 36,122,793
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ..........c.covcueueueieeeiececeeieieeeeeeaes ceeeeeeeeeenens (22,976,608)

Add:
Change in variation margin on open contracts - Highly Effective Hedges

3.11 Section 1, Column 15, current year to date minus

3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiieiiiiee ittt ettt sies e sseeiesse s e sb e sa e sae e saabeeaesssessassaessressreeareeas

Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MinuS .............cccceeeveieieees covverererenens (12,220,231)
3.14 Section 1, COlUMN 18, PrOT YEAN .......c.cvevevieieeeeieeetetereseeeee e etesessns eeeseesesesees (92,191,921) oo 79,971,690 ..o 79,971,690
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinuUS ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiieiiee ittt ettt see s e sieesbesse e s e e e e b e sa s aae s seabeesesssessessaessreesbeesreeas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MinNuS ............ccccceeeveieieee covverererenens (12,220,231)
................ (92,191,921)
3.25 SSAP NO. 108 @QJUSIMENLS ........cocviviviuieiieieictetetcteeee ettt etessas s et esess eeeeassesaesesebesea et aesessaaene sesseteseseeeas 79,971,690 ................. 79,971,690

3.24 Section 1, Column 19, prior year plus

51003 o) =TI (I Lo o g U TS I L= 0 OO

Cumulative variation margin on terminated contracts during the year ..............cccoeiiiiiiiiiii e
Less:

4.21 Amount used to adjust basis of hedged item

4.22 AMOUNE FTECOGNIZEM ...ttt ettt niees shessaessresareesreestesassanesaes

4.23 SSAP NO. 108 @QJUSTMENLS .....cotiiiiiiiiiieie e ree s beeer e se s sbe s sre e abe s bessbesabeeaesessassaessaeesres

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 .........oiuiiitiiitiete ettt ettt ettt e e et saeesheeeh e e ehe e ke e bt e a bt em b e ea et eaeesheeeheeebeeabeebeen Seemeeeasesaeesaesaesneesaeeaaeas

5.2 Total gain (loss) adjusted into the hedged item(s) for terminations in prior year

Book/Adjusted carrying value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2)

[DI=Ye (W1 8 o) e=T M o g E=Te (4 g 11 C=To IR= 104 T TU Lo TN

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.ovcueueueieieeececeeeeteeeectete e sesesssaete et esesssaeaesesesessssssesasesessssesesesesensssssssesssnsssssesesassnanan 2sesesesesasnns 13,146,185
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STATEMENT AS OF JUNE 30, 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

SI05, SI06
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STATEMENT AS OF JUNE 30, 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, COIMMN T4 ... et eesee e e see e e s sse s eeee e ee e £ eE 42 £ 42828 b st ensennens | <esenssesins 2,094,075,480
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............cc.cuevevccucueueeeeeccceeens eeeeeenenesees 13,146,185
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt et s e s s s s s s e s et et essssssssssesesesesnsnnsnensneneneeiee s 2,107,221,665
Part D, SECHON 1, COIUMN B ....oeuiueuireiaceeeeeceeeeeeeeese s es e ee et e e s s s e s e e e e s et ee e s e ees e eeseesesaeines eescssieains 3,088,088,665
Part D, SECHON 1, COIUMN 7 ..o ese s ese s eese s ses e ee e ee s e s s e s s e e e e e e e e e ssen s e e e easeenesnanes | eesesiearinnis (980,867,000)
Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiiiii ettt sttt ettt st sn e s e e e sbe e e ennesnnesnes s 0
Fair Value Check
Part A, SECHON 1, COIMM 16 ...euruieieieeueereeseiseeeeeeeeseeseeseesse s ssesseeseeseeseeeseeses e eeEeeE 4282828 e s e e e e e e e et nb et st ensensens | eeecnssnsins 1,481,557, 136
o Al = Tt o T 7 Ty T OSSP 5,281,368
TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ettt et e s s s s s et et essasssnsnsesesesesnnnensnsneneneeiee e 1,486,838,504
Part D, SECHON 1, COIUMN G ..ot eese s es e s s e e e e seneeanes | eeecesienins 3,092,973,982
Part D, SECHON 1, COIUMN 10 ....euiuieeeecereeeeeeeeeeeesessees s eeseesees e e e e e e s s s s e s ees e e e e e e ee e ee e eseesess e eeseeneeseeeeeenes eesceinns (1,606,135,478)
Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ettt sttt ettt sbeesbeebesnesnesneneesies i

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ....uuuieuiiiiiieiieiseisetet et se st ss et bbb bbbttt eniee sosesinsinsnens 387,053,710
Part B, SECHON 1, COIUMN 20 ......cuuvucerercereeseeseesseessesesessesesessesssessesesesseseaesse st sess st aessesssessessaessessaess st aessessaessestasssessasssessasss | sossssssnsenns 137,996,944
Part D, SECHON 1, COIUMMN T2 ...ttt soinsiniinsines 525,050,654
Total (Line 13 plus Line 14 MINUS LINE 15) ....c.eiiiiiiiiiiiee et enesnennenees s 0
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STATEMENT AS OF JUNE 30, 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 .........ccccvoveueveueeeeceeieieeeteteseeeeee ettt ss s sesesesessa s s s s s seseseas [eeeseneenes 1,688,364,809 |............... 665,558,846

2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiuiieieieecececeeeeeeiee ettt s et e s s e e s s st s et eseseas s s s sesesesesessssnnsanas [eeeseneenes 9,806,105,412 |.......... 13,389,665,435

3. ACCTUAN OF GISCOUNL ...ttt cscaceeee et e eseteeee e e e eseseseeeesessseaeeeeee e s esesesee e s e s e sesesee e e e e sesesee e e s e snseseeessassesesesessnsesesesesasanans [osssesssasicsesssssanasicanenennes [oeemnacieanennanas 1,353,553

4. Unrealized valuation iNCrEASE/(AECIEASE) .......cueeiuiiuiiiiieeitieiteestee st e bt ettt et saeesaeesheesbeesbe e bt enbeeaeeansesaeesaeesbeesbeenbeenseenesnesns [sesseeiaesasasesessnsssnesiaesss [oeseessesiaesaesaeseesaaesaneas

5. Total gain (I0SS) ON QISPOSAIS ........c.ceiiiieieteeeeeeceietete et eseaease et sttt eas s as s st e s et et eses s s s s st esessssssasssssesesesesessasasasssesesesesnas [oeesseseseseneseneeneananeseseans [oeseeeneeeenes (1,007,804)

6. Deduct consideration received 0N QISPOSAIS ................ccueueviuiieeiieiiietetesesee e st setesesesss et s s e sesesesessssasesssasesesesesessnssssssssesesesnans |oeseesees 10,054,957,929 |......... 12,367,205,221

7. Deduct amortization Of PrEMIUM ........o ittt ettt e et he e s bt e she e bt e bt e abeea bt saeesaeesaeesheesbeenbeenbeenbeennesnnesnnes [onessnessnssnssisesiaesiaesneans [oaesaeseeseeseesaeesae s enes

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couoiiiiiiiiiiiiieie ettt s snee e s [oreesiie s ees [oaesieesiee s e s

9. Deduct current year’s other than temporary impairment r€COGNIZEM ............coiuiiiiiiiiii e eee [oee e ees [eaesieesee e
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............cceurureeiiieierereeeeeeeeeeeeeeeeseeeas [eeeeneenes 1,439,512,292 |........... 1,688,364 ,809
11.  Deduct total NONadmitted @MOUNLS ... e s e e e e s e s nesees [srememaesensese e nessaeannnes [eeeeesee e e e
12.  Statement value at end of current period (Line 10 minus Line 11) 1,439,512,292 1,688,364,809
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STATEMENT AS OF JUNE 30, 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

0399999 - Totals

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Temporary | Change in | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
g Encurg Rcior Im ncum- Value Carrying on During on on on Encum- | Expenses

Disposal
Date Name of Purchaser

(11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred

Description of Property

0399999 - Totals
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STATEMENT AS OF JUNE 30, 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
356624122 ... . 04/01/2024 .. .. 7.050 |.. 21,356,750 |...
356624144 ... HARRINGTON . 04/26/2024 .. .. 6.200 |..
356624145 ... WADESVILLE ... . 04/17/2024 .. .
356624146 .... W INDOM . 05/20/2024 .. ... 502,500 |...
356624147 ... . 06/03/2024 .. ... 1,316,550 |...
356624149 ... . 05/17/2024 ..
356624154 ... . 05/15/2024 ..
356624158 ... JANESVILLE ... . 05/28/2024 ..
356624160 .... MT CARMEL . . 06/04/2024 ..
356624163 ... BOODY . 05/30/2024 ..
0199999. Mortgages in good standing - Farm Mortgages
RTL_E1791211 LEHIGH ACRES 05/02/2024
RTL_E1791212 ... SAN JUAN CAPISTRANO . 05/31/2024 .. ....2,066,200 |... .2,880,000
RTL_E1791213 LOS ANGELES .. . 05/02/2024 .. .3,842,000 .7,498,000
RTL_E1791214 LOS ANGELES .. . 05/31/2024 .. .1,073,484 . 111,000 .1,190,000
RTL_E1791215 . 05/02/2024 .. .1,398,240 .1,960,000
RTL_E1791216 ... . 05/02/2024 .. ... 875,000
RTL_E1791217 ... . 05/02/2024 .. ... 105,000
RTL_E1791218 ... . 05/02/2024 .. ... 215,000
RTL_E1791219 ... . 05/02/2024 .. . . ... 105,000
RTL_E1792711 ... HOUSTON . . 05/07/2024 .. ... 148,960 |... ... 186,200
RTL_E1792712 ... LAKE WORTH ... . 06/27/2024 .. ... 249,822 ... .. 309,700
RTL_E1792713 ... . 05/07/2024 .. ... 102,000 |...
RTL_E1792714 ... CHERRY HILLS VILLAGE .. . 05/07/2024 .. ,666,400 |...
RTL_E1792715 LOS ANGELES .. . 06/18/2024 .. 600,000
RTL_E1792716 ATLANTA . . 06/27/2024 .. 211,863
RTL_E1792717 FREEPORT ... . 05/07/2024 .. 241,500
RTL_E1792718 ... NORTH HIGHLANDS . 05/07/2024 .. ... 226,000 |...
RTL_E1792719 ... LAKE WORTH ... . 05/07/2024 .. ... 180,000 ...
RTL_E1792720 ... LOS ANGELES .. . 05/07/2024 .. ... 619,922 ... .
RTL_E1792721 ... MINT HILL . . 06/18/2024 .. ... 142,473 ). ... 177,500
RTL_E1792722 ... BRAZORIA ... .06/18/2024 .. ... 104,080 |... ... 130,100
RTL_E1792723 ... BURLESON . 05/23/2024 .. .. 206,550 |... ... 243,000
RTL_E1792724 ... ENTERPRISE ... . 05/07/2024 .. .... 70,000
RTL_E1792725 ... EATONTOWN .. . 06/12/2024 .. .. 465,000
RTL_E1792726 FULLERTON .. . 05/07/2024 .. 747,929
RTL_E1792727 HUNTINGTON BEACH . . 05/07/2024 .. ,200,000
RTL_E1792728 YORBA LINDA .. . 05/07/2024 .. 985,000
RTL_E1792729 SCOTTDALE .. . 05/30/2024 .. 165,750 175,000
RTL_E1792730 LONG BEACH . 05/07/2024 .. 557,250 735,000
RTL_E1792731 ... CHICKAMAUGA .. . 05/07/2024 .. .. 227,500 |... ... 325,000
RTL_E1792732 ... LONG BEACH ... . 05/07/2024 .. ... 710,000
RTL_E1792733 ... . 05/07/2024 .. . ... 160,000
RTL_E1792741 ... LAGUNA BEACH . . 05/08/2024 .. ,358,172 (... .2,500,000
RTL_E1792742 ... SAN JOSE . 05/08/2024 .. 464,750 |... ... 120,000
RTL_E1792743 ... LOS ANGELES . 05/31/2024 .. ... 396,755 ... ... 500,000
RTL_E1792744 APPLE VALLEY . 05/08/2024 .. ..53,683 ..89,000
RTL_E1792745 MIAME ... . 05/08/2024 .. 226,868 385,000
RTL_E1792746 PALM SPRINGS . . 05/08/2024 .. ..41,373 140,000
RTL_E1792747 SPRING ... . 05/08/2024 .. 794,286 .1,250,000
RTL_E1792748 KISSIMMEE . . 05/08/2024 .. 146,250 198,000
RTL_E1792749 ... POTTSVILLE ... . . 05/08/2024 .. .... 66,000
RTL_E1792750 CAPE CORAL ... iiieuenssiiiiuii s e s eieui e s s e eeaii s s s s ceaai e e s e eesais e e e s eanas s e e seannnsseeeennnas 05/29/2024
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STATEMENT AS OF JUNE 30, 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

RTL_E1796164 ...
RTL_E1796165 ...
RTL_E1796166 ...
RTL_E1796167 ...
RTL_E1796168 ...
RTL_E1796169 ...
RTL_E1796170 ...
RTL_E1796171 ...
RTL_E1796172 ...
RTL_E1796173
RTL_E1796174
RTL_E1796175
RTL_E1796176 ...
RTL_E1796177 ...
RTL_E1796178 ...
RTL_E1796179 ...
RTL_E1796180 ...
RTL_E1796725 ...
RTL_E1796726 ...
RTL_E1796727 ...
RTL_E1796728
RTL_E1796729
RTL_E1796730
RTL_E1796731 ...
RTL_E1796732 ...
RTL_E1796733 ...
RTL_E1796734 ...
RTL_E1796735 ...
RTL_E1796736 ...
RTL_E1796737 ...
RTL_E1796738 ...
RTL_E1796739
RTL_E1796740
RTL_E1796741
RTL_E1796742
RTL_E1796743
RTL_E1796744 ...
RTL_E1796745 ...
RTL_E1796746 ...
RTL_E1796747 ...
RTL_E1796748 ...
RTL_E1796749 ...
RTL_E1796750
RTL_E1796837
RTL_E1796838
RTL_E1796839
RTL_E1796840
RTL_E1796841 ...
RTL_E1796842 ...
RTL_E1796843 ...
RTL_E1796844 ...
RTL_E1797762 ...
RTL_E1797763

BRECKENRIDGE .
LOXAHATCHEE ..
NEW ORLEANS ..
AUSTIN
DALLAS
DAVENPORT ..
WASHINGTON ...
CALDWELL
SAN ANTONIO
WEST PALM BEACH
DAVENPORT ..
CAPE CORAL
CHARLOTTE ...
ATLANTA ...
MONTAWK ...
PORT RICHEY
NEW ORLEANS
NEW HAVEN ..

PALM BAY
ROSSVILLE .
LAWRENCEVILLE
K1SSIMMEE
CANYON LAKE ..

NASHVILLE ..
SARASOTA ...
SPRING HILL
JACKSONVILLE ...
NEW PORT RICHEY
REDLANDS ...
COMMERCE
TAMPA ...
JOSEPHINE

TAMPA ...

ANAHEIM ...
COLUMBUS ...
MONROE ...
BURBANK .
ABELINE .
CAPE CORAL
MIAMIE ...
DEERFIELD BEACH
MIAMI
ORLANDO ...
DELTONA ...
MIAMI GARDENS ..
LA MESA

LOS ANGELES ...veeeieeiittetiteistt ettt ettt

. 05/13/2024 ..
. 05/13/2024 ..
. 05/13/2024 ..
. 05/13/2024 ..
. 05/13/2024 ..
. 05/13/2024 ..
. 05/13/2024 ..
. 05/13/2024 ..
. 05/13/2024 ..
. 05/13/2024 ..
. 05/13/2024 ..
. 05/13/2024 ..
. 05/17/2024 ..
. 05/13/2024 ..
. 05/13/2024 ..
. 05/17/2024 ..
. 05/13/2024 ..
. 05/14/2024 ..
.06/27/2024 ..
.06/18/2024 ..
. 05/14/2024 ..
. 05/14/2024 ..
. 05/14/2024 ..
.06/18/2024 ..
.06/18/2024 ..
. 05/14/2024 ..
. 05/14/2024 ..
. 05/14/2024 ..
.06/18/2024 ..
. 05/14/2024 ..
. 05/14/2024 ..
. 05/14/2024 ..
.06/18/2024 ..
. 05/14/2024 ..
. 05/14/2024 ..
. 05/14/2024 ..
.06/27/2024 ..
. 06/27/2024 ..
. 05/14/2024 ..
. 05/14/2024 ..
. 05/14/2024 ..
. 05/14/2024 ..
. 05/14/2024 ..
. 05/16/2024 ..
.06/07/2024 ..
. 05/16/2024 ..
. 05/16/2024 ..
. 05/16/2024 ..
. 05/16/2024 ..
. 05/16/2024 ..
. 05/16/2024 ..
. 06/12/2024 ..

05/17/2024 .......... |....

12.988
10.989
11.989

.. 11.989 [..
.. 12.988 |..
.. 11.989 [..
..10.989 |..
.. 11.989 [..
..10.989 |..
.. 12.988 |..
.. 11.089 [..
.. 11.989 [..

11,249 L
.. 11.089 [..
.. 11.989 [..
.. 11.089 [..
.. 10.989 |..
..10.898 |..
..10.898 |..

..35,000

460,275
408,222
181,851
106,250
,231,999

590,750
..57,400
..54,512
.203,254
327,992

....................................... 700,000

... 337,000 |...

,746,500 |...
66,000 |...
,015,000 |...

.. 228,160 |...
181,260 |...
,596,000 |...
.. 144,000 |...

... 157,100 |...
... 330,675 ...
... 242,250 |...
... 204,000 |...
... 168,000 |...
.. 124,100 |...

... 139,920 (...
. 131,750 |...

,050,000 |...
... 204,520 |...
... 376,106 |...
... 208,000 |...
.. 572,000 |...

... 910,000
... 222,000
... 230,000
.3,450,000

.. 120,000

.1,450,000
... 295,000
... 240,000
.. 192,000

125,000
,450,000

... 260,000
... 110,000
... 320,000
... 286,000
.. 205,000

... 410,015
... 285,000
... 240,000
... 210,000
.. 146,000

... 650,000
... 174,900
.. 155,000

695,000
100,000
101,250
,500,000
410,000
,500,000

... 700,000
... 460,000
... 260,000
.. 715,000

875,000
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STATEMENT AS OF JUNE 30, 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
RTL_E1797764 ... AUBURN ... . 05/17/2024 .. ....9.169 |.. ... 201,515 ... ... 250,000
RTL_E1797765 ... COLUMBIA . 05/17/2024 .. ..10.093 |.. ... 152,625 ... ... 185,000
RTL_E1797766 ... MERRIMACK .. . 05/17/2024 .. ..10.093 |.. ... 359,000 |... ... 425,001
RTL_E1797767 ... LA PALMA ... . 05/17/2024 .. 11,146 .. ... 875,500 |... .1,030,000
RTL_E1797768 ... CONCORD . 05/17/2024 .. ....9.844 |.. ... 647,800 |... .. 820,000
RTL_E1797769 ... FORT WORTH ... .06/18/2024 .. .. 11.8%8 |.. ... 101,243 ...
RTL_E1797770 ... LOS ANGELES .. . 05/17/2024 .. ....9.480 |.. ... 388,500 |...
RTL_E1797771 ... .06/18/2024 .. ..10.093 |.. .. 148,000 |...

RTL_E1797772 ...
RTL_E1797773
RTL_E1797774
RTL_E1797775
RTL_E1797776 ...
RTL_E1797777 ...
RTL_E1797778 ...
RTL_E1797779 ...
RTL_E1797780 ...
RTL_E1797781 ...
RTL_E1797782 ...
RTL_E1797783 ...
RTL_E1797784
RTL_E1797785
RTL_E1797786
RTL_E1797787 ...
RTL_E1797788 ...
RTL_E1797789 ...
RTL_E1797790 ...
RTL_E1797791 ...
RTL_E1797792 ...
RTL_E1797793 ...
RTL_E1797794 ...
RTL_E1797815
RTL_E1797816
RTL_E1797817
RTL_E1797818
RTL_E1797819
RTL_E1797820 ...
RTL_E1797821 ...
RTL_E1797822 ...
RTL_E1798456 ...
RTL_E1798457 ...
RTL_E1798458 ...
RTL_E1798459
RTL_E1798460
RTL_E1798461
RTL_E1801387
RTL_E1801388
RTL_E1801389 ...
RTL_E1801390 ...
RTL_E1801391 ...
RTL_E1801392 ...
RTL_E1801393 ...
RTL_E1801394

MURFREESBORO .
PENSACOLA ..
SAL ISBURY
AUSTIN ...
FRESNO ...
NORFOLK ...
FONTANA ...
ONTARIO ...
CONYERS ...
CHATTANOOGA ..

STATESVILLE ..
HOUSTON ...
SAN JACINTO ..
LONG BEACH

LAKE ELSINORE ..
STOCKTON
LOS ANGELES ..
GOLDSBORO
SPRING ...
LOS ANGELES ..
SPARTANBURG
SAN DIEGO ..
LEHIGH ACRES .

SOUTH SAN FRANCISCO ...
SAN JUAN CAPISTRANO ...
HUNTINGTON BEACH .
LOS ANGELES ..
DALLAS ...
COSTA MESA
HOUSTON .
PLANO ...
SAN MARCOS

LAWRENCEVILLE ..
UNION CITY

. 05/17/2024 ..
. 05/17/2024 ..
. 05/17/2024 ..
. 05/23/2024 ..
. 05/17/2024 ..
.06/27/2024 ..
. 05/17/2024 ..
. 05/17/2024 ..
.06/18/2024 ..
. 05/17/2024 ..
.06/27/2024 ..
.06/27/2024 ..
. 05/17/2024 ..
. 05/17/2024 ..
. 05/30/2024 ..
. 06/12/2024 ..
. 05/17/2024 ..
. 05/17/2024 ..
. 05/17/2024 ..
. 05/17/2024 ..
. 05/17/2024 ..
. 06/27/2024 ..
. 05/17/2024 ..
. 05/20/2024 ..
. 05/20/2024 ..
. 05/20/2024 ..
. 05/20/2024 ..
. 05/20/2024 ..
. 05/20/2024 ..
. 05/20/2024 ..
. 06/13/2024 ..
. 05/21/2024 ..
. 05/21/2024 ..
. 05/21/2024 ..
. 05/21/2024 ..
. 05/21/2024 ..
. 05/21/2024 ..
. 05/23/2024 ..
. 05/23/2024 ..
. 05/23/2024
. 05/23/2024
. 05/23/2024
. 05/23/2024
. 05/23/2024
05/23/2024

10.003
10.093
10.342

10.342
10.748
10.899

11.990
11.350
11.490
11.240

....9.169 |..

.. 10.499 |..
..10.003 |..
..10.119 ..
....9.480 |..
..10.003 |..
....9.169 |..
..10.003 |..
..11.898 |..

..10.003 |..
....9.963 [..
.. 10.342 |..
.. 10.499 |..
..10.119 ..
.. 10.499 |..
..10.988 |..
..10.003 |..

... 144,500 |...
... 275,244 ...
.. 766,329 |...
945,000 |...
,976,625 |...
..410,000 |...

... 881,410
1,221,855
,600,000
176,871
236,000

... 201,388 |...
... 184,450 |...
... 232,000 |...
... 131,665 ...
.. 184,424 ...

619,305

..292,000 |...
276,000 |...

. 136,737

...21,397 |..

... 623,500
... 110,000
... 115,000
... 375,000
... 17,000

160,000
455,555
.1,302,657
... 160,000
... 510,000
... 645,000
... 699,000
... 365,000
... 345,000
1,877,777

.. 233,000
795,000
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RTL_E1801395 ...
RTL_E180139% ...
RTL_E1801397 ...
RTL_E1801398 ...
RTL_E1801399 ...
RTL_E1801400 ...
RTL_E1801401 ...
RTL_E1801402 ...
RTL_E1801403 ...
RTL_E1801404
RTL_E1801405
RTL_E1801406
RTL_E1801407 ...
RTL_E1801408 ...
RTL_E1801409 ...
RTL_E1801410 ...
RTL_E1801411 ...
RTL_E1801412 ...
RTL_E1801413 ...
RTL_E1801414 ...
RTL_E1801415
RTL_E1801416
RTL_E1801417
RTL_E1801418 ...
RTL_E1801419 ...
RTL_E1801420 ...
RTL_E1801421 ...
RTL_E1801422 ...
RTL_E1801423 ...
RTL_E1802526 ...
RTL_E1802527 ...
RTL_E1802528
RTL_E1802529
RTL_E1802530
RTL_E1802531
RTL_E1802532
RTL_E1804631 ...
RTL_E1804632 ...
RTL_E1804633 ...
RTL_E1804634 ...
RTL_E1804635 ...
RTL_E1804636 ...
RTL_E 1804637
RTL_E1804638
RTL_E 1804639
RTL_E1804640
RTL_E1804641
RTL_E1804642 ...
RTL_E1804643 ...
RTL_E1804644 ...
RTL_E1804645 ...
RTL_E1804646 ...
RTL_E 1804647

FLORAL CITY ..
WINTER HAVEN .

ALTADENA ...
PLACENTIA ..
SAN JOSE ...
WILMINGTON ...
GRAY
WASHINGTON ...
ORLANDO .

COCOA ...

COLLEGEVILLE

SAN ANTONIO ..
COLTON ...
AUSTIN ...
MARTINEZ ...
ANAHEIM .
LEXINGTON ..
MIAMIE ...
MOORESVILLE ..

LEHIGH ACRES .
MIAMIE ...
ENGLEN00D
LEHIGH ACRES .

ROTONDA WEST .
LOS ANGELES ..
LOS ANGELES ..
ORMOND BEACH .
LOS ANGELES ..
L0S ANGELES

PENSACOLA
HEMET ...
BONITA ...

PORTSMOUTH

SEATTLE .

FORT WORTH

SAINT PETERSBURG .

RIVERBANK
WINTER HAVEN .
CARMICHAEL ...

SAN BERNARDINO ...

COLTON
ORANGE

.06/27/2024 ..
. 05/23/2024 ..
. 05/23/2024 ..
.06/18/2024 ..
. 05/23/2024
. 05/23/2024
. 05/23/2024
. 05/23/2024
. 05/23/2024 ..
.06/18/2024 ..
.06/27/2024 ..
.06/18/2024 ..
. 05/23/2024 ..
. 06/12/2024 ..
. 05/23/2024 ..
.06/18/2024 ..
. 05/23/2024 ..
. 05/23/2024
. 05/23/2024
. 05/23/2024
. 05/23/2024 ..
. 05/23/2024 ..
. 05/23/2024 ..
. 05/23/2024
. 05/23/2024 ..
.06/13/2024 ..
. 05/23/2024
. 05/23/2024
. 05/23/2024 ..
. 05/28/2024 ..
. 05/28/2024 ..
. 05/28/2024 ..
. 05/28/2024 ..
. 05/28/2024 ..
. 05/28/2024 ..
. 05/28/2024 ..
.06/18/2024 ..
. 05/30/2024 ..
. 05/30/2024 ..
. 05/30/2024 ..
.06/27/2024 ..
. 05/30/2024 ..
. 05/30/2024 ..
. 05/30/2024 ..
. 05/30/2024 ..
. 06/27/2024 ..
. 05/30/2024 ..
. 05/30/2024 ..
. 05/30/2024 ..
.06/18/2024 ..
. 05/30/2024 ..
. 05/30/2024 ..

05/30/2024 .......... |....

10.899
10.574
11.379

.9.702
10.424
10.504

..10.838 |..

..10.948 |..

.. 10.424 |..
..10.574 |..
.. 10.424 |..
..10.913 ..
..10.186 |..
..10.574 |..
. 11.379 ..
..10.574 |..
.. 10.574 |..

.. 10.424 |..
.. 10.424 |..
....9.469 |..
.. 10.424 |..
....9.469 |..
.. 11.899 [..
....9.469 |..
.. 10.424 |..

..10.504 |..
.. 10.504 |..
..10.260 |..
..10.260 |..

..10.858 |..

.. 242,938 ...

... 115,680 |...
... 114,263 ...
... 151,718 ...
.. 720,000 |...
866,250 |...
,460,456 |...
... 171,000 |...
... 183,200 |...
.. 280,000 |...

110,362
184,000
250,750

... 116,875 ...
... 143,500 |...
... 240,000 |...
... 178,839 ...
.. 216,750 |...

144,000
427,177

.. 114,740 (...
.. 70,800 (...

... 184,000 |...
.... 68,000 [...
... 200,974 ...
... 721,000 |...
.. 736,000 |...

206,200
279,975
230,192
129,231
178,000

.. 203,260 |...

357,000

... 156,000
... 138,500
... 183,900
... 900,000
.1,050,000
.1,770,250
... 190,000
... 229,000
... 350,000

. 60,000

230,000
295,000

... 137,500
... 170,000
... 360,000
... 220,000
.. 255,000

... 303,100
.. 158,000

820,000
170,000
605,000

... 160,000
.. 118,000

... 262,467
.1,030,000
.. 920,000

317,000

... 491,225
.. 345,000
420,000
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Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
RTL_E1804648 ... NEWPORT NEIS . 05/30/2024 .. ..10.858 |.. ... 115,000
RTL_E1804649 ... HUNT INGTON BEACH . . 05/30/2024 .. ..10.948 |.. ,299,000
RTL_E1804650 ... ATLANTA ... . 05/30/2024 .. ..10.858 |.. 230,000
RTL_E1804651 ... HOUSTON ... . 05/30/2024 .. ....9.91 |..
RTL_E1804652 ... FT MYERS . 06/26/2024 .. .. 10.469 |.. ... 480,000
RTL_E1804653 ... PUNTA GORDA .. . 05/30/2024 .. ..10.958 |.. ,300,000
RTL_E1804654 ... LABELLE . . 05/30/2024 .. .. 10.469 |..
RTL_E1804655 ... MIAME ... . 05/30/2024 .. .. 12,962 |.. ... 528,000
RTL_E1804656 ... FORT LAUDERDALE .. . 06/18/2024 .. ..10.220 |.. . . .. 662,000
RTL_E 1804657 SPRING HILL .. . 06/26/2024 .. 10.719 127,695 181,000
RTL_E1804658 HOUSTON . . 05/30/2024 .. .9.961 0
RTL_E 1804659 HOUSTON . . 05/30/2024 .. .9.961 ..0
RTL_E1804660 ... KISSIMMEE . . 05/30/2024 .. .. 10.719 |.. ... 331,030 |... ... 485,000
RTL_E1804661 ... . 05/30/2024 .. .. 11.466 |.. ... 117,508 |... ... 140,000
RTL_E1806310 ... INDIANAPOLIS . . 06/06/2024 .. ..10.899 |.. ... 110,246 |... ... 135,000
RTL_E1806311 ... INDIANAPOLIS . . 06/06/2024 .. ..10.899 |.. ... 110,246 |... ... 135,000
RTL_E1806312 ... BRIDGETON .... . 06/06/2024 .. ..10.899 |.. .. 120,000 |... ... 200,000
RTL_E1806313 ... . 06/06/2024 .. ..10.899 |.. ... 100,000
RTL_E1806314 ... CROSSVILLE ... . 06/06/2024 .. ..10.899 |.. ... 181,000
RTL_E1806315 ... LOS ANGELES .. . 06/06/2024 .. ..10.899 |.. .. 789,900
RTL_E1806316 INDIANAPOLIS . . 06/06/2024 .. 10.899 260,000
RTL_E1806317 LA QUINTA . 06/06/2024 .. 10.899 420,000
RTL_E1806318 ORLANDO . . 06/06/2024 .. 10.899 215,000
RTL_E1806319 ... AUSTIN ... . 06/06/2024 .. ..10.899 |.. .. 340,000
RTL_E1806320 ... . 06/06/2024 .. .. 11.899 |..
RTL_E1806321 ... FOREST PARK .. . 06/06/2024 .. ..10.899 |.. ... 106,500
RTL_E1806322 ... CHARLOTTE .. . 06/06/2024 .. ..10.899 |.. ... 239,500
RTL_E1806323 ... SHELBY . 06/06/2024 .. ..10.899 |.. . . ... 100,000
RTL_E1806324 ... PLANO ... . 06/06/2024 .. ..10.899 |.. ... 342,519 ... ... 424,500
RTL_E1806325 ... FRESNO ... . 06/06/2024 .. ..10.499 |.. ... 200,200 |... ... 260,000
RTL_E1806326 ... FLORENCE . 06/06/2024 .. ..10.899 |.. .. 136,000 |.... .. 160,000
RTL_E1806327 CENTER POINT . . 06/06/2024 .. 10.899 115,000
RTL_E1806328 CORPUS CHRISTI . . 06/06/2024 .. 10.899 156,000
RTL_E1806329 MARIETTA ... . 06/06/2024 .. 10.899 286,344
RTL_E1806330 LAKELAND . 06/06/2024 .. 125,947
RTL_E1806331 DENVER ... . 06/06/2024 .. 432,548
RTL_E1806332 ... CHARLOTTE .. . 06/06/2024 ..
RTL_E1806333 ... GREENSBORO ... . 06/06/2024 ..
RTL_E1806334 ... LAUDERHILL ... . 06/06/2024 ..
RTL_E1806335 ... MIAME ... . 06/06/2024 .. ... 290,000
RTL_E1806336 ... HIALEAH . . 06/06/2024 .. ... 550,000
RTL_E1806337 ... PORT RICHEY .. . 06/06/2024 .. .. 237,000
RTL_E1806338 KISSIMMEE . . 06/06/2024 .. 402,000
RTL_E1806339 DETROIT . .06/18/2024 .. ..90,000
RTL_E1806340 MIAME . . 06/06/2024 .. 300,000
RTL_E1806341 HOUSTON .. . 06/06/2024 ..
RTL_E1806342 PORT CHARLOTTE . . 06/06/2024 .. 134,976
RTL_E1806343 ... . 06/06/2024 .. ... 210,000
RTL_E1806344 ... PORT CHARLOTTE . . 06/18/2024 .. ... 110,000
RTL_E1806345 ... NORTH MIAMI . 06/06/2024 .. ... 685,000
RTL_E1806346 ... BROWNSVILLE . 06/18/2024 .. ... 183,700
RTL_E1806347 ... RIVIERA BEACH .. .06/06/2024 .. .. 340,000
RTL_E1806348 PP PPPPI 06/06/2024 470,000
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RTL_E1806349 ... ROTONDA VEST . . 06/13/2024 .. .. 10.750 |.. . 147,906 |..
RTL_E1807821 ... BETHLEHEM ... . 06/07/2024 .. ..10.989 |.. .
RTL_E1807822 ... ROCHESTER .. . 06/07/2024 .. .. 11.989 |.. ... 103,000
RTL_E1807823 ... SARGENT ... . 06/07/2024 .. .. 11.989 |.. ... 335,000
RTL_E1807824 ... BARTOW . 06/28/2024 .. .. 11.989 |.. ... 185,000
RTL_E1807825 ... WILLOW GROVE ... . 06/07/2024 .. .. 11.989 |.. ... 248,000
RTL_E1807826 ... ST LOUIS ... . 06/07/2024 .. .. 12.989 |.. .. 115,000
RTL_E1807827 ... . 06/07/2024 .. .. 12,989 |..
RTL_E1807828 ... . 06/07/2024 .. ..10.610 |..
RTL_E1807829 . 06/07/2024 .. 11.989
RTL_E1807830 TURTLE CREEK . . 06/07/2024 .. 10.971
RTL_E1807831 NEW ORLEANS .. . 06/07/2024 .. 11.989
RTL_E1807832 ... . 06/07/2024 .. .. 11.989 |..
RTL_E1807833 ... . 06/28/2024 .. .. 12,989 |..
RTL_E1807834 ... CALIFORNIA CITY .. . 06/07/2024 .. .. 11.989 |..
RTL_E1807835 ... CHARLESTON .06/07/2024 .. .. 11.989 |..
RTL_E1807836 ... CONCORD ... . 06/07/2024 .. .. 11.989 |..
RTL_E1807837 ... TURTLE CREEK ... . 06/07/2024 .. .. 10.971 |.. ... 120,000
RTL_E1808539 ... DIAMOND BAR . 06/12/2024 .. . 10,119 |.. ... 810,000
RTL_E1808540 ... LOS ANGELES .. . 06/12/2024 .. ..10.629 |.. .. 699,300
RTL_E1808541 LOS ANGELES . 06/12/2024 .. 10.498
RTL_E 1808542 CONCORD .. . 06/12/2024 .. 10.989
RTL_E1808543 CORPUS CHRISTI . . 06/12/2024 .. 10.898
RTL_E1808544 ... ESCONDIDO AREA ... . 06/12/2024 .. ..10.629 |..
RTL_E1808545 ... LONG BEACH ... . 06/12/2024 .. .. 10.499 |.. .
RTL_E1808546 ... SAVANNAH . 06/12/2024 .. ..10.8%8 |.. ... 140,000 |... .
RTL_E1808547 ... . 06/12/2024 .. . 10,119 |.. ... 260,000 |... ... 325,000
RTL_E1808548 ... PENNSAUKEN ... . 06/12/2024 .. ..10.8%8 |.. ... 153,000 |... ... 180,000
RTL_E1808549 ... SAVANNAH ... . 06/12/2024 .. ..10.898 |.. ... 144,866 |... ... 160,000
RTL_E1808550 ... . 06/27/2024 .. ... 145,400 |... ... 200,000
RTL_E1808551 ... . 06/12/2024 .. .. 123,750 |... .. 165,000
RTL_E 1808552 COLUMBUS ... . 06/12/2024 .. 129,625 152,500
RTL_E1808553 CLARKSVILLE . 06/12/2024 .. ..72,000 ..90,000
RTL_E 1808554 KNOXVILLE . . 06/12/2024 .. 102,000 120,000
RTL_E1808555 BRADENTON . 06/12/2024 .. 149,000 197,000
RTL_E 1808556 SHERMAN 0AKS . . 06/12/2024 .. 968,800 .1,211,000
RTL_E1808557 ... LAWERENCEVILLE . . 06/12/2024 .. .. 245,000 |... ....299,999
RTL_E1808558 ... VISALIA ... . 06/12/2024 .. ... 260,000
RTL_E1808559 ... CHARLOTTE .. . 06/12/2024 .. ... 342,000
RTL_E1808560 ... SAVANNAH ... . 06/12/2024 .. ... 120,000
RTL_E1808561 ... DECATIR ... . 06/12/2024 .. ... 285,000
RTL_E1808562 ... FORT MYERS ... . 06/12/2024 .. .. 130,000
RTL_E1808563 SEYMOUR . . 06/12/2024 .. 200,000
RTL_E1808564 TAMPA . . 06/12/2024 .. 248,000
RTL_E1808565 FREELAND . 06/12/2024 .. 130,000
RTL_E 1808566 HOUSTON . . 06/12/2024 .. 102,000 120,000
RTL_E1808567 . 06/12/2024 .. 656,125 905,000
RTL_E1808568 ... . 06/27/2024 .. .. 192,525 ... ... 215,000
RTL_E1808569 ... SAN ANTONIO .. . 06/12/2024 .. ... 109,900
RTL_E1808570 ... COSTA MESA ... .06/12/2024 .. ,075,000
RTL_E1808571 ... CANYON LAKE .. . 06/12/2024 .. .
RTL_E1808572 ... RIVERVIEW .... . 06/12/2024 .. .. 172,000 |... .. 215,000
RTL_E1808573 SUYRNA ettt e e e s e e e s e e e e e e raaas 06/12/2024 159,625 | eevuiniiiiiiiii i e 220,000
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RTL_E1808574 ...
RTL_E1808575 ...
RTL_E1812531 ...
RTL_E1812532 ...
RTL_E1812533 ...
RTL_E1812534 ...
RTL_E1812535 ...
RTL_E1812536 ...
RTL_E1812537 ...
RTL_E1812538
RTL_E1812539
RTL_E1812540
RTL_E1812541 ...
RTL_E1812554 ...
RTL_E1812555 ...
RTL_E1812556 ...
RTL_E1812557 ...
RTL_E1812558 ...
RTL_E1812559 ...
RTL_E1812560 ...
RTL_E1812561
RTL_E1812562
RTL_E1812563
RTL_E1812564 ...
RTL_E1812565 ...
RTL_E1812566 ...
RTL_E1812567 ...
RTL_E1812568 ...
RTL_E1812569 ...
RTL_E1812570 ...
RTL_E1812571 ...
RTL_E1812572
RTL_E1812573
RTL_E1812574
RTL_E1812575
RTL_E1812576
RTL_E1812577 ...
RTL_E1812578 ...
RTL_E1813300 ...
RTL_E1813301 ...
RTL_E1813302 ...
RTL_E1813303 ...
RTL_E1813304
RTL_E1813305
RTL_E1813306
RTL_E1813307
RTL_E1813308
RTL_E1813300 ...
RTL_E1813310 ...
RTL_E1813311 ...
RTL_E1813312 ...
RTL_E1813313 ...
RTL_E1813314

MCDONOUGH ..

EL SEGUNDO ...
JONESBORO
LA HABRA ...
NORFOLK ...
ORANGE ...
HOUSTON .
PHILADELPHIA .
ANAHEIM .
MONROE ...
SAINT PETERSBURG .
WINTER PARK
SAN DIEGO ..
CHICAGO ...
LAND O LAKES ...
BALCH SPRINGS ..
SAN DIEGO ....
LOS ANGELES ..

SCOTTSDALE
TAMPA .
OVIEDO ...
SAINT AUGUSTINE ..
HALLANDALE BEACH ...
MIAMI
CLEARNATER
MIAMI
LEHIGH ACRES .

DOUGLASVILLE .
TOTOWA ...
FRISCO ...
CORAL GABLES .
HOUSTON .
LEHIGH ACRES .

CAPE CORAL ...
SAN ANTONIO ..
ORLANDO .
CONCORD ..
LYNCHBURG
PORT RICHEY
LAWRENCEVILLE
OLD HICKORY
AUSTIN ...
CLEARNATER
MELBOURNE ....

DAYTONA BEACH ..

EAST POINT L.ttt ittt

.06/27/2024 ..
. 06/12/2024 ..
.06/14/2024 ..
.06/14/2024 ..
.06/14/2024 ..
.06/14/2024 ..
.06/14/2024 ..
. 06/27/2024 ..
.06/14/2024 ..
.06/14/2024 ..
.06/14/2024 ..
.06/14/2024 ..
.06/14/2024 ..
.06/17/2024 ..
. 06/17/2024 ..
.06/17/2024 ..
. 06/17/2024 ..
.06/17/2024 ..
. 06/17/2024 ..
.06/17/2024 ..
. 06/17/2024 ..
.06/17/2024 ..
. 06/17/2024 ..
. 06/17/2024 ..
. 06/17/2024 ..
.06/17/2024 ..
. 06/17/2024 ..
.06/17/2024 ..
. 06/17/2024 ..
. 06/17/2024 ..
. 06/17/2024 ..
. 06/17/2024 ..
.06/17/2024 ..
. 06/17/2024 ..
. 06/17/2024 ..
. 06/17/2024 ..
. 06/17/2024 ..
.06/17/2024 ..
.06/20/2024 ..
.06/20/2024 ..
.06/20/2024 ..
.06/20/2024 ..
.06/20/2024 ..
.06/20/2024 ..
.06/20/2024 ..
. 06/27/2024 ..
.06/20/2024 ..
.06/20/2024 ..
. 06/20/2024 ..
.06/20/2024 ..
. 06/20/2024 ..
.06/20/2024 ..
06/20/2024

.0.099
0.100

..10.898 |..
..10.899 |..
....9.988 [..
..10.898 |..
.. 10.499 |..
... 0.096 |..
..10.899 [..
..10.898 |..
0.089 |..

924,219
,381,252

... 235,893 ...
.. 221,250 |...

165,586

.. 218,536 |...

... 181,567 |...
.. 622,838 ...

... 161,048 |...
... 860,000 |...
... 269,196 |...
.. 511,808 |...

.. 103,920 (...

.. 250,000

,340,000

... 221,35
... 725,000
... 114,500
.1,199,999
... 140,000
.. 180,000

775,000
222,000
155,000
.. 275,000

.1,050,000
.. 296,000

.. 186,827

.1,200,000
... 520,000
.710,000

,250,000
,850,000

.. 341,000

... 295,000
... 410,000
... 365,000

,020,000

... 126,000
.. 370,000

.. 125,000
189,000

... 129,900
.. 195,000
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RTL_E1813315 ...
RTL_E1813316 ...
RTL_E1813317 ...
RTL_E1813318 ...
RTL_E1813319 ...
RTL_E1815227 ...
RTL_E1815228 ...
RTL_E1815229 ...
RTL_E1815230 ...
RTL_E1815231
RTL_E1815232
RTL_E1815233
RTL_E1815234 ...
RTL_E1815235 ...
RTL_E1815236 ...
RTL_E1815237 ...
RTL_E1815238 ...
RTL_E1815239 ...
RTL_E1815240 ...
RTL_E1815241 ...
RTL_E1815242
RTL_E1815243
RTL_E1815244
RTL_E1815245 ...
RTL_E1815246 ...
RTL_E1815247 ...
RTL_E1815248 ...
RTL_E1815249 ...
RTL_E1815250 ...
RTL_E1815251 ...
RTL_E1815252 ...
RTL_E1815253
RTL_E1815254
RTL_E1815255
RTL_E1815256
RTL_E1815257
RTL_E1815258 ...
RTL_E1815259 ...
RTL_E1815260 ...
RTL_E1815261 ...
RTL_E1815262 ...
RTL_E1815263 ...
RTL_E1815264
RTL_E1815265
RTL_E1815266
RTL_E1819473
RTL_E1819474
RTL_E1819475 ...
RTL_E1819476 ...
RTL_E1810477 ...
RTL_E1819478 ...
RTL_E1819479 ...
RTL_E1819480

CHARLOTTE ..

SAINT PETERSBURG ...
WINTER HAVEN
ORLANDO ...
COLUMBUS ...
SARASOTA ...
ATLANTA ...
SANTA ANA
HACIENDA HEIGHTS AREA
ORANGE AREA
LA MESA .
ORANGE ...
LONG BEACH ...
FORT MYERS ...
CHULA VISTA
LAGUNA NIGUEL ..
TORRANCE ...
COLUMBUS ...
SAN ANTONIO ..
AUSTIN ...
NASHVILLE .
PHILADELPHIA .
LAWRENCEVILLE ..
ST. PETERSBURG .
WINTER HAVEN ...
AMARILLO ...
PENSACOLA ..
TAMPA ...
BRANDON .
PITTSBURGH
MARIETTA ...
FORT LAUDERDALE
MIAME .........
LEHIGH ACRES .
WINTER PARK ..
WINTER HAVEN .
CAPE CORAL
MIAMI
MIAMI
LEHIGH ACRES .

FORT WORTH
PUNTA GORDA ..
LEHIGH ACRES .
PHILADELPHIA .
UPPER DARBY ..
BURLINGTON ...
CHARLOTTE ..
BRIDGETON ..
PHILADELPHIA .
POTTSTOUN .
CHARLESTON v veieeettttite ettt ettt ettt e et e e s e

.06/20/2024 ..
.06/20/2024 ..
.06/20/2024 ..
.06/20/2024 ..
.06/20/2024 ..
. 06/26/2024 ..
.06/26/2024 ..
.06/26/2024 ..
. 06/26/2024 ..
.06/26/2024 ..
. 06/26/2024 ..
.06/26/2024 ..
. 06/26/2024 ..
.06/26/2024 ..
. 06/26/2024 ..
.06/26/2024 ..
. 06/26/2024 ..
.06/26/2024 ..
. 06/26/2024 ..
.06/26/2024 ..
.06/26/2024 ..
.06/26/2024 ..
. 06/26/2024 ..
.06/26/2024 ..
.06/26/2024 ..
.06/26/2024 ..
. 06/26/2024 ..
.06/26/2024 ..
.06/26/2024 ..
.06/26/2024 ..
. 06/26/2024 ..
.06/26/2024 ..
. 06/26/2024 ..
.06/26/2024 ..
. 06/26/2024 ..
.06/26/2024 ..
. 06/26/2024 ..
.06/26/2024 ..
. 06/26/2024 ..
.06/26/2024 ..
. 06/26/2024 ..
.06/26/2024 ..
. 06/26/2024 ..
.06/26/2024 ..
. 06/26/2024 ..
.06/28/2024 ..
.06/28/2024 ..
.06/28/2024 ..
.06/28/2024 ..
.06/28/2024 ..
.06/28/2024 ..
.06/28/2024 ..
06/28/2024

517,450
,364,400
616,250

.. 450,000 |...

... 268,000 |...
... 108,300 |...
... 145,000 |...
... 164,706 |...
... 347,439 ...
... 121,560 |...
... 120,650 |...
... 162,625 ...
.. 928,125 (...

... 182,750 |...
.. 253,609 (...

... 335,000
... 138,000
... 155,000
... 200,000
... 438,000
... 143,000
... 149,000
... 185,000
.1,120,000

655,000

,825,000

725,000

....934,999
... 950,000
....300,000
... 745,000
.1,080,000
.1,115,000
... 210,000
.. 205,000

525,000

,000,000

105,000

... 280,000
... 225,000
.. 100,000

... 215,000
... 299,000
... 277,500
... 80,000

230,000

295,000
377,000
105,750
450,000

... 140,000
... 164,021
... 435,000
.. 630,000

.. 171,000

158,000

,608,914

130,650

... 130,500
... 267,295
... 149,303
1,777,424
.. 187,215

873,800
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STATEMENT AS OF JUNE 30, 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

RTL_E1819481 ...
RTL_E1819482 ...
RTL_E1819483 ...
RTL_E1810484 ...
RTL_E1819485 ...
RTL_E1819486 ...
RTL_E1819487 ...
RTL_E1819488 ...
RTL_E1819489 ...
RTL_E1819490
RTL_E1819491
RTL_E1819492
RTL_E1819493 ...
RTL_E1819494 ...
RTL_E1819495 ...
RTL_E1819496 ...
RTL_E1819497 ...
RTL_E1819498 ...
RTL_E1819499 ...
RTL_E1819500 ...
RTL_E1819501
RTL_E1819502
RTL_E1819503
RTL_E1819504 ...
RTL_E1819505 ...
RTL_E1819506 ...
RTL_E1819507 ...
RTL_E1819508 ...
RTL_E1819500 ...
RTL_E1819510 ...
RTL_E1819511 ...
RTL_E1819512
RTL_E1819513
RTL_E1819514
RTL_E1819515
RTL_E1819516
RTL_E1819517 ...
RTL_E1819518 ...
RTL_E1819519 ...
RTL_E1819520 ...
RTL_E1819521 ...
RTL_E1819522 ...
RTL_E1819523
RTL_E1819524
RTL_E1819525
RTL_E1819526
RTL_E1819527
RTL_E1819528 ...
RTL_E1819529 ...
RTL_E1819530 ...
RTL_E1819531 ...
RTL_E1819532 ...
RTL_E1819533

ANNAPOL 1S
PORT ISABEL ..
ROTONDA WEST .
ROCKY MOUNT ..
MILLVILLE ....
LEHIGH ACRES .
OCKLAMWAHA ..

PHILADELPHIA .
ANNAPOLIS ..
ANNAPOL IS
ANNAPOLIS ..
PHILADELPHIA .
ANNAPOLIS ..
ANNAPOLIS ..
ANNAPOLIS ..
ANNAPOLIS ..
GOOSE CREEK ..

ST. PETERSBURG .
PHILADELPHIA .
PHILADELPHIA .
PFAFFTONN ..
BRADENTON ..
SANFORD .
CAMDEN ...
JACKSONVILLE .
DALLAS
DELAND
PHILADELPHIA .
LABELLE .
DALLAS

CANTON ...
HOLMES BEACH .
PHILADELPHIA .
TAMPA ...
LADSON ...
ROCK HILL ....
PHILADELPHIA .

ATLANTA ...
GASTONIA ...
GASTONIA
ENGLEN00D
ENGLEN00D
HOUSTON .
DALLAS

DALLAS ...
BALL GROUND ..
STATESVILLE ..
NEWTON ...
TAMPA ...

PHILADELPHIA ©oeeee ittt ettt ettt

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

11.500
11.500
11.500

.. 11.500 |..
11,909 ..
.. 11.989 [..
.. 11.500 |..
.. 11.989 [..
.. 11.089 [..
.. 11.999 ..
.. 11.089 [..
.. 11.999 ..

..10.000 |..
.. 11.500 |..
.. 11.500 |..
.. 11.500 |..
.. 11.500 |..
.. 11.000 |..
.. 11.500 |..
..10.656 |..

122,415

130,720
214,731

...... 5,009 ...
.. 202,974 ...

... 221,987 |...
.. 138,900 |...

... 115,400 |...
L 414750 (...

... 422,972
... 729,129
... 255,500
... 174,463
... 139,389
... 225,560
... 159,238
... 198,000
.1,608,914

422,972
422,972
422,972

.1,002, 150
... 422,972
... 422,972
... 422,972
... 422,972
... 304,550
... 144,880
.. 202,500

141,194
147,700
139,315

... 212,072
... 158,400
... 171,563
... 265,200
... 196,677
... 305,468
... 720,000
.. 266,009

181,305
434,000

.1,485,000
,145,218

170,000

... 200,250
... 258,750
... 199,835
... 176,400
... 470,250
.. 142,936

403,940
291,258
225,550
918,728

.2,107,036
... 181,305
... 331,500
... 186,900
... 263,636
. 354,348

..................................... 1,258,000
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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
RTL_E1819534 ... CAMDEN ... . 06/28/2024 .. 12,249 .. ... 157,684
RTL_E1819535 ... CAMDEN ... .06/28/2024 .. 12,249 |.. .. ... 164,500
RTL_E1819536 NEWTON 06/28/2024 ...ovvvven |viiniiiiiiiiiiins 11749 | 128,957 s | 263,636
0399999. Mortgages in good standing - Residential mortgages-all other 142,749,971 2,304,873 211,706,509
220630201 ... CHEVY CHASE .. . 11/18/2020 .. .. 94,019,600
220900401 ... KENSINGTON ... .09/18/2020 .. . 121,200,000
221620101 ... . 04/02/2021 ..
221630501 ... CHARLESTON . 10/13/2021 ..
221800101 ... BOYNTON BEACH .. . 05/14/2021 ..
221900501 ... EDEN PRAIRIE ... . 10/14/2021 ..
222620601 ... MENLO PARK ... . 12/13/2022 ..
222630101 ... CHAPEL HILL .. .08/10/2022 ..
223620301 ... BURL INGAVE ... . 05/30/2023 .. s .
223620602 . SEATTLE .... . 08/29/2023 .. 4,451,016 .8,307,503
223630601 . NASHVILLE . . 04/15/2024 .. .. (671,440 .
223800201 . . 05/25/2023 .. ,013,488 .. 11,501,463
223900101 ... .07/27/2023 .. ..5,773,404 |.. .. 10,841,446
223900801 ... . 04/01/2024 ..
223900802 ... . 04/01/2024 ..
224620101 ... LYNNWOOD ... . 06/28/2024 ..
224800101 ... NASHVILLE .. . 04/12/2024 ..
224800201 ... TEMPE . . 05/06/2024 ..
524900011 . UPLAND T .. o] . 06/18/2024 .. . . .
0599999 Mortgages in good standing - Commermal mortgages-all other 13,963,260 47,099,973 866,463,743
0899999. Total Mortgages in good standing 167,718,006 49,404,846 1,104,435,378
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 167,718,006 49,404,846 1,104,435,378

SCHEDULE B - PART 3

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

1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign | Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) [ Book Value Disposal eration Disposal Disposal Disposal
213620201 .... .. [SAN JOSE ... FURN PR RN 03/31/2014 ....04/04/2024
214800101 ... . | WASHINGTON .. F FRR U RN 05/22/2014 ....06/07/2024 .... I ..5,878,811
356619201 .... . FUPRN PR RN 04/26/2019 ....06/13/2024 - (1)]..
356619298 .... .. [MANTECA ... F R RN 12/13/2019 ....05/16/2024 N . . T
RTL_E1797788 ....ooeeeeeviiees LOS ANGELES ....eevveinieeeemnnnieeeeennnnns Jornnnnnneeeennnns CA eeeviieeeeee Jorennins e Joennd 05/17/2024 .....|...... 05/31/2024 ... foeeeeeeeennnneeeens Joerennnaneeeennnnaans forreerennnnnnerennns Jounuaareeernnnanaeee foeeernnnnnaeeeeennnns foonaaeeeernnnnnereeee foerennnnneeeeennsnnes foneeeeernnnnanreerene Jeonnnnneeees 910,000 foiiiiiiiiiiiiiiiiis foriii e
0199999. Mortgages closed by repayment (3.913) (3,913) 5,878,811 5,878,811
04461 . VARIOUS ... eeeeeeeeeeeeneeee Jeemmeeeeeenee N e i s 05/18/2017
04504 . VARIOUS ..eveiviiieeeieiiiineeeceniiees Jevvvenneeeeene Flece e e 02/14/2017

04871 VARIOUS woveeeeieiieeeeeeiiieeeeeeeieees o Pl e 06/28/2017
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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 |.... ... 276,589 |...

208630101 ... NORTH BETHESDA .. 04/05/2013 oo |oeeennnn51,342,204 . ... 428,962 |...

209800701 ... OAKVILLE .... 10/01/2009 [ R 7,568,141 |.... ... 263,424 |...

210620401 ... SAN JOSE ... 07/28/2010 15,689,127 |.... ... 125,579 |...

210800501 ... 12/16/2010 104,533,000 |.... 1,229,133 |...

210970201 . .. | PEBBLE BEACH ... 10/01/2010 .. 191,748,220 |. ,740,937

211620701 . .. | SAN JOSE ... 11/04/2011 .. ..59,441,343 | 364,651

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

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

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

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

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

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

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

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

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

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

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

213900601 . . | BEVERLY HILLS . .05/08/2014 .. 109,519,975 |. .1,193,864

213900701 ... FORT WORTH 04/01/2014 41,553,554 |.... .. 193,530 |...

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

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

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

214620201 .... . | SEATTLE ... 06/17/2014 76,390,279 |.... ... 443,278 |...

214620601 ... SEATTLE 05/15/2015 87,809,981 |.... ... 452,804 |...

214800201 ... JERSEY CITY 08/01/2014 184,750,279 |.... ... 481,734 |...

214800701 ... WASHINGTON .. 12/29/2014 67,547,791 |.... .. 306,497 |...

214900101 . .. | MCLEAN ... .06/27/2014 .. 100,296,212 |. 505,515

214900201 . . |HOUSTON .08/22/2014 .. 130,037,893 |. 598,369

214900301 . .. [IRVING . .08/12/2015 .. . 34,773,151 |. 296,463

215210201 . .. | TEMPE .. ... 10/06/2015 .. 173,276,666 |. 934,933

215620201 . .. | SANTA CLARA .05/26/2015 .. . 19,290,035 |. 127,777

215800801 ... .. | JERSEY CITY ... 12/09/2015 125,711,284 |.... ... 500,993 |...

215900101 ... .. | COSTA MESA .. 07/13/2015 40,156,639 |.... ... 308,826 |...

215900201 .... . |PINEHURST ... 09/03/2015 187,217,918 |.... 1,101,713 |...

215900301 ... .. [IRVINE ... 11/06/2015 85,129,268 |.... ... 437,997 |...

215900401 .... .. [VARIOUS ... 11/20/2015 94,648,107 |.... .. 474,641 |...

215900501 ... .. [HUNTINGTON BEACH ... 02/09/2016 46,582,302 |.... .. 255,159 |...

215900502 . .. [HUNTINGTON BEACH .02/09/2016 .. . 82,508,849 |. 452,213

215900601 . .. | ATLANTA .04/29/2016 .. . 40,157,464 |. 199,675

215900701 . .. | SAN DIEGO 07/21/2016 .. 154,574,951 |. 695,952

216620301 . .. | SAN MATEO 12/27/2016 .. 129,564,042 |. 692,982

216620302 . . | SAN MATEO 1272772016 .. ..92,404,291 |. 494,987

216800101 ... . 03/04/2016 73,369,953 |.... ... 342,821 |...

216800201 ... BETHESDA ... 08/31/2016 59,275,110 |.... ... 234,889 |...

216800301 ... ARLINGTON ... 10/20/2016 . 93,681,011 |.... ... 381,004 |...

216800302 .... ARLINGTON ... 10/20/2016 [ R 113,193,599 |.... .8,271,406 |...

216800501 ... CHARLOTTE ... 02/13/2017 N 45,016,505 |.... .. 169,424 |...

216900201 ...ivvenniiiiiiiiis CARLSBAD ....oiivvvveeniiiiiiiiiiiniiinnnnns 12/15/2016 ..o feeeeiiiiis i 41,809,418 146,433
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Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
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Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

216900202 .... o [CARLSBAD ...cevvvvveiiiiiiniineeeiininneees feeeeeeevin Che oo 12/15/2016 42,727,702 |.... ...10,422 |.. ... 149,919 ...

216900301 ... CJROCKVILLE e eeeeeeen foeeeemmieeeeeee D s e e 11/09/2016 51,818,854 |.... ... 249,793 |...

217620101 ... NIAGARA FALLS ...ovvvviiiiiiiininiiinnnns Jevvneneeeennnns OANG e s 07/21/2017 155,237,752 |.... ... 624,577 |...

217900401 ... NORTHBROOK 09/29/2017 60,260,235 |.... ... 234,301 |...

218620101 ... 05/14/2018 78,323,022 |.... .. 323,550 ...

218620301 . .. | OVERLAND PARK . 10/18/2018 .. ..41,934,950 |. 167,862

218620401 . .. |LOS ANGELES .05/30/72019 .. 459,299,054 |. 530,517

218800701 . . | TALLAHASSEE .08/19/2019 .. . . 43,970,677 |. 109,925

218900601 ...evvenvvvvennnnnnnnennns [HOUSTON covveniiiiiiiccicccvenen e T [l Se o 11/30/2018 [ R 120,743,843 |.... ... 406,334 |...

218900701 ovveeeeeeeneieeeeeennnn [SAN DIEGO e feeeeeeeeeneee e e [ e 12/14/2018 R IO 4,309,626 |.... . 16,177 .

218900801 ...vvvnivvrnnnnnnnnnnnnnn [DALLAS oo [ T [ 12/21/2018 [N I 40,990,869 |.... ... 160,774 |...

219620201 .... e [OREM e [ U [ e 12/18/2019 N 98,988,898 |.... ... 529,737 |...

219800602 .... oo | TALLAHASSEE ....oovvvvieiiiiiininnevvennns feevevvninneccn Floc e e 12/23/2019 748,128 |.... ... 170,509 |...

219900501 ... [ CHANDLER ... eeeeeens feeneeeeeeeeee A e s [ 12/19/2019 R . 169,075,782 |.... 1,241,713 ...

221620301 .... JOREM e [ U [ 09/29/2021 44,062,422 |.... .. 227,344 |...

221630701 ... CHARLOTTE ...eeeeeeeeeeeemneeeeemnnies Jeemmmneeeeeenee N e s s 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 |.

222801601 ... o | CHICAGD v eeceeeeeeeeeen Joeeeemmeeeeeeen W i e 01/10/2023 N 18,867,476 |....

356616344 .... o [OXNARD .o [ A [ 12/12/2016

356617124 ... [ SHELBY e e M [ [ 02/02/2017

356617137 ... CAMARILLO «.vvvvviiniiviiniineeveinninees Jevvnnneeeeeenen CAicis e e e 03/14/2017

356617165 ... POCAHONTAS .o e e eeeemeeeeee Jeemmieeeeeeeee W o s e 05/25/2017

356617216 ... EAST CHAIN . Jevveeneeeeeeen N e s 06/21/2017

356617218 ... EAST CHAIN <o eeeeeeees Jeemmeeeeeeeeen N e s 06/21/2017

356617219 .... JLOTHAIR e e M [ [ 06/29/2017

356617226 . .. |GABBS ..... 06/27/2017 ..

356617239 . .. [NEW RICHLAND .08/22/2017 ..

356617283 . .. | PARAGOULD ... 09/08/2017 ..

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

356617309 . .. [ STOCKTON .. 11/01/2017 ..

356617311 ... | BRICELYN e foevvvvnneeend NG e e 10/26/2017

356617317 ... o | MT PLEASANT oo eeeeeneeeeeeennns feeeemmmeeeeeeenn WA i e e 01/10/2018

356617320 .... o [CARRINGTON ..oovivvinvenniiiinnnnnneeeinns Jevneneeecvvnene NDeeecccceiin o s 11/14/2017

356617326 .... o [ STANFORD ...eeeeeeeeeeemneeeeeeemes Jemmeeeeeeeee M [ [t 12/07/2017

356617328 .... o [DUPUYER eeiiiiiiiiniicceieinenceeniees [ M [ s 12/15/2017

356617336 .... e [PAGE e Jeeee e NDe e e 12/07/2017

356618112 . .. | WYNNE 12/19/2017 ..

356618146 . .. | CAPULIN .04/02/2018 ..

356618172 . .. | BURR 0AK .03/29/2018 ..

356618182 . .. | WOODBURN .04/20/2018 ..

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

356618185 .....eeeeeeeeenieeeeeenn [CUSHING Lo [ P [ s 05/23/2018

356618197 ... MILES CITY ovvvviiiiiiiniiiinevinnnnneees feevneneeeeeeen M e e e 03/15/2018

356618206 ... FAIRFIELD e eeeeereeeeee Jeemmeeeeeeeee W o s e 05/25/2018

356618215 .... o [WHEATLAND .. e NDeccciin [ e e 05/09/2018

356618224 .....coeveeeeeeeenneeees [COIN e [ PR [ 05/15/2018

356618225 .........oeeeeeiiennnnnns [LEACHVILLE Lovvvvnniiiiiinnnnniiiinnnnnnnns Jovennnnnveenen ARecennnccinnn oo o 05/16/2018
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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
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Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
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356618235 ... .. | BLACKFOOT ... 12/07/2018 v |oeeeennn.. 6,363, T . (81)]..

356618249 ... . | HANNAFORD ... 06/12/2018 s e |- . (18)]..

356618250 ... . 06/20/2018 e |oeeeennnn 1,706, T ... (70)}..

356618253 ... . |LEACHVILLE .. 05/23/2018 s e |- .. (119)]..

356618268 .... ENDERLIN .. 05/30/2018 s T . (26)|..

356618271 . .. | AUSTIN ... ... 07/11/2018 .. . .. 342, N . . . (15)]..

356618288 . .. |HERON LAKE ... 07/10/2018 .. . .. 390, N . . . (44)]..

356618297 . .. |FORSYTH ... .. 08/15/2018 ..

356618324 ... .. |FAIRFIELD ... 10/12/2018

356618325 ... .. |FAIRFIELD ... 10/12/2018

356618326 .... .. |FAIRFIELD ... 10/15/2018 JUR RN

356618332 .... .. |CUSHING ... 08/15/2018 488,768 |....

356618334 .... .. [SHERIDAN .. 09/06/2018 o |eeeeennnn 1,667,246 ...

356618341 ... .. | OKABENA ... 08/29/2018

356618346 .... .. [LOVINGTON 09/17/2018

356618351 .... . | FAULKTON . 10/18/2018

356618363 . ... 11/15/2018 ..

356618364 . .10/25/2018 ..

356618378 . .12/04/2018 ..

356618380 ... 12/11/2018

356618381 ... 11/14/2018

356618387 ... 12/19/2018

356618388 ... . 11/16/2018

356618391 .... .. |FAIRFIELD ... 01/15/2019

356618393 .... .. [COLSTRIP .. 12/07/2018

356618398 .... .. [OUTLOOK ... 04/15/2019

356618402 .... .. | ARGUSVILLE .. 12/11/2018

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

356618406 . .. | CONRAD ... ... 01/16/2019 ..

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

356619103 . .. [ALBANY .... .01/14/2019 ..

356619106 . . | VARIOUS .12/19/2018 ..

356619107 ... VARIOUS ... 12/19/2018

356619109 .... .. [DELANO .... 02/01/2019

356619123 .... .. [ST JAMES . 02/21/2019

356619129 .... .. | CAMPBELLSBURG . 01/28/2019

356619139 .... .. |HARLEM 01/15/2019

356619140 .... .. | CRAWFORDSVILLE .. 04/03/2019

356619150 . .. |BRADSHAW .. .03/01/2019 ..

356619178 . .. |MALTA .. .04/02/2019 ..

356619182 . .. |FAIRFIELD .03/27/2019 ..

356619186 . .. | BINGHAM LAKE .04/25/2019 ..

356619187 . .. | LEONARD ... .06/01/2019 ..

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

356619208 .... . 07/24/2019

356619211 ... .. |RISING STAR . 07/10/2019

356619212 .... .. |RISING STAR . 07/10/2019

356619216 .... .. | WHEATLAND ... 05/29/2019

356619220 ......cceunniiiiiiiiinnnns UNITY s 06/07/2019
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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
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
356619224 ... CARROLLTON .. 06/17/2019 ...9,502 |...
356619232 ... SUGAR CITY .. 06/05/2019
356619234 ... LEONARD ... 07/16/2019
356619243 ... . |ZILLAH ... 08/21/2019
356619248 .... . |HERMISTON ... 08/29/2019
356619249 . .. | WOLF CREEK 1172172019 ..
356619256 . .. | MENTONE .08/28/2019 ..
356619285 . .. [BONO ... .. 11/07/2019 ..
356619289 ... o [VALLEY FORD ..evvvveiiiiiniiinivcinniees Jevneeeeeeenen CAecs e s 11/07/2019
356619299 ... e JHATCH e foeeeee NV e e 12/11/2019
356619301 .... o [KENNEBEC ...oovvveniiiiiiiiniecciiiineeeees fevneneeecevnen D oo s 11/07/2019
356619305 ... < [ YAZOO CITY oo eeeeeeeeeeee e MBS o e 10/15/2019
356619310 .... oo [WAVELAND .ovvveiiiiiiiinieciininceeeenes [ N [ 11/20/2019
356619316 .... .. | GOSPORT ... 11/21/2019
356619317 ... .. | ANGELA .... 02/06/2020
356619328 ... . |BRITTON ... 12/19/2019
356619329 . .. | FORSYTH .03/24/2020 ..
356619330 . . | BELMONT .01/14/2020 ..
356619334 . GUTHRIE 1171272019 ..
356619336 ... 12/19/2019
356619339 ... 01/30/2020
356619347 ... . 10/28/2020
356619348 .... o [COLQUITT e [ eeeeiiiee s GAe e oo e s 01/23/2020
356620110 ... o | VAN BUREN e eeeeeeeeeeeeenne eeeeemmeeeeeeen N e e 02/27/2020
356620113 ... L [FERNDALE ...evvviiiiiiciiineeccviieeees v CAe s e e e 12/20/2019
356620117 ... o IMOLT e eeeeees feeeerreeeeee MT e [ e [ 01/17/2020
356620120 ... .. | GONZALES 04/21/2020
356620139 . .. | FERGUS FALLS .08/27/2020 ..
356620143 . .. [MT CARMEL .03/04/2020 ..
356620153 . .. |BAINBRIDGE .. .08/13/2020 ..
356620156 . .. |BARNESVILLE .04/22/2020 ..
356620158 . .. |FROST ... .04/08/2020 ..
356620163 .... . [CAPITOL ... 04/27/2020
356620166 ... . 04/09/2020
356620172 .... .. |HARRISBURG .. 04/28/2020
356620182 .... .. [MAYO ... 06/11/2020
356620187 ... .. |HUGHES . 06/10/2020
356620191 .... .. | MURDOCK ... 05/13/2020
356620196 . .. |RENVILLE . .04/13/2020 ..
356620208 . .. [LYLE . .04/28/2020 ..
356620211 . .. [FRIEND . .06/27/2020 ..
356620216 . .. |ENDERLIN .. .06/23/2020 ..
356620221 . . [FINCEY ... 06/18/2020 ..
356620224 ... oo [MOMINNVILLE oo eeeeenes foereeemec s QR e e e 06/05/2020
356620226 ... | FAIRFIELD ©ovvviiiiiiiiincnecceiineeees v Wi foeeeee e s 10/09/2020
356620238 ......covuuneeeeeennnneee [MILNOR e oo N o et 06/10/2020
356620239 ........ceevnnviirinnnnns [HELENA Lo e B e 06/18/2020
356620248 .......oevunieeeeennnnnes [DAZY e [ N e e 10/01/2020 R s
356620249 ........ccevneieiirnnnnns [ELMIOOD Loovvvivnniiiiiiiiiinniiiiinniens o W e 06/26/2020 .....feeeeeiiiiinn ceviiieees [ 3,759,576 |..evvvveniiiiininns fooniiiiiiiinnnns (500)].cevvvnniiiiiinnnns fooriiiiiiiiiiiis o, (500)].eeeenieiinnnnnnnnee foovvvinniiiiiiiiiinns foeiiiiiiiinnns 18,934 |ovvviiiiiiiiinnns Lo o
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356620252 .........cevnnieiiinnnnnns [PASCO weniiiiiiiiiiiiiieceeeeens [ WA e 07/09/2020 ...3,458,255 |.... .. (189)]... .. (189)]..

356620256 ... o [LAMOURE ..o eeeeeeeeeeeeee feeeeeeeeeeee e D o i e 06/24/2020 e (7).

356620262 .... .. | POMPEYS PILLAR 07/06/2020 . (22)]..

356620264 .... .. | PUKWANA 07/21/2020 L (77).-.

356620268 .... .. [CASH ... 07/22/2020 .. (140)|..

356620272 . .. |CURRIE . .07/09/2020 .. . (30)]..

356620275 . .. | BOARDMAN .. ... 07/17/2020 .. . (74)]..

356620276 . .. | NAPPANEE ...06/25/2020 .. . (98)]..

356620279 ... .. | ABERDEEN . 08/06/2020 . (58)]..

356620282 ... o [RUNNELLS .o [ eeeeeeees A [ i s 12/23/2020 . (25)|..

356620297 ... L COLUMBIA . fevneeeeeeee P e e 08/18/2020 . (49)]..

356620299 ... .. | DILLON .... 09/16/2020 ... (30)]-.

356620301 .... .. [BRITTON ... 09/14/2020 .. (448)]..

356620302 ... .. [BRITTON ... 09/14/2020 .. (422)|..

356620303 ... . | BEATRICE . 11/17/2020 ... (35)|..

356620305 ... . 09/09/2020 . (33)]..

356620312 . .. | BLACKFOOT .09/15/2020 .. L (11)]..

356620327 . . |OTTER .01/20/2021 ..

356620330 . .. [ ISMAY .. .10/28/2020 ..

356620337 ... . | FORT KLAMATH .o eeeeenees Jeemmeeeeeeeee QR [ s e 10/20/2020

356620345 ... FO 107 0 U R 1 2 KU ISR RN 10/22/2020

356620347 ... | EDERLIN e eeeeeeeeeeeee Jeemmeeeeeeeee N [ s et 12/16/2020

356620350 ... CIBAKER e [ M [ 02/25/2021

356620352 ... BARNARD ...eeeeeeeeeeeemnieeeeeemninees Jeemmneeeeeeennes SDeceieeeeceees [ s et 12/14/2020

356620353 ... WESTPORT ..evivvivvneievinniieeeevenines feevnnneeeeennes SDeciiincccciiin foeeeeee e s 12/14/2020

356620355 ... e JGALT e eeenees feeeeeeneeeee CA e e e 11/17/2020

356620364 .... .. [SCHLATER .... 12/21/2020

356620367 . .. | ELLENSBURG .02/01/2021 ..

356621102 . .. | FERNDALE . .02/23/2021 ..

356621104 . .. |BELT .... .01/28/2021 ..

356621131 . .. |KESWICK .04/22/2021 .. ,184,

356621132 . .. |ESTELLINE .05/19/2021 .. | . 12,097,297 |.

356621137 ... .. |LAFAYETTE ... 02/25/2021 [l R 1,446,156 |....

356621142 .... .. | CORVALLIS 03/02/2021

356621144 .... .. |REVILLE ... 02/19/2021

356621150 .... .. | ELKTON 04/23/2021

356621152 .... . |ROLLING FORK .. 02/16/2021

356621154 .... . 03/17/2021

356621159 . .. |LEAHVILLE .04/05/2021 ..

356621160 . .. | LEACHVILE .08/12/2021 ..

356621164 . . | CORVALLIS .04/0172021 ..

356621165 . .04/14/2021 ..

356621178 . .06/17/2021 ..

356621179 ... 05/04/2021

356621189 .... o [COCHRAN e [ A o 04/16/2021

356621194 .... o [LEACHVILLE oo eeeeee feeeeeeeeeee e AR o i s 05/11/2021

356621196 .... e [CURRIE e [ N e 05/12/2021

356621197 ... .. |CURRIE .... o e N e e 05/12/2021 R

356621198 ... .cevvuiiiiiiiiins CURRIE .veiiiiiivnnniiiiininnnnniinnnnnns Jovvnnnnnneeeenes BN o 05/12/2021 ... feeeeeeiiiinn e [ 3,479,787
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356621199 .... c[CURRIE i [ N e 05/12/2021 .. (230))... .. (230)]..

356621203 ... .. |GARY ... 05/04/2021 . (97)].

356621204 .... .. [NIELSVILLE 05/04/2021 .. (299)]..

356621205 ... .. | GARY 05/04/2021 oer (95)]..

356621216 .... .. [ JONESBORO 04/19/2021 . (15)]..

356621218 . .. |CAMILLA .05/12/2021 .. . (92)]..

356621220 . . |HEPPNER .01/13/2022 .. (105)]..

356621225 . .. | ENDERLIN .. .05/27/2021 .. . (81)]..

356621238 .... .. [VARIOUS ... 06/21/2021 .. (264)]..

356621241 ... . | WALDORF ... 06/15/2021 .oe (29)]..

356621242 ... CAMILLA ... 07/02/2021 .. (196)]..

356621244 ... .. | BUFFALO 07/14/2021 e (28)]..

356621250 ... .. |FORT BENTON . 07/09/2021 .. (242)]..

356621251 ... . | JONESBORO 08/02/2021 . (26)..

356621254 ... 08/03/2021 . (39)]..

356621255 ... 09/09/2021 . (59)|..

356621258 . LOST SPRINGS .09/15/2021 .. . (62)]..

356621259 . DOUGLAS .09/15/2021 .. . (35)]..

356621263 . .. | TANGENT .08/09/2021 .. . (14)]..

356621273 ... .. |FOREST ... 09/28/2021 . (58)]..

356621277 ... .. [ELKTON .... 09/01/2021 .. (146)]..

356621284 .... .. [TIPTON .... 10/14/2021 ... (78)]..

356621285 ... .. [TIPTON .... 10/14/2021 ) 10 377,727 |.... . (721)]..

356621288 ... .. | COOLIDGE .. 10/14/2021 1,686,117 |.... .. (546)..

356621290 ... . | GRANGER 10/26/2021 .. (456)|..

35662129 ... .. | WINNEBAGO ... 09/28/2021 . (T7)]-.

356621298 .... . |URBANA ... 10/13/2021 .. (@2n)..

356621300 . .. | INWooD . 1171572021 ..

356621302 . .. | TAFT . .12/09/72021 ..

356621307 . .. [DAYTON . .10/27/2021 ..

356621310 . .. | MONMOUTH J12/22/2021 ..

356621312 . .. [MILLINGTON 11/10/2021 ..

356621313 .... . [ MONMOUTH ... 10/27/2021

356621317 ... . 12/08/2021

356621323 ... CURRIE ... 12/14/2021

356621329 ... VARIOUS 01/20/2022

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

356621334 ... o |SHELBYVILLE oo eeeeem foeeeeeeeeec N i s e 12/03/2021

356621336 . .. [TIPTON .... 1272272021 ..

356621338 . .. [CURRIE . 1271472021 ..

356622102 . .. [HYSHAM . .12/03/2021 ..

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

356622119 . .. | PAHOKEE .03/08/2022 ..

356622121 ... L CINCINNATL e e eeeeeee W [ s [l 03/14/2022

356622123 ... POCAHONTAS .evveeeieiiiiiieccceiiineeees fevvneneeeeeeee Wi o e e 03/08/2022

356622149 ... MILES CITY eeeeeeeeeeeeeeeeeeeeeneeeee Jeemmmeeeeeeeeee Mo o e el 04/20/2022

356622152 ... B 10 R 0 2 R IO RN 03/23/2022

356622168 .... o [MOSIER e [ eeeeeeee QR o e e 03/17/2022 N

356622169 .......ceviiiiiiiiiinnnns OUTLOOK ...vvvvvvvnnnnriivnnnnnnneeennnnnens Jovvnnnnnneeeeness MTeviiiniiiii fooeee s ol 04/05/2022 ..o feeeeeeeiinnn ceviiieees [ 1 846,273
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356622177 ... .. [RICHLAND ... 05/26/2022 ...1,431,460 |.... . (93)]..
356622182 ... .. [ JONESBORO ... 05/17/2022 L (11)]..
356622185 ... .. [MILES CITY 06/10/2022
356622191 ... .. |BOZEMAN ... 05/19/2022
356622196 ... .. |ELIZABETH ... 06/03/2022
356622197 . . | FALLON .... .06/22/2022 ..
356622199 . RAPID CITY .06/14/2022 ..
356622202 . SANDBORN .. .06/17/2022 ..
356622207 ... .. |ENGLEVALE ... 06/01/2022
356622217 ... .| ST PALL ... 05/17/2022
356622219 ... BALATAN ... 07/01/2022
356622222 ... KIMBALL ... 07/18/2022
356622228 ... FREELAND . 07/07/2022
356622229 ... WOODBURN .. 06/10/2022
356622233 ... 07/27/2022
356622234 ... 09/01/2022
356622237 . LITTLE ROCK .07/18/2022 ..
356622243 . KINSEY . .09/06/2022 ..
356622249 . REVILLE 1071172022 ..
356622251 ... .. | JORDAN ... 09/12/2022
356622260 ... . | COLFAX .... 11/03/2022
356623123 ... MILNOR ... 03/24/2023
356623132 ... ENGLEVALE 04/12/2023
356623139 ... 07/11/2023
356623141 ... . 04/20/2023
356623145 ... WILLIAMSTON 06/22/2023
356623149 ... HILLSBORO 06/15/2023
356623150 . HICKORY RIDGE . .05/11/2023 ..
356623154 . FERGUS FALLS .08/03/2023 ..
356623166 . L. | ISMAY ... .08/08/2023 ..
356623169 . .. [ COOLIDGE .08/09/2023 ..
356623201 . .. | WESTHOPE .12/04/2023 ..
356623211 ... . [MILNOR ... 11/10/2023
356623213 ... .. | BELMONT ... 12/21/2023
356624110 .... .. | WINNEBAGO 12/19/2023
356624111 ... . |ROYAL CITY .. 02/13/2024
356624122 ... 04/01/2024
356624144 ... .. |HARRINGTON .. 04/26/2024
521630011 . .. | BALTIMORE 11/01/2021 ..
522800011 . .| ORLANDO .02/24/2022 ..
522900011 . CARLSBAD . 06/23/2022 . o
0299999 Mortgages W|th partial repayments 5 908 070,093 678,816 678,816 (1,732,737) 43,903,286
0599999 - Totals 5,976,898, 081 674,903 674,903 (1,732,737) 119, 115,979 5,878,811 5,878,811
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
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NAIC
Designation
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SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ASM CAPITAL PARTNERS II1, LP . | GREENWICH .| AGM CAPITAL-GP 11, LP . ¢ veeeeens |22 0471172022 . ... 738,732 ..36,791,718 |...
000000-00-0 . ..|ALIGN CAPITAL PARTNERS FUND II1 LP SHAKER HEIGHTS . ALIGN CAPITAL PARTNERS GP |11, LP . ..10/28/2022 . . 118,906 |.. .. 44,347,407
000000-00-0 ......... ALPINE [NVESTORS IX, LP SAN FRANCISCO ... ..| ALPINE INVESTORS IX, LP . |....02/28/2023 ... . 1,835,023 .. 38,043,917 |...
000000-00-0 ......... ALTAS PARTNERS HOLDINGS 111 LP TORONTO .| ALTAS CORPORAT ION . |--..06/06/2022 ... ... 268,424 .. 42,979,210 |...
000000-00-0 ......... APOLLO INFRASTRUCTURE OPPS FUND 11, L.P. . NEW YORK ... . . |-...09/30/72021 ... . 4,367,564 .. 26,577,857 |...
000000-00-0 ARES CLIMATE INFRASTRUCTURE PARTNERS, L.P. .. LOS ANGELES .| ARES CIP MANAGEMENT ....08/03/2020 ... ... 7,634,041 |...
000000-00-0 . ..| ARLINGTON CAPITAL PARTNERS VI, LP .. CHEVY CHASE ARLINGTON CAPITAL GROUP VI, L.L.C. ..04/29/2022 . . 253,975 |.. .. 27,302,413
000000-00-0 . ..| ASF TOWER |1 CO-INVEST B LP . ST HELIER .. ...| ASF TONER Il CO-INVEST B LP ... ..05/24/2023 . .628,378 |.. .. 10,002, 123
000000-00-0 . ..| ASTORG MID-CAP FUND ........ LUXEMBOURG . ...| ASTORG ASSET MANAGEMENT, S.A R.L ..04/20/2021 . . 2,001,479 |.. 9,743,473
000000-00-0 ASTORG PARTNERS VII, L.P. ... ...| ASTORG ASSET MANAGEMENT, S.A R.L. . |- 1271772018 .. ... 432,471 1,209,219 |...
000000-00-0 ASTORG PARTNERS VII1, L.P. weeeeiiiiiiiiiiiiiiiiiinnee LUXEMBOURG . .| ASTORG ASSET MANAGEMENT, S.A R.L. . ....02/01/2022 ... .... 3,137,835 .. 27,585,975 |...
000000-00-0 . ..| AVANATH AFFORDABLE HOUSING RENAISSANCE FUND, LP . IRVINE ... AVANATH AH RENAISSANCE GP LLC ...... .. 12/3172022 . 25,000,000 [..eeeeieiiieieeieeeee [
000000-00-0 . ..|BANNER RIDGE SECONDARY FUND V (T) LP . NEW YORK ... BANNER RIDGE SECONDARY FUND V (T) LP ..02/04/2023 . . 5,197,273 |.. .. 64,495,358
000000-00-0 . ..|BCP INFRASTRUCTURE FUND, LP .... BATON ROUGE BCP INFRASTRUCTURE FUND GP, LP ..... ..08/19/2021 . . 4,578,616 |.. .. 27,403,242
000000-00-0 BIRCH HILL EQUITY PARTNERS VI . TORONTO ...|BIRCH HILL EQUITY PARTNERS MGMT ... . |--..02/04/2020 ... .... 187,602 .. 18,762,405 |...
000000-00-0 BLACKROCK US CRE DEBT FUND - C7 LP ... NEW YORK ... .| CARBON VII GP LLC ....02/23/2022 ... ... (3,702,498) .. 36,235,161 |...
000000-00-0 . ..|BREGAL SAGEMOUNT 1V, LP NEW YORK BREGAL SAGEMOUNT JERSEY LIMITED ..05/17/2022 . . 6,286,888 |.. .. 36,390,507
000000-00-0 BROOKF IELD CAPITAL PARTNERS VI LP .. NEW YORK ... ..| BROOKFIELD CAPITAL PARTNERS VI GP LLC . . |....08/01/2022 ... .... 2,456,038 ..27,811,651 |...
000000-00-0 BROOKF IELD INFRASTRUCTURE FUND V-B, L.P. . NEW YORK ... .| BROOKFIELD INFRASTRUCTURE FUND V GP LLC .. ....09/30/2022 ... ....(81,009) .. 33,047,108 |...
000000-00-0 . ..| BROOKF IELD REAL ESTATE FINANCE FUND VI . NEW YORK BROOKF IELD RE FINANCE FUND VI GP .. .. 1273172021 . .5,711,600 |.. . 120,124,231
000000-00-0 . ..[BVIP (PARALLEL) FUND XI, LP . BOSTON BVIP FUND XI GP, LLC ..07/01/2022 . . 2,742,274 |.. .. 30,197,383
000000-00-0 . ..| CAPVEST EQUITY PARTNERS IV ..... LONDON ... CAPVEST PARTNERS LLP . ..06/29/2018 . (2,070,411)].. .. 11,411,539
000000-00-0 ......... CARLYLE INFRASTRUCTURE CREDIT FUND, L.P. .... WASHINGTON . ..| CICF NOTE ISSUER GP L.L.C. .... . |....08/25/2021 ... 2,172,121
000000-00-0 ......... CARLYLE RENENABLE AND SUSTAINABLE ENERGY FUND 11, S.C.Sp. .. LUXEMBOURG ... ..|CRSEF |1 LUX GP S.A.R.L. .......... . |--..06/30/2022 ...
000000-00-0 ......... CIM INFRASTRUCTURE FUND 111, LP LOS ANGELES .. ..| CIM INFRASTRUCTURE FUND 111, LP . . |....04/20/2024 ...
000000-00-0 CLAREANT MEZZANINE .... ST. HELIER . .| ALCENTRA JERSEY GP LTD . ....00/25/2006 ...
000000-00-0 . ..| CLAREANT MEZZANINE 11 ST. HELIER . ALCENTRA JERSEY GP LTD . ..12/29/2008 . .
000000-00-0 . ..|CLEARVIEW CAPITAL FUND V, L.P. ..... STAMFORD ... CLEARVIEW CAPITAL FUND V GP ..02/16/2022 . .. 36,604,120
000000-00-0 . ..|CLIMATE ADAPTIVE INFRASTRUCTURE FUND LP .. MILL VALLEY CAL GPLP oo .. 1073172022 . . 1,307,019 |.. .. 21,603,919
000000-00-0 CRESTLINE OPPORTUNITY FUND V ONSHORE T/STE, L.P. FORT WORTH ... ..| CRESTLINE OPPORTUNITY V GP LLC .. . |--..06/01/2022 ... ... 2,051,492 .. 26,384,269 |...
000000-00-0 ......... DIGITALBRIDGE PARTNERS I, LP . BOCA RATON . ..|DIGITAL COLONY Il GP, LLC 1271772021 L (3,638,047) ... 0,737,687 |...
000000-00-0 ......... EURO CHOICE VIT SCS GENEVE .| UNIGESTION GP S.A.R.L. .... ...02/28/2019 ... ... 714,430 ... 2,332,150 |...
FIVE POINT WATER MANAGEMENT AND SUSTAINABLE INFRASTRUCTURE FUND | FIVE POINT WATER MANAGEMENT AND SUSTAINABLE INFRASTRUCTURE
000000-00-0 .. | WILMINGTON . .|FUND IV LP ....08/25/2023 ... ...(138,539)
000000-00-0 . ..|FORTRESS CREDIT OPPORTUNITIES FUND V . NEW YORK FORTRESS INVESTMENT GROUP LLC ..03/01/2019 . . 2,089,865 |..
000000-00-0 . ..|FORTRESS CREDIT OPPS FUND V EXPANSION (A) NEW YORK FORTRESS INVESTMENT GROUP LLC ..05/29/2020 . . 2,580,037 |.. .. 13,399,437
000000-00-0 . ..|FORTRESS LENDING FUND 111 (A), LP .. NEW YORK FLF FUND I'11 GP LIMITED ........ ..08/12/2022 . (1,081,524)|.. .. 18,832,590
000000-00-0 . ..|GEMSPRING CAPITAL FUND I11 LP .... WESTPORT GEMSPRING CAPITAL FUND I11 LP ..01/27/2023 . . 1,616,299 |.. .. 41,636,952
000000-00-0 GLENDOWER CAPITAL SECONDARY OPPS FUND V-P ... LONDON .| GLENDOVWER CAPITAL LLP ...04/29/2021 ... .. 1,635,312 .. 28,143,865 |...
GLENDOWER CAPITAL STRATEGIC PARTNERSHIP V-1 (NEVELSON),

000000-00-0 GLENDOWER CAPITAL STRATEGIC PARTNERSHIP V-1 (NEVELSON), SCSP ....... LUXEMBOURG . .| SCSP ... ....10/20/2023 ... ...(372,600) .. 3,480,685 |...
000000-00-0 . ..| GLOBAL RENEWABLE POWER INFRASTRUCTURE FUND 11 .. GRAND CAYMAN . BLACK ROCK GRP Il (GENPAR) LLC . ..03/31/2021 . . 3,866,985 |.. .. 11,595,044
000000-00-0 . ..| GREENBRIAR EQUITY FUND VI LP .. .| GREENWICH .. GREENBRIAR HOLDINGS VI LLC . .. 10/17/2022 . . 2,428,842 |.. .. 34,919,114
000000-00-0 HARVEST PARTNERS IX LP .. |NEW YORK ... ..|HARVEST PARTNERS e 1271772021 ...(145,795) .. 38,879,714 |...
000000-00-0 HARVEST PARTNERS STRUCTURED CAPITAL FUND . . | NEW YORK ... .| HARVEST PARTNERS ....08/07/2015 ... 23,543 ... 2,620,232 |...
000000-00-0 . ..|HPS STRATEGIC INVESTMENT PARTNERS V LP ... NEW YORK HPS STRATEGIC INVESTMENT PARTNERS V GP LP .. .. 11/04/2022 . . 2,877,057 |.. .. 24,872,777
000000-00-0 1CG NORTH AMERICAN CREDIT PARTNERS Il LP ... NEW YORK ... ..| 1CG NORTH AMERICAN CREDIT PARTNERS FUND [ 11 LLC ... |- 1171072022 .. ... 1,786,832 .. 43,213,168 |...
000000-00-0 IPI PARTNERS I11-A, LP CHICAGO .| IPI PARTNERS I11-A, LP . ....05/31/2024 ... .. 17,795,365 |...
000000-00-0 . ..|KELSO INVESTMENT ASSOCIATES XI, LP NEW YORK KELSO GP IX, L.P. .... ..02/18/2022 . . 3,106,890 |.. .. 36,366,198
000000-00-0 KINDERHOOK CAPITAL FUND 7 LP NEW YORK ... .| KINDERHOOK CAPITAL ... ...10/21/2021 ... .. 1,746,985 .. 18,353,696 |...
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000000-00-0 ......... KKR GLOBAL INFRASTRUCTURE INVESTORS IV SCSP ... . | GRAND CAYMAN ... ...|KKR ASSOCIATES INFRASTRUCTURE 111 ... . |....06/2472021 ... .. 20,449,595 |... ...0.420
000000-00-0 ......... LOCUST POINT PRIVATE CREDIT FUND II1, LP RED BANK ..|LCP GP 111, LLC . [--..00730/2022 ... .. 20,237,542 |... ...6.000
000000-00-0 . ..|MANULIFE INFRASTRUCTURE FUND 111, LP . ..|MANULIFE INFRASTRUCTURE FUND |11, LP ... . |-...10703/2023 ... ..21,871,621 |... ... 1.250
- [MARTIS PARTNERS 1V, LP WASHINGTON . ..|MARTIS PARTNERS IV GP, LLC . |-..03/3172022 ... .. 31,020,998 |...
000000-00-0 ......... NOVA INFRASTRUCTURE FUND I, LP NEW YORK ... ..|NOVA INFRASTRUCTURE GP I, L.P. .. . |....04727/2022 ... 9,418,239 |...
000000-00-0 ......... NOVACAP TMT V .. [LONGUEUIL .. ...| NOVACAP MANAGEMENT INC . |--..06/26/2017 ... . ... 72,320 |...
000000-00-0 PEARLMARK EQUITY PARTNERS |I-PL, LP .. . [ CHICAGO .| PEARLMARK EQUITY PARTNERS I1-PL, LP .... ....03/17/2023 ... 10,373,643 ..68,978,965 |...
000000-00-0 . ..|PL-NOVVA CO-INVESTOR, LLC ............... LOS ANGELES PL-NOVVA CO-INVESTOR, LLC .. 1272172023 . 93,750 [ e
000000-00-0 . ..|RIDGEWOOD WATER & STRATEGIC INFRASTRUCTURE FUND I LP MONTVALE RIDGEWOOD WATER & STRATEGIC INFRASTRUCTURE FUND II LP ... ..02/17/2023 . (468,627) .. .. 28,872,843
000000-00-0 . ..|RIVERSIDE MICRO-CAP FUND VI, LP .... NEW YORK ... RMCF VI GP, LLC ..03/31/2022 . . 3,612,348 |.. .. 17,303,464
000000-00-0 . ..|RLH INVESTORS I11 ..... LOS ANGELES RIORDAN, LEWIS & HADEN . ..00/30/2010 . .388,622 |.. 2,654,636
000000-00-0 . .. SC MASTER FUND, LLC .. ORANGE COUNTY 0C MASTER FUND, LLC ..... ..12/20/2019 . 395,002 |.. 3,193,829
000000-00-0 . ..| SENTINEL CAPITAL PARTNERS VII, LP . NEW YORK . SENTINEL MANAGING COMPANY V11, INC ..07/14/2022 . . 1,508,454 |.. .. 37,951,626
000000-00-0 . ..| STONEPEAK INFRASTRUCTURE FUND IV LP .. NEW YORK STONEPEAK ASSOCIATES IV LLC ..12/10/2021 . .978,536 |.. .. 28,940,012
000000-00-0 . ..| STRATEGIC PARTNERS INFRASTRUCTURE 111, L.P. NEW YORK STRATEGIC PARTNERS ... ..06/26/2020 . .5,081,013 |.. .. 19,341,273
000000-00-0 . ..| STRATEGIC PARTNERS IX LP .. NEW YORK STRATEGIC PARTNERS ..02/18/2022 . . 3,151,914 |.. .. 82,303,665
000000-00-0 . ..| TIGER GLOBAL PRIVATE INVES NEW YORK ... TIGER GLOBAL PIP MANA( , ..03/18/2022 . . 2,250,000 |.. 5,250,000
000000-00-0 . ..|TOP TIER VENTURE VELOCITY FUND 4, LP . SAN FRANCISCO TOP TIER CAPITAL PARTNERS LLC ..05/31/2022 . . 2,600,804 |.. .. 12,708,534
000000-00-0 TRUE GREEN CAPITAL FUND IV WESTPORT ..| TGC ASSET MANAGEMENT IV LLC ... . |....08/18/2022 ... .... 8,000,000
000000-00-0 TZP CAPITAL FUND | . | NEW YORK ... .| TZP CAPITAL PARTNERS ....06/01/2010 ...|...... 3 ... 8,560
000000-00-0 . ..|TZP SMALL CAP PARTNERS || LP NEW YORK TZP SMALL CAP PARTNERS |1 LP ..02/14/2019 . .3 242,128 |..
000000-00-0 . ..|WIND POINT PARTNERS X-A LP .. CHICAGO .. WIND POINT X ADVISORS, LLC . ..10/21/2022 . .3 (5,313,381) .. ..30,841,731
000000-00-0 YUKON CAPITAL PARTNERS I1 ... . [MINNEAPOLIS .. .| YUKON CAPITAL PARTNERS . |-...09/12/2014 ...)...... 2 47,558 ... 1,100,375 |...
000000-00-0 ......... YUKON CAPITAL PARTNERS V LP MINNEAPOLIS oovvvveeiiiiiiiiiiiieeiieeeeees YUKON CAPITAL PARTNERS . 12/22/2022 ... ... 2 o, 6,374,080 | o, 38,625,940
1999999. Joint Venture Interests - Common Stock - Unaffiliated 22,355,514 129,636, 267 1,717,147,543
000000-00-0 PACIFIC PRIVATE EQUITY FUND I1-A LP .. . |NEWPORT BEACH ... .| INTERNALLY FORMED .... ....10/01/2023 ... .. 39,229,263 .949,100,894 |...
000000-00-0 . ..|PACIFIC PRIVATE EQUITY OPPS FUND I .. NEWPORT BEACH INTERNALLY FORMED . ..07/01/2016 . 30,775,442 |.. .. 80,764,743
000000-00-0 . ..|PACIFIC PRIVATE EQUITY OPPORTUNITIES FUND VI LP . NEWPORT BEACH INTERNALLY FORMED . ..03/22/2024 . . 7,199,148 |.. .303,044,213

000000-00-0 .........|PACIFIC PRIVATE FEEDER FUND II, LP ............... NEWPORT BEACH ... .| INTERNALLY FORMED .... ...06/28/2018 ... .. 14,618,475 |...
2099999. Joint Venture Interests - Common Stock - Affiliated 77,226,579 1,437,528,325
000000-00-0 ......... |BLACKSTONE PROPERTY PARTNERS L.P. erveiiiiiiiiiiiiaeennnineaeeennnnnnes |NEW YORK -.oeeeennneeeeernninereeenenaeeas | ....... N |BLACKSTONE PROPERTY ASSOCIATES L.P. \eveeiiiiiiiiiiieeeeennnn | ................... |....06/30/2022 ..................... 103,512 |-neeeeiiiiiieeeceiiiinneee Jorrrenaaeeeernnnaareeeennnnns
2199999. Joint Venture Interests - Real Estate - Unaffiliated 103,512

69388#-10-3 ......... |PACIFIC ASSET HOLDINGS .....eeeeeuneneeeernnniseeeeenniaeeeeennnnneeeeeennns |NEWPORT BEACH ..oviviieeieiieiieeeeeeennnns | ....... CA..ooeernee | INTERNALLY FORMED ......ieeeveeneiermnnneaneernnnnnaseeennnnnnaas | ................... |....12/31/1997 ................ 363,211,612 |..oeiieeniieieiiiiiineeeen e reere e
2299999. Joint Venture Interests - Real Estate - Affiliated 363,211,612

628312-AE-0 ......... |MUTUAL OF OMAHA INS CO SUB 144A ......iiiieeniieieeeiiiaeeecennieeeees |OMAHA .......................................... | ....... NE.......... |MUTUAL OF OMAHA INS €O ....ieeeennnnaieernniaeeeernnnaaeaeeees | ..... 1.GFE ...... |....12/01/2016 ..................... 964,730

2799999. Surplus Debentures, etc - Unaffiliated 964,730

053332-9K-0 AUTOZONE, INC. MEMPHIS .. AUTOZONE .. ..11/29/2010 . . 6,503,215 |..

231021-D*-4 CUMMINS INC SVCS . COLUMBUS . CUMMINS INC . ..05/01/2021 . 10,812,512 |..

252490-AA-4 .........|DIAGEO NORTH AMERICA INC .. NEW YORK ... ..|DIAGEO NORTH AMERICA INC ... ....09/29/2022 ... ... 45,862,671

278058-9A-2 .........|EATON CORP WCFN PROG #2 ... BEACHWO0D ...|EATON CORPORAT ION ....02/28/2024 ... ... 86,826,202

369604-E4-6 . ..| GENERAL ELECTRIC FAIRFIELD ..| GENERAL ELECTRIC CO .. ....03/07/2022 ... ... 18,286,903

68555B-G2-1 .........| GENERAL MILLS MINNEAPOLIS .. .| GENERAL MILLS INC . ....01/05/2024 ... ... 97,153,824

372460-E4-8 . ..| GENUINE PARTS SVCS .... ..| GENUINE PARTS CO ... ....09/22/2021 ... .... 9,678,095

438516-9A-6 .........|HONEYWELL INTL SVCS CHARLOTTE .. [HONEYWELL INTL INC ... ....04/29/2020 ... ... 33,157,933

68560*-AA-7 .........|KEURIG DR PEPPER INC SVCS . BURLINGTON ... ..|KEURIG DR PEPPER INC . ....06/07/2022 ... ... 71,820,931

548661-E#-0 . ..|LOWES COMPANIES INC MOORESVILLE .. .| LOWES COMPANIES INC .. ....03/13/2023 ... ... 38,563,213

713448-9F-7 .| PEPSI CO WORKING CAP FIN PROG . PURCHASE . PEPSICO INC . ..01/29/2024 . ..535,025,678 |..

06055H-A*-4 ..
742718-9C-5 ..

..|PFIZER INC SVCS AGMT | - BOA
.| PROCTOR & GAMBLE SVCS

NEW YORK
CINCINNATI .

PFIZER INC ..

.| PROCTER & GAMBLE CO ..

..06/07/2022 .
..06/17/2016 ...

.. 158,391,803

32,573,084 |..
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87612E-E4-9 ......... TARGET CORP SVCS .vevvveveseveseeteseeseseesenessesessesessesessenessenesnns MINNEAPOLIS +..veveeveneeeeeeveneeieie e [oevenes MN..ooeeene TARGET CORPORATION ..vveveveseeveseeeeseseeseseeseseeseennens |oeevens 1F e 12.06/19/2020 ... [oeeven e o [ 18,001,263 |-vvvverieveieieesieesiens [eereeieeresee e e
911312-F5 ......... UPS SVCS +.vtsteseetencstene et ese ettt ATLANTA ©eveeiienenieeenssiessienesienesienes feeeenes GAreenas UNITED PARCEL SERVICES ..eververeivesesienesianensnnnnareneaene |ieeeenes 1 s ... 12/12/2023 ... cee | [ 59,138,121 [oovevieriieiiieiiiiiines |orveiiienisienissinsienes foveiiieieniennieene
4599999. Working Capital Finance Investment - Unaffiliated 1,157,795,450 XXX
000000-00-0 ......... [ APC ASSET DEVELOPMENT 11 LP ..o eseenesesneennnnenn [ NEVPOER BEACH ....ovoveeveveeesnesnienes [ (o S [ APC ASSET DEVELOPMENT 11 LP ..o [ 120172028 oo | (1,998, 751) |-cveveeerenieieniseninenes fooviiciiiianenns 138,113,679 [.oveoeieiians 99.940
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated (1,998,751) 138,113,679 XXX
08891*-10-5 ......... [BID 111 NOTE ISSUER LP EQUITY INT oovovececveceeseseeseesneennenes [ [NV [BROOKFIELD ..o eseseeennenee [ [....08/08/2022 .. ooooes oo | R R e
5699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Unaffiliated 2,842,799 XXX
000000-00-0 ......... CHURCHILL STATESIDE SOLAR FUND XXXI1, LLC ... CLEARWATER . FL..even.. | CHURCHILL STATESIDE +|-...04/05/2022 ... ... 34,346,750
000000-00-0 ......... MISSOURI TAX CREDIT FUND LP ST LOUIS ... MO.......... [MISSOURI EQUITY INVESTORS LLC ... |- 1270972022 .. ... 1,140,000 100,000
000000-00-0 ......... SUGAR CREEK REALTY LLC - GA ... ST LOUIS ... .| SUGAR CREEK REALTY |- 1270972022 .. ....920,000 .. 100.000
000000-00-0 ......... SUGAR CREEK REALTY LLC - NE ... ST LOUIS ... .| SUGAR CREEK REALTY LLC - NE vor s e |12 0871772023 .. . 1,456,000 .. 100.000
000000-00-0 .......... SUGAR CREEK REALTY LLC - 0K ST, LOUIS eovieiisicniiiaiesisisnisienesiens foeeenes MO..ooceeene SUGAR CREEK REALTY ..evivereuenessenenssnensanensssenssrensnnene |oossenens wenennens 12 12/09/2022 . | e | | 276,000 [.eveveriieniieniieniieies |ooenisenisenisenisenesane foeneieiniiens 100.000
5899999. Any Other Class of Assets - Unaffiliated 38,138,750 XXX
6099999. Total - Unaffiliated 22,355,514 1,327,482, 757 1,855,261,222 XXX
6199999. Total - Affiliated 440,438,191 1,437,528,325 XXX
6299999 - Totals 22,355,514 1,767,920, 948 3,292,789,547 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less (Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or [ Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ... ASM CAPITAL PARTNERS I11, LP . ... | GREENWTCH ... vt CT.vv.... |NORMAL DISTRIBUTION ... L |-041172022 .. ... 06/30/2024 ... |....... 412,319 .. . .. - oo 12,319 [ 412,319 |... o e |-
000000-00-0 ... APOLLO. INFRASTRUCTLRE OPPS FUND NEW YORK ... .| NORMAL DISTRIBUTION .06/30/2024 .. . 154,159 154,159

000000-00-0 ..... ARES CLIMATE INFRASTRUCTURE PARTNERS L P L0S ANGELES
000000-00-0 ..... ARISTOTLE CAPITAL MANAGEMENT LLC . L0S ANGELES
000000-00-0 ..... ASF TOWER 11 CO-INVEST B LP ST HELIER

AVANATH AFFORDABLE HOUSING RENAISSANCE FUND

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

.06/30/2024 ..
. .06/30/2024 ..
...05/24/2023 ...|....06/30/2024 ...|.

.570,817
4,105,132
..20,270 ...

...570,817
4,105,132

000000-00-0 .....
000000-00-0 ..... BIRCH HILL EQUITY PARTNERS VI .

IRVINE ...
TORONTO ..

.| NORMAL. DISTRIBUTION ...
NORMAL DISTRIBUTION

... 12/31/2022 ...|....06/30/2024 ...|.... 1,046,491 |...

E o |--.. 1,046,491 |.... 1,046,491 |...
..02/04/2020 . .06/30/2024 .. 3,153,064

. |--.. 3,153,054 |.... 3,153,054
P 3,289,599 |..... 3,289,599 |...

000000-00-0 ..... BLACKROCK US CRE DEBT FUND - C7 LP .. [NEW YORK ... ... | NORMAL DISTRIBUTION ... ....02/23/2022 ...|....06/30/2024 ...|..... 3,289,599 |...

000000-00-0 ..... BROOKFIELD INFRASTRUCTURE FUND V-B, L.P. ... |NEW YORK ... ... | NORMAL DISTRIBUTION ... ....09/30/2022 ...|....06/30/2024 ...|....... 188,571 |... R I 188,571 |....... 188,571
000000-00-0 ..... BROOKFIELD REAL ESTATE FINANCE FUND VI ...... [NEW YORK . .| NORMAL. DISTRIBUTION ..12/3172021 . .06/30/2024 .. 2,044,001 . |---- 2,044,001 |.... 2,044,001
000000-00-0 ..... CAPVEST EQUITY PARTNERS IV ......eeeeeeennis LONDON ... . | NORMAL DISTRIBUTION ... ...06/29/2018 ...|....06/30/2024 ...|... 12,370,356 |... .. 12,370,356 |... 12,370,356 |...

CARLYLE RENEWABLE AND SUSTAINABLE ENERGY
000000-00-0 ..... FUND 11, S.C.Sp. ...

LUXEMBOURG ...

. | NORMAL DISTRIBUTION ... ...06/30/2022 ...|....06/30/2024 ...|........ 63,955 |...
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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
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000000-00-0 ..... CLAREANT MEZZANINE .......cooinnmnniiniiiininnne ST. HELIER .... | . | NORMAL DISTRIBUTION ... .. |....00/25/2006 ...|....06/30/2024 ...|......... 1,810 [... .. R R 1,810
000000-00-0 ..... COLLER INTERNATIONAL PARTNERS VII, LP .. | GEORGE TOWN . | NORMAL DISTRIBUTION ..06/12/2015 . .06/30/2024 .. .557,742 . ..557,742 |
000000-00-0 ..... DIGITALBRIDGE PARTNERS [, LP .....evvvvvnnneee BOCA RATON ... .| NORMAL DISTRIBUTION ... . 12/1772021 .L....06/30/2024 ... |........ (3,299)[... R R (3,299)
FIVE POINT WATER MANAGEMENT AND SUSTAINABLE
000000-00-0 ..... INFRASTRUCTURE FUND IV LP WILMINGTON . ....| NORMAL DISTRIBUTION ... ....08/25/2023 ...|....06/30/2024 ...|........ 12,079 ... ,
000000-00-0 ..... FORTRESS CREDIT OPPORTUNITIES FUND V . NEW YORK . .| NORMAL DISTRIBUTION ..03/01/2019 . .06/30/2024 .. 4,733,543 .....4,733,543
000000-00-0 ..... GEMSPRING CAPITAL FUND 11 LP WESTPORT . .| NORMAL DISTRIBUTION ... ...01/2772023 ...|....06/30/2024 ... | .ccceeii 2 470 [oueniiiiiiiiiiin feeiiiiiiiiiiiins oo e e e 2,470 [ 2,470 |...

000000-00-0 ..... GLENDOWER CAPITAL SECONDARY OPPS FUND V-P LONDON ...

---~ | NoRwAL DisTRIBUTION .. .04/20/2021 ... [....06/30/2024 .| 2,110,376 | ..
000000-00-0 ... |GS0 SPECIAL SITUATIONS FUAD, LP . NEW YORK - [NoRwAL DIsTRIBUT 0N 10/30/2024 . [oooerrr. 16, 16,420
000000-00-0 ... | FARK CAPITAL IV LP voovvvrrrnnonn. NEW YORK . - [NoRWAL DISTRIBUT 10N 106/30/2024 .. [....... 136,908 136,908

000000-00-0 ..... LANDMARK EQUITY PARTNERS XIV .. SIMSBURY .
000000-00-0 ..... LEXINGTON CAPITAL PARTNERS VII ..... NEW YORK .
000000-00-0 ..... LEXINGTON MIDDLE MARKET INVESTORS | NEW YORK .
000000-00-0 ..... MANULIFE INFRASTRUCTURE FUND I11, LP . | BOSTON
000000-00-0 ..... MONTAUK TRIGUARD 1V .. IRVINE
000000-00-0 ..... MONTAUK TRIGUARD V ... IRVINE
000000-00-0 ..... NOVA' INFRASTRUCTURE FU NEW YORK .
000000-00-0 ..... NOVACAP TMT V . [ LONGUEUIL ..
RIDGEWOOD WATER & STRATEGIC INFRASTRUCTURE

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

.06/30/2024 ..
.06/30/2024 ..
.06/30/2024 ..
.06/30/2024 ..
.06/30/2024 ..
.06/30/2024 ..
. .06/30/2024 ..
...05/26/2017 ...|....06/30/2024 ...|.

,453,460
. 249,032
. 348,295
.3,769
. 233,504
.351,880
.675,271
. 736,29 |...

1,453,460
249,032
348,295

348,295 |.
L3769 |.
233504 |.

000000-00-0 ..... FUND |1 LP ..... MONTVALE ... ... | NORMAL DISTRIBUTION ... ...02/17/2023 ...|....06/30/2024 ...|........ 23,906 |..

000000-00-0 ..... ROCKET GLOBAL | BERTRANGE . | NORMAL DISTRIBUTION .06/30/2024 .. .. 46,226

000000-00-0 ..... ROCKET GLOBAL INNOVATION TRUST (FUND l) BERTRANGE .| NORMAL DISTRIBUTION .06/30/2024 .. .115,010

000000-00-0 ..... STONEPEAK INFRASTRUCTURE FUND IV LP NEW YORK . .| NORMAL DISTRIBUTION . .06/30/2024 .. .786,377 . ..786, ,
000000-00-0 ..... STRATEGIC PARTNERS REAL ASSETS I, L.P. .....|NEW YORK ... ... | NORMAL DISTRIBUTION ... ....02/02/2018 ...|....06/30/2024 ...|....... 560,527 |... R 560,527 |....... 560,527 |...
000000-00-0 ..... TAILWATER ENERGY PARTNERS |1 . | DALLAS ... [ NORMAL DISTRIBUTION ... ...12/06/2014 ...|....06/30/2024 ...|.......205,675 |... JR IR 205,675 |....... 205,675 |...
000000-00-0 ..... TOP TIER VENTURE VELOCITY FUND 4, LP SAN FRANCISCO .| NORMAL. DISTRIBUTION .06/30/2024 .. .. 46,655

000000-00-0 ..... TZP CAPITAL FUND | ............ .| NEW YORK ... .| NORMAL DISTRIBUTION . .06/30/2024 .. 8,560

000000-00-0 ..... WIND POINT PARTNERS X-A LP .. CHICAGO .| NORMAL DISTRIBUTION ... ...10/21/2022 ...|....06/30/2024 ...|....... 739,066 |...

.. [mErpoLS

000000-00-0 ..... YUKON CAPITAL PARTNERS 11 . ... | NORMAL DISTRIBUTION ....00/12/2014 ...|....06/30/2024 ...|.

000000-00-0 ... PANTHEON ASIA FUND 11 - PL . ST. PETER PORT .. T ... | TERMINATED . |....08/31/1998 ...|....06/07/2024 ...|.

1999999. Joint Venture Interests - Common Stock - Unaffiliated 41 642 213

000000-00-0 ... PACIFIC CO-INVEST CREDIT FUND I L.P. NEVPORT BEACH . ... | NORMAL DISTRIBUTION .. ....03/02/2022 ...]....06/30/2024 ...]....... 338,549 |... , ,
000000-00-0 ... PACIFIC PRIVATE CREDIT FUND 111 . NENPORT BEACH .| NORMAL DISTRIBUTION .10/17/2017 ...|....06/30/2024 .. 4,836,544 o |-... 4,836,544 |.... 4,836,544
000000-00-0 ..... PACIFIC PRIVATE CREDIT FUND IV NEJPORT BEACH .| NORMAL DISTRIBUTION ..02/28/2019 ...|....06/30/2024 ...|.... 6,185,518 . |...6,185,518 |.... 6,185,518
000000-00-0 ..... PACIFIC PRIVATE CREDIT FUND V ... . | NEVPORT BEACH ... . | NORMAL DISTRIBUTION ... ...05/26/2021 ...|....06/30/2024 ...|.... 5,027,036 [... . |...5,027,036 |.... 5,027,036 |...

000000-00-2 ..... PACIFIC PRIVATE EQUITY FUND I1-A LP . NEWPORT BEACH ... NORMAL DISTRIBUTION ... ....10/01/2023 .. |-...06/30/2024 ...|... 68,126,366 |... ...68,126,366 |...68,126,366 |...
.| NORMAL DISTRIBUTION

000000-00-0 ..... PACIFIC PRIVATE EQUITY OPPS FUND |1 NEWPORT BEACH .06/30/2024 .. 30,775,442 .. 30,775,442 |... 30,775,442

000000-00-0 ..... PACIFIC PRIVATE FEEDER FUND |1, LP NEWPORT BEACH .| NORMAL DISTRIBUTION . . .06/30/2024 .. . 503,958 ... 503,958

000000-00-0 ..... PACIFIC PRIVATE FEEDER FUND |11, LP . . | NEWPORT BEACH ... ....|NORMAL DISTRIBUTION ... ....06/21/2019 ...|....06/30/2024 ...|....... 145,096 |... 145,096

000000-00-0 ..... PACIFIC PRIVATE FEEDER FUND IV, LP . NEWPORT BEACH ... ....|NORMAL DISTRIBUTION ... ....12/22/2020 ...|....06/30/2024 ...|....... 269,913 |[... 269,913

000000-00-0 ..... PPFA CREDIT OPPORTUNITIES FUND | LP NEWPORT BEACH ... .. .... | NORMAL DISTRIBUTION ... .. |....07/31/2020 ...|....06/30/2024 ...|....... 193,284 |... .. ceee |- 193,284

2099999. Joint Venture Interests - Common Stock Affiliated 116,401,706 116,401,706 | 116,401,706

000000-00-0 ..... [BLACKSTONE PROPERTY PARTNERS L.P. ............. TNEW YORK voveeeveeeeeieeieeens | NY......... TNORMAL DISTRIBUTION ...vveveeeeeecennnens ]....06/30/2022 ...]....06/30/2024 ...]....... 103,512 [ e oo i f | [ 103,512 |....... 103,512 [ e oo |
2199999. Joint Venture Interests - Real Estate - Unaffiliated 103,512 103,512 103,512

69388#-10-3 ..... [PACIFIC ASSET HOLDINGS ..vevevereeereneenes TNEWPORT BEACH ..ovveveveeeenens | CA......... TNORMAL DISTRIBUTION ...vveveeeeeecennnens [....12/31/1997 ...]....06/30/2024 ...]... 94,426,049 [...ooioiiore Joooooiiiees [ feoeeeseieeiees Joreeeeeeiees foeeeeeeeanes ... 94,426,049 ... 94,426,049 |...oouuniiiinnn fooneeiiiniiinnns e foeeeeieiiis
2299999. Joint Venture Interests - Real Estate - Affiliated 94,426,049 94,426,049 | 94,426,049

000000-00-0 ..... [ IMPACT MORTGAGE OPPORTUNITIES FUND ... .. [ SAN FRANCISCO ... .. ... [ NORMAL DISTRIBUTION ... [....01/31/2021 ...]....06/30/2024 ..].... 3,902,687 |... .. ceee |- veee |---- 3,902,687 |.... 3,902,687 |...

2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 3,902,687 3,902,687 [ 3,902,687

00751K-9C-2 ..... |ADVANCE STORES COMPANY INC ROANOKE .. . | NORMAL DISTRIBUTIONS .. ..07/20/2015 . .06/30/2024 .. 3,429,005 . |-... 3,429,005 |[.... 3,429,005

053332-9K-0 AUTOZONE, INC. ... MEMPHIS .. .| NORMAL DISTRIBUTIONS .. .06/30/2024 .. 39,888,310 ... 39,888,310 |... 39,888,310

231021-D*-4 CUMMINS INC SVCS COLUMBUS . .| NORMAL DISTRIBUTIONS .. . .06/30/2024 ...|... 13,412,122 ... 13,412,122 |... 13,412,122

252490-AA-4 ..... DIAGEO NORTH AMERICA INC . .. |NEW YORK . . ... | NORMAL DISTRIBUTIONS ....09/29/2022 ...|....06/30/2024 ...|... 59,790,799 |... .. R veee |- 59,790,799 |... 59,790,799 ... R .
278058-9A-2 ..... EATON CORP_WCFN PROG #2 .....eeeeeervenaneeenns BEACHNO0D .....oivevveennanrerrnnnns forrrrnnnnsnnnnnnnns NORMAL DISTRIBUTIONS ...vvveeeieviinnnnnees ....02/28/2024 ...]....06/30/2024 ...)... 52,799,705 [.....covvuiiniee Jovnmminnneennnnn foorerrmminnnnee Joninneeieins fooreiiiis e ... 52,799,705 |... 52,799,705 |..evvuuunrerennn fonneeerrnnninnns Joorrnnnnneeennn forneeiiiiiinns
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STATEMENT AS OF JUNE 30, 2024 OF THE
PACIFIC LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in 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
68555B-G2-1 GENERAL MILLS MINNEAPOL 1S ... | NORMAL DISTRIBUTIONS ....01/05/2024 ...|....06/30/2024 ...|..137,069,000 |... ..137,069,000 |..137,069,000 |...
372460-E#-8 ..... |GENUINE PARTS SVCS . ATLANTA .. .| NORMAL DISTRIBUTIONS .. ..09/22/2021 . .06/30/2024 ...|... 16,691,777 . |...16,691,777 |... 16,691,777
438516-9A-6 ..... HONEYWELL INTL SVCS .. .. | CHARLOTTE .. ... | NORMAL DISTRIBUTIONS ....04/29/2020 ...|....06/30/2024 ...|...31,640,601 |... ... 31,640,601 |... 31,640,601 |...
68560*-AA-7 KEURIG DR PEPPER INC SVCS ... . |BURLINGTON ... ....|NORMAL DISTRIBUTIONS ...06/07/2022 ...|....06/30/2024 ...|... 11,404,412 |... o] 11,404,412 (... 11,404,412 ...
548661-E#-0 . LOWES COMPANIES INC ........... MOORESV ILLE .| NORMAL DISTRIBUTIONS .. .06/30/2024 ...|... 37,613,629 . |...37,613,629 |... 37,613,629
713448-9F-7 . |PEPSI CO WORKING CAP FIN PROG . PURCHASE . .| NORMAL DISTRIBUTIONS .. . . .06/30/2024 ...|..546,000,846 ..546,000,846 |..546,000,846
06055H-A*-4 ..... PFIZER INC SVCS AGMT | - BOA ... |NEW YORK ... ... | NORMAL DISTRIBUTIONS ....06/07/2022 ...|....06/30/2024 ...|... 21,382,315 |... . |.. 21,382,315 |... 21,382,315 |...
742718-9C-5 PROCTOR & GAMBLE SVCS .. . [CINCINNATI ... .... | NORMAL DISTRIBUTIONS ....06/17/2016 ...|....06/30/2024 ...|..282,358,002 |... .. 282,358,092 |..282,358,092 |...
87612E-E#-9 ..... | TARGET CORP SVCS MINNEAPOL 1S .| NORMAL DISTRIBUTIONS .. ..06/19/2020 . .06/30/2024 ...]... 11,931,601 . |-..11,931,601 |... 11,931,601
911312-9F-5 ..... UPS SVCS ATLANTA .| NORMAL DISTRIBUTIONS ...12/12/2023 ...|....06/30/2024 ...].. 109,933,736 |... . |..109,933,736 |..109,933,736 |...
4599999. Working Capital Finance Investment - Unaffiliated 1,375,345,950 1,375,345,950 [1,375,345,950
000000-00-0 ..... BCCP SRC DESOTO I11, LLC AUBURN NORMAL DISTRIBUTION ... ....10/17/2023 ...|....06/30/2024 .. . 455,066 |...
000000-00-0 ..... CHURCHILL STATESIDE SOLAR FUND XXVI .......... [CLEARWATER . .| NORMAL DISTRIBUTION ..10/08/2021 . .06/30/2024 .. . 170,307
000000-00-0 ..... CHURCHILL STATESIDE SOLAR FUND XXXI, LLC ... [CLEARWATER .... NORMAL DISTRIBUTION ... ....03/31/2022 ...|....06/30/2024 ...|........ 85,594 [...
000000-00-0 ..... CHURCHILL STATESIDE SOLAR FUND XXXI1, LLC .. |CLEARWATER NORMAL DISTRIBUTION ...04/05/2022 ...|....06/30/2024 ...|... 29,764,240
CHURCHILL STATESIDE SOLAR TAX CREDIT FUND XX
000000-00-0 ..... |+eevemniiiiiirniiniiiiiri e CLEARWATER NORMAL DISTRIBUTION ....eeeeeeenineeeeeee ....05/21/2020 ...|....06/30/2024 ...|........ 83,000 [oeeeeeriiiees Joeemnnneeeeennn forreeeeenineee e oo e [ 83,000 |........ 83,000 [-eeeeeeniiees Jeemnneeeeeennn foreeeeeeieeee e
CHURCHILL STATESIDE SOLAR TAX CREDIT FUND
000000-00-0 ..... XX1 CLEARWATER . ....|NORMAL DISTRIBUTION ... ....08/06/2020 ...|....06/30/2024 ...|....... 327,129 |... P TP 327,129 |....... 327,129 |...
000000-00-0 ..... MISSOURI TAX CREDIT FUND LP . ST LOUIS . .| NORMAL DISTRIBUTION ..12/09/2022 . .06/30/2024 .. 1,140,000 .. 1,140,000 |.... 1,140,000
000000-00-0 ..... SUGAR CREEK REALTY LLC - GA ST LOUIS . .| NORMAL DISTRIBUTION .06/30/2024 .. .920,000 . |-+.....920,000 |[....... 920,000
000000-00-0 ..... SUGAR CREEK REALTY LLC - NE ST LOUIS . .| NORMAL DISTRIBUTION .06/30/2024 .. 1,456,000 . |.... 1,456,000 [.... 1,456,000
000000-00-0 ..... SUGAR CREEK REALTY LLC - OK ST. LOUIS .. .| NORMAL DISTRIBUTION . .06/30/2024 .. .276,000 ...276,000
000000-00-0 ..... USB RETC FUND 2022-2, LLC . | MINNEAPOLIS ... . | NORMAL DISTRIBUTION ... ...08/05/2022 ...|....06/30/2024 ...|....... 135,212 |... 135,212 ...

5899999. Any Other Class of Assets - Unaffllated 34,812,548 34,812,548 | 34,812,548
6099999. Total - Unaffiliated 1,455,806,970 1,455,758,499 [1,455,778, 122
6199999. Total - Affiliated 210,827,755 210,827,755 | 210,827,755

6299999 - Totals

1,666,634,725

1,666,586, 254

1,666,605,877
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STATEMENT AS OF JUNE 30, 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-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912810-TV-0 ......... US TREASURY BONDS  4.750% 11/15/53 ..eeeeeeeeeeee e e e e eenn e eennnes | cevvvinninnnns Jeennid 04/11/2024 ..... BANK OF AMERICA NA ... 253,955 |. 1.A ... .
912820-KH-3 . .|US TREASURY NOTES ~ 4.500% 03/31/26 .. 04/10/2024 BANK OF AMERICA NA ... 266,719,805 |. 1.A
91282C-KY-6 .........[US TREASURY NOTES  4.625% 06/30/26 ......eeeuruuusreeemunnnareermennnaseeernnnnssenrnnnnnsseennnnnnnseee | sresssnsessnens [oneees 06/28/2024 ..... MIZUHO SECURITIES USA INC .. .reuueeeerununseeennnunaeernnnnusaseeennunsaseennnnssaeennnnnssaennnnnnnsaee reernnnnnsseernnnnnsseennnnnnnereee Joerennnssseernnnnnseees 5,488,184 |. 1.A ... .
0109999999. Subtotal - Bonds - U.S. Governments 272,461,944 274,750,000 501,659 XXX
20755C-AA-6 .........|FANNIE MAE - CAS SERIES 2023R08 CLASS M1  6.835% 10/25/43 .. 04/03/2024 ..... BANK OF AMERICA NA .... 15,573,964 |. .... 15,503,712 |...
207941-AA-3 . ..| FANNIE MAE - CAS SERIES 2024R03 CLASS 2M1  6.485% 03/25/44 04/10/2024 MORGAN STANEY & CAPITAL SVCS .. .10,000,000 |. .10,000,000 |.
31371H-F9-4 . ..|FANNIE MAE #252292 IN PR 6.000% 12/01/28 . 05/01/2024 Interest Capitalization .. e 1,187 .
3137F9-WS-6 ......... FREDDIE MAC CL DP  1.000% 08/01/50 06/01/2024 ..... Interest Capitalization 4,787,187 |...
31418C-RD-8 ......... FANNIE MAE STRUCTURED THRU SGL FAMILY #MA3 ~ 4.000% 11/01/47 . 06/01/2024 ..... Interest Capitalization N sl 143 |
31418C-$5-4 ......... FANNIE MAE STRUCTURED THRU SGL FAMILY #MA3  4.000% 01/01/48 . 06/01/2024 ..... Interest Capitalization .. 152,506 |. 152,506 |...
88046K-KZ-8 ......... Tennessee Housing Development SINGLE FAMILY HSG  5.915% 07/01/49 ..ovvveiiiiiinniinniiiiniiinns | evvvvvnnnnnnes oennd 04/16/2024 ..... Piper Sandler & 0. irv.iiiiiiiiesieieeriususaeereesnuaaeeennnnnsaernnnnnaaaeeennnnnsaeennnnnnsseernnnnns  |reernennaseeernnnnnseeernnnnnaereee Jerrnnaaareernnnnaaeees 7,960,000 [..iiiiiiinniiiaennes 8,000,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 38,475,587 38,445,335
PPGKAA-4U-4 ......... Aquila Funding ASSET BACKED SER 24-1  7.400% 09/30/41 ....ceeeeimeeiiiieeiminiieeeeenniieeeeenees | cevvviniiinnees feennid 05/10/2024 ..... DIRECT PLACEMENT ... ....30,000,000 |. ....30,000,000 ...
PPGJB6-C1-4 ......... AES MIS SEC  6.810% 06/30/49 ..eevvnviiiiiiiiiiiiiiiiinieeccii e eennineeeennnns | aeeeeenniineees fonnnd 06/14/2024 ..... CREDIT AGRICOLE .... ....30,000,000 [. ....30,000,000 ...
001084-AS-1 ......... AGCO CORP CO GUARNT  5.800% 03/21/34 ...eereeieieeeeieee e e eeenne e eeeennne e eeennneneeeens | cevvvnnniinnnns Joonnid 05/20/2024 ..... ROYAL BANK OF CANADA ... e e eeeeee e e e e eeee e e e eesse e e e e emnne e e e e emnn e e e e eennnneeeeennnnneaeene reeennnnaeeeennnnnneeeennnnnnenees Joemmnnannreemnnnnaneees 9,958,000 |. ....10,000,000 |...
00179C-AC-2 ......... AMSR Trust SERIES 2024SFR1 CLASS B 4.290% 07/17/41 .oovvivvviiiiiiiiiiiiiiiiiiiinnevviniinneees | eeeeeeniieeens |l 06/26/2024 ..... NOMURA SECURITIES INTL INC . .. 10,891,194 |. .. 11,637,000 |...
00179C-AE-8 ......... AMSR Trust SERIES 2024SFR1 CLASS C  4.290% O07/17/41 ..eiiieeiee e eeeeeneeees | cevvviniienees feennd 06/26/2024 ..... NOMURA SECURITIES INTL INC .
008513-AE-3 ......... AGREE REALTY CORPORATION CO GUARNT  5.625% 06/15/34 .....evvnniiiiiniiiiiiiiiiiininiiiiiinneneine | eeeeeeniieeens ol 05/06/2024 ..... PNC BANK NA
01748N-AF-1 ......... ALLEGION US HOLDING CO CO GUARNT  5.600% 05/29/34 ....cevveeeeeeiiniaeeeeennneeeeeennieeeeeennnn | cevvviniiinnnns Joennid 05/21/2024 ..... BANK OF AMERICA NA
02149J-AS-5 . .. | COUNTRYWIDE ALT LOAN TRUST 2006-4  6.000% 02/01/37 . Interest Capitalization .........ccooeiiiiiiiiiiiiiiiii s [ [ R
02343J-AA-8 . .| AMCOR FLEXIBLES NORTH GUARNT  4.000% 05/17/25 .. MILLENNIUM ADVISORS .. .. 274,697 |. 280,000
025537-AR-2 . .. | AMERICAN ELECTRIC POWER CO SR NT SER N 1.000% 11/01/25 J P MORGAN SECURITIES INC ..652,337 |.
025816-DR-7 ......... AMERICAN EXPRESS CO SUB  5.915% 04/25/35 BARCLAYS CAPITAL INC .. 15,000,000 |.
036752-AZ-6 ......... ANTHEM INC SR NT  5.375% 06/15/34 ...vvviiiiiiiiiiiiiiiiiiin i eesnnnniees | eeeeeenniieeees fonnnd 05/20/2024 ..... DEUTSCHE BANK SECURITIES INC ..
036752-BA-0 ......... ANTHEM INC SR NT  5.650% 08/15/54 ....ceeeeeeeeeeeeeeeeeeeeie e e e eeee e e eenne e e eennnneeeee | eeevviniiinnnns Jonnid 05/20/2024 ..... BANK OF AMERICA NA N
037440-AA-1 ......... AP MOON HOLDINGS SEC ~ 6.000% 06/30/49 .......ccevvunniiiiiiiiiiiiiiiiineeeciiiineeecevnineeeennnns | eeeeeenniineees fonnidd 06/18/2024 ..... DIRECT PLACEMENT ... ...39,200,000 |. .
037440-AB-9 ......... AP MOON HOLDINGS SUB  9.000% 06/30/49 ......eeeeeereiieeeeeeeeieeeeeeenieeeeeeneneeeeeennnneeeeenne | cevvvnnnninnnes Jennid 06/18/2024 ..... DIRECT PLACEMENT ... 800,000 |. 800,000 |...
042730-AE-1 ......... ARROW ELECTRONICS INC SR NT ~ 5.875% 04/10/34 ..ovvvveniiiiiiiiiiiiciiineeecciineeecvvnineeeee | eeeeeennieeees fonnid 04/01/2024 ..... J P MORGAN SECURITIES INC ... 299,910 |. 300,000 |...
05593M-AH-6 ......... BMO Mortgage Trust SERIES 2024C9 CLASS AS  6.127% 07/15/57 ..eeeeeeeeeriiieeeceeiiieeeeeenieeeee | eevvviniiiennes feennd 06/28/2024 ..... BANK OF MONTREAL .... 10,299,980 |. ....10,000,000 |...
05593M-AJ-2 BMO Mortgage Trust SERIES 2024C9 CLASS B 6.562% 07/15/57 ...evvvvviiivnniiiiiiiiiiiiiiiiiiinees | eeeeeeniiieeens |l 06/28/2024 ..... BANK OF MONTREAL .. 11,706,898 |. ..11,366,000 |...
05606D-AS-7 . ..|BX Trust SERIES 2022PSB CLASS A 144A  7.780% 08/15/25 ... Interest Capitalization ........cooeeiiiiiiiiiii e e e e e e eernee [oeeeernena e e e e ennn e e e e rnnnaees eeernrne e e e N ..(87,038)].
05612R-AC-3 . ..[BX Trust SERIES 2024KING CLASS B 7.073% 05/15/39 .. WELLS FARGO BANK N.A. .. . 19,950,000 |. .20,000,000 |.
05612U-AC-6 . ..|BX Trust SERIES 2024PALM CLASS B 7.123% 06/15/37 .. DEUTSCHE BANK SECURITIES INC . 19,949,970 |. .20,000,000 |.
06051G-KM-0 . ..|BANK OF AMERICA CORPORATION SR NT MTN DTD 03/22/22  3.384% 04/02/26 GOLDMAN SACHS & CO ... 1,177,632 |. 1,200,000 |.
06211U-BT-1 . ..|Bank5 SERIES 20245YR7 CLASS AS  6.489% 06/15/57 .. MORGAN STANEY & CAPITAL SVCS .. . 18,024,270 |. .17,500,000 |.
06211U-BY-0 ......... Bank5 SERIES 20245YR7 CLASS B 6.941% 06/15/57 ..eevvvviiiiiininiiiiiiiiiiiniiiiinnnnvcnninneeens | eeeeeennieeens ol 06/03/2024 ..... MORGAN STANEY & CAPITAL SVCS .. .. 17,510,000 |. ..17,000,000 |...
08516*-AA-8 ......... BERLIN STATION LLC SR NT SER A 7.000% 09/30/31 ..erreeeeieieeeeeeeeeeee e eceeneeeeeeennnees | cevvvnnniinnnns Jeennid 01/31/2024 ..... DIRECT PLACEMENT ... N .
08891*-AA-3 ......... BID Il NOTE ISSUER LP CL A 5.000% 12/31/44 .. .coovvvnniiiiiiiiiiiiiiiiiiinnncciiineeevinnineees | eeeeeennieeens ol 08/08/2022 ..... DIRECT PLACEMENT ... .. 14,213,997 |. .. 14,213,997 |...
08891*-AB-1 ......... BID Il NOTE ISSUER LP CL B 6.000% 12/31/44 . ..oeeeeeieieieeeeeee e eeeeen | cevvviniinnees [eennd 08/08/2022 ..... DIRECT PLACEMENT ... 4,264,199 |. 4,264,199 |...
08891*-AC-9 ......... BID Il NOTE ISSUER LP CL C  7.000% 12/31/44 ... 08/08/2022 ..... 0] =00 I R RO KON 7,106,998 [oeeviiviinniniiiinns 7,106,998 |...
092113-AX-7 BLACK HILLS CORPORATION SR NT  6.000% 01/15/35 05/13/2024 ..... WELLS FARGO BANK N.A. ..... .... 19,957,400 |. ....20,000,000 ...
09582@-AB-1 . ..|BLUE OWL RE NET LEASE PROPERTY SR NT SER B 6.580% 04/24/29 . 04/08/2024 KEYBANC CAPITAL MARKETS .25,000,000 |. .25,000,000 |.
09582@-AC-9 . ..|BLUE OWL RE NET LEASE PROPERTY SR NT SER C  6.670% 04/24/31 . 04/08/2024 KEYBANC CAPITAL MARKETS .30,000,000 |. .30,000,000 |.
09660S-AX-8 . ..|BMO Mortgage Trust SERIES 20245C4 CLASS AS  6.866% 02/15/57 . BANK OF MONTREAL ... . 30,898,557 |. .30,000,000 |.
09660S-AY-6 . .|BMO Mortgage Trust SERIES 20245C4 CLASS B 7.254% 02/15/57 BANK OF MONTREAL . 11,239,074 | .11,000,000 |.

097023-DH-5

The Boeing Company SR NT 144A

6.259% 05/01/27

WELLS FARGO BANK N.A. ..

500,000 |.

500,000 |...
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097023-DL-6 ......... The Boeing Company SR NT 144A  6.528% 05/01/34 ... 04/29/2024 ..... J P MORGAN SECURITIES INC ... .... 35,250,000 |. .... 35,250,000 |...
097023-D-4 . ..|The Boeing Company SR NT 144A  6.858% 05/01/54 .... 04/29/2024 CITIGROUP SECURITIES INC . .20,000,000 |. .20,000,000 |.
09709A-AB-8 . ..|BofA Auto Trust SERIES 20241A CLASS A2  5.570% 12/15/26 05/14/2024 BANK OF AMERICA NA ... 1,400,000 |.
09709A-AC-6 ......... BofA Auto Trust SERIES 20241A CLASS A3 5.350% 11/15/28 ... 05/14/2024 ..... LT o R RS KPP B 71 B & LT FO . 1,750,000 |...
105340-AS-2 ......... BRANDYWINE OPER PARTNERS CO GUARNT  8.875% 04/12/29 ...ceevveiiieeeeeiieeeeeeeeeeeeeeeneeeeeee | eevvviniinnnns oo 04/03/2024 ..... CITIGROUP SECURITIES INC . .. 12,000,000 |...
11120B-AA-5 ......... BRIXMOR OPERATING PART SR NT  5.750% 02/15/35 ....euvviiiiiiiiiiiiiiiiiiniieciiiinneeccviinenecnnn | eeeeeenniineens fonnid 05/31/2024 ..... Various .
12189L-BL4 ......... BURLINGTON NORTH SANTA FE SR NT  5.500% 03/15/55 ..ceereeeiieeieeieeeeeeneneeeeeennneeeeeennnnes | cvevvvnnnnnnns Joennid 06/03/2024 ..... CITIGROUP GLOBAL MKT INC .... 198,940 |. 200,000 |...
918682-AA-6 ......... CITY NY WEST CTL SEC  6.420% 06/15/64 .....vvviiiiiiiiiiiiiiiineecciiincee e eeecvnineneennn | eeeeeennineees fonnnd 06/11/2024 ..... DIRECT PLACEMENT .... 15,000,000 [. .... 15,000,000 |...
1248EP-CP-6 ......... CHARTER COMM INC SR NT  4.250% 01/15/34 .eereeieieeieeee e eeeenne e eeennnnees | cevvviniinnnes [eennid 06/05/2024 ..... VAT TOUS . eeette e e e et e e e e et e e e e e e e e e e e e e e e e e e e ena e e e e e enn s e e e eennnneeeeennnnneeeennnnnees reernnnnaaeeeennnnaaeeeennnnnaeeees Joernniaaereern s 3,771,250 |eeeeeneeieeeneieees 5,000,000 |...
12511X-AA-2 ... C CUBED ASSET FINANCE LLC ASSET BACKED SER A 9.220% 04/15/49 ......covvvivinniiiiiiniiiiiiiinn | eereeeniiieeens | 05/23/2024 ... DIRECT PLACEMENT ... ...50,000,000 {. ....50,000,000 ...
12511X-AB-0 ......... C CUBED ASSET FINANCE LLC ASSET BACKED SER A 10.000% 04/15/49 ....covveeieeeiinniiieeeeeneeeee | eevvviniinnnns Jeennd 05/23/2024 ..... DIRECT PLACEMENT ....10,000,000 |...
126650-ED-8 . ..| CVS CORPORATION SR NT  5.700% 06/01/34 .............. BARCLAYS CAPITAL INC .10,000,000 |.
12669G-D3-2 . .| COUNTRYWIDE HOME LOANS 2005-13  5.500% 06/01/35 Interest Capitalization (17,181)[.
151890-AS-9 . ..| CENTERPOINT ENERGY INC SR NT ~ 5.400% 07/01/34 WELLS FARGO BANK N.A. ..... ..100,000 |.
161175-CR-3 ......... CHARTER COMM INC SR SEC  6.550% 06/01/34 ...eeeeeeeeiieeeeeieie e eeeenee e eeeeneeeeennnneeee | cvvvviniiinnnns foennnd 05/09/2024 ..... MORGAN STANEY & CAPITAL SVCS .. .. 15,000,000 |...
161571-HS-6 ......... Chase Issuance Trust SERIES 2022A1 CLASS A 3.970% 09/15/27 ....cevvvenviivininiiiiiiiiiiiiieninn | eereeeeiiieeens |l 06/20/2024 ..... BANK OF AMERICA NA .
169905-AH-9 ......... CHOICE HOTELS INTL INC SR NT  5.850% 08/01/34 ....eiieeeeeiieeeeeeeieeeeeeeeeeeeeeennneeeeeennen | cevvviniiinnnns Jeennid 06/25/2024 ..... WELLS FARGO BANK N.A. .. ....10,000,000 |...
172967-PL-9 ......... CITIGROUP INC SR NT  5.449% 06/11/35 ..oevvvvnniiiiiiiiiiiiiiiiiin i eeennniinneeees | eeeeeenniineees fonnndd 06/04/2024 ..... CITIGROUP SECURITIES INC .... .. 5,000,000 |...
17325F-BG-2 ......... CITIGROUP INC SR NT SER BKNT ~ 5.570% 04/30/34 ..ceeveeeeeiieieeeieeeeeeeeeeeeeenneeeeeeennnneeeee | eevvviniiinnnns Jeennid 04/23/2024 ..... CITIGROUP GLOBAL MKT INC ....
191098-AP-7 ......... COCA COLA BOTTLING CO SR NT  5.450% 06/01/34 ...evvviiiiiiiiiiiiiiiiiiieccciineeeccvnineeennninn | eeeeeennineens fonnid 05/21/2024 ..... WELLS FARGO BANK N.A. .....
233331-BL-0 ......... DTE ENERGY COMPANY SR NT  5.850% 06/01/34 .....cevmmenieeeeiiiiieeeeeenne e eeeenie e eeeenneeeeeenn | cevvviniiinnnns Joennid 04/29/2024 ..... J P MORGAN SECURITIES INC
23346M-AB-2 DLLAD LLC SERIES 20241A CLASS A2~ 5.500% 08/20/27 ........cevueviiiiinnniiiiiiniiininninniiinnennns | ceeeeenninnenns fonnid 05/07/2024 ..... WELLS FARGO BANK N.A. .. .
255123-AA-9 . ..|Diversified ABS ASSET BACKED SER A-1  7.076% 05/31/44 BARCLAYS CAPITAL INC .10,000,000 |. .10,000,000 |.
255123-AB-7 . ..|DIVERSIFIED ABS ASSET BACKED SER A-2  7.670% 05/31/44 BARCLAYS CAPITAL INC ... .10,000,000 |. .10,000,000 |.
25746U-DU-0 . .| DOMINION RESOURCES INC JR SUB SER B 7.000% 06/01/54 MIZUHO SECURITIES USA INC ..100,000 |. ..100,000 |.

27616#-AJ-4 .
20273V-BB-5 . .
29390X-AA-2 .........
20415G-AA-0 .........
30037E-AB-9 .........
30251B-AE-8 .........
302704-AA-9 .........
302704-AB-7

337932-AH-0 .
33938X-AC-9 .
34074M-68-2 .
345397-E7-4 .
350930-AE-3 . .
362626-AG6 .........
38141G-A7-9 .........
38141G-A8-7 .........
381416-A%-5 .........
40495%-AA-6 .........
422188-AL-2 .........
422188-AM-0 .........
42709T-AK-8 .........

.. | EASTERLY GOVT SR NT SER A
.| ENERGY TRANSFER EQUITY LP SR
EQUINIX EU 2 FINANCING C CO GUARNT

ENVOLVE ISSUER ASSET BACKED

EVERGY MISSOURI WEST 1ST MTG 144A

FMR LLC SR NT 144A  5.150%

FIl ENERGY ASSET ASSET BACKED SER A
FIl ENERGY ASSET ASSET BACKED SER B
..|FirstEnergy Corp. SR NT 4.
.. | FLEXTRONICS INTERNATIONAL LT
..|FLORIDA ST HSG FIN CORP REVENU SINGLE FAMILY HSG
..|FORD MOTOR CO SR NT
.| FOUNDRY JV HOLDCO LLC BASIC

5.850%

GXO LOGISTICS INC SR NT 6.

GOLDMAN SACHS GROUP LP PERP JR SUB SER X

GOLDMAN SACHS GROUP LP SR NT
GOLDMAN SACHS GROUP LP SR NT

HGIT PROPERTIES PRIVATE PLACEMENT

HEALTH CARE SERVICE CORP SR NT 144A
HEALTH CARE SERVICE CORP SR NT 144A
HERCULES PRIV CREDIT FUND | LP ASSET BACKED

6.560% 05/29/33 ...
NT  6.050% 09/01/54 .
5.500% 06/15/34

7.451% 05/15/54 ...
5.650% 06/01/34

SER 2024

02/01/43
7.151% 06/24/44
8.106% 06/24/44 ..
150% 07/15/27 ..............
D SR NT  3.750% 02/01/26 .

05/17/27 ...

6.400% 01/25/38
500% 05/06/34
7.500% 12/31/99 .
5.727% 04/25/30
5.851% 04/25/35
6.670% 07/02/29 ....

5.450% 06/15/34 ..

5.875% 06/15/54 ..
7.900% 07/25/31

5.948% 07/01/54

...... 05/23/2024
...... 05/14/2024
...... 05/21/2024
...... 04/16/2024
...... 06/18/2024
...... 06/18/2024
04/30/2024

...... 05/09/2024
...... 04/18/2024
...... 04/18/2024
05/30/2024
06/05/2024
...06/05/2024
03/28/2024

CITIGROUP GLOBAL MKT INC .
TORONTO DOMINION ......
BANK OF AMERICA NA ...
DIRECT PLACEMENT
WELLS FARGO BANK N.A.
GOLDMAN SACHS & CO
DIRECT PLACEMENT ...
DIRECT PLACEMENT
STIFEL NICOLAUS & CO INCORP
JANE STREET EXECUTION SERVICES
BANK OF AMERICA MUNI BD .....
BNP PARIBAS SECURITIES CORP

BNP PARIBAS SECURITIES CORP

BANK OF AMERICA NA
GOLDMAN SACHS & CO ...
Various
GOLDMAN SACHS & CO

DIRECT PLACEMENT ...
J P MORGAN SECLRITIES INC ...
J P MORGAN SECURITIES INC ...

DIRECT PLACEMENT ..iiiiiiittiitteiett ittt ettt e et e e e e

...................... 11,320,000

. 13,000,000 |.
. 39,784,400 |.

....40,000,000 |.
.... 14,986,350 |.
..... 3,607,640 |.
....67,500,000 |.
..10,000,000 |
1,886,600 |.
..675,633 |.
4,000,000 |.
2,497,025 |.
. 24,931,500 |.
... 44,487,000 |.

....50,000,000 |.
.... 24,923,500 |.
.. 19,938,200 |.

...................... 11,320,000

. 13,000,000 |.
.40,000,000 |

....40,000,000 |...
.... 15,000,000 |...
..... 4,066,000 |...
....67,500,000 |...
..10,000,000 |...

4,000,000 |.
2,500,000 |.
.25,000,000 |
...45,000,000 |...

....50,000,000 |...
....25,000,000 |...
...20,000,000 |...
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43283Y-AB-9 ......... Hilton Grand Vacations Trust SERIES 20241B CLASS B 5.990% 09/15/39 .. 04/15/2024 ..... BANK OF AMERICA NA 5,398,998 [....cevvvuirieiinnnnns 5,400,000 |... 1.F FE
437076-CY-6 . ..|HOME DEPOT INC SR NT  5.660% 12/24/25 .... 06/17/2024 J P MORGAN SECURITIES INC .. 2,500,000 |. .. 2,500,000 |.
44047*-AA-1 . ..|HORIZON FUNDING || ASSET BACKED  7.381% 06/21/33 . 06/17/2024 DIRECT PLACEMENT ........... .20,000,000 |. .20,000,000 |.
44107T-BB-1 ......... HOST HOTELS & RESORTS LP SR NT  5.700% 07/01/34 ..eevvriiiiiiiiiiiiiiiiininicciiineecccviinneeees | eeeeeeniieeens fonnd 05/07/2024 ..... J P MORGAN SECURITIES INC ... .. 14,747,700 |. .. 15,000,000 |...
448579-AR-3 ......... HYATT HOTELS CORPORATION SR NT  5.250% 06/30/29 .....cevvvuereeemnnnaeeeernnnneeeeennnaeeeeenenns | cevvvinninnnns Joonnid 06/03/2024 ..... BANK OF AMERICA NA
45256#-AB-8 ......... IMPACT CIL PARENT LLC MEMBER R 5.660% 10/25/56 ......evviiviirinniiiiiiiiiniiiiiiiieneecininines | veeeeeeennnes foeeend 07/14/2008 ..... DIRECT PLACEMENT ... .. 23,518,950 |...
45687V-AG-1 ......... INGERSOLL RAND INC SR NT  5.700% 06/15/54 ...oeeeeeeeeeeeiieeeeeene e e eeeee e e eeene e eeennns | eeeeeeninnns oeeens 05/07/2024 ..... J P MORGAN SECURITIES INC 100,000 |...
466365-AC-7 ......... JACK IN THE BOX SERIES 20191A CLASS A23  4.970% 08/25/49 .......ccevvvvenviviiiiniiiiiiiiiniinineee | cereveiiiieeens ol 05/14/2024 ..... Various .. 18,294,200 |...
46647P-CZ-7 ......... JP MORGAN CHASE BANK NA SR NT  4.080% 04/26/26 .......cevvmmuieeeeemniieeeeeeniieeeeeenneeeeeenne | cevvvnnininnnns feennid 06/26/2024 ..... BANK OF AMERICA NA ...
46647P-DN-5 ......... JP MORGAN CHASE BANK NA SR NT  5.546% 12/15/25 ...cevvvvniiiiiiiiiiiiiiiiiinnccciininnncvinnines | eeeeeeniieeens ol 06/26/2024 ..... JEFFERIES LLC
46647P-EG-7 ......... JP MORGAN CHASE BANK NA SR NT  5.581% 04/22/30 ..eevveeeeeeeeeieeeecenneeeeeeenn e eeeennineeeee | cevvviniinnnns Joennid 04/15/2024 ..... J P MORGAN SECURITIES INC ...
46647P-EH-5 . ..[JP MORGAN CHASE BANK NA SR NT  5.766% 04/22/35 . J P MORGAN SECURITIES INC
46651X-AC-6 . ..| JP MORGAN MORTGAGE TRUST MTG TR 2020-1 CL A3  3.500% 06/01/50 . Interest Capitalization
46678#-AA-8 . ..|JLL Securities Credit Lease-Ba PARCEL 49C CTL  6.710% 01/15/37 DIRECT PLACEMENT ...
47587#-AA-6 ......... JEN HOLDCO 23 LLC ASSET BACKED SER FRN  8.689% 12/15/28 ..eevveeeeeeieiiiieeeceeeieeeeeenneeees | cevvvvniiienens e 11/08/2023 ..... DIRECT PLACEMENT ...
47587*-AA-0 ......... JEN HOLDCO 23 LLC ASSET BACKED FRN SER FRN ~ 8.489% 03/16/29 .......cevvvviviiinnniiiiiiinnininnns | eeveveniiieeens ol 02/02/2024 ..... DIRECT PLACEMENT ...
48255K-AA-4 ......... KKR CORE HLD CO SEC ~ 4.000% 08/12/31 ....ieeeeeieeeeeeeieeeeeeeee e e eeene e e eeene e eeennnnes | cevvviniiinnnns Jeennid 01/01/2024 ..... DIRECT PLACEMENT ... N
50177B-AG-2 ......... LBA Logisitics SERIES 2024BOLT CLASS B 7.123% 06/15/26 ......ccvvvurvvviiinnnniiiiiiiiiiiieiiinn | eeeeeeniiieeens foannd 05/21/2024 ..... MORGAN STANEY & CAPITAL SVCS .. .... 19,949,526 |. ....20,000,000 ...
50212Y-AK-0 ......... LPL HOLDINGS INC CO GUARNT  6.000% 05/20/34 ......cceeeemeeiaeieeeinnieeeeeennieeeeeennneeeeeennnns | cevvvnnniinnnes Joennid 05/21/2024 ..... U8 BANCORP ... e e e e e e e e e e et e e e e e e e e e e ee e e e e e e e e e e e e nnnn e e e e ennnnneeeennnnns eeernnnnaaeeeennnaaeeeennnnnaeeees Joernniae e e 4,020,120 |eevveneieeiniies 4,000,000 |...
517834-AJ-6 ......... LAS VEGAS SANDS CORPORATION SR NT  5.900% 06/01/27 .....evvvviiinnnnniiiiiniiniiiiiiniinnneiinnns | eeeeeenniieeens fonnd 05/07/2024 ..... GOLDMAN SACHS & CO 749,025 |. 750,000 |...
517834-AL-1 ......... LAS VEGAS SANDS CORPORATION SR NT  6.200% 08/15/34 ...coeeeeeeeieieiieeeeeeeieeeeeeenieeeeeenne | eevvviniiinnnns feennd 05/07/2024 ..... BARCLAYS CAPITAL INC ... ...4,993,450 |. ..5,000,000 |...
55287B-AA-1 MED Trust SERIES 2024MOB CLASS A 6.923% 05/15/41 ...coivivvveniiiiiiiiiniiiiiiiiinecccininneeens | eeeeeenniieeens ol 04/30/2024 ..... CITIGROUP SECURITIES INC .... ... 32,917,487 |. .... 33,000,000 ...
55287B-AC-7 . ..|MED Trust SERIES 2024MOB CLASS B 7.323% 05/15/41 CITIGROUP SECURITIES INC . .. 6,483,747 |. .. 6,500,000 |.
55287B-AE-3 . ..|MED Trust SERIES 2024M0B CLASS C  7.622% 05/15/41 CITIGROUP SECURITIES INC . . 11,969,999 |. . 12,000,000 |.
570535-AY-0 . .| MARKEL CORPORATION SR NT  6.000% 05/16/54 .... J P MORGAN SECURITIES INC
57638P-AA-2 . .. | MASTERBRAND INC SR NT 144A  7.000% 07/15/32 .. J P MORGAN SECURITIES INC
591721-AB-1 . ..|METROPARK GROUND LEASE CTL SUB  6.538% 08/15/55 .. Interest Capitalization ..
61690U-8B-9 ......... Morgan Stanley Bank, N.A. SR NT SER BKNT ~ 5.504% 05/26/28 ........covvvvivinniiiiiiiniiiiiiiinnns | eeeeveniiieeens ol 05/28/2024 ..... MORGAN STANEY & CAPITAL SVCS ..
61747Y-ET-8 ......... MORGAN STANLEY SR NT  4.679% 07/17/26 .ceeeeeeeeeeeeeeee e e eeennee e eennnnneeees | cevvviniiinnnns [eennid 04/18/2024 ..... CITIGROUP GLOBAL MKT INC
61747Y-FP-5 ......... MORGAN STANLEY SR NT MTN DTD 04/19/24 SER MTN ~ 5.652% 04/13/28 ....evvvvvvviininiiiiiiiiniininne | eeeeveeieeens |l 04/17/2024 ..... MORGAN STANEY & CAPITAL SVCS ..
61747Y-FQ-3 ......... MORGAN STANLEY SR NT  5.656% 04/18/30 . 04/18/2024 ..... Various
61747Y-FR-1 ......... MORGAN STANLEY SR NT  5.831% 04/19/35 . 04/17/2024 ..... MORGAN STANEY & CAPITAL SVCS ..
637417-AT-3 ......... NNN REIT INC SR NT  5.500% 06/15/34 05/21/2024 ..... WELLS FARGO BANK N.A.
637639-AL-9 . ..|National Securities Clearing C SR NT 144A  5.150% 06/26/26 06/17/2024 DIRECT PLACEMENT ...
637639-AM-7 . ..|National Securities Clearing C SR NT 144A  4.900% 06/26/29 ... WELLS FARGO BANK N.A.
64755B-AA-6 . ..|New Mountain Guardian IV Rated SERIES 20241A CLASS A  8.072% 04/05/37 WELLS FARGO BANK N.A.
647558-AD-0 . ..|New Mountain Guardian IV Rated SERIES 20241A CLASS B 9.322% 04/05/37 WELLS FARGO BANK N.A.
65473P-AR-6 . ..NISOURCE INC JR SUB  6.950% 11/30/54 ..... WELLS FARGO BANK N.A. ..
670837-AD-5 ......... OGE ENERGY CORP SR NT  5.450% 05/15/29 .. MITSUBISHI TRUST & BANKING CRP ..
67097#-AA-T7 ......... OFP 2020 LEASE-BACKED PT TRUST SR NT LEASE-BACKED P/  4.213% 04/15/55 ... 04/15/2024 ..... Interest Capitalization ..
67118P-AA-0 ......... New York Mortgage Trust SERIES 2024CP1 CLASS A1 3.750% 02/25/68 .....cceeeeeeeenieeeeeennieeee | vevvviniiiinnns fennd 03/05/2024 ..... Piper Sandler & Co. ........
677050-AV-8 ......... OGLETHORPE POWER CORPORATION 1ST MTG 144A  5.800% 06/01/54 ....evvviiviiinniiiiiiiiiiiiiiiiiiniins | eeeeeeeiiieeens foannd 06/18/2024 ..... ROYAL BANK OF CANADA N ..10,000,000 |...
68233J-CT-9 ......... Oncor Electric Delivery Compan SR SEC 144A  5.550% 06/15/54 .....coevvmiiieeemmnniiiieeinniieeeee | eevvviniiiennns feennd 06/17/2024 ..... MITSUBISHI TRUST & BANKING CRP .. 499,790 |. 500,000 |...
69021*-AA-8 ......... OVERLAKE 520 OVERLAKE 520 BELLEVUE WA GRND ~ 4.046% 10/15/57 ....ovvvvvvnniiiiiiiiiiiiiiiiiiiines | eeeeeeniieeens |l 06/15/2024 ..... Interest Capitalization .........coooiiiiiiiiiiiiiiii s o [ 3,148 | 3,148 |...
690742-A0-4 ......... OWENS CORNING INC SR NT  5.950% 06/15/54 ...05/29/2024 ..... MORGAN STANEY & CAPITAL SVCS .. .... 14,801,100 |. .... 15,000,000 |...
691450-AA-0 ......... Oxford Finance LLC SERIES 2024A CLASS A2 04/17/2024 ..... GUGGENHE IM CAPITAL MARKETS .evueniiiiiiuuuniiiiiuuiiiisiiiuuississesuunnesssesnnnssessesnnnnsessrennnnss [sossrsssnnssessnnsnnssessnnssnnsnns |ooreessnssssernnnnnnenes 4,373,359 [ 4,400,000
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69418*-AP-6 ......... PACE LOAN GRP ASSET BACKED SER A-15  7.727% 12/15/32 .... 05/30/2024 ..... DIRECT PLACEMENT ...eeeeeee e e eeeete e e e eeet e e e e e e e e e erene e e e eemnnn e e e e e mnnnneeeennnnnnaeeennnnnn reeennnnaseeeennnnnneeeennnnnnenees Joermnnaanreennnnnnnnees 3,500,000 [eeeeeeemnnneeeeens 3,500,000 |...
69421*-AN-8 . ..| PACE GROUP INC ASSET BACKED SER A-12  7.232% 06/15/34 04/02/2024 DIRECT PLACEMENT ... . 12,108,500 |. . 12,108,500 |.
71845J-AB-4 . ..| PHILLIPS EDISON GROCERY CO GUARNT ~ 5.750% 07/15/34 ....... 05/08/2024 WELLS FARGO BANK N.A. .10,000,000 |.
720198-AJ-9 ......... Piedmont Operating Partnership CO GUARNT ~ 6.875% 07/15/29 ......cccevvviiiiiiiiniiiiiiiiniinineee | eereveniieeens |l 06/13/2024 ..... BANK OF AMERICA NA N 7,000,000 |...
T2284K-AB-T7 ......... PINE STREET TRUST 111 SR NT 144A  6.223% 05/15/54 ......iiieeeiiiiieeeeieieeeeeeeneeeeeeenneees | eevvviniiinenns feennd 06/04/2024 ..... TORONTO DOMINION ....20,000,000 [. ....20,000,000 ...
72703P-AG-8 ......... PLANET FITNESS SERIES 20241A CLASS A211  6.237% 06/05/54 .......ccevvvnviiiiininiiiiiiiniininnins | eeeeeeniiieeens ol 06/06/2024 ..... GUGGENHE IM CAPITAL MARKETS . ...30,000,000 {. ....30,000,000 ...
T4464A-AA-9 ......... Public Storage Operating Compa CO GUARNT  1.845% 04/16/27 .....veveeeeeeneiieeeeenieeecceneees | cevvviniiinnens e 04/09/2024 ..... MORGAN STANEY & CAPITAL SVCS ....eeeeeeneeeeemnnaeeeeemnneeeeemnnnaeeeeennnneseeennnnaeeeennnnnseees [oeeernnnnanreermnnnanseeemnnnnneees Jreeennnnnneeennnnanees 2,500,000 |ooeviiiiiiiinininnns 2,500,000 |...
745332-CM-6 ......... Puget Sound Energy, Inc. SR SEC  5.330% 06/15/34 .....coovvvviniiiiiiiiiniiiiiiiinieccciiiinneeees | eeeeeeniieeens ol 06/04/2024 ..... MIZUHO SECURITIES USA INC ..evvenniiiiiiiiiiieiciiis et snni s cennn s s nnnnnnnes [oressnnnnnnnnsrnnnnnnnesnnnnnnnees foevrnnnnnneeennnenn 4,999,950 |, 5,000,000 |...
746246-AB-3 ......... PURENEST FUNDING LLC SER A-2  6.300% 12/05/37 ...eeeeeeeeeeeeeennieeeeeeenieeeeeeennneeeeennees | cevvvnnninnnns Joennid 06/01/2024 ..... Interest Capitalization .. .
758750-AL-7 ......... REGAL REXNORD CORP CO GUARNT ~ 6.050% 02/15/26 .....evvvnriiiiinnniiiiiiniiinineiiiiinneeciniinnnnes | eeeeeenniieeens fonnid 05/08/2024 ..... BARCLAYS CAPITAL INC .. 1,205,028 |. .. 1,200,000 |...
758750-AP-8 ......... REGAL REXNORD CORP CO GUARNT  6.400% 04/15/33 ...ceeereeeeeeeeeieeeeeenneeeeeeeneneeeeennnees | cvvvviniinnnns Joennid 05/02/2024 ..... Tax Free Exchange .... .... 14,615,617 |. .... 14,605,000 |...
759351-AS-8 . .. | REINSURANCE GROUP OF AMERICA SR NT ~ 5.750% 09/15/34 BANK OF AMERICA NA . 14,893,050 |. . 15,000,000 |.
76131V-AB-9 . ..|KITE REALTY GROUP TRUST SR NT  4.750% 09/15/30 . BARCLAYS CAPITAL INC .. 427,284 |. ..450,000 |.
78486*-AT-6 . .| SSHCOF 111 ASSET BACKED SER A17A  7.230% 09/15/34 .. DIRECT PLACEMENT ... . 18,681,500 |. . 18,681,500 |.
78486*-AU-3 ......... SSHCOF |11 PACE ASSET BACKED SER A18  7.340% 09/15/34 ... DIRECT PLACEMENT ... .... 11,470,000 |. .... 11,470,000 |...
78486*-AV-1 ......... SSHCOF |11 ASSET BACKED SER A19  7.480% 03/15/35 ....ceivvvriniiiiiiiiniiiiiiiiineeccviinnneennn | eeeeeenniieeens fonnid 05/31/2024 ..... DIRECT PLACEMENT .... 16,909,750 |. ... 16,909,750 |...
78520E-AG-1 ......... Sabey Data Center Issuer LLC SERIES 20241 CLASS A2 6.000% 04/20/49 .....eevvvveemmniieieeenns | eevvviiiiennns e 04/24/2024 ..... GUGGENHE IM CAPITAL MARKETS .... .. 19,762,860 |. ....20,000,000 ...
80286Y-AB-8 ......... Santander Drive Auto Receivabl SERIES 20242 CLASS A2 5.950% 09/15/27 .....covvvvvvviinnnnnnes | eorevennieeens |l 04/16/2024 ..... L0 I 0 R RSP~ o (¢ ! 1 I EO . 2,650,000 |...
80287L-AB-5 ......... Santander Drive Auto Receivabl SERIES 20243 CLASS A2 6.210% 06/15/27 ....eveevveeieeecennns | eevvviniiennns e 06/11/2024 ..... BNP PARIBAS SECURITIES CORP ... 1,599,938 |.oeeveiieieeiiiiees 1,600,000 |...
816851-BS-7 ......... Sempra JR SUB  6.875% 10/01/54 ..eevvniiiiiiiiiiiiiiien e nrrnieenns | e [ 05/28/2024 ..... J P MORGAN SECURITIES INC 247,610 |. 250,000 |...
82667C-AD-7 ......... SIGNAL RAIL | LLC SERIES 20241A CLASS B 6.110% 05/17/54 ...eeoeeeeiiiiiiiecieiieeeceeneeeeee | eevvviniiennns e 05/13/2024 ..... WELLS FARGO BANK N.A. ..... .. 10,854,923 |. ..10,860,000 |...
842400-Hz-9 SO CAL EDISON CO 1ST MTG ~ 5.200% 06/01/34 ......cevvunriiiiiiiiiiiiiiiiiinneecriiineeecvnineeeennn | eeeeeenniieeees fonnid 04/26/2024 ..... J P MORGAN SECURITIES INC ...

842400-JE-4 .
84467F-AA-4 .
845743-BX-0 .
85253#-Al-3 .
85253#-AN-1 . .
86212X-AP-5 .........
864300-AC-2 .........
864300-AE-8 .........
871620-AL-4 .........
87320*-AH-3 .........
88655A-AG-5

892725-AX-0 .
89656G-AC-8 .
89657B-AA-2 .
89657B-AA-2 .
91823A-BC-4 . .
92277G-AX-5 .........
92556V-AB-2 .........
925650-AA-1 .........
C7077@-AB-4 .........
C7077€-AD-0 .........
G1266#-AH-9 .........
G2964#-AA-T .........
62964#-AB-5 .........

..|S0 CAL EDISON CO 1ST MTG
..| SOUTHPORT ISSUER ASSET BACKED SER 2024
..| Southwestern Public Service Co 18T MTG
..|STAG Industrial Operating L.P. SR NT SER A
.| STAG Industrial Operating L.P. SR NT SER B

..|Trafigura Securitisation Finan SERIES 20241A CLASS A2
..|Trinity Rail Leasing L.P. SERIES 20241A CLASS A
..|Trinity Rail Leasing L.P. 2019-1A C
..|Trinity Rail Leasing L.P. 2019-1A C
.| VB-S1 ISSUER SERIES 20241A CLASS C2

5.450% 06/01/31 ....
7.652% 05/15/54 .
6.000% 06/01/54 ...
6.050% 05/28/29 .
6.170% 05/28/31 ....
STORE Master Funding LLC SERIES 20241A CLASS A4  5.940% 05/20/54 .
SUBWAY FUNDING LLC SERIES 20241A CLASS A2l1  6.740% 07/30/54 ...
SUBWAY FUNDING LLC SERIES 20241A CLASS A23  6.970% 07/30/54 ....
TD SYNNEX Corporation SR NT  6.100% 04/12/34 ...
Twain Funding | 2018-A11  6.690% 05/10/31
TIF Funding 111 LLC SERIES 20242A CLASS A

5.980% 11/15/27 .

5.780% 05/19/54
3.820% 04/17/49 ...
3.820% 04/17/49 .
5.590% 05/15/54
VENTAS INC CO GUARNT  5.625% 07/01/34
Viatris Inc. CO GUARNT  1.650% 06/22/25 ....
VICI Properties L.P. SR NT  4.375% 05/15/25
PG RECEIVABLES FINANCE LP ASSET BACKED SER A1
PG RECEIVABLES FINANCE LP ASSET BACKED SER B1
CLEARPATH ENERGY LOAN SEC  8.000% 03/06/29
Ap Grange Holdings Llc SENIOR NOTE  6.500% 03/20/45 ... .
Ap Grange Holdings LIc SENIOR NOTE 10.000% 03/20/45 ......ccvvvvieeiiiuiniiiiiiiiiiiiiiiiiaiinees

6.965% 05/30/30 ...
7.450% 05/20/30 ...

04/05/2024
05/30/2024
05/30/2024
04/09/2024
05/10/2024
06/25/2024
05/08/2024

...... 04/26/2024
...... 04/26/2024
...... 01/22/2024
...... 01/22/2024
03/06/2023
...06/04/2024
06/04/2024

CITIGROUP GLOBAL MKT INC .
JEFFERIES LLC .
MORGAN STANEY & CAPITAL SVCS ..
BANK OF AMERICA NA ...
BANK OF AMERICA NA
..... CITIBANK NA
..... MORGAN STANEY & CAPITAL SVCS ..
..... MORGAN STANEY & CAPITAL SVCS ..
..... CITIGROUP SECURITIES INC ....
..... Interest Capitalization
..... WELLS FARGO BANK N.A. ..
SOCIETE GENERALE ...
WELLS FARGO BANK N.A.
WELLS FARGO BANK N.A. ..
Interest Capitalization
BARCLAYS CAPITAL INC ...
J P MORGAN SECURITIES INC ...
..... GOLDMAN SACHS & CO
..... JANE STREET EXECUTION SERVICES ..
..... DIRECT PLACEMENT ...
..... DIRECT PLACEMENT ...
..... DIRECT PLACEMENT ...
..... DIRECT PLACEMENT ...

..... DIRECT PLACEMENT ..iiiiiiittiitteiett ittt ettt e et e e e e

....................... 5,000,000

. 19,851,600 |.
.10,000,000 |.

.... 19,994,490 |.

.19,998,930 |.
.19,996,180 |
11,162,967 |
0
. 57,558,394 |.
.. 14,812,500 |.
..667,338 |.
787,000 |.

287,299 |.
...45,000,000 |.

....................... 5,000,000

.20,000,000 |
.10,000,000 |.
8,000,000 |
..... 9,750,000 |...
..... 7,500,000 |...
..... 8,000,000 |...
..10,000,000 |...

....20,000,000 |...

.20,000,000 |
.20,000,000 |
11,679,416 |
.. (79,146) .
.58,000,000 |
..15,000,000 |...

287,299 |...
...45,000,000 |...
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PPGKBV-KD-7 COASTAL GASLINK LTD PARTNERS SEC  5.606% 03/30/42 .. UV 06/04/2024 ..... ROYAL BANK OF CANADA ... .... 14,608,912 |. ... 14,609,204 |... 162 ...
. 14,609,204 |.

PPGGLU-EB-8 . ..| COASTAL GASLINK LTD PARTNERS SEC  5.607% 03/30/47 06/04/2024 ROYAL BANK OF CANADA .14,608,619 |. 1.62
PPGLBV-6T-6 . .| COASTAL GASLINK LTD PARTNERS SEC ~ 5.857% 06/30/49 06/04/2024 ROYAL BANK OF CANADA ... .10,956,903 |. .10,956,903 |. 1.62
29250N-0G-8 ENBRIDGE INC JR SUB  7.375% 03/15/55 B 06/24/2024 ..... MIZUHO SECURITIES USA INC ... 250,000 | 250,000 |... 2.CFE ..
35100L-A#-5 FOUR SEAS LP ASSET BACKED SER A2 7.345% 05/28/32 ....ooveeuniiiiieeiiiiiiiceceeiiieceeeeiieees | eeeeiiiieenns [ 05/01/2024 ..... DIRECT PLACEMENT ..ttt e e e e e eirnnees [oreeeeeeeeiiee e e e e e ssine e e e e ees [oraeeeeeeeeineeee e 5,000,000 |oeveereeeaiiiiennn. 5,000,000 |... 1.FPL
35100L-AG-7 . .|FOUR SEAS LP ASSET BACKED SER A1  6.818% 05/28/32 03/01/2024 DIRECT PLACEMENT .22,500,000 | .22,500,000 |. 1.FPL ..
496902-AT-4 KINROSS GOLD CORPORATION SR NT  6.250% 07/15/33 A.. 05/07/2024 ..... Tax Free EXChange .......oooooeiiiiiiii i o ol 7,400,078 7,500,000 |... 2.CFE
005117-AA-4 ACWA POWER MGMT INVST SR SEC 144  5.950% 12/15/39 D.. 05/08/2024 ..... CITIGROUP SECURITIES INC .... ..10,000,000 |...

00787C-AD-4 . ..| AEROPUERTO INTL TOCUMEN SR SEC 144A  4.000% 08/11/41 D.. 06/11/2024 HSBC SECURITIES USA INC ..800,000 |.

00787C-AE-2 . ..| AEROPUERTO INTL TOCUMEN SR SEC 144A  5.125% 08/11/61 D.. 06/12/2024 BANK OF AMERICA NA ...... 7,912,000 |.

03718N-AC-0 . ..| ANTOFAGASTA PLC SR NT 144A  6.250% 05/02/34 .......... D.. 04/29/2024 CITIGROUP SECURITIES INC . .10,000,000 | .
03768U-AA-7 . ..|APIDOS CLO SERIES 202135A CLASS A 6.636% 04/20/34 . D.. 04/01/2024 ARISTOTLE PACIFIC CAPITAL 2,600,000 AFE ..
03938L-BH-6 . ..| ARCELORMITTAL SR NT  6.350% 06/17/54 ................... D.. 06/26/2024 BANK OF AMERICA NA ......... 5,000,000 FE ..
04009A-AL-4 . ..|ARES CLO LTD SERIES 201952A CLASS AR 6.636% 04/22/31 D.. 06/28/2024 MORGAN STANEY & CAPITAL SVCS .. 1,000,000 FE ..
04015N-AN-4 . ..| ARES CLO LTD SERIES 20154A CLASS A1RR  6.409% 10/15/30 .. D.. 06/04/2024 NOMURA' SECURITIES INTL INC . 4,600,000 FE .
070252-AA-9 . ..|Basswood Park CLO Ltd SERIES 20211A CLASS A 6.586% 04/20/34 .. D.. 04/01/2024 ARISTOTLE PACIFIC CAPITAL K 2,600,000 |. FE ..
124166-AQ-2 . ..|Buttermilk Park CLO Ltd SERIES 20181A CLASS A1R  6.397% 10/15/3 D.. 05/17/2024 GOLDMAN SACHS & CO ......... ..2,000,000 | ..2,000,000 | FE .
12553D-AJ-6 . ..|CIFC FUNDING CLO LTD 2019-1A CL AR 144A  6.686% 04/20/32 ........ D.. 04/01/2024 ARISTOTLE PACIFIC CAPITAL . 13,019,370 |. . 13,000,000 |. FE ..
13877B-AA-6 . ..| CANYON CAPITAL CLO LTD SERIES 20181A CLASS A  6.660% 07/15/31 . D.. 04/01/2024 ARISTOTLE PACIFIC CAPITAL ..2,077,419 |. .. 2,075,385 | FE ..
146865-AJ-9 . ..| CARVAL CLO LTD SERIES 20181A CLASS AR  6.558% 07/16/31 . D.. 04/05/2024 Various ... .52,000,000 | .52,000,000 | FE ..
23636A-BA-8 . .. | DANSKE BANK A/S SR NT 144A  0.976% 09/10/25 ................ D.. 05/02/2024 MORGAN STA ..196,416 |. ..200,000 |. FE ..
26244G-AS-4 . .. | DRYDEN SENIOR LOAN CLO FUND SERIES 201540A CLASS AR2  6.472% 08/15/31 D.. J P MORGAN SECLRITIES INC .. 1,750,000 |. .. 1,750,000 |. FE ..
268317-BB-9 . .|EDF SA SR NT 144A  6.000% 04/22/64 ... D.. BANK OF AMERICA NA ... .36,791,200 | .40,000,000 | FE ..
279158-A0-2 ECOPETROL SA SR NT  5.875% 11/02/51 ... D.. 04/17/2024 ..... BANK OF AMERICA NA ... 3,442,500 |..cuviiiiieeiiiiiens 5,000,000 |... FE s
20002V-AJ-7 ELMWOOD CLO X LTDLtd SERIES 20213A CLASS ATR  6.595% 07/20/37 .... D.. 04/05/2024 ..... ARISTOTLE PACIFIC CAPITAL .. ....25,000,000 |. ....25,000,000 |... FE
29278G-BE-7 . ..|ENEL FINANCE INTERNATIONAL NV CO GUARNT 144A  5.500% 06/26/34 . J P MORGAN SECLRITIES INC . 14,756,850 |. . 15,000,000 |. FE
35138C-AD-6 . .| FOX HEDGE LP SEC SER A 144A  6.050% 11/28/64 ... DIRECT PLACEMENT ... .31,250,000 | .31,250,000 | z
35138C-AE-4 FOX HEDGE LP SEC SER B 144A  8.346% 11/28/64 ... 06/20/2024 ..... DIRECT PLACEMENT ... .... 14,500,000 |. .... 14,500,000 |... Z..
35138C-AF-1 FOX HEDGE LP SEC SER C 144A  9.346% 11/28/64 06/20/2024 ..... DIRECT PLACEMENT ..11,750,000 |. ..11,750,000 |... Z..
36321J-AE-4 . ..| GALAXY CLO LTD SERIES 201828A CLASS A2  6.890% 07/15/31 04/01/2024 ARISTOTLE PACIFIC CAPITAL 1,774,420 1,774,420 FE
404280-BK-4 . ..|HSBC BANK USA NA SR NT ~ 4.041% 03/13/28 .... 05/16/2024 HSBC SECURITIES USA INC .. 817,547 850,000 FE ..
404280-EF-2 . ..|HSBC BANK USA NA SR NT  5.597% 05/17/28 ... 05/08/2024 HSBC SECURITIES USA INC .. 850,000 850,000 FE ..
40437V-AQ-1 . ..|HPS CLO Loan Management SERIES 14A 19 CLASS A1R  6.605% 01/25/34 . 04/01/2024 ARISTOTLE PACIFIC CAPITAL 3,997,600 4,000,000 FE ..
45115A-AA-2 . .| ICON INVESTMENTS SIX DAC SR SEC ~ 5.809% 05/08/27 ... 04/30/2024 J P MORGAN SECLRITIES INC 800,000 800,000

45115A-AB-0 . ICON' INVESTMENTS SIX DAC SR SEC  5.849% 05/08/29 . 04/30/2024 J P MORGAN SECLRITIES INC
.| IMPERIAL TOBACCO CO GUARNT 144A  5.875% 07/01/34 ....

45262B-AH-6 . . 06/24/2024 BANK OF AMERICA NA ......
47050E-AQ-2 . .. | JAMESTOWN CLO LTD SERIES 202015A CLASS AR 7.029% 07/15/35 . 05/28/2024 ARISTOTLE PACIFIC CAPITAL . 12,750,000 | . 12,750,000 |
53944Y-BA-0 . .|LLOYDS TSB BANK GROUP PLC SR NT ~ 5.721% 06/05/30 ......ceeuunnens 05/29/2024 LLOYDS SECURITIES INC ..... ..400,000 |. ..400,000 |.

Madison Park Funding CLO Ltd SERIES 201937A CLASS AR2  6.859% 04/15/37 .
.. [MAGNETITE CLO LTD SERIES 201512A CLASS AR4 ~ 6.479% 10/15/31 ....
.| MAGNETITE CLO LTD SERIES 201617A CLASS AR2 ~ 6.825% 04/20/37 .

55817E-AW-6 .
55953+-BD-4

04/12/2024
06/28/2024

ARISTOTLE PACIFIC CAPITAL
MORGAN STANEY & CAPITAL SVCS ..

.20,000,000 |
..723,921 |.

.20,000,000 |
.. 723,197 |.

PPPPPUODPPEPEOoDDOoDODEDPEo0Do0

55954E-AY-5 . . 04/09/2024 ARISTOTLE PACIFIC CAPITAL .. .45,000,000 | .45,000,000 |

56607K-AL-8 . ..|Marble Point CLO XIX Ltd SERIES 20203A CLASS AR  6.727% 01/19/3 04/05/2024 ARISTOTLE PACIFIC CAPITAL .30,000,000 | .30,000,000 |.

50284B-AE-8 . ..|MEXICHEM SAB DE CV CO GUARNT 144A  5.875% 09/17/44 . 04/11/2024 BANK OF AMERICA NA ... 2,950,711 |. 3,247,000 |.

639057-A0-1 . .| NATWEST GROUP PLC PERP JR SUB  8.125% 12/31/99 ....... 05/07/2024 BANK OF AMERICA NA ... ..200,000 |. ..200,000 |.

641320-AJ-7 NEUBERGER BERMAN CLO LTD SERIES 201932A CLASS AR  6.578% 01/20/32 .. 04/01/2024 ARISTOTLE PACIFIC CAPITAL ..23,048,925 | .... 23,925,000 |...

64134J-AA-1 NEUBERGER BERMAN CLO LTD CLO 2021-40A 144A  6.649% 04/16/33 .... 04/01/2024 ARISTOTLE PACIFIC CAPITAL .. 3,513,510 [oveeeiiiiiiiies 3,510,000 |... FE
652000-AB-9 . ..|NEXA RESOURCES SA CO GUARNT 144A  6.750% 04/09/34 ... 04/10/2024 Various ....eeeeeeeiiniennees .. 7,499,615 |. ..7,500,000 | FE ..
67091T-AF-2 . .| OFFICE CHERIFIEN DES PHO SR NT 144A  6.750% 05/02/34 04/24/2024 J P MORGAN SECLRITIES INC .31,517,120 | .32,000,000 | FE ..
67091T-AG-0 OFFICE CHERIFIEN DES PHO SR NT 144A  7.500% 05/02/54 .. 06/05/2024 Var ious ....21,530,320 |. ...22,000,000 |... FE
67097L-AH-9 OCP CLO LTD 2017-13A-CL-A1AR-144A  6.550% 07/15/30 D.. 04/01/2024 ARISTOTLE PACIFIC CAPITAL eeeiieiiiiiiieeeeiiit et e et e e s snnnes [oreeeeesssient e e s s sinneaessnns [obbeeaeeesirenaaeeas 3,300,758 |. 3,208,153 |... FE
67706H-BS-6 . ..| OHA Loan Funding Ltd SERIES 20131A CLASS A1R3  6.826% 04/23/37 D.. 04/23/2024 ARISTOTLE PACIFIC CAPITAL .50,000,000 | .50,000,000 | FE ..
71367V-AB-5 . .| PERENTI FINANCE PTY LTD CO GUARNT 144A  7.500% 04/26/29 ... D.. 04/18/2024 HSBC SECURITIES USA INC .. . 12,500,000 |. . 12,500,000 |. FE ..
71568P-AP-4 MAJAPAHIT HOLDING BV SR NT 144A  4.000% 06/30/50 .. |D.. 04/04/2024 ..... CITIGROUP SECURITIES INC .... JU JU e 3,000,000 |... FE
716540-C6-5 ......... PETROLEOS MEXICANOS CO GUARNT  6.500% 03/13/27 .ievveeuvvviieiiiiiiiiiiiiiiiiiiiiiiiiiiiiiaeeens Dovereeeeine o 06/03/2024 ..... BARCLAYS CAPITAL INC ..veiiiiiitttiittiiitte e ettt e T80 | 250,000 FE oo
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T2941K-AA-4 PLUSPETROL CAM/PLUS LOTE SR NT 144A  6.240% 07/03/36 06/27/2024 ..... J P MORGAN SECURITIES INC ... .... 14,988,600 |. .... 15,000,000 |...
75888K-AL-8 . ..|Regatta Funding CLO Ltd. SERIES 20171A CLASS AR  6.867% 04/17/37 04/26/2024 ARISTOTLE PACIFIC CAPITAL .10,000,000 |. .10,000,000 |.
834423-AF-2 . ..|Solvay Finance (America) LLC CO GUARNT 144A  5.850% 06/04/34 05/30/2024 BANK OF AMERICA NA ... .. 6,989,500 |. .. 7,000,000 |.
83613H-AL-1 . ..| SOUND POINT CLO LTD SERIES 20183A CLASS A1AR  6.624% 10/26/31 05/07/2024 ARISTOTLE PACIFIC CAP . 16,650,000 |. . 16,650,000 |.
853254-DC-1 .. | STANDARD CHARTERED PLC SR NT 144A  5.905% 05/14/35 .... 05/07/2024 STANDARD CHARTERED BANK 5,000,000 |. 5,000,000 |.
86959L-A0-6 . ..| SVENSKA HANDELSBANKEN SR PFD 144A  5.125% 05/28/27 . 05/20/2024 BANK OF AMERICA NA ...... .. 249,740 |. ..250,000 |.
87122F-AN-6 . ..| Sycamore Tree CLO Ltd SERIES 20233A CLASS A1R  6.973% 04/20/37 04/12/2024 ARISTOTLE PACIFIC CAPITAL .25,000,000 |. .25,000,000 |.
87168G-AC-3 . ..| Symphony CLO Ltd SERIES 2021294 CLASS A  6.670% 01/15/34 ........ 04/01/2024 ARISTOTLE PACIFIC CAPITAL .. 1,300,000 |. .. 1,300,000 |.
883310-AL-8 . ..| Thayer Park CLO, Ltd. SERIES 20171A CLASS AR  6.626% 04/20/34 04/01/2024 ARISTOTLE PACIFIC CAPITAL .. .10,001,000 |. .10,000,000 |.
89629L-AA-5 . ..| CONTINUUM GRN SPV CO-1SS SR SEC 144A  7.500% 06/26/33 06/18/2024 DEUTSCHE BANK SECURITIES INC .50,000,000 |. .50,000,000 |.
948760-AA-4 ......... The Weir Group PLC SR NT 144A  2.200% 05/13/26 04/25/2024 ..... JANE STREET EXECUTION SERVICES .. 647,997 |. 700,000 |...
G6904#-AA-1 ......... PARAGON ASRA SEC  5.980% 03/27/49 ... LLOYDS SECURITIES INC ... 22,740,904 |. .00 22,740,904 ...
G6904#-AA-1 ......... PARAGON ASRA SEC  5.980% 03/27/49 ... LLOYDS SECURITIES INC ..(22,740,904)|. ..(22,740,904)|...
P3001#-AA-0 ......... CERRO DOMINADOR INVERSIONE SPA SEC 15.000% 06/15/25 DIRECT PLACEMENT 2,942,774 |. 2,942,774 |...
00182#-AG-3 . ..|Alinta Energy Finance Pty. Ltd SR NT  6.250% 05/30/34 AUSTRALIA & NEW ZEALAND BK GRP .26,000,000 |. .26,000,000 |.
Q7397#-AV-6 . ..|Pratt Finance Proprietary Ltd  6.310% 06/05/39 . HSBC SECURITIES USA INC ........ .10,000,000 |. .10,000,000 |.
W7000#-AE-6 . ..|NORDION ENERGI AB SEC  4.730% 04/08/36 .. NATWEST MARKET SECURITIES INC . 19,342,360 |. . 19,342,360 |.
W7000#-AF-3 . ..|NORDION ENERGI AB SEC ~ 4.840% 04/08/39 ..... NATWEST MARKET SECURITIES INC . 19,342,360 |. . 19,342,360 |.
04940J-AB-9 ......... ATLAS SECURTITIZED PRODUCTS FU A1 03/25/63 . . DIRECT PLACEMENT ..(282,99,398) . .... (289,771,056) ... . (3,631,486)
04940J-AC-7 ......... ATLAS SECURTITIZED PRODUCTS FU A2 03/25/63 ...iiiiiiiiiiiiiiii e DIRECT PLACEMENT ... iiiuueuniiiiiuunniiiiiesu s i iiiessisissreasessssarsnsnnsssesnnsnsssssnnsnnsssasrnnsns |oosessnnnsessrnnnnnsessennsnnsenees |oorssnnssesennnnnns (140,272,669)[........00unnennnn. (141,596, 136) [...0vvvnnnnnnnnnnnnnns (1,777,110)

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)

2,185,962, 348

2,193,463,522

(2,710,522)

BLAOCG-6E-7 ......... GENSERVE LLC 06/30/25

BLAOCA-7P-4 ......... IVEX & INDUSPAC HOLDCO 7TH AMND MML 12/17/25 .
BLAOC3-2L4 ......... 0CS8 Uni tranch NAV LOAN 11/10/26 ..

BLAOCG-1N-2 ......... BLUE 0L GP 06/12/27

BLAOCF-NO-0 ......... MC Group Ventures Corporation 4th AMND MML 06/30/27
BLAOCO-5Y-9 ......... CP TURF PARENT LLC CP TURF PARENT 4th Amend MWL 10/25/27
BLAOC0-60-2 ......... CP TURF PARENT LLC CP TURF PARENT DDTL 10/25/27 ...
BLAOC4-5X-3 ......... GHR Heal theare LLC TL 12/09/27

BLAOCE-GK-7
BLAOCE-RA-7 .
BLAOAR-JG-6 .
BLAOCD-ZW-2 .

Metz Culinary Management, Inc. INCREMENTAL MML
..|Metz Culinary Management, Inc. INCREMENTAL DDTL
..|ROYAL HOLDCO CORPORATION AMND 8 DDTL 12/30/27
..|Ra Parent Holdigs LP 2\ND AVND MWL 03/01/29 .
.| BLUE 0L GP

12/23/271 ...
12/23/27

BLAOCG-1L-6 . . 06/12/29 ...

BLAOCO-X2-9 . .. | BAKEQVATIONS INTERMEDIATE LLC 1ST AMND MWL 09/25/29 .
03945E-AB-7 ......... ARCHER ACQUISITION LLC DDTL 10/06/29

BLAOAW-34-9 ......... MOBILE COMMUNICATIONS AMERICA DDTL 2023

55426*-AA-8 ......... MGP HOLDINGS |11 CORP 03/01/30

BLAOC3-6P-1 ......... ASF PARSNIP LP SR SECURED TL 03/22/30 ..

BLAOBY-9T-3 ......... W50 HOLDINGS LLC 50 TL 03/22/30

BLAOC2-FE-8 In Zone Brands Inc. 2024 TL 04/15/30
BLAOCH-MV-9 . ..|MATADOR US BUYER LLC DDTL 06/25/30
BLAOCH-MT-4 . .. | MATADOR US BUYER LLC 06/25/30 ...
BLAOC1-U0-3 . .| WCHG HOLDINGS LLC WCHG TL 04/10/31 ...

04/16/31 .
05/06/31 ..

BLAOC2-12-1 . ..| VMG HOLDINGS, LLC VMG HOLDINGS TL
BLAOC7-0X-1 . ..| VALKYRIE BUYERS LLC MML

BLAOCG-1N-2 ......... BLUE OWL GP 06/12/31
00117@-AL-2 ......... AFC-DELL HOLDING CORP 5TH AMND DDTL

06/05/2024
05/21/2024
04/18/2024
05/22/2024
06/10/2024
04/02/2024
06/04/2024
04/25/2024
05/31/2024

04/01/2024
04/19/2024
04/29/2024
04/22/2024
04/29/2024
04/15/2024
06/25/2024

DIRECT PLACEMENT ...
DIRECT PLACEMENT ...
DIRECT PLACEMENT ...
GOLDMAN SACHS & CO
DIRECT PLACEMENT ...
DIRECT PLACEMENT ...
No Broker
DIRECT PLACEMENT
DIRECT PLACEMENT ...
DIRECT PLACEMENT
No Broker ...
DIRECT PLACEMENT
GOLDMAN SACHS & CO
DIRECT PLACEMENT
No Broker
No Broker
DIRECT PLACEMENT
DIRECT PLACEMENT ...
DIRECT PLACEMENT ...
DIRECT PLACEMENT ...
DIRECT PLACEMENT

DIRECT PLACEMENT

DIRECT PLACEMENT

DIRECT PLACEMENT

DIRECT PLACEMENT

GOLDMAN SACHS & CO

ST PP PP PPPPPON

....................... 2,796,410

724,502 |.
..2,170,609 |.
...150,000,000 |.
....15,000,000 |.

..... 8,300,000 |.
..... 9,768,301 |.
..... 6,768,865 |.
.. 3,919,385 |.
. 14,744,007 |.
.19,801,280 |.
. 10,455,673 |.
.. 2,113,043 |
... 15,000,000 |.

....................... 2,824,656

...150,000,000 |...
.... 15,000,000 |...

1,142,396 |...
987,256 |...
.. 5,361,844 |...
..... 1,970,636 |...
1,407,597 |.

.. 7,900,541 |...
..... 8,300,000 |...
9,863,972 |...

.. 3,919,385 |.
. 14,893,027 |.
.20,000,000 |
.10,561,286 |
.. 2,135,296 |
..15,000,000 |...

162 ...
3BZ..
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15963C-AC-0 .
18449E-AG-5 .
18883U-AH-0 .
21870F-BA-6 .
233450-AF-5 ..
23918V-BB-9 ........
28414B-AF-3 .........
28619E-AF-0 .........
36740U-AT-9 .........
36740U-AX-0 .........
36740U-AY-8

37244%-AF-1 .
43289D-AK-9 .
44332E-AX-4 .
45070B-AJ-4 .
45256T-AE-2 . .
457198-AC-9 .........
47718F-AB-6 .........
48855H-AC-1 .........
48BBOE-AC-8 .........
542886-AB-4 .........
55303V-AB-5 .........
55314N-AX-2 .........

..| CHARIOT BUYER LLC TL B

.| CLEAN HARBORS INC TL B
..|Clipper Acquisitions Corp. TL

..| CORELOGIC INC/UNITED STATES TL B
. [D&H UNITED FUELING SOLUTIONS 2ND

.| ITT HOLDINGS LLC ASSETS TL B
.| IMPACT PARENT CORPORATION DDTL 2ND AMND DDTL

INHANCE TECHNOLOGIES LLC MML
KENCO PPC BUYER ML 1/
KENG ACQUISTION INC DDTL

LONG TERM CARE GROUP INC ML

MKS INSTRUMENTS INC ASSETS FRN B

55426*-AB-6 .........

JETSON INTERMEDIATE LLC JETSON TL B

MGM Transformer Holdings LLC DDTL

10/08/28 .
03/03/28
06/02/28

. DDTL
.|DAVITA INC TL B1 05/09/31
ELANCO ANIMAL HEALTH INC CO TL B 1L 08/01/27 ...
ELEMENT 78 PARTNERS LLC DDTL 12/01/27
Gates Industrial Corp plc TL B3 03/31/27
Gates Industrial Corp plc Gates Global 11/16/29 ...
Gates Industrial Corp plc TL 05/23/31 ..
..| GENSERVE LLC DDTL 6TH ANND 06/30/25 ...
..|Hilton Worldwide Holdings Inc. TL B4 11/08/30
.|HB International Ltd TL B 06/20/30 ...

10/05/30 ..

07/06/24

15/29
08/01/29
09/08/27 ..
10/31/29

08/17/29

MGP HOLDINGS |11 CORP MGP HOLDINGS 111 CORP

03/01/30

...... 05/09/2024
...... 06/25/2024
...... 06/10/2024
...... 03/25/2024
...... 02/29/2024
...... 06/25/2024
06/04/2024

...... 04/09/2024
...... 06/05/2024
...... 05/31/2024
...... 04/19/2024
06/14/2024
...06/25/2024
05/01/2024

WELLS FARGO BANK N.A.
GOLDMAN SACHS & CO
Conversion .............

J P MORGAN SECLRITIES INC
No Broker ...
Conversion ..
GOLDMAN SACHS & CO
No Broker
UBS SECURITIES LLC ...
BANK OF AMERICA NA ...
Various ...
No Broker
DEUTSCHE BANK SECURITIES INC ..
MORGAN STANEY & CAPITAL SVCS ..
Conversion ..
No Broker ...
Interest Capitalization ..
DIRECT PLACEMENT ...
DIRECT PLACEMENT ...
No Broker
Interest Capitalization ..
No Broker
J P MORGAN SECURITIES INC ...
No Broker

2,142,930 |.
3,002,861 |.
2,002,418 |.
5,757,500 |.
1,330,745 |.

2,164,575 |...
2,991,643 |...
1,994,937 |...
5,750,000 |...
1,351,010 |.
5,000,000 |.

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
01663X-AD-5 ......... ALL STAR RECRUITING LOCUMS LLC MML 05/01/30 .. 05/01/2024 ..... DIRECT PLACEMENT .... 15,840,000 |. .... 16,000,000 ... 3.BFPL ..
01957T-AH-0 . ..| ALLIED UNIVERSAL 05/15/28 ... 05/21/2024 MORGAN STANEY & CAPITAL SVCS .. 4027 .
03852J-AV-3 . .. | ARAMARK SERVICES INC TL B8 06/24/30 . 03/27/2024 Conversion ........ 3.B FE
04268B-AB-0 ......... AROTECH CORPORATION DDTL 10/22/26 .oovviiiiiiiiiec i | e [ 05/17/2024 ..... DIRECT PLACEMENT
04268B-AC-8 ......... AROTECH CORPORATION MWL 10/22/26 ... eee | e e 05/17/2024 ..... DIRECT PLACEMENT ...
04940J-AB-9 ......... ATLAS SECURTITIZED PRODUCTS FU CL A1 05/28/83 ...coovvviieiiiiiieieeciiieeeeciiines | e o 03/22/2024 ..... DIRECT PLACEMENT ... . 449,617 |...
04940J-AB-9 ......... ATLAS SECURTITIZED PRODUCTS FU CL A1 05/28/63 ..o | e e 06/28/2024 ..... No Broker ... ... 388,233,241 |...
04940J-AC-7 ......... ATLAS SECURTITIZED PRODUCTS FU CL A2 05/24/83 .....oovvviiiiiiiiiiin i | e |l 05/07/2024 ..... Conversion ..
04940J-AC-7 ......... ATLAS SECURTITIZED PRODUCTS FU CL A2 05/24/83 ... | v e 06/28/2024 ..... No Broker 1.G PLGI .......
05642#-AA-7 ......... BTC OFFSHORE HLDS FND I11-B TL TL 06/28/33 ..o crvieeens [ eerrieeeeeenn [ 06/21/2024 ..... DIRECT PLACEMENT
08579J-BH-4 ......... BERRY GLOBAL GROUP INC 07/02/29 .o eenne e eennnnes | e e 03/25/2024 ..... GOLDMAN SACHS & CO
11132V-AY-5 . ..| BROADSTREET PARTNERS INC TL B 06/16/31 ROYAL BANK OF CANADA
11132V-AY-5 . ..| BROADSTREET PARTNERS INC TL B 06/16/31 ... Conversion ..
11823L-AN-5 . ..|Buckeye Energy Holdings LLC Term B2 11/22/30 . UBS SECURITIES LLC
12757*-AC4 ......... CMG HOLDCO LLC DDTL 2 08/19/28 ..o eennn e eees | v e 06/07/2024 ..... No Broker
12768E-AH-9 ......... CAESARS ENTERTAIN INC CO CAESARS ENTERTAIN (022407 ) PP [UUUURRRU RN 04/16/2024 ..... J P MORGAN SECURITIES INC ...
13134M-BI-2 ......... CALPINE CORP CO Calpine Corporation Term B10 01/20/31 oo | v e 01/19/2024 ..... BANK OF MONTREAL N
14979*-AA-6 ......... CAZ GP OWNSERSHIP EF AGGREGATOR LP 12/07/40 weveiiiiiiiiiiiiiieei | e | 05/23/2024 ... DIRECT PLACEMENT ... ....40,000,000 [. ....40,000,000 ...
149798-AA-4 ......... CAZ GP OWNSERSHIP CD AGGREGATOR LP 12/07/40 e [ e fed 05/23/2024 ..... DIRECT PLACEMENT ...eeeeeee e e eeetee e e e e ee e e e e e e e e e e e enene e e e eemnneeeeemnnnneeeennnnnaaeeeennnnn reeennnnaaeeeennnnnneeeennnnnnenees Joernnnaanreemnnniannees 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |...
15018L-AN-1 ......... CEDAR FAIR L0 R (PUUURRUURUURRR RN 05/31/2024 ..... WELLS FARGO BANK N.A.
15060H-AB-3 ......... PINE SERVICES GROUP LLC DDTL  10/04/30 eeeeeeeeeeeeeeeeeeceene e eeeee e eeeennneeeee | eevvvvnnninnnns Joennid 06/03/2024 ..... No Broker
15477B-AE-7 CDK Global Term B  07/06/29 ....oviiiiriiiiiiiiiiiiiiiciiiis e essnnnnenes | eeeeeenniineees fonnid 06/24/2024 ..... UBS SECURITIES LLC
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58503U-AE-3 ......... MOZART BORROWER LP TL B 10/23/28 03/27/2024 ..... Conversion 773,929 |. 3.CFE ..
58503U-AF-0 . ..|MEDLINE BORROWER LP TL 1L 10/23/28 .. 06/05/2024 BANK OF AMERICA NA ..250,000 |. 4.A2
592730-AB-0 . ..|METZ CULINARY MANAGEMENT INC DDTL 12/23/27 . 05/31/2024 No Broker ... 3.APL .
61980@-AD-6 ......... MOTION & CONTROL ENTERPRISES DDTL 06/01/28 ovveiiiiiiiiieieiiiiiee e eecenni [ eerreeeeeeenn [ 04/01/2024 ..... No Broker ... 3BPL ..o
63001#-AA-1 ......... NSPC INTERMEDIATE CORP 02/13/26 oot | e [eeend 01/31/2024 ..... Interest Capitalization 4APL ...
68248K-AC-8 ......... ONE WORLD FITNESS PFF LLC TL 03/29/25 ..o [ e [ 03/28/2024 ..... Interest Capitalization 3BPL ..o
68635P-AC-8 ......... Orion Group Fm Holdings LIc DDTL 06/30/29 .o eeennens | e e 06/26/2024 ..... No Broker ... 3.CPL ..
69315E-AC-8 ......... PAG HOLDING CORP DDTL 12/21729 i [ e [ 04/15/2024 ..... No Broker ... 3AZ ..
69705X-AB-6 ......... Palmetto Acquisitionco Inc. DDTL 09/18/29 .o | i e 05/21/2024 ..... No Broker ... 3BPL .o
72354A-AC-2 ......... PINNACLE SUPPLY PARTNERS LLC DDTL 04/03/30 vvivviiiiiiiiiiie e ennes [ eeerieeeeennn [ 04/01/2024 ..... No Broker ... 3APL
74839X-AJ-8 ......... QUIKRETE HOLDINGS INC Term B 03/18/31 e ees | e e 05/31/2024 ..... WELLS FARGO BANK N.A. 3.B FE
T4935N-AC-8 . .. |RA PARENT HOLDINGS DDTL 03/01/29 ........ No Broker ... 4BFPL ..
T4935N-AE-4 . .. | RA PARENT HOLDINGS INCREMENTAL DDTL 03/01/29 . No Broker 3.APL ..
75976@-AA-8 . ..| RENAISSANCE BUYER LLC MML 07/08/28 ........ Conversion 3.APL .. .
76087@-AD-6 ......... Resa Holding Co. 2\D AMND DDTL 12/15/27 s | i e 05/07/2024 ..... No Broker ... 2.0PL .o
76219L-AD-2 ......... Rhino Intermediate Holding Com MML 04/04/29 .ooovviiiiiiiiiiieeeccci s | e ol 05/24/2024 ... DIRECT PLACEMENT 3.APL ..
76711%-AD-2 ......... Rio Grande LNG LLC SEC  6.580% 09/30/47 .....ceeemmeieeeeeeiieeeeeeneeeeeeenn e e eeenneeeeeenne | cevvviniiinnnns Jeennid 06/14/2024 ..... SANTANDER US CAPITAL MARKETS L .. 202 ...
78466D-BJ-2 ......... SS&C TECHNOLOGIES INC TL [0S0 R [UUUUURRRRUR RN 05/02/2024 ..... MORGAN STANEY & CAPITAL SVCS .. 3AFE s
82865#-AA-6 ......... SIMITREE ACQUISITION MML 05/17/26 .o eennnes | e [eeend 01/31/2024 ..... Interest Capitalization 3APL oo
82865#-AB-4 ......... SIMITREE ACQUISITION DDTL [0 RN [P RN 01/31/2024 ..... Interest Capitalization .. 3APL
87331#-AA-1 ......... TSS Buyer, LLC DDTL 06/22/29 ..o | e [eend 06/21/2024 ..... No Broker 3BPL .o
89364M-CA-0 TransDigm Group Incorporated TL 02/28/31 weuiviiiiiieiiieeeiiecei i eeieees | e o 06/06/2024 ..... Conversion 3.C FE
89364M-CB-8 . ..|TransDigm Group Incorporated TransDigm Term 03/22/30 GOLDMAN SACHS & CO 4,010,000 |. 3.CFE ..
89620F-AT-6 . ..|Trilon Group LLC EXISTING MML 05/27/29 Conversion .. . 14,668,242 |. 3.BFE ..
89841E-AB-1 . ..|UKG INC TL B 1L 02/10/31 .......... NOMURA SECURITIES INTL INC . 4.C FE
90290H-AP-7 . ..|USIC HOLDINGS TL B 1L 05/15/28 BANK OF AMERICA NA ... 4027 .
90347B-AL-2 . ..|Axalta Coating Systems Ltd. TL B6 12/20/29 . CITIGROUP SECURITIES INC . 3.AFE
92535-AB-5 ......... Vertex Service Partners DDTL T1/08/28 oo | e [ 06/14/2024 ..... No Broker 2.CPL
92043E-AE-6 ......... GTCR W MERGER SUB TL B 1L 01731731 e eeeenn | v e 06/27/2024 ..... J P MORGAN SECURITIES INC ... 3.02 ...
92943F-AC-7 ......... Wisb Engineering Holdings Inc. DDTL 08/31/29 eviiiiiiiiieeiieeieeeeeeeveeeiees | e o 01/31/2024 ..... No Broker . 2.CPL ..
94184#-AE-7 ......... WATERMILL EXPRESS LLC INCREMENTAL DDTL 07/05/29 oo eeeene | v e 06/28/2024 ..... No Broker 1,990,425 |. 2,010,530 |... 3BZ..
G5080A-AJ-1 ......... JAZZ PHARMACEUTICALS INC TL B 1L 05/05/28 ....covviiiiiiiiiiiineeceei e | e [l 06/21/2024 ..... BANK OF AMERICA NA 3,000,000 |. 3,000,000 |... 3BZ..
(G9312#-AA-1 VISTA EQUITY PARTNERS LLC NAV TL 09/12/28 .o eeeeeeeeen | i e 06/01/2024 ..... Interest Capitalization ..219,578 |... 1.FPL s
G9312@-AA-3 . ..| VEPF VI1 HOLDINGS TL TRANCHE A 02/28/28 ..... 02/29/2024 Interest Capitalization ..937,729 |. 1.FPL ..
C6901L-AM-9 . ..| 1011778 B.C. Unlimited Liabili FRN BS 09/23/30 . Conversion .. 4,802,475 |. 3.BFE ..
C7052B-AK-0 . ..| GFL ENVIRONMENTAL INC TL B 05731727 ....... BARCLAYS CAPITAL INC ... 5,977,481 |. 3.CFE ..
L2465B-AS-5 . ..|Liberty Media Corporation TL B 01/15/30 J P MORGAN SECURITIES INC 4,511,250 |. 4,500,000 |. 3.AFE ..
89616N-AA-6 . .| TRIDENT IX LP | Due 7/24/2024 ........oovvvvvnnnnnnns Trade adjustment ......... . (7,502,770) . . (7,502,770) . 1.GPL ..
466302-AJ-5 ......... JP MORGAN ALT LOAN TRUST | Stp % Due 12/1/2036 Mo-1 . Interest Capitalization .. 1,897 |. 1,897 |...
14448C-BC-7 ......... CARRIER GLOBAL CORPORATION | 5.9% Due 3/15/2034 MS15 ......ovviiiriiiiiiiiiiiiiiiiiiniinnnviinens | eeeeeeeiieeens ol 04/01/2024 ..... Trade adjustment ... (129)). 129) ...
14448C-BD-5 ......... CARRIER GLOBAL CORPORATION | 6.2% Due 3/15/2054 MS15 .....ccceemmmeiieeiiimiieeeeeeeeeeeceenees | eevvviniinnens feennd 04/01/2024 ..... Trade adjustment ... . (43)).
L5000D-AE-7 ......... ICON LUXEMBOURG SARL | Due 7/3/2028 .....eevuniiiiiiiniiiiiiiiiinieeciinis s srnniseeesnnnnnsesnnnns | sveeeeesesnnnns foeeend 04/01/2024 ..... Trade adjustment ... (2,3%)].
L5000D-AF-4 ......... ICON LUXEMBOURG SARL | DUE 7/3/2028 ...eeeeeeeeeeeeeieeeeeeneieeeeeeenne e e e eennneeeeeeennnneeeennnn | cveeeesennnnnns oeeens 04/01/2024 ..... Trade adjustment ... ... (597) .
46266T-AF-5 ......... 1QVIA INC | 6 1/4% Due 2/1/2029 FA1 04/01/2024 ..... Trade adjustment ......coooiiiiiiiiiii s [ e e 1,122 |.
M60170-AK-9 ......... ISRAEL ELECTRIC CORP LTD | 4.1% Due 1/14/2032 JJ14 ...04/01/2024 ..... Trade adjustment ... U ....(297,207)).
466247-VG-5 ......... JP MORGAN MORTGAGE TRUST | 5 1/2% Due 9/1/2035 Mo-1 04/01/2024 ..... Trade adjustment ......iiiiiieeiiiiiiiiiiii e s rrre s s serernsereens seeresnnaserrresnnasisrrrrnneneers |rrrrsaereerrriiaaresriennnns 1,562
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Identification Description Foreign

4 5 6

Number of
Date Shares of
Acquired Name of Vendor Stock

Actual Cost

Par Value

Paid for Accrued
Interest and
Dividends

10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Admini-
strative
Symbol

N4282*-AK-2 KONINKLIJKE FC | 5% Due 2/1/2034 FA1
N4282*-AL-0 . .. | KONINKLIJKE FC | 5.11% Due 2/1/2036 FA1
78404X-AJ-4 . .| SBA Tower Trust | Due 1/27/2031 ............

89364M-CC-6 ......... TransDign Group Incorporated | Due 8/24/2028 ..

89334G-BE-3 ......... TransUnion LLC | Due 11/18/2028

94985F-AG-3 ......... WELLS FARGO ALT LOAN TRUST | FIt % Due 6/25/2037 Mo-25 ...
743768-AA-T ......... PROTEIN FOR PETS OPCO LLC | Due 11/30/2025 ..

743768-AC-3 ......... PROTEIN FOR PETS OPCO LLC | Due 11/30/2025 ..

88751E-AC-9 ......... Tinicum Voltage Intermediate H | Due 12/17/2027
G1265¢#-AA-5 ......... ANDEAN POWER GENERATION LTD | 8 3/4% Due 6/5/2028 JD31 ...

...... 04/01/2024 .....|[Trade adjustment ...
04/01/2024 Trade adjustment
04/01/2024 Trade adjustment
04/01/2024 ..... Trade adjustment ...
04/01/2024 ..... Trade adjustment ...
04/01/2024 ..... Trade adjustment .

...... 04/01/2024 .....| Interest Capltallzatlon
...... 04/01/2024 .....| Interest Capitalization
...... 04/01/2024 .....| Interest Capitalization ..
...... 04/01/2024 .....| Trade adjustment

(20,000) .
..(60,000) .
.(134,441) (.
........ 2,092 |.
.. (1,212)[.
... (3,608) .
... 17,367 |.
..... 8,546 |.
... 24,324 |.
.. 11,710 |

..(20,000) ...
(60,000) .
.(134,441).
..... 2,092 |...
- (1,212) ..
.. (3,608)...
17,367 |...

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans

1,152,225,787

1, 162 880,553

2509999997. Total - Bonds - Part 3 3,649, 125,666 3,669,539, 411 (2,152,541) XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 3,649, 125,666 3,669,539, 411 (2,152,541) XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX

4509999999. Total - Preferred Stocks

313786-10-5 . FHLB TOPEKA CLASS A .. FHLB Exchange . .16,875.000 |. .. 1,687,500 |.
313786-2#-1 .........| FHLB TOPEKA CLASS B ] Var ious ...272,062.000 |.... ... 27,206,200 |.
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 28,893,700

04045F-67-5 .........| ARISTOTLE ESG CORE BOND CLASS [-2 . 06/30/2024 ..... DIVIDEND REINVESTMENT ....11,720.905 |.... .. 99,985 |.
04045F-68-3 . ..| ARISTOTLE ESG CORE BOND CLASS | .... 06/30/2024 DIVIDEND REINVESTMENT .. 11,721,490 |. 99,990 |.
04045F-78-2 . ..| ARISTOTLE ULTRA SHORT INCOME FUND CL I-2 . 06/30/2024 DIVIDEND REINVESTMENT .. . 19,042.226 |. 189,155 |.
04045F-79-0 ......... ARISTOTLE ULTRA SHORT INCOME CLASS | ......vvsssssussuunsiiiiiiiiiiiiiiiiiiiiiisiiniiiiiiiiiiiniiiiiiins | ovnsnnnnnnnnne [oennnd 06/30/2024 ... DIVIDEND RE [NVESTMENT .. 19,043.044 |.... 189,163 |.

5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO

578,293

69480V-42-8 . PACIFIC SELECT PSF PAC DYN-AGGR GROWTH CL P .

04/29/2024 DIRECT PLACEMENT

100,000.000 |.

69480V-43-6 .........[Pacific Select Fund - Dynamix PSF PAC DYN- AGGR GROWTH CL | . 04/29/2024 ... DIRECT PLACEMENT ... ...100,000.000 |.... . .
5919999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded 2,000,000 XXX XXX
5989999997. Total - Common Stocks - Part 3 31,471,993 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 31,471,993 XXX XXX
5999999999. Total - Preferred and Common Stocks 31,471,993 XXX XXX
6009999999 - Totals 3,680,597,659 XXX (2,152,541) XXX
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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- 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 Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..38374E-G9-2 | GINNIE MAE 2003-113 CL ZA  4.500% 12/01/33 . 06/01/2024 . | Paydoun ... .. 262,695 ..244,632 |.... ... 18,063 |. . 18,083 |... .262,6% |.. ..4,974 . 12/01/2033 . [1.A ........
..38374E-HT-7 | GINNIE MAE 2003-105 CL Z  4.500% 11/01/33 . 06/01/2024 . |Paydown .. 222,568 ..206,350 |. 16,218 |. .222,568 4,047 |. 11/01/2033 . [1.A . .
..38374M-DY-2 | GINNIE MAE CL ZA Z BOND  5.000% 10/01/35 .. . 06/01/2024 . | Paydoun ... .. 259,249 ..252,186 |.... .250,249 |.. .. 5,405 |. 10/01/2035 . [1.A ........
GINNIE MAE MTG A 2019-115 C  5.853% 09/20/49
L3B3BY-UF-9 | eeeiiiiiiiiiiiiie [ . 06/20/2024 . |Paydoun ......coooeiiiiiiins i e 265,709 |....ceeeenn 265,709 |........... 264,879 |........... 265,148 [....oovvnniiinn e L1 I R R L1 R R (0 R R R A, 7,036 |. 09/20/2049 . [1.A ........
GINNIE MAE MTG A 2019-115 C  5.903% 09/20/49
L3B3BIY-UN-4 | e [ . 06/20/2024 . |Paydoun ......coooeiiiiiiins i e 301,824 |........... 301,824 |........... 300,598 |.......... 300,877 |oeoeveeiiiiiiies oo, [ O (L7 P 301,824 [.ooooiiiiiiiiies e e e 7,79 |. 09/20/2049 . [1.A ........
GINNIE MAE MTG A 2019-115 C  5.903% 09/20/49
LBB3BIY-VE-1 | oo [ . 06/20/2024 . |Paydoun ......oooeeiiiiiiins i e 364,779 |oeeeeeenns 364,779 |........... 363,297 |........... 363,638 [.....ovvniinnnn foeeiiinns 141 [ s 141 [ [ 364,779 [ooveeeiiiiiiiies oo o e 8,621 |. 09/20/2049 . [1.A ........
GINNIE MAE MTG A 2019-137 C  5.903% 11/20/49
L 3BBB2A-XM=2 | e [ . 06/20/2024 . |Paydoun ......ooooeiiiiiiins i e 366,302 [.eoeeennns 366,302 [....eeeee. 365,845 |.......... 366,070 |ooooveeiiiiiiins Joeeieieeens 72 PO <72 PO 366,302 [.ooeeeiiiiiiiins oo e e 8,784 |. 11/20/2049 . [1.A ........
GINNIE MAE MTG A 2019-143 C  5.903% 11/20/49
L3BBB2A-ZK4 | e [ . 06/20/2024 . |Paydoun ......ooooeiiiiiiins i e 158,6% |........... 158,69 |........... 158,523 |........... 158,620 |..eevvvvviiiiins fevvvnnnnnnnnns ¥ P Y- RO LT T U R (SR R, 3,885 |. 11/20/2049 . [1.A ........
GINNIE MAE MTG A 2019-143 C  5.903% 11/20/49
L3BBB2A-Z0-1 | eeeeiiiiiiiiie [ . 06/20/2024 . |Paydoun ......coooeiiiiiiins | e 183,528 |...........183,528 |........... 183,299 |........... 183,443 |oooeiiiiiiiiins e, L1 2 IO RN L1 7 ISR R JECCTRC(C I AU RO (S R, 4,423 |. 11/20/2049 . |1.A ........
Small Business Administration CL 1 5.370%
..83162C-RS-4 |04/01/28 ...covvvviiiiiiiiiiiiiiiiiiiiiiiiieeeeeees [ . 04/01/2024 . |Paydoun .....ooooeeiiiiiiins foneiiiii e 154,581 |...........154,581 [........... 154,581 |........... 154,581 [ooeeiiiiiiiiiies v e e o LT T O O SRR RN 4,151 |. 04/01/2028 . [1.A ........
VENDEE VA MTG TRUST 1994-2 C  6.500%
L911760-EJ-1 |06/01/24 .ooovvvvviiiiiiiiiiiiiiiiiiiiiiiiiciiees [ . 06/01/2024 . | Paydoun ... ... 61,054 ...58,909 |.... ..61,954 |.. . 06/01/2024 . [1.A ........

.(3,991) |.
(305,323) |

27 |

. 02/15/2054 .
.. 208,370 |.

1

06/17/2024 . | Various . 1
. 04/30/2024 . |1.A .

1

1

04/10/2024 . | BANK OF AMERICA NA
- |- 05/31/2024 . [Maturity ....

.291,929
..265,972,823
.9,000,000

..912810-TX-6 | US TREASURY BONDS ~ 4.250% 02/15/54
..91282C-EK-3 | US TREASURY NT  2.500% 04/30/24 .
..91282C-ER-8 |US TREASURY NT  2.500% 05/31/24 .

.. 287,938 ..291,902 |.
264,638,828 |.

..8,962,266 |.

.. 266,000,000
..9,000,000

. 05/31/2024 .

.8,991,013 |.

..91282C-JB-8 [US TREASURY NOTES  5.000% 09/30/25 T T . 05/14/2024 . | BANK OF MONTREAL ........ |oeeeeieeeeceennnnes oven..... 999,804 [........ 1,000,000 |... 998,711 |.... ..998,849 |.... co foeeeee.....998,938 |.. . 866 |.... . 09/30/2025 . |1.A ........

0109999999. Subtotal - Bonds - U.S. Governments 278,901,884 277,390,403 278,317,638 256,033 256,033 278,865,577 (308,448) (308,448) XXX XXX

..NO431#-AH-3 | ARUBA ARUBA SR NT  6.100% 03/31/24 .......... D . 05/11/2024 . |Various .............. . . . .. . 03/31/2024 . |3.A ........

..80413T-BH-1 [Saudi Arabia | 5 3/4% Due 1/16/2054 JJ16 .... . |. 04/01/2024 . | Trade Adjustment ... 616 [T I 1.EFE .

0309999999. Subtotal - Bonds - All Other Governments 616 XXX XXX

Redemption 100.0000

..35826#-AA-2 |FRESNO CNTY CTL CTL SE  4.050% 08/15/39 .... |....... . 06/15/2024 . | .. ...47,701 ...47,701 . 08/15/2039 . |1.D ........
PHILADELPHIA DEVELOPMENT AUTH PHILADELPHIA PA

..71783D-AD-7 [AUTH FOR INDLD  3.964% 04/15/26 .......ccvvves | unnnns . 04/15/2024 . |Various .......cceeeueeeeeen Joevmmmnnneeeennnnns founnn 16,855,000 |....... 16,855,000 |....... 16,855,000 |....... 16,855,000 [ovveneeeemnnnns forveeeeeeemiins feeeeeeeemeies fereeeeeeeeiees e s 16,855,000 [..oeeeevnneees [ e e 334,066 |. 04/15/2026 . |1.F FE ....
Tulare County 11 Trust TULARE COUNTY 11 CTL Redenpt ion 100.0000

..89917%-AA-3 [PTC  3.660% 08/25/45 ....eoveeieeeenniineeeennns | nnnens L 06/25/2024 . | .ieiiiiiiiiiiiiniiiiiiiiininns ferennnneeeeennies foeeeeens 2,728 |oeeieiaeens 2,728 |ooiiiiinnnnns 2,751 |oeeeiins 2,748 |eeeeiiiiiiiinn Jeeennnnnnns (25) |eeeemmnnreernnnn Jounnnnaaeees (25) |eevemmnnneeemnnn Jovnnnnaaeees 2,728 |eeeeiniiiiene foeeernnninnneeee foereeninnierens foerereaaaeeeenes 42 |. 08/25/2045 . [1.D ........

0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 16,905,424 16,905,424 16,905,452 16,905,449 (25) (25) 16,905,424 334,913 XXX XXX
FANNIE MAE - CAS SERIES 2023R07 CLASS 2W1

..20753B-AA-0 [ 7.285% 09/25/43 .....cevvvniiiiiiiiiiiiniieiiiines | s . 06/25/2024 . |Paydonn .....eeuevvviiiinnnn foevennininniiiiinns Joiinns 946,640 |........... 946,640 |........... 946,640 |........... T O R A Lo Y1) ) ) M 29,640 |. 09/25/2043 . |1.E ........
FANNIE MAE - CAS SERIES 2022R09 CLASS 2M1

..20753D-AA-6 [ 144A  7.835% 09/25/42 .....ccovvvniiiiiiiiinnes | s . 05/28/2024 . |Paydoun .....oevvvviiiinnnns Joevniinieeiiiiines feens 3,542,553 |........ 3,542,553 |........ 3,542,553 |........ T2 O O O N AR 3,542,553 |oveiiiiiiiiins e e e 106,527 |. 09/25/2042 . [1.B ........
FANNIE MAE - CAS SERIES 2023R04 CLASS 1M1

..207540-AA-6 [ 144A  7.635% 05/25/43 ....ocevvvniiiiiiiiiniiiees | s . 06/25/2024 . |Paydonn .....eevevvvriiinnnn foevevninniniiiiins foveees 1,286,895 |........ 1,286,895 |........ 1,286,895 |........ 7 T¢I T R O N R R AR 1,286,895 |ovvenvviiiiinns foeeniiiiiiiins foeenieeiiiiinns oo 42,512 . 05/25/2043 . [1.A ........
FANNIE MAE - CAS SERIES 2023R02 CLASS 1M1

..20755A-AB-8 [ 144A  7.635% 01/25/43 ...oovvveniiiiiiiiiieeees | s . 06/25/2024 . |Paydonn .....eevevvvriiinnnn foevevninniniiiiins foveees 1,716,460 |........ 1,716,460 |........ 1,716,460 |........ 1,716,460 [ooenivvinnnees [ [ [ [ s 1,716,460 [.ooovvvvnneeies oo s s 56,470 |. 01/25/2043 . |1.A ........
FANNIE MAE - CAS SERIES 2023R08 CLASS 1M1

..20755C-AA-6 [6.835% 10/25/43 ....coevvvniiiiiiiiiiiniiiiiieees | s . 04/27/2024 . |Paydonn .....euunvvvviinnnnn foovvnninnnniiiiinns Jenennns 980,767 |......eunn. 369,983 |........... RCYR 15T R R RN (1,676) [ceeeviinnneens forens (1,676) [eneeeeviininnns foeeeees oL V(Y A R AN N NN 2,173 |. 10/25/2043 . |1.G FE ....
FANNIE MAE - CAS SERIES 2023R08 CLASS 1M1

..20755C-AA-6 [6.835% 10/25/43 ....covvvvniiiiiiiiiiiniiiiiiiieenes | s . 05/27/2024 . |Paydonn .....eevnvvvviinnnnn foovvnnininiiiininns Jonins 133,388 |........... 384,498 |........... K112 I R R RN (1,782) |vevvieiiiiiin v (1,782) |eeveeiiiiiins v LGNGO FOPRRRURR AR N 4,666 |. 10/25/2043 . |1.G Z .....

FANNIE MAE - CAS SERIES 2023R08 CLASS 1M1
..20755C-AA-6 16.835% 10/25/43 ...ocvvviiiiiiiiiiiiiiiiiiiiiiens e . 06/27/2024 . [Paydown ....oovoovveeiieninn foveeeiiiiiiiiiiiiin foeeenn 65,890 |.......... 425,565 |........... 427,498 oo e o (1,928) )i fornenn (1,928) )i forreeinns 65,890 ...ooooeieiens fooiiiiiiiiiis o e 7,423 |. 10/25/2043 . [1.G FE ....
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Fannie Mae - CAS SERIES 2022R08 CLASS 1M1
..20756D-AA-4 | 7.885% 07/26/42 ..ooovvveeeeiiiiiiiii [ . 06/25/2024 . |Paydoun ........ooooeiiiiins |eeiiiiinennis e 980,409 |......ee.. 980,409 [........... 980,409 [........... P Y N e O P 33,170 |. 07/25/2042 . |1.A ........
FANNIE MAE - CAS SERIES 2023R01 CLASS 1M1
.. 207932-AA-2 | 144A  7.736% 12/25/42 ccooeeeeeeieeeeeee [ . 06/25/2024 . | Paydoun ... ..910,789 910,789 911,561 .910,789 |.. . 12/25/2082 . (1.A ........
FANNIE MAE - CAS SERIES 202
..207941-AA-3 16.485% 03/25/44 ... [ . 04/25/2024 . |Paydoun ........oooeeiiiiins |oeniniiinins e 430,652 |........... 160,982 |........... 160,982 . 03/25/2044 . (1.G FE ....
FANNIE MAE - CAS SERIES 2024R03 CLASS 2M1
..207941-AA-3 |6.485% 03/25/44 ... [ . 05/25/2024 . | Paydoun ... 185,015 185,015 |.... . 03/25/2044 . [1.G Z .....
FANNIE MAE - CAS S
..207941-AA-3 |6.485% 03/25/44 ... [ . 06/25/2024 . |Paydown ........ooooviiiiiis |oeveiinininnnnnnns o 93,137 [ 221,655 [o.oeeeeeees 221,655 . 03/25/2044 . (1.G FE ....
Connecticut Avenue Securities SERIES 2023R05
..207942-AA-1 | CLASS 1M1 144A  7.235% 06/25/43 .....cccoveees [oeeennn . 06/25/2024 . | Paydoun ... 485,034 485,034 |.... . 06/25/2043 . [1.A ........
FREDDIE MAC FHR 2235 TZ COIN PROGRAM 6.
..3133TP-60-7 | 06/01/30 ..vvvvvvvvvrvrnrnnnrnniiininiinniniinininnins [ eeeees . 06/01/2024 . |Paydown .......ocooveeiiiins Joeniiiniiiinis e 2,711 [ 2,711 | 2,265 . 06/01/2030 . [1.A ........

1’603

FANNIE MAE STRUCTURED CL FB

5.900% 07/25/49

................................................................ . 06/25/2024 . |Paydoun .......ooooeeiiiiins |ennnnninnnnnnnnnnns | 477,027 oo 477,027 e o 219 e foee 77,027 [ e 11,721 [007/25/2049 L |1A L.l
FANNIE MAE STRUCTURED CL FA  5.900% 05/25/49
................................................................ . 06/25/2024 . |Paydoun ..........oooeeveies |eerinininnnninnnnnns oveee. 157,051 ....... 167,051 TP TUUUUURNE: ;B T e foeen 157,051 L eeennnn 3,636 [0 05/25/2049 L |1.A ...l
FANNIE MAE STRUCTURED CL FG  5.900% 06/25/49
................................................................ . 06/25/2024 . |Paydown ........ooooeeiiiins |oenininiinnnnninns | 291,475 .......201,475 R (T K e foe 201,475 [ veeeennnn 6,277 [ 06/25/2049 L |1.A ...l
FANNIE MAE STRUCTURED CL FA  5.900% 07/25/49

B3 U [P . 06/25/2024 . |Paydoun ........ooooeiiiiins |eeiiiiinennis e 150,868 |.......... 150,868 |........... 150,774 |.......... 150,797 |ooeeiiiiiiens o L PO YA T PO R TR O U R 3,937 |. 07/25/2049 . [1.A ........
FANNIE MAE STRUCTURED CL F 5.900% 10/25/49

L 3136B6-ID-1 | eeeeeeeeeeeeeeee e [ . 06/25/2024 . |Paydoun .........oooeeiiiins |oeneniiinnins e, 366,737 |oveeeennns 366,737 |........... 365,247 |..vvvnnnnne RS TT A U A 1,160 | [ L U AP A R O ) AP 9,240 |. 10/25/2049 . [1.A ........
FANNIE MAE STRUCTURED CL FD  5.900% 12/25/49

S3186B7-PZ8 | e [ . 06/25/2024 . |Paydoun ........ooooeiiiiins |eeiiiiinennis e 197,309 |........... 197,309 [....eeeeee 196,507 |........... 196,684 |..ooovviiieenns o [T U (7SI U R 197,309 | o e e 5,126 | 12/25/2049 . |1.A ........
FANNIE MAE STRUCTURED CL PC  1.500% 08/01/50

SB13BBB-GY-2 | .eeeeeeiiiiie e [ . 05/15/2024 . |Paydoun .......ocooeveiiiiis foeniiiiiinnnins | (209,918) |....vvveens 762,731 |........... 812,537 |......... (224,806) [veeeeeiriiiaes fonnns (73,686) |oevevrvriaans fonnnns (73,686) |.oeevrvvinanas [ (209,918) [evvveeeeiiiiis i o i 2,859 |.08/01/2050 . [1.A ........
FANNIE MAE STRUCTURED CL PC  1.500% 08/01/50

..3136BB-GY-2 |... - 05/31/2024 . | Security Withdraw .. .. 972,649 .31,488,749 .33,544,949 |..... (37,070,498) |.. .972,649 .138,622 |. 08/01/2050 . |1.A .

..31371H-F9-4 | FANNIE MAE #252292 IN PR 6.000% 12/01/28 . 04/01/2024 . | Paydoun ... . 5% .58 |. .12 [. 12/01/2028 . |1.A .

..31371H-GA-0 | FANNIE MAE #252293 IN PR 6.500% 12/01/28 . |....... . 06/01/2024 . | Paydown ... ... 19 .5 [ 12/01/2028 . |1.A ........

..3137F9-1IS-6 | FREDDIE MAC CL DP  1.000% 08/01/50 .......... |..cccen . 06/01/2024 . | Paydoun ... . 1,288,217 .. 1,071 |. 08/01/2050 . |1.A ........

..3137FQ-HH-9 | FREDDIE MAC CL EF  5.950% 12/25/49 .. T R . 06/25/2024 . |Paydown ... oo foerene.. 169,728 R .. 4,231 | 12/25/2049 . |1.A ........

..3137FQ-Jii-4 | FREDDIE MAC CL FL  5.950% 12/25/49 ........... | ..ccen . 06/25/2024 . [Paydown ......ccoeeiiiiiiis [ [, 274,209 |...........274,209 |...........273,437 |...........273,680 |oceeeeereiiiiiis Jeeeeeeeenen 79 L [ 579 e | 274,209 7,247 | 12/25/2049 . |1.A ........
FANNIE MAE STRUCTURED CL ZJ  5.500% 09/01/33

..31393E-N8-8 | ... . 06/01/2024 . | Paydoun ... .. 161,824 161,824 153,903 |.......... 158,616 |.... .161,824 |. .. 3,847 |. 09/01/2033 . |1.A ........

..31393G-V3-5 |FREDDIE MAC CL Z  5.500% 12/01/32 . . 06/01/2024 . | Paydown ... ... 69,018 ...69,918 ...67,088 |............68,305 |.... ..69,918 |.. .. 1,600 |. 12/01/2032 . |1.A ........
FANNIE MAE STRUCTURED SER 2004-35 CL AZ

..31393X-V8-7 14.500% 05/01/34 ..ooovirriiiiiiiiiiiiiieeiiiiees | eeeeens . 06/01/2024 . [Paydown .....oovvieiieiniis [eeeeniiiiieneniin [ 137,933 |ooeiiens 137,983 [o.oeeennn. 115,403 |........... 126,517 | s 45 [ s 45 [ s 137,933 [oeveeeeiiiiis s o i, 2,570 |. 05/01/2034 . |1.A ........
FANNIE MAE STRUCTURED SER 2004-31 CL Z

.. 31393Y-AT-2 |4.500% 05/01/34 ..oooviiriiiiiiiiiiiiieiiiiiens | eeeees . 06/01/2024 . [Paydown .....oovvieiieiniis [eeeeniiiiieneniin [ 145,048 |........... 145,048 |........... 123,518 |........... 136,149 | [ 8,899 [ o 8,899 [ i L O O (F 2,724 1. 05/01/2034 . [1.A ........
FANNIE MAE STRUCTURED 2004-45 CL Z  4.500%

L. 31393Y-IIN-1 1 06/01/34 oo [ e . 06/01/2024 . [Paydown .....oouvvieiieinis [oeeeniiiiieieniis [ 243,465 |........... 243,465 |........... 192,964 |........... AL T ORI R 23,998 [oeiiiiiiiiins s 23,993 [oeeiiiiiiiiiis s T O U R 4,593 |. 06/01/2034 . [1.A ........
FANNIE MAE STRUCTURED 2004-67 CL ZA  4.500%

L. 31394A-M3-7 | 09/01/34 oo [ . 06/01/2024 . [Paydown .....oouvvieiieiniis [oeeeniiiiienenin [ 198,376 |.....eee 198,376 |.......... 166,084 |........... 184,145 | oo 14,282 | o 14,282 | o 198,376 |oonevieeieeens o e e 3,678 |. 09/01/2034 . |1.A ........

FANNIE MAE STRUCTURED 2004-74 CL ZB  4.500%
.. 31394A-RB-5 1 10/01/34 oot e . 06/01/2024 . [Paydown ....oovvvvveeeeiiisn Joveeiiiiiiiiiiiiiin e 128,485 |........... 128,485 |.......... 108,610 |.......... 119,078 |.ooeoovviiieens fonneennn 9,407 oeeiiiiiiiiees foniiee 9,407 |ooeeiiiiiiiiaes foviiien 128,485 |..oooovveeeeenns foriiiiiiiiiis i o 2,208 |. 10/01/2034 . |1.A ........
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FANNIE MAE STRUCTURED 2004-83 CL 7B 4.500%
L 31304B-HI-7 | 11/01/34 v [ . 06/01/2024 . |Paydown .......cooeveieiiins Joennniiininis e, 86,802 [............ 86,802 |............ 72,975 |.ooooenns 80,675 |oeevvviiiiiiiins ferniinnnns 6,127 [ e 6,127 [oeviiiiiiiins oo LI O S N 1,632 |. 11/01/2034 . [1.A ........
FANNIE MAE STRUCTURED CL Z  5.000% 04/01/35
L 31B4C-6F-4 [ ooeeeiee s | . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 2,016 [ooeeennnes 22,016 [...oennnnne 38,543 [ooeinnnnne 40,359 [ovvviiiiiiiiin oo 1,657 [ oo L YCS Y/ R R L L Y SR N 880 |[. 04/01/2035 . |1.A ........
FANNIE MAE STRUCTURED CL CZ  5.000% 03/01/35
L B1304C-JH-3 | et [ e . 06/01/2024 . [Paydomn .....eeveeeererenns [oevereinirinnines [eeeeeees 75,285 | 75,245 [t 71,672 [ 78,784 | [ 1,501 ...1,501 . 03/01/2035 . |1.A ........
FANNIE MAE STRUCTURED CL PE  5.500% 04/01/35
L31394C-US-9 [ e | . 06/01/2024 . |Paydonn .....evvvvvviinnnnn foevvnnininiiiiiinns Jonennns 106,987 |.......... 106,987 |.......... 104,166 |........... 105,859 |.ooeeeieiiiiiies e 1,129 [ o, LI P2 PO N 106,987 [ovvvvvvvivviinnn fornnniiiiins foeiii e 2,587 |. 04/01/2035 . [1.A ........
.. 31394D-QR-4 |FANNIE MAE CL Z  4.500% 05/01/35 .....cevvveen [ereennn . 06/01/2024 . |Paydoun .....coooeeeiiiiiins |oviniiiiis e, 182,232 ...l 182,282 |oveeeeeenns 113,505 |........... 124,301 | s 7,880 ooeeeeeeiiiiinnn oo - TV O MR 182,232 [ooiiiiies e e e 2,498 |. 05/01/2035 . [1.A ........
FREDDIE MAC SER 2698 CL MZ ~ 4.500% 11/01/33
LB13YL-0P-0 | [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins v e, 74,148 ... 74,148 |............ 64,043 |............ 70,185 |oveveiiiiiiiiins fevennnnns 3,963 | e 3,963 |ooviiiiiiiiiiins e T4 | o e o 1,390 |. 11/01/2033 . [1.A ........
FREDDIE MAC CMO SERIES 2714 CL  5.000%
L 31394M-K4-1 112/01/33 oo [ . 06/01/2024 . | Paydoun ... . . e 197,461 | [ 8,766 |. . 12/01/2033 . [1.A ........
..31394P-PA-5 | FREDDIE MAC 2755 CL ZM  5.000% 02/01/34 .... |....... . 06/01/2024 . | Paydoun ... oo |oeeeee.... 89,574 ...83,319 | . JUP 2,92 | . 02/01/2034 . (1.A ........
..31394R-TP-4 |FREDDIE MAC CL ZD  5.000% 03/01/34 .......... [....... . 06/01/2024 . |Paydoun .....coooeeiieiiiins v s 191,928 |...........191,923 |.......... 173,045 |........... 183,199 |oooviiiiiiiiins |oeieeens 8,724 . 03/01/2034 . [1.A ........
FANNIE MAE STRUCTURED CL ZA  5.500% 03/01/36
LBIB9AVANS-5 | [ . 06/01/2024 . |Paydoun .....coooeeeeiiiiins foneiiiinii e MAT3 | HMAT3 o 4,789 |l X177 R 1,146 . 03/01/2036 . [1.A ........
FREDDIE MAC SER 2781 CL ZC  4.500% 04/01/34
..31394X-F6-8 . 06/01/2024 . | Paydoun ... 139,757 ... 116,406 |.... ... 10,009 |. . 04/01/2034 . [1.A ........
..31395H-RC-6 | FREDDIE MAC CL VZ ~ 5.000% 10/01/34 .. 06/01/2024 . |Paydown ..433,450 ..401,991 |. 13,884 |. . 10/01/2034 . [1.A . .
..31396G-BS-9 | FREDDIE MAC 3087 CL NZ ~ 4.500% 12/01/35 .... |....... . 06/01/2024 . | Paydoun ... ...57,818 46,313 | 52,149 | [ 5,669 |. . 12/01/2035 . [1.A ........
FANNIE MAE STRUCTURED CL YP  5.500% 09/01/36
LB1896K-3E-0 | oevveiiieiiiiieieee [ . 06/01/2024 . | Paydoun ... 146,234 140,653 |........... 144,357 | | 1,877 |. . 09/01/2036 . [1.A ........
..31397B-SF-9 | FREDDIE MAC 3227 CL PT ~ 5.500% 10/01/36 .... |....... . 06/01/2024 . | Paydoun ... 114,561 110,301 |oeeeennn 113,008 [ovveeeiiiiiiiens feviiiinns 1,883 |. . 10/01/2036 . [1.A ........
FANNIE MAE STRUCTURED THRU SGL FAMILY #MA3
..31418C-RD-8 |4.000% 11/01/47 ..ovvvvrvnrnnniiniiiiniiiiiniiiiinnn [ eeeeenn . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 36,361 [ovvvnnnnnns 36,361 [ennnnne 37,673 |t 38,783 | e (2,430) . 1170172047 . (1.A ........
FANNIE MAE STRUCTURED THRU SGL FAMILY #MA3
..31418C-85-4 14.000% 01/01/48 .....vvvvrrrrrninnnnnnnniiiniininnnn [ eeeeen . 05/01/2024 . |Paydown .......cooeeeeiiiins Joeninniininiis e, 83,800 [o.vvvnnnns 83,800 |............ 86,890 |.....oeeeuns 89,362 |..oooeiiiiiiiens e (5,570) . 01/01/2048 . [1.A ........
Freddie Mac - STACR 2022-HQA2 CL M1A 144A
.. 36564K-B2-4 | 7.985% 07/25/42 .cooeeeeeeeeeeeeeeieeeeeeeeee [ . 06/25/2024 . |Paydoun .........ooooeiiiiis |oeniiiinniini | 1,418,613 |[....... 1,418,613 |........ 1,417,028 |........ 1,417,868 |ooevvveeeiieeens fevniiinnins LT PO RN LT PO R I N O S N 55,680 |. 07/25/2042 . |1.A ........
Freddie Mac - STACR SERIES 2022HQA3 CLASS M1A
.. 30564K-E3-9 | 144A  7.636% 08/25/42 ...oooeeeeeeiieiiii [ . 06/25/2024 . |Paydoun ........ooooeiiiiins |eeiiiiinennis e 974,845 |........... 974,845 |........... 974,845 |........... e O P Y N 974,845 [ovvvvviiiiiiiinn foviiins e e 31,721 |. 08/25/2042 . |1.A ........
Freddie Mac - STACR 2022-DNA6 CL M1A 144A
.. 36564K-H3-6 | 7.485% 09/25/42 ... [ . 06/25/2024 . | Paydoun ... ..2,212,538 |........ 2,212,539 |........ 2,212,539 |........ 2,212,539 |oeeeeiiiiiiiiins e o e e e 2,212,538 |.. . 09/25/2042 . (1.A ........
Freddie Mac - STACH
.. 35564K-L3-1 | 144A  7.836% 03/25/52 ..ceeeeeeeeeeieieieeeeeeens [ . 06/25/2024 . |Paydown .........ooooeiiiiis |eeniiiinniinnn | 7,521,117 |........ 7,921,117 |........ 7,921,117 |........ L2 A O P R (SRR R 7,527,117 . 03/25/2052 . [1.A ........
Freddie Mac - STACR SERIES 2023DNA1 CLASS M1A
.. 30564K-P3-7 | 144A  7.435% 03/25/43 ... [ . 06/25/2024 . | Paydoun ... .. 939,238 939,238 939,238 |...........939,238 |.... .939,238 |.. . 03/25/2043 . [1.A ........
Freddie Mac - STACR SERIES
.. 35564K-T5-8 | 144A  7.435% 04/25/43 ... [ . 06/25/2024 . |Paydoun ........ooooeiiiiins |eeiiiiinennis e 683,113 |........... 683,113 |........... 683,113 |........... 683,113 |.ooeeeiiiiiiiis | e e Lo 683,113 . 04/25/2043 . [1.A ........
MAS ASB COGEN LLC FULTON CNTY GA DEV AUTH
..359900-3X-3 | TAXBLE ~ 6.132% 04/01/25 .....evvvvvvvvvvvnnnnnnns [eeeenn . 04/01/2024 . | Call 100.0000 ..... ..500,000 .... 500,000 .... 500,117 |.......... 500,010 |.... ... 500,006 |.. . 04/01/2025 . [2.C ........
GOLDEN ST TOBACCO SEC CORP SE .
. 3B122N-B7-6 | 06/01/46 ...evvvvvvvvvnininiiininiiiiiiniiiiiiiiiniins [ . 06/01/2024 . |Call 100.0000 ..... foeeeiiiiiiiiiiiiin oo 2,530,000 |........ 2,530,000 |........ 2,556,881 |........ 2,555,183 |ooveveiiiiiieens e (127 PO N (127 PO 2,554,822 . 06/01/2046 . (1.D FE ....
JLL SEC CRDIT LSE BCKED PT TST SEC SER 2020- Redemption 100.0000
..46670#-AA-6 |50  3.387% 11/15/40 .o [ . 06/15/2024 . | evveiiiiiiiiiiiiiiniiiiiinins e e 94,654 |............ 94,654 |..oooeeens 96,073 |....ceennnn 95,914 [ s (1,260) [ovvvevvvnnnnnnnn s (1,260) [ouvvvnnnnnninnnn fooreiiinnns 94,654 . 11/15/2040 . [1.A ........
KANSAS ST DEV FIN AUTH REV SER C FSA R
..485428-ZX-7 5.371% 05/01/26 ..ovvvvvvveiiiiiiiiiiiiiiiiiiiiiiies oo . 05/01/2024 . JCALLED ...ovvvvviiiiiiiiies Joveeeeieeeieeeeeeees |oveeeees 93,486 |........... 935,000 |[........... 935,000 |........... 935,000 [o.evvvvnnnniiine fooveiiiiiiiiii o e eeveiiiiiiiiins foviiiinnn, 93,486 [...ocooeeeiiiies v e eviiiiiens 25,109 |. 05/01/2026 . |1.D FE ....
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KANSAS ST DEV FIN AUTH REV SER C FSA R Redenmpt ion 100.0000
..485428-7X-7 [5.371% 05/01/26 ...evvvevernirneeeiinienenenes | ceeees L 05/01/2024 . | e e [ 1,776,514 |..o.e.e. 935,000 [...cueenee. 935,000 [...vvuenns 935,000 [.vvvrevrrniine fooveriiiiin [ s s e 1,776,514 |ooviiiiiis Jorrienininies e foereneen 25,109 . 05/01/2026 . [1.D FE ...
MUNICIPAL ELEC AUTH GA PROJ J PROJ J  6.637%
1B826207-YF=5 [04/01/57 weveeieiiiinieniinieniesesesenesenes | ceeees . 04/01/2024 . |Various ....ceeeeeereennnee frvereeneenienenens foeveenn 121,000 |.ooeeneene 121,000 |eeeenee. 121,000 [oovvenne 121,000 [ervviviiiiinee [ v e o oo 121,000 [ooveieiiiiin [ s i 4,015 |. 04/01/2057 . |1.G FE ...
MUNICIPAL ELEC AUTH GA PROJ J PROJ M 6.655%
1B26207-YM-0' [04/01/57 et | e . 04/01/2024 . |Various ....ceeeeeeeeennnes fovereereenienenens foeveennn 184,000 ... 184,000 |.vveeenenne 184,537 |.vvreeenne 184,455 |ouvieieiiinies e [CLE5) ) RN R (€157 R N 184,000 [ooveviiiiin [ s i, 6,123 |. 04/01/2057 . |1.F FE ....
PORT OF OAKLAND CA PORT OF OAKLAND CA Redenmpt ion 100.0000
.. 735000-TH-3 [ 1.181% 05/01/25 ..eeveuvenveeereeeiiesiesiesiens | ceeees L 05/22/2024 . | e e [ 282,836 |ererenne 282,836 [oeeeene 282,836 [ovvvenne 282,836 [vovvvrnininns [ feiiii s s e 282,836 |vevveriiiiies forreneniiniene oo e 1,670 |. 05/01/2025 . |1.E FE ...
PORT OF OAKLAND CA PORT OF OAKLAND CA Redenmpt ion 100.0000
L 735000-TN-1 [ 1.517% 05/01/26 ..eveuveneeeeeeieriesieiiesiens | ceeees L 05/01/2024 . | e o [ 37,179 v 37,179 | 37,179 |ovrrenn 7,179 |oviiiiiinis foerereiinies v oo e o 7,179 | v oo s 2,406 |. 05/01/2026 . |1.E FE ...
PORT OF OAKLAND CA PORT OF OAKLAND CA Redenmpt ion 100.0000
.. 735000-TP-6 [ 1.667% 05/01/27 .evvreeeereenienieniesienienenee | ceeees L 05/01/2024 . | e o [ 107,907 |vevenenne 107,907 |oevene 107,907 [ovevrene 107,907 [revrvnnnirnee [ v e fovenieniiins oo 107,907 [oevevviiiiins [ s i, 899 |. 05/01/2027 . |1.E FE ...
PORT OF OAKLAND CA PORT OF OAKLAND CA Redenmpt ion 100.0000
..735000-TQ-4 [ 1.949% 05/01/28 ....ovenvenvereieieiiesiesienies | ceeees L 05/22/202 . { et [ [ 74,852 foiiinene 74,852 |viiiinnnn 74,852 ovieenenne 74,852 [orevviiiiiinee [ v e o oo K- <2 PR FUNURURURUR RUSUIRUUR USSR 729 |. 05/01/2028 . [1.E FE ...
PORT OF OAKLAND CA PORT OF OAKLAND CA Redenmpt ion 100.0000
..735000-TR=2 [ 2.049% 05/01/29 ...evvrvererneenienienieniinenine | ceeees L 05/22/2024 . | e e [ 110,293 [ooeveenee. 110,293 [ovvvenne 110,293 |.vvreenene 110,293 |oevvevviniinins forerereienes foeveenieniinine oo e e 110,293 [eveviviiiine Jorriniininis e foeeenenens 1,130 | 05/01/2029 . [1.E FE ....
PORT OF OAKLAND CA PORT OF OAKLAND CA Redenmpt ion 100.0000
..735000-TS-0 [ 2.099% 05/01/30 ...veuvenvenveieeererieniesienies | ceeees L 05/22/2024 . | ceieeeeeeeeeeeeees e o 67,798 |ovevreene 67,798 |ervrens 67,798 [oovrrrene 67,798 [orvvvriininee [ v e o oo 67,793 [oooveiiriiin [ i i, 711 . 05/01/2030 . [1.E FE ....
PORT OF OAKLAND CA PORT OF OAKLAND CA Redemption 100.0000
.. 735000-TU-5 [ 2.209% 05/01/32 .evveuveneeeeieriesieniesieniens | ceeees L 05/22/2024 . | ceieeeeeeeeeeeeees e o 71,806 |oeveeerenne 71,806 [ovevreeenne 71,806 |..oveeene. 74,806 [oevveeenvniine fooveviiiin feoiiiiiie i s e 71,806 |oveveverieies foereneniinine oo e 825 |. 05/01/2032 . [1.E FE ....
Sacramento Municipal Utility D SACRAMENTO
..786005-PN-2 [ CALIF MUN UTIL DIST  6.156% 05/15/36 ........ coeee. | 05/15/2024 . | Call 1058559 .oovr |oovenininiiiiies o 13,696,261 |....... 13,000,000 |....... 13,000,000 |....... 13,000,000 .vevriernines Joenienienienis fornernenininne feviiiiiin foviiie o 13,000,000 |vevverienenies forverninininne foviiiiiiin foenn, 1,096,401 |. 05/15/2086 . [1.C FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 52,685,731 83,478,223 85,292,283 10,776,735 (358,901) (358,901) 52,014,299 (24,828) (24,828) 2,275,207 XXX XXX
AVF FLORENCE LLC ARGO-JEFFERSO SEC  3.210% Redenpt ion 100.0000
L001768-AA-4 [12/31/35 ..o | L 06/30/2024 . | cevvieiinienieiineneneee e [eeeen 849,430 |..oeeenene 849,430 |........... 849,430 |..oeene.e 849,430 |voveeeeieiens [ e e s e 849,430 [oeoveiiiiins [ [ e 20,52 |. 12/31/2035 . [2.B PL ....
Redemption 100.0000
..001846-AA-4 [ AMAZONCOM INC CTL SR SEC ~ 4.095% 06/30/39 .. |....... L 08/30/2024 . | ceviieiiniiniinieneeenenee [eeeeeee e [ereeiens 58,129 [oreeenene 58,129 |eeeeuenne 58,129 [o.eeennene 58,129 [ooviieiieiiaee [eenenenieee e e o feeii 58,129 . 06/30/2039 . [1.D ........
Redemption 100.0000
..00191#-AA-3 [ AMAZONCOM INC CTL CTL ~ 4.095% 08/31/39 ..... |..c... L 08/30/2024 . | cevviiiniiniinienenenenes e [ereeens (701720 64,102 |eeeaeenns 64,102 [ooeeeeennene 64,902 [oovveeereiiaee feerrneienee oo e o ferii 64,102 . 08/31/2039 . [1.D ........
Redemption 100.0000
..002254-AA-3 [ AMAZONCOM INC CTL CTL  4.095% 09/30/39 ..... |...c... L 08/30/2024 . | cevviiiniiniinienenenenes e [ereeens 59,950 [oirerennn 59,950 [vrveenne 59,950 |.vveveauenne 59,950 |-vveueaueaieains Joeenemnmnenes foreenieninnieee feereiiii e e 59,950 . 09/30/2039 . [1.D ........
Redemption 100.0000
..00253X-AA-9 [ AVERICAN AIRLINES SR SE  5.500% 04/20/26 ... |....... L 04/20/2024 . | cevieiiiiiinieinieeeens e [ 1,458,333 |........ 1,458,333 |........ 1,467,969 |........ 1,463,539 |.... ... (5,208) |. 2 (5,208) |oeeeeeeeeiees e 1,458,333 |.. . 04/20/2026 . |3.A FE ...
..00287Y-CV-9 [ ABBOTT LABORATORIES SR NT ~ 3.850% 06/15/24 |....... L 08/15/2024 . [Maturity ..ooovevveveerins Jovereenienenenens [ 20,000,000 |....... 20,000,000 |....... 19,986,705 |.......19,998,200 [....ocvvvvriner [oveneen 1,800 |oeviiiiiiiiiis e 1,800 [oviiiiiiiiin [ 20,000,000 |.. . 06/15/2024 . |1.G FE ...
ADJUSTABLE RATE MORTGAGE TRUST 2006-2
..007034-AF-8 [ 4.535% 05/01/36 ..vvvvereeneeneenienienieniniens | coeees . 08/01/2024 . |Paydomn ..c.veveverienie forevienienienenens oo 31,555 [orueieiiiiiienne (-7 T R 406 e 73 1 FURRR N SRR T 0 U 31,555 . 05/01/2036 . |5.A FM ...
ADJUSTABLE RATE MORTGAGE TRUST 2006-2
..007034-AF-8 [ 4.535% 05/01/36 ..vvvvereererneenienienieneniens | coeees . 05/01/2024 . |Paydomn ..c.eeververienies forerienienienieiens oo (29,567) |.eveverennen 1,365 |oeveeeneenienen 889 [|vrvrreenn 1,984 [eveviiiiiiiiee [ L1 PR LA PR R (29,567) . 05/01/2036 . |5.A FM ...
BANC OF AWERICA FUNDING CORP MTG LOAN TR
..00841X-AD-2 [2015-2 A 3.500% 03/01/45 ....ovveveeeveriens [ cevenes . 08/01/2024 . |Paydomn ..c.veveverienie forevienienienenens oo 62,997 [ovrirenne 62,997 |eirrennne 63,932 |.erurrinnne 64,246 [ooooviiiiies [ (1,289) | [ [QI2C) ) R R 62,997 . 03/01/2045 . [1.A weeee
AGATE BAY MORTGAGE LOAN TRUST MTG LOAN TR
..00841Y-AD-0 [2015-3 C  3.486% 04/01/45 ..oovvvvrevnevnnnns [ e . 05/01/2024 . |Paydomn ..eveververvenies forenierienienieiens oo 115,493 |vreenenne 115,493 |..veeveee 118,381 [ooevreenee. 117,052 [eeeieninnnee [ovreees (1,588) |oeiiiiinns fovereene (1,558) v oo 115,493 . 04/01/2045 . [1.A oo
AGATE BAY MORTGAGE LOAN TRUST MTG LOAN TR
..00842A-AD-1 [2015-4 C  3.496% 06/01/45 ..ovvvvvrevrevnnner | conenes . 06/01/2024 . | Paydown ... ... 25,247 ..25,247 25,272 | 25,259 ... ..25,247 |.. . 06/01/2045 . [1.A woeee
AGATE BAY MORTGAGE LOAN TRUST
..00842B-AC-1 [2015-5 C  3.500% 07/01/45 ...oovvenveveveiens | e . 08/01/2024 . |Paydomn ..c.vevevereerie foreriesienienenens oo 15,363 [ovovvreene 15,363 [ooevreerenn 15,510 [oveveenne 15,451 Lo [ [€:1:) ) R [€:1:) ) R 15,363 [coverviiiien [ e e 224 1. 07/01/2045 . |1.A ........
AGATE BAY MORTGAGE LOAN TRUST MTG LOAN TR
..00842E-AC-5 [2016-2 C  3.500% 03/01/46 ...oeovvvevrvrnninne | conens . 06/01/2024 . | Paydown ... . 03/01/2046 . |1.A ooeee
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AGATE BAY MORTGAGE LOAN TRUST MTG LOAN TR
..00842V-AC-7 |2016-3 C  3.500% 05/01/37 .....cooevveeeeeeeeens [ oeennn . 06/01/2024 . |Paydown .......oooeveiieiins |oenenniniinies e 189,741 [.......... 189,741 |........... 192,303 |.ooevvennnn 191,404 | |t (1,662) [oovvvnniniiiinnn s (1,662) [ouvvvnniniininn oo LR O N N 2,926 |. 05/01/2037 . |1.A ........
ALASKA VENTURES LLC SR SEC NT  4.670% Redenption 100.0000
..01185%-AA-3 [06/30/33 .eevvvriiiiiiiiiiiiiiiiieeeecniieeees | s . 06/30/2024 . | .eeenieeiiiieeeeeiiieeees i e 447,062 |........... 47,062 |........... 447,062 |........... L O P Y N 1 P 15,778 |. 06/30/2033 . |2.C PL ....
ALASKA VENTURES LLC SR SEC NT  4.670% Redenption 100.0000
L.01185%-AB-1 [06/30/33 .evvvnriiiiiiiiiiiiciiieeecvvieeees | s . 06/30/2024 . | .eeeniiiiiie e ... 51,013 ...51,013 ...51,013 [............51,013 |.... ..51,013 |.. . 06/30/2033 . |2.CPL ....
ALLIANT ENEf
..01882Y-AD-8 |3.600% 03/01/32 ...eevvvvvriiiiiiiiiiiiiiiiiiiiiinns oo . 05/01/2024 . | JEFFERIES LLC ..ccoeeeeee oo e 318,995 |........... 375,000 |........... 374,374 |........... RILNCTE TN R RN 21 [ o 21 [ o 374,494 . 03/01/2032 . (2.B FE ....
ALLY AUTO RECEIVABLES TRUST SERIES 20231
..02007W-AB-4 |CLASS A2 5.760% 11/15/26 ..........coeeeeeeeens [ oeinnn . 06/15/2024 . |Paydoun ........oooeeiiiiins |oeniniiiinnns e 355,224 |........... 365,224 |........... 365,201 [...eeenees IV 7 R R LA PO AN LA PO 355,224 . 11/15/2026 . [1.A FE .
ALLY AUTO RECEIVABLES TRUST SERIES 20223
..02008D-AB-5 |CLASS A2 5.200% 06/16/25 ........evvvvmnvunnnnn [ereeenn . 06/17/2024 . |Paydown .......oooeeeiieiins |oenenininnnnns e, 77,421 ... 177,121 ... 177,114 | 77,119 | e, T s Tl s 177,121 . 06/16/2025 . [1.A FE .
COUNTRYWIDE ALT LOAN TRUST 2007-18C  6.000%
02151N-BA-9 | 08/01/37 ..vvvvvviiiiiiiiiiiiiiiiiiiiiniiiiiiiiiiiiins [ oo . 06/01/2024 . |Paydown ........oooeeeeiiies Jeenniinnnineens | (4,004,040) |............ 2,721 | 33,190 | Lo O PPN (S R R R (4,043,559) |.coooeeeeeeenens |oeeeeens 39,519 [......... 39,519 |............. 1,436 |. 08/01/2037 . [1.AFM ....
COUNTRYWIDE ALT LOAN TRUST 2007-18C  6.000%
02151N-BA-9 | 08/01/37 ..vvvvvviiiiiiiiiiiiiiiiiiiiiniiiiiiiiiiiiins [ oo . 05/01/2024 . |Paydoun .......oooeeeeieiins Joieninninin | 4,064,845 |............ 32,530 |oeeieinnns 25,279 [ouunnnnnnnn L O PO (S A R R 4,028,333 [ovvvvvvvvninninn fornnnnnne 36,512 |......... 36,512 |l 946 |. 08/01/2037 . [1.A FM ...
COUNTRYWIDE ALT LOAN TRUST 2007-18  6.000%
.. 02151IN-BH-4 | 08/01/37 ..vvvvvviiiiiiiiiiiiiiiiiniiiiiniiiiiiiiiinns [ oo . 06/01/2024 . |Paydown .......coooveeiiiins foeniiinnniiiis e 8,161 [coennnnne 5,023 [ooiinnnnne 3,198 | LN 72 O R (U R TAT oo e, L2 [ 2 PO 169 . 08/01/2037 . |1.A FM ...
COUNTRYWIDE ALT LOAN TRUST 2007-18  6.000%
..02151IN-BH-4 | 08/01/37 ..ovvvvviiiiiiiiiiiiiiiiiniiiiniiiiiiiiiiiins [ oo . 05/01/2024 . | Paydown ... (1,019) [... ....3,826 |.... (1,49 . 08/01/2037 . |6. FM .....
..025816-CY-3 | AMERICAN EXPRESS CO SR NT  3.950% 08/01/25 |....... . 05/08/2024 . | MARKETAXESS . 1,573,168 .1,599,131 . (25,232) |.... . 08/01/2025 . [1.F FE ....
AMERICAN HOMES 4 RENT 2014-SFR3  3.678%
..02665X-AA=7 | 12/01/36 .oovvviviiiiiiiiiiiiiiiiiiiiecccceccceeeeens [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins v e, 58,410 [....oeeeeee. 58,410 |[............ 58,406 |............ 58,410 [ooeeiiiiiiiiins i o e s 88,410 | e e e 922 |. 12/01/2036 . |1.A FE ....
AMERICAN HOMES 4 RENT 2015-SFR1  3.467%
..02666A-AA-6 | 04/01/52 ..ooooeiiiiiiiiiiiii [ . 06/01/2024 . |Paydoun .....coooeeeeiiiiins foneiiiinii e 1,610 |........... 11,610 |oeeeeeeeeens 11,610 |............ 11,610 [oeveeieiiiiiinns foiis e s e e, 1610 [oiiies e e e 171 |. 04/01/2052 . |1.A FE ....
AMERICAN HOMES 4 RENT 2015-SFR2  3.732%
..02666B-AA-4 | 10/01/45 ..ooovvviviiiiiiiiiiiiiiiiiiiiecieeeeeeens [ . 06/01/2024 . |Paydoun .....coooeeeieiiiins v e, 16,007 |............ 16,007 |..eeeveeeens 16,006 |............ 16,007 [ovvveveeiiiiinnn oo e e e e 16,007 [ooiiiiiies oo e o 253 |. 10/01/2045 . |1.A FE ....
AMERICREDIT AUTO REC TRUST 2021-1 CL  0.680%
..03063F-AD-6 | 10/19/26 .....oevvvvviiiiiiiiiiiiiiiiiiiiiiicieeeeeees [ . 06/18/2024 . |Paydoun ......cooeeeiiiiiins i e 556,909 |........... 556,909 |[........... 556,771 |........... 556,902 [c.evveeniiniinn fooriiiiiiis [ R R [/ R RN 556,909 [.evvveiiiiiinnn foriiiiiiiis e e 1,568 |. 10/19/2026 . [1.A FE ....
AmeriCredit Automobile Receiva SERIES 20232
..03065U-AB-5 |CLASS A2A  6.190% 04/19/27 ....evvnnnnnnns [ eeeenn . 06/18/2024 . |Paydoun .....oooeeeeiiiiiins v e 369,217 |..oeeeenns 369,217 [....eeeeee 369,211 [........... 369,212 [ovveeiiiiiiiis oo [ R R [ R R 1 A O O A, 9,414 |. 04/19/2027 . |1.A FE ....
AMERICREDIT AUTO 2022-2 CL A2A  4.200%
..03065W-AB-1 | 12/18/25 ....coooeeriiiiiiiii [ . 05/20/2024 . |Paydoun ......ooooeiiiiiiins i e 349,978 |........... 349,978 |........... 349,199 |........... 349,402 |...oovviiiiiiins ferniiiiinns -7/ S RN -7/ R RN 349,978 [ouvvvviiiiiiiinn feiiiiiiis e e 5,414 |. 12/18/2025 . |1.A FE ....
AmeriCredit Automobile Receiva SERIES 20231
..03067B-AB-5 |CLASS A2A  5.840% 10/19/26 ....ccconnnnnnnn [ eerenn . 06/18/2024 . |Paydoun .....oooeeeeiiiiiins v e 150,766 |.......... 150,766 |........... 150,765 |.......... 150,766 |.oevvvvveiiiinns feuvevnnnnnnnnns T s T s 150,766 [..vvvvevvvvennnn formnnnnniiiinns oo e 3,649 |. 10/19/2026 . |1.A FE ....
AMER|SOURCEBERGEN CORPORATION SR NT  3.400%
..03073E-AL-9 |05/15/24 oo [ . 05/15/2024 . |Maturity .....oevvvenennnnn Joovniinniis s 10,000,000 |...... 10,000,000 |........ 9,971,500 |........ 9,998,757 [eevevrrrrnnnnnnn foreeiinns 1,283 oo e 1,283 o e 10,000,000 [..evvvvvvvnvnnnn fonmmmmmnnninns fooveiiiiiiis s 170,000 |. 05/15/2024 . |2.A FE
AMPHENOL CORPORATION SR NT  3.200% 04/01/24
2.032095-AG6 | .eerriiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ . 04/01/2024 . |Maturity ....oevveveneninnn Jooveiiiiiis s 9,642,000 |........ 9,642,000 |........ 9,605,986 |........ 9,639,277 [oevverrrrnninnn foeeeiinn % T PO A% T PO 9,642,000 [oiiiiiiiiies oo e e, 154,272 |. 04/01/2024 . |1.G FE .
APARTMENT INCOME SR NT SER A 4.580%
..03750%-AA-4 | 06/28/27 ....coovvvviiiiiiiiiiiiiiiiiiiiiiiiiieeeeens [ . 06/28/2024 . | Call 100.0000 ..... fooeniniiiiiiiiiinn oo 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |..ovvvvviiiiinns fevvevvvniniinnnn fovniiiiiis fo e e 10,000,000 [..eevvvvvvvvnnnn fonmmmmmnnninnns fooviiiiiiiis s 229,000 |. 06/28/2027 .|2.B ........
APARTMENT INCOME SR NT SER B 4.770%
..03750%-AB-2 |06/28/29 .....cooeiiiiiiiiiiiii [ . 06/28/2024 . |Call 100.0000 ..... fooeeiniiiiiiiinn oo 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |..ovvvvviiiiinns fevvevvvniniinnnn fovniiiiiis fo e e 10,000,000 [..eevvvvvvvvnnnn fonmmmmmnnninnns fooviiiiiiiis s 238,500 |. 06/28/2029 . |2.B ........
APARTMENT INCOME SR NT SER C  4.840%
..03750%-AC-0 |06/28/32 .ccooeeeeiiiiiiiiiiiiii [ . 06/28/2024 . |Call 100.2631 .oooe fonns o 20,052,629 |....... 20,000,000 |....... 20,000,000 |....... 20,000,000 |ooooeeiiiiiiiins Jooviiiiiiiiiinns e feiiiiiiiiin fon o 20,000,000 [ooeeiiiiiiiiiins fooveiiiiiiis oo e, 536,629 . 06/28/2032 . |2.B ........
ARBYS FUNDING LLC 2020-1A CL A 3.237%
..088779-AB-0 |07/30/50 ...cevvvvviiiiiiiiiiiiiiiiiiiiiiiiiiieieeeees [ . 04/30/2024 . |Paydoun ......ooooeeiiiiiins foeiiiiinn e 52,500 |............ 52,500 [oeunnnnee 50,858 |............ 51,067 |oeevvrviiiiiiins forvnnnnnns 1,433 [ [ 1,433 o [ 52,500 [ oo e e 850 |. 07/30/2050 . (2.C FE
ARISTOTLE CAPITAL MANAGEMENT LLC  7.970% Redempt ion 100.0000
..04044*-AA-8 | 04/17/28 ..oevvvvviiiiiiiiiiiiiiiiiiiiiiiiciiiiiieeees [ L 04/17/2024 .| .eviiiiiiiiiiiiiiiiiiiiiiiiins | | 2,363,500 |........ 2,363,500 |........ 2,402,261 |........ 2,396,099 |....ooovvviienns eennns (32,599) [oevvvvnnnnnnnnnn foeeenns (32,599) [oeevvvnnnnnnnnnn foreeenns 2,363,500 |...ooeveviiiinne fovenniiniiiiins o e 188,371 |. 04/17/2028 . [2.A PL
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ARISTOTLE CAPITAL MANAGENENT LLC ~ 7.680% Redenption 100.0000
..04044*-AB-6 [ 04/17/30 .evvvniiiiiiniiiiiiiiiineceini s | s L 04/17/2024 . | eeveneieiiiieeeeiiiieeees i e 1,181,750 |........ 1,181,750 |........ 1,187,659 |........ 1,187,072 |ooeveeeeiieienes e (25723 ) R RS (25773 ) R RS 1,481,750 [ovvvvvvviiiiiins o fos 90,758 |. 04/17/2030 . |2.APL ....
ARROW ELECTRONICS INC SR NT  6.125% 03/01/26
L 04273M-AD-3 [ eeeeeieeeeeee s | s . 04/11/2024 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn e 600,000 |.......... 600,000 |........... 599,886 |........... 599,916 [...vvviiiiiiis e L P N L O S 599,926 [..vvvvvvvvrnnnnn forninininnnns L3 R, L 22,458 |. 03/01/2026 . |2.C FE ....
ARROW ELECTRONICS INC SR NT  5.875% 04/10/34 SUNTRUST CAPITAL MARKETS
COB27BN-AE-T [ e | s . 05/09/2024 . | INC .evvvniivinnnnniiiinnns Jvnninneeciiiinees foeeeeeeens 48,890 |............ 50,000 |............ R O e O P Y N 49,985 [ovviiiiiiiiiins |oeeeens (1,085) |........ (1,09) |.oeoeeeeeeenn 269 |. 04/10/2034 . [2.C FE ....
MEADON CRK PRJ CO & ATLN OK WD MEADOW CREEK Redenption 100.0000
..048770-AB-0 | PROJECT ATLANTIC ~ 4.780% 12/31/37 .ccoennnnnn [oeennn . 06/30/2024 . | .eeuniiiiiiiieeeeieieeees i e 886,850 |.......... 886,850 |.......... 886,850 |.......... 886,850 |....ooeeiiiiiins Jeeeieiiiiiiis e feiiiiin fon e 886,850 |...coevviiiiiins forvvviiiiiiiiinn feviiiiiiiii o 32,114 |. 12/31/2037 . |2.CPL ....
AUTOLIV ASP INC SER C GTD SR N 4.090%
..05279#-AG-4 |04/23/24 ... [ . 04/23/2024 . |Various ......cceeeviiiiinn fooveeeeeeiiinnnnnnns |oeees 29,000,000 |....... 29,000,000 |[....... 29,000,000 |....... 0L O P O RN A 0 O O S 285,688 |. 04/23/2024 . |2.B FE
BX Trust SERIES 2022PSB CLASS B 144A  8.278%
..05606D-AC-2 |08/15/25 .ooovvveiiiieiiiiiii [ . 05/15/2024 . |Paydoun ........oooeeviiiins Joninininiinn | 4,029,9%1 |........ 4,029,961 |........ 4,003,147 |........ 4,021,183 [ovvvvviiiiiinn foeeeiinns L4 O RN 8,778 [ovveiiriiiinnnn oo 4,029,961 [ovvvvvvvnnnnnnnn fonnnnniiiiins fo e 140,905 |. 08/15/2025 . |1.A ........
BX Trust SERIES 2022PSB CLASS A 144A  7.780%
..05606D-AS-7 | 08/15/25 .cooveviiiiiiiiiiii [ . 06/17/2024 . |Paydown .......oooeeveeiiins Joonnnennnniienns | 17,585,286 |....... 17,498,248 |....... 17,381,965 |....... 17,460,300 |..ooooeeeeeiiens |eeennns 37,948 | e 37,948 | | B L O O 651,082 . 08/156/2025 . |1.A ........
B2R MORTGAGE TRUST TR 2015-1 CL C 144A
..05607Y-AL-5 |4.272% 05/01/48 ....ooovevririiiii [ . 06/01/2024 . |Paydown .......oooeveeieiins |oenenniniins e 968,458 |........... 968,458 |........... 997,474 |........... 70 0 12 RO R (2,714) e e (2,714) e e L O P 16,168 . 05/01/2048 . |1.A FE .
BX TRUST SERIES 2022GPA CLASS A 144A  7.494%
..05608U-AA-6 | 08/15/25 ..ooovvviiiiiiiiii [ . 04/15/2024 . |Paydoun .......coooeviiiiins |oenenniinnin e, 550,066 |........... 550,066 |........... 548,003 [........... TR A R, FAK T R RSN FAK T I RS 1 P 13,981 |. 08/15/2025 . [1.A ........
BX TRUST SERIES 2022GPA CLASS B 144A  7.993%
..05608U-AJ-7 |08/15/25 .ooovviiiiiiiiiii [ . 04/15/2024 . |Paydoun .......coooeviiiiins |oenenniinnin e, 343,791 |l 33,791 e 342,502 |........... 343,384 oevveiiiiiiiiinn e, L O N L N 343,791 [evvvvvniiiiiiin o o e 9,319 |. 08/15/2025 . |1.A ........
Redemption 100.0000
..05609%-AA-2 |BB&T CENTER LSE BACKED PT  4.120% 01/15/56 |....... L 06/15/2024 . | .evennieiiiiieieeeeiiiineees i e 2,097 |oeeeiiiinns 2,097 | 2,139 [ooiiiiinnnns K I FO U (1) PR RN (1) SRR RN 2 Y SN 36 [. 01/15/2056 . |1.D PL .
BX Trust SERIES 2024XL4 CLASS B 7.123%
..05611V-AC-5 |02/15/39 .eeeeeiiiiieieiieie [ . 05/15/2024 . |Paydoun .......coooeeiiiiins |enininiinnns e 300,860 |.......... 300,860 |.......... L 1 Y N L6720 PO R L6720 PO R 300,860 |oeevveiiiiiiins ferveriiiiiiieens feiiiiiiiiiiinn fo, 5,361 |. 02/15/2039 . |1.D FE ....
BX Trust SERIES 2024XL4 CLASS C  7.523%
08611V=AE-1 | 02/15/29 oo [ . 05/15/2024 . |Paydown ........oooeeiiiiins Joeniiiiiininins e, 97,780 [ovrrnnnnnnn 97,780 |....oeeennn L7 S PO R R 2 O O, 2 O N L O O S N 1,836 |. 02/15/2029 . [1.G FE ....
BX Trust SERIES 2024XL5 CLASS A 6.724%
..06612G-AA-1 1 03/15/39 ooeeeeieiiiiiiee [ . 05/15/2024 . |Paydown ........oooeeiiiiins Jooniiniiniinnnns | 1,230,528 |........ 1,230,523 |........ LY. A R R R 3,077 [oveeeiiiiniinn foeeeeenns 3,077 [oveeiiniiiniins oo 1,230,523 [oovvvveniiiinin o e e 8,397 |. 03/15/2039 . [1.A FE ....
BX Trust SERIES 2024XL5 CLASS B 7.023%
..05612G-AC-7 | 03/15/39 oeeeeiiiiiiieiee [ . 05/15/2024 . |Paydoun ........ooooeeiiiins Joeniniinninninn | 2,461,047 |........ 2,461,047 |........ 2,454,894 | e e 6,153 |oviiiiiiiiiiies e 6,153 |oviiiiiiiiiiins e R N O P 17,540 |. 03/15/2039 . [1.D FE ....
BX Trust SERIES 2024CNYN CLASS A 6.774%
..05612H-AA-9 | 04/15/29 oo [ . 06/17/2024 . |Paydown .......oooeeeiiniins |oeneniinnnnnnns e, 192,684 |........... 192,684 |........... 38 O R A L O L7 O S N N 2,606 |. 04/15/2029 . [1.A FE ....
BX Trust SERIES 2024CNYN CLASS B 7.023%
..05612H-AC-5 |04/15/29 oo [ . 06/17/2024 . |Paydown .......ooooveeieiies |oeneninninnnins e 192,684 |........... 192,684 |........... 38 O R A L O L7 O S N N 2,702 |. 04/15/2029 . [1.D FE .
BX Trust SERIES 2024CNYN CLASS C  7.273%
05612H-AE-1 | 04/15/29 oo [ . 06/17/2024 . |Paydown .......oooeeeiiniins |oeneniinnnnnnns e, 144,513 |........... 144,513 |........... 14,151 | | e FCLS I O RN FCLS I O R 7 O P 2,009 |. 04/15/2029 . |1.G FE .
BANC OF AMERICA FUNDING CORP 2006-3  5.500%
..058931-BD-7 | 03/01/36 .evvvvviiiiiiiiiiiiiiiiiiiiiieeeieeeeeeeeens [ . 06/01/2024 . |Paydown .......coooeeeiiiins Joeneiiiniiinis e, 10,705 |............ 12,208 |............ NA72 [, 12,255 [ oo (1,961) [eovvennnniniins s (1,961) [orvvnnnniiniins foeeeiins 10,705 [ovvvvvevinininns fornnnniiiiiiis fois e 335 |. 03/01/2036 . |3.CFM ....
BANC OF AMERICA FUNDING CORP 2006-3  5.500%
..058931-BD-7 | 03/01/36 .evvvvviiiiiiiiiiiiiiiiiiiiiiieeieeeeieeeens [ . 05/01/2024 . |Paydown .......coooveeiiiins Joenniiiiniiiis e, 19,592 |ovvveeens 24,254 ... 2,19 |............ P2V PO AR (4,348) [coiiiies oo (4,348) [ oo S S N 500 |. 03/01/2036 . [4.A FM ....
BANC OF AMERICA FUNDING CORP 2003-3  5.500%
..05946X-EY=5 110/01/33 ..evvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiceeieeeins [ . 06/01/2024 . |Paydown ........oooeeeeiiins Jeeiiiinninnn | (3,843,268) |............. 5,908 |t 5,685 |............. 7 PO R I O A 81 | s (3,843,268) |..evvvvvverinnnn fornnniniiiiiinns foviiis e 162 [. 10/01/2033 . |1.A FM ...
BANC OF AMERICA FUNDING CORP 2003-3  5.500%
..05946X-EY=5 110/01/33 ..evvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiceeieeeins [ . 05/01/2024 . |Paydoun .......oooeveiiiiins Jooniiiininin | 3,860,922 |............ 747 e 11,303 |............ 11,586 [ovvvvvviiniinnns foeeeeiinns LIV T A LIV TR R 3,860,922 [oeevvviviiiiiinn foniiiiiiiiiis fo e 242 1. 10/01/2033 . |1.A FM ....
BANC OF AMERICA FUNDING CORP 2 5.500%
..05946X-P8-0 | 10/01/35 .oevvviiiiiiiiiiiiiiiiiiiiiiiieciieeeeeeeens [ . 06/01/2024 . |Paydown .......cooovviiiiins |orriiiiiniinnninns ....(23,019,673) |............. 8,190 |t 7,666 [....oovnnne. LT VA PO AR (7,308) [ouvvvvrnnnnnnnnn foreeenn (7,308) [ouvvvvvnnnnnnnnn foennn (23,019,673) [cvvvvvvvvvinnnnn fovnnniiiiiins foees e 251 |. 10/01/2035 . [5.A FM ....
BANC OF AMERICA FUNDING CORP 2 5.500%
..05946X-P8-0 | 10/01/35 ..oevvvviiiiiiiiiiiiiiiiiiiiiiieeeeieeeeeeens [ . 05/01/2024 . |Paydown ........oooeeeiiiiis i | 23,026,908 |............ 21,142 foeennnne 19,790 |............ 20,956 |.ooeiiiiiiiieens s (24,989) |.cooeeeeeeeeeees |eeeens (24,989) |.coeeeeeeeeeeees |eeeens 23,026,908 [...evvvvvvnninns forviiiiiis fovii e 994 1. 10/01/2035 . |5.A FM ....
Banc of America Mortgage Secur LN 2007-1
..059496-AY-5 |5.975% 04/01/37 ..oovvveveeeiieieiieiiieieeeeeeeeees [ . 06/01/2024 . |Paydown ....ooevvveeiieeeees e o (1,744,369) |............ 18,637 |.ovvvvveeees 14,076 |............ 17,643 |oovveveiiiieeee fovennns (3,007) fovvvvvnnnnnnnnne foreennn (3,007) fovvvvvvnnnnnnnnn foreenn (1,744,369) |...ovvvvvevnnene fovvvviiiiiiiiins foveiiiiiiiiis e 557 ). 04/01/2037 . [4.C FM ...
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Banc of America Mortgage Secur LN 2007-1
..059496-AY=5 15.975% 04/01/37 ...ooovvevviiiiiiiii [ . 05/01/2024 . |Paydoun .......coooeeeieiins |oeniniiniiins | 1,764,198 [......ee.... 13,346 [ooeenennnnn 10,081 [nnnnnnnnnnn 12,635 [ounvviiiiiiiiis fooeeeennn(8,542) | e (5,582) | [, 1,764,198 |oooeeeeeiiiiies o e o, 844 . 04/01/2037 . [4.C FM ....
BANC OF AMERICA MTG SECURITIES SECS -2005
..05949A-3N-8 15.500% 03/01/35 ...ooeeeeeeeiiiinieeiiis [ . 06/01/2024 . | Paydoun ... ... (14,972,492) |............ 10,692 |............10,313 |.......... 10,614 | e (1A79) [ [ (BA79) | | (14,972,492) |.. . 03/01/2035 . 3.C FM ....

BANC OF AMERICA MTG

..05949A-3N-8 15.500% 03/01/35 ..eeevuvviiiiieiiiiiiieieiiiiins [ eeeeees . 05/01/2024 . [Paydown ....ooovinvenenenns foreeneiiiiii s 15,000,000 |............20,619 |............19,887 |...........20,469 |..occoiiiiiiis o (2,307 | [ (2,397) | [ 15,000,000 [ouvveeeeeiiiiis oo o i 426 |. 03/01/2035 . |4.A FM ...
BANC OF AMERICA MTG SECURITIES SECUR 2004

..05949A-DF-4 16.470% 05/01/34 ....ooviiiiiiiieiiiiiiiieiiiiiins [ eeeeens . 06/01/2024 . | Paydown ... . 05/01/2034 . [1.A FM ...

BANC OF AMERICA MTG

..05949A-DF-4 16.470% 05/01/34 ...oeeviiiiiiiiiiiiiiiiieiiiiiins [ eeeeens . 05/01/2024 . [Paydown ...ocovvuvvieeeeenns foreeeniiiiineeinn o 10,362 i 8,865 [oiieii 8,117 [0 8,592 [ e 272 [ e 272 [ 10,362 | e e 163 |. 05/01/2034 . [1.A FM ...
BANC OF AMERICA MTG SECURITIES SECUR 2004

..05949A-DG-2 |6.470% 05/01/34 ...oevviiiiiiiiiiiiiiiiiieeiiiiins [ eeeeens . 06/01/2024 . | Paydown ... . 05/01/2034 . [1.A FM ...

BANC OF AMERICA MTG

..05949A-DG-2 |6.470% 05/01/34 ...oeeviuiiiiiiiiiiiiiiiieeiiiins [ eeeeens . 05/01/2024 . [Paydown ....ooouvvieiiiiiis [eeeeniiiiieneiiis [ 121,750 |ooeeennns 40,786 |..ccuvveeenn 35,790 |.uvvirnnnn 38,064 |iiiiieiiii [ 2,722 |eeeeiiiiiiees [ 2,722 |eeeiiiiiiiiaes o 121,750 oo [ i e 751 |. 05/01/2034 . | 1.A FM ....
BANC OF AMERICA MTG SECURITIES SECUR 2005

.. 05949A-H9-4 14.982% 02/01/35 ..oevvvviveeiiiiiiiieeiciiiiiiens [ eeeeens . 06/01/2024 . [Paydown ...oooovinvieeienns foreereiiiiiin s (2,995,599) [...ovvvrerinnnns A I AR [31:1: 2 FOR AT PP RN LT O 45 | e LR T O S 19 |. 02/01/2035 . | 1.A FM ....
BANC OF AMERICA MTG SECURITIES SECUR 2005

.. 05949A-H9-4 14.982% 02/01/35 ...evvvvvieeiiiiiiiieeiiiiiiiaens [ eeeeens . 05/01/2024 . [Paydown ....coovviiiieenis foeeeiiiiiiineeiin [ 3,000,000 |...ccuvvenns 3,629 |...oeennn. 3,239 |iiiennn I U PO A AR A AR 3,000,000 [..vvverreeiiinn Jaeeeiiiiieens o e, 79 |. 02/01/2035 . [1.A FM ...
BANC OF AMERICA MTG SECURITIES SECUR 2004

..05949A-HB-9 16.378% 06/01/34 ....oooveviiiiiiiiiiiiiiiiiiiiin | eeeeens . 06/01/2024 . [Paydown ....covvuvviveniinn forneneiiiiiiiin o (959,972) [..eeeennnns 2,983 |oiiiennn 2,638 |.ooiiiinenn 2,773 |oeeeeiiiiieens [ LU PO A LLJU IO AR (959,972) |eeeeiiiiiines [ e e 79 |. 06/01/2034 . [1.A FM ...
BANC OF AMERICA MTG SECURITIES SECUR 2004

..05949A-HB-9 16.378% 06/01/34 ....oovveiiiiiiiiiiiiiiiiieiiiin | eeeees . 05/01/2024 . [Paydown ....ooouvvieiiiiiis [eeeeniiiiieneiiis [ 969,537 |...veviennnn 6,612 |....cceees 5,905 |..oeeennn 6,208 |ooooiiiiiiienns [ L O AP L O FP L O o 125 |. 06/01/2034 . [1.A FM ...
BANC OF AMERICA MTG SECURITIES SECUR 2004

..05949A-XG-0 |5.194% 12/01/34 ..oevvviiiiiiiiiiiiiiiiiiiiaens | eeeeees . 06/01/2024 . [Paydown ...ocovvvviveiiinn forneniiiiiiiin o (210,253) |............ 10,085 |....veeeenn. 9,859 |..viiiinn. 9,962 |viiiiiiiiii o L O [ I FO R T L0 L N 262 |. 12/01/2034 . |1.A FM ...
BANC OF AMERICA MTG SECURITIES SECUR 2004

..05949A-XG-0 |5.194% 12/01/34 ..oevvviiiiiiiiiiiiiiiiiiiieens | eeeeees . 05/01/2024 . [Paydown ....coouvvieeieniin [oeeeniiiiieneniin [ 250,786 |..ocuieens 30,478 |..vveeeennn. 29,884 |............ 30,195 |ouviiiiiiiiiin e P I U P I U A R O ) O 650 [. 12/01/2034 . |1.A FM ....
BANC OF AMERICA FUNDING CORP 2006  5.750%

..05949Q-AT-2 | 03/01/36 ..eeeeuvireiieeieiiiiinee e eesiies [ eeeeens . 06/01/2024 . [Paydown .....oovviiiieiiin [oeneniiiiieneiiin [ (52,184) |.cvveeennne 3,289 |.iiennn. 3,184 | 3,249 i e (1,050) fervreeeiiiiiins s (1,050) foreveeeniiiiins | LG 20  F 95 [. 03/01/2036 . |4.A FM ...
BANC OF AMERICA FUNDING CORP 2006  5.750%

..05949Q-AT-2 | 03/01/36 ..eeveuiiieiieeiiiiiiiiee i cesiiies [ eeeeens . 05/01/2024 . [Paydown ....coovviieiieniis foeneeniiiiiinieiis [, 58,492 ... 6,385 |..cccoiieins 6,181 [ooeeeennns 6,307 [oeeieiiiiiaes s (2,198) |eeeiiiiiiaenes [ (2,198) |+eeeiiiiiaeees [ 58,492 [.viiiiiiiiiis e e 138 |. 03/01/2036 . [4.A FM ....
BANC OF AMERICA FUNDING CORP 2004-A CL

..06051G-AV-1 16.496% 09/01/34 ...ooovviriiiiiiiiiiiiiieeiiiiens [ eeeeees . 06/01/2024 . [Paydown ...ocovvvviveiiinn forneniiiiiiiin o (308,802) |-uvvvvrranannns LA PR 78 |ooeiieiieninns P P o P VU L0 O ) RPN 3 |.09/01/2034 . [1.A FM ...
BANC OF AMERICA FUNDING CORP 2004-A CL

..06051G-AV-1 16.496% 09/01/34 ...cooiiiiiiiiiiiiiiiiieeiiiiees | eeeeees . 05/01/2024 . [Paydown ....coouvvieeieniin [oeeeniiiiieneniin [ 309,032 [ovvviiiiiinnns 183 | 154 | L O ) IO R 7 O U 4 1.09/01/2034 . [1.A FM ...
BANK OF AVERICA CORPORATION SR NT  6.020%

..06051G-JR-1 | 04/22/25 ....oevvieiiiiiiiiieiiiiiceceeiiieeeen [ e . 04/22/2024 . [Call 100.0000 ..oee Joonirreneieiiiiiens o 16,000,000 |...... 16,000,000 |....... 15,034,080 |....... 14,507,271 [ooveeiiiiiiaes o 118,856 [oevveeeeiiiins | 118,856 [oevveeeeiiiies | 15,613,157 |oeeeeiiiiieins [ 386,843 |....... 386,843 |............ 78,080 | 04/22/2025 . |1.G FE ....
BANK OF AMERICA CORPORATION SR NT ~ 6.681%

..06051G-KG-3 | 02/04/25 ......eovveiiiiiiiieiiiiiiiiieeciiiiiiiees [ eeeees . 04/11/2024 . [Call 0.0000 ..eee Joornirnieeniiiiins oo L P P P s L O U 25,111 |. 02/04/2025 . 1.G FE ....
BANK OF AVERICA CORPORATION SR NT  6.740%

..06051G-KS-7 | 04/25/25 ....oovviiiiiiiiiiiiiiiiiiiieeeiieeeeen [ . 04/25/2024 . [Call 100.0000 ..oee Jooinriiiieeiiiiies oo 3,000,000 |........3,000,000 |........3,016,100 |........ 3,002,756 |..oevviiiianaas forieenn (2,786) |eeevveiiaenas [ (2,786) |eeeiviiiaenas [ B L O T AP 57,615 |. 04/25/2025 . [1.G FE ....
BARRIERSAFE SOLUTIONS INTL INC SR NT SER B

..06850#-AC-8 |4.530% 04/03/24 .....oovvviiiiiiiiiiiiiiiiiieeen | e . 04/03/2024 . [Various ......ccceeeeeennnns foreeeeiniiiininnnn e 13,000,000 B L R N I 13,000,000 |.. . 04/03/2024 .

..07030U-A#-9 |RAISA FUNDING ABS CL C 11.735% 04/25/38 .... 05/25/2024 . | Paydoun (2,798,321) (2,798,321) . 04/25/2038 .

. 04/25/2038 .
. 04/25/2038 .
. 04/25/2038 .
. 04/25/2038 .
. 04/25/2038 .

.2,99,821
.879,358
.8,537
12,000
..15,273 |..

..07030U-A#-9 | RAISA FUNDING ABS CL C 11.735% 04/25/38 ....
..07030U-A*-3 |RAISA FUNDING ABS CL A 7.119% 04/25/38 ..

..07030U-A*-3 | RAISA FUNDING ABS CL A 7.119% 04/25/38 .. - |- 06/15/2024 . [Paydown
..07030U-A@-1 |RAISA FUNDING ABS CL B 8.057% 04/25/38 .. . |- 05/25/2024 . |Paydown

..07030U-A@-1 |RAISA FUNDING ABS CL B 8.057% 04/25/38 .... |....... . 06/25/2024 . | Paydoun ...
RAISA FUNDING ASSET BACKED SER A2  7.801%
..07030U-B*-2 ] 10/15/38 ..oeviviiiieiiiiiiiiieiiiiiiiiieeiiiiies | eeeens . 04/27/2024 . [Paydown ....oooovveieiiiisn Joveeiiiiiiiiiiiiin e 613,499

06/25/2024 . | Paydoun
05/15/2024 . | Paydown

........... 613,499 . 10/15/2038 . [1.F Z .....
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RAISA FUNDING ASSET BACKED SER A2  7.801%
..07030U-B*=2 [ 10/15/38 oevvvvvviiiiiiiiiiiiiiiiiiiiiiiieeeeeeeeeens [ . 06/25/2024 . |Paydoun .........ooeeeiiiiis Jeeiniinininis e 64,011 [........... 536,503 [....eenne. 536,503 [cuvvvviniiiiiiiiii fooreiiiis e e e o Lo O R (U N 19,770 |. 10/15/2038 . |1.F PL ....
BEACON CONTAINER FIN |1 LLC 2021-1A-CL-A-144A
..07359B-AA-5 [2.250% 10/22/46 ......cevvnvviiiiiniiiiiiiiiiiinens | s . 06/20/2024 . | Paydoun ... .... 500,000 ... 500,000 |.. . 10/22/2046 . (1.F FE ....
BEAR STEARNS ADJ Ri
..07384M-YZ-9 15.654% 10/01/33 ...oooeeeeiiiiiiii [ . 06/01/2024 . |Paydown ........oooeeeeiiies Jeenniinnnineens | (1,289,613) |............ 31171 | 31,522 [ouviennnns 31,206 |ooeeeeeieiiieens e (35) [euvvvrnnnnnnnnn foereeiiinnn (35) [ervvvvnnnnnnnnnn foeeenn L O O N 992 |. 10/01/2033 . |1.A FM ....
BEAR STEARNS ADJ RATE MTG ARM 2003-7 CL 9A
..07384M-YZ-9 [5.654% 10/01/33 [ [P . 05/01/2024 . |Paydown ........oooeeeeiiins |oeniiieniiinns | 1,334,000 [ovevveennnnn 13,216 [ennnennnnnn 13,365 [onnnnnnnnnnn 13,281 [oniiniiiiiiiis fooeee s (18) e e (18) s i 1,334,000 |.. . 10/01/2033 . [1.A FM ...
BEAR STEARNS ADJ RAT
..07384M-2U-9 13.820% 01/01/34 .ovvvvvviiiiiiiiiiiiiiiiiiiiiieeens [ . 06/01/2024 . |Paydown .......oooeveiieiins |oenenniniinies e (14,167) [ovvvrnnnnnnnnns 72 X7 PO £ Y N (SRR R L0 L P Y R N 10 |. 01/01/2034 . |1.B FM ....
BEAR STEARNS ADJ RATE MTG ARM TR 2003-8 CL
..07384M-2U-9 [3.820% 01/01/34 O [P . 05/01/2024 . | Paydoun ... ... 16,734 ..16,734 |.. . 01/01/2034 . (1.B FM ....
BEAR STEARNS ADJ RAT
..07384M-2X-3 15.664% 01/01/34 ..oovvvvviiiiiiiiiiiiiiiiiiiiieeinns [ . 05/01/2024 . |Paydoun .......oooeeeiiiiins feniiininiins e 1,680 |oooeeeeeen 1,580 | 10573 | 10880 | [ o [ e e LIRSV R R R RO 30 [. 01/01/2034 . |1.B FM ....
BEAR STEARNS ADJ RATE MTG ADJ RATE MTG 2005
..07387A-ET-8 6.228% 10/01/35 ..ovvvvvviiiiiiiiiiiiiiiiiiiiieienns e . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 51,008 |............ 12,81 |............ 12,720 |........... 12,929 [ oo 51 [oveiiiiiiiiiis oo L PRI AT 2 O P N 382 |. 10/01/2035 . [1.A FM ....
BEAR STEARNS ADJ RATE MTG ADJ RATE MTG 2005
..07387A-ET-8 6.228% 10/01/35 ..ovvvvvviiiiiiiiiiiiiiiiiiiiiieeens e . 05/01/2024 . |Paydown .......oooeeeiiiiins Joeneniiiiin e 10,509 |............ 48,620 [....eennnnen 47,644 |............ 48,428 | e 193 [ oo 193 [ [ 10,509 [vvvvevviiiniins fonniiiiiiiins foeii e 1,897 |. 10/01/2035 . [1.A FM ...
BECTON DICKINSON & CO SR NT  3.875% 05/15/24
..075887-BL-2 |... [ U . 06/15/2024 . |Maturity ...oooovvviiiiins Jovvvniiniiiiiiins foeeen 15,000,000 |....... 15,000,000 |....... 14,977,425 |....... 14,998,912 [oovvviiiiiiins oo 1,088 [ oo 1,088 [ oo 15,000,000 |.ooeveeeeeeiiens Jovviiiiiiiiieens foveeiiiiiiiiinn o 193,750 |. 05/15/2024 . |2.B FE ....
BELVOIR LAND LLC NT SER A-1  5.030% 12/15/25 Redemption 100.0000
L0B1331-AB-6 [ .evvveneeeieiie s | L 06/15/2024 . | .eveneiiiiiiieeieiiiiieeees | e 584,258 |........... 584,268 |........... 652,195 |........... 598,360 [...vvvvvrriiinnn foeeenn (14,102) |ovvvvviviiiiinns fovnnnns [ (17 FO 584,208 [ovvvvvviiiiiiinn foriins e e 14,694 |. 12/15/2025 . (1.D FE ....
BERRY PLASTICS CORPORATION SR SEC 144A
..085770-AA-3 | 4.875% 07/15/26 ..covvvvvviiiiiiiiiiiiiiiiiiiiiiins [ . 05/01/2024 . | MILLENNIUM ADVISORS ... |oeeeeeriieieieiienns |oeeeeees 734,445 |.......... 750,000 |........... 801,094 |........... 754,980 [.vvvvviiiiiins foeeeenn (3,130) |vvveeieiiiiiens fevninns (3,130) |evveeeeiiiiiens fevviiiinnns 751,850 . 07/15/2026 . [2.C FE ....
BISHOP HILL BISHOP HILL ENERGY LLC  3.280% Redemption 100.0000
..09143#-AA-3 | 06/30/37 ... O [P . 06/30/2024 . ..833,949 |........... 833,949 |........... 833,949 |...........833,949 |.... .833,949 |. . 06/30/2037 . (2.B PL ....
..097023-CJ-2 | The Boeing Company SR NT ~ 3.600% 05/01/34 .. |....... |. 05/28/2024 . .. 196,255 ..250,000 ..218,219 |. .218,983 . 05/01/2034 . [2.C FE ....
..10112R-Al-4 | BOSTON PROPERTIES INC NT ~ 3.800% 02/01/24 .. |....... . 05/11/2024 . . 02/01/2024 . (2.B FE ....
..10240*-AA-7 [BOWIE ACQ SR NT ~ 3.920% 09/30/38 ........e0oes | wunnnns . 06/30/2024 . | .eeunniiiiiiiiieeeeeeiieeees i e 1,040,228 |........ 1,040,228 |........ 1,040,228 |........ 1,040,228 [.oooeeiiiiiiiies e v e o s 1,040,228 . 09/30/2038 . |2.CPL ....
BRAZOS SANDY CREEK CRK SR NT SER 200  6.540% Redemption 100.0000
..10623%-AA-4 [ 06/30/24 ...ovvvriiiiiiiiiiiiiiiieieeen | s . 06/30/2024 . | .eenniiiiiiiiieeeeieiieeeees | e 3,782,497 |........ 1,449,164 |........ 1,033,416 |............ 51,073 |.... 1,018,767 |oeeevvriiiiiiins |oviiiiiiiiinnns 1,018,767 e [ 3,370,248 . 06/30/2024 . [6. * .......
BRISTOL MYERS SQUIBB CO SR NT  3.625%
S 110122-DB-1 | 06/15/24 e [ . 05/15/2024 . |Maturity ....oeviviiiins Jooneneiiiiiis s 2,500,000 |........ 2,500,000 |........ 2,496,368 |........ 2,499,625 |.....ooovviiiens fovniinnnnnns KT PO A KT A S 2,500,000 . 05/15/2024 . (1.F FE ....
.. 12530E-AA-1 | CFS11 2023-1 LLC CLASS A 7.000% 03/17/42 . |....... . 04/15/2024 . | Paydoun ... ....275,886 |... 1,315,073 |.... ....275,886 |.. . 03/17/2042 . [1.F PL ....
.. 12530E-AA-1 | CFS11 2023-1 LLC CLASS A 7.000% 03/17/42 . |....... . 05/15/2024 . | Paydown ... ..... (1,614,203) |... .......(1,614,203) |.. . 03/17/2042 . (1.F FE ....
.. 12530E-AA-1 | CFS11 2023-1 LLC CLASS A 7.000% 03/17/42 . |....... . 06/15/2024 . |Paydoun .......ooooeeeiiiins i s 4,000,000 642,222 642,202 |ooooiiiinnn642,222 oo [ e e e e 4,000,000 |.. . 03/17/2042 . [1.F Z .....
.. 12530E-AB-9 | CFS11 2023-1 LLC CLASS B 8.000% 03/17/42 . 04/15/2024 . |Paydown (5,847,676) ..498,756 ..498,756 |. (5,847,676) . 03/17/2042 . (2.B PL ....
.. 12530E-AB-9 | CFS11 2023-1 LLC CLASS B 8.000% 03/17/42 . 05/15/2024 . |Paydown .. 125,714 ..267,147 ..267,147 |. 125,714 . 03/17/2042 . 2.B FE ....
.. 12530E-AB-9 | CFS11 2023-1 LLC CLASS B 8.000% 03/17/42 . . 06/15/2024 . | Paydoun ... 6,731,435 243,570 243,570 |.... .6,731,43 |.. . 03/17/2042 . |2.B Z .....
The Cigna Group GUARNT SER W/l 3.500%
. 125523-BX-7 | 06/15/24 oooooiiiii [ . 06/15/2024 . |Maturity ....oovvvnininis Joeveeiennnn | 10,000,000 |...... 10,000,000 |........ 9,968,428 |........9,996,103 [.....oiiiss [l 3,897 | 30897 s [ . 06/15/2024 . [2.A FE ....
CIM TRUST 2 5000
.. 12656M-AB-0 | 08/01/49 .covvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiieieeeens [ . 06/01/2024 . |Paydown .......coooeeeiiiins Joeneiiiniiinis e, 24,972 |........... 24,972 |oeevrenns 25,308 |...coeennnn 25,277 |oeeeeeeeiiiieees e (10 PO N [0 PO N e 7 O P N 366 |. 08/01/2049 . [1.A ........
CIM TRUST 2019-J2 CL A1 144A  3.500%
.. 12558T-AA-5 | 10/01/49 .oovvvviiiiiiiiiiiiiiiiiiiiiiiiciceieieeeens [ . 06/01/2024 . |Paydoun .......oooeveeieiins |oeneniiiininis e 133,611 [ooeeeeeee 133,611 |........... 135,615 |......eeent JECTTA TN U R (1,862) [ouvvvvvvinniinnn s (1,862) [cuvvvvvniiniinnn foreeeiiens L O O U N 1,950 |. 10/01/2049 . [1.A ........
CIM TRUST 2020-J1 CL A13 144A  3.000%
.. 12559Y-AN=5 ] 07/01/50 ..vvvvvvvvvrnrnnnnniniiniiiiiiiiiiiiiiniinies [ eeeens . 06/01/2024 . |Paydown ....ooevveeeeieeeees Joeeeeeeeiieieeeieees |eeeeees 163,845 |........... 163,845 |........... 167,941 |........... 167,589 |.vvvvvvvviiiene fovevnnns () N U NN (3,745) |.ovvveeeiiiiiies ovevinnnns 163,845 |.oooeeeiiieeees ovveviiiiiiiiies foviciiiiiiiins fooiiiinnnn, 2,204 1. 07/01/2050 . |1.A ........
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SEACUBE CONTAINER LEASING LTD 2020-1A CL A 1
.. 12563L-AN-7 12.080% 09/18/45 ......eevvvvviiiiiiiiiiiiiiiiiiiiins oo . 06/18/2024 . |Paydoun .......ooooveiiiiins |oeniniiiinnns e 990,000 [overerennns 990,000 |........... 989,544 |........... L 1 O O R (O R R 0 O P 8,580 |. 09/18/2045 . [1.F FE ....
SEACUBE CONTAINER LEASING LTD 2020-3A CL A 1
.. 12563L-AS-6 |2.070% 10/18/45 .....evvvvvrvvrrnrnninnnnniiniininns [ eeeeenn . 06/18/2024 . | Paydoun ... ..625,000 625,000 624,871 ..624,907 |.... .625,000 |.. ..5,301 |. 10/18/2045 . [1.F FE ....
CIM TRUST 2021-J2 CL .
B R U U [P . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 219,496 |........... 219,496 |........... 220,456 |........... 220,318 [ovvviiiiiiiiis e (772 PO (772 PO 219,49 . 04/01/2051 . [1.A ........
CIM TRUST 2021-J1 CL A19 144A  2.500%
. 12564K-AU-2 1 03/01/51 evvviiiiiiiiiiiiiiiiiiiiiieicccciceeeeeeeens [ . 06/01/2024 . | Paydoun ... ... 66,805 ...66,805 ...68,225 |............68,006 |.... ..66,805 |.. . 03/01/2051 . [1.A ........
SEACUBE CONT,
.. 12565K-AA-5 | 1.640% 02/18/46 ........eevvvvvvvvrrnnnnnnnnnnninnns [eeeeen . 06/18/2024 . |Paydoun .......ooooveiiiiins |oeniniiiinnns e 435,000 |...........435,000 |...........434,002 [...........434,904 [......ccoooiiis s [ R A [ . 02/18/2046 . [1.F FE ....
SEACUBE CONTAINER LEASING LTD 2022-1A CL A1
.. 12665K-AE-7 | 144A  2.720% 01/18/47 ..ovvvvvvnnnnnnnnnnninnnnnn [ eeeenn . 06/18/2024 . | Paydoun ... . 01/18/2047 . (1.F FE ....
CITIMORTGAGE ALT LOAN TRU
..12566Q-AD-5 |6.000% 01/01/37 «oooeeeeeiiiiiiiiiiiiiiiiiiiieeens [ . 06/01/2024 . |Paydown ......oooeveeeiinins |oeenniinennnnnnns | 77,4260 |l 67,282 ..l 56,510 [ 69,858 |..ccoeiiiiiiiies e e e e 88,828 . 01/01/2037 . [4.C FM ....
CITIMORTGAGE ALT LOAN TRUST LOAN TR -2007
..12566Q-AD-5 |6.000% 01/01/37 .oooeeeeeieiiiiiiiiiiiiiiiieeeeeens [ . 05/01/2024 . |Paydown .......coooveeiiiins Joenniiiiniiiis e, 36,718 [......... 101,631 |............ 85,360 |........... LS Y SN (SRR R 164,923 [ooooeiiiiiiiiins |oens (118,205) |...... (118,208) | 4,232 |.01/01/2037 . |4.CFM ....
CITIMORTGAGE ALT LOAN TRUST LN TR 2007-A5
.. 12566W-AB-6 |6.000% 05/01/37 ...ovvvvvvrvnnnnnnnnnnnniiniiiiinnnn [eeeeen . 06/01/2024 . |Paydown .......cooeveieiiins Joennniiininis e, 39,991 |........... 39,904 |.........e. 30,452 [ovvvinnnnes . O Y (U R R A 10,089 [ovvvvvvvvvviinnn fornnnnns 29,902 |......... 20,902 |.ooeeeeennns 1,189 |. 05/01/2037 . [1.A FM ....
CITIMORTGAGE ALT LOAN TRUST LN TR 2007-A5
.. 12566W-AB-6 |6.000% 05/01/37 ...evvvvvvvnnnrnnnnninnnniniiininnnn [ eeeeen . 05/01/2024 . |Paydown .......cooeveiiiiins Joeninniininis e, 57,554 |........... 51,449 |............ 39,264 [...ouinnnnes L O U R R A (5,824) | |l 63,379 |......... 63,379 |............. 1,498 |. 05/01/2037 . [1.A FM ....
CNA FINANCIAL CORPORATION SR NT  3.950%
LA26117-AS-9 | 06/15/24 e [ . 05/15/2024 . |Maturity ....covvnnnnnnns Jooeeeeiniini | 12,500,000 |....... 12,500,000 |....... 12,498,500 |....... 12,499,934 |ooooeviiiiiiiins o, L O A [C1 I R F 12,500,000 |oeeveeeieeiiies Jovviiiiiiiiiiens foiiiiiiiiiiins o, 246,875 |. 05/156/2024 . |2.A FE ....
CSMLT TRUST 2015-2 CL A7 144A  3.500%
. 12637L-AL-3 | 08/01/45 .ovvvvvviiiiiiiiiiiiiiiiiiiiiiiieieeeeeeeens [ . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 30,911 [oeeennnnes 30,911 [oeeeeene 31,066 |..oeveeenns K 07 R R [C2D) OO RN [C20) OO RN U O Y R N 521 |. 08/01/2045 . [1.A ........
CREDIT SUISSE MORTGAGE CAPITAL MORT 2013-I1VR
.. 12646W-AD-6 |CL Z 144 3.396% 04/01/43 .....ovvvvvvvvnnnnnnnn [eeeeenn . 06/01/2024 . |Paydown .......coooeeeiiiins Joeneiiiniiinis e, 58,805 [.....uennne. 58,806 |[....cceennee 55,340 [.....eennee 56,518 |..coeeeiiiiiiins |t 2,287 |eeiiiiiiiiiiien e 2,287 |oeeiiiiiiiiiins e, LR O O S N 1,122 |. 04/01/2043 . [1.A ........
CREDIT SUISSE MORTGAGE CAPITAL COMMMRT 2013-
.. 12647G-AV-0 | IR 3.499% 07/03/43 ....coovvvveeeeneeeeeeees [ . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 239,234 |oeeeennne. 239,234 |........... 220,024 |........... 226,388 [..vvvvniriiininn foreeenn R T PO RN 12,846 [ovvvveiiiniinns oo e O O A N 4,574 1. 07/03/2043 . |1.A ........
CREDIT SUISSE MORTGAGE CAPITAL TR 2015-3 CL
.. 12649X-BK-4 13.500% 03/01/45 ....ooovveririiiiiiii [ . 06/01/2024 . |Paydown .......coooeeeiiiins Joeneiiiniiinis e, 720 (7 52,167 |[.cennnnnee 53,415 [.eeinnne. 52,866 |..oooeiiiiiiiins e (698) [cevvvvvvnnnnnnnn foreeeeennn (698) [cevvvvvnnvnnnnnn foreeeeiinnn L L O P S N 79 |. 03/01/2045 . [1.A ........
CVS CORPORATION TR PTC 144A  5.789% 01/10/26 Redemption 99.8781
. 126650-A0-3 [ .eevrineeiiii e | s . 06/10/2024 . | .evnnneiiiiiieeeeeeis . 01/10/2026 . 2.B FE ....
Redemption 100.0000
..126650-BQ-2 | CVS CORPORATION TR PTC ~ 6.943% 01/10/30 .... |....... . 06/10/2024 . | .evnnieiiiiiieieeiiiieeeees e e 28,364 |............ 28,364 |[.coounnnnne 30,804 |............ AT PO RN [£21: ) O RN [:1: ) O AN 28,364 [ooiiiiiiiiiiins e e e 821 |. 01/10/2030 . (2.B FE ....
CVS CORPORATION TR PTC 144A  8.353% 07/10/31 Redemption 100.0000
L 126659-AA-9 [ oeeiei e | . 06/10/2024 . | .evnneeiiiiiieieeiiiieeeees i e 10,885 |............ 10,885 |..eevveeeens 13,210 ...l 613 [ [ () T RSN [7::) ) T AT 10,885 [ovvvvvvvvvrninns fonnniiiiiiiins foi 456 |. 07/10/2031 . 2.B FE ....
CVS CORPORATION TR 2014 PTC 1 4.163% Redemption 100.0000
.. 12665V-AA-0 | 08/11/36 ...evvvvvvvrrniriiiiniiiiiiiiiiiiiiiiiiiiiins [ e . 06/10/2024 . | .. . 08/11/2036 . [2.B FE ....
COUNTRYWIDE .
L A2667F-MZ-5 |08/25/34 oo [ . 06/25/2024 . |Paydoun ........ooooeiiiiins |eeiiiiinennis e 180,772 |oeeeeeennn 2,138 e 1,948 02,027 s e T s [ 1 e 180,772 [ovvvvvviiiiiinnn o s e 65 [. 08/25/2034 . |1.AFM ...
COUNTRYWIDE ALT LOAN TRUST T 2004-14  6.010%
L A2667F-MZ-5 |08/25/34 oo [ . 05/25/2024 . | Paydoun ... .(174,390) |... .. (174,390) |.. . 08/25/2034 . [1.A FM ....
COUNTRYWIDE .
. 126694-HK-7 | 11/01/35 ovvviiiiiiiiiiiiiiiiiiiiieeeeeeceeiees [ . 05/01/2024 . |Paydown .......oooeeeiiiiins Joeneniiiiin e 13,756 [ 12,221 010,906 |l 80453 | 5,209 [ 5,299 i 13,756 [ovvvvevvvrnnnnns fonnnniiiiiins fo 429 |. 11/01/2035 . |5.B FM ....
COUNTRYWIDE HOME LOANS 2004-6 6. 135%
L 12669F-VH-3 1 06/01/34 oo [ . 06/01/2024 . | Paydoun ... . 05/01/2034 . [1.A FM ...
COUNTRYW1DE . 135¢
L 126869F-VH-3 106/01/34 oo [ . 05/01/2024 . |Paydown .......oooeveiienins fonennnnnnnnns s 12,6000 | 1,832 | 1,798 [ 1,826 [ B e B e [ 12,800 [ e f e 33 |. 05/01/2034 . [1.A FM ...
COUNTRYWIDE HOME LOANS 2005-17  5.500%
.. 12669G-5T-4 109/01/35 .oovvvveeiiieeiiiiiiiieeeeeeeeeeeeeeeeeeeeees [ . 06/01/2024 . |Paydown .....oovvveeeeeeeens Joveeeeeeeeeeeeeeeens | (873,189) i 4,063 i eveeeeeeeieiieiieees feveisiiiiiiieins foviiiiiiiiiiins foviiiiiiiiis e e eveeeenns (874474 [ o, 985 |..uvvvennnns 985 |iveriiiiiennns 112 |. 09/01/2036 . [1.A FM ....
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COUNTRYWIDE HOME LOANS 2005-17  5.500%
..12669G-5T-4 [09/01/35 .evvvvriiiiiiiiiiiiiiiiiiceccciieeeees | s . 05/01/2024 . |Paydonn .....ceunvvviiinnnnn foevvnnininiiiiiinns Joninns 885,659 [............. % (<L O N A R R R R R 874,174 | | 11,485 |........ 11,485 [oooeennnees 1,941 . 09/01/2035 . [1.A FM ....
COUNTRYWIDE HOME LOANS 2004-HY  4.789%
L 12669G-BY-6 [ 11/01/34 ovveeiiiiiiiiiiiiiieeen | s . 06/01/2024 . | Paydown ... .(661,876) |... .... 1,801 .. (661,876) |.. . 11/01/2034 . (1.A FM ...
COUNTRYWIDE 789
L 12669G-BY-6 [ 11/01/34 ovveeiiiiiiiiiiieeenn | s . 05/01/2024 . |Paydonn .....eevvvviiinnnnn foevvnninnniiiiinns Jonins 666,667 |............. 2,990 [ooiiiinnnns 2,840 |oeeeninnnnns 2,910 | e L PO F A PR F 666,667 |.....ooovvriiins fervriiiiiiiinins foviiiiin o, 52 |. 11/01/2034 . (1.A FM ....
COUNTRYWIDE HOME LOANS 2005-13  5.500%
.. 12669G-D3-2 [06/01/35 ..evvvniiiiiiiiiiiiiiiiienieccini s | s . 02/01/2024 . | Paydown ... .(322,549) |... ... 4,571 .. (327,120) |.. . 06/01/2035 . [1.A FM ....
COUNTRYWIDE .500¢%
.. 12669G-D3-2 [06/01/35 ..evvvriiiiiiiiiiiiiiiiiniecvini e | s . 05/09/2024 . |Paydonn .....evunvvviiinnnnn foevenniininiiiiiins foninns 327,457 |vevennnnnnn 27,814 |............ 15,507 |oooeeeieeeees ()] R RN T s T s K770 VIV RUUUUIRURURR R T/ F 337 | 649 |. 06/01/2035 . |5.B FM ....
COUNTRYWIDE HOME LOANS 2004-29 CL  6.120%
..12669G-JB-8 |02/25/35 ... [ R . 06/25/2024 . |Paydonn .....ouevvvviiinnnnn Jevenninnneiiiiins foenes (7,497,011) |oeeeeeiiiinn 980 | 882 | 928 [ [l 27 e 27 e e (7,497,011) |.. . 02/25/2035 . [1.A FM ....
COUNTRYWIDE . 120¢%
.. 12669G-JB-8 [02/25/35 ...oiiiiiiiiiiiiiiciieeiis | s . 05/25/2024 . |Paydonn .....oevevvviriinnnn foovvinininiiiiiins Jovnees 7,500,000 |ieeeennnnnns 2,040 |nnns 1,809 |oveiiinnns 1,982 |oeveiiiiiiies o 51 O O, (510 R RN LU Y S N 239 |. 02/25/2035 . |1.A FM ....
COUNTRYWIDE HOME LOANS 2005-6  5.250%
..12669G-TD-3 [04/01/35 ..evvvnriiiiiiiiiiiiiiiiiieeecciieeeees | s . 06/01/2024 . |Paydonn .....oevvvviiinnnnn Jovvvnninnneiininins founen (5,333,966) [.....oonnnen 8,306 |............ 7,79 |ooeeeeeeenns VA AL 3N PP LIV PR R SIS O AR (5,333,966) [.vvvvvrvrnnnnns fornnnnniniiiins foviii e 218 |. 04/01/2035 . |4.C FM ....
COUNTRYWIDE HOME LOANS 2005-6  5.250%
..12669G-TD-3 [04/01/35 ..evvvnriiiiiiiiiiiiiiiiiiineeecevineeeees | s . 05/01/2024 . |Paydonn .....ceunvvviiinnnnn foevvnnininiiiiiinns Joninns 111,448 |............ 21,330 [ooieiinnnns 20,020 |......ceeens VIV R RN I J: 7 O RN L7 R RN TL48 | | e o, 662 |. 04/01/2035 . [4.C FM ....
COUNTRYWIDE HOME LOANS 2005-6  5.250%
..12669G-TD-3 [04/01/35 ..evvvvriiiiiiiiiiiiiiiiiieeecciineeeees | s . 06/01/2024 . |Paydoun .....ovvnvvvvirnnnns Jovvnninnieiiiiinnes foees 5,252,679 |o.eeveunns 1,187 foeeiiiinnnnns 1,114 | I 1 O RN P T R T FO RN 5,252,679 |ovevvvvriiiiinns fonniiniiiiiis fo 31 [. 04/01/2035 . |5.A FM ...
COUNTRYWIDE HOME LOANS 2005-12  5.250%
L. 12669G-XM-8 [ 05/01/35 .evvvnniiiiiiiiiiiiiiiieeeeceiieeen | s . 06/01/2024 . |Paydonn .....ovvnvvvirinnnns Jovvnninnneiiiiiinns fovs (243,077) |ovevvvennnns 38,287 [oennnnnnn 36,724 |............ 36,776 |oeveeeeiiiiinnn evvnnnnnns 1511 [ s 1511 [ oo 02 O P 1,005 |. 05/01/2035 . |[4.CFM ....
COUNTRYWIDE HOME LOANS 2005-12  5.250%
L. 12669G-XM-8 [ 05/01/35 oevvenniiiiiiiiiiiiiiiiicceieeen | s . 05/01/2024 . |Paydonn .....cevnvvvviinnnnn foovvnniinnniiiiiinns foninns 300,000 |...ceernnnns 18,636 ..o 17,875 [oeeeinne 17,901 [oooeiiiiiiiiies oo AT A R, £ PP RN 300,000 |eoveveeeiiiinns fevveeriiiieiiens feriiiiiiiiiin [, 355 |. 05/01/2035 . |4.B FM ....
CVS HEALTH CTL CVS LEASE BACKED PASS-THRU PRV Redemption 100.0000
.. 12702%-AA-4 [3.901% 10/10/39 ..eovvvviiiiiiiiiiiiiiiiiiinieeiinn | s . 06/10/2024 . | .eveeneeiiiiiieeeeeiiiiieeeees v feveen.... 163,066 |...........163,065 |...........163,065 |........... 163,065 [..ccoiiiiiiiiis foviiiiiiiiiiiins fooeeiiiiiiiiins o e e 163,066 [.ooevvvvvennes fooviiiiiiin [ s 2,652 |. 10/10/2039 . |2.B ........
CVS HEALTH CTL LEASE BACKED PASS-THRU
.. 127038-AA-1 [4.070% 01/20/41 .oeeviiiiiiiiiiiiiiiiiiecccciii | s . 06/20/2024 . | .eeuniiiiiiiiieeeeeeiiieeeees e [eeeen. 38,780 [l 38,780 [ 38,780 it 38,780 [ e e e [ [ L £V ) ) R RN 658 |. 01/20/2041 . [2.B ........
..12717@-AA-5 |CVS HEALTH CTL CTL PTC ~ 3.860% 11/10/41 .... |....... . 06/10/2024 . | .eveneeieiiiieeeeeiiiieeees i e 171,448 [ 171,448 [ 171,448 | T8 | [ e e [ [ LA T R O R NN 2,759 |. 11/10/2041 . |2.B ........
..12721@-AA-9 | CVS HEALTH CTL CTL PTC  4.246% 01/31/40 .... |....... . 06/15/2024 . | .evenieiiiiiieieeeiiiieeeees i feeen. 54,058 [l 54,058 [l 54,068 | 54,058 [ [ e e [ [ [T R R R R 957 |. 01/31/2040 . [2.B ........
DUKE ENERGY CAROLINAS CTL CTL PTC  3.664%
L 127228-AA-8 [ 12/31752 v s . 05/10/2024 . | .eeeniiiiiiieeeeieiieeeees e [eee. (105,487) [ 5,206 [ 5,296 | 5,206 [ e e e e [ (105,487 [ s e [ 73 | 12/31/2082 . |2.A ........
DUKE ENERGY CAROLINAS CTL CTL PTC ~ 3.664%
L 127228-AA-8 [ 12/31/52 v | s . 06/10/2024 . | .. . 12/31/2052 . |2.B ........
CTL PTTRUST FRANCISAN HEALTH CTL PASS-THRU
..12724*-AA-8 | TRUST FRANCISCAN ~ 3.330% 03/15/47 .....ceeevvs | uunnnns L 06/15/2024 . | .eeeneiiiiiiieieeeiiieeeees e feeee 71,8300 71,5300 [ 71,630 [ 71530 [ e e e [ [ A 185 VI R FORRRR R RN 986 |. 03/15/2047 . (1.D ........
S| COSTCO CTL TR COSTCO STATEN |  3.000%
L 12725%-AA-7 [ 03/31740 ovvveniiiiiiiiiiiecciieeciieeen | s . 06/15/2024 . | evnnniiiiiiie e ....102,901 [........... 102,901 |oeeennnnns 102,901 |...........102,901 |[.... . 03/31/2040 . (1.E ........
..12730%-AA-0 [KUM & GO LC SR 4.650% 09/15/45 ......oeveeees | ennnnns . 06/28/2024 . |Call 100.0000 ..... 22,997,476 |....... 22,861,222 |....... 22,861,222 |.......22,861,222 |.... . 09/15/2045 . |3.A ........
Redemption 100.0000
.. 12730%-AA-0 [KUM & GO LC SR 4.650% 09/15/45 ......oeveeeee | annnnns L 06/15/2024 . | .eveniiiiiiiiiniiiiiiiiiennes e e 18,646 |........... 154,900 |........... 154,900 |........... 154,900 . 09/15/2045 . |3.A ........
CED NV VA FINANCING HLDGS LLC SR NT SER C Redempt ion 100.0000
.. 127398-AA-9 [3.770% 12/31/46 .ooeeeeeeeeeieeeeeeeeeeeeeeen | s . 06/30/2024 . | .eeeniiiiiiiineiniiiiineens e e 8,919 ..o 8,919 |t 8,919 |t 8,919 . 12/31/2046 . |2.C ........
CGA Capital Credit Lease-Backe SER A-1 SE Redempt ion 100.0000
.. 12743%-AA-5 [ 3.115% 04/10/46 ...ooveeeeenieeeeeieieeeeeenn | s . 06/10/2024 . | .evveniiiiiniiiniiiiiiiiinees feeenieeeeeennes s 204,798 |........... 204,798 |........... 204,798 |........... 204,798 [.oeeeeeniiiieee foeeeemniieeees e e e e 204,798 |eeeeniiiieeenn eeeemniieeeeene e s 2,659 |. 04/10/2046 . |2.B ........
Redemption 100.0000
..127528-AA-1 [CGA CAPITAL CTL SEC  3.350% 04/10/48 ........ |....... . 06/10/2024 .| euuiiiiiiiiniiiiiiiniininins Joennieneereninees fenneeaeees 25,728 |oiiiienns 25,723 |..ceiiieenes 25,723 |.ceeiieenes 25,723 |ooeeeiieinininns oo feeeniiii e e 25,728 [ Lo L 359 |. 04/10/2048 . [1.A ........
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CDI TUSCANY INTERMEDIATE HOLDI INTERMEDIATE Redemption 100.0000
..12762%-AA-1 |HOLDINGS LLC ~ 5.870% 06/30/40 ....vvevvrveeens [ ervee L 06/30/2024 . | .evveieieiieieinieieiees [eerieieieieieiene [ereeen. 333,300 [oii000333,301 [iiii333,301 [oin333,300 [oiiiiiiiis e [ o [ o 333,301 . 06/30/2040 . |2.A PL ...
..127656-A%-7 | CAERUS GNB ABS | LLC  7.480% 04/28/40 ....... |....... . 04/25/2024 . | Paydown ... .1,086,612 |.. . 04/28/2040 . |1.G PL ...
..127656-A%-7 | CAERUS GNB ABS | LLC ~ 7.480% 04/28/40 ....... |....... . 04/24/2024 . | Paydown ... ....250,000 |.. . 04/28/2040 . |1.G FE ...
Redemption 100.0000
..127656-A%-7 | CAERUS GNB ABS | LLC  7.480% 04/28/40 ....... [....... L 08/28/2024 . [ ..evveeieeiieieieeineinies |oenieenineeies [ 6,981 |........ 1,237,020 |........ 1,236,738 |........ 1,236,778 [ocveveciiciiis o 22 oo e 2 TR RO 6,981 [oooieiiiin e e s 88,050 |. 04/28/2040 . |1.G PL ...
CAL FUNDING IV LTD 2020-1A CL  2.220%
. A2807C-AA-1 [ 09/25/45 ... [ e . 06/25/2024 . |Paydomn .......cceeveeviens fovvieiiiiiiieins [ 425,000 |........... 425,000 ..o 424,904 |........... 428,985 [ o L7 FRRRRRP IR L7 RPN TN 425,000 |ovoeviieiieins [ o e 3,931 |. 09/25/2045 . |1.F FE ....
CAVP PENDLE/QUANTICO HSING LLC 2003A-1 1 Redenmpt ion 100.0000
L A34011-AA-3 | 5.937% 10/01/43 woovvveeeiieisieeseeeeiene [ e L 04/01/2024 . | eeveeineciieieieeeeeene [ [ 100,000 ..o 100,000 [...veene 100,000 |.......... 100,000 [vveviieiiies fooreiiiiiiine o [ o i 100,000 [euveveveiiine foeeeieiiieins oo Jociiee, 2,969 |. 10/01/2043 . |2.B ........
CAVPUS DRV LEASE-BCKD A CAVPUS DRV LEASE-BCKD Redenption 100.0000
. 13467R-AA-7 |A PTC SE  4.087% 01/15/52 wevveveueverrecinns [ L 08/15/2024 . | vevveeineeiinieinieiieees [ [ 12,498 |oveviinnne 12,498 [ovieenne 12,498 |ooovvennee 12,498 |ovovveviiiiies [ i e s 12,498 [vveviiciie [ o [, 213 [. 01/15/2052 . [1.A PL ...
CAPITAL ONE PRINE AUTO RECEIVA SERIES 20222
.. 14043G-AB-0 | CLASS A2A  3.740% 09/15/25 ......cvvvcvvvernns [ eonne . 06/15/2024 . |Paydonn .......ccveveveies fovvieiiiiiiieins [ 246,980 |........... 246,980 |........... 246,967 |........... 246,973 oo [ [ FUSUURR TR T | o 246,980 |.vovviveiiiees [ o e 3,835 |. 09/15/2025 . |1.A FE ....
CAPITAL ONE PRINE AUTO RECEIVA SERIES 20231
.. 14043K-AD-7 | CLASS A2~ 5.200% 05/15/26 .......ccevvvevevrues [ erune . 06/15/2024 . |Paydonn .......cceeveveiens foovviiiiieiiicens [ 293,337 | 293,337 v 203,135 [ooveenee 203,221 [ e LA FORURURU IR LA VPR ORI 203,337 [ooveiiciien e [ Joeii 6,356 | 05/15/2026 . |1.A FE ....
CARDINALS BALLPARK LLC SR NT  5.770%
L A41558-AB-6 | 09/30/27 ... [ e . 04/30/2024 . {Various ....cccvecvvvevries [oevieiiiiiiiies [oevieeiieies (L1 OURURRURRPUROPI RUURRPRRURURURI RURUOPRUOUORROUOPRI RRURPRRORUON ANOURVERRVRPRPRI RURUOPURRVOPR ROURRVORRVIRPRIN NURUOUTRRPRPU RUPRTRTRON 0 e feeeiiiiiine v i 38,010 |. 09/30/2027 . |2.A YE ...
CARESOURCE MGNT GROUP CO CTL  4.670% Redenption 100.0000
L AAAT3H-AA-6 | 03/15/84 oo [ L 04/15/2024 . | 1eveeeirieieieieeieees [ [ 45,976 |.ooooeeeee. 43,617 v 43,617 [oerennne 5 R A SOUURRUURRUOR RURPURURUORURUR FEORUURURUURRPI RURVEPURORPRUR FOORURRRURPRTP RURRUON 45,976 [ooviveiiiies i [ o 679 |. 03/15/2044 . [1.E ........
CARESOURCE MGNT GROUP CO CTL  4.670% Redenption 100.0000
L A4A738-AA-6 | 03/15/44 .o [ . 05/15/2024 . | .. TR ORI IR 75,787 e 43,787 | 43,787 oo L5 I 7 OUURRURRUOP RURPURORURURVR FSVURUURRUUROPI RURVERRRPRVR FOOOURRRURPTTP URRUOON 75,787 Joveveviciies forieiiiiis oo [, 852 |. 03/15/2044 . [1.E PL ....
CARESOURCE MGNT GROUP CO CTL  4.670% Redenption 100.0000
L AAAT3H-AA-6 | 03/15/44 o [ L 08/15/2024 . [ eeevveeieeiieieieeineines |oenieeneneesee [ 9,649 |vrriinnns 43,958 |ovoevenne 43,958 |..oocuenene 43,958 [ovviiiciiis oo e o e e 9,649 [.oviiiiiiis foevreiiiein i oo 1,026 |. 03/15/2044 . [1.E ........
CATALYST OLD RVR HYDROELEC LP CATALYST 0LD Redenption 100.0000
..148880-AA-4 |RIVER HYDRO SEC ~ 4.000% 11/30/29 ....ovevrves [nneee L 08/30/2024 . | veevveireeinieiieeneene [ [ 256,268 |..eueeee. 256,268 |........... 256,268 [....c.enne 256,268 |eveiiiciies [ o [ e e, 256,268 |..oviveiiiies [ o e 7,724 | 11/30/2029 . |2.CPL ...
Redemption 100.0000
.. 155024-AA-5 | CENTRAL PORT LLC SECURED ~ 4.860% 11/05/29 .. |....... L 08/30/2024 . | veevveireeinieiieeneene [ [ 600,000 [.......... 600,000 |.......... 600,000 [.......... 600,000 [ooveviviciieee Joveeveieieies [ e o e 600,000 [oooviieiiiis forveeiciieiin e [ 29,160 |. 11/05/2029 . [3.A ........
CFS11 2023-1 LLC ASSET BACKED SER A 7.280%
L 156943-AA-0 | 01/15/43 ..o [ . 04/15/2024 . |Paydoun .....c.coveveieies [oviiiiiiiiieiens [ 3,511,050 |........ 1,241,284 |........ 1,241,284 |........ 1,281,284 oo [ s i s 3,511,050 [ovveviieiiies fooriiiiieiiis v [ 27,166 |. 01/15/2043 . |1.F Z .....
CFS11 2023-1 LLC ASSET BACKED SER A 7.280%
. 156943-AA-0 | 01/15/43 ..o [ . 06/15/2024 . |Paydonn .......ccveveeviens fovviniiiiiiieens [ 21,727 | 2,491,492 |........ 2,491,492 |........ 2,491,492 [ooviiiiiiis oo i o i o 21,727 | o v e 84,027 |. 01/15/2043 . [1.F PL ...
CFS11 2023-1 LLC ASSET BACKED SER B 8.280% Redenption 100.0000
. 156943-AB-8 | 01/15/43 ..o [ L 04/15/2024 . | .ovvveriieieiicenennen | o 1,234,182 |eeenee 610,807 |..ceuee 610,807 |.......... 610,807 [coveviviviicns e [ v e o, 1,284,182 oo [ oo [ 12,293 |. 01/15/2043 . (2B Z .....
CFS11 2023-1 LLC ASSET BACKED SER B 8.280%
. 156943-AB-8 | 01/15/43 ..o [ . 06/17/2024 . .. 99,863 | 723,239 |.oeeene 723,239 |..........723,239 |.... 26,607 |. 01/15/2043 . |2.B PL ....

.550,971 |. 07/23/2025 . |2.C FE ....

. 16,061,076

..161175-AY-0 | CHARTER COMM INC SR SE  4.908% 07/23/25 . 05/24/2024 . | Cal | 99.3940 .16,159,000 .16,150,426 |.......15,390,000 |..
CHASE FUNDING LOAN ACQ TRUST SER 200  5.500%

.. 161542-DF-9 | 08/01/34 oo [ . 06/01/2024 . [Paydown .....cccevviiieiiiis [eeieeiiiieeees e (70,885) |............. 1,766 |...ooeeeen. 1,725 oo 1,680 [ [eieiieiiin88 e |86 [ e (70,885) | e e e 49 . 08/01/2034 . |1.AFM ....
CHASE FUNDING LOAN ACQ TRUST SER 200  5.500%

.. 161542-DF-9 | 08/01/34 ..ooeeeiiiiiiiiiieeecies e . 06/01/2024 . [Paydown .....cccvviiiiiiiis forneeiiiis e 76,049 f............ 3,397 |oeieenn. 3,319 |, 3,281 i e 186 [ e 186 [ |l 76,049 | e e e 69 |. 08/01/2034 . [1.A FM ....
CHASE FUNDING MTG LOAN TRUST SER -2003

.. 161546-FX-9 |4.920% 11/01/32 ..oooiniiiiiiiiiiis | . 04/01/2024 . [Paydown ......cccviiiiiiiis foeeeeiiis e 18,139 |[o.oeeeeeen. 18,139 |..cceeeis 18,138 |............ 18,138 [oeeeeeeeiiiis e e e e 18,139 [oeeeeeiiis o e o 207 |. 11/01/2032 . |[1.A FM ...
CHASE FUNDING MTG LOAN TRUST SER 200  4.869%

L 161546-HD-1 | 11/01/34 oo e . 06/01/2024 . [Paydown ......ccvviiiiiiiis feeneeiiiiieeees e 58,405 |............ 80,423 |............ 79,818 |........... 80,244 |.viiiiiiiii e 179 | e 179 | e 58,405 [.uvveeieeiiiiis e e 1,955 |. 11/01/2034 . |1.A FM ...
CHASE FUNDING MTG LOAN TRUST SER 200  4.869%

L 161546-HD-1 | 11/01/34 oo e . 06/01/2024 . [Paydown .....cceviiiiiiiiis [t [ 156,833 |........... 134,814 |[........... 133,800 |........... 134,614 | [ 300 | [ 300 | [ 156,833 | [ e 2,722 |. 11/01/2034 . [1.A FM ...

CHASE FUNDING MTG LOAN TRUST 2004-1  5.638%
.. 161546-H5-8 | 11/01/33 oo e . 06/01/2024 . [Paydown .....oeovvveeeeeiiss | e, 228,187 |........... 149,334 |........... 149,326 |........... 149,832 [oveeeeeiiiiees oo, 2 | oo, 2 | foeenen 228,187 f.ovveeeeeeeiis e o e 3,709 |. 11/01/2033 . [1.A FM ....
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CHASE FUNDING MTG LOAN TRUST 2004-1  5.638%
.. 161546-H5-8 | 11/01/33 oovvviiiiiiiiiiiiiiiiiiiiiiiiiecnveeeeeeins [ . 05/01/2024 . |Paydown .......oooeeeiiiiins Joeneniiiiin e 26,467 |...oeeneee. 105,320 [.......ee. 105,315 |........... 105,319 |...oooiiiiiins |, T s T s L A O O S N 2,774 . 11/01/2033 . [1.A FM ....
CHASE FUNDING MTG LOAN TRUST ASSET BCKD 2
..161546-JH-0 |6.200% 02/02/35 ...ocoovveeeeiiiiiiiieeieeeeeeeens [ . 06/01/2024 . | Paydoun ... ...63,193 ...61,802 |.... . 02/02/2035 . [1.A FM ....
CHASE FUNDING MTG LOJ
..161546-JH-0 |6.200% 02/02/35 ...ooevvveeeeiiiiiiieeeeeeeeeeeeens [ . 05/01/2024 . |Paydown .......ooooeeeiiiins Jeenininiis e 70 | 53,792 |oeevreenns 52,608 |............ XNV A R L0 R A L O 70 . 02/02/2035 . [1.A FM ....
Chase Issuance Trust SERIES 2024A1 CLASS A J P MORGAN SECURITIES
. 161571-HV=9 14.600% 01/16/29 ....evvvvvvviviriiiiiininiiiiiniiins [ eeeeens . 05/20/2024 . | INC B PP SN 2,816,045 |........ 2,850,000 |........ 2,849,566 ....evvvvvrrnnnnnnnn fovviiiiiiins fon32 e 2 e e 2,849,598 |.. . 01/16/2029 . [1.A FE .
CHASE MORTGAGE F INAN
.. 16158R-AC-0 |4.000% 04/01/49 ....oovvvvvrviiiiiiiiiiiiiiiiiiiinns oo . 06/01/2024 . |Paydown .......ooooeeiiiiins Joeniiininiinis e 3,166 [.ccunnnnnne 3,166 |............. 3,206 [oonnnnnnnnn 7 R R (23 ISR RN (23 ISP RN 3,166 . 04/01/2049 . [1.A ........
CHASE MORTGAGE FINANCE CORP 2019-ATR CL
.. 16158R-AR-7 |4.000% 04/01/49 .....ovvvvvivriiiiiiiiiiiiiiiiiiinns oo . 06/01/2024 . | Paydoun ... .950 .985 |.... ...950 |.. . 04/01/2049 . [1.A ........
CHASE MORTGAGE F INAN
..16159G-AC-3 |3.500% 07/01/49 ....oevvvvviiiiiiiiiiiiiiiiiiiiiiins oo . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 266,024 |........... 266,024 |........... 269,017 |...........268,842 |.....ooooeeiiins ovnnnnnn (2,817) fonnniiiiiiiiiis [ (2817) | s 266,024 . 07/01/2049 . [1.A ........
CHASE MORTGAGE FINANCE CORP 2019-ATR CL
.. 16159G-AR-0 |3.500% 07/01/49 ...oovvvvvviiiiiiiiiiiiiiiiiiiiieins oo . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 117,49 |........... 17,494 |........... 118,375 |ovvvvennn 118,164 [ooeeeiiiiiiiiins [oeiiiiictt (B70) [oeies e (B70) [ [, 117,494 . 07/01/2049 . [1.A ........
CHASE MORTGAGE FINANCE CORP 2019-1 CL A
.. 16159W-AC-8 |3.500% 03/01/50 ...eevvvvvviriiiiiiiiiiiiiiiiiieiins e . 06/01/2024 . |Paydown .......cooeveieiiins Joennniiininis e, 36,680 [...unennnes 36,680 |............ 37,144 ... 7177 R (77 PO (7.7 1 FO BN O Y SR N 608 |. 03/01/2050 . |1.A ........
CHASE MORTGAGE FINANCE CORP 2005-S1  5.250%
LAB1620-KF=5 106/01/35 oo [ . 06/01/2024 . |Paydown ........oooeeeeiiins Jeeiiiinninnn | (1,682,159) |............. 1,061 [oeeennnnnnne 1,040 [oooeeeennens 1,083 [oeveviiiiiiiiens [, [ T RN [ T R L e P N 28 . 05/01/2035 . |1.A FM .
CHASE MORTGAGE FINANCE CORP 2005-S1  5.250%
CAB1620-KF=5 106/01/35 oo [ . 05/01/2024 . |Paydown ........oooeeeeiiins |oeniiieniiinns | 1,685,366 |............. 2,145 [ 2,104 |l 2,130 |oeeiiiiiiiiiiens e LT R RN LT R R LI O O S N 42 1. 05/01/2035 . [1.A FM ....
CHASE MORTGAGE FINANCE CORP 20  5.500%
LAB1620-MR-7 110701735 v [ . 06/01/2024 . |Paydown .......cooeveiiiiins |ooveninniinninns e, (758,397) |ovvvvevnnnns 12,837 |l 1,937 |l 12,426 |ooeeviiiiieiiies e, L3 1 T O RN M1 [ s L2 L O O N 353 |. 10/01/2035 . |1.A FM ....
CHASE MORTGAGE FINANCE CORP 20  5.500%
LAB1620-MR-7 110701735 v [ . 05/01/2024 . |Paydoun .......oooeveiieiins |oeniniiniins e 789,454 |............ 18,220 |............ 16,943 |............ 17,637 [ovveniiiiiiis e X I O A, [ I O 789,454 [o.vvvvvviiiiinnn foviins o 380 |. 10/01/2035 . [1.A FM ....
CHASEFLEX TRUST 2005-1 CL 1A1  5.500%
. 16165T-AA-1 102/01/35 .oooeeeeeiii [ . 06/01/2024 . |Paydown .......cooeveiiiiins |ooveninniinninns e, (410,500) |vvvvvrvnnnns 7,492 |onnnnnnn. 7,007 foueeinnnnnne [ NCTC T R RN 2,849 | e 2,849 | e L P N 206 |. 02/01/2035 . [1.A FM ....
CHASEFLEX TRUST 2005-1 CL 1A1  5.500%
. 16165T-AA-1 102/01/35 oooeeeeeiiii [ . 05/01/2024 . |Paydoun .......oooeveiieiins |oeniniiniins e 495,077 |ovevvvennnns 77,085 |............ 72,09 |............ YAV 0K T RO R 20,312 | e 20,312 | e L P 1,580 |. 02/01/2035 . [1.A FM ....
CHENIERE ENERGY PARTNERS GU  4.500% 10/01/29
CLABAI0-AG6 [ eeeeeeeeeee e | s . 06/28/2024 . | JEFFERIES LLC .... .. 476,595 . 517,086 |.... 513,213 |.. . 10/01/2029 . |2.C FE
Chesterfield Reinsurance Compa SR NT  7.125% Redemption
.. 166498-AA-9 | 03/23/43 ...eviniiiiin [ . 06/30/2024 . | .eeenieeiiiieeeeeiiieeees i e (50,000) [...c.nnnee (50,000) |.......... (50,000) |.......... [T CL0/0) U AR (S R R R (50,000) . 03/23/2043 . [1.F FE .
CHUGACH ELEC ASSOCIATION INC 18T MTG  2.910% Redemption 100.0000
..171265-C#-6 | 10/30/50 O [P . 04/30/2024 . .. 125,714 . 126,714 ... ... 125,714 .. . 10/30/2050 . [1.G ........
..172967-N0-0 |CITIGROUP INC SR NT  6.430% 05/24/25 ........ [....... . 05/24/2024 . |Various ... . 3,500,000 .3,508,252 |.... .3,500,000 |.. . 05/24/2025 . 1.G FE .
CITICORPORATION MTG SECS INC 2006-1  5.500%
L A72973-50-7 | 02/01/36 v [ . 06/01/2024 . |Paydoun ......ooooeeiiiiiins v e, 106,250 [......eeeeee 4,009 |............. 3,879 |l 3,064 [ oo L1 7 IO RN L1 7 ISR R (V< O Y R N 110 |. 02/01/2036 . |1.A FM .
CITICORPORATION MTG SECS INC 2006-1  5.500%
L A72973-50-7 | 02/01/36 v [ . 05/01/2024 . |Paydoun ......coooviiiiiiins v s (94,341) |l 7,900 | 7,643 |l 7811 [ oo L1 SRR RN L1 SRR R (94,341) [oniiics e e e, 163 . 02/01/2036 . |1.A FM .
CITICORPORATION MTG SECS INC SER 2005
.. 172973-88-3 15.500% 04/01/35 ...ooooeeiiiiiiiiiiii [ . 06/01/2024 . |Paydoun ......ooooeeiiiiiins v e, 327,433 |l (617 O, [C1: 7/ B87 [oeeeeieiiniiins oo e e e e 827,433 [evvveviiiiiiinn foiiiiiis e 19 |. 04/01/2035 . |2.B FM
CITICORPORATION MTG SECS INC SER 2005
.. 172973-88-3 15.500% 04/01/35 ...ooooveeiiiiiiiiii [ . 05/01/2024 . |Paydoun ......cooeeeiiiiiins i e, (325,404) |............. 1,32 |l 1,342 |l 1,882 | s e e o s (325,404) [..ovvveevnnininn foniininiiiiis oo 28 |. 04/01/2035 . |2.B FM
CITICORPORATION MTG SECS INC SER 2005 CL 1A4
.. 172973-W3-9 15.500% 07/01/35 .oovvvvvviiiiiiiiiiiiiiiiiiiiiieens [ . 06/01/2024 . |Paydoun .......oooeveiiiiins i | 10,000,000 |........... 152,199 |........... 146,988 |........... 150,360 |oevvvveviiiinns fevvnnnnnns 1,839 [ovviiiiiiiiiins [ 1,839 [oviiiiiiiiiiinn feveee 10,000,000 |..evvvvvvvvvnnne fornmmmmmnnninnns foovieiiiiiis e 4,186 |. 07/01/2035 . [1.A FM ....
CITICORPORATION MTG SECS INC SER 2005 CL 1A4
.. 172973-W3-9 15.500% 07/01/35 .oovvvvviiiiiiiiiiiiiiiiiiiiiiieees [ . 05/01/2024 . |Paydoun .......oooeeieiiiins i | (9,688,885) |........... 158,916 |........... 153,475 |........... 156,995 |..ooovieiiiiiins |oeeeeenes 1,920 [oeeveiiiiiiiinns fereininnns 1,920 [oevveeiiiiiiiinn fevenne (9,688,885) [..uuvveiiies oo e e 3,025 |. 07/01/2035 . |[1.A FM ....
CITICORPORATION MTG SECS INC SER 2005-4 CL
.. 172973-X3-8 |3A3  5.000% 07/01/35 .....evvvvnnnnnnnnnnnnnnnnnn [eeeenn . 06/01/2024 . |Paydown .....oooeeeieeiinees Jooveieeeiieieieeeens |, (7,103) |............. 5,606 |............ 5,29 [..cenneeee 5,484 [ooooiiiiiiiiins e |72 O RN |72 ] RN (7,108) |.eeveveeeniiinne fovnnnnnninininns fooviiiiiiiiiiis o 140 |. 07/01/2035 . [1.A FM .
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CITICORPORATION MTG SECS INC SER 2005-4 CL
.. 172973-X3-8 |3A3  5.000% 07/01/35 ..vvvvvvnnniiiiiiiiiiiiies e . 05/01/2024 . |Paydown .......oooeeeiiiiins Joeneniiiiin e 23,750 |........... 11,041 oo 10,425 |............ LU (172 PO A P U RN P U AN X £ O PO 207 |. 07/01/2035 . [1.A FM ...
CITIGROUP MORTGAGE LOAN TRUST LOAN TR 2006-4
. 172981-AG-7 |C 6.000% 12/01/35 ....cooeeeeeeeneeeeees [ . 06/01/2024 . | Paydoun ... (19,776) . 12/01/2035 . [2.A FM ....
CITIGROUP MORTGAGE LOAN
. 172981-AG-7 |C 6.000% 12/01/35 ....cooeeereenneneennns [ . 05/01/2024 . | Paydown (11,102) [ceevvvevieennns 890 |. 12/01/2035 . (2.B FM ...
CITICORPORATION MTG SECS INC SECS 2006-2
. A7310A-AK-2 15.750% 04/01/36 .oovvvvviviiiiiiiiiiiiiiiiiiiiiiies e . 06/01/2024 . | Paydoun ... . 04/01/2036 . [3.A FM ....
CITICORPORATION MTG
. A7310A-AK-2 15.750% 04/01/36 .oovvvvvvviiiiiiiiiiiiiiiiiiiieeens oo . 05/01/2024 . |Paydown .......oooeeeeienies |oonenninninns 3,568 | 22,560 | 21,683 [ 22,267 oneiiiiiiiiiiinn foend (6,807) s | (8,807) | [ 30068 [ e f 488 |. 04/01/2036 . [4.A FM ....
CITICORPORATION MTG SECS INC SECS INC 200
. A7310F-AA-3 16.000% 10701736 .oooeeeeeeeeiieiiiiieieiiieeeeeeens [ . 06/01/2024 . | Paydoun ... .(329,012) |... .. (329,912) |.. . 10/01/2036 . [3.C FM ....
CITICORPORATION MTG
. A7310F-AA-3 16.000% 10/01/36 .oooeeeeeeeeiieiiiiiiiieieeeeeeeens [ . 05/01/2024 . |Paydoun .......cooeveiieiins |oeneniinniis e 363,184 |............20,785 |........iin29,905 [oriiinnnnnnn30,796 [ovvvviiviinnnnnn fooeeeenn (8,569) | | (8,569) e [ 363,184 [ | e e 670 |[. 10/01/2036 .|4.B FM ....
CITIGROUP MORTGAGE LOAN TRUST LOAN TR 2007-10
. 173130-AL-2 |CL 4.560% 09/01/37 ..eveennnniiiiiin [ oo . 06/01/2024 . |Paydown .......cooeveiiiiins |ooveninniinninns e, (0 PO I . O . P P P U R PPN (129,158) [.ooeeeeeeeeeeees | 1,061 |.......... 1,061 [ 30 . 09/01/2037 . |[1.AFM ...
CITIGROUP MORTGAGE LOAN TRUST LOAN TR 2007-10
. 173130-AL-2 |CL 4.560% 09/01/37 .eeeennnniiiiin [ oo . 05/01/2024 . |Paydoun .......oooeveiieiins |oeniniiniins e 131,369 [ovvvvvnnnnnnn 2,648 founiiiinnnnn 1,501 [ foeiis e e e o e 129,158 . 09/01/2037 . [1.A FM ...
CITIGROUP MORTGAGE LOAN TRUST LOAN TR 2021-J2
L A7320M-BH-1 |CL 2.500% 07/01/51 oo [ . 06/01/2024 . |Paydown .......oooeveeieiins |oenenniniins e 248,580 |........... 248,580 |[........... 249,648 |........... 249,586 [....vvvviiiiinnn foreennn (1,008) [ovvvvvvvnvnnnnnn foreennn (1,008) [ovvvvvvvnnnnnnnn forreiiennn 248,580 . 07/01/2051 . [1.A ........
CITIGROUP MORTGAGE LOAN TRUST 2021-J3-CL-A4A
.. 17330B-DY=3 12.500% 09/01/51 ..eevvvvviviiiiiiiiiiiiiiiiiiiiiiens oo . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 232,020 |........... 232,020 foeeeeennee 232,672 |ouveennnn 232,554 |oevviiiiiiiiiinn e, (X701 PO N (X701 PO 232,020 . 09/01/2051 . [1.A ........
COINSTAR FUNDING LLC COINSTAR FUNDING
.. 19260M-AA-4 15.216% 04/25/47 ..cceoeeeeeeieeeeeeeeeeeee [ . 04/25/2024 . |Paydoun ........oooeeiiiiiis |oeniniiinnin e 11,448 |........... 11,448 |........... 112,633 |........... L2 (I FO AN (768) [cevvvvnnnnnnnnnn foreeeeinens (768) [covvvvrnnnnnnnnn foreeeeienns 111,448 . 04/25/2047 . (2.C FE ....
Redemption 100.0000
..20271*-AA-8 | CENTURION NEBRASKA CTL ~ 4.206% 06/15/43 .... |....... . 06/15/2024 . e 26,072 26,072 P 2 O O S R A A 26,072 . 06/15/2043 . [2.A ........
..205887-CA-8 | CONAGRA INC SR NT  4.300% 05/01/24 ... . 05/01/2024 . |Maturity .10,000,000 10,000,000 ..9,995,000 |. .9,999,665 |.. 10,000,000 . 05/01/2024 . [2.C FE ....
United Airlines, Inc. 2012-2 A PTC SE Redempt ion .
..210795-0B-9 |4.000% 10/29/24 .....coooeiiiiiiiiiii [ VY2 A S R R R 124,673 |........... 124,673 |........... 124,673 |........... 124,673 |ooeeiiiiiiiiiies e i e o 2T T AU A R N . 10/29/2024 . 2.B FE ....
CONT INENTAL RESOQURCES INC GUARNT  3.800%
.212015-AN-1 | 06/01/24 oo [ . 06/01/2024 . |Maturity ....oevvveeninnnnn Jooveeinniiis s 2,500,000 |........ 2,500,000 |........ 2,491,316 |........ 2,499,560 |...ooovviiiiiinn feveiiiinnns L2750 O L7 I O 2,500,000 [oiiiiiiiies oo i e 47,500 |. 06/01/2024 .|2.C FE ....
COLONY AMERICAN FINANCE LTD 2018-1 C  4.369%
L 21872B-Ad-5 | 06/01/51 wuvviiiiiiiiiiiiiiiiiiiiiiiniinieiieieinnieen [ . 06/01/2024 . |Paydoun .....cooeeeeiiniiins |oveniiniis e, 749,708 |........ 1,087,975 |........ 1,087,942 |........ 1,087,963 |.ooovvvviiieiins fevviiiiiinnns 12 [ e 12 [ el D0 R R R R, 23,767 |. 06/01/2051 . |1.A FE ....
COLONY AMERICAN FINANCE LTD 2018-1 C  4.369%
L 21872B-Ad-5 | 06/01/51 wevvviiiiiiiiiiiiiiiieiiiiiiiiniiiiiieinniees [ e . 05/01/2024 . |Paydoun .....ooooeeeiiiiiins v e 379,170 |oeveeeenens 40,903 |.....eeeeee 40,902 |............ 40,903 [oooeeiiiiiiiiies e e e e e KA (VI R R R R, 1,245 |. 06/01/2051 . |[1.D FE ...
COLONY AMERICAN FINANCE LTD 2019-2  3.424%
.218726-AG-0 | 06/01/52 .covvvvviiiiiiiiiiiiiiiiiiiiccccecciieeeeens [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins |oviniiiiis e, 142,428 |........... 142,428 |........... 142,420 |........... 142,428 |.ooveeeiiiiiiis oo L2 R R L2 R R 42,428 [ooiiies e e e 2,438 |. 06/01/2052 . |1.B FE ....
COLONY AMERICAN FINANCE LTD 2018-2 C  4.559%
..218720-AG-7 | 10/01/28 ... [ I . 05/01/2024 . | Paydoun ... ..815,300 815,300 815,271 ..815,287 |.... .815,300 |.. . 10/01/2028 . (1.D FE ....
COREVEST AMER FIN 2022-1 CL A 144A  4.744%
CABTIE-AA-T | 07/01/52 v [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins |oviniiiiis e, 919,429 |........... 919,429 |........... 919,389 |[........... 919,399 |ooiiiiiiiiiiins ferveiiiiiiiene [ I ISR R 2 I SRR R 919,429 [oevvvviiiiiiiins [ e e 23,594 |. 07/01/2052 . |1.A FE ...
DEERFIELD GRND LEASE COR 500 SEC  3.821% Redempt ion 100.0000
..21986%-AA-2 | 11/15/56 .oovvvviiiiiiiiiiiiiiiiiiiiiiicceees [ . 06/15/2024 . | .evvvviiiiiiiiiiiiiiiiiininnns e | 3,261 [oveeeieenns 3,261 |l 3,326 [.cccnnnnnnnn 3,328 [ oo (2] SR R ({7 S AR K1) O Y R RN 52 |. 11/15/2056 . [1.D PL ....
CSFB MORTGAGE SECS CORPORATION SECUR 2004
.. 225418-W9-5 |6.000% 12/01/34 ....evvvvvvirirriiniiiiiiiiiiininins [ eeeeenn . 06/01/2024 . |Paydoun ......ooooeeiiiiiins v e, (94,579) ..o 1,692 |oeeeeeeees 1,512 [oeiiiies L ICE 7 FO N [TV R A (C1V I R R (94,579) [cvvniiies oo e e 51 [. 12/01/2034 . |1.A FM ...
CSFB MORTGAGE SECS CORPORATION SECUR 2004
.. 225418-W9-5 6.000% 12/01/34 ....evvvvvvivririiiiiiiiniiiiiiinnns [ eeeeenn . 05/01/2024 . |Paydoun .....coooeeeiiiiiins e e, 99,629 |............ 3,359 [oeiiinnnne 3,001 |t K[V I R R M9 | s M9 | s 99,629 [ oo e e 76 |. 12/01/2034 . |1.AFM ...
CSFB MORTGAGE SECS CORPORATION MTG SEC 2005-2
.. 225458-FA-1 15.250% 03/01/35 ..ooooeeeeiiiiiiiiiiiiiiiiiieeeeeees [ . 06/01/2024 . |Paydoun .....cooeeeeiiiiiins | s 434,910 |............ 12,369 |............ 11,810 |............ L2072 F N 21 0 R R ;1 0 R R 434,910 [oeevveeiiiiiiinn foniiiiis e 325 |. 03/01/2035 . |3.B FM ....
CSFB MORTGAGE SECS CORPORATION MTG SEC 2005-2
.. 225458-FA-1 5.250% 03/01/35 ....cooeeiiiiiiiiiiiiiiiiiiieiieeees [ . 05/01/2024 . |Paydown .....oooeeeiieieinns Jooneiniiiieeeeens e (407,229) |..ooeennnns 15,311 |l 14,618 |............ 14,954 [ e, 356 | foeiiiinnns 356 | foeennns (407,229) |..evvvvveennnnne fovviiiins e o 438 |. 03/01/2035 . [3.B FM ...
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CREDIT SUISSE MORTGAGE CAPITAL MTG CAPITAL
. 225470-P7-2 | 2006 5.500% 04/01/36 ..vovvveverrnirrnrirnns | verens . 06/01/2024 . [Paydoun ...evevevvrieien forreereririeieiees [eeeeeeans 5,200 [ooeeirirnne 3,080 |erriennne 2,771 [ 3,080 [orveiveiirnne e fereiiniiiene v o o, 5,200 |oveveiieiine foerereriieins v [ 85 | 04/01/2036 . |5.A FM ...
CREDIT SUISSE MORTGAGE CAPITAL MTG CAPITAL
. 225470-P7-2 | 2006 5.500% 04/01/36 ..vovvvverrnrrnrinins | verenn . 05/01/2024 . | Paydown ... ....6,219 ...6,219 |.... .4,009 |.. . 04/01/2036 . |5.B Fll ...
CRESCENT CITY ENERGY PARTNERS CRESCENT CITY Redenption
..22570#-AA-8 | ENERGY PARTNERS ~ 2.950% 03/15/36 .ovovvvvens | enene L 04/15/2024 . [ cevveeeeeeeeiecieeernee o [ 50,266 |.rverrnennne 38,218 [ 38,218 |orrrnnnne 38,218 |ovoveieeeieies foreeeeieienns foeerereiies [ oo oo 59,266 [coveveveriiiers foeeerninnies feoereieiiene e 376 |. 03/15/2036 . [1.F Z .....
CRESCENT CITY ENERGY PARTNERS CRESCENT CITY Redenmpt ion 100.0000
..22570#-AA-8 |ENERGY PARTNERS ~ 2.950% 03/15/36 .cvovvvens | cenene L 06/15/2024 . [ ceveveeeeeeeieieieennniee o [ 55,670 |ovevernee 76,718 |ovverennne 76,718 |evevenee 76,718 [oeveeeieires foorrreeieiene fooreeeieiens oo oo oo 55,670 ovoveerereies foreeerneniee Joevereieiies [ 1,037 |. 03/15/2036 . [1.G ........
CRESCENT CITY ENERGY PARTNERS CRESCENT CITY Redenmpt ion 100.0000
..225708-AA-0 | ENERGY PARTNERS ~ 2.950% 03/15/36 .cvevvvens | venene L 04/15/2024 . [ ceveveeeeeeeeieieieeceenene o [ 219,92 |evevenne 36,564 [oeeoee. 36,564 |vurrnnnnn 36,564 |ovoveirieeieies foereeieieins e o o oo 219,932 [ovvveireiies ferveiineine oo [ 360 |. 03/15/2036 . [1.F Z .....
CRESCENT CITY ENERGY PARTNERS CRESCENT CITY Redenmpt ion 100.0000
..225708-AA-0 | ENERGY PARTNERS ~ 2.950% 03/15/36 .ovevvvens | cenene L 06/15/2024 . [ cevevneerereeeeieieiecenene [ [ (109,970) [..vvuvevee. 73,398 |oviennn 73,398 [.oovveenene 73,398 [oovvveiveien foereeennienes feovenneiiien e o o (109,970) [evvveverieen Joeevvieireies [ o 993 . 03/15/2036 . |1.G ........
CRESCENT CITY ENERGY PARTNERS CRESCENT CITY Redenmpt ion 100.0000
..22571#-AA-1 |ENERGY PARTNERS ~ 2.950% 03/15/36 .cvevvvens | enene L 04/15/2024 . [ coveveeereeeeieieieecnenne [ [ 21,365 |oeverenne 4,335 | 44,335 |.ovovnnnnne 44,335 [ oerererineies Jovrseieieies e e oo 221,385 [ovveerieiies ferreiiinins oo [ 436 |. 03/15/2036 . [1.F Z .....
CRESCENT CITY ENERGY PARTNERS CRESCENT CITY Redenmpt ion 100.0000
..22571#-AA-1 |ENERGY PARTNERS ~ 2.950% 03/15/36 .evovvvens | enene L 06/15/2024 . [ ceveveereeeeicieieeeceenine [oereeereieneeen [reeens (88,032) [oovvneeee. 88,998 |...ccrne. 88,998 [............ 88,998 [.ovvvveireiin foeveirieiins foererniiniin e oo e, (88,032) [veveveririee foevreiriniines [ererereseieie foererieinas 1,203 |. 03/15/2036 . [1.G ........
CRESCENT CITY ENERGY PARTNERS CRESCENT CITY Redenmpt ion 100.0000
..225718-AA-O | ENERGY PARTNERS ~ 2.950% 03/15/36 .ovevvvvens | enene L 04/15/2024 . [ ceveveeereeieieieiiecnniee e [ (1,120,282) [ocvvvennneee 8,689 |errienene 8,689 [.oirinene 8,689 [covevrerirare oevereieiiies foeeieiiiiie v [ o (1,120,282) [evenveveiiens v oo o 85 |.03/15/2036 . |1.F Z .....
CRESCENT CITY ENERGY PARTNERS CRESCENT CITY Redenmpt ion 100.0000
..225718-AA-O | ENERGY PARTNERS ~ 2.950% 03/15/36 .ovovvvens | cenne L 06/15/2024 . [ covuveerereeieieieeenenine [oereeeeieiniiins o 1,146,413 [oovvnnnen. 7,882 | 17,482 oo 7,882 [oovvieiees [ o oo oo oo 1,946,413 |ovveiiciiis [ e oo 236 |. 03/15/2036 . [1.G ........
CREDIT SUISSE MORTGAGE CAPITAL MTG TR 2007-5
L 220MB-AU-2 |CL  6.010% 08/25/37 w.vvvvererereererierenenes | verenn . 06/25/2024 . [Paydoun ...evevevevrvrinns [oereeeiriiiiiiees [reenens 872,739 |ovrerrnns 77,460 [ooeeneeeee. 58,579 [.cvvrveeene. 53,866 [covvrverrerins Joeveiereiens feererniinein e oo e, 841,919 |.ooveiriins foeene 30,819 |........ 30,819 |errienne 2,320 |. 08/25/2037 . |1.A FM .
CREDIT SUISSE MORTGAGE CAPITAL MTG TR 2007-5
L 220MB-AU-2 |CL  6.010% 08/25/37 w.vvevvererereeerierenenes | verenn . 05/25/2024 . [Paydoun ....ovevevenervrinns feerereeiiiiiiiiins [ (694,145) [.vvvnee 113,32 |veinnne 85,753 [cevveeeene 78,854 [oevvvveiveiin foernenniens feovenneiiien e o o [R22: 7)) R O 33,980 |vvnenn 33,980 [oevrvennes 2,825 |. 08/25/2037 . |1.A FM .
CSOLAR 1V South LLC SR SEC NT  5.371%
.. 22959#-AA-9 | 09/30/38 ... I . 06/30/2024 . [Various ... .. 135,271 135,271 135,271 . 09/30/2038 . |2.A FE
CSOLAR 1V West LLC SR SECURED NOTE ~ 3.850% Redenmpt ion
220645 -AC-2 | 03/31/41 oo | e L 06/30/2024 . [ cevuverereeieieieieiieenene [ [ 220,501 | 220,501 |.veveee 220,591 |ovveeen 220,591 |ovovereieeiinns feerereneiine frererneiene o o o 220,591 . 03/31/2041 . |2.B PL
BURLINGTN NORTH SANTA FE TR SER 2015 BNSF Redemption 100.0000
.. 22070%-AA-8 |4.070% 05/15/34 ..o | oo L 06/15/2024 . [ covuveereeeeiceeieienenine [oereeieneieneieen [reeens 182,659 [.ovevevee 182,659 |..oveve. 182,659 .....v.e.. 182,659 [ovvevereeies feoreeiiiiin oo v Jovreeiieis e 182,659 . 05/15/2034 . |1.D PL .
BURLINGTN NORTH SANTA FE CTL §  3.200%
1 22070%-AB-6 | 05/15/34 ... | oo L 06/15/2024 . [Various ...c.eveveveveerens fooerereresieneieen forereens 63,143 [oovveeene. 63,143 |oovreurnnen 63,579 [.covveene. 63,493 [ooeoeiriiiis forreeienens (350) [ evevereriieins o (6511 S IR 63,143 [ooveveeiriiiens v [ o 170 | 05/15/2034 . |1.D ........
DUNKIN BRANDS INC 2019-1A CL A211 144A
.. 233046-AK7 |4.021% 05/20/49 ..v.vvevrnrieieiereiereieennes | verenn . 05/20/2024 . [Paydoun ...eveveevririeiens foorererisirieieieen [ 12,500 [ovrvennnes 12,500 [oevveenee 12,021 oo 12,458 |ovevreineies foereiieinins 82 o e 20 FOOUUUUR ISR 12,500 |ovevveireiins foerererineins e oo 251 |. 05/20/2049 . [2.B FE ...
DUNKIN BRANDS INC 2019-1A CL  4.352%
1 233046-AL-5 | 05/20/49 ...vvvrerereiiiieieeieieieeenns | e . 05/20/2024 . [Paydoun ...eveveevrieien foereeriienieieieies [eeeeeeeans 3,06 [ooeeviiine 3,096 |errienne 3,09 [ooeeirianne 3,006 [ooveireiirnne Joeerereieneies foreiiniinene v o o 3,008 [veveirieriie foerrrerirein e oo 810 |. 05/20/2049 . |2.B FE ...
DUNKIN BRANDS INC 2021-1A-CL-A23  2.791%
1 233046-AS-0 | 11/20/51 vvvrniiirieeeieieieneeee s | oo . 05/20/2024 . [Paydoun ...eveveevririeiens foorererisirieieieen [ 50,000 |voveenene 50,000 [...oeeee. 50,000 |veveenene 50,000 |-vovererreninies forerereiininee oeverinniines e oo e 50,000 |vvererreiies foorreireiine oereenieiie [ 698 |. 11/20/2051 . [2.B FE ....
Redempt ion 100.0000
..23307#-AE-2 |DC ARENA LP SR SEC ~ 4.260% 05/30/43 ....ooove | envne . 05/30/2024 . | .. . 05/30/2043 . [2.A PL ...
MEDICAL CLINIC BOARD DAPHNE DAPHNE ALA MED
..23702T-AA-7 | CLINIC BRD REV ~ 4.136% 04/15/46 .cvovvvvvrrs | venne L 06/15/2024 . [ ceveveeeeeeeieieieennniee o [ 13,995 |oovevennnen 13,995 [ovrveenee. 13,995 [ovvvenene 13,995 [evvrvevreiin foverereneiene foerrreiieins foeveieieins oo e 13,995 |ovoveirieiies frrreiieine oeveieneene [ 265 |. 04/15/2046 . [1.G ........
DELAWARE NORTH CO INC-BOSTON DELAWARE NORTH
.. 246174-AA-9 |CO INC-BOSTON S 3.820% 11/14/34 .voveverers | venne . 05/14/2024 . 245,679 | 245,679 |..oeee.. 245,679 | 25,679 |voveeiieinee fereeneieiies o [ oo e, 245,679 [.eveevveirn foereieiiiens [ Jciin 4,692 |. 11/14/2034 . |2.B PL ...
DELAWARE NORTH CO INC-BOSTON DELAWARE NORTH
..246174-AB-7 |CO INC-BOSTON S 3.610% 11/14/34 .vvvvrvris | verne . 05/14/2024 . 400,851 |..oveen. 400,851 |......... 400,851 [..vonee. 400,851 [ovvvevereenes fooreveieieiens Joerveiiieis oo s e 400,851 |ovevevveiveies feoeiieiiiiene e [ 7,235 | 11/14/2034 . |2.B PL ...
DELTA AIRLINES INC 2019-1AA PTC S 3.204%
L 247T37B-AA-3 | 04/25/24 ovvvvviiiicieieeeiei e | e . 04/25/2024 . 400,000 [.......... 400,000 |........... 386,720 |..oeeee 397,616 |.oooeiririiis foorinine, 2,384 | e 2,384 | e 400,000 [oveiieiinine forveininiiine fovriieniieiie foeniiinnna 6,408 |. 04/25/2024 . |2.A FE ....
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Discovery Communications, LLC CO GUARNT
.. 25470D-BC-2 |3.900% 11/15/24 ....oooovvviiiiiiin [ . 06/12/2024 . | Call 99.2710 vt evrrrrrinneriiiiiens foniinnns 719,716 |oeeeeenns 725,000 |.......... 705,686 |........... 709,434 [oeveiiiiiiiins e 7919 | o 7919 | o, 7,353 [ e 2,362 |.ooeennnn 2,362 |ooeeeeennn 16,258 |. 11/15/2024 . [2.C FE ....
DIVERSIFIED GAS & OIL DIVERSIFIED ABS PHASE Redemption 100.0000
..25612*-AA-6 | I 5.250% 09/28/28 U PR . 06/28/2024 . .... 554,870 554,870 530,472 |.... ....564,870 |.. . 09/28/2028 . (2.B FE ....

..25512D-AA-7 |DIVERSIFIED ABS  5.780% 12/28/30 ......ccouee | veeennn . 04/28/2024 . |Paydoun ... 11,669,842 192,964 192,964 |.... 11,669,842 |.. . 12/28/2030 . |2.B FE ....
Redemption 100.0000

..255120-AA-7 | DIVERSIFIED ABS ~ 5.780% 12/28/30 .eovevvvens [vee . 05/30/2024 . | vt . 12/28/2030 . |2.B FE ...
Diversified ABS Phase VI LLC SERIES VI CLASS

L 25512V-AA-T |A 7.500% 11/28/39 o.eoveeeviieieieieeeeeens [ e . 05/28/2024 . | Paydown . 11/28/2039 . |2.A FE ...

..258608-AA-2 | DOUBLE DIAMOND VI1I A-1  4.125% 04/17/43 ... |....... . 06/01/2024 . | Paydown ... . 04/17/2043 . |1.F PL ...

..258608-AC-8 | DOUBLE DIAMOND VI1I B 4.650% 04/17/43 ..... |....... . 06/01/2024 . | Paydown ... . 04/17/2043 . |2.B PL ....
DRIVEN BRANDS FUNDING LLC 2019-1A CL  4.641%

1. 26208L-AD-0 | 04/20/49 ...vveereeeieieieeieie e [ e . 04/20/2024 . | Paydown . 04/20/2049 . |2.C FE ....
DRIVEN BRANDS FUNDING LLC DRIVEN BRANDS FNDNG

..26208L-AE-8 |3.981% 10/20/49 ......ovvveurieriieriieieieies [ e . 04/20/2024 . {Paydonn ...veveveverierens [oeeeieeeieeieees [eeieieens 16,250 |vevennnn 16,250 [oovreeee 16,271 [ooverennn 16,265 |oveveerereeiaes feererieienn (15) |oeeveeeereees foerereeiene (15) |oeereeeeereees feoreieiene 16,250 |ovveveerieinns foereeerireinns Joereeieienes feeieieeiens 323 |. 10/20/2049 . |2.C FE ...
DRIVEN BRANDS FUNDING LLC DRIVEN BRANDS FNDNG

L 26200-AC-5 |3.237% 01/20/51 w.veuveveeeneieeeseeeeeieieeeiens [ eevenes . 04/20/2024 . {Paydonn ...veveveverierens [oeeeieesieeiieees [eeieneen 50,000 |oveveennns 50,000 ... 50,000 |veveennene 50,000 |+vevereererieies foorerrieiiiens orreieeienes [reeeieseiens foereeeniieiee e 50,000 |ovoveerrerries ferreeieeiies forreerieieie [ 809 |. 01/20/2051 . [2.C FE ....
DRIVEN BRANDS FUNDING LLC 2021-1A-CL-A2-144A

. 26200%-AD-3 | 2.791% 10/20/51 ...eoveneevinierenieiereieneeieies [ e . 04/20/2024 . {Paydonn ...veveveverierens [oreeieesieneeees [eeieieen 55,000 |oveveennne 55,000 [oveveune 55,000 [oeveeeee. 55,000 [oevrrveireien Jorereeeienieies feoeriiieiiiiene e oo v 55,000 orovererrerriies forreeieeiies forreierieienes [ 768 |. 10/20/2051 . |2.C FE ....
DUKE ENERGY CORPORATION SR NT  3.750%

L 2BU4IC-AN-5 | 04/15/28 oo [ e . 04/15/2024 . [ MAtUF ity vevrveerieiene [ooeeieeiieeiieens [oeae 10,000,000 |...... 10,000,000 |........ 9,994,100 |........ 9,999,798 [oovevevieeiiies forrreeinns 202 [ooreeiieiie e 202 [oereeiiiinns o 10,000,000 |-vevererieerns feoereiiiiiien foeeeveieieees [ 187,500 |. 04/15/2024 . [2.B FE ...
DUKE ENERGY FLORIDA SR SEC  2.538% 09/01/29 Redenpt i on 100.0000

C2BMAGACT | e [ e L 05/11/2024 . | eevveceieieiieeeieeiseninen |oerieenieenees e (303,085) [......... (303,085) |......... (303,043) |.......... (303,051) [eveveererees forererieienns (€3] SRR R () SUSRRRT FU (303,085) [+.vveeerereens forreeeririenies forevieeiieienes feeeeeeienes 10,271 |. 09/01/2029 . | 1.A FE ...
Ellington Financial Mortgage T SERIES 2024RM1

..26843H-AA-6 | CLASS ATA  4.500% 03/25/54 ...vvevvveveeiannns [ v . 06/25/2024 . |Paydonn ...vevevevereeiens |ooerieeiieisieens [ereeeenes 883,980 |........... 883,980 |........... 784,662 |.voveveeereiees [oeeieerinienns foeennnd 99,317 |ovveeveeeies foeeene 99,317 [oereeieenns e 883,980 |-vevvrreiriieins feoeriieiiiiens e [ 5,761 |. 03/25/2054 . |1.A FE ....
EIF P10 PICO LLC SR SEC NOTES ~ 4.170% Redempt ion 100.0000

..26860#-AA-8 | 12/31/41 ... 06/30/2024 . | .. .. 141,063 ..141,063 ..141,063 |. .141,063 . 12/31/2041 . |1.G PL ....
. 04/10/2024 . [Call 0.0000

..26986%-AA-1 |EAGLE SOLAR LLC SR SEC NT  4.820% 12/31/42 - . 12/31/2082 . [3.A ........
EAST KENTUCKY PHR COOPERATIVE 1ST TG Redemption 100.0000

L 273064-AB-2 |4.610% 02/06/44 ...vevevveeneeiiieieieieieiens | oo L 05/16/2024 . [ cevuveeeeeeeeeieieencneniee e [ 0 Jeorerererrrirneies oerererireeeieie forerirseeeieiene foovvsseieies e e oo oo oo (1 SSRRRR ANV IURRRRPROT RUSORN 20,226 |. 02/06/2044 . [2.A ........
EAST KENTUCKY PWR COOPERATIVE 1ST M 4.450% Redemption 100.0000

L 273064-AC-0 | 04/19/49 ..o | e L 04/18/2024 . [ cevevveenereeeieieieeneeene [ [ 1,000,000 |....... 1,000,000 [....... 1,000,000 |........ 1,000,000 [evevereririen foorererireieies Joovrreeieies foeereieneines e [ 1,000,000 [oevvveireiin Joeriveiiieies [ v 22,250 | 04/19/2049 . |2.A .......
ELM TRUST 2020-4A CL A2 144  2.286%

. 28028A-AB=7 | 10/20/29 ..vvvriniiiieieieieieee s | e . 06/20/2024 . [Paydoun ...eveveeevririen fooreeiriniiieiees [oenens 2,033,643 |........ 2,033,643 |........ 2,033,638 |........ 2,033,641 [ooveveieiie Joovieieieens 2 oo e P20 TR S 2,083,643 [ocvvvveiieiins Joeriveiiieies oo i 19,161 | 10/20/2029 . | 1.F FE ....
ELM TRUST 2020-3A CL A2 144A  2.954%

.. 289338-AB=1 |08/20/29 ....vvviriiiieieieieieee e | e . 06/20/2024 . [Paydoun ..veveveeervririens oereeeriniiieieies [oenns 2,406,464 |........ 2,406,464 |....... 2,355,054 |....... 2,371,513 |ooeeieieins oo 34,951 |ovireeeieies e 34,951 |ovvereeeee oo 2,406,464 [oovovveiiiiin e oo i 29,311 |. 08/20/2029 . [1.F FE ...
ENABLE MIDSTRM PARTNERS LP GU  3.900%

. 202480-AH-3 | 05/15/24 ..vvvevrereeieieessieieieieeeenes | e L 05/15/2024 . [Maturity .oovoveveveveeres fooreererisieieees [ 20,000,000 [....... 20,000,000 |....... 19,980,446 [....... 19,998,992 |ovvoveieieie Jorerennns 1,008 [orvreeieeeis forverenns 1,008 fooveveieeees forrnn 20,000,000 [ovevevveiiene forverireiiies [ o 390,000 |. 05/15/2024 . |2.B FE ...
ENBRIDGE PIPE ENBRIDGE PIPELINES STHRN LIGHT

. 20252B-AA-T |3.980% 06/30/40 ...vveveverereeriririsieneieiens | oo . 06/30/2024 . [Various ......coceeevrins foerereereriririins fouene 1,900,800 |........ 1,900,800 |........ 1,936,212 |....... 1,932,689 |oovvriiiiies fornne (31,889) [cevvveviiains Jovenene [I8:1:2) ) R R 1,900,800 [oeveveiriiins Joerireiiinies [ i 67,338 |. 06/30/2040 . [1.6 PL ....
ENTERGY CORPORATION 1ST MTG ~ 3.700% 06/01/24

1 293B4D-AS0 | vttt | e L 06/01/2024 . [Maturity .oovovevevevereres fooreererisieieees [ 10,000,000 |...... 10,000,000 [........ 9,992,800 |........ 9,999,651 [covvrvererces [eererienns 349 |ooeeeiiies [ 349 |oeeiieiees [ 10,000,000 |-vevveveerenes feoernieiiien e ferein 185,000 [. 06/01/2024 . |1.F FE ....
ENTERGY CORPORATION 1ST NT  3.750% 07/01/24

(2 2036AN-AS=T | cveierenieteieee et [ e . 06/27/2024 . | Cal| 100.0000 +ovv. feovererereiiiieins oo 18,500,000 |....... 18,500,000 [....... 18,494,450 |....... 18,499,678 [.ovovevevecis [orrererenns 316 [ooriereeeies foerereeene 316 [eorerereees foerenn 18,499,994 |.ovvviriiiiies ferriiiii [ PR (7 R 686,042 |. 07/01/2024 . |1.F FE ....
ENTERGY LOUISIANA INC 1ST NTG  5.400%

L 29368-AK=4 | T1/01/24 ovieriieieeieieeieeeeeee s | e . 04/10/2024 . [Various ....ocoeeverevrnns foerereereririniins fooene 9,000,000 |[........ 9,000,000 [........ 8,969,220 |....... 8,997,575 |ovvrveennne ()] 07 R A £ SO S 8,998,368 [voverreiraies ferreinn 1,632 [ooonnene. 1,632 [ooerenrnnne 214,650 |. 11/01/2024 . [1.F FE ...

..204258-AA-2 |EPIC OLEFINS LP SEC  4.010% 12/31/40 ........ | .o.c... . 06/30/2024 . [Various ......coceerevevs foorerereeneneneiines forenns 1,416,883 |........ 1,416,883 |........ 1,416,883 |........ 1,416,883 [ovvveveiees fooreeeieieies foeeeeeieiee oo e oo 1,416,883 [.ovevieices fooreiieeeiees foereeeeieiees e 67,630 | 12/31/2040 . |2.CPL ....

ESPRESSO SECURITIZATION | LP 2023  8.219%
..20667#-AA-7 | 07/15/31 woeeeeiiiieeeeeiiiee s | e . 06/17/2024 . [Paydown ....oooovvveeeeeiis | e, 974,199 |........... 974,199 |........... 974,199 |........... 974,199 [ovveeeeiis e e e e o 974,199 |ooveeeeiiiees oo e [, 47,152 |. 07/15/2031 . [1.A ........




STATEMENT AS OF JUNE 30, 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

Ggl'so4

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
ESSENTIAL UTILITIES INC SR NT  5.375%
L. 20670G-AH-5 |01/15/34 ooooviiiiiii . 05/13/2024 . | GOLDMAN SACHS & CO ...... L 07,454 100,000 .(2,440) |.........(2,440) ..1,8% |. 01/15/2034 . [2.B FE ....
..20717P-AN-7 | ESSEX PORTFOLIO LP GUARNT  3.875% 05/01/24 . 05/01/2024 . |Maturity .... 15,000,000 |....... 15,000,000 ...200,625 |. 05/01/2024 . [2.A FE ....
EVERBANK FINANCIAL CORP LOAN TR 2018-1 CL
..20978C-AA-8 |3.500% 02/01/48 ......covvvvviiiiiiiiiiiiiiiiiiiinns [ . 06/01/2024 . |Paydoun .....coooeeeieiiiins v e, 18,618 |........... 18,618 |vvvveennnnn 18,572 [ouiieiinnnt 18,579 [ o390 e 89 [ el 180618 [ | e e 286 |. 02/01/2048 . [1.A ........
EVERBANK FINANCIAL CORP LOAN TR 2018-1 CL
..20078C-AU-4 |3.500% 02/01/48 ......oevvvvvviiiiiiiiiiiiiiiiiiinns [ . 06/01/2024 . | Paydoun ... .6,602 |.. . 02/01/2048 . [1.A ........
EVERGREEN NATURAL RE! ,
..30027%-AA-4 15.273% 12/15/37 eooeiiiiiiiiiiiiiiiiiiii [ . 06/15/2024 . |Paydoun .......oooeeeiiiiins e | 760,520 | 760,520 | 760,520 [oniiinnnnnn 760,520 [oniiiiiiiiiiiiin s e e e e P10V I R R R A, 18,090 |. 12/15/2037 . |2.B FE ....
FLNG LIQUEFACTION 2 LLC 2 SR SEC NOT  4.390% Redempt ion 100.0000
..30288*-AE-0 | 12/31/38 R [ . 06/30/2024 . . . 1,020,000 .1,020,000 |.... .1,020,000 |.. . 12/31/2038 . (2.B FE ....

.390,534
.913,311

. 10/25/2026 . |1.E FE ...
. 10/25/2026 . |1.E FE ...

..303040-AA-6 |FG Inventory LLC ~ 4.400% 10/25/26 .
..303040-AB-4 |FG Inventory LLC 2023  8.706% 10/25/26 ...

05/25/2024 . | Paydoun
05/28/2024 . | Paydoun

.. 390,534
..913,311

..390,534 |.
..913,311

..303048-AC-2 |FG Inventory LLC 2023  8.850% 10/25/26 ..... . 05/25/2024 . |Paydoun ... . 121,775 121,775 ... 121,775 .. . 10/25/2026 . |1.E FE ....
FLNG LIQUEFACTION 3 LLC SEC  3.080% 06/30/39 Redempt ion 100.0000

.30808V-AE6 | .eeeeiiiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeceeeeeeeeee [ L 06/30/2024 . [ .eeeeieeeiiiie [ [ 535,000 |.ccveenns 535,000 [...coceenn 535,000 [........... 535,000 [oeeveiiiiiiiins Jooviiiieneeeins fereiiiiiiies i e £ P 16,669 . 06/30/2039 . |2.C FE ....
FLNG LIQUEFACTION 3 LLC SR SEC ~ 4.360% Redemption 100.0000

..30306V-A8-8 |06/30/39 .......everiiiiiiiiiiiee e eiiiees [ reeees L 06/30/2024 . [ .eeeeieeeiiiieee [ [ 522,500 |........... 522,500 [....oceen. 522,500 [........... 522,500 [oeeviiiiiiiiins oo feeiiiiii i e 522,500 [ovvvvvvvrinnnnnn foriiiiiins o e 23,061 |. 06/30/2039 . |2.C FE ....
FNA Trust SERIES 20231A CLASS A1 144A

..30327H-AB-1 |6.900% 04/15/38 .......ccuvvvereriiiiiiiieeiiiiiins [ eeeees . 06/15/2024 . [Paydown ......cceveviiiiiis [oeneiiiiiiinneiiis [ 468,146 |........... 468,146 |........... 468,145 |........... 468,146 |..cvvveeeniiies fereeiiiiiinns 1 [ s LI U I L P 14,642 |. 04/15/2038 . [1.F FE ....
FEDEX GROUND CTL LEASE-BACKE ~ 3.490%

. 314208-AA-2 | 10/15/35 i [ eeeees . 06/15/2024 . [Various ..........ccceveees foeremiinninnnnniins foeeeennne 250,525 |........... 250,525 |..ccuveenns 250,525 |........... 250,525 |oooiiiiiiiienns foieis e e e 250,525 [ovvvvvvrnnniiinn foriiiiiis e 5,910 |. 10/15/2035 . [2.B ........
FIDELITY NATIONAL INFO SVCS SR NT ~ 3.750%

. 31620M-BJ-4 | 05/21/29 ...ovvviiiiiiiiiiiiii e [ eeees . 03/07/2024 . [Call 96.3330 ... foeeeiiiiiiiiin [ 10,598,637 |....... 10,609,000 |....... 10,590,540 |....... 10,598,204 |...ccvvviienins foreeeinnnns R N N L1 A R LU R O A (261,483) [. 05/21/2029 . |2.B FE ....
FIRST HORIZON ASSET SEC ALT MORT 2004-AA

..32051D-36-5 |6.777% 06/01/34 .....oovviiiiiiiiiiiiiiiiiiiciiis [ eeeees . 06/01/2024 . [Paydown ......ccevveeeiiiiis [oeviiiiiiiinneiiis e 148,465 |............. 4,813 | 4,366 |....ccuvnennn L I O LT P R LT R A B T O Y R N 166 |. 06/01/2034 . |1.A FM ....
FIRST HORIZON ASSET SEC ALT MORT 2004-AA

..32051D0-36-5 |6.777% 06/01/34 .....oovviiiiiiiiiiiiiiiiiiiciiies [ eeeees . 05/01/2024 . [Paydown ......cccevveenniin foenniiiiiiiinin o (110,017) [oevvvnnnnnee 33,634 |oeeeeenns 30,508 |............ 72772 S L.V IO R L7 PP RN (110,017) |oeeveeeiiiiieies [ foiiiiiiiiiii fonnnn, 920 |. 06/01/2034 . |1.AFM ....
FIRSTKEY MORTGAGE TRUST TR 2015-1 CL A3 1

..33767C-AD-9 |3.500% 03/01/45 ....ccvvviiiieiiiiiiiiieciiiiiens [ eeeees . 06/01/2024 . [Paydoun ......ccceveereeiiis feeriiiiiiiiiiniiis [ 37,782 oo 37,782 |............ 38,113 | 37,966 |.oooeiiiiiiiinns et (LX) F (LK) O AT BT L O O R N 614 |[. 03/01/2045 . |1.A ........
Firstkey Homes Trust SERIES 2022SFR1 CLASS A

..33768N-AA-0 | 144A  4.145% 05/01/27 ...eooeviinniniieiiiiiins | eeeees . 05/01/2024 . [Paydoun ......ccvvvereeiins foerniiiiiiininiiis [ 28,181 ... 28,181 | 28,180 |........... 28,180 [ooooeiciiiiines [oniiieeiiens 1 [ s 1o s 2 O Y R N 487 |. 05/01/2027 . [1.A FE ....
FirstEnergy Corp. SRNT SER C  7.375%

L 837932-AC-1 | 11715731 oo [ reeees . 04/15/2024 . [Call 17.2280 ..o |ooeeiieeeeiiiiiees oo 222,733 |.......... 190,000 |........... 269,705 |........... 245,307 [ovvvviiiiiiinns oo (1,799) |vvveiiiiiiiiies v (1,799) |vevviieiiiiiies e 243,508 |..ooooiiiiiiins o (53,508) |....... (53,508) |............ 38,572 |. 11/15/2031 . |3.A FE ...

..337932-AH-0 |FirstEnergy Corp. SR NT  4.150% 07/15/27 ... |....... . 06/25/2024 . [BARCLAYS CAPITAL INC ... [oeeeeeiouiieriiiins foueeens 1,055,582 |........ 1,100,000 |........ 1,070,555 |........... 260,122 [oeeeeeiiiiiiies oo 1,032 [oeeeeiiiiiiiies oo 1,082 [oeeeiiiiiiiies s 1,062,959 |ooooiiiiieeees foienens (7,377) |........ (7,377) fereeeenee 25,603 |. 07/15/2027 . [2.C FE ....
FLAGSTAR MORTGAGE TRUST TR 2017-2 CL A3 1

..33850R-AC-6 |3.500% 10/01/