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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

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 e [erees 100,895,936, 122 |.....cvvviceeierirrncceiene [ 100,895,936,122 |.......... 93,816,866, 141
2. Stocks:
2.1 Preferred STOCKS .....c.ouiuiiiiririiieicieieccn ettt [eee e 43,106,957 |oeveeeieeieeerreeeeene [ 43,106,957 |...ccvvennnee 49,218,802
2.2 COMMON SEOCKS ...ttt [eerernenenas 1,078,479,720 |oevvecceeieinecceine [ 1,078,479,720 |............ 1,235,674,603
3. Mortgage loans on real estate:
BT FIISEHENS oottt [ 15,031,869,772 |.eovveeeerirrieeieinncee fevieinns 15,031,869,772 |........... 15,027,338,571
3.2 Other than first IENS.........c.coviiiiiieeeeiceee s [ 339,679,852 | [ 339,679,852 |...coeeneee. 516,874,938
4. Real estate:
4.1 Properties occupied by the company (less $ .o
[T 0 o0 aa] T =T aToT =T T N AP AP P T KPP PP PR
4.2 Properties held for the production of income (less
$ (68,365,000) encumbrances) ...........cccocereueeneeneenens forieinieiniens 91,736,850 |..vveececieieiirrceieiene [ 91,736,850 |..cocvvvnennne 93,448,989
4.3 Properties held for sale (Iess $ ..o
LY aTeTU T ol o] =g ot =T) O A RO T PO KPP OU PR RPN
5. Cash($ .ooooeenen (178,416,482) ), cash equivalents
[ J— 2,168,686,532 ) and short-term
investments (§ ... 413,204,755 ) oo [ 2,403,474,805 |.....coovvieeeerireeeine [ 2,403,474,805 |........... 6,400,794,180
6. Contract loans (including $  .oooveecicecinnenee 188,881 premium notes) ...... [.cecerrinnee 928,459,036 |................. 20,634,262 |................ 907,824,774 |............... 862,222,852
7. Derivatives ............... ..1,508,527,044 |.. .. ..1,508,527,044 |.. ..1,360,005,309
8. Other iNVESIEd @SSELS ......c.oiiiieieieieieiieeeee e [oeeeeeieens 3,486,954,964 |................... 3,905,710 |........... 3,483,049,254 |............ 3,311,608,253
9. ReCeivVables fOr SECUNMIES ........c.coueeeeeeeeeeeeeeeeee e e ere e e 30,936,408 |......c.ocvevereieeeeeceeeee o 30,936,408 |........co..... 9,801,295
10. Securities lending reinvested collateral @SSEtS .........cccoveieiiiiieiciereieies [ [ [ s
11.  Aggregate write-ins for iNVested aSSets ............cocoeeuereeiriririsiseeieeeeeeseeis oo 101,520,672 |....ooooevevirrcceiennncs oo 101,520,672 |............... 306,127,919
12. Subtotals, cash and invested assets (Lines 110 11) ....ccovvvviinvcinccnecnns freiene 125,940,682,202 |................ 24,539,972 |......... 125,916,142,230 |......... 122,989,981,852
13. Title plantsless $ ..ccooovvviiiiiiiiiiiics charged off (for Title insurers
(1011 IR RO RO OO RO PP PO PR TP RTO PP
14.  Investment income due and @CCTUET ............ccueururerereiueieireneneeieieeseseseeeieas [ 998,917,900 |......ovvevrvrecneee 13,775 | 998,904,125 |.......ccocvnve 850,812,382
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 352,164,143 oo e 352,164,143 |............... 418,122,649
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovrciniiinnne.
earned but unbilled Premiums) ........ccooeeieirieieeeeseesee s [ 170,797 oo oo 170,717 oo 170,717
15.3 Accrued retrospective premiums (3 ..o )and
contracts subject to redetermination ($ .........coceiiiiiiiiinne ) ceeee e [ [ |
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ...............ccccceociiiiicicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.cccoc.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnee
18.1 Current federal and foreign income tax recoverable and interest thereon ... |........ccccooiiiiiiiiiis i e [,
18.2 Net deferred tax asset .........cccccueeeennne. ..1,264,284,609 |.. ..604,592,831 |.. ..548,956,798
19.  Guaranty funds receivable or 0N deposit ...........cocovrireeeeeerrienniseeeeeeene [ 946,107 v o 946,107 |.ooevereeenee 946,107
20. Electronic data processing equipment and SOftWAre .............ccccooiiriiiiiiiiis rriiniiniiniiciciiiiiiis [ o [reee e
21.  Furniture and equipment, including health care delivery assets
(B e ) ettt nn e [ree ettt [ [ [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i [ o
23. Receivables from parent, subsidiaries and affiliates ................cccocovveevieeies foevereiinnenn 24,376,796 |.....cocovveeeeeeeeeeeeecceeee o 24,376,796 |....c.cvvv... 55,081,841
24, Health care ($ .oooeeeeererereeieieeenens ) and other amounts receivable ...... |.....ccccc....... 16,906,257 |..ccccoveneeene 16,906,257 ..o [
25. Aggregate write-ins for other than invested assets ...........cococeerrreccnnnn v 11,060,752,134 |...occvvvennene 46,724,851 |......... 11,014,027,283 |.......... 10,259,644,414
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 12 10 25) ........ccvveueeiinininnenieieieienineneseeiens froveeees 139,696,581,575 |.....cccvvevee 747,876,633 |......... 138,948,704,942 |......... 135,178,524,462
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ttt eseneenes [eoneenenis 51,223,313,086 |....cooveeeeererrceeiine oo 51,223,313,086 |.......... 49,807,950,030
28. Total (Lines 26 and 27) 190,919,894,661 747,876,633 190,172,018,028 184,986,474,492
DETAILS OF WRITE-INS
1101. Derivatives—collateral assets ... [ 101,520,672 | o, 101,520,672 |................ 306,127,919
1102.
1103.
1198.  Summary of remaining write-ins for Line 11 from overflow page .............ccc. |reeniiiiiiiiiiiiiin i [ [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 101,520,672 101,520,672 306,127,919
2501. Interest in annuity contracts ... [ 10,698,234,067 |.....cvveeeriririeieirnniee fereeienns 10,698,234,067 |.......... 10,235,624,129
2502. Admitted negative IMR .o [ 296,213,395 .o [ 296,213,395 |
2503,  MiSCEITANEOUS ...ovieeiiei e [t 64,947,974 | 46,711,626 |......cccvnee 18,236,348 |.....cccoeveve 22,661,186
2598. Summary of remaining write-ins for Line 25 from overflow page ..1,356,698 |... .. 13,225 |... ..1,343,473 |... ..1,359,099
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 11,060,752,134 46,724,851 11,014,027,283 10,259,644,414




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ......... 112,939,026,341 less $
(including $ oo 57,007,980 MOGACO RESEIVE) ......ouvueeeeriieeeceeteteiee ettt st sn s s s s nsssesesesns [eesenens 112,939,026,341 |......... 109,694,990,481
2. Aggregate reserve for accident and health contracts (including $§  .......cccccccceeiiiiciiccee. MOACO RESEIVE) ..o foece e
3. Liability for deposit-type contracts (including $ 1,514,098,054 |.. 1,441,162,084
4. Contract claims:
1 LR bbb E e bR E b bt bt et b et b et b et b ettt sa et beens [rrnnneananas 1,026,563,240 |............ 1,049,026, 777
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $ and coupons $
and unpaid
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 $ .......ccooeoiiiiiiiinenns
Modco)
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  ...ocooveiiiiiiii MOACO) .o
7. Amount provisionally held for deferred dividend policies not included iN LINE B ..o [ree e ies oeeeeie e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...ooovoiieeeeee accident and health premiums .............ccccoeeevens |oeeernennciicieee 627 | 627
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONTTACES ............ciiiruiiiiiiieie ettt ettt ettt ettt b et b e e b et st st ene [sessas e s et n e s eanans [oaesssteseessss s s s nae e

9.2 Provision for experience rating refunds, including the liability of $ accident and health

experience rating refunds of which $

o rebate per the Public Health

Service Act
9.3 Other amounts payable on reinsurance, including $

ceded 40,115,527 | 73,344,407
9.4 Interest Maintenance Reserve (4,581,559)....ccccvnenne (7,715,885)

10. Commissions to agents due or accrued-life and annuity contracts $

B e and deposit-type CONtract FUNAS $  ooeeeoicceeeicicieies ettt [eeeeenneeeeeneens 6,138,119 | 5,465,790
11.  Commissions and expense allowances payable on reinsSurance assuUmed ............ccccooiiiiiiiii i [ [
12, General EXPENSES AUE OF GCCTUBH ...........ceeveviietiietieeteeeeteeeeteteeteteeteseeseteeseteasstessssessesesessesessesesesensasensssessssesssaesessessssesensssensans [rerenseneneenennans 7,532,138 [ocoeeennen 12,618,656
13. Transfers to Separate Accounts due or accrued (net) (including $

allowances recognized in reserves, net of reiNSUred allOWANCES) ..............ceueueueiiieieieieieeeeeseeeste et sese e ssssnas [reeeeenene (1,079,815,051)|.......... (1,104,238, 168)
14. Taxes, licenses and fees due or accrued, excluding federal iINCOME tAXES ............cccveveieueueueriiririieeeeieee et [ (12,888,609 .......cccenve (9,003, 108)
15.1 Current federal and foreign income taxes, including $ ................ (25,710,273) on realized capital gains (losses) . ..62,674,024 |.. .30,985,509

15.2
16.
17.

Net deferred tax liability
Unearned investment income
Amounts withheld or retained by reporting entity as agent or truste

e ..

agents' credit

................ 29,226,571

. 975,911 |

................. 20,933,005
...2,249,165

18.  Amounts held for agents' account, including $ DalanCes .......ccooeevieiiiiieiiecee [ [
19. Remittances and items not allocated .217,837,450 55,438,254
20. Net adjustment in assets and liabilities due to foreign eXChange rates ..o [ [
21. Liability for benefits for employees and agents if NOt INCIUAEA @DOVE ..........ccooviriiieieuiuiiiiirieieie et [ 95,363,763 |......ocovne. 99,232,010
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and UNP@Id ..............ccoiiiiiiiiii s
24. Miscellaneous liabilities:
24,01 ASSEL VAIUHION FESEIVE .......oveviviiieieiieietieieee ettt te et e et e e et e e et ese et e s et ese st et e s esesseseseesessesesesesesesesesessesensesessesessns [eeneesennane 2,054,700,711 |............ 1,890,042,616
24.02 Reinsurance in unauthorized and certified ($ cer ) COMPANIES -evveeeeeieieiereneenenenesieneneseneeneneses eeeeeeeeenn 0,402,187 |l 10,999,440
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ......cccccoeviiiiiicicicies ) TEINSUIETS oo oo oo
24.04 Payable to parent, subsidiaries and affiliates ...............ccccociiiiiiie
2405 Drafts OULSTANMING ... .eoieieiieiie ettt b et et eea e e e aeees e e eae e st e s e ea s e easeemeeenseeseeeseeaseenseeseenseenseanseenseenseans [oreeeneeiuesiaesiae e e e s e e s aesins oaeeieeseesia e s s
24.06 Liability for amounts held under uninsured plans ..
24.07 FUNAS eld UNGAEI COINSUIANCE ........eiiuiiiuiiitieiteeiteete ettt eaee st e sbeesbee s bt e be e bt asbeaaeeeaeesaeeebeeebe e beembeembeanseemeeemeesaeesneenbeenbees [saeesaeasnesineeieesaeesaessaeeaes et
24,08 DEIVALIVES .....o.veveieeiaieteieteietesieteseeteseetesesteseseseteseseeseseeseseesesseses et es e s es e st esesseseseesess et es et ese s es et ese s esensesesseseseesese s ennsens .321,108,638 |.. ...326,255,949
24.09 Payable for securities ..... 473,250,688 |.. ...405,038,203
24.10 Payable for securities lending 677,604,660 |................ 675,387,835
24.11 Capital NoteS $ ...cvevvvvevrceivcrrcceeeee. AN INEErESENEIEON $ .o et [eereie e eeeees [oee et
25. Aggregate write-ins for liabilities 11,714,662,426 11,059,895,927
26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25) ......cccviuiiiieiiieriiierisietesieteeste et eaens 130,266,804 ,216 126,672,591,275
27.  From Separate ACCOUNTS STAIEIMENT .........c...cciiuiiiietiiitiistet sttt st e ete st e et sesbesesbesessesessesessesessebesesessssesessessssesessesessesensases [oeressenes 51,194,036,041 |........... 49,777,431,818
28.  Total iabilities (LINES 26 BNA 27) .....c.cueiiiueeeeeieie i eeeeeeee e eseseee e eeseses e e esesesesese s e e seseseses s sesesesesesassesesesesessssesesesesesnsassesesesens 181,460,840,257 176,450,023,093
29, COMMON CAPILAI STOCK ....viviieiiieeiiietistetest ettt ettt st e se st eteseeseseebe e esessebesesseseesesessesessesessese s ese s eseseebesessensssessssesesaesessesessesessns|onssesnssesnnens 25,000,000 f...ccveoveeeens 25,000,000
30. Preferred capital stock
31. Aggregate write-ins for other than special SUMPIUS FUNAS ..........oiiiiiiiii ettt sbe e e [oreeeaee st e sae s s e ses oaessesee e eiee s sae s
1G22 W o] (VLN g To) (T ST PR OU PSR ORI
33.  Gross paid in and contributed surplus 4,457,575,310 |..
34. Aggregate write-ins for SPecial SUMPIUS FUNDS ........c.ciiiiiicieieee ettt enees [eoeeeaeieicanas 296,213,395
35, UNGSSIGNEA fUNDS (SUMPIUS) ...ttt ettt ettt e s s e e es e s e s e s e st e s e s eseeeses e s e e s e esesesesesen e ee et esesesenenensansesesesens [coeieieanans 3,932,389,066
36. Less treasury stock, at cost:
shares common (value included iN LINE 29 $  ...oo.civiiiiiiiiiiiiies ) et seeiees e oo
shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ..........cc..... 29,277,046 in Separate Accounts Statement) .............. 8,686,177,771 8,511,451,399
38, TOtals Of LINES 29, 30 @NGA 37 ... et e e e e e e et e ettt e et ettt e s e e 8,711,177,711 8,536,451,399
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 190,172,018,028 184,986,474 ,492
DETAILS OF WRITE-INS
2501. Obligations under structured settlement agreements ...t [oereeeiens 10,698,234,067 |.......... 10,235,624 ,129
2502.  Derivatives—Collateral TTability ..ottt sn s [oesesesenens 1,002,123,803 |................ 813,438,117
2503.  Liability for interest 0N ClAIMS ..ottt
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)
G 1 1 OO U RO PPRRROPRN
3102.
3103. ..
3198. Summary of remaining write-ins for Line 31 from oVerflowW PAGE .........ccuiiiiiiiiiiiiici e oo ere e
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401, AdMitTed NEGAative IMR ..ottt ettt bbb bbbt s e s bbb s s e s nenn [oeneneseseaeaenn 296,213,395 |
3402, e
3403, e
3498. Summary of remaining write-ins for Line 34 from OVerfloW PAgE ............ccoiiiiiiiiiii i [ee e eeee e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 296,213,395




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

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 ...............cccoeceevrevens oo 12,061,654,848 |.......... 14,746,599,220 |.......... 20,991,410,895
2. Considerations for supplementary contracts with life contingencies............ccccoeoereririrrrcecrenenneeee e o 37,021,313 | 29,422,380 |...cooveenee 41,516,292
3. Netinvestment iNCOME .........c..covrveirieirieiiicieesee e ..3,735,396,258 |.. ..3,051,496,233 |.. ..4,230,898,285
4. Amortization of Interest Maintenance ReSErve (IMR) ..........cccciiirieiririeieeeeieieeeeeeeee e oo 2,114,593 |.. ...24,081,154 |.. ... 27,566,359
5. Separate Accounts net gain from operations excluding unrealized gains or I0SSES ...........cccoeeueeereecfocrcccncnnes 34,856,305 |..ooceeennne 36,323,549 ..o 45,629,262
6. Commissions and expense allowances on reinSurance CeAEM ..............irerrririrererreeereeeneneseseseeees oo 362,880 |..ooeeene 361,859 .o 430,196
7. Reserve adjustments ON reiNSUranCe CEAEM ..........cuiiriiiiurueieiiiieriresieie et e (8,343,898) ... 828,112 [ 2,703,834
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNLS..............oovueuevevieeeeeereiisssesesessssssesesesssesssseseses s sssese s s [eesecicieeeeenan 660,017,974 |.....ccccoco. 657,353,692 |...coocuveeee 876,408,169
8.2 Charges and fees for deposit-type CONIACES ..........c.oiiiiiiiieeeceie e e [eeee e [eeee e
8.3 Aggregate write-ins for miscellaneous income .. 178,580,615 161,193,350 216,633,693
9. Totals (Lines 110 8.3) ..ooueurueeiieieieeeieieceeieieeene 16,701,660,888 18,707,659,549 26,433,196,985
10.  Death DENEFIS ......coovueeeeeieiicicieieeei et | 1,678,942,483 |............ 1,793,656,930 |........... 2,342,176,087
11.  Matured endowments (excluding guaranteed annual pure eNdOWMENLS) ........c.cereiireeieeeueueeeeseeeees oo 2,116,692 | 2,712,061 |..
12, ANNUILY DENETILS ©..vtiiiecicietse ettt es st s s e nse s s s s e 2,737,258,139 |........... 2,547,966,881 |............ 3,431,175,929
13. Disability benefits and benefits under accident and health contracts (26,576) ... 3,690
14. Coupons, guaranteed annual pure endowments and similar benefits ..............ccocoooiiinnnn o
15.  Surrender benefits and withdrawals for life contracts ..................... .6,406,374,672
16, GrOUP CONVEISIONS .......eeeuieieieiieseteeeaeaeaeseseseseseasasasesseseseseseasassssssesesesesessssssssesesesesssssssssssssesesesesnanafsesssseseseseseseenens 190, 20 [eevereremenrrerrreaeneas 83,115
17.  Interest and adjustments on contract or deposit-type contract funds .............c.ccceeeierinrrreccnienencns 28,499,774
18.  Payments on supplementary contracts with life CONtINGENCIES .........c.ceuriiiririeieicieeceeeeeeeeee e 37,928,636 |.......ccoc...... 38,312,719 | 50,075,383
19. Increase in aggregate reserves for life and accident and health contracts 3,244,035,860 6,371,198,083 9,723,212, 177
20.  Totals (LINES 10 10 1) wuuiueiiieiieieeeieieieeeeee ettt esese et s e s s s s s e s eses e s s s seseseseses s senesesesesnsnas ersennnnns 15,917,320,816 |........... 17,188,777,659 |.......... 24,849,213,785
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbb bbb bbbt bbbttt b ettt nbe b ane e
22. Commissions and expense allowances on reinsurance assumed . .. ..
23. General insurance expenses and fraternal expenses ................. | IS 741,089,491 |............... 681,976,508
24. Insurance taxes, licenses and fees, excluding federal iINCOME taxXes ...........cc.ecevveueiereeereesieesieesees e 73,930,483 |.............. 112,101,056
25. Increase in loading on deferred and uncollected Premiums .............cccooiiiiiiiiiiiiiicecceceeeeeees [ e
26. Net transfers to or (from) Separate Accounts net of reiNSUrANCE ..........c.cceueiinirieeeeeeceeseseseeeeeeeees [ (831,256,464)|................ 711,422,047
27. Aggregate write-ins for deductions .... 82,886 46,114 64,559
28, TOtalS (LINES 20 10 27) w.uuveiieieeeeieteeeieaeieeee et e eseees et aeseseses et eessssesese s s sssesesesesesssssesesessnsesesesesnas 16,321,742,633 19,092,381,688 26,938,196,275
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt h ettt st 379,918,255 |.............. (384,722,139)|...ccvvnne (504,999,290)
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LiNE 30) .........ccccoviuiviueueiiiieeieeieieiee et se e ens s s ss s s s [ecsee e snacaas 379,918,255 |............. (384,722,139)|...ccvenne (504,999,290)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccovereeeeurrerennnes 191,152,856 43,619,005 114,253,974
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) .........cccceveveveerecuevevenns foeccccn 188,765,399 |............. (428,341,144)|.............. (619,253,264)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 21,042,324 (excluding taxes of $  ...ccoeereneee (61,759,853)
TranSTErTEd 10 the IIMR) .....c.eiiiiecieteie ettt ettt a et s et s s e s e s (51,799,446) (19,282,899) (36,694,971)
35.  Netincome (LiNe 33 PIUS LINE 34) .....cuciiuiuiiieiiiicieieteeietee sttt sttt ettt essssesesaenennas 136,965,953 (447,624 ,043) (655,948,235)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, PriOr YEAT .............c.c.eueueureeieeeteeeeeeeeeee et ese e 8,536,451,399 9,734,361,008 9,734,361,007
37, NEtINCOME (LINE 35) ...uuiiiieiieieeeieiei et seeee e s s et ssseses s s s ssesesesesnsnsesesesesssnsesesesessnene fernsennaesennnns 136,965,953 |.............. (447,624,043).............. (655,948,235)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (1,871,688) ... 14,152,598 |.. ..611,943,350 |.. ..220,451,700
39. Change in net unrealized foreign exchange capital gain (I0SS) ........cccceeeiriririeieeeeeeeeseeeeeeee e ... 33,039,441 |.. (684,632,964)|.. (373,925,119)
40. Change in net deferred iNCOME tAX .......cccooveveveveveeeeceeccieeeeee ettt ..168,411,507 |.. ..183,251,302 |.. ..311,023,728
41. Change in nonadmitted assets ..(17,542,738)]|.. (156,598,239)|.. (300,463,981)
42. Change in liability for reinsurance in unauthorized and certified companies ............ 5,527,252 |.coeoiiie 1,933,849 |.. ...(1,916,080)
43. Change in reserve on account of change in valuation basis, (increase) or deCrease .............cooeveeveeesfeeieiiiiiiiiiiis e e
44,  Change in asset VAlUGLION FESEIVE .........c.cueuruiiiiiiieieieieeei ettt ee e e (164,658,095)|................ (13,732,666)|................ (16,172,324)
45, Change iN trEASUNY SEOCK ........ciuiiiiiiitieitieii ettt ettt sttt et et e be e bttt sabesaeesseesbeesbeesbeenbeenteenneemseens [reeinesnie s et e et e
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. ... 35,743,608 |.. ... 36,218,182 |.. ...48,032,887
47. Other changes in surplus in Separate AcCouNnts StatEMENt ...........covvurriiiiireeeeeeeeeeeeeeee oo (36,097,470)|....cncnvnne (15,846,873)|....cccnvee. (28,992, 185)
48.  Change iN SUMPIUS NOES .....coiiiiiiiiiie ettt ettt et e et eeseeeseesseenseeseenseanseeneeeneeeneenseens oesneeiaesiaesiie s e s e siesae e [oenesiiesiesieesies s s sae s e es [oebesiaesiaesee s e
49. Cumulative effect of changes in accounting PrinCIPIES ...........cccooiiiiiiiiiiiiieeeeese e oo oo e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..ot
51.  Surplus adjustment:
L3 It == 1o I OSSPSR RTRUUROPRRPRORTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............cc.ccoceiiinnne
51.4 Change in surplus as a result of reinsurance
52.  DIVIdENdS t0 STOCKNOIAETS .......cveieeeee ettt ettt ettt ee et ettt e e e ee et eee et seeeeseneeeeensensesenseesen s e ee e eeeeeenees |oeeeeeeeeenns (400,000,000)
53. Aggregate write-ins for gains and losses in surplus (815,684) (60,164)
54. Net change in capital and surplus for the year (Lines 37 through 53) .........cccceeiriiieriienisieeiee e 174,726,372 (885, 148,266) (1,197,909,609)
55. Capital and surplus, as of statement date (Lines 36 + 54) 8,711,177,771 8,849,212,742 8,536,451,398
DETAILS OF WRITE-INS
08.301. Intercompany INCOME OTRET ... o 67,377,142 | 68,222,497 | 89,147,647
08.302. SUNAIY INCOME ..ueeeiiieecieeeeete ettt e et ee e e e e s s eseseses e e seseses e e e seseseses s s sesesesessansesesesesassnsesesesesnas [ensesennananeeen 58,406,943 |......ccccoeeeve 57,108,567 |...ccceveuenene 75,997,686
08.303. Fee income from deposit CONTract ..o e 51,261,257 |.oooireenne 39,038,023 |................. 54,625,959
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow Page .........c.covvrueueueiiinininnnsieieeecnese e 1,535,274 |.ooee (3,175, 737) | (3,137,599)
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 178,580,615 161,193,350 216,633,693
2701. Fines, penalties and fees from regulatory authorities .
2702. Other eXPenSES ........coieceeeininiririeieeeeet e
2703, ettt s e a e n s
2798. Summary of remaining write-ins for Line 27 from overflow page ...........ccccooiiiiiiiiiicienceece
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above)
5301. Change in special reserves on certain group annuity separate accounts
5302, ttutuetetete ettt e a e e e e s A ee A AR A SR ee oA oA eSS A SRS A oA oA SRR SR eeeE RS n A e A eAeA AR S A e A s e s A e e eses et s s e sesesesessnsesesesena|eesnaeaeaes st nnes et et s s nnnnens [eretenesennneneaes s s nananeenenas [on
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow Page ...........ccocveiiiiiiiiiiiiiiieeeseeeee e ecieeeieies [ [
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (815,684) (60,164)




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

CASH FLOW

Curre;t Year Prior2Year Prior Ye:;r Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUIANGCE ..........c.ccuiiiiiiiciririiccicice e [roennnees 12,141,595,076 |.......... 14,695,449,013 |.......... 20,995,040,220
2. Net iNVESIMENT INCOME .......c.uiiiiiiii ettt [rene s 3,454,767 474 |............ 2,771,845,766 |............ 3,888,392, 152
3. MISCEIIANEOUS INCOIME ....evuieirieiieetieetteet ettt b bbbttt s 840,148,168 821,917,853 1,094,501,688
4. TOtal (LINES 110 B) ..ottt 16,436,510,718 18,289,212,632 25,977,934,060
5.  Benefit and 10ss related PAYMENLS ...........cccvcviriiiiiiieiiiei ettt ssese s ssesessssennens |oressesens 12,666,772,249 |.......... 10,895,213,088 |.......... 15, 140,239,064
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. |eecreennns (852,543,313)|...cccveeenee 568,306,880 |................ 333,640,434
7. Commissions, expenses paid and aggregate write-ins for deductions ..............ccoveereeeeninnneeens oo 1,140,484,225 |........... 1,119,048,010 |........... 1,579,252,204
8. Dividends paid to POIICYNOIAETS ...........coiiiiiiieiiii ettt ettt ssesbestesnesnesnesnesnes |eresiesiesesese e sesesesees [oesie s s sens |oeesie e
9. Federal and foreign income taxes paid (recovered) netof $ ................ (2,596,857) tax on capital
GAINS (JOSSES) «.vuvuvreriureetetrerieiseeeeetetsesteseaeaeese st eseeetes e st eseeete e e seaesee et e s e e e eses et e s e e eeses et et s e ansnseseses e s 118,746,812 55,461,199 101,371,390
10.  Total (LINeS 5 throUgh 9) ......c.ccoiiiiiiciiriecictcis et 13,073,459,973 12,638,029,177 17,154,508,092
11.  Net cash from operations (Line 4 minus LiN€ 10) .......cccceirieirieririeiiiiteisiee et enens 3,363,050,745 5,651, 183,455 8,823,430,968
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 7,783,443,651 .10,010,630,337 |.......... 12,156,790,079
12.2 Stocks .............. 258,102,535 241,014,214 305,200,376
12.3 Mortgage loans ... 1,494,843,103 949,276,290 1,366,478,254
124 REAI ©STALE ... e[ ereee e ees [t [
12.5 Other INVESIEA @SSELS ........c.cuiiiiiiiciciiri ittt [oreeeennnanaeins 100,310,658 |................ 287,405,326 |................ 350,844,791
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..........ccccccoovves |ecciiiinnnene 599,565 |....ccveereerinns (890,530)............ 1,405,936,728
12.7 MiSCEIIANEOUS PrOCEEAS ......eveieeieiiriiseecaetseseeseeete st seseeeaes st seeseee s s s seseseteaessssesesesesesesansnsesanas 226,534,405 512,423,076 301,855,639
12.8 Total investment proceeds (LINES 12.1 10 12.7) .c.ocveuevieuiriiieiiiiisee ettt siese s [oereseesens 9,863,833,917 |.......... 11,999,858,713 |.......... 15,887, 105,867
13.  Cost of investments acquired (long-term only):
T = T 0 E TP TPV POTRTSUPPTTTRRUP RVPPOO 14,841,414 476 |.......... 13,663,341,611 |.......... 16,779,961,031
13,2 SEOCKS ...ttt aeieas [erseaeene s 48,877,064 |............... 104,462,478 |............... 124,431,775
13.3 MOMGAGE I0BNS ...ttt [eeaeaenenns 1,333,851,830 |......c.... 2,352,044,353 |............ 2,631,633,399
134 REAI ©STALE ... e[ eresre e aes [ [
13.5 Other iNVESIEA @SSELS ........c.cuiiiiiiiiciiiri ittt [oneeeennnanaeins 333,560,346 |................ 509,476,200 |......cconeee. 624,829,198
13.6 MisCellan@ous @pPPlICALIONS ...........ccueuriririiirietriri ettt ae s seses e neee 78,948,152 30,263,580 75,667,525
13.7 Total investments acquired (LINES 13.1 10 13.6) ..c..cueieueieieieieieieeieeee e 16,636,651,868 16,659,588 ,222 20,236,522,928
14. Netincrease (or decrease) in contract loans and premium NOLES ...........ceevvvererieeerierereerereeeeeeieeeeenes 45,268,742 (3,259,406) 9,242,790
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) .........ccccocceerveerieenieerieeeeenns (6,818,086,693) (4,656,470,103) (4,358,659,851)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUIPIUS NOLES, CAPITAl NMOLES .....c.eiiiiieieiee et e e e e neeneen|eetessesiestestesiesie e snesresies [etesiese st ses [eeresie e
16.2 Capital and paid in SUrplus, 1€SS tre@sury STOCK .........c.coiiiiiiieieieeieee e e seenees[eeie e ses [ e
16.3 BOITOWE TUNGS ...ttt es e e s s et e s e s esesesesesnnnnnnes [oesesseesiciesssnsssnesienennnnns [orrececusssensnees (210,281) .. (210,281)
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccceeeerveierieienes foervereneeinnens 49,956,849 |................ (28,374,098)]................ (65,030,685)
16.5 DivideNnds 10 SLOCKNOIAETS ........cucuiuiiiiicicicieieiecceieee et esesssnnnnes | [eericietsenestnecieies s snneciens [oeseesenenees 400,000,000 |............... 400,000,000
16.6 Other cash provided (APPHEA) ...........c.cveveuereiiieieieteeeeeeeeee et (592,240,274) 63,816,559 638,486,218
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ......eoeieriercercieeieseescsse ettt (542,283,425) (364,767,820) 173,245,252
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . [........... (3,997,319,373)|................ 629,945,532 |............ 4.,638,016,369
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNMING Of YBAT ...ttt caeieas [eesesnnenans 6,400,794,180 |............ 1,762,777,810 |............ 1,762,777,810
19.2 End of period (Line 18 plus Line 19.1) 2,403,474 807 2,392,723,342 6,400,794,179
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Transfer/exchange of bond investment to bond investment ........ccooviiiiieiiiiiiiiiseees o 391,407,823 |....coovve. 365,269,420 |............ 6,759,939,028
20.0002. Depreciation/amortization on fixed @SSELS .....coocoioiioiiiiiiiciice e e 72,690,856 |.......cocvv. 52,768,624 |................. 72,815,561
20.0003. Capitalized interest on bonds .......c.cccoviviviviierennne ... 45,637,062 |.. ...68,981,756 |. ....88,071,344
20.0004. Low income housing tax credit unfunded commitments ..... ... 23,564,947 |.. ... 12,097,315 |. ....67,815,612
20.0005. Transfer between equity investment to equity investment ... o 23,002,853 |......ecvveee 10,019,899 |....ccccoce... 34,377,839
20.0006. Transfer/exchange of bond investment to equity investment ... o 15,148,323 | 66,768,510 |............... 145,645,029
20.0007. Capitalized interest on mortgage loans ........cccccovivirunnnne 11,956,241 | 3,477,446 ..o 7,149,765
20.0008. Transfer of other invested assets 10 bONAS .........ccooiiiiiieiicicceeceecece e e 4,560,000 |.. 028,585,396 ..o
20.0009. Transfer of mortgage loans to other invested assets ... 2,184,372 ...22,504,983 |. ....44 158 245
20.0010. Dividend reinvestment of eqUITIes ........c.occcooiiioiiiiuiiiieiieiecee e oo 279,653 |..oovoiiiiiii 16,157 ool 16,157




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0011. Stock Distribution ........ccccceiiiiiiiiiiiiccic e
20.0012. Distribution of shares from other invested assets to equity
20.0013. Capital contribution to affiliated other invested asset ...
20.0014. Bonds to be announced commitments - purchased/sold

. 208,421 |.
... 96,882 |.

6,046,110 |

R 19,345,991

5.1




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

Industrial life

Ordinary life insurance

Ordinary individual annuities

Credit life (group and individual)

Group life insurance

Group annuities

A &H - group

A & H - credit (group and individual)

A & H - other

Aggregate of all other lines of business

Subtotal (Lines 1 through 10)

Fraternal (Fraternal Benefit Societies Only)

Subtotal (Lines 11 through 12)

Deposit-type contracts

Total (Lines 13 and 14)

............ 1,319,616,533

10,214,967,480

.......... 11,563,944,692

................ 300,467,266

11,864,411,958

............ 1,497,343,010

12,676,395,589

14,224,989,483

154,194,509

14,379,183,992

............ 1,908,017,719

18,359,069,285

........... 20,337,740,012

................ 308,075,289

20,645,815,301

1001.

1002.

1003.

1098.

1099.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 10 from overflow page

Totals (Lines 1001 through 1003 plus 1098)(Line 10 above)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies and Going Concern

A. The accompanying financial statements of New York Life Insurance and Annuity Corporation (“the Company”) have been prepared using
accounting practices prescribed or permitted by the Delaware State Insurance Department (“DSID”).

The DSID recognizes only statutory accounting practices prescribed or permitted by the State of Delaware for determining and reporting
the financial position and results of operations of an insurance company and for determining its solvency under the Delaware State
Insurance Law. The National Association of Insurance Commissioners’ (“NAIC”) Accounting Practices and Procedures Manual (“NAIC
SAP”) has been adopted as a component of prescribed or permitted practices by the State of Delaware. Prescribed statutory accounting
practices include state laws and regulations. Permitted statutory accounting practices encompass accounting practices that are not
prescribed; such practices differ from state to state, may differ from company to company within a state, and may change in the future.
The Company has no permitted practices.

A reconciliation of the Company's net income and capital and surplus at September 30, 2023 and December 31, 2022 between practices
prescribed or permitted by the State of Delaware and NAIC SAP is shown below:

FIS FIS
SSAP# Page Line # 2023 2022

Net Income

(1) Net income Delaware state basis
(Page 4, Line 35, Columns 1 & 2) XXX 4 35 $ 136,965,953 $  (655,948,235)

(2) State prescribed practices that increase/(decrease)
NAIC SAP: — —

(3) State permitted practices that increase/(decrease)
NAIC SAP: — —

(4) Netincome, NAIC SAP (1-2-3=4) XXX XXX XXX § 136,965,953 §$ (655,948,235)

Capital and Surplus

(5) Statutory capital and surplus Delaware state basis
(Page 3, Line 38, Columns 1 & 2) XXX 3 38 $ 8, 711,177,771 $ 8,536,451,399

(6) State prescribed practices that increase/(decrease)
NAIC SAP: — —

(7) State permitted practices that increase/(decrease)
NAIC SAP: — —

(8) Capital and surplus, NAIC SAP (5-6-7=8) XXX XXX XXX $ 8,711,177,771 $ 8,536,451,399

B. No change.
C. (1) Nochange.

(2) Bonds not backed by loans are stated at amortized cost using the interest method. Bonds in or near default (rated NAIC 6) are
stated at the lower of amortized cost or fair value. The cost basis of bonds is adjusted for impairments in value deemed to be other-
than-temporary, with the difference between the bond’s amortized cost and its fair value recognized as a realized loss reported in net
income. The new cost basis of an impaired bond is not adjusted for subsequent increases in estimated fair value. In periods
subsequent to the recognition of an other-than-temporary impairment (“OTTI”), the impaired bond is accounted for as if it had been
purchased on the measurement date of the impairment. SVO-Identified bond Exchange Traded Funds ("ETFs") are stated at fair
value and reported as bonds. Refer to Note 20 - Fair Value Measurements, for discussion on the valuation approach and methods
for bonds.

(3)-(5) No change.

(6) Loan-backed and structured securities, which are included in bonds, are valued at amortized cost using the interest method
including current assumptions of projected cash flows. Loan-backed and structured securities in or near default (rated NAIC 6) are
stated at the lower of amortized cost or fair value. Amortization of the premium or accretion of discount from the purchase of these
securities considers the estimated timing and amount of cash flows of the underlying loans, including prepayment assumptions
based on data obtained from external sources or internal estimates. Projected future cash flows are updated monthly, and the
amortized cost and effective yield of the securities are adjusted as necessary to reflect historical prepayment experience and
changes in estimated future prepayments. For high credit quality loan-backed and structured securities (those rated AA or above at
the date of acquisition), the adjustments to amortized cost are recorded as a charge or credit to net investment income in
accordance with the retrospective method. For loan-backed and structured securities that are not of high credit quality (those rated
below AA at date of acquisition), certain floating rate securities and securities with the potential for a loss of a portion of the original
investment due to contractual prepayments (e.g. interest only securities), the effective yield is adjusted prospectively for any
changes in estimated cash flows. Refer to Note 20 - Fair Value Measurements, for discussion on the valuation approach and
methods for bonds.

The cost basis of loan-backed and structured securities is adjusted for impairments in value that are deemed to be other-than-
temporary. An other-than-temporary loss is recognized in net income when it is anticipated that the amortized cost will not be
recovered. The entire difference between the loan-backed or structured security’s amortized cost and its fair value is recognized in
net income only when the Company (1) has the intent to sell the security or (2) it does not have the intent and ability to hold the
security to recovery. If neither of these two conditions exists, a realized loss is recognized in net income for the difference between
the amortized cost basis of the security and the net present value of projected future cash flows expected to be collected. The net
present value is calculated by discounting the Company’s best estimate of projected future cash flows at the effective interest rate
implicit in the loan-backed or structured security prior to impairment.

The new cost basis of an impaired security is not adjusted for subsequent increases in estimated fair value. In periods subsequent to
the recognition of an other-than-temporary loss, the impaired loan-backed and structured security is accounted for as if it had been
purchased on the measurement date of the impairment. Accordingly, the discount (or reduced premium) based on the new cost
basis may be accreted into net investment income in future periods based on prospective changes in cash flow estimates, to reflect
adjustments to the effective yield.

(7) - (13) No change.

D. Going Concern

The Company does not have any doubt about its ability to continue as a going concern.



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

NOTES TO FINANCIAL STATEMENTS

Accounting Changes and Corrections of Errors
Accounting changes adopted to conform to the provisions of NAIC SAP or other state prescribed accounting practices are reported as
changes in accounting principles. The cumulative effect of changes in accounting principles is generally reported as an adjustment to
unassigned surplus in the period of the change in accounting principle. Generally, the cumulative effect is the difference between the amount
of capital and surplus at the beginning of the year and the amount of capital and surplus that would have been reported at that date if the new
accounting principles had been applied retroactively for all prior periods.
The NAIC adopted INT 23-01T, which is an interpretation that prescribes limited-time, optional, statutory accounting guidance as an exception
to the existing guidance detailed in SSAP No. 7 “Asset Valuation Reserve and Interest Maintenance Reserve” and the annual statement
instructions that requires non-admittance of a negative interest maintenance reserve "IMR". Under the INT, reporting entities are allowed to
admit negative IMR if certain criteria are met. The adoption of this guidance allowed the Company to admit $296,213,395 of negative IMR at
September 30, 2023. New disclosures required under the INT have been included in Note 21 Other Items.
Business Combinations and Goodwill
Not applicable.
Discontinued Operations
Not applicable.
Investments
A. Mortgage Loans, including Mezzanine Real Estate Loans

No change.

B. Debt Restructuring

No change.

C. Reverse Mortgages
No change.
D. Loan-Backed Securities

(1) Prepayment assumptions for mortgage-backed/loan-backed and structured securities were obtained from external sources such as
Intex and Blackrock Solutions.

7.1



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

NOTES TO FINANCIAL STATEMENTS

(2) The Company has the following loan-backed and structured securities, which are other-than-temporarily impaired where the
Company intends to sell, or does not have the intent and ability to hold until recovery, at September 30, 2023.

OTTI Recognized in Loss

a.

b.

C

e.

f

General Account:

OTTI recognized 1st Quarter

Intent to sell

Inability or lack of intent to retain the investment in the security
for a period of time sufficient to recover the amortized cost
basis

Total 1st Quarter

OTTIl recognized 2nd Quarter
d.

Intent to sell

Inability or lack of intent to retain the investment in the security
for a period of time sufficient to recover the amortized cost
basis

Total 2nd Quarter

OTTIl recognized 3rd Quarter

g.

h.

Intent to sell

Inability or lack of intent to retain the investment in the security
for a period of time sufficient to recover the amortized cost
basis

Total 3rd Quarter

OTTI recognized 4th Quarter

j-

a.

b.
c.

d.

e.

f.

g.

h.

Intent to sell

Inability or lack of intent to retain the investment in the security
for a period of time sufficient to recover the amortized cost
basis

Total 4th Quarter
Annual Aggregate Total (General Account)

Separate Account:

OTTI recognized 1st Quarter

Intent to sell

Inability or lack of intent to retain the investment in the security
for a period of time sufficient to recover the amortized cost
basis

Total 1st Quarter

OTTI recognized 2nd Quarter

Intent to sell

Inability or lack of intent to retain the investment in the security
for a period of time sufficient to recover the amortized cost
basis

Total 2nd Quarter

OTTI recognized 3rd Quarter

Intent to sell

Inability or lack of intent to retain the investment in the security
for a period of time sufficient to recover the amortized cost
basis

Total 3rd Quarter

OTTIl recognized 4th Quarter

j-

Intent to sell

Inability or lack of intent to retain the investment in the security
for a period of time sufficient to recover the amortized cost
basis

Total 4th Quarter
Annual Aggregate Total (Guaranteed Separate Accounts)

Grand Total

7.2

Amortized
Cost Basis
Before OTTI

2a

Interest

2b

Non-interest

Fair Value
1-(2a+2b)

$ 1,864,113

$ 31,763 $

1,832,350

1,864,113

13,368,469

31,763

89,081

690,355

1,832,350

12,589,033

13,368,469

9,705,507

89,081

454,502

690,355

12,589,033

9,251,005

9,705,507

454,502

9,251,005

$ 575,346 $

690,355

504,968

55,073

449,895

504,968

55,073

449,895

$ — $

55,073

$ 575,346 $

745,428




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

NOTES TO FINANCIAL STATEMENTS

(3) The following table lists each security at a CUSIP level where the present value of cash flows expected to be collected is less than
the amortized cost basis during the current year:

IMPAIRMENTS TAKEN ON CURRENT HOLDINGS DURING THE CURRENT YEAR

0 (2 @) (4) (5 (6) (@)

Amortized
Cost Before Current Period Amortized
Current Period Projected Recognized Cost After Financial Statement
cusip' OTTI Cash Flows OoTTI OTTI Fair Value Reporting Period
General Account
001406AA5 $ 6,409,055 $ 5,633,564 $ 775491 $ 5,633,564 $ 4,506,135 9/30/2023
15132EFL7 29,967 29,768 199 29,768 28,669 9/30/2023
16162WNB1 628,674 518,334 110,340 518,334 495,703 9/30/2023
32052MAA9 6,239 — 6,239 — — 9/30/2023
3622MPAB4 183,084 182,926 158 182,926 172,391 9/30/2023
3623416X2 133,446 132,604 842 132,604 118,759 9/30/2023
38237KAA8 8,844,827 8,844,823 4 8,844,823 7,700,612 9/30/2023
45660LEW5 488,305 248,319 239,986 248,319 453,612 9/30/2023
93934FEMO 500,401 499,696 705 499,696 435,624 9/30/2023
93934FLWO0 553,489 551,632 1,857 551,632 498,802 9/30/2023
001406AA5 7,722,153 7,045,551 676,602 7,045,551 4,637,909 6/30/2023
12667FJ55 727,898 709,021 18,877 709,021 570,851 6/30/2023
17029PAA3 702,607 655,531 47,076 655,531 694,642 6/30/2023
17029RAA9 17,608 160 17,448 160 16,007 6/30/2023
17309BAD9 1,354,964 907,100 447,864 907,100 1,056,511 6/30/2023
46628BBD1 123,784 113,350 10,434 113,350 101,573 6/30/2023
69336QAL6 412,594 411,413 1,181 411,413 395,821 6/30/2023
93934FEMO 519,054 517,748 1,306 517,748 462,999 6/30/2023
93934FLWO0 563,851 559,002 4,849 559,002 516,665 6/30/2023
3623416X2 138,778 138,001 777 138,001 140,426 3/31/2023
38237KAA8 11,217,390 11,204,858 12,532 11,204,858 10,190,611 3/31/2023
61946TAA3 3,297,372 3,287,892 9,480 3,287,892 2,771,328 3/31/2023
69336QAL6 415,907 414,696 1,211 414,696 400,368 3/31/2023
93934FEMO 524,277 522,392 1,885 522,392 500,905 3/31/2023
93934FLWO 614,908 572,444 42,464 572,444 533,839 3/31/2023
Subtotal - General
Account XXX XXX 2,429,807 XXX XXX
Guaranteed Separate Accounts
001406AA5 1,990,211 1,749,396 240,815 1,749,396 1,399,295 9/30/2023
001406AA5 2,397,882 2,187,862 210,020 2,187,862 1,440,215 6/30/2023
38237KAA8 556,235 555,613 622 555,613 505,320 3/31/2023
61946 TAA3 384,488 383,383 1,105 383,383 323,149 3/31/2023
Subtotal - Guaranteed
Separate Accounts XXX XXX 452,562 XXX XXX
Grand Total XXX XXX $ 2,882,369 XXX XXX

' Only the impaired lots within each CUSIP are included within this table.

(4) The following table presents the Company’s gross unrealized losses and fair values for loan-backed and structured securities,
aggregated by the length of time that the individual securities have been in a continuous unrealized loss position at September 30,

2023:
Less than 12 Months 12 Months or Greater Total
Estimated Unrealized Estimated Unrealized Estimated Unrealized
Fair Value Losses Fair Value Losses Fair Value Losses

General Account  $ 5,278,859,661 $ 349,085,728 $19,587,159,792 $2,705,084,950 $24,866,019,453 $3,054,170,678

Guaranteed
Separate Accounts 300,062,718 10,257,809 1,137,059,775 211,794,160 1,437,122,493 222,051,969
Total $ 5,578,922,379 $ 359,343,537 $20,724,219,567 $2,916,879,110 $26,303,141,946 $3,276,222,647

(5) The Company performs quantitative and qualitative analysis to determine if a decline in fair value was temporary. For those
securities where the decline was considered temporary, the Company did not take an impairment when it had the ability and intent to
hold until recovery. Factors considered in evaluating whether a decline in value is other-than-temporary include: (1) whether the
decline is substantial; (2) the duration that the fair value has been less than amortized cost; (3) the financial condition and near-term
prospects of the issuer; and (4) the Company’s ability and intent to retain the investment for the period of time sufficient to allow for
an anticipated recovery in value. In addition, for the non-agency residential mortgage backed securities (“RMBS”) portfolio, the
Company updates cash flow projections quarterly. A projection is performed for each security based upon the evaluation of
prepayment, delinquency, and default rates for the pool of mortgages collateralizing each security, and the projected impact on the
course of future prepayments, defaults, and loss in the pool of mortgages, but do not include market prices. As a result, forecasts
may change from period to period and additional impairments may be recognized over time as a result of deterioration in the
fundamentals of a particular security or group of securities and/or a continuation of heightened mortgage defaults for a period longer
than the assumptions used for the forecasts. Both qualitative and quantitative factors are used in creating the Company’s RMBS
cash flow models. As such, any estimate of impairments is subject to the inherent limitation on the Company’s ability to predict the
aggregate course of future events. It should therefore be expected that actual losses may vary from any estimate and the Company
may recognize additional other-than-temporary losses.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(1) - (2) No change.
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(3) Collateral Received
a. No change.

b. The Company has not sold or re-pledged collateral received from securities lending agreements. All collateral is received in
cash.

c. No change.
(4) - (7) No change.
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable.
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

(1) The Company enters into tri-party reverse repurchase agreements to purchase and resell short-term securities. The Company as a
cash provider receives securities as collateral, having a fair value at least equal to 102% of the purchase price paid by the Company
for the securities and the Company’s designated custodian takes possession of this collateral. The Company is not permitted to sell
or repledge these securities. The collateral is not recorded on the Company’s financial statements. However, if the counterparty
defaults, the Company would then exercise its rights with respect to the collateral, including a sale of the collateral. The fair value of
the securities held as collateral is monitored daily and additional collateral is obtained, where appropriate, to protect against credit
exposure. The Company records the amount paid for securities purchased under agreements to resell in cash, cash equivalents and
short-term investments. At September 30, 2023, the carrying value and fair value of securities held under agreements to purchase
and resell was $209,568,000, which were classified as tri-party reverse repurchase agreements and included with cash, cash
equivalents and short-term investments on Page 2 - Assets. The securities had a weighted average maturity of two days and a
weighted average yield of 5.29%.

(2) Type of repo trades used
First Second Third
Quarter Quarter Quarter
a. Bilateral (YES/NO) NO NO NO
b. Tri-Party (YES/NO) YES YES YES

(3) Original (flow) & residual maturity

First Quarter 2023 Second Quarter 2023 Third Quarter 2023

a. Maximum Amount

Open - no maturity

Overnight

2 days to 1 week $ 220,821,000 $ 221,665,000 $ 223,881,000
> 1 week to 1 month

> 1 month to 3 months

> 3 months to 1 year

No oM DN =

> 1 year

b. Ending Balance

Open - no maturity

Overnight

2 days to 1 week $ 206,055,000 $ 221,343,000 $ 209,568,000
> 1 week to 1 month

> 1 month to 3 months

> 3 months to 1 year

N oM DNh =

> 1 year

(4) Not applicable.

(5) Fair value of securities acquired under repo - secured borrowing

First Quarter 2023 Second Quarter 2023 Third Quarter 2023

a. Maximum Amount  $ 220,821,000 $ 221,665,000 $ 223,881,000

b. Ending Balance $ 206,055,000 $ 221,343,000 $ 209,568,000
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(6) Securities acquired under repo - secured borrowing by NAIC designation

1 2 3 4 5 6 7 8

Ending Balance None NAIC 1 NAIC2 NAIC3 NAIC4 NAIC5 NAIC6 Does not
qualify for
admitted

Bonds - FV $ 209,568,000
LB &SS-FV

Preferred stock - FV

Common stock

Mortgage loans - FV

Real estate - FV

Derivatives - FV

S@ o a0 Ty

Other invested assets - FV

(7) Collateral pledged - secured borrowing

Total assets - FV $ — $209,568,000 $ — 3 — 3 — 5 — 3 — $ —

First Quarter 2023 Second Quarter 2023 Third Quarter 2023
a. Maximum Amount
1. Cash
2. Securities (FV) $ 225,237,420 $ 226,098,300 $ 228,358,620
3.  Securities (BACV) XXX XXX XXX
4.  Nonadmitted subset (BACV) XXX XXX XXX
b. Ending Balance
Cash
Securities (FV) $ 210,176,806 $ 225,770,177 $ 213,759,678

Securities (BACV)
Nonadmitted subset (BACV)

Pobd -~

(8) Allocation of aggregate collateral pledged by remaining contractual maturity

Amortized Cost Fair Value
a. Overnight and continuous
b. 30 days or less
c. 31to 90 days
d. >90 days $ 213,759,678 $ 213,759,678

(9) At September 30, 2023, the Company did not have a recognized receivable for return of collateral.
(10) At September 30, 2023, the Company did not have a recognized liability to return collateral.
H. Repurchase Agreements Transactions Accounted for as a Sale
Not applicable.
Reverse Repurchase Agreements Transactions Accounted for a Sale
Not applicable.
J. Real Estate
No change.
K. Low-Income Housing Tax Credits
No change.
L. Restricted Assets
No change.
M. Working Capital Finance Investments
Not applicable.
N. Offsetting and Netting of Assets and Liabilities
Not applicable.
0. 5GI Securities
No change.
P. Short Sales

Not applicable.
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Q. Prepayment Penalty and Acceleration Fees

The following represents the Company's securities sold, redeemed or otherwise disposed as a result of a callable feature (including make
whole call provisions) or tender and the aggregate amount of investment income generated as a result of a prepayment penalty and/or
acceleration fee.

General Account
Number of CUSIPs 23 10
2,439,549 | $ 597,770

Separate Account

Aggregate Amount of Investment Income | $

R. Reporting Entity's Share of Cash Pool by Asset type
Not applicable.
Joint Ventures, Partnerships and Limited Liability Companies
No change.
Investment Income
No change.
Derivative Instruments
A. No change.
B. Not applicable.
Income Taxes
A -1. Nochange.
Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A -0. No change.
Debt
A. No change.
B. Federal Home Loan Bank (“FHLB”) Agreements
(1) The Company is a member of the FHLB of Pittsburgh or the “Bank”. Membership in the Bank provides the Company with a
significant source of alternative liquidity. Advances received by the general account are included in the liability for borrowed money
on Page 3 - Liabilities, Surplus and Other Funds. When borrowing from the Bank, the Company is required to post collateral in the
form of eligible securities, including mortgage-backed, government and agency debt instruments for each of the advances received.
Upon any event of default by the Company, the FHLB of Pittsburgh's recovery from the collateral is limited to the amount of the
Company's liability to the FHLB of Pittsburgh. The table below indicates the amount of FHLB of Pittsburgh stock purchased,
collateral pledged, assets and liabilities related to the agreement with the Bank.
(2) FHLB of Pittsburgh Capital Stock

a. Amount of FHLB of Pittsburgh capital stock held, in aggregate, is as follows:

1. Current year

The FHLB borrowing capacity for the Company is determined using 5% of the Company’s total admitted assets at the current

Separate
Total General Account Accounts
Membership stock - Class A $ —  $ — ¢ —
Membership stock - Class B 25,000,000 25,000,000 —
Activity stock — _ _
Excess stock — — —
Aggregate Total $ 25,000,000 $ 25,000,000 $ —
Actual or estimated borrowing capacity
as determined by insurer 6,947,435,247 $ 6,947,435247 $ —
2. Prior Year
Separate
Total General Account Accounts
Membership stock - Class A $ — 3 — 3 —
Membership stock - Class B 25,000,000 25,000,000 —
Activity stock — —
Excess stock — _
Aggregate total 25,000,000 $ 25,000,000
Actual or estimated borrowing capacity
as determined by insurer 6,758,926,223 $ 6,758,926,223

reporting date, less any secured borrowing amounts.
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b. Membership stock (Class A and B) eligible and not eligible for redemption is as follows:

Not Eligible 6 Months to
Membership Current Year for Less than 6 Less than 1to Less
Stock Total Redemption Months 1 Year than 3 Years 3to 5 Years
Class A $ — 8 — 8 — § — 3 — 3 —
Class B $ 25,000,000 $ 25,000,000 $ — § — 3 — 3 —
(3) Collateral pledged to FHLB of Pittsburgh
a. At September 30, 2023, the Company did not have a balance due to the FHLB of Pittsburgh.
b. Maximum amount of collateral pledged during reporting period is as follows:
Amount Borrowed
at Time of Maximum
Fair Value' Carrying Value' Collateral

1. Current year total general and separate

accounts $ 3,001,106,808 §$ 3,001,106,808 $ —
2. Current year general account $ 3,001,106,808 $ 3,001,106,808 $ —
3. Current year separate accounts $ — 3 — 3 —
4. Prior year total general and separate accounts  $ 1,175,107,913 § 1,175,107,913 § —

"Includes amounts in excess of minimum requirements.
(4) Borrowing from FHLB of Pittsburgh

a. At September 30, 2023, the Company did not have a balance due to the FHLB of Pittsburgh.

b. Maximum amount borrowed during current reporting period is as follows:

Separate

Total General Account Accounts
Debt $ — 3 — 3 _
Funding agreements — — —
Other — — —
Aggregate total $ — 3 — 3 —

c. FHLB of Pittsburgh borrowings subject to prepayment obligations is as follows:

Does the Company have prepayment obligations under the
following arrangements

(YES/NO)?
Debt No
Funding agreements N/A
Other N/A

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

A. Defined Benefit Plans

(1)-(3) No change.

(4) No change.
B - E. No change.
F. Not applicable.
G -1. No change.
13. Capital and Surplus, Shareholders’ Dividend Restrictions, and Quasi-Reorganizations

A-H. Nochange.

. The Company’s special surplus funds increased from December 31, 2022 to September 30, 2023 by $296,213,395 due to the
admittance of negative IMR. For more details, refer to Note 21 Other Items.

J-M. Nochange.
14. Liabilities, Contingencies and Assessments
A. Contingent Commitments
No change.
B. Assessments

(1) No change.
(2) No change.

(3) Long-term care guarantee fund assessments

Not applicable.
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C. Gain Contingencies
Not applicable.
D. Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits
No change.
E. Joint and Several Liabilities
Not applicable.
F. All Other Contingencies
No change.
Leases
A. Lessee Operating Lease
No change.
B. Lessor Leases
Not applicable.
Information About Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No change.

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

18.

19.

20.

A.

B.

C.

Transfers of Receivables Reported as Sales

Not applicable.

Transfer and Servicing of Financial Assets
(1) No change.

(2) - (7) Not applicable.

Wash Sales

(1) In the course of the Company’s investment management activities, securities may be sold and repurchased within 30 days of the
sale date to meet individual portfolio objectives and to achieve the ongoing rebalancing of exposure.

(2) The details by NAIC designation of 3 or below, or unrated, of securities sold during the nine months ended September 30, 2023 and
reacquired within 30 days of the sale date are as follows:

Book Value of Cost of

NAIC Number of Securities Securities
Description Designation = Transactions Sold Repurchased Gain/(Loss)
Bonds NAIC 3 — 3 — — 3 —
Bonds NAIC 4 — — — —
Bonds NAIC 5 — — — —
Bonds NAIC 6 — — — —
Preferred Stock NAIC 3 — — — —
Preferred Stock NAIC 4 — — — —
Preferred Stock NAIC 5 — — — —
Preferred Stock NAIC 6 — — — —
Common Stock 3 354,787 336,294 7,804
3 9% 354,787 $ 336,294 $ 7,804

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

Not applicable.

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

No change.

Fair Value Measurements

A.

The Company's financial assets and liabilities carried at fair value have been classified, for disclosure purposes, based on a hierarchy
defined by SSAP No. 100, "Fair Value Measurements”. Fair value is defined as the price that would be received to sell an asset or paid to
transfer a liability in an orderly transaction between market participants at the measurement date. This guidance establishes a framework
for measuring fair value that includes a hierarchy used to classify the inputs used in measuring fair value. The hierarchy prioritizes the
inputs to valuation techniques used to measure fair value into three levels. The level in the fair value hierarchy within which the fair value
measurement falls is determined based on the lowest level input that is significant to the fair value measurement.
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(1) The levels of the fair value hierarchy are based on the inputs to the valuation as follows:

Level 1

Level 2

Level 3

Fair value is based on unadjusted quoted prices for identical assets or liabilities in an active market. Active markets are
defined as a market in which many transactions occur with sufficient frequency and volume to provide pricing
information on an ongoing basis.

Observable inputs other than level 1 prices, such as quoted prices in active markets for similar assets or liabilities;
quoted prices in markets that are not active for identical or similar assets or liabilities, or other model driven inputs that
are observable or can be corroborated by observable market data for substantially the full term of the assets or
liabilities. Valuations are generally obtained from third-party pricing services for identical or comparable assets or
liabilities or through the use of valuation methodologies using observable market inputs.

Instruments whose values are based on prices or valuation techniques that require inputs that are both unobservable
and significant to the overall fair value measurement. These inputs reflect management’'s own assumptions in pricing
the asset or liability. Pricing may also be based upon broker quotes that do not represent an offer to transact. Prices are
determined using valuation methodologies such as option pricing models, discounted cash flow models and other
similar techniques. Non-binding broker quotes, which are utilized when pricing service information is not available, are
reviewed for reasonableness based on the Company’s understanding of the market, and are generally considered Level
3. To the extent the internally developed valuations use significant unobservable inputs, they are classified as Level 3.

The following table represents the balances of assets and liabilities measured at fair value or net asset value ("NAV") as of September 30,
2023:

1.

Quoted Prices in

Assets at fair value

Redeemable preferred stocks
Perpetual preferred stocks

Preferred stocks

2. Bonds

“

SVO identified bond ETF

U.S. corporate

Non-agency commercial mortgage-

backed securities

Non-agency residential mortgage-

backed securities

Non-agency asset-backed

securities
Total bonds

Common stocks

Derivative assets
Foreign currency swaps
Interest rate swaps

Equity options

Interest rate options

Foreign currency forwards
Futures
Total derivative assets

Separate accounts assets
Other invested assets
Total assets at fair value

Liabilities at fair value
Derivative liabilities
Interest rate swaps

Foreign currency swaps
Interest rate options
Foreign currency forwards
Inflation swaps
Total return swaps
Futures
Bond Forwards

Total derivative liabilities

Separate accounts liabilities -

derivatives

Total liabilities at fair value

Separate accounts contract holder liabilities are not included in the table as they are reported at contract value and not fair value in the Company's Annual

Statement.

Active Markets Significant Significant
for Identical Observable Unobservable
Assets Inputs Inputs Net Asset
(Level 1) (Level 2) (Level 3) Value (NAV) Total
$ — 3 — 3 — 3 — 3 —
— 15,007,075 28,099,882 — 43,106,957
— 15,007,075 28,099,882 — 43,106,957
1,482,920,020 — — — 1,482,920,020
— 190,800 — — 190,800
1,482,920,020 190,800 — — 1,483,110,820
967,117,480 40,743 111,321,497 — 1,078,479,720
— 592,884,194 — — 592,884,194
— 662,874,775 — — 662,874,775
— 162,867,817 — — 162,867,817
— 45,575,833 4,914,708 — 50,490,541
— 8,394,709 — — 8,394,709
21,921 — — — 21,921
21,921 1,472,597,328 4,914,708 — 1,477,533,957
43,366,055,413 10,637,453 15,000,764 1,225,603,853 44,617,297,483
— — 164,520,525 — 164,520,525
$ 45,816,114,834 $ 1,498,473,399 § 323,857,376 $ 1,225,603,853 § 48,864,049,462
$ — $ 272,416,715 $ — 3 — $ 272,416,715
— 20,244,208 — — 20,244,208
— 171,776 — — 171,776
1,136,796 — — — 1,136,796
— 26,686,557 — — 26,686,557
1,136,796 319,519,256 — — 320,656,052
— 2,474,689 — — 2,474,689
$ 1,136,796 $ 321,993,945 § — — $ 323,130,741
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)

The table below presents a rollforward of Level 3 assets and liabilities for the three months ended September 30, 2023:

Transfers Total gains  Total gains
Balance at : or (losses) or (losses) Balance at
07/01/2023 | Inte, included in included in Purchases lssuances  Sales  Settlements q/30/7023
Net Income Surplus

Assets:

Preferred

stocks $ 28,099,882 $ — $ — % — 3 — 3 — 3 — 3 — $ 28,099,882
Bonds:

U.S. corporate _ — — — — — — — —

Non-agency - - o o - o - -

CMBS —

Non-agency

asset-backed

securities 14,288,388 — (1,523,231) 1,984,038 — — —  (14,749,195) —

Non-agency _ _ _ _ _ _ _ _ _

RMBS
Total Bonds 14,288,388 — (1,523,231) 1,984,038 — — —  (14,749,195) —
Common stocks 102,189,299 26,112 — 9,159,364 — — (53,278) — 111,321,497
Derivatives 3,932,888 — (99,402) 1,081,222 — — — — 4,914,708
Separate
accounts assets 14,323,552 — (499,847) 2,375,399 — — —  (1,198,340) 15,000,764
Other invested
assets 139,120,376 6,967,178 (3,112,125) (891,873) 23,575,597 —  (1,138,628) — 164,520,525

Total

@)

$301,954,385 $§ 6,993,290 $ — $ (5,234,605) $ 13,708,150 $23,575,597 $ — $(1,191,906) $(15,947,535) $323,857,376

Transfers between levels

Transfers between levels may occur due to changes in valuation sources, changes in the availability of market observable inputs,
which generally are caused by changes in market conditions such as liquidity, trading volume or bid-ask spreads, or as a result of a
security measured at amortized cost at the beginning of the period, but measured at estimated fair value at the end of the period, or
vice versa, due to a ratings downgrade or upgrade.

Transfers into and out of Level 3

The Company’s basis for transferring assets and liabilities into and out of Level 3 is based on changes in the observability of data or
a change in the security’s measurement.

Transfers into Level 3 totaled $6,993,290 for the three months ended September 30, 2023, which relates to $6,967,178 of residual
tranches of securitizations that were measured at amortized cost at the beginning of the period and measured at fair value at the
end of the period; and $26,112 of a common stock security that had a price level change from 1 to 3. The Company did not have any
transfers out of Level 3 for the three months ended September 30, 2023.

Determination of Fair Value

The Company has an established and well-documented process for determining fair value. Security pricing is applied using a
hierarchy approach whereby publicly available prices are first sought from nationally recognized third-party pricing services. For
most private placement securities, the Company applies a matrix-based pricing methodology, which uses spreads derived from
third-party benchmark bond indices. For private placement securities that cannot be priced through these processes, the Company
uses internal models and calculations. All other securities are submitted to independent brokers for prices. The Company performs
various analyses to ascertain that the prices represent fair value. Examples of procedures performed include, but are not limited to,
back testing recent trades, monitoring trading volumes, and performing variance analysis of monthly price changes using different
thresholds based on asset type. The Company also performs an annual review of all third-party pricing services. During this review,
the Company obtains an understanding of the process and sources used by the pricing service to ensure that they maximize the use
of observable inputs, the pricing service’s frequency of updating prices, and the controls that the pricing service uses to ensure that
their prices reflect market assumptions. The Company also selects a sample of securities and obtains a more detailed
understanding from each pricing service regarding how they derived the price assigned to each security. Where inputs or prices do
not reflect market participant assumptions, the Company will challenge these prices and apply different methodologies that will
enhance the use of observable inputs and data. The Company may use non-binding broker quotes or internal valuations to support
the fair value of securities that go through this formal price challenge process.

At September 30, 2023, the Company did not have any price challenges on general account and separate account securities for
what it received from third party pricing services.

In addition, the Company has a pricing committee that provides oversight over the Company’s prices and fair value process for
securities. The committee is comprised of representatives from the Company's Investment Management group, Controller's,
Compliance and Security Operations. The committee meets quarterly and is responsible for the review and approval of the
Company’s valuation procedures. The committee is also responsible for the review of pricing exception reports as well as the review
of significant inputs used in the valuation of assets that are valued internally.

For Level 1 investments, valuations are generally based on observable inputs that reflect quoted prices for identical assets in active
markets.

The fair value for Level 2 and Level 3 valuations are generally based on a combination of the market and income approach. The
market approach generally utilizes market transaction data for the same or similar instruments, while the income approach involves
determining fair values from discounted cash flow methodologies.

The following represents a summary of significant valuation techniques for assets and liabilities used to determine fair value, as well
as the general classification of such instruments pursuant to the valuation hierarchy.

Level 1 measurements

SVO identified bond ETF
For U.S. SAP, bonds reported as Level 1 represent investments in certain SVO approved ETF and mutual funds.l. Valuation of these

securities is based on unadjusted quoted prices in active markets that are readily and regularly available. All other ETFs and mutual
funds are classified and accounted for as common stock.
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Common stocks

These securities are comprised of exchange traded U.S. and foreign common stock and mutual funds. Valuation of these securities
is based on unadjusted quoted prices in active markets that are readily and regularly available.

Derivatives

These derivatives are comprised of exchange traded future contracts. Valuation of these securities is based on unadjusted quoted
prices in active markets that are readily and regularly available.

Separate accounts assets

These assets are comprised of exchange traded funds, common stocks and actively traded open-end mutual funds with a daily net
asset value (“NAV”). The NAV can be observed by redemption and subscription transactions between third parties, or may be
obtained from fund managers. Therefore, the fair values of these investments has been reflected within Level 1 in the fair value
hierarchy. Common stocks are generally traded on an exchange.

Level 2 measurements

Preferred stocks

The fair value of preferred stock is obtained from third-party pricing services. Vendors generally use an income-based valuation
approach by using a discounted cash flow model or it may use a market approach to arrive at the security’s fair value or a
combination of the two.

Bonds

The fair value of bonds is obtained from third-party pricing services, matrix-based pricing, internal models or broker quotes. Third-
party pricing services generally use an income-based approach by using a discounted cash-flow model or it may also use a market
approach by looking at recent trades of a specific security to determine fair value on public securities or a combination of the two.
Typical inputs used by these pricing sources include, but are not limited to: benchmark yields, reported trades, issuer spreads, bids,
offers, benchmark securities, estimated cash flows and prepayment speeds, which the Company has determined are observable
inputs.

Private placement securities are primarily priced using a market approach such as a matrix-based pricing methodology, which uses
spreads derived from third-party benchmark bond indices. Specifically, the Barclays Investment Grade Corporate Index is used for
investment-grade securities and the Citi High Yield Cash Index is used for below investment-grade securities. These indices are two
widely recognized, reliable and well regarded benchmarks by participants in the financial services industry, which represent the
broader U.S. public bond markets. The spreads derived from each matrix are adjusted for liquidity. The liquidity premium is
standardized and based on market transactions.

Certain private placement securities that cannot be priced using the matrix pricing described above, are priced by an internally
developed discounted cash flow model or are priced based on internal calculations. The model uses observable inputs with a
discount rate based off spreads of comparable public bond issues, adjusted for liquidity, rating and maturity. The Company assigns a
credit rating for private placement securities based upon internal analysis. The liquidity premium is usually based on market
transactions. These securities are classified as Level 2.

For some of the private placement securities priced through the model, the liquidity adjustments may not be based on market data,
but rather, calculated internally. If the impact of the liquidity adjustment, which usually requires the most judgment, is not significant
to the overall value of the security, the security is still classified as Level 2. If it is deemed to be significant, the security is classified
as Level 3.

Common Stocks

These securities include equity investments that do not trade in an active market. Valuation of these securities is based on prices
obtained from independent pricing vendors who use unadjusted quoted prices in active markets for similar securities that are readily
and regularly available. These prices are validated for reasonableness against recently traded market prices.

Derivatives (including separate accounts liabilities — derivatives)

The fair value of derivative instruments is generally derived using valuation models that use an income approach, except for
derivatives, which are either exchange-traded, or the fair value is priced using broker quotations. The selection of a particular model
depends upon the contractual terms of, and specific risks inherent in the instrument, as well as the availability of pricing information
in the market. The Company generally uses similar models to value similar instruments. Valuation model inputs include contractual
terms, yield curves, foreign exchange rates, equity prices, credit curves, measures of volatility and other factors. OTC derivatives
that trade in liquid markets, where model inputs are observable for substantially the full term, are classified as Level 2.

Separate accounts assets
These are assets primarily related to investments in U.S. government and treasury securities, corporate bonds, and mortgage-
backed securities. These separate accounts assets are valued and assigned within the fair value hierarchy, consistent with the

methodologies described herein for similar financial instruments held within the general account of the Company.

Level 3 measurements

Bonds

The valuation techniques for most Level 3 bonds are generally the same as those described in Level 2. However, if the investments
are less liquid or are lightly traded, there is generally less observable market data, and therefore these investments will be classified
as Level 3. Circumstances where observable market data are not available may include events such as market illiquidity and credit
events related to the security. In addition, certain securities are priced based upon internal valuations using significant unobservable
inputs. If a security could not be priced by a third-party vendor or through internal pricing models, broker quotes are received and
reviewed by each investment analyst. These inputs may not be observable. Therefore, Level 3 classification is determined to be
appropriate.

If the price received from third-party pricing services does not appear to reflect market activity, the Company may challenge the
price. For securities which go through this formal price challenge process, a non-binding broker quote, or internal valuation is used
to support the fair value instead. The Company also uses non-binding broker quotes to fair value certain bonds, when the Company
is unable to obtain prices from third-party vendors.

Private placement securities where adjustments for liquidity are considered significant to the overall price are classified as Level 3.
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Preferred and common stocks

These securities include equity investments with privately held entities, including a government organization, where the prices are
derived from internal valuations.

Derivatives

Derivatives that are valued based upon models with any significant unobservable market inputs or inputs from less actively traded
markets, or where the fair value is solely derived using broker quotations, are classified as Level 3.

Other Invested Assets

Other invested assets include preferred units of a limited partnership and residual tranches of securitizations. The fair value of the
preferred units is derived internally based on market comparables and recent transactions by the limited partnership. This valuation
technique used required inputs that were both unobservable and significant and therefore classified as Level 3. The fair value of the
residual tranches of securitizations is derived using an income valuation approach, which is based on a discounted cash flow
calculation that may or may not use observable inputs and is classified as Level 3.

B. Not applicable.

C. The following table presents the carrying amounts and estimated fair values of the Company’s financial instruments at September 30,
2023. Since the SSAP 100 hierarchy only applies to items that are measured at fair value at the reporting date, the items in the tables
above are subsets of the amounts reported in the following table.

Not
Practicable
Net Asset Value (Carrying
Fair Value Carrying Amount Level 1 Level 2 Level 3 (NAV) Value)
Assets:
Bonds $89,138,762,661 $100,895,936,122 $ 1,482,920,020 $83,876,255,110 $ 3,779,587,531 $ — $ —
Preferred stocks 43,106,957 43,106,957 - 15,007,075 28,099,882 — —
Common stocks 1,078,479,720 1,078,479,720 967,117,480 40,743 111,321,497 — —
Mortgage loans 14,056,007,084  15,371,549,624 — —  14,056,007,084 — —
Cash, cash equivalentsand 5 403 474,805  2,403,474,805 185,083,522  2,218,391,283 — — —
short-term investments
Derivatives 1,507,955,286 1,508,527,044 21,921 1,502,988,170 4,945,195 — —
Derivatives - collateral 101,520,672 101,520,672 — 101,520,672 — — —
Other invested assets. 590,884,409 593,781,195 — 114,492,106 476,392,303 — —
Investment income due and 998,904,125 998,904,125 - 998,904,125 — — —
accrued
50,320,824,989  51,223,313,086  43,384,195,311 4,766,213,479 944,812,346  1,225,603,853 —

Separate accounts assets

Total assets

Liabilities:

$160,239,920,708 $174,218,593,350 $46,019,338,254 $93,593,812,763 $19,401,165,838 $1,225,603,853 $ —

Deposit fund contracts:

Annuities certain $ 1,102,624529 $ 1,177,808,040 $ — 3 — $1,102,624529 § — $ —
Derivatives 423,134,714 321,108,638 1,136,796 421,967,430 30,488 — —
Derivatives - collateral 1,002,123,803  1,002,123,803 —  1,002,123,803 — — —
Payable to parent and 177,738,360 177,738,360 — 177,738,360 — — —
Borrowed money - - - - - - -
Amounts payable for 677,604,660 677,604,660 — 677,604,660 — — —
securities lending
Separate accounts liabilities 25,214,797 19,452,912 — 19,452,912 5,761,885 — —
- derivatives

Total liabilities $ 3.408,440,863 $ 3,375836.413 § 1,136,796 $ 2,298,887,165 $ 1,108,416,902 $ — 8 —

" Excludes investments accounted for under the equity method.
Bonds

The fair value of bonds is determined by considering one of four primary sources: (1) security pricing is applied using a hierarchy
approach whereby publicly available prices are first sought from nationally recognized third-party pricing services, (2) securities are priced
using a matrix-based pricing methodology, which uses spreads derived from third-party benchmark bond indices, (3) securities are priced
using an internal pricing model or methodology, and (4) securities are submitted to independent brokers for prices.

The pricing service generally uses an income-based approach by using a discounted cash-flow model or it may also use a market
approach by looking at recent trades of a specific security to determine fair value on public securities or a combination of the two. Typical
inputs used by these pricing services include, but are not limited to; benchmark yields, reported trades, issuer spreads, bids, offers,
benchmark securities, estimated cash flows and prepayment speeds.

Independent pricing vendors do not supply prices for private placement bonds. These securities are primarily priced using a market
approach such as a matrix-based pricing methodology, which uses spreads derived from third-party benchmark bond indices. Any private
securities that cannot be priced using this methodology, are priced using an internally developed model based upon assigned comparable
public issues adjusted for liquidity, maturity and rating or are priced based on internal calculations. The Company assigns a credit rating
based upon internal analysis.

Prices from pricing services and broker quotes are validated on an ongoing basis to ensure the adequacy and reliability of the fair value

measurement. The Company performs both quantitative and qualitative analysis of the prices including initial and ongoing review of third-
party pricing methodologies, back testing of recent trades, and a thorough review of pricing trends and statistics.
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Included in bonds are affiliated bonds from MCF and NYL Investments. The affiliated bond from MCF had a carrying value of
$2,041,917,719 and a fair value of $2,031,299,747 at September 30, 2023. The fair value of this security is calculated internally and may
include inputs that may not be observable. Therefore, this security is classified as Level 3. The affiliated bond from NYL Investments had
a carrying value of $762,000,000 and a fair value of $727,612,680 at September 30, 2023. The fair value of this security is calculated
internally using observable inputs and is therefore classified at Level 2.

Preferred and common stocks

Preferred stocks valued using prices from third-party pricing services generally use a discounted cash flow model or a market approach
to arrive at the security’s fair value and are classified as Level 2. Preferred stocks classified as Level 3 are valued based on internal
valuations where significant inputs are deemed to be unobservable.

Prices from pricing services and broker quotes are validated on an ongoing basis to ensure the adequacy and reliability of the fair value
measurement. The Company performs both quantitative and qualitative analysis of the prices including, initial and ongoing review of third-
party pricing methodologies, back testing of recent trades, and a thorough review of pricing trends and statistics.

Mortgage loans

The estimated fair value of mortgage loans is determined using an income approach, based upon the present value of the expected cash
flows discounted at an interpolated treasury yield plus a spread. The spread is based on management’s judgment and assumptions,
which takes into account matters such as property type, LTV and remaining term of each loan, etc. The spread is a significant component
of the pricing inputs, and therefore, these investments are classified as Level 3.

Cash, cash equivalents, short-term investments and investment income due and accrued

Cash on hand and money market mutual funds are classified as Level 1. Cash overdrafts (i.e. outstanding checks) are classified as Level
2. Due to the short-term maturities of cash equivalents, short-term investments, and investment income due and accrued, carrying value
approximates fair value and are classified as Level 2.

Derivatives (including separate accounts liabilities)

The fair value of derivative instruments is generally derived using valuation models that use an income approach, except for derivatives
that are exchange-traded, which are valued using quoted prices in an active market. Where valuation models are used, the selection of a
particular model depends upon the contractual terms of, and specific risks inherent in the instrument, as well as the availability of pricing
information in the market. The Company generally uses similar models to value similar instruments. Valuation model inputs include
contractual terms, yield curves, foreign exchange rates, equity prices, credit curves, measures of volatility, and other factors.

Derivatives - collateral (including separate accounts liabilities - collateral)

The carrying value of these instruments approximates fair value since these assets and liabilities are generally short-term in nature and
are classified as Level 2.

Other invested assets

Other invested assets are principally comprised of LIHTC investments, preferred units of a limited partnership, and other investments
with characteristics of debt. The fair value of LIHTC investments is derived using an income valuation approach, which is based on a
discounted cash flow calculation using a discount rate that is determined internally and therefore classified as Level 3 (refer to Note 5 -
Investments, for details on LIHTC investments). The fair value of investments with debt characteristics is derived using an income
valuation approach, which is based on a discounted cash flow calculation that may or may not use observable inputs and therefore is
classified as Level 3. The fair value of the preferred units in a limited partnership is derived internally based on market comparable
preferred units and recent transactions by the limited partnership. The valuation technique used required inputs that were both
unobservable and significant and therefore classified as Level 3.

Separate accounts assets (including separate accounts assets - collateral)

Assets within the separate accounts are primarily invested in bonds, common stocks and preferred stocks. The fair value of investments
in the separate accounts is calculated using the same procedures as are used for bonds and common stocks in the general account.

The separate accounts also invest in limited partnerships and hedge fund investments. The fair value of such partnerships is determined
by reference to the limited partnership’s NAV. The valuation of the hedge funds is based upon the hedge funds’ latest financial statements
adjusted for cash activity since that date and estimates of market valuations.

Deposit fund contracts

Fair values for annuities certain liabilities are estimated using discounted cash flow calculations based on interest rates currently being
offered for similar contracts with maturities consistent with those remaining for the contracts being valued.

Amounts payable for securities lending

Amounts payable for securities lending consists of cash collateral received under securities lending agreements. The carrying value
approximates fair value.

If it is not practicable for an entity to estimate the fair value of that financial instrument or a class of financial instruments, the following
shall be disclosed:

(1)- (2) Not applicable.

The following table provides additional information for investments that are measured at fair value using NAV as a practical expedient, as
allowed under authoritative guidance, for investments that meet specified criteria:
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9/30/2023
Category of Investment Fair Value Determined Unfunded Redemption Redemption
Investment Strategy using NAV Commitments Frequency Notice Period
Monthly,
. _ Quarterly ,Semi-
Hedge Fund Multi-Strategy $ 1,115,629,435 $ Annually and 180 days or less
Annually
Private Equity Venture Capital 55,337,947 — Quarterly 95 days or less
Fi |
Hedge Fund "ffrﬂn?;fgéne 49,946,500 — Quarterly 100 days or less
Hedge Fund Long/Short Equity 4,627,234 — Monthly 30 days
Hedge Fund Sector Investing 62,737 — Monthly 30 days
$ 1,225,603,853  § —
Other Items
A. No change.
B. Not applicable.
C. Admitted Negative IMR

The Company admitted negative IMR of $296,213,395 at September 30, 2023 which includes $4,581,559 of positive IMR in the insulated
separate accounts. The Company’s IMR balance includes interest-related realized gains and losses arising from sales of its fixed income
investments that are done in compliance with the Company’s investment management policies. The Company engages in prudent
portfolio management that may require sales of its fixed income investments in order to rebalance the portfolio and match the duration of
the Company'’s insurance liabilities. Proceeds from the sale of fixed income investments done for these purposes are reinvested in similar
assets. If sales are executed due to excess withdrawal activity on the Company’s insurance contracts, related realized gains and losses
are not deferred into the IMR. The Company did not have any excess withdrawals as of September 30, 2023.

The Company’s IMR balance also includes interest-related gains and losses on derivatives. The Company uses different derivative
instruments to manage interest rate risk. Derivatives trading is done in accordance with the Company’s investment management policies
and is in accordance with the Company’s derivatives use plan, which is filed with NYDFS. The Company is allowed to include realized
losses arising from these transactions as the Company’s policy has historically been to defer in the IMR realized gains and losses from all
of its interest rate hedges where the underlying is subject to the IMR. The Company’s negative IMR balance includes gains and losses,
after tax, on derivatives that were reported at fair value while they were held in the general account of $360,013,869 and $413,378,057
respectively. At September 30, 2023, there were no gains and losses in the insulated separate accounts.

Negative IMR was admitted up to 10% of the Company’s adjusted Capital and Surplus. Capital and Surplus was adjusted to exclude net
positive admitted goodwill, electronic data processing equipment and operating system software and net deferred tax assets (surplus will
also be adjusted for any admitted negative IMR in subsequent reporting periods). The computation of adjusted Capital and Surplus for
purposes of negative IMR admissibility is included below:

Calculation of Limitation as of

June 30, 2023 September 30, 2023

Capital and surplus $ 8,349,267,119
Less:

Admitted positive goodwiill —

Admitted EDP equipment and operating system software —

Admitted net deferred taxes 556,890,498

Total adjustments 556,890,498

Adjusted capital and surplus $ 7,792,376,621

Limitation on amount of negative IMR (adjusted capital and surplus times

10%) $ 779,237,662

Current period reported admitted negative IMR $ 296,213,395

Current period admitted negative IMR as a % of prior period adjusted

capital and surplus 4 %

D-E. Notapplicable.
F -G. No change.
H-L Not applicable.

Events Subsequent

At November 10, 2023, the date the financial statements were available to be issued, there have been no events occurring subsequent to the

close of the Company’s books or accounts which would have a material impact on the financial condition of the Company.
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23. Reinsurance
A. Ceded Reinsurance Report
Section 1 — General Interrogatories
No change.
Section 2 — Ceded Reinsurance Report — Part A
No change.
Section 3 — Ceded Reinsurance Report — Part B
No change.
B -H. Notapplicable.
24. Retrospectively Rated Contracts and Contracts Subject to Redetermination
Not applicable.
25. Change in Incurred Losses and Loss Adjustment Expenses
Not applicable.
26. Intercompany Pooling Arrangements
Not applicable.
27. Structured Settlements
No change.
28. Health Care Receivables
Not applicable.
29. Participating Policies
Not applicable.
30. Premium Deficiency Reserves
Not applicable.
31. Reserves for Life Contracts and Annuity Contracts
No change.
32. Analysis of Annuity Actuarial Reserves and Deposit-Type Liabilities by Withdrawal Characteristics
No change.
33. Analysis of Life Actuarial Reserves by Withdrawal Characteristics
No change.
34. Premium and Annuity Considerations Deferred and Uncollected
No change.
35. Separate Accounts
No change.
36. Loss/Claim Adjustment Expenses

Not applicable.
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8.1

8.2

8.3

8.4

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of

Domicile, s reqUIred DY the MOTEI ACL? .......c.c.iiiiieeueirieteee ettt st es et et s e eses e e e e e esee e e e s e e e esesee et s E e 2seseeee e s e e sesee et s e e eesesee et s s snseseaesesneaen Yes[ ] No[X]
If yes, has the report been filed with the domiciliary STate? ..o Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING EIIEILY? ..ottt ettt ettt caes et et e eseses e e e s eseeesee a2 s e s eseeee 22 a2 s ee e s a2 222 s e s eeee a2 e 2 s e e e e ee a2 e e s e e e s e e s e e e s ee e s e e e e s e s eseees s e snses et es s nanaesesenna Yes[ ] No[X]
L e Fo 1 Sl o) e 1 =T T T T O S PSSO O PP PR PPRPRRPRRPRONY
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 BI INSUIEI? ...ttt ettt ettt ettt ettt a et et et et et et et e s e se st s e s et et et et es e e e et eses a2 et et et esess s es e s et et et e s esese s eses et et et et esese s eseses et et eseseas s es et et etes et esnen s eseseseretesn 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? ...............ccccoiiiiiiiiii s Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ... Yes[ 1 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. ..........cccceieveiiiiiineieiceee
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ..............cccoiiiiiiiiiiis Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code |  State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 N[ ] NA[X]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. .......... 12/31/2019
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. ...........ooceueurririeireernnecenennns 12/31/2019
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
1o (=) OO OO T OO 06/09/2021
By what department or departments?
Delaware Department Of INSUFANCE ...ttt e e et e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e enneanaa
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ..........c.ooioieieeeeeeeeeeee ettt e ettt e e e et s e e e e ae s e e s eeee e e s e e e e e s et eeeese e ean e seseseeeeeeneeannaseseenenanaens Yes[ 1 No[ ] NAT[X]
Have all of the recommendations within the latest financial examination report been complied with? ..............c.ccocoiiiiiiiie Yes[ 1 No[ 1 NATXI
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? ............vcueveveiiicieeete e eeeete ettt sttt s s s s ennas Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............. Yes[ ] No[ X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? ..o Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC

NYLIFE Securities LLC ...
NYLIFE Distributors LLC
Eagle Strategies LLC
New York Life Investment Management LLC
MacKay Shields LLC ....
Apogem Capital LLC

NYL Investors LLC ..
IndexIQ Advisors LLC
NYLIM Service Company LLC
Flatiron RR LLC
MKS CLO Manager, LLC
Cascade CLO Manager, LLC
Candriam
Ausbil Investment Management Limited

New York, NY ..
Jersey City, NJ
New York, NY
New York, NY
New York, NY ..
New York, NY ..
New York, NY ..
New York, NY
Jersey City, NJ ...
New York, NY
New York, NY
New York, NY ..
Strassen, LUX ....
Sydney, AUS
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GENERAL INTERROGATORIES

9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ..............ccocevevevevevcvereseeeesecie e 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, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended? ......... ... Yes [ X] No[ ]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
Moved Key Company Contacts on Table of Contents t0 POIICY CENEN. ...........ccocoiiiiiiiiii e

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

FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ............cooiiiiiiiiiiiiiiiece e

Yes [ X] No[ ]

13,894,489

INVESTMENT

11.1  Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agré@MENtS.) ............cceuiieieeiuereieieeeeeeeese et Yes[ ] No[X]
11.2  If yes, give full and complete information relating thereto:

12.  Amount of real estate and mortgages held in other invested assets in Schedule BA: ..
13.  Amount of real estate and mortgages held in short-term investments: ........................
14.1  Does the reporting entity have any investments in parent, subsidiaries and affiliates? ............ccccoo i Yes [ X] No[ ]
14.2  If yes, please complete the following:

654,462,153

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
14.21 3,149,044 ,376 S 3,045,502,680

14.22 Preferred Stock
14.23 Common Stock .........

14.24 Short-Term Investments ......
14.25 Mortgage Loans on Real Estate ....

14.26 All Other 2,005,491,074 S 2,110,614,864
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) 5,154,535,450 S 5,156,117,544
14.28 Total Investment in Parent included in Lines 14.21 10 14.26 @bOVE ..........c.ccooviiiiiiiiiiciiccccccececeeeeeeee S
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? ............c..ccoiiiiiiiiiiiiic e Yes [ X] No[ 1]

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

If no, attach a description with this statement.

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

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........c.ccccveevveerieieeeeeeeene 714,655,668
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ...714,362,431
16.3 Total payable for securities lending reported on the liability PAGE. .........cc.cceeviueirieiiieirieee et 677,604,660
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GENERAL INTERROGATORIES

17.  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[ ]
17.1  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
270 Park Avenue, New York, NY 10017
240 Greenwich Street, New York, NY 10286
50 S LaSalle Street, Chicago, IL 60603 ..........cccoovoveveeereiieiieieieieee

JPMorgan Chase
The Bank of New York Mellon
The Northern Trust Company

17.2  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)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ............................. Yes[ 1 No[ X]
17.4 If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

17.5 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

NYL Investors LLC
Index1Q Advisors LLC ....
MacKay Shields LLC
Apogem Capital LLC ...........

Ausbil Investment Management Limited
New York Life Investment Management LLC
Credit Value Partners, LLC
Wellington Management Company LLP
Goldman Sachs Asset Management LP .
J.P. Morgan Investment Management Inc. ..........

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 asSets?.............ccceveriiiieeiuereeiieeecee e Yes[ ] 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?...........cccooeieieiiiencieiciecene Yes[ ] No[X]

17.6  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

169553 ... NYL Investors LLC 5493000EGO9IOQURS 721

144790 . Index1Q Advisors LLC 549300GES 17SMB5H7677 ..

107717 . MacKay Shields LLC .. 549300Y7LLCOFU7R8H16 ...

309234 . Apogem Capital LLC 549300S5HOLSGCLLY 165 .

289468 ... Ausbil Investment Management Limited 213800CAHL6BVGENEZ11

109591 New York Life Investment Management LLC 1GJ1X7QLRC5K7CYIGE11

154625 . ... |Credit Value Partners, LLC .........cccee.e .. |PHOLO8JDKI4453VQ1706 ..

106595 . . |Wellington Management Company LLP 549300YHP12TEZNLCX41 ..

107738 . Goldman Sachs Asset Management LP ... CF5M58QA35CFPUX70H17 ..

107038 ... J.P. Morgan Investment Management Inc. ..... 549300178QHV4XMMEK69

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ ] No[X]

18.2 If no, list exceptions:
Initial filings that were not made within 120 days of purchase including:

-Filings that have been submitted but not yet rated by the SVO: 9 ... s

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

20. 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 SECUMTIES? ..........oiuiiiiiiiii ettt bbb bttt ettt ses et esbe e nbeesbeenbeenbeeas Yes[ 1 No[X]

21. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:

a. The shares were purchased prior to January 1, 2019.

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

c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.

d. The fund only or predominantly holds bonds in its portfolio.

e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ..... Yes[ ] No[X]
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PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident Health Companies/Fraternal Benefit Societies:
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

117 FArM MOMGAGES ...ttt e et e e e e e e e e e e et e e e e e ae e e e e e e e e et e e e e et e e e e e e e e eeaes B
1.12 RESIAENTIAI MOTLGAGES .....evetieieiiiesteteteteees et sttt et se e e et et ee st ae s e e E e b e e e b eR e et e se e e e b e b eEeeea et e e ee e e b e b et esene e ae e e s ebetereneneaeas B 4,138,931
1.13 COMMETCIAI IMOTGAGES ....c.e.eeeteteieniaieeeestetetetee sttt e ettt es sttt e e e e e b e e et e e eae e se e e e b e b e b e Rt a e e e e s e s ebeEebesea et ae e e e et et et en et et as s esebenenin B 15,257,910,694

1.14 Total Mortgages in Good Standing 15,262,049,624

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStructured TeImMS.............cooi i $

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months
R o Ty Y [Ty (o= o TSSOSO PSPPI [P

1.32 Residential Mortgages

1.33 Commercial Mortgages

1.34 Total Mortgages with Interest Overdue more than Three Months ... $

1.4 Long-Term Mortgage Loans in Process of Foreclosure

T.47 FarM MOMGAGES ...ttt ettt et e e e et e e e e e e e e e e e e e e e e e e e e aeeae e e e ae e e e e e e e e ene e e e e e e e e e e e neaes B
1.42 ReSIAENEAI MOMGAGES ......c.eiiiiiitiiie et h bt bbbt E e E e b b e h e bt s b e et e b e e et e b e bt s b e s e e s b e ebe i e e eneeaeene e B
1.43 COMMETCIAI IMOTGAGES ...ttt ettt ettt e ettt es sttt se s e e e b et et e s ea e e se e e b e b e b e Rt a et e e 4o s ebeEebesen et se e e s et et eben et et as e esebenenn T 109,500,000
1.44 Total Mortgages iN ProCeSS Of FOTECIOSUIE .........c.iiiiiiieieieieieiie ettt s e s e s e e e s eseseeeses e e e s anenenas T 109,500,000
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNES 3.1 + 3.2) ...cuiuiuiuriiniirrisieieeeeeeese e $ 15,371,549,624

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

OGN - Ty Y (T (o= o TSR PRRPRRRY B
G T To [T o 1Y o Ty (o F= o [T SRS UR PR [ USSR
1.63 COMMEICIAl IMOTIGAGES ... ..eiutiiiei ittt sttt ettt st et e et e e bt e bt e bt ea bt eaeeea e e sReeeh e e eb e e bt embeem bt em bt embeeeeesaeesbeesbeeabeenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

2. Operating Percentages:

2.1 AH 10SS PEICEN ......viuiviieiteti sttt stete ettt e te st et et s teseetesestesesseseseese s es e e eseseesasesseseesese s e ese s esessebessesessesese a4 esees et e e s s e s e b essesensesesseseseeseseesebeesebes 4ebentebeatetenteh e st et e st et e st et ettt e ae e ebe e %
A N oo T ele =1 [ aaT=T gL a0 1= ot=T o | TP %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES ..........iiuiiiiiiiitie ettt ettt et e bt e be e be e bt ea bt eaeeaaeesheesheeabe e beebeens Seeesseesseesseasseeaaesaeeeaeesaessaeeaesaeeaae s %
3.1 Do you act as a custodian for Nealth SAVINGS GCCOUNTS? .........coiiiiiiiuiueieiiiiieirirst ettt ettt ettt ee ettt es e s et ee e es s e b ebeses et s e e esenetens Yes[ 1 No[X]
3.2 If yes, please provide the amount of custodial funds held as of the reporting date ............cccoiiiiiiiiii e B e
3.3 Do you act as an administrator for health savings accounts? ..... Yes[ 1 No[ X]
3.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccoiiiiiiiiiiieiii e B e
4. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............c.cccocevenene Yes [ X] No[ ]
4.1  If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
dOMiCile Of the FEPOMING ENLILY? .........vvieieceeieiei ettt ettt ettt a s a s s s s et seses e s s s s e ses e s s s s s s sses s sanssansesessanas Yes[ 1 No[ ]
Fraternal Benefit Societies Only:
5.1 In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this been done? .................... ] No [ ] NAT ]
5.2 If no, explain:
6.1 Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations [ 2 Through 5 Contracts
1. Alabama ..o AL oo b s 16,256,664 |........ 108,083,495 [...c.ooveieieies [ o 124,340,159 |........... 3,405,784
2. AlASKA it AK oo L e 4,847,639 |.......... 36,597,563 |...eoveieeeeeiieeiien oo s 41,445,202 |............ 1,352,599
3. Arizona ..... . AZ ... 19,940,961 |. 228,359,808 |. .. 248,300,769 |..
4. Arkansas .. .. AR ... 1,020,074 |.......... 33,695,365 |..eeveveeeieeieiiies e e 40,715,439 |..
5. California .. .. CA .201,091,367 |..... 1,298,502,406 |....c.oveveeeieeies foevieeieenieennenes e 1,499,593,773 |..
6. Colorado ...... .. CO ..15,967,419 |........ 191,632,343 |. .. 207,599,762 |..
7. Connecticut .. . CT 12,539,665 |........ 121,867,816 |. .. 134,407,481 |..
8. Delaware ............. .. DE ..37,068,200 |. ....42,956,279 |..
9. District of Columbia . . DC ,932, . .. 14,095,142 |. ....19,027,802 |..
10. Florida .. .. FL 73,434,813 |........ 645,642,331 |. .. 719,077,144 |..
11.  Georgia .. GA 24,835,681 |........ 154,477,511 |. .. 179,313,192 |..
12.  Hawaii .. .. HI ..71,005,483 |. ....76,109,263 |..
13. Idaho .... . ID ,529, . ..44.242 427 |. ....47,771,806 |..
14. lllinois ... L IL 43,082,068 |........ 274,453,530 |. ..317,535,598 |..
15.  Indiana . . IN ..87,773,286 |. ....96,646,457 |..
16. lowa ..... LA 114,199,041 |. .. 127,665,160 |..
17. Kansas . KS . ..63,754,124 |. ....12,039,954 |..
18, KENLUCKY ..o KY ,871,020 |.......... 58,289,535 |....eoiieeieeieeies [ [ 66,160,555
19, LOUISIANA ...eovueiiiiiiieiiie it LA | b e 23,652,767 |........ 197,372,039 ..o [ [ 221,024,806
20. Maine ....... ROV 37,772,185 |. ....40,166,546 |..
21.  Maryland . ...271,978, ........ 147,098,784 |. .. 175,077,100 |..
22, MasSaChUSELES ..........ceeeruierieeiieieeieeieeenn MA | b e 49 405,458 |........ 439,468,495 |....ocooiiiieiees e [ 488,873,953
23, MIChigan .....ccceiiiiiiiieiieee e M e b e 32,669,884 |........ 216,111,821 | e [ 248,781,705
24. Minnesota . ...11,277,023 |........ 121,899,838 |. .. 193,176,861 |..
25.  Mississippi .. 11,614,546 |.......... 46,945,586 |. ....58,560,132 |..
26, MiSSOUM ..coveeeneeeieeieeieeiesieseeseeneeneeeneeeee. MO e Lo s 15,591,926 |........ 184,928,461 200,520, 387
27, MONtANA ...ocvvevieiieiieieeeeseesieeeeeeeeneeenees. MT e L fos 3,518,779 |.......... 24,278,358 27,797,137
28. Nebraska .. 5,980,275 |. ..45,493,824 |. .51,474,099 |..
29. Nevada ........ 9,458,875 |. ..62,558,032 |. .72,016,907 |..
30.  New Hampshire .........ccocoeiieieencniceneeens NH oo L fores 6,352,595 |.......... 76,128,189 | oo foeeeeens 82,480,784
31, NEW JEISEY ..ooueiiiiiiiiieiieiee e N e b o 45,729,157 |........ 443,378,496 489,107,653
32.  New Mexico . NM ....5,820,786 |.......... 80,429,157 | v s 86,249,943 |.. .6 998, 254
33. New York ..... . 169,963,047 |..... 1,556, 160,848 |. ,726,123,895 |.. 28,913,586
34. North Carolina .. ...21,619,314 209,048,241 |. 230,667,555 |.. .5,788,220
35.  North Dakota ... 4,052,717 |. ..23,113,504 |. ....27,166,221 |.. . 1,070,746
36.  OhiO ...c......... ...25,312,982 |. 304,392,653 |. .. 329,705,635 |.. . 6,980,105
37. Oklahoma . .... 8,950,020 |.......... 83,447,200 |. ...92,397,220 |.. ..3,415,922
38. Oregon ......... ...10,010,587 |. 105,727,209 |. 115,737,7% . 2,305,343
39. Pennsylvania ... ...38,791,986 |. 326,319,083 |. .. 365,111,069 |.. ..9,979,930
40. Rhode Island .... ... 4,004,849 |.......... 41,956,931 |. ....46,051,780 |.. ..1,899,732
41.  South Carolina . ...12,118,492 |. 120,009,320 |. .. 132,127,812 |..
42. South Dakota ... ...12,887,961 |.......... 51,340,918 |. ....64,228,879 |...............
43. Tennessee ... .. 13,721,128 |. 119,632,610 |. .. 133,353,738 |..
44. Texas ....... . 120,553,266 |. 787,590,811 |. .. 908,144,077 |..
45, Utah .oooiiiiciicneeneeneeseeeesesesienieene. UT | b s 8,013,469 |. ..62,191,593 |. ....70,205,062 |..
46.  Vermont ..23,494,668 |. ....25,464,722 |..
47, VIrginia .coeeeeeeeveeeseeseeeeieseseeseeseeseenes. VA e b |nen.49,220,813 ... 265,493,562 314,714,375
48.  Washington ........ccceeeveeveeiecnceneeieeienees. WA e b |, 34,401,757 |, 263,324,525 |...cooieieeeeees e [ 297,726,282
49. West Virginia ROV 26,819,146 |. ....28,779,902 |..
50. Wisconsin .... 100,026,975 |. .. 114,536,806 |..
51, WYOMING .eeeeeeeieeieeieeieeieeeeseeseeseeneene. WY Lo [n002,289,912 | 29,927,341 [ e [ 32,217,253
52.  American Samoa .........cccceceeeriieeiiieeeineaans AS
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccociiiiiiniininnnen, VI
56. Northern Mariana Islands ..............cccccoeeinie MP
57. Canada ......cccccceevuveennnns .. CAN
58. Aggregate Other Aliens . OT
59.  Subtotal ......ccocoiiiiiiii
90. Reporting entity contributions for employee benefits
PlanS. ... 0 O
91.  Dividends or refunds applied to purchase paid-up
additions and annuities............ccccceiiiiiiiiii foens XXX e oo oo [ e e
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccceeeeuuveeeeeeiinnnes fonenes 0, O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 61,043
94.  Aggregate or other amounts not allocable by State..|. .610, U RS SUSRSUR FETURURPRURURPRURPRN OSSR 610,869 |..
95.  Totals (Direct BUSINESS)........ccereerveenieenienieeniennieenecoennss XXX A, 348 953,712 |....10,214,990,980 ....11,563,944,692 |..
96. Plus Reinsurance Assumed. CXXX..... 0en 956,947 553 [oviiiiieiies oo o o 956,947,553 |..
97  Totals (All Business).... L XXX..... .2 305,901,265 |....10,214,990,980 ... 12,520,892,245 |..
98. Less Reinsurance Ceded...........ccoovevrrrenenennnens o DLOZC G 416,318,482 |..ovceieieiieies [ [ [ 416,318,482
99. Totals (All Business) less Reinsurance Ceded XXX 1,889,582,783 | 10,214,990,980 12,104,573,763 300,467,267
DETAILS OF WRITE-INS
58001. . ...5,394,937 |..
58002, .vvriviriririrenieenieenieenreenreeresnesneseeseeseeseeseessessnesefeeennss XXKeoieos e fo e
58003. ..o feesees XKoo e fe e
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvveviieiiiicniic e s XXX e oo oo [ e e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 4,682,346 712,591 5,394,937
9401. Parent Company Contribution for Employee
Benefit PIans .....cccoovviceccininnnnnecccenenenens oo XXX oo 610,869 ... o e [ 610,869 ...
9402, oo XXX e e
9403, oo, XXX e e
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccocvvvviieiiiienie e s XXX e oo oo [ e e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 610,869 610,869
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG.............ccccceviees o 53 4. Q- Qualified - Qualified or accredited rEINSUIET............covrvrveeeueeeeeiires v

2. R - Registered - Non-domiciled RRGs

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state.........
Direct Ordinary premiums and annuity considerations are allocated by states on the basis of the address to which the premium notice is sent. Corporate Owned Life Insurance and
Single premiums are allocated to the residence of the insured, owner, or annuitant or the address designated as the one to which business communication should be sent.
*Premium or annuities considerations waived under disability or other contract provisions are shown in one sum on Line 93, Columns 2, 3, 4, 5, 6, and 7. **All US business must
be allocated by state regardless of license status. Life Insurance and Multi Funded Annuity considerations included above are actual amounts received by the Company whereas
in the Separate Account the amounts may differ because of fluctuations in unit values between the record date and processing date. NOTE: Schedule T should not be used as
the basis for state guaranty association assessments.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

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

A

The following entities are directly controlled by New York Life Insurance Company (Parent) (entities that are indented are directly controlled by the preceding entity).

SCP 2005-C21-061 LLC
SCP 2005-C21-063 LLC

New York Life Insurance and Annuity Corporation (91596) (DE) (DE)
(DE)
SCP 2005-C21-067 LLC (DE)
(DE)
(DE)

NYLIFE Insurance Company of Arizona (81353) (AZ)
New York Life Enterprises LLC (See page 12.2 for entity’s org chart) (DE)
NYLIFE LLC (See page 12.2 for entity’s org chart) (DE)
NYL Investors LLC (See page 12.3 for entity’s org chart) (DE)
New York Life Investment Management Holdings LLC (See page 12.4 for entity’s org chart) (DE)
NYLife Real Estate Holdings LLC (See page 12.10 for entity’s org chart) (DE)
New York Life Group Insurance Company of NY (NY)
Life Insurance Company of North America (PA)
LINA Benefit Payments, Inc. (DE)
New York Life Benefit Payments LLC (DE)
NYL Real Assets LLC (DE)
NYL Emerging Manager LLC (DE)
NYL Wind Investments LLC (DE)
NYLIC HKP Member LLC (DE)
NYLIM Jacob Ballas India Holdings 1V (MUS)
Flatiron RR LLC (DE)
Flatiron CLO 2013-1 -Ltd. (CYM)
Flatiron CLO 2015-1 Ltd (CYM)
Flatiron CLO 17 Ltd. (CYM)
Flatiron CLO 18 Ltd. (CYM)
Flatiron CLO 19 Ltd (CYM)
Flatiron CLO 20 Funding Ltd. (CYM)
Flatiron CLO 21 Ltd. (CYM)
Flatiron RR CLO 22 LLC (CYM)
Flatiron CLO 25 Ltd. (CYM)
Flatiron CLO 23 LLC. (DE)
Flatiron RR LLC, Manager Series (DE Series LLC) (DE)
Flatiron RR LLC, Retention Series (DE Series LLC) (DE)
Stratford CDO 2001-1 Ltd. (CYM)
Silver Spring, LLC (DE)
Silver Spring Associates, L.P. (PA)
SCP 2005-C21-002 LLC (DE)
SCP 2005-C21-003 LLC (DE
SCP 2005-C21-006 LLC
SCP 2005-C21-007-LLC
SCP 2005-C21-008 LLC
SCP 2005-C21-009 LLC
SCP 2005-C21-017 LLC
SCP 2005-C21-018 LLC

SCP 2005-C21-069 LLC
SCP 2005-C21-070 LLC
NYMH-Ennis GP, LLC (DE
NYMH-Ennis, L.P. (TX)
NYMH-Freeport GP, LLC (DE)
NYMH-Freeport, L.P. (TX)
NYMH-Houston GP, LLC (DE)
NYMH-Houston, L.P. (TX)
NYMH-Plano GP, LLC (DE)
NYMH-Plano, L.P. (TX)
NYMH-San Antonio GP, LLC (DE)
NYMH-San Antonio, L.P. (TX)
NYMH-Stephenville GP, LLC (DE)
NYMH-Stephenville, L.P. (TX)
NYMH-Taylor GP, LLC (DE)
NYMH-Taylor, L.P. (TX)
NYMH-Attleboro MA, LLC (DE)
NYMH-Farmingdale, NY, LLC (DE)
NYLMDC-King of Prussia GP, LLC (DE)
NYLMDC-King of Prussia Realty, LP (DE)
REEP-MF Salisbury Square Tower One TAF LLC (DE)
REEP-DRP Salisbury Square Tower One TAB JV LLC (DE)
Salisbury Square Tower One LLC (DE)
2015 DIL PORTFOLIO HOLDINGS LLC (DE)
PA 180 KOST RD LLC (DE)
Cortlandt Town Center LLC (DE)
REEP-1250 Forest LLC
REEP-HZ SPENCER LLC (DE)
REEP-IND 10 WEST AZ LLC (DE)
REEP-IND 4700 Nall TX LLC (DE)
REEP-IND Aegean MA LLC (DE)
REEP-IND Alpha TX LLC (DE)
REEP-IND MCP VIII NC LLC (DE)
REEP-IND CHINO CA LLC (DE)
REEP-IND FRANKLIN MA HOLDER LLC (DE)
REEP-IND FREEDOM MA LLC (DE)
REEP-IND Fridley MN LLC (MN)

~

SCP 2005-C21-025 LLC
SCP 2005-C21-031 LLC
SCP 2005-C21-036 LLC
SCP 2005-C21-041 LLC
SCP 2005-C21-043 LLC
SCP 2005-C21-044 LLC

(
(
(
(
(
E
SCP 2005-C21-021 LLC (
(
(
(
(
E
SCP 2005-C21-048 LLC (

REEP-IND Kent LLC (DE)

REEP-IND LYMAN MA LLC (DE)
REEP-IND MCP I NC LLC (DE)
REEP-IND MCP IIl NC LLC (DE)
REEP-IND MCP IV NC LLC (DE)
REEP-IND MCP V NC LLC (DE)
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REEP-IND MCP VII NC LLC (DE)

REEP-IND MCP Il OWNER NC LLC (DE)

REEP-IND MCP West NC LLC (DE)

REEP-IND RTG NC LLC (DE)

REEP-IND STANFORD COURT LLC (DE)

REEP-IND Valley View TX LLC (DE)

REEP-IND Valwood TX LLC (DE)

REEP-MF 960 East Paces Ferry GA LLC (DE)

REEP-MF 960 EPF Opco GA LLC (DE)

REEP-MF Emblem DE LLC (DE)

REEP-MF Gateway TAF UT LLC (DE)
REEP-WP Gateway TAB JV LLC (DE)

REEP-MF Issaquah WA LLC (DE)

REEP-MF Mount Vernon GA LLC (DE)

REEP-MF Mount Laurel NJ LLC (DE)

REEP-MF NORTH PARK CA LLC (DE)

REEP-AVERY OWNER LLC (DE)

REEP-MF One City Center NC LLC (DE)

REEP-MF Verde NC LLC (DE)

REEP-MF Wallingford WA LLC (DE)

REEP-MF STEWART AZ OLDER LLC (DE)

REEP-MF STEWART AZ (DE)

REEP-OFC Aspect OR LLC (DE)

REEP-OFC Bellevue WA LLC (DE)

REEP-OFC Financial Center FL LLC (DE)

REEP-OFC WATER RIDGE NC HOLDCO LLC (DE)

REEP-OFC ONE WATER RIDGE NC LLC (DE)

REEP-OFC TWO WATER RIDGE NC LLC (DE)

REEP-OFC FOUR WATER RIDGE NC LLC (DE)

REEP-OFC FIVE WATER RIDGE NC LLC (DE)

REEP-OFC SIX WATER RIDGE NC LLC (DE)

REEP-OFC SEVEN WATER RIDGE NC LLC (DE)

REEP-OFC EIGHT WATER RIDGE NC LLC (DE)

REEP-OFC NINE WATER RIDGE NC LLC (DE)

REEP-OFC TEN WATER RIDGE NC LLC (DE)

REEP-OFC ELEVEN WATER RIDGE NC LLC (DE)

REEP-MF FOUNTAIN PLACE MN LLC (DE)
REEP-MF FOUNTAIN PLACE LLC (DE)

REEP-MF Park-Line FL LLC (DE)

REEP-MU 2401 Penn DC LLC (DE)

REEP-OFC 2300 Empire CA LLC (DE)

REEP-IND 10 WEST Il AZ LLC (DE)

REEP-IND MCP WEST NC LLC

Cumberland Properties LLC

REEP-RTL Flemington NJ LLC (DE)

REEP-RTL Mill Creek NJ LLC (DE)

REEP-RTL NPM GA LLC (DE)

REEP OFC 515 Post Oak TX LLC (DE)

New York Life Insurance Company (Parent) (continued)

REEP-RTL DTC VA LLC (DE)
REEP-RTL DTC-S VA LLC (DE)
NJIND Raritan Center LLC (DE)
NJIND Talmadge Road LLC (DE)
NJIND Melrich Road LLC (DE)
FP Building 18, LLC (DE)
FP Building 19, LLC (DE)
Enclave CAF, LLC (DE)
Summitt Ridge Apartments, LLC (DE)
PTC Acquisitions, LLC (DE)
Martingale Road LLC (DE)
NYLIC HKP MEMBER LLC (DE)
NYLIC HKP VENTURE LLC (DE)
NYLIC HKP REIT LLC (DE)
New York Life Funding (CYM)
New York Life Global Funding (DE)
Government Energy Savings Trust 2003-A (NY)
UFI-NOR Federal Receivables Trust, Series 2009B (NY)
JREP Fund Holdings |, L.P. (CYM)
Jaguar Real Estate Partners L.P. (CYM)
NYLIFE Office Holdings Member LLC (DE)
NYLIFE Office Holdings LLC (DE)
NYLIFE Office Holdings REIT LLC (DE)
REEP-OFC DRAKES LANDING CA LLC (DE)
REEP-OFC CORPORATE POINTE CA LLC (DE)
REEP-OFC VON KARMAN CA LLC (DE)
REEP-OFC ONE BOWDOIN SQUARE MA LLC (DE)
REEP-OFC 525 N Tryon NC LLC (DE)
525 Charlotte Office LLC (DE)
REEP-IMPIC OFC PROMINENCE ATLANTA LLC (DE)
REEP-IMPIC OFC 24th CAMELBACK AZ LLC (DE)
NYLIFE Office Holdings Acquisition REIT LLC (DE)
REEP-OFC Westory DC LLC (DE)
Skyhigh SPV Note Issuer 2020 Parent Trust (DE)
Skyhigh SPV Note Issuer 2020 LLC (DE)
Sol Invictus Note Issuer 2021-1 LLC (DE)
Veritas Doctrina Note Issuer SPV LLC (DE)
MSSIV NYL Investor Member LLC (DE)
MSVEEF Investor LLC (DE)
MSVEF Feeder LP (DE)
MSVEF REIT LLC (DE)
Madison Square Value Enhancement Fund LP (DE)
MSVEF-MF Evanston GP LLC (DE)
MSVEF-MF Evanston IL LP (DE)
MSVEF-OFC WFC Tampa GP LLC (DE)
MSVEF-OFC WFC Tampa FL LP (DE)
MSVEF-FG WFC Tampa JV LP (DE)
MSVEF-OFC WFC Tampa PO GP LLC (DE)
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New York Life Insurance Company (Parent) (continued)

MSVEF-FG WFC Property Owner LP (DE)
MSVEF-IND Commerce 303 GP LLC (DE)
MSVEF-IND Commerce 303 AZ LP (DE)

MSVEF-SW Commerce 303 JV LP (DE)
MSVEF-MF Pennbrook Station GP LLC (DE)

MSVEF- Pennbrook Station PA LP (DE)
MSVEF-MF Burrough’s Mill GP LLC (DE)

MSVEF-MF Burrough’s Mill NJ LP (DE)
MSVEF-MF Gramercy JV GP LLC (Delaware)

MSVEF-MF Gramercy OH LP (DE)

MSVEF-CR Gramercy JV LP (DE)
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XA

New York Life Enterprises LLC

SEAF Sichuan SME Investment Fund LLC (DE)
New York Life International Holdings Limited (MUS)
Max Estates Ltd.(India)
Max | Ltd. (IND)
Max Assets Services Ltd. (IND)
Max Square Limited (IND)
Pharmax Corporation Ltd. (IND)
Max Towers Pvt. Ltd. (IND)
Max Estates 128 Pvt. Ltd. (IND)
Max Estates Gurgaon Ltd. (India)
Acreage Builders Pvt. Ltd. (IND)
NYL Cayman Holdings Ltd. (CYM)
NYL Worldwide Capital Investments LLC (DE)
Seguros Monterrey New York Life, S.A. de C.V. (MEX)
Administradora de Conductos SMNYL, S.A. de C.V. (MEX)
Agencias de Distribucion SMNYL, S.A. de C.V. (MEX)
Inmobiliaria SMNYL, S.A. de C.V. (MEX)

NYLIFE LLC

Eagle Strategies LLC (DE)
New York Life Capital Corporation (DE)
New York Life Trust Company (NY)
NYLIFE Securities LLC (DE)
NYLINK Insurance Agency Incorporated (DE)
NYLUK | Company (GBR)
NYLUK Il Company (GBR)
Gresham Mortgage (GBR)
W Construction Company (GBR)
WUT (GBR)
WIM (AIM) (GBR)
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NYL Investors U.K. Limited (GBR)
NYL Investors REIT Manager LLC (DE)
NYL Investors NCVAD Il GP, LLC (DE)
McMorgan Northern California Value Add/Development Fund Il, LP (DE)
MNCVAD II-MF HENLEY CA LLC (DE)
MNCVAD [I-SP HENLEY JV LLC (DE)
MNCVAD [I-SP HENLEY OWNER LLC (DE)
MNCVAD [I-OFC 770 L Street CA LLC (DE)
MNCVAD II-MF UNION CA LLC (DE)
MNCVAD II- HOLLIDAY UNION JV LLC (DE)
MNCVAD [I-OFC HARBORS CA LLC (DE)
MNCVAD |I-SEAGATE HARBORS LLC (DE)
MNCVAD [I-OFC 630 K Street CA LLC (DE)
MNCVAD II-IND SHILOH CA LLC (DE)
MNCVAD [I-BIG SHILOH JV LLC (DE)
MSSDF GP LLC (DE)
MSSDF Il LLC (DE)
MSSDF |l Member LLC (DE)
Madison Square Structured Debt Fund Il LP (DE)
MSSDF REIT Il (DE)
MSSDF Member LLC (DE)
Madison Square Structured Debt Fund LP (DE)
MSSDF REIT LLC (DE)
MSSDF REIT Funding Sub | LLC (DE)
MSSDF REIT Funding Sub Il LLC (DE)
MSSDF REIT Funding Sub Il LLC (DE)
MSSDF REIT Funding Sub IV LLC (DE)
MSSDF REIT Funding Sub V LLC (DE)
MSSDF REIT Funding Sub VI LLC (DE)
MSSDF REIT Funding Sub VII LLC (DE)
MSSDF-OFCB Voss San Felipe LLC (DE)
MSSDF-OFCB Woodway LLC (DE)MSSIV GP LLC (DE)
MSSDF -OFCB Hanover LLC (DE)
Madison Square Strategic Investments Venture LP (DE)
MSSIV REIT Manager LLC (DE)
Madison Square Strategic Investments Venture REIT LLC (Delaware)
MSVEF GP LLC (DE)
MCPF GP LLC (DE)
Madison Core Property Fund LP (DE)
MCPF Holdings Manager LLC (DE)
MCPF MA Holdings LLC (DE)
MCPF Holdings LLC (DE)
MADISON-IND TAMARAC FL LLC (DE)
MADISON-OFC BRICKELL FL LLC (DE)
MADISION-IND POWAY CA LLC (DE)
MADISON-LPC POWAY JV LLC (DE)
MADISON-MF GRANARY FLATS TX LLC (DE)

NYL Investors LLC

MADISON-AO GRANARY FLATS JV LLC (DE)
MADISON-AO GRANARY FLATS OWNER LLC (DE)
MADISON-IND 2080 ENTERPRISE CA LLC (DE)
MADISON-IND CLAWITER CA LLC (DE)
MADISON-REDCO CLAWITER JV LLC (DE)
MADISON-IND ENTERPRISE RIALTO CA LLC (DE)
MIREF Mill Creek, LLC (DE)
MIREF Gateway, LLC (DE)
MIREF Gateway Phases Il and Ill, LLC (DE)
MIREF Delta Court, LLC (DE)
MIREF Fremont Distribution Center, LLC (DE)
MIREF Century, LLC (DE)
MIREF Newpoint Commons, LLC (DE)
MIREF Northsight, LLC (DE)
MIREF Riverside, LLC (DE)
MIREF Corporate Woods, LLC (DE)
Barton’s Lodge Apartments, LLC (DE)
MIREF 101 East Crossroads, LLC (DE)
101 East Crossroads, LLC (DE)
MIREF Hawthorne, LLC (DE)
MIREF Auburn 277, LLC (DE)
MIREF Sumner North, LLC (DE)
MIREF Wellington, LLC (DE)
MIREF Warner Center, LLC (DE)
MADISON-MF Duluth GA LLC (DE)
MADISON-OFC Centerstone | CA LLC (DE)
MADISON-OFC Centerstone Ill CA LLC (DE)
MADISON-MOB Centerstone IV CA LLC (DE)
MADISON-OFC Centerpoint Plaza CA LLC (DE)
MADISON-IND Logistics NC LLC(DE)
MCPF-LRC Logistics LLC (DE)
MADISON-MF Desert Mirage AZ LLC (DE)
MADISON-OFC One Main Place OR LLC (DE)
MADISON-IND Fenton MO LLC (DE)
MADISON-IND Hitzert Roadway MO LLC (DE)
MADISON-MF Hoyt OR LLC (DE)
MADISON-RTL Clifton Heights PA LLC (DE)
MADISON-IND Locust CA LLC (DE)
MADISON-OFC Weston Pointe FL LLC (DE)
MADISON-MF MCCADDEN CA LLC (DE)
MADISON-OFC 1201 WEST IL LLC (DE)
MADISON-MCCAFFERY 1201 WEST IL LLC (DE)
MADISON-MF CRESTONE AZ LLC (DE)
MADISON-MF TECH RIDGE TX LLC (DE)
MADISON-RTL SARASOTA FL, LLC (DE)
MADISON-MOB CITRACADO CA LLC (DE)
MADISON-ACG THE MEADOWS WA LLC (DE)
MADISON-MF THE MEADOWS JV LLC (DE)
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NYL Investors LLC

MADISON-ACG THE MEADOWS OWNER LLC (DE)
Madison-MF Osprey QRS Inc. (DE)
Madison-MF Osprey NC GP LLC (DE)
Madison-MF Osprey NC LP (DE)
Madison -IND LNDR Tabor Road NJ LLC (DE)
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New York Life Investment Management Holdings LLC

MacKay Shields LLC (DE)

MacKay Shields Emerging Markets Debt Portfolio (DE)
MacKay Shields Core Plus Opportunities Fund GP LLC (DE)
MacKay Shields Core Plus / Opportunities Fund LP (DE)
MacKay Municipal Managers Opportunities GP LLC (DE)
MacKay Municipal Opportunities Master Fund, L.P. (DE)
MacKay Municipal Opportunities Fund, L.P. (DE)
MacKay Municipal Managers Credit Opportunities GP, LLC (DE)
MacKay Municipal Credit Opportunities Master Fund, L.P. (DE)
MacKay Municipal Credit Opportunities Fund, L.P. (DE)
MacKay Municipal Credit Opportunities HL Fund, L.P. (DE)
MacKay Municipal Managers Credit Opportunities HL (Cayman) GP LLC (CYM)
MacKay Municipal Credit Opportunities HL (Cayman) Fund, LP (CYM)
MacKay Municipal Short Term Opportunities Fund GP LLC (DE)
MacKay Municipal Short Term Opportunities Fund LP (DE)
Plainview Funds plc (IRL)
Plainview Funds plc — MacKay Shields Strategic Bonds Portfolio (IRL)
Plainview Funds plc-MacKay Shields Structured Products Opportunities Portfolio (IRL)
Plainview Funds plc — MacKay Shields Emerging Markets Debt Portfolio (IRL)
MacKay Shields High Yield Active Core Fund GP LLC (DE)
MacKay Shields High Yield Active Core Fund LP (DE)
MacKay Shields Credit Strategy Fund Ltd (CYM)
MacKay Shields Credit Strategy Partners LP (DE)
Mackay Shields Defensive Bond Arbitrage Fund Ltd. (BMU)
MacKay Shields Core Fixed Income Fund GP LLC (DE)
MacKay Shields Core Fixed Income Fund LP (DE)
MacKay Shields Select Credit Opportunities Fund GP LLC (DE)
MacKay Shields Select Credit Opportunities Fund LP (DE)
MacKay Shields (International) Ltd. (GBR)
MacKay Shields (Services) Ltd. (GBR)
MacKay Shields UK LLP (GBR)
MacKay Municipal Managers California Opportunities GP LLC (DE)
MacKay Municipal California Opportunities Fund, L.P. (DE)
MacKay Municipal New York Opportunities GP LLC (DE)
MacKay Municipal New York Opportunities Fund, L.P. (DE)
MacKay Municipal Opportunity HL Fund, L.P. (DE)
MacKay Municipal Capital Trading GP LLC (DE)
MacKay Municipal Capital Trading Master Fund, L.P (DE)
MacKay Municipal Capital Trading Fund, L.P. (DE)
MacKay Municipal Managers Strategic Opportunities GP LLC (DE)
MacKay Municipal Strategic Opportunities Fund, L.P. (DE)
MacKay Shields Intermediate Bond Fund GP LLC (DE)
MacKay Shields Intermediate Bond Fund LP (DE)
MacKay Municipal Managers Opportunities Allocation GP LLC (DE)
MacKay Municipal Opportunities Allocation Master Fund LP (DE)
MacKay Municipal Opportunities Allocation Fund A LP (DE)
MacKay Municipal Opportunities Allocation Fund B LP (DE)
Mackay Municipal Managers U.S. Infrastructure - Opportunities GP LLC (DE)

MacKay Municipal U.S. Infrastructure Opportunities Fund LP (DE)
MacKay Municipal Managers High Yield Select GP LLC (DE)
MacKay Municipal High Yield Select Fund LP (DE)
MacKay Flexible Income Fund GP LLC (DE)
MacKay Flexible Income Fund LP (DE)
MacKay Municipal Managers High Income Opportunities GP LLC (DE)
MacKay Municipal High Income Opportunities Fund LP (DE)
Cascade CLO Manager LLC (DE)
MKS CLO Holdings GP LLC (DE)
MKS CLO Holdings, LP (CYM)
MKS CLO Advisors, LLC (DE)
MacKay Shields Europe Investment Management Limited (IRL)
MacKay Shields European Credit Opportunity Fund Limited (NJ)
MKS Global Sustainable Emerging Markets Equities Fund GP LLC (DE)
Candriam Global Sustainable Emerging Markets Equities Fund LP (DE)
MKS Global Emerging Markets Equities Fund GP LLC (DE)
Candriam Global Emerging Markets Equities Fund LP (DE)
MacKay Shields Series Fund Managing Member LLC (DE)
Mackay Shield Series Fund (DE)
Emerging Markets Sovereign Debt (Hard Currency Series (DE)
Emerging Markets Sovereign Debt — Local Currency Series (DE)
Emerging Markets Corporate Debt — Investment Grade Series (DE)
Emerging Markets Corporate Debt — High Yield Series (DE)
Structured Products Opportunities Series (DE)
MacKay Shields Emerging Markets Sovereign Debt Feeder Fund LP (DE) New York Life Investment
Management Asia Limited (Cayman Islands)
MCF Optimum Sub LLC (DE)
Apogem Capital LLC (DE)
Madison Capital Funding LLC (DE)
MCF Co-Investment GP LLC (DE)
MCF Co-Investment GP LP (DE)
Madison Capital Funding Co-Investment Fund LP (DE)
Madison Avenue Loan Fund GP LLC (DE)
Madison Avenue Loan Fund LP (DE)
MCF Fund | LLC (DE)
MCF Hanwha Fund LLC (DE)
Ironshore Investment BL | Ltd. (BMU)
MCF CLO IV LLC (DE)
MCF CLO V LLC (DE)
MCF CLO VI LLC (DE)
MCF CLO VII LLC (DE)
MCF CLO VIl Ltd. (DE)
MCF CLO VIII LLC (DE)
MCF CLO IX Ltd. (CYM)
MCF CLO IX LLC (DE)
MCF CLO 10 Ltd. (NJ)
MCF CLO 10 LLC (DE)
MCF KB Fund LLC (DE)
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MCF KB Fund Il LLC (DE)
MC KB Fund Il LLC (DE)
MCF Hyundai Fund LLC (DE)
Apogem Direct Lending Hyundai Fund 2 LLC (DE)
Apogem Direct Lending Levered Fund 2023-1 LLC (DE)
Apogem Direct Lending Loan Portfolio 2023 LLC (DE)
Apogem Umbrella (Cayman Islands)
Apogem Direct Lending Nighthawk Fund (Cayman Islands)
Apogem US Direct Lending Limited | (Cayman Islands)
MCF Senior Debt Fund — 2020 LP (CYM)
Montpelier Carry Parent, LLC (DE)
Montpelier Carry, LLC (DE)
Montpelier GP, LLC (DE)
Montpelier Fund, L.P. (DE)
MCF Mezzanine Carry | LLC (DE)
MCF Mezzanine Fund | LLC (DE)
MCF PD Fund GP LLC (DE)
MCF PD Fund LP (DE)
MCF Senior Debt Funds 2019-1 GP LLC (DE)
MCF Senior Debt Fund 2019-I LP (DE)
Warwick Seller Representative, LLC (DE)
New York Life Capital Partners Ill GenPar GP, LLC (DE)
New York Life Capital Partners IV GenPar GP, LLC (DE)
New York Life Capital Partners IV GenPar, L.P. (DE)
New York Life Capital Partners IV, L.P. (DE)
GoldPoint Core Opportunities Fund, L.P. (DE)
GoldPoint Core Opportunities Fund Il L.P. (DE)
GoldPoint Mezzanine Partners IV GenPar GP, LLC (DE)
GoldPoint Mezzanine Partners IV GenPar, LP (DE)
GoldPoint Mezzanine Partners Co-Investment Fund A, LP (DE)
GoldPoint Mezzanine Partners IV, LP (DE) (“GPPIVLP”)
GPP Mezz IV A Blocker LP (DE) (“GPPMBA”)
GPP Mezz IV A Preferred Blocker LP (DE)
GPP Mezz IV B Blocker LP (DE) (“GPPMBB”)
GPP Mezz IV C Blocker LP (DE) (“GPPMBC”)
GPP Mezz IV D Blocker LP (DE) (“GPPMBD”)
GPP Mezz IV E Blocker LP (DE)
GPP Mezz IV ECI Aggregator, LP (DE)
GPP Mezz IV F Blocker LP (DE)
GPP Mezz IV G Blocker LP (DE)
GPP Mezz IV H Blocker LP (DE)
GPP Mezz IV | Blocker LP (DE)
GoldPoint Mezzanine Partners Offshore IV, L.P. (CYM)
GoldPoint Partners Co-Investment V GenPar GP LLC (DE)
GoldPoint Partners Co-Investment V GenPar, L.P. (DE)
GoldPoint Partners Co-Investment Fund A, LP (DE)
GoldPoint Partners Co-Investment V, LP (DE)
GPP V - ECI Aggregator LP (DE)

New York Life Investment Management Holdings LLC (continued)

GPP V G Blocker Holdco LP (DE)
GoldPoint Partners Private Debt V GenPar GP, LLC (DE)
GoldPoint Partners Private Debt Offshore V, LP (CYM)
GPP Private Debt V RS LP (DE)
GoldPoint Partners Private Debt V GenPar, LP (DE)
GoldPoint Partners Private Debt V, LP (DE)
GPP PD V A Blocker LLC (DE)
GPP Private Debt V-ECI Aggregator LP (DE)
GPP PD V B Blocker LLC (DE)
GPP PD V D Blocker LLC (DE)
GPP LuxCo V GP Sarl (LUX)
GoldPoint Partners Select Manager Il GenPar GP, LLC (DE)
GoldPoint Partners Select Manager lll GenPar, L.P. (CYM)
GoldPoint Partners Select Manager Fund lll, L.P. (CYM)
GoldPoint Partners Select Manager Fund Il AlV, L.P. (DE)
GoldPoint Partners Select Manager IV GenPar GP, LLC (DE)
GoldPoint Partners Select Manager IV GenPar, L.P. (DE)
GoldPoint Partners Select Manager Fund IV, L.P. (DE)
GoldPoint Partners Select Manager V GenPar GP, LLC (DE)
GoldPoint Partners Select Manager V GenPar, L.P. (DE)
GoldPoint Partners Select Manager Fund V, L.P. (DE)
GoldPoint Partners Canada V GenPar Inc. (CAN)
GoldPoint Partners Select Manager Canada Fund V, L.P. (CAN)
GoldPoint Partners Canada Ill GenPar Inc (CAN)
GoldPoint Partners Select Manager Canada Fund lll, L.P. (CAN)
GoldPoint Partners Canada IV GenPar Inc. (CAN)
GoldPoint Partners Select Manager Canada Fund IV, L.P. (CAN)
GoldPoint Partners Co-Investment VI GenPar GP LLC (DE)
GoldPoint Partners Co-Investment VI GenPar, LP (DE)
GoldPoint Partners Co-Investment VI, LP (DE)
GPP VI — ECI Aggregator LP (DE)
GPP VI Blocker A LLC (DE)
GPP VI Blocker B LLC (DE
GPP VI Blocker C LLC (D
GPP VI Blocker D LLC (D
GPP VI Blocker E LLC (DE
GPP VI Blocker F LLC (DE
GPP VI Blocker G LLC (DE
GPP VI Blocker H LLC (DE
GPP VI Blocker | LLC (DE)
Apogem Co-Invest VII GenPar, GP LLC (DE)
Apogem Co-Invest VIl GenPar, LP (DE)
Apogem Co-Investment VII, LP (DE)
GoldPoint Private Credit GenPar GP, LLC (DE)
GoldPoint Private Credit Fund, LP (DE)
GoldPoint Partners Canada GenPar, Inc. (CAN)
NYLCAP Canada Il GenPar, Inc. (CAN)
NYLCAP Select Manager Canada Fund Il, L.P. (CAN)
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New York Life Investment Management Holdings LLC (continued)

NYLIM Mezzanine Partners Il GenPar GP, LLC (DE)
NYLIM Mezzanine Partners Il GenPar, LP (DE)
NYLCAP Mezzanine Partners |ll GenPar GP, LLC (DE)
NYLCAP Mezzanine Partners Ill GenPar, LP (DE)
NYLCAP Mezzanine Partners lll, LP (DE)
NYLCAP Mezzanine Offshore Partners lll, L.P. (CYM)
NYLCAP Select Manager GenPar, LP (DE)
NYLCAP Select Manager Il GenPar GP, LLC (DE)
NYLCAP Select Manager Il GenPar, L.P. (CYM)
NYLCAP Select Manager Fund Il, L.P. (CYM)
NYLCAP India Funding LLC (DE)
NYLIM-JB Asset Management Co. (Mauritius) LLC (MUS)
New York Life Investment Management India Fund Il, LLC (MUS)
New York Life Investment Management India Fund (FVCI) II, LLC (MUS)
NYLCAP India Funding Il LLC (DE)
NYLIM-Jacob Ballas Asset Management Co. lll, LLC (MUS)
NYLIM Jacob Ballas India Fund I, LLC (MUS)
NYLIM Jacob Ballas | India (FVCI) IlI, LLC (MUS)
NYLIM Jacob Ballas India (FII) Ill, LLC (MUS)
Evolvence Asset Management, Ltd. (CYM)
EIF Managers Limited (MUS)
EIF Managers Il Limited (MUS)
AHF V (S) GenPar LP (DE)
AHF V ECI Aggregator LP (DE)
AHF V GenPar GP LLC (DE)
AHF V GenPar LP (DE)
AHF VI (S) GenPar LP (DE)
AHF VI ECI Aggregator LP (DE)
AHF VI GenPar GP LLC (DE)
AHF VI GenPar LP (DE)
Apogem Heritage Fund V (S) LP (DE)
Apogem Heritage Fund V LP (DE)
Apogem Heritage Fund VI (S) LP (DE)
Apogem Heritage Fund VI LP (DE)
Tetra Opportunities Partners (DE)
BMG PAPM GP, LLC (DE)
BMG PA Private Markets (Delaware) LP (DE)
BMG Private Markets (Cayman) LP (CYM)
Private Advisors Special Situations LLC (DE)
PACD MM, LLC (DE)
PA Capital Direct, LLC (DE)
ApCap Strategic Partnership | LLC (Delaware)
PA Credit Program Carry Parent, LLC (DE)
PA Credit Program Carry, LLC (DE)
PACIF Carry Parent, LLC (DE)
PACIF Carry, LLC (DE)
PACIF GP, LLC (DE)
Private Advisors Coinvestment Fund, LP (DE)

PACIF Il GP, LLC (DE)
Private Advisors Coinvestment Fund I, LP (DE)
PACIF Il Carry Parent, LLC (DE)
PACIF Il Carry, LLC (DE)
PACIF IlIl GP, LLC (DE)
Private Advisors Coinvestment Fund Ill, LP (DE)
PACIF Il Carry Parent, LLC (DE)
PACIF Ill Carry, LLC (DE)
PACIF IV GP, LLC (DE)
Private Advisors Coinvestment Fund IV, LP (DE)
PACIF IV Carry Parent, LLC (DE)
PACIF IV Carry, LLC (DE)
PAMMF GP, LLC (DE)
PA Middle Market Fund, LP (DE)
PASCBEF Il GP, LLC (DE)
Private Advisors Small Company Buyout Fund Ill, LP (DE)
PASCBF IV GP, LLC (DE)
Private Advisors Small Company Buyout Fund IV, LP (DE)
PASCBEF IV Carry Parent, LLC (DE)
PASCBEF IV Carry, LLC (DE)
PASCBF V GP, LLC (DE)
Private Advisors Small Company Buyout Fund V, LP (DE)
Private Advisors Small Company Buyout V-ERISA Fund, LP (DE)
PASCBF V Carry Parent, LLC (DE)
PASCBF V Carry, LLC (DE)
PASCPEF VI Carry Parent, LLC (DE)
PASCPEF VI Carry, LLC (DE)
PASCPEF VI GP, LLC (DE)
Private Advisors Small Company Private Equity Fund VI, LP (DE)
Private Advisors Small Company Private Equity Fund VI (Cayman), LP (CYM)
PASCPEF VII GP, LLC (DE)
Private Advisors Small Company Private Equity Fund VII, LP (DE)
Private Advisors Small Company Private Equity Fund VIl (Cayman), LP (CYM)
PASCPEF VIl Carry Parent, LLC (DE)
PASCPEF VIl Carry, LLC (DE)
PASCPEF VIl GP, LLC (DE)
Private Advisors Small Company Private Equity Fund VIII, LP (DE)
Private Advisors Small Company Private Equity Fund VIII (Cayman), LP (CYM)
PASCPEF IX GP, LLC (DE)
PA Small Company Private Equity Fund 1X, LP (DE)
PA Small Company Private Equity Fund IX, (Cayman) LP (CYM)
APEF X GP, LLC (DE)
Apogem Private Equity Fund X, LP (DE)
Cuyahoga Capital Partners IV Management Group LLC (DE)
Cuyahoga Capital Partners IV LP (DE)
Cuyahoga Capital Emerging Buyout Partners Management Group LLC (DE)
Cuyahoga Capital Emerging Buyout Partners LP (DE)
PA Real Assets Carry Parent, LLC (DE)
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PA Real Assets Carry, LLC (DE)
PA Real Assets Carry Parent Il, LLC (DE)
PA Real Assets Carry Il, LLC (DE)
PA Emerging Manager Carry Parent, LLC (DE)
PA Emerging Manager Carry, LLC (DE)
PA Emerging Manager Carry Parent Il, LLC (DE)
PA Emerging Manager Carry Il, LLC (DE)
RIC | GP, LLC (DE)
Richmond Coinvestment Partners |, LP (DE)
RIC | Carry Parent, LLC (DE)
RIC | Carry, LLC (DE)
PASF V GP, LLC (DE)
Private Advisors Secondary Fund V, LP (DE)
PASF V Carry, LLC (DE)
PASF V Carry Parent, LLC (DE)

PASF VI GP, LLC (DE)
PA Secondary Fund VI, LP (DE)
PA Secondary Fund VI Coinvestments, LP (DE)
PA Secondary Fund VI (Cayman), LP (CYM)
PARAF GP, LLC (DE)
Private Advisors Real Assets Fund, LP (DE)
PARAF Carry Parent, LLC (DE)
PARAF Carry, LLC (DE)
PASCCIF GP, LLC (DE)
Private Advisors Small Company Coinvestment Fund, LP (DE)
Private Advisors Small Company Coinvestment Fund-ERISA, LP (DE)
PASCCIF Il GP, LLC (DE)
PA Small Company Coinvestment Fund Il, LP (DE)
PA Small Company Coinvestment Fund Il (Cayman), LP (CYM)
PASCCIF Carry Parent, LLC (DE)
PASCCIF Carry, LLC (DE)
PARAF Il GP LLC (DE)
Private Advisors Real Assets Fund I, LP (DE)
PARAF Ill GP, LLC (DE)
PA Real Assets Fund Ill, LP (DE)
SAF GP LLC (DE)
Social Advancement Fund, LP (DE)
Washington Pike GP, LLC (DE)
Washington Pike LP (DE)
RidgeLake Partners GP, LLC (DE)
RidgeLake Partners, LP (DE)
RidgeLake Co-Investment Partners, LP (DE)

NYLCAP Holdings (Mauritius) (MUS)

Jacob Ballas India Private Limited (MUS)
Industrial Assets Holdings Limited (MUS)
JB Cerestra Investment Management LLP (MUS)

NYLIM Service Company LLC (DE)

NYL Workforce GP LLC (DE)
New York Life Investment Management LLC (DE)
NYLIM Fund Il GP, LLC (DE)
NYLIM-TND, LLC (DE)
WFHG, GP LLC (DE)
Workforce Housing Fund 1-2007, LP (DE)
Index 1Q Holdings LLC. (DE)
IndexIQ LLC (DE)
IndexIQ Trust (DE)
IndexIQ Advisors LLC (DE)
IndexIQ Active ETF Trust (DE)
MacKay ESG Core Plus Bond ETF (DE)
1Q MacKay California Municipal Intermediate ETF (DE)
1Q MacKay ESG High Income ETF
1Q MacKay Multi-Sector Income ETF
1Q Winslow Focused Large Cap Growth ETF
1Q Winslow Large Cap Growth ETF
IndexIQ ETF Trust (DE)
1Q 50 Percent Hedged FTSE International ETF (DE)
1Q 500 International ETF (DE)
1Q US Large Cap ETF (DE)
IQ US Small Cap ETF (DE)
1Q Clean Oceans ETF (DE)
1Q Cleaner Transport ETF (DE)
1Q Engender Equality ETF (DE)
IQ FTSE International Equity Currency Neutral ETF
1Q Global Equity R&D Leaders ETF (DE)
1Q Healthy Hearts ETF (DE)
1Q Candriam International Equity ETF (DE)
1Q Candriam U.S. Mid Cap Equity ETF
1Q Candriam US Large Cap Equity ETF (DE)
1Q U.S. Large Cap R&D Leaders ETF (DE)
1Q U.S. Mid Cap R&D Leaders ETF (DE)
New York Life Investment Management Holdings International (LUX)
New York Life Investment Management Holdings Il International (LUX)
Candriam Group (LUX)
CGH UK Acquisition Company Limited (GBR)
Tristan Equity Partners (GP) Limited (UK)
Tristan Equity Partners LP (UK)
Tristan Equity Pool Partners (GP) Limited (UK)
Tristan Equity Pool Partners LP (UK)
Tristan Capital Partners Holdings Limited (GBR)
TIPS One Co-Investment GP Sarl (LUX)
TIPS Co-Investment SCSp (LUX)

TCP Incentive Partners (GP) Sarl (LUX)
TCP Incentive Partners SCSp (LUX)
TCP Co-Investment GP Sarl (LUX)
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New York Life Investment Management Holdings LLC (continued)

TCP Co-Investment SCSp (LUX)
CCP Il Co-Investment (GP) Limited (GBR)
CCP Il Co-Investment LP (GBR)
CCP IV Co-Investment LP (GBR)
EPISO 3 Co-Investment LP (GBR)
EPISO 4 Co-Investment LLP (GBR)
EPISO 4 (GP) LLP (UK)
EPISO 4 Incentive Partners LLP (GBR)
CCP 5 Co-Investment LLP (GBR)
Tristan Capital Limited (GBR)
Tristan Capital Partners LLP (GBR)
CCP Ill (GP) LLP (GBR)
CCP Il Incentive Partners (GP) Limited (GBR)
CCP Il Incentive Partners LP (GBR)
CCP IV Incentive Partners LP (GBR)
Curzon Capital Partners Il (GP) Limited (GBR)
CCP Ill (GP) LLP (GBR)
Curzon Capital Partners Il LP (LUX)
CCP 1l Qllerton Sarl (LUX)
Curzon Capital Partners Il Sarl (LUX)
CCP Il UK Shopping Sarl (LUX)
PR Kettering Limited (UK)
CCP 1l Shopping Eastleigh Sarl

(LUX)
White River Developments
Limited (UK)
CCP Ill Shopping Folkstone Sarl
(LUX)
CCP Il Austria Sarl (LUX)
CCP 1l Shopolis Sarl (LUX)
CCP 1l Polska Holding Sarl (LUX)
CCP Il Netherlands Holding BV
(NLD)

Nova Investment Sp.

z.0.0. Sarl (POL)
CCP Il Falcon Holding Sarl (LUX)
Stadtgalerie Written GmbH (DEU)
Stadtgalerie Written Marketing
GmbH (DEU)
CCP Il Castle Holding Sarl (LUX)
Fieldcustom Sarl (LUX)
CCP Il Dartford JV Sarl (LUX)
CCP Il Dartford | Sarl (LUX)
Curzon Capital Partners IV GP (GBR)
CCP IV (GP) LLP (GBR)
CCP IV Incentive Partners LP (GBR)
Curzon Capital Partners IV LP (GBR)

(UK)

(UK)

Company Company Limited (UK)

Sarl (LUX)

Limited Sarl (LUX)

Limited Sarl (LUX)

Limited RP Limited Sarl (LUX)
Sarl (LUX)

(LUX)

Sarl

Limited Sar | (LUX)

RP Limited Sarl (LUX)

Curzon Capital Partners IV Sarl (LUX)
CCP IV IREF 1 Holding Sarl (LUX)
CCP IV IREF 1 (ITA)
CCP IV IREF 2 Holding Sarl (ITA)
CCP IV Bolt 1 Sarl (LUX)
Stratford City Offices Jersey Unit
Bolt Nominee 1 Limited

Bolt Nominee 2 Limited

CCP IV Bolt 2 Sarl (LUX)
CCP IV Erneside Holding Sarl (ITA)
CCP IV Erneside Sarl (LUX)
CCP IV France Investments Sarl (LUX)
OPPCI CCP IV France Investments

SCI Escape Cordeliers

CCP IV Omagh Sarl (LUX)
CCP IV Garden Tower Holding Sarl (LUX)
CCP IV Solvent Sarl (LUX)

The Forum, Solent, Management

SBP Management Limited (UK)
CCP IV Kent Holding Sarl (LUX)
CCP IV Kent Sarl (LUX)
CCP IB (GP) Sarl
CCP IV Kerin Luxembourg Sarl (PUX

CCP IV SCSp ( LUX)

Kerin Holding Sarl (LUX)

CCP IV UK Holding Sarl (Lux)
Cardiff Gate RP Limited
Rotherham Foundry RP
Warrrington Riverside RP
Birmingham Ravenside RP
Walsall Bescot RP Limited
RW Sofas Limited Sarl
Milton Keynes RP Limited
Bangor Springhill RP

Warrington Pinners Brow
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Bolton Central RP Limited EPISO 4 Armando
Sarl (LUX) Westwijk BV (NLD)
EPISO 3 Incentive Partners (GP) Limited (GBR) EPISO 4 Armando
EPISO 3 Incentive Partners LP (GBR) Diemerplien BV (NLD)
EPISO 3 GP LLP (GBR) EPISO 4 Armando
European Property Investors Special Opportunities 3 LP Ridderhof BV (NLD)
(GBR) EPISO 4 Armando
EPISO 4 GP Il Sarl (LUX) Zijdelwaard BV (NLD)
EPISO 4 Student Housing SCSp (LUX) EPISO 4 Twilight GP Limited (UK)
EPISO 4 GP LLP (GBR) EPISO 4 Twilight LP (UK)
European Property Investors Special Opportunities 4 LP ( Twilight PRS Eclipse 110 DAC
UK) (IRL)
EPISO 4 Caeser Holding Sarl Twilight Finance DAC (IRL)
Trophy Value Added Fund Twilight Ireland PRS Properties
EPISO 4 Luxembourg Holding Sarl (LUX) Eclipse DAC (IRL)
EPISO 4 Leo Holding Sarl (LUX) EPISO 4 West Holding Sarl (LUX)
EPISO 4 Leo Management BV EPISO 4 Antrim Sarl (LUX)
(NLD) EPISO 4 Banbridge Sarl (LUX)
EPISO 4 Leo Amersfoort Office EPISO 4 France Investments Sarl (LUX)
BV (NLD) OPPCI EPISO 4 France Investments (FRA)
EPISO 4 Leo Metropelestraat BV (1share held by SCI VDF)
(NLD SAS VDF (FRA)
EPISO 4 Leo Leidsestraat BV SCI VDF (FRA)
(NLD) CCP 5 Pool Partnership GP Limited (NJ)
EPISO 4 Leo Koperwiekplein BV CCP 5 Pool Partnership SLP (NJ)
(NLD) CCP 5 GP LLP (GBR)
EPISO 4 Leo Raaks BV (NLD) Curzon Capital Partners 5 Long-Life LP (GBR)
EPISO 4 Leo Westwal BV (NLD) CCP 5 (GP) Sarl (LUX)
EPISO 4 Leo Marikenstraat BV CCP 5 LL GP Sarl (LUX)
(NLD) Curzon Capital Partners 5 Long Life SCSp (LUX)
EPISO 4 Leo Oudkerhof BV CCP 5 Feeder GP Sarl (LUX)
(NLD) CCP 5 Feeder SCSp (LUX)
EPISO 4 Leo Properties BV (NLD) EPISO 5 Incentive Partners GP Limited (NJ)
EPISO 4 Leo ST Properties BV EPISO 5 Incentive Partners SLP (NJ)
(NLD) EPISO 5 (GP) Sarl (LUX)
Powilse Power Station BV (NLD) European Property Investors Special Opportunities 5 SCSp-
EP Office 1 Spzoo (POL) SICAV-SIF (LUX)
EP Office 2 Spzoo (POL EPISO 5 Co-Investment SCSp (LUX)
EP Retail Spzoo (POL) EPISO 6 (GP) LLP (LUX)
EP Apartments Spzoo (POL) EPISO 6 Co-Investment SCSp (LUX)
EP Hotel Spzoo (POL) European Property Investors Special Opportunities 6
EPISO 4 Seed Holding Sarl (LUX) SCSP (LUX)
EPISO 4 Seed Sarl (LUX) EPISO 6 Luxembourg Holding Sarl (LUX)
EPISO 4 Flower Holding Sarl (LUX) EPISO 6 Spectre JV Sarl (LUX)
EPISO 4 Flower Sarl (LUX) EPISO 6 Spectre 1 Holding Sarl
EPISO 4 Armando Holding Sarl (LUX) (LUX)
EPISO 4 Armando Holding BV (NLD) EPISO 6 Spectre 2 Holding Sarl
(LUX)
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(LUX)

Sarl (Jersey)

(Jersey)

Holdco Limited (Jersey)

Property Limited (Jersey)

Limited (Jersey)

Westminster Limited (UK)

Limited (Jersey)

OBS Limited (IRL)

Limited (Jersey)

Dublin Limited (IRE)

Kensington Holdings Limited (Jersey) ,
Holdings Limited (Jersey)

Kensington Hotel Limited (Jersey)
Kensington Limited (UK)

Westminster Holdings Limited (Jersey)
Westminster Hotel Limited (jersey)
Westminster Limited (UK)

Street Holdings Limited (Jersey)
Liverpool Street Hotel Limited (Jersey)

Liverpool Street Limited (UK)

New York Life Investment Management Holdings LLC (continued)

EPISO 6 Spectre 3 Holding Sarl
EPISO Terina Holding Sarl (LUX)
EPISO 6 Romeo 2 Holding Sarl (LUX)

Montague 1 Sarl (LUX)

EPISO 6 Moomin Holding Sarl (LUX)
EPISO 6 Siem Holding Sarl (LUX)

EPISO 6 Siem Sarl (LUX)

EPISO 6 Panther (Jersey) GP Limited

EPISO 6 Panther (Jersey) JV SLP

EPISO 6 Panther (Jersey)
EPISO 6 Panther
RAAG Hotels
QMK Pub
RAAG OBS
QMK
Raag Dublin
QMK
Raag
Valemet
Raag
QMK
Raag
Raag
QMK
Raag Liverpool

Raag

QMK

Holdings Limited (Jersey)
Cross Hotel Limited (Jersey)
KX Limited (UK)

Holdings Limited (Jersey)
Paddington Hotel Limited (Jersey)
Paddington Limited (UK)
Holdings Limited (Jersey)
Wharf Limited (UK)

Limited (Jersey)

Shoreditch Limited (UK)
(Jersey)

Limited (UK)

Jersey

Raag Kings Cross
Raag Kings
QMK
Raaq Paddington
Raag
QMK
Raag Canary Wharf
QMK Canary
Raag Shoreditch
QMK
Raag Aberdeen
QMK Management

Raag P2 Limited

TIPS One Incentive Partners GP Limited (NJ)
TIPS One Incentive Partners SLP (NJ)
TIPS One GP Sarl (LUX)
Tristan Income Plus Strategy One SCSp (LUX)
TIPS One Alpha Holdings Sarl (LUX)
TIPS One Alpha PV | Sarl (LUX)
TIPS One Alpha PV Il Sarl (LUX)
TIPS One Alpha PV Il Sarl (LUX)
TIPS One Co-Investment GP Sarl (LUX)
TIPS One Co-Investment SCSp (LUX)
CCP IV (GP) LLP (GBR)
Curzon Capital Partners IV (GP) Limited (GBR)
CCP 5 GP LLP (GBR)
CCP 5 Pool Partnership GP Limited (NJ)
CCP 5 Pool Partnership SLP (NJ)
Tristan Capital Partners Asset Management Limited (GBR)
TCP France
TCP NL BV
TCP Poland Spolka z ograniczong odpowiedzialnoscig
(POL)
TCP Co-Investment (GP) S.a.r.l. (LUX)
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New York Life Investment Management Holdings LLC (continued)

TCP Co-Investment SCSp (LUX)
TCP Incentive Partners SCSP (LUX)
TCP Incentive Partners (GP) S.a.r.l. (LUX)
German Property Performance Partners Investors Feeder
Verwaltungs GmbH (DEU)
EPISO 4 (GP) S.a.r.l. (LUX)
EPISO 4 SCSp (LUX)
EPISO 4 (GP) Il S.a.r.l. (LUX)
EPISO 4 Student Housing SCSp (LUX)
KTA Holdco (LUX)
Kartesia Management SA (LUX)
Kartesia UK Ltd. (GBR)
Kartesia Belgium (BEL)
Kartesia Credit FFS (FRA)
Kartesia GP Il (LUX)
Kartesia Credit Opportunities Ill S.C.A., SICAV-SIF (LUX)
Kartesia Securities (LUX)
Kartesia Ill Topco S.a.r.l. (LUX)
Kartesia GP IV (LUX)
Kartesia Credit Opportunities IV SCS SICAV-SIF (LUX)
Kartesia Securities IV (LUX)
Kartesia Securities IV Topco S.a.r.l. (LUX)
Kartesia Master GP (LUX)
Kartesia Credit Opportunities V Feeder SCS (LUX)
Kartesia Senior Opportunities | SCS, SICAV-RAIF (LUX)
KASS Unleveled S.a.r.l. (LUX)
KSO | Topco S.a.r.l. (LUX)
Kartesia Credit Opportunities V SCS (LUX)
Kartesia Securities V S.a.r.l. (LUX)
Candriam Luxco S.a.r.l. (LUX)
Candriam Luxembourg (LUX)
Candriam Belgium (BEL)
Candriam France (FRA)
Candriam Monétaire SICAV (FRA)
Candriam Switzerland LLC (CHE)
Candriam GP (LUX)
Cordius (LUX)
Cordius CIG (LUX)
IndexIQ (LUX)
IndexIQ Factors Sustainable Corporate Euro Bond (LUX)
IndexIQ Factors Sustainable EMU Equity (LUX)
IndexIQ Factors Sustainable Europe Equity (LUX)
IndexIQ Factors Sustainable Japan Equity (LUX)
IndexIQ Factors Sustainable Sovereign Euro Bond (LUX)
Candriam Absolute Return (LUX)
Candriam Absolute Return Equity Market Neutral (LUX)
Candriam Bonds (LUX)
Candriam Bonds Capital Securities (LUX)

Candriam Bonds Credit Alpha (LUX)
Candriam Bonds Emerging Debt Local Currencies (LUX)
Candriam Bonds Emerging Markets
Candriam Bonds Emerging Markets Corporate
Candriam Bonds Emerging Markets Total Return (LUX)
Candriam Bonds Euro Long Term (LUX)
Candriam Bonds International (LUX)
Candriam Diversified Futures (BEL)
Candriam Equities L (LUX)
Candriam Equities L EMU Innovation (LUX)
Candriam Equities L Meta Globe (LUX)
Candriam Equities L Risk Arbitrage Opportunities (LUX)
Candriam GF (LUX)
Candriam GF AUSBIL Global Essential Infrastructure (LUX)
Candriam GF AUSBIL Global Small Cap (LUX)
Candriam GF Short Duration US High Yield Bonds (LUX)
Candriam GF US Corporate Bonds (LUX)
Candriam GF US High Yield Corporate Bonds (LUX)
Candriam Impact One (LUX)
Candriam L (LUX)
Candriam L Dynamic Asset Allocation (LUX)
Candriam L Multi-Asset Income & Growth (LUX)
Candriam L Multi-Asset Premia (LUX)
Candriam M (LUX)
Candriam M Global Trading (LUX)
Candriam M Impact Finance (LUX)
Candriam M Multi Strategies (LUX)
Candriam Multi-Strategies (FRA)
Candriam Sustainable (LUX)
Candriam Sustainable Bond Global (LUX)
Candriam Sustainable Bond Global Convertible
Candriam Sustainable Bond Impact (LUX)
Candriam Sustainable Equity Future Mobility (LUX)
Candriam World Alternative (LUX)
Candriam World Alternative Alphamax (LUX)
Cleome Index Euro Long Term Bonds (LUX)
Cleome Index World Equities (LUX)
NYLIM GF (Luxembourg)
NYLIM GF AUSBIL Global Essential Infrastructure
NYLIM GF AUSBIL Global Small Cap
NYLIM GF US Corporate Bonds
NYLIM GF US High Yield Corporate Bonds
Paricor (LUX)
Paricor Patrimonium (LUX)
Ausbil Investment Management Limited (AUS)
Ausbil Australia Pty. Ltd. (AUS)
Ausbil Asset Management Pty. Ltd. (AUS)
Ausbil Global Infrastructure Pty. Limited (AUS)
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Ausbil Investment Management Limited Employee Share Trust (AUS)
Ausbil IT - Ausbil Global SmallCap Fund (AUS)
Ausbil IT - Ausbil Long Short Focus Fund (AUS)

NYLIFE Distributors LLC (DE)
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Huntsville NYL LLC (DE)
REEP-IND Continental NC LLC (DE)
LRC-Patriot, LLC (DE)
REEP-LRC Industrial LLC (DE)
REEP-IND Forest Park NJ LLC (DE)
FP Building 4 LLC (DE)
FP Building 1-2-3 LLC (DE)
FP Building 17, LLC (DE)
FP Building 20, LLC (DE)
FP Mantua Grove LLC (DE)
FP Lot 1.01 LLC (DE)
REEP-IND NJ LLC (DE)
NJIND JV LLC (DE)
NJIND Hook Road LLC (DE)
NJIND Bay Avenue LLC (DE)
NJIND Bay Avenue Urban Renewal LLC (DE)
NJIND Corbin Street LLC (DE)
REEP-MF Cumberland TN LLC (DE)
Cumberland Apartments, LLC (TN)
REEP-MF Enclave TX LLC (DE)
REEP-MF Marina Landing WA LLC (DE)
REEP-SP Marina Landing LLC (DE)
REEP-MF Mira Loma Il TX LLC (DE)
Mira Loma I, LLC (DE)
REEP-MF Summitt Ridge CO LLC (DE)
REEP-MF Woodridge IL LLC (DE)
Centerpointe (Fairfax) Holdings LLC (DE)
REEP-OFC 575 Lex NY LLC (DE)
REEP-OFC 575 Lex NY GP LLC (DE)
Maple REEP-OFC 575 Lex Holdings LP (DE)
Maple REEP-OFC 575 Lex Owner LLC (DE)
REEP-RTL SASI GA LLC (DE)
REEP-RTL Bradford PA LLC (DE)
REEP-RTL CTC NY LLC (DE)
REEP-OFC 5005 LBJ Freeway TX LLC (DE)
5005 LBJ Tower LLC (DE)
REEP-OFC/RTL MARKET ROSS TX LLC (DE)
MARKET ROSS TX JV LLC (DE)
MARKET ROSS TX GARAGE OWNER LC (DE)
MARKET ROSS TX OFFICE OWNER LLC (DE)
MARKET ROSS TX RETAIL OWNER LLC (DE)
REEP-OFC Mallory TN LLC (DE)
3665 Mallory JV LLC (DE)
REEP-OFC WATER RIDGE NC LLC (DE)
REEP-OFC 2300 Empire LLC (DE)
REEP-MF Wynnewood PA LLC (DE)
Wynnewood JV LLC (DE)
REEP-MU Fayetteville NC LLC (DE)

NYLife Real Estate Holdings LLC

501 Fayetteville JV LLC (DE)
501 Fayetteville Owner LLC (DE)
REEP-MU SOUTH GRAHAM NC LLC (DE)
401 SOUTH GRAHAM JV LLC (DE)
401 SOUTH GRAHAM OWNER LLC (DE)
REEP-IND COMMERCE CITY CO LLC (DE)
REEP-BRENNAN COMMERCE CITY JV LLC (DE)
REEP-MF ART TOWER OR LLC (DE)
REEP-WP ART TOWER JV LLC (DE)
REEP-OFC Mass Ave MA LLC (DE)
REEP-MF FARMINGTON IL LLC (DE)
REEP-MARQUETTE FARMINGTON JV LLC (DE)
REEP-MARQUETTE FARMINGTON OWNER LLC (DE)
REEP-MF BELLEVUE STATION WA LLC (DE)
REEP-LP BELLEVUE STATION JV LLC (DE)
REEP-HINE ENCLAVE POINT AZ LLC (DE)
REEP-HINES ENCLAVE POINT JV LLC (DE)
REEP-MF WILDHORSE RANCH TX LLC (DE)
REEP-WP WILDHORSE RANCH JV LLC (DE)
REEP-IND ROMULUS MI LLC (Delaware)
REEP-NPD ROMULUS JV LLC
REEP-MF SOUTH MAIN TX LLC (DE)
REEP-AO SOUTH MAIN JV LLC (DE)
REEP-AO SOUTH MAIN OWNER LLC (DE)
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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) *
. 0826 ...[New York Life Group .......ccceevvvvvevvnnn |eeeen 66915 ....| 13-5582869 .. | 1583827 ..... 0000071633 .. [ ceeeeeeeeeeeeeieeieeeeeeeeeees New York Life Insurance Company ................ LN 100 R B PP P PR (T R RRTRRRTRRURURI (URRRRTY RIS
New York Life Insurance and Annuity
. 0826 ...[New York Life Group ......ccceceuvvvvevnnnn |eees 91596 ....| 13-3044743 .. [3683691 ..... 0000727136 .. Corporation ...oooeeeeeeeiiiiiiiiiii e .|New York Life Insurance Company Ownership.. .100.000 ...[New York Life Insurance Company ...
0826 ...|New York Life Group ......cceeeeeeeeeeenens | e 81353 ....|52-1530175 .. | .. NYLIFE Insurance Company of Arizona New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... 13-4199614 .. | .. [UUTUURTTRTTR New York Life Enterprises LLC New York Life Insurance Company Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... ...| 13-4081725 .. [2928649 ..... | 0001270096 .. NYLIFE LLC New York Life Insurance Company .............. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... ..|46-4293486 .. | .............. | 0001606720 .. NYL Investors LLC ... . New York Life Insurance Company .............. |Ownership.. .100.000 ...[New York Life Insurance Company ...
New York Life Investment Management Holdings
.......... ..| 52-2206682 .. 0001513831 .. LLC . New York Life Insurance Company .............. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... . 27-0166422 .. NYLife Real Estate Holdings, LLC .... . . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
. 0826 ...[New York Life Group .......cceeevvvrvevvnnn |eeees 64548 ....| 13-2556568 .. New York Life Group Insurance Company of NY New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
0826 ...|New York Life Group ......cceeeeeeeeeeenens | e 65498 ....|23-1503749 .. Life Insurance Company of North America ...... New York Life Insurance Company ... .. | Ownership.. .100.000 ...|New York Life Insurance Company
.......... 06-1252418 .. LINA Benefit Payments, Inc. .......cccvvvvrvnnnne Life Insurance Company of North America ... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... I IR New York Life Benefit Payments LLC ............ New York Life Insurance Company Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... 47-2379075 .. NYL Real Assets LLC ......... . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... 47-2530753 .. NYL Emerging Manager LLC . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
................... NYL Wind Investments LLC . |New York Life Insurance Company ... . | Ownership.. 100.000 ...|New York Life Insurance Company
......................... NYLIC HKP Member LLC New York Life Insurance Company ... Ownership.. ..67.974 ....[New York Life Insurance Company ...
- New York Life Insurance and Annuity
(R NYLIC HKP Member LLC Corporation Ownership.. ..32.026 ....[New York Life Insurance Company ...
.......... NYLIC HKP VENTURE LLC .... NYLIC HKP Member LLC ... Ownership.. ..51.000 ....[New York Life Insurance Company ...
.......... NYLIC HKP REIT LLC NYLIC HKP VENTURE LLC .........cccceeeennnnnnnn. | Ownership.. ..51.000 ....[New York Life Insurance Company ...
.......... NYLIM Jacob Ballas India Holdings IV . . |New York Life Insurance Company . | Ownership.. 100.000 ...|New York Life Insurance Company
.......... JU Flatiron RR LLC New York Life Insurance Company Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... ..|98-1075997 .. Flatiron CLO 2013-1 Ltd. .. New York Life Insurance Company .............. | Influence .. 0.000 .... [New York Life Insurance Company ...

...[98-1180305 ..
..[98-1330289 ..

Flatiron CLO 2015-1 Ltd .... .
Flatiron CLO 17 Ltd. ...oooceviviiiiiiiiiiinns
Flatiron CLO 18 Ltd. .. .
Flatiron CLO 19 Ltd. ..ooocvvviviiiiiiiiiiene
Flatiron CLO 20 Funding Ltd. .......cccccuuneeee
Flatiron CLO 21 Ltd
Flatiron RR CLO 22 LLC ..
Flatiron CLO 25 Ltd. ..
Flatiron CLO 23 LLC
Flatiron RR LLC, Manager Series
Flatiron RR LLC, Retention Series
Stratford CDO 2001-1 Ltd
Silver Spring, LLC
Silver Spring Associates, L.P.
SCP 2005-€21-002 LLC ..
SCP 2005-C21-003 LLC ..
SCP 2005-C21-006 LLC ..
SCP 2005-C21-007-LLC ..
SCP 2005-C21-008 LLC ..
SCP 2005-C21-009 LLC ..
SCP 2005-C21-017 LLC ..
SCP 2005-C21-018 LLC ..
SCP 2005-C21-021 LLC ..
SCP_2005-€21-025 LLC ..

..CYM.

. |New York Life Insurance Company ...

. |New York Life Insurance Company ...
. |New York Life Insurance Company ...
. |New York Life Insurance Company ...

. |New York Life Insurance Company ...
. |New York Life Insurance Company ...
. |New York Life Insurance Company

. |New York Life Insurance Company ...
. |New York Life Insurance Company ...
. |New York Life Insurance Company ...

. |New York Life Insurance Company ...
. |New York Life Insurance Company ...
. |New York Life Insurance Company ...

New York Life Insurance Company
New York Life Insurance Company

New York Life Insurance Company
New York Life Insurance Company

New York Life Insurance Company
New York Life Insurance Company

Silver Spring, LLC
New York Life Insurance Company

New York Life Insurance Company
New York Life Insurance Company

New York Life Insurance Company

Influence
Influence

.| Influence..

Influence
Influence

. | Influence..
.| Influence..
. | Influence..

Influence

Board of Directors..
. |Board of Directors..
. | Influence..
. | Ownership..
Ownership..
Ownership..
. | Ownership..
. | Ownership..
. | Ownership..
Ownership..
Ownership..
. | Ownership..
. | Ownership..
. | Ownership..
Ownership..

... |New York Life
... [New York Life
... |New York Life
... [New York Life
... |New York Life
..o [New York Life
... |New York Life
... [New York Life
... |New York Life
... [New York Life
... |New York Life
..o [New York Life
...|New York Life
..|New York Life
..|New York Life
..|New York Life
..|New York Life
...[New York Life
...|New York Life
..|New York Life
..|New York Life
..|New York Life
..|New York Life
.| New York Life

Insurance Company ...
Insurance Company ...

Insurance Company

Insurance Company ...
Insurance Company ...

Insurance Company
Insurance Company
Insurance Company

Insurance Company ...
Insurance Company ...

Insurance Company
Insurance Company
Insurance Company

Insurance Company ...
Insurance Company ...

Insurance Company
Insurance Company
Insurance Company

Insurance Company ...
Insurance Company ...

Insurance Company
Insurance Company
Insurance Company

Insurance Company ...
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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-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
SCP 2005-C21-031 LLC .. New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company . .
SCP 2005-C21-036 LLC .. . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
SCP 2005-C21-041 LLC .. . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
SCP 2005-C21-043 LLC .. . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
SCP 2005-C21-044 LLC .. . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
SCP 2005-C21-048 LLC .. . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
SCP 2005-C21-061 LLC .. . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
SCP 2005-C21-063 LLC .. .. |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
SCP 2005-C21-067 LLC .. . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
SCP 2005-C21-069 LLC .. . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
SCP 2005-C21-070 LLC . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
NYMH-Ennis GP, LLC .. .. [New York Life Insurance Company . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
NYMH-Ennis, L.P. ..... . |NYMH-Ennis GP, LLC ....ccoeennnnnn . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
NYMH-Freeport GP, LLC . .. [New York Life Insurance Company . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
NYMH-Freeport, L.P. .... . |NYMH-Freeport GP, LLC ............. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
NYMH-Houston GP, LLC ... New York Life Insurance Company Ownership .100.000 ...[New York Life Insurance Company .
NYMH-Houston, L.P. ..... NYMH-Houston GP, LLC . | Qunership .100.000 ...[New York Life Insurance Company .
NYMH-Plano GP, LLC . |New York Life Insurance Company . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
NYMH-Plano, L.P. ........... NYMH-Plano GP, LLC Ownership .100.000 ...[New York Life Insurance Company .
.......... NYMH-San Antonio GP, LLC ... New York Life Insurance Company .. Ownership .100.000 ...[New York Life Insurance Company .
NYMH-San Antonio, L.P. ... . |NYMH-San Antonio GP, LLC . | Ounership.. ..}.100.000 ...|New York Life Insurance Company .
NYMH-Stephenville GP, LLC New York Life Insurance Company .. Ownership .100.000 ...[New York Life Insurance Company .
NYMH-Stephenville, L.P. ..... NYMH-Stephenville GP, LLC . | Qunership .100.000 ...[New York Life Insurance Company .
NYMH-Taylor GP, LLC . . . |New York Life Insurance Company . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
NYMH-Taylor, L.P. ... NYMH-Taylor GP, LLC .. | Ownership .100.000 ...[New York Life Insurance Company .
.......... REEP-MF Salisbury Square Tower One TAF LLC . New York Life Insurance Company .............. |Ownership. ..95.500 ....[New York Life Insurance Company ........
New York Life Insurance and Annuity
.......... REEP-MF Salisbury Square Tower One TAF LLC . |..DE.....|......NIA....... | Corporation ...........cccccceeiiiiinineceaeneeee. | Ounership ..0.500 ... |New York Life Insurance Company ........ [....NO......|..... .....
REEP-DRP Salisbury Square Tower One TAB JV REEP-MF Salisbury Square Tower One TAF LLC
.......... LLC woeeiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | 2 DB e NTAGLLLL Ownership ..80.000 ....[New York Life Insurance Company ........ |....NO...oou| eeee wenie
.......... Salisbury Square Tower One LLC . Ownership .100.000 ...|New York Life Insurance Company .
.......... NYMH Attleboro MA, LLC New York Life Insurance Company .. . | Ownership .100.000 ... |New York Life Insurance Company .
.......... NYMH-Farmingdale, NY, LLC New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
NYLMOC—King of Prussia GP, LLC . . NIA.......[New York Life Insurance Company .. . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
. NYLMDC—King of Prussia Realty, LP LDE] s NIA....... NYLMDC King of Prussia GP, LLC .... . [Ownership .100.000 ...[New York Life Insurance Company .
47-3304035 .. 2015 DIL PORTFOLIO HOLDINGS LLC ... LDE ] NIA....... New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
..| 47-3444658 .. PA 180 KOST RD LLC ........... . 12015 DIL PORTFOLIO HOLDINGS LLC .. Ounership.. .4.100.000 ... [New York Life Insurance Company .
..| 82-2586171 .. 2017 CT REO HOLDINGS LLC . |New York Life Insurance Company .. Ownership.. ..62.308 ....[New York Life Insurance Company .
New York Life Insurance and Annuity
........................... 82-2586171 .. 2017 CT REO HOLDINGS LLC Corporation . | Ownership ..37.692 ....[New York Life Insurance Company .
Cortlandt Town Center LLC New York Life Insurance Company .. . | Ownership .100.000 ...[New York Life Insurance Company .
REEP-1250 Forest LLC .. New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
REEP-HZ SPENCER LLC .... . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
REEP-IND 10 WEST AZ LLC New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
REEP-IND 4700 Nall TX LLC New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
REEP-IND Aegean MA LLC ... . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
REEP-IND Alpha TX LLC New York Life Insurance Company .. | Ownership .100.000 ...[New York Life Insurance Company .
............................................................................ 83-2598877 .| .eeeevvveeeenn | wevevvrviiiiiinn | wevvvvvveveesnsssnesnnnnnnnnnn.. | REEP=IND MCP VIT1 NC LLC New York Life Insurance Company .............. |Ownership.............ccccevvvvvvvnnnennnp. 100.000 ... [New York Life Insurance Company
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.......... . .. |REEP-IND CHINO CA LLC ..DE.....]......NIA....... [New York Life Insurance Company .............. |Ownership.. .100.000 ...[New York Life Insurance Company ... N0
.......... REEP-MF STEWART AZ OLDER LLC . DE.....]......NIA....... [New York Life Insurance Company .............. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... REEP-MF STEWART AZ .. DE.....]......NIA....... [New York Life Insurance Company .............. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... REEP-OFC Aspect OR LLC .. . DE.....]......NIA....... [New York Life Insurance Company ... Ownership.. ..37.000 ....[New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... REEP-OFC Aspect OR LLC .......cuuemmmnnnnninnnnee Corporation Ownership.. ..63.000 ....[New York Life Insurance Company ...
.......... REEP-IND FRANKLIN MA HOLDER LLC . |New York Life Insurance Company . | Ownership.. 100.000 ...|New York Life Insurance Company

REEP-IND FREEDOM MA LLC .
REEP-IND Fridley MN LLC .
REEP-IND Kent LLC ..oeoveneiiiiieeieeeces
REEP-IND LYMAN MA LLC ...
REEP-IND MCP Il NC LLC

. |New York Life Insurance Company ...
. |New York Life Insurance Company ...
New York Life Insurance Company
New York Life Insurance Company
. |New York Life Insurance Company ...

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

.100.000 ...|New York Life Insurance Company
.100.000 ...|New York Life Insurance Company
.100.000 ...[New York Life Insurance Company ...
.100.000 ...[New York Life Insurance Company ...
.100.000 ...|New York Life Insurance Company

.. 32-0442193 ..
83-4607723 ..

83-4626597 .. REEP-IND MCP 11 NC LLC . . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
83-4646530 .. REEP-IND MCP IV NC LLC . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
...| 83-4685915 .. REEP-IND MCP V NC LLC ... New York Life Insurance Company Ownership.. .100.000 ...[New York Life Insurance Company ...
..|83-4592121 .. REEP-IND MCP VI1 NC LLC New York Life Insurance Company Ownership.. .100.000 ...[New York Life Insurance Company ...
REEP-IND MCP |11 OWNER NC LLC .. . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
REEP-IND MCP West NC LLC . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
REEP-IND RTG NC LLC ...... . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
REEP-IND STANFORD COURT .....cceeeeeeeiiieiiennns New York Life Insurance Company Ownership.. .100.000 ...[New York Life Insurance Company ...
REEP-IND Simonton TX LLC New York Life Insurance Company Ownership.. .100.000 ...[New York Life Insurance Company ...
REEP-IND Valley View TX LLC . . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
REEP-IND Valwood TX LLC ............. . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
REEP-MF 960 East Paces Ferry GA LLC . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company

...| 82-1945938 .. REEP-MF 960 EPF Opco GA LLC ...evvvvvvvvvvveeennns . New York Life Insurance Company Ownership.. .100.000 ...[New York Life Insurance Company ...
..|84-4102691 ..

| 84-4102691 .| Lo | e REEP-MF Emblem DE LLC New York Life Insurance Company .............. Ownership.. .100.000 ...[New York Life Insurance Company ...

..|84-4056296 .. | ...oooiiviiis | e REEP-MF Gateway TAF UT LLC New York Life Insurance Company ... Ownership.. ..99.000 ....[New York Life Insurance Company ...
New York Life Insurance and Annuity

...|84-4056296 .. | ....ooooiiiiis | e REEP-MF Gateway TAF UT LLC ... Corporation Ownership.. ..1.000 .... [New York Life Insurance Company ...

..| 84-4028263 .. REEP-WP Gateway TAB JV LLC .. REEP-MF Gateway TAF UT LLC . Ownership.. ..99.000 ....[New York Life Insurance Company ...

New York Life Insurance and Annuity
.. | Corporation . | Ownership..
. |New York Life Insurance Company .. | Ownership..
New York Life Insurance Company .............. Ownership..

84-4028263 .. REEP-WP Gateway TAB JV LLC
REEP-MF Issaquah WA LLC ....
REEP-MF Mount Vernon GA LLC .

REEP-MF Mount Laurel NJ LLC .......ccoeveuveennns .

.1.000 .... [New York Life Insurance Company
100.000 ...|New York Life Insurance Company
.100.000 ...[New York Life Insurance Company ...

New York Life Insurance Company Ownership.. .100.000 ...[New York Life Insurance Company ...
REEP-MF NORTH PARK CA LLC . . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
REEP-AVERY OWNER LLC .. . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
REEP-MF One City Center NC LLC . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
REEP-MF One City Center NC New York Life Insurance Company Ownership.. .100.000 ...[New York Life Insurance Company ...
REEP-MF Verde NC LLC New York Life Insurance Company Ownership.. .100.000 ...[New York Life Insurance Company ...
REEP-MF Wallingford WA LLC ... . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
REEP-MF STEWART AZ HOLDER LLC . . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
REEP-OFC Bellevue WA LLC ........ . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
REEP-OFC Financial Center FL LLC ............... New York Life Insurance Company Ownership.. .100.000 ...[New York Life Insurance Company ...
REEP-OFC WATER RIDGE NC HOLDCO LLC . New York Life Insurance Company Ownership.. .100.000 ...[New York Life Insurance Company ...
REEP-OFC ONE WATER RIDGE NC LLC .. . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
REEP-OFC TWO WATER RIDGE NC LLC .. . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
REEP-OFC FOUR WATER RIDGE NC LLC . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company

REEP-OFC FIVE WATER RIDGE NC LLC ..............

New York Life Insurance Company Ownership.. .100.000 ...[New York Life Insurance Company ...
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................. REEP-OFC SIX WATER RIDGE NC LLC New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company . .

REEP-OFC SEVEN WATER RIDGE NC LLC . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
REEP-OFC EIGHT WATER RIDGE NC LLC . |New York Life Insurance Company .. Ownership.. ..}.100.000 ... |New York Life Insurance Company .
REEP-OFC NINE WATER RIDGE NC LLC .. . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
REEP-OFC TEN WATER RIDGE NC LLC ... . |New York Life Insurance Company .. Ownership.. ..}.100.000 ... |New York Life Insurance Company .
. REEP-OFC ELEVEN WATER RIDGE NC LLC . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
..|81-2351415 .. REEP-MF FOUNTAIN PLACE MN LLC ... .. |New York Life Insurance Company .. . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
..|81-2456809 .. REEP-MF FOUNTAIN PLACE LLC .. . | REEP-MF FOUNTAIN PLACE MN LLC .. . | Ownership.. .4.100.000 ... [New York Life Insurance Company .
..| 85-3514927 .. REEP-MF Park-Line FL LLC ... . |New York Life Insurance Company .. . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
REEP-MU 2401 Penn DC LLC ... . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
REEP-OFC 2300 EMPIRE CA LLC .. . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
REEP-IND 10 WEST || AZ LLC . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
REEP-RTL Flemington NJ LLC . . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
. REEP-RTL Mill Creek NJ LLC . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .

85-3592979 .. REEP-RTL NPM GA LLC .......... . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
................................ REEP OFC 515 Post Oak TX LLC .... New York Life Insurance Company .. | Ownership .100.000 ...[New York Life Insurance Company .
................................ REEP-RTL DTC VA LLC woeeeeeeeeeeeeeeeeeeeeeeeeeeee | e New York Life Insurance Company .............. | Ownership.........cccccvvvvvvvvvnvnnnnnnnnnf ..39.000 ....[New York Life Insurance Company ........

New York Life Insurance and Annuity
................................ REEP-RTL DTC VA LLC Corporation . | Ownership ..61.000 ....[New York Life Insurance Company .
................. 87-2706041 .. REEP-RTL DTC-S VA LLC New York Life Insurance Company .. . | Ownership ..37.000 ....[New York Life Insurance Company .
New York Life Insurance and Annuity
................. 87-2706041 .. REEP-RTL DTC-S VA LLC Corporation . | Ownership ..63.000 ....[New York Life Insurance Company .

REEP-IND ROMULUS MI LLC .. .. |New York Life Real Estate Holdings .. . | Ownership..
REEP-NPD ROMULUS JV LLC .. .. | REEP-IND ROMULUS MI LLC .... Ounership..
REEP-MF SOUTH MAIN TX LLC .. | REEP-NPD ROMULUS JV LLC . Ounership..
REEP-AO SOUTH MAIN JV LLC .. .. | REEP-MF SOUTH MAIN TX LLC . Ounership..
REEP-AO SOUTH MAIN OWNER LLC . . | REEP-AQ SOUTH MAIN JV LLC ... Ounership..
CUMBERLAND PROPERTIES LLC .. . |New York Life Insurance Company Ownership..
NJIND Raritan Center LLC . |New York Life Insurance Company .. Ownership..
NJIND Talmadge Road LLC .. . |New York Life Insurance Company .. Ownership..
NJIND Melrich Road LLC . |New York Life Insurance Company .. Ownership..
FP Building 18, LLC .... . |New York Life Insurance Company .. Ownership..
FP Building 19, LLC . . |New York Life Insurance Company .. Ownership..
Enclave CAF, LLC . |New York Life Insurance Company .. Ownership..
Summitt Ridge Apartments, LLC . |New York Life Insurance Company .. Ownership..
PTC Acquisitions, LLC . . |New York Life Insurance Company .. Ownership..
Martingale Road LLC .... . |New York Life Insurance Company .. Ownership..

New York Life Funding ....

New York Life Insurance Company
New York Life Global Funding ..............cees .

New York Life Insurance Company

Government Energy Savings Trust 2003-A ....... New York Life Insurance Company .| Influence.

UFI-NOR Federal Receivables Trust, Series

2000B ....iiiiiiii e LN OTH....... New York Life Insurance Company Influence.

JREP Fund Holdings I, L.P. .eoevvreiiiiiiiiiinnns O NIA....... New York Life Insurance Company . | Ownership

Jaguar Real Estate Partners L.P. ..CYM.... . |New York Life Insurance Company .. Ownership..
. NYLIFE Office Holdings Member LLC .... .. DE..... New York Life Insurance Company . | Ownership
0001711406 .. NYLIFE Office Holdings LLC NYLIFE Office Holdings Member LLC ... Ounership
0001728620 .. NYLIFE Office Holdings REIT LLC . |NYLIFE Office Holdings LLC . | Ownership..

REEP-OFC DRAKES LANDING LLC NYLIFE Office Holdings REIT LLC .. .. | Ownership
REEP-OFC CORPORATE POINTE CA LLC ............... WDELL NIA....... NYLIFE Office Holdings REIT LLC .............. Ounership

.|New York Life Insurance Company .
..|New York Life Insurance Company .
.|New York Life Insurance Company .
..|New York Life Insurance Company .
.|New York Life Insurance Company .
..|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
. [New York Life Insurance Company .
. [New York Life Insurance Company .
. [New York Life Insurance Company .

. |New York Life Insurance Company
..|New York Life Insurance Company .
..|New York Life Insurance Company .
..|New York Life Insurance Company .
..|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company
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................. REEP-OFC VON KARMAN CA LLC .....oeevvvvieeenennnns NYLIFE Office Holdings REIT LLC .. . | Qunership .100.000 ...[New York Life Insurance Company . .
REEP-OFC ONE BOWDOIN SQUARE MA LLC . |NYLIFE Office Holdings REIT LLC .. Ownership.. .100.000 ...|New York Life Insurance Company .

..| 88-2404158 ..
..|88-2389603 ..

47-2591038 ..

98-0412951 ..

98-0412951 ..

REEP-OFC 525 N Tryon NC LLC ..
525 Char lotte Office LLC ......
REEP-IMPIC OFC PROMINENCE ATLANTA LLC ........
REEP-IMPIC OFC 24th CAVELBACK AZ LLC .........
NYLIFE Office Holdings Acquisition REIT LLC

REEP OFC Westory DC LLC .....vvvvvvvvviriineainnnes

Skyhigh SPV Note Issuer 2020 Parent Trust ... |..

Skyhigh SPV Note Issuer 2020 LLC ...............
Sol Invictus Note Issuer 2021-1 LLC ....
Veritas Doctrina Note Issuer SPV LLC
MSVEF Investor LLC
MSVEF Feeder LP ...
MSVEF REIT LLC ....
Madison Square Value Enhancement Fund LP ....
MSVEF-MF Evanston GP LLC ...
MSVEF-MF Evanston |1 LP .
MSVEF-OFC Tampa GP LLC ...
MSVEF-OFC WFC Tampa FL LP ..
MSVEF-FG WFC Tampa JV LP ...
MSVEF-OFC WFC Tampa PO GP LLC ..
MSVEF-FG WFC Property Owner LP .
MSVEF-IND Commerce 303 GP LLC ...
MSVEF-IND Commerce 303 AZ LP .
MSVEF-SW Commerce 303 JV LP .....
MSVEF-MF Pennbrook Station GP LLC
MSVEF-MF Pennbrook Station PA LP ..
MSVEF-MF Burroughs Mill GP LLC .
MSVEF-MF Burroughs Mill NJ LP ......
MSVEF-MF Gramercy JV GP LLC (Delaware)
MSVEF-MF Gramercy OH LP (Delaware)
MSVEF-CR Gramercy JV LP (Delaware) .
SEAF Sichuan SME Investment Fund LLC .........
New York Life International Holdings Limited

Max Estates Ltd. (India) Max Ventures and

Industries Limited ....ccooocvviviviniiiiiiiinns
Max Ventures and Industries Limited .
Max | Ltd. oo
Max Assets Services Ltd
Max Square Limited ..
Max Square Limited .....
Pharmax Corporation Ltd
Max Towers Pvt. ......
Max Estates 128 Pvt. Ltd. ..

.. NYLIFE Office Holdings REIT LLC
. | REEP-OFC 525 N Tryon NC LLC ....
. |New York Life Insurance Company ..
. |New York Life Insurance Company ..

. |New York Life Insurance Company
. |New York Life Insurance Company ..

.. |MSVEF Feeder LP ..
. |MSVEF REIT LLC ...
.. [Madison Square Value Enhancement Fun .
. |MSVEF-MF Evanston GP LLC ........cccocvvvinnns
.. [Madison Square Value Enhancement Fund LP .
.. |MSVEF-OFC Tampa GP LLC
.. |MSVEF-OFC WFC Tampa FL LP .
.. |MSVEF-FG WFC Tampa JV LP .....
. | MSVEF-OFC WFC Tampa PO GP LLC . .
.. [Madison Square Value Enhancement Fund LP .
.. |MSVEF-IND Commerce 303 GP LLC ..

. |MSVEF-IND Commerce 303 AZ LP .
.. [Madison Square Value Enhancement Fund LP .
. |MSVEF-MF Pennbrook Station GP LLC .. .
.. [Madison Square Value Enhancement Fund LP .
. | MSVEF-MF Burroughs Mill GP LLC ...............
.. [Madison Square Value Enhancement Fund LP .
. | MSVEF-MF Gramercy JV GP LLC ....

. |New York Life Insurance Company
. |Max Ventures and Industries Limited
.. |Max Ventures and Industries Limited

. |Max Estates Ltd. ....
.. [New York Life Insurance Company
.. |Max Estates Ltd. ....

. |Max Estates Ltd. .

NYLIFE Office Holdings LLC .

NYLIFE Office Holdings Acquisition REIT LL(

New York Life Insurance Company
New York Life Insurance Company

New York Life Insurance Company
MSVEF Investor LLC ....

MSVEF-MF Gramercy JV GP LLC .... .
New York Life Enterprises LLC ................

New York Life Enterprises LLC ................
NYL Cayman Holdings Ltd. ......ccooeviviiiinnns

New York Life International Holdings
Limited

.. | Ounership..
. [Ownership..

.| Influence..
.| Influence
.| Influence

. | Ownership

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

. | Ounership..

. | Ownership..
. | Ownership

. | Ownership..

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

Max Estates Ltd. ....

Ownership..
Ownership..
Ownership

Ownership

Influence..

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

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

Ownership..
Ownership..

Ownership

(0T T N .

(0T T N .

Ownership

Ownership..
Ownership..

Ownership

.100.000 ...
..0.000 ...
..0.000 ...
..0.000 ...

.100.000 ...
.. 1.400 ....

15.620 ...

.|New York Life Insurance Company .
..|New York Life Insurance Company .
..|New York Life Insurance Company .
..|New York Life Insurance Company .
.|New York Life Insurance Company .

New York Life Insurance Company .
New York Life Insurance Company .
New York Life Insurance Company .
New York Life Insurance Company .
.. |New York Life Insurance Company .
..|New York Life Insurance Company .
..|New York Life Insurance Company .
..|New York Life Insurance Company .
..|New York Life Insurance Company .
..|New York Life Insurance Company .
..|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
..|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
..|New York Life Insurance Company .
..|New York Life Insurance Company .
..|New York Life Insurance Company .
..|New York Life Insurance Company .
..|New York Life Insurance Company .
..|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
..|New York Life Insurance Company .
..|New York Life Insurance Company

..|New York Life Insurance Company

New York Life Insurance Company

New York Life Insurance Company .
New York Life Insurance Company .
.|New York Life Insurance Company .
..|New York Life Insurance Company .
..|New York Life Insurance Company .
..|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
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.......... v e | .. |Max Estates Gurgaon Ltd. ..... ..IND.... . Max Estates Ltd. ... . [Ownership.. .100.000 ...|New York Life Insurance Company ........ |....NO......| eeee wenns
......................................... Acreage Builders Pvt. Ltd. ... o |..IND.... Max Estates Ltd. ... . [Ownership.. .100.000 ...[New York Life Insurance Company ... N e
......................................... NYL Cayman Holdings Ltd. ..........ccceeeeerennnns | .CYM.... New York Life Enterprises LLC ................ |Ownership.. .100.000 ...[New York Life Insurance Company ... LN e
......................................... NYL VorIdwide Capital Investments, LLC . .. DE.. NYL Cayman Holdings Ltd. ....................... |Ownership.. .100.000 ...[New York Life Insurance Company ... N e
Seguros Monterrey New York Life, S.A. de C.V.
..................................................................................................................................................................................................................... CMEX....] e JAne... [ New York Life Enterprises LLC ................ | OWNErship......ccooooinnninnnnnnnnnnnnnd ..99.998 L..|New York Life Insurance Company ........ |....NO...ooi|ceeee eis
Seguros Monterrey New York Life, S.A. de C.V.
......................................... . | MEX . v INYL Worldwide Capital Investments . | Ownership.. .. 0.002 .... [New York Life Insurance Company ... N e
Administradora de Conductos SMNYL, S.A. de Seguros Monterrey New York Life, S.A.
......................................................................................................................... CMEX. ] e N [V eeeeeeeees | OWNETSAPL e ) 99,000 ... New York Life Insurance Company ........ |....NO....of.ee ein
Seguros Monterrey New York Life, S.A. de
......................................................................................................................... CMEX. ] e N [ GV eeeeeees | OWNETSRPL e ) 99,000 ... New York Life Insurance Company ........ |...NO..ooeeee ein
Seguros Monterrey New York Life, S.A. de
......................................................................................................................................................... Inmobiliaria SMNYL, S.A. de C.V. .....ccccceenn | MEX... Ownership.....ccoeeeeeeeeeeiieieiieeeeee} ..99.000 ... New York Life Insurance Company ........ |....NO....o|.coos oot
.......... Inmobi liaria SMNYL, S.A. de C.V. MEX.... Ownership.. .. 1.000 .... [New York Life Insurance Company ...
.......... ...| 26-1483563 .. Eagle Strategies LLC .. |..DE.... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... .| 13-3853547 .. New York Life Capital Corporation ..............|..DE..... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... 13-3808042 .. 0001033244 .. New York Life Trust Company . . [NYLIFE LLC .. . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... ..| 27-0145686 .. 0000071637 .. NYLIFE Securities LLC NYLIFE LLC ..evvveeiveerieeesieeesieeesveeenenee. | Ounership.. .100.000 ... |New York Life Insurance Company ...

.[ 13-3929029 ..

.......................... NYLINK Insurance Agency Incorporated . NYLIFE LLC .eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeennn.. | Ounership.. .100.000 ...[New York Life Insurance Company ...

.......... NYLUK | Company NYLIFE LLC ..eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeenee.. | Ownership.. .100.000 ...[New York Life Insurance Company ...

.......... NYLUK 11 Company .... NYLUK | Company ... Ownership.. .100.000 ...[New York Life Insurance Company ...

.......... Gresham Mortgage .... . [NYLUK I1 Company . [Ownership.. .100.000 ...|New York Life Insurance Company

.......... W Construction Company .. NYLUK |1 Company ... . [Ownership.. .100.000 ...[New York Life Insurance Company ...

.......... NYLUK |1 Company ... . [Ownership.. .100.000 ...[New York Life Insurance Company ...

.......... NYLUK |1 Company ... . [Ownership.. .100.000 ...[New York Life Insurance Company ...

.......... NYL Investors (U.K.) Limited ...ooovvvrvvvenennnns [ .s NYL Investors LLC ........cceevveveeeeeeeeeennnnen. | Ownership.. .100.000 ...[New York Life Insurance Company ...

.......... NYL Investors REIT Manager LLC .[NYL Investors LLC . . | Qunership.. .100.000 ...|New York Life Insurance Company

.......... NYL Investors NCVAD Il GP, LLC NYL Investors LLC .... Ownership.. .100.000 ...[New York Life Insurance Company ...
McMorgan Northern California Value

.......... MNCVAD 11-MF HENLEY CA LLC ... ..DE.....|......NIA....... | Add/Development Fund |1, L.P. ................ |Ownership.. .100.000 ...[New York Life Insurance Company ... N e

.......... MNCVAD 11-SP HENLEY JV LLC ... oo |- DEecoi| e NIALL.... [MNCVAD |I-MF HENLEY CA LLC .................... |Ownership.. ..90.000 ....|New York Life Insurance Company ........ [...NO....o.| couee e

.......... MNCVAD 11-SP HENLEY OWNER LLC .......cccceeeeenee | .. DEcecit] oo NIAL..... | MNCVAD [1-SP HENLEY JV LLC .................... |Ounership .100.000 ... |New York Life Insurance Company ........ [...NO...coof couee e
McMorgan Northern California Value

.......... MNCVAD 11-0FC 770 L Street CA LLC .............. | .. DE.....] ...... NIA....... [ Add/Development Fund |1, L.P. ................ |Ownership .100.000 ...|New York Life Insurance Company ........ |....NO..coou| eeee weiis
McMorgan Northern California Value

.......... MNCVAD 11-MF UNION CA LLC . |..DE.....|]......NIA....... | Add/Development Fund II, L.P. Ownership.. .100.000 ...[New York Life Insurance Company ... N e

.......... MNCVAD 11~ HOLLIDAY UNION JV LLC ... L DE] e NTALL.... |MNCVAD [1-MF UNION CA LLC Ounership.. ..90.000 ....|New York Life Insurance Company ... N0
McMorgan Northern California Value

.......... MNCVAD 11-0FC HARBORS CA LLC ... ..DE.....|......NIA....... | Add/Development Fund II, L.P. ................ |Ownership.. .100.000 ...[New York Life Insurance Company ... LN e

.......... MNCVAD |1-SEAGATE HARBORS LLC . . DE.....]......NIA....... | INCVAD I1-OFC HARBORS CA LLC .................. | Ounership.. ..90.000 ....|New York Life Insurance Company ... N0 e
McMorgan Northern California Value

......................................................................................................................................................... MNCVAD 11-0FC 630 K Street CA LLC .............. | .. DE.....] ...... NIA....... | Add/Development Fund |1, L.P. ................ |Ownership .100.000 ...|New York Life Insurance Company ........ |....NO..coou| eeee weiis
McMorgan Northern California Value

......................... MNCVAD 11-IND SHILOH CA LLC .......cevvvveeeenenee | .. DE...et] .oee o  NIALL..... [ Add/Development Fund 11, L.P. ................ |Ownership .100.000 ...|New York Life Insurance Company

.......... Y [, MNCVAD 11-BIG SHILOH JC LLC . L DE...] oo NTAL...... | NNCVAD |1-IND SHILOH CA LLC ... Ounership.. ..90.000 ....|New York Life Insurance Company ...

.......... 84-1758196 .. MSSDF GP LLC .... .|NYL Investors LLC . | Ounership.. 100.000 ... |New York Life Insurance Company

..[93-2306247 ..
93-2469180 ..

MSSDF |11 GP LLC o NYL Investors LLC Ownership.. .100.000 ...[New York Life Insurance Company ...
Madison Square Structured Debt Fund Il LP ... |..DE.....]...... NIA....... MSSDF 11 Member LLC ....euevviiiiiiiiiiiiiiinnees OWNership...ooeeeeeeeiieieieieiee | .100.000 ...[New York Life Insurance Company
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Madisson Square Structured Debt Fund Il LP
............................................................................ 92-2421807 .. | ceveeeeeveeene | eevveeeneennnnnn | eemeeeeiiniiieiieinineieeeeeeeee [MSSDF REIT T1LLC e [ DB e N s | OWNEPSRPL L.} . 100,000 ... [New York Life Insurance Company ........ |....NO...oof.eer nis
............................................................................ 84-1781419 .| .ivvvvviviveee | vvvvvvvnnininnn | eveeieiiiiiiieiesnnneenennnenn. | MSSDF Member LLC ..oooovvvvviviiiiiiiiiiiieeieeeeeenns [ DELLt] oo NIALL... [New York Life Insurance Company ..............|Ownership.........ccceeeevvuvrnvennnnnnnnnn..35.000 ....[New York Life Insurance Company ........ |....NO.....|eeeee wenis
New York Life Insurance and Annuity
84-1781419 .. MSSDF Member LLC .....vvvvvveeveeeeeeieeeeeviveeaeaes Corporation Ownership 65.000 ....|New York Life Insurance Company .
84-1797003 Madison Square Structured Debt Fund LP .. | MSSDF Member LLC . . | Ownership.. 40.400 ....[New York Life Insurance Company .
84-1819107 MSSDF REIT LLC .evvvvveeeeeeeieeieeeeeeeas .. [Madison Square Structured Debt Fund LP .... |Ownership.. 100.000 ...|New York Life Insurance Company .
84-1825208 MSSDF REIT Funding Sub | LLC . .. |[MSSDF REIT LLC ... . | Ownership.. 100.000 ...|New York Life Insurance Company .
85-4113067 MSSDF REIT Funding Sub |1 LLC .. .. |MSSDF REIT LLC Ownership.. 100.000 ...|New York Life Insurance Company .
85-4120070 MSSDF REIT Funding Sub 111 LLC . .. | MSSDF REIT LLC Ounership.. 100.000 ... [New York Life Insurance Company .
I IR MSSDF REIT Funding Sub IV LLC ... .. |MSSDF REIT LLC Ownership.. 100.000 ...|New York Life Insurance Company .
..| 87-3760197 .. MSSDF REIT Funding Sub V LLC .......... .. |[MSSDF REIT LLC Ownership.. 100.000 ...|New York Life Insurance Company .
MSSDF REIT Funding Sub VI LLC (Delaware) .... .. |MSSDF REIT LLC Ownership.. 100.000 ...|New York Life Insurance Company .
MSSDF REIT Funding Sub VI1 LLC (Delaware) ... |.. .. |MSSDF REIT LLC ... .. | Ounership.. 100.000 ...|New York Life Insurance Company .
..|93-1441293 .. MSSDF-OFCB Voss San Felipe LLC (Delaware) ... |.. .. |Madison Square Structured Debt Fund LP .... |Ounership.. 100.000 ...|New York Life Insurance Company .
..|93-1429937 .. MSSDF-OFCB Voodway LLC (Delaware) .... .. [Madison Square Structured Debt Fund LP .... |Ownership.. 100.000 ...|New York Life Insurance Company .
..|93-2600376 .. MSSDF-OFCB Hanover LLC (Delaware) . [Madison Square Structured Debt Fund LP .... |Ownership.. ..}.100.000 ...|New York Life Insurance Company .
. MSSIV GP LLC (Delaware) ............eeeeee. NYL Investors LLC ... . | Ownership..... .100.000 ...[New York Life Insurance Company .
Madison Square Strategic Investments Venture
......................................................................................................................................................... LP eiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | DB NTAL [ MSSTV GP e | Ownershipa e} 512000 .| New York Life Insurance Company
Madison Square Strategic Investments
......................................................................................................................................................... MSSIV REIT Manager LLC (Delaware) .........cc | DEeeeis] e NIALco [Venture LP oo | Ownershipa..en 2} 512000 ... | New York Life Insurance Company
Madison Square Strategic Investments Venture Madison Square Strategic Investments
REIT LLC oo LDE] s NIA....... Venture LP Ownership ..51.000 ....[New York Life Insurance Company .
MSSIV NYL Investor Member LLC (Delaware) .... |..DE.....|...... NIA....... New York Life Insurance Company .. Ownership ..90.000 ....[New York Life Insurance Company .
New York Life Insurance and Annuity
MSSIV NYL Investor Member LLC (Delaware) .... |..DE.....|...... NIA....... Corporation . | Ounership ..10.000 ....[New York Life Insurance Company .
MSVEF GP LLC .... .|NYL Investors LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company .
. MCPF GP LLC . NYL Investors LLC ... . | Qunership .100.000 ...[New York Life Insurance Company .
94-3390961 .. Madison Core Property Fund LP ... LDE] s NIA....... NYL Investors LLC Management.... .}.. 0.000 .... [New York Life Insurance Company .
..| 83-4025228 .. MCPF Holdings Manager LLC .. . [Madison Core Property Fund LP .. Ownership.. .100.000 ...[New York Life Insurance Company .
83-4049223 .. MCPF MA Holdings LLC Madison Core Property Fund LP ................ Ownership .100.000 ...[New York Life Insurance Company .
MCPF Holdings LLC Madison Core Property Fund LP ................ Ownership .100.000 ...[New York Life Insurance Company .
MADISON-IND TAMARAC FL ... . [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-OFC BRICKELL FL LLC Madison Core Property Fund LP ................ Ownership .100.000 ...[New York Life Insurance Company .
MADISION-IND POWAY CA LLC Madison Core Property Fund LP Ownership .100.000 ...[New York Life Insurance Company .
MADISON-LPC POWAY JV LLC (Delaware) . e |- . |MADISION-IND POWAY CA LLC . | Qunership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-MF GRANARY FLATS TX LLC (Delaware) . MADISON-LPC POWAY JV LLC (Delaware) ........ Ounership .100.000 ... |New York Life Insurance Company .
MADISON-MF GRANARY FLATS TX LLC (Delaware)
MADISON-AO GRANARY FLATS JV LLC (Delaware) . |..DE.....|...... NIA....... OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|New York Life Insurance Company
MADISON-AQ GRANARY FLATS ONINER LLC (Delaware)
. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-IND 2080 ENTERPRISE CA LLC .. [Madison Core Property Fund LP Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-IND CLAWITER CA LLC ..... .. [Madison Core Property Fund LP .. . | Ounership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-REDCO CLAWITER JV LLC ... .. |MADISON-IND CLAWITER CA LLC . . | Ownership.. .4.100.000 ... [New York Life Insurance Company .
MADISON-IND ENTERPRISE RIALTO CA LLC .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Mill Creek, LLC .... .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Gateway, LLC ........ .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Gateway Phases Il and Ill, LLC . [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Delta Court, LLC Madison Core Property Fund LP Ownership .100.000 ...[New York Life Insurance Company .
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MIREF Fremont Distribution Center, LLC ....... . Madison Core Property Fund LP Ownership .100.000 ...[New York Life Insurance Company . .
MIREF Century, LLC ........ .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Newpoint Commons, LLC .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ... |New York Life Insurance Company .
MIREF Northsight, LLC .... .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Riverside, LLC .. .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Corporate Woods, LLC . .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
Bartons Lodge Apartments, LLC .. [Madison Core Property Fund LP .. . |Ounership.. ..}..90.000 ....|New York Life Insurance Company .
MIREF 101 East Crossroads, LLC . .. [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
101 East Crossroads, LLC ... .. [MIREF 101 East Crossroads, LLC .. | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Hawthorne, LLC .. .. [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Auburn 277, LLC . .. |[Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Sumner North, LLC . .. [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Wellington, LLC .... .. |[Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Warner Center, LLC ... .. [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-MF Duluth GA LLC ... . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-OFC Centerstone | CA LLC .. Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
MADISON-OFC Centerstone | Il CA LLC .. Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
MADISON-MOB Centerstone IV CA LLC .... . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
........................... . MADISON-OFC Centerpoint Plaza CA LLC .. Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
47-2279230 .. MADISON-IND Logistics NC LLC .... Madison Core Property Fund LLC Ownership .100.000 ...[New York Life Insurance Company .
..| 47-2283899 .. MCPF-LRC Logistics LLC . | MADISON-IND Logistics NC LLC ... . | Ownership.. ..}..90.000 ....|New York Life Insurance Company .
MADISON-MF Desert Mirage AZ LLC ... Madison Core Property Fund LLC Ownership .100.000 ...[New York Life Insurance Company .
MADISON-OFC One Main Place OR LLC Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
MADISON-IND Fenton MO LLC . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-IND Hitzert Roadway MO LLC .. Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company .
MADISON-MF Hoyt OR LLC Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
MADISON-RTL Clifton Heights PA LLC . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-IND Locust CA LLC o Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
47-5640009 .. MADISON-OFC Weston Pointe FL LLC ............... Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
. MADISON-MF MCCADDEN CA LLC .... . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-OFC 1201 WEST IL LLC ... Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
MADISON-MCCAFFERY 1201 WEST IL LLC ............ MADISON-OFC 1201 WEST IL LLC Ounership ..92.500 ....|New York Life Insurance Company .
MADISON-MF CRESTONE AZ LLC . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
83-4019048 .. MADISON-MF TECH RIDGE TX LLC .... Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
MADISON-RTL SARASOTA FL, LLC Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
MADISON-MOB CITRACADO CA LLC . . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-MF THE MEADOWS WA LLC Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
MADISON-ACG THE MEADOWS JV LLC ... MADISON-ACG THE MEADOWS WA LLC ... . | Ownership .100.000 ... |New York Life Insurance Company .
MADISON-ACG THE MEADOWS OWNER LLC . |MADISON-ACG THE MEADOWS JV LLC . | Ownership.. .4.100.000 ... [New York Life Insurance Company .
. Madison-MF Osprey QRS Inc Madison Core Property Fund LP Ownership .100.000 ...[New York Life Insurance Company .
87-4097153 .. Madison-MF Osprey NC GP LLC .. Madison-MF Osprey QRS Inc. ... Ownership .100.000 ...|New York Life Insurance Company .
..| 874075458 .. Madison-MF Osprey NC LP . . . |Madison-MF Osprey QRS Inc. Ownership.. ..99.000 ....|New York Life Insurance Company .
............... Madison-MF Osprey NC LP . e | Madison-MF Osprey NC LP Ownership ..1.000 .... [New York Life Insurance Company .
MADISON-IND LNDR TABOR ROAD NJ LLC (Delaware)
..................................................................................................................................................................................................................... DE.....[......NIA....... |Madison Core Property Fund LP ................ |Ownership.......cccccccceeeeeeeeennnneeee...f . 100,000 ... [New York Life Insurance Company ........ [...NO.....[..... ...
New York Life Investment Management Asia New York Life Investment Management
......................................................................................................................................................... Limited ..vovvvvvvvvvvvvvvvevvvverernenennereneeeennnnnns | CYMe o NIALL.... [Holdings LLC ..o | OWNEPSHiP..eieiiiiiiiiiiiiiieeee. b . 100,000 ... [New York Life Insurance Company ........ [...NO.....].c.. .....




8¢l

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
New York Life Investment Management
............................................................................ 13-4080466 .. | .............. [0000061227 .. | ....ccceeeeeeeiiiieeeeeeennnnn. [ MacKay Shields LLC ..ooooeeeeeeieeeee | W DBt e NI [Holdings LLC e | OWnershipa. e} . 100..000 ... | New York Life Insurance Company ........ N e
MacKay Shields Emerging Markets Debt
......................................................................................................................................................... Portfolio weeeeeeeieiiiiiiiiiiiiiiiiiiiiiiiiiiieeeeeeeens | L DBl NTALLLLLL. [MacKay Shields LLC ............coeeeeeeeeeeeeeeee. | OWnership....eceeiieiieieieeeenn} . 100..000 ... |New York Life Insurance Company ........ N e
MacKay Shields Core Plus Opportunities Fund
............................................................................ 27-2850988 .. | ..eeeeiiiiiene | eevereeereennnnn | eeeeeeeiiniiieieiiieiiieeeeeeees [GP LLC s | DB NTAGLL [MacKay Shields LLC .....oeeeeeieeeeieeeeeeeeeeee | OWNErShipL.aaiiiiiieeeenn . 100,000 ... [New York Life Insurance Company ........ |....NO..oof.eer nis
MacKay Shields Core Plus / Opportunities MacKay Shields Core Plus Opportunities
............................................................................ 27-2851036 .. | .............. |0001502131 teeeeeeeeeeeeeeeeeeeeeeeeeeeeee |[FUNA LR e | DB e NTAL [ FUND GPOLLC eeeeeeeeeeeeeeeeeeeeeeees [OWNETShipL .. . 100.000 ... |New York Life Insurance Company ........ |....NO.....|.cooe oot
MacKay Municipal Managers Opportunities GP
............................................................................ 270676586 .. | .eeeeveveeeeen | weverrennennnnnn | emmeeneiiieiiiiiiiiiiieeeeeeeeee [LLC e | W DB NTALL [MacKay Shields LLC ... | OWNErShiPL L. . 100,000 ... [New York Life Insurance Company ........ |....NO..oof.r il
MacKay Municipal Opportunities Master Fund, MacKay Municipal Managers Opportunities GP
............................................................................ 26-2332835 .. | ..eeeeeeeeeene 0001432467 .. | e [P e [ DB NTA [ LLC e eeeeeeeeeeeeeeeeeeeeeeeees | OWNETSRPL e ) . 100,000 ... [New York Life Insurance Company ........ |....NO..oof. il
MacKay Municipal Managers Opportunities GP
............................................................................ 22-2267512 ..| ..eeeeeeeeee.. |0001432468 .. | .......eeiiiiiiiiiiiiiinnnnnnn.. [MacKay Municipal Opportunities Fund, L.P. .. [..DE.....|......NIA....... et eeeee e e e e e e e e e e e e e e e e e e e e aaaaaaeeeaeeeeeeeeeeee | OWNEESIPL .} . 100.000 ... [New York Life Insurance Company ........ [....NO.....[..... ...
MacKay Municipal Managers Credit
............................................................................ 270676650 .. | eeeevereeeeee | weveereneeennnnn | eemeeeeieniiiiiiiieeneeeeeeeeee. | Opportunities GP, LLC .......eeeeviieeiiieiiiinnnnnn [ DBl NIALLL... [MacKay Shields LLC ......ccceeeeeeeeeeeeeeeeeeeee. | OWNErShip. .t . 100,000 ... [New York Life Insurance Company ........ |....NO...oof.eer nis
MacKay Municipal Credit Opportunities Master MacKay Municipal Managers Credit
.......... ..| 30-0523736 .. 0001460030 .. Fund, L.P. e |- DE.....] ..o NIA...... [ Oppor tunities GP LLC Ownership.. .100.000 ...[New York Life Insurance Company ... N e
MacKay Municipa MacKay Municipal Managers Credi
............................................................................ 30-0523739 .. | ..oeeeeeeeeene |0001460023 .. | .eeeeiiiiiiiiiiiiiiieeieeeeeeee [LPe e | W D] NTALLL.. [ Oppor tunities GP LLC .........eeeiiiiiiiieeeeene. | OWNErShipLL.iiiiiiiiiiiiiieeeeeenn . 100,000 ... [New York Life Insurance Company ........ |....NO.ooof.eer nis
MacKay Municipal Credit Opportunities H. MacKay Municipal Managers Credit
............................................................................ 38-4019880 .. | ....ceeeeeeene 0001700102 .. | eeeeeeeneeiiiiiiiiiiiiieeeeeeeen [FUNd, P | DB NTALLL... [ Oppor tunities GP LLC .........eeeeiiiiiiieieennn. | OWNErShip...iiiiiiiiiiiiiiiiiieeeeenn . 100,000 ... [New York Life Insurance Company ........ |....NO...oof.eee nis
MacKay Municipal Managers Credit
............................................................................ 98-1374021 .. | .eovvveviiiiee | weveeeeneennnnnn | eeeeeeeiiiiiiiiiiiiieeeeeeeeene. |Opportunities Ho (Cayman) GP LLC ............... [..OYM....]......NIA....... [MacKay Shields LLC ........cccceeeeeeeeeeeeeeeeees | OWNErShip...eeeeeiiiiiiiiiiiiiiiiiiieeeeeen . 100,000 ... [New York Life Insurance Company ........ |....NO.ooooeer nis
MacKay Municipal Credit Opportunities H. MacKay Municipal Managers Credit
............................................................................ 98-1370729 ..| .............. |0001710885 teeeeeeeeeeeeeaeaeaaaeeeeeeeeees | (Cayman) Fund, LP oo | LOYMLLL) LU NTALL..... | Oppor tunities HL (Cayman) GP LLC ............ [Ownership.............cceeeeeeieeiiiiee...} . 100.000 ... |New York Life Insurance Company ........ |....NO..oo|ooes weeee
MacKay Municipal Short Term Opportunities
............................................................................ 45-3040968 .. | ..oeeeeeiiiine | eevrereneeeninnn | eeeeeeiieeiieeeiiiiiieeeeeeeeees [FURD GPLLC Lo [ L DB NTALL [MacKay Shields LLC .....cceeeeeieeeieeeieeeeeeee | OWNErShipL L. . 100,000 .. [New York Life Insurance Company ........ |....NO...oof. il
MacKay Municipal Short Term Opportunities MacKay Municipal Short Term Opportunities
.......... ..|45-3041041 .. Fund LP .. DE.... Fund GP LLC Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Plainview Funds plc ..IRL. . |MacKay Shields LLC Ounership.. .50.000 ....|New York Life Insurance Company
.......... Plainview Funds plc ... . IRL.... MacKay Shields LLC Board of Directors.. .. 0.000 .... [New York Life Insurance Company ...
Plainview Funds plc - MacKay Shields
......................................................................................................................................................... Structured Products Opportunities Portfolio |..IRL....J......NIA....... [MacKay Shields LLC ..........ccceeeeeeeeeeeeeeeees | OWNErShip...eeeeieiiiiiiiiiiiiiieeeeennd .. 0.010 ... [New York Life Insurance Company ........ |....NO.ooocceee iis
Plainview Funds plc - MacKay Shields
......................................................................................................................................................... Structured Products Opportunities Portfolio |..IRL....J......NIA....... [New York Life Insurance Company .............. | Ownership........ccccoooeuuuununnnnnnnnnnt ..99.980 ....[New York Life Insurance Company ........ |....NO...oo|eeee eis
Plainview Funds plc MacKay Shields Emerging
......................................................................................................................................................... Markets Debt Portfolio ..........ceeeeeeeveeeeeeennn [ IRLe) oo NTALLL.... [MacKay Shields LLC ........ccceeeeeeeeeeeeeeeeeees | OWNErship. .. .. 0.010 ... [New York Life Insurance Company ........ |....NO...ooceee iis
Plainview Funds plc MacKay Shields Emerging
......................................................................................................................................................... Markets Debt Portfolio ..........ccceveeeveeeeeeennn [ IRL..] oo NIALL..... [New York Life Insurance Company ..............|Ownership........ccccooooioinnnnnnnnnnnnd ..99.990 ....[New York Life Insurance Company ........ |....NO....o|eeee iis
MacKay Shields High Yield Active Core Fund GP
............................................................................ 27-3064248 .. L DE.....]......NIA....... [MacKay Shields LLC .........ccceeeeeeeeeeeeeeeeees | OWNErship. ..t . 100,000 ... | New York Life Insurance Company ........ |....NO.ooofeceer eie
MacKay Shields High Yield Active Core Fund
.......... ...| 26-4248749 .. GP LLC eeeeeeieiiiiiieeiiiiiiiiieneeeeneenennenee. | OuWnErship.. .100.000 ...[New York Life Insurance Company ... N e
.......... ..|98-0540507 .. | .. MacKay Shields Credit Strategy Fund Ltd ...... |..CYM. MacKay Shields LLC ..........ccceeeeeenunnnnnnn. | Ounership.. .100.000 ...[New York Life Insurance Company ... LN e
.......... 13-4357172 .. | 3859263 ..... | .oeernnnnnnnee MacKay Shields Credit Strategy Partners LP . |..DE.....|......NIA....... [MacKay Shields LLC ............................... |Ownership .100.000 ...|New York Life Insurance Company ........ |....NO..coot| eeee weiis
MacKay Shields Defensive Bond Arbitrage Fund
......................................................................................................... 0001502133 .. [ ceeeeeeeeeeeeeeeeeeeeeeeeee | LE e [ GBMUL L UNTALLLLLLL | MacKay Shields LLC ....eeiiiiiiiiiiiiiieeeeeeeees [ Ounershipo. L. 0.070 ... [ New York Life Insurance Company ........ [....NO.....[..... .....
MacKay Shields Defensive Bond Arbitrage Fund
......................................................................................................... 0001502133 .. [ ceeeeeeeeeeeeeeeeeeeeeeeeeee | LE s | GBMUL L NTALLLL | New York Life Insurance Company ..............|Ownership........ccoooooo .. 14.780 ... New York Life Insurance Company ........ [....NO.....[..... .....
MacKay Shields Core Fixed Income Fund GP LLC
.......... .| 45-2732939 .. . DE.....]......NIA....... [MacKay Shields LLC ............................... | Ownership.. .100.000 ... [New York Life Insurance Company ... LN
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MacKay Shields Core Fixed Income Fund GP
............................................................................ 45-2733007 ..| .eeeeeeeeenen. |0001529525 .. | ...eiiiiiiiiiiiiiiiiiiiennenenn. [ MacKay Shields Core Fixed Income Fund LP ... [..DE.....|.cccco NIAooos [LLC cooiiiiiiiiiiiiiiiiiieieieeeeeeeeeeeeeeee. | OWnership...eeeeeeeeiiiiiiiiiiieiiieeeeeeen . . 100,000 ... [New York Life Insurance Company ........ N e
MacKay Shields Select Credit Opportunities
............................................................................ 821760156 .. | .eevvvvvveeeee | wevervrnnennnnnn | eemeeiiieiieiiiiiiiiieeeeeeeeees [FUND GP LLC oo | W DB ] o NTALL [MacKay Shields LLC .......cceeeieiineees | OWNErShip.L . . 100,000 .. [New York Life Insurance Company ........ N e
MacKay Shields Select Credit Opportunities MacKay Shields Select Credit Opportunities
81-4553436 .. FUNd LP s .. DE..... Fund GP LLC Ownership .100.000 ...|New York Life Insurance Company
..|98-1108933 .. MacKay Shields (International) Ltd ..GBR... .. |MacKay Shields LLC . Ownership.. ..}.100.000 ...|New York Life Insurance Company .
..|98-1108959 .. MacKay Shields (Services) Ltd. . ..GBR... .. [MacKay Shields LLC .... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company
..|98-1108940 .. MacKay Shields UK LLP .... ..GBR... .. |MacKay Shields (International) Ltd. . | Ownership.. ..99.000 ....[New York Life Insurance Company .
..|98-1108940 .. MacKay Shields UK LLP . ..GBR... . [MacKay Shields (Services) Ltd. . [Ownership.. ..1.000 .... [New York Life Insurance Company
MacKay Municipal Managers California
............................................................................ 47-3358622 .. | .eeeeeieiiienn | eeveeeeeneennenn | eeeeeieieiiiiiiieiieeeeeeeeeeee. | Opportunities GP LLC ..o [ DEc] o NTALLLL... [MacKay Shields LLC .......cccooeieiiiiiiinnns | OWNErShip. e . 100,000 ... [New York Life Insurance Company ........ N e
MacKay Municipal California Opportunities MacKay Municipal Managers California
......................................................................................................................................................... Fund, L.P. oo | DB o NTALLL.... [ Oppor tunities GP LLC ..........eeeeeeeeeenennnnnn | OWNErShip...eeeeiiiiiiiiiiiiiiiiiiiiieeeeen . 100,000 ... [ New York Life Insurance Company ........ |....NO.ooooeer iis
MacKay Municipal New York Opportunities GP
............................................................................ 81-2401724 .| .ooiiiiiiiiii | eeveeeeenennennn | e [LLG e | DB NTALL [MacKay Shields LLC .....eeeeeeees | OWNEShiPL i . 100,000 .. [New York Life Insurance Company ........ N e
MacKay Municipal New York Opportunities MacKay Municipal New York Opportunities GP
............................................................................ 38-4002797 ..| ..eeeeeeeeenne 0001685030 .. | .eeeeiiiiiiiiiiiiiiiiiiieeeeeeen [FUND, LLP e [ DB NTALL L [LLG e eeeeeeeeeeeeeeeeeeee. | OWnErSRPL e . 100,000 .. [New York Life Insurance Company ........ N e
MacKay Municipal New York Opportunities GP
.......................................... 0001700100 .. MacKay Municipal Opportunity HL Fund LP ..... |..DE.....|......NIA....... [LLC Ownership .100.000 ...[New York Life Insurance Company . N e
........................... 81-2575585 .. [UUTUURTTRTTR MacKay Municipal Capital Trading GP LLC ..... |..DE.....|......NIA....... [MacKay Shields LLC .... Ownership .100.000 ...[New York Life Insurance Company . N0 e
MacKay Municipal Capital Trading Master
........................... 36-4846547 .. Fund, L.P .. . . .. DE.....]......NIA....... [MacKay Municipal Capital Trading GP LLC .. |Ownership .100.000 ...[New York Life Insurance Company . N0 e
MacKay Municipal Cap
............................................................................ 371836504 .. | .eevvvviiiiinn | eevvrrrinirininn | eeeeeeiiiiiiiiiiieieieiaiiines | eeeeeeeesssssssssss s | o2 DEevens| eeee TG [MacKay Municipal Capital Trading GP LLC .. |Ownership........ccccocovvevevennnnnnnnnnnnp. 100.000 ... [New York Life Insurance Company ........ |....NO.....|.ce. ..on
MacKay Municipal Managers Strategic
........................... 81-4932734 .. Opportunities GP LLC .. . DE.....].....NIA....... [MacKay Shields LLC .... Ownership .100.000 ...[New York Life Insurance Company . N0 e
MacKay Municipal Strateg MacKay Municipal Manag
............................................................................ 37-1846456 .. | .............. |0001701742 teeeeeeeeeeeeeeeeeeeeeeeeeeeee |[FUND LR e | W DB el NTALLLLLL | Oppor tuni ties GP LLC .....oeeeeeeeeeeeeeeeeeen.. [Ounership......o......} . 100.000 ... |New York Life Insurance Company ........ N0 e
MacKay Shields Intermediate Bond Fund GP LLC
........................... 82-1715543 .. . DE.....].....NIA....... [MacKay Shields LLC .... Ownership .100.000 ...[New York Life Insurance Company . LN e
MacKay Shields Interme
........................... 82-1716026 .. 0001715261 MacKay Shields Intermediate Bond Fund LP .... |..DE.....|......NIA....... [LLC Ownership .100.000 ...[New York Life Insurance Company . N0 e
........................... 13-4080466 .. [UUTUTRTTRT MacKay Shields General Partner (L/S) LLC .... [..DE.....|......NIA....... [MacKay Shields LLC .... Ownership .100.000 ...[New York Life Insurance Company . N e
............................................................................ 02-0633343 .. | .eevevrrriinnn | e, MacKay Shields Long/Short Fund (Master) ..... |..DE.....|......NIA....... |MacKay Shields General Partner (L/S) LLC . |Ownership........cccccccerriuureereennnnnn. 100.000 ... [New York Life Insurance Company ........ N0 e
MacKay Municipal Managers Opportunities
......................................................................................................................................................... Allocation GP LLC ......ccceeevnnnnnnnnnnneeeee | DEeeiit] e NIALL... [MacKay Shields LLC .......ccceeeeeeeeeeeeeeeeeeee. | OWNErShip...eeeeeeeeiiiiiiiiiiiiennnnnnnnnnnp . 100,000 ... [New York Life Insurance Company ........ |....NO.....].o. ..on
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities
........................... 83-3051488 .. Allocation Master Fund LP .. DE.....].....NIA....... [Allocation GP LLC .. . . | Ownership .100.000 ...[New York Life Insurance Company . N0 e
MacKay Municipal Managers Opport MacKay Municipal Manag
............................................................................ 83-3085547 .. | .eeevererirees | wvvvvvrvviiniinn | evvveveieeeiessssseeeeeeeeenen.. |AlTocation Fund A LP oo [ DB o NTALLLLL [Al Tocation GP LLC L.eiiiiiiiiiiiiiiiiiiiiiieeeeeens | OWNEPSRIDLLaiieieeeveeieeeeeeeenen b . 100,000 L. [New York Life Insurance Company ........ N0 e
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities
............................................................................ 83-3088001 .. | ..evvvvvvvvees | wevvvvvvnnnnnnnn | wevevevvesssseesseseseeenennnn.. [Allocation Fund B LP .oooooeeeeiiieiieiiiieieeeeeens [ DB o NTALLL [AlTocation GP LLC ..uvveeeeiiiiiiiiiiiiiiinaennnnns | OWNEPShip..eeiiiiiiiiiiiiiiiiiiiieeeeeeennn b . 100,000 ... [New York Life Insurance Company ........ |....NO......eee oonn
MacKay Municipal Managers U.S.
......................................................................................................................................................... Infrastructure - Opportunities GP LLC ........ |..DE.....[......NIA....... |MacKay Shields LLC ..............eevvvvvvvvnennnn. [Qunership......oooooeeeiiiiiiiieeiioioo.....} . 100.000 ... |New York Life Insurance Company ........ N0 e
MacKay Municipal U.S. Infrastructure MacKay Municipal Managers U.S.
............................................................................ 83-3010096 .. | ..oovvvvvvvene | wevvvrrvvvnnnnns | evvvvveeveineisseseseeeeeeeeee.. |Opportunities Fund LP .......ooooiiiiiiiiieeiee | L DEL] L NIALLL... [ Infrastructure - Opportunities GP LLC ..... |Ownership.........cccccvvvvvvvvvvevnnnnnnnnnp. 100,000 ... [New York Life Insurance Company ........ N0 e
MacKay Municipal Managers High Yield Select
............................................................................ 84-2017635 .. | .evvvvvvvvveee | wvvvrvrvnnnnnnnn | veveeneiiiieiieenesensenseeeeees [GP LLC eiiiiiiiiiiiiiiiiiiiiiieieeennns | DBl o NIAGLLLLL [MacKay Shields LLC ....eeeeeeeeeeeeeeeeeeeeeee | OWNEPShip..eeiiiiiiiiiiiiiiiiiviiieeeeeennn b . 100,000 ... [New York Life Insurance Company ........ |....NO....o.eee oonn
MacKay Municipal Managers High Yield
........................... 84-2046842 .. MacKay Municipal High Yield Select Fund LP . [..DE.....|......NIA....... [Select GP LLC Ownership .100.000 ...[New York Life Insurance Company . N0 e
........................... 85-0605318 .. MacKay Flexible Income Fund GP LLC ............ [..DE.....|......NIA....... [MacKay Shields LLC Ownership .100.000 ...[New York Life Insurance Company . N
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......................................................................................................... 0001811009 .. [ ........eeeeeeeeeeeeeeeeeeeee.. | MacKay Flexible Income Fund LP .................. | .. DE.....|......NIA....... |MacKay Flexible Income Fund GP LLC ......... [Ownership.........ccccccceeeeeernnnneee....f . 100,000 ... | New York Life Insurance Company ........ [...NO.....[..... .....
MacKay Municipal Managers High Income
......................................................................................................................................................... Opportunities GP LLC .......evvvvvvvvvvvvvvevnnnnnns |2 DEeeeis] oo  NIALL.... [MacKay Shields LLC .......ccceeeeeeeeeeeeeeeeeeee. | OWNErShip..eeeeeiiiiiiiiiiiiiiiiennnnennnnnnp . 100,000 ... [New York Life Insurance Company ........ |....NO.....|.eee oinn
MacKay Municipal High Income Opportunities MacKay Municipal Managers High Income
Fund LP e | DB e NIA....... Opportunities GP LLC .... Ownership .100.000 ...[New York Life Insurance Company .
Cascade CLO Manager LLC .. LDE] s NIA....... MacKay Shields LLC Ownership .100.000 ...[New York Life Insurance Company .
MKS CLO Holdings GP LLC .. LDE ] NIA....... Cascade CLO Manager LLC .... Ownership .100.000 ...[New York Life Insurance Company .
MKS CLO Holdings, LP ... LCOYM....]......NIA....... |MKS CLO Holdings GP LLC . Ownership.. ..}.100.000 ... |New York Life Insurance Company .
MKS CLO Advisors, LLC .... ceee | DBl NIA....... MacKay Shields LLC Ownership .100.000 ...[New York Life Insurance Company .
MacKay Shields Europe Investment Management
......................................................................................................................................................... Limited ..oovvvvvvvvvnreiiiiiiviivesnnvevevseseneeeenenns | 1Bl o NIAGL. [MacKay Shields LLC ......ccceeeeeeeeeeeeeeeeeeeee. | OWNErShip..eeeeeieiiiiiiiiiiiiiiinnnnnnnnnnnp . 100,000 ... [New York Life Insurance Company ........ |....NO....o|.eee ooiis
MacKay Shields European Credit Opportunity New York Life Insurance and Annuity
......................................................................................................................................................... Fund Limited ..ocooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | Nd] e NTAGL [ Corporation oo | OWNErShiPL e .. 33,000 .. New York Life Insurance Company ........ |....NO.....|.eee oiis
MacKay Shields European Credit Opportunity
......................................................................................................................................................... Fund Limited ...cooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | Nde] e NTAGLL [ MacKay Shields LLC ...eeeeeeeeeeeeeeeeeeeeeeeee. | OWNEPShiP..eeiiiiiiiiiiiiiiiiiiiiiiineneennn .. 67.000 ... New York Life Insurance Company ........ |....NO.....|.eee oiin
MKS Global Sustainable Emerging Markets
............................................................................ 87-1580419 .. | .iovvvvvvveene | wvvvvvvvneininnn | eeveeieiiiiiiiiieieiseeeeeeeen.. |EQUities Fund GP LLC ... | DB L NTALLLL.. [MacKay Shields LLC .....cceeeeeeeeeeeeeeeeeeeeee | OWNEPShip..eeieiiiiiiiiiiiiiiiiiiieeeeeeenn b . 100,000 ... [New York Life Insurance Company ........ |...NO...oo.eee wonis
Candriam Global Sustainanble Emerging Markets MKS Global Sustainable Emerging Markets
............................................................................ 87-1621347 .. | evvvvvveeeene | evvvvvvvvnnnnnnn | evvveeiiiiiiiiiiieeineeeeennene. [EQUities FUnd LP L..eeiiiiiiiiiiiiiiiiiiiiiiiiiieennns [ DBl o NIAGLL [Equities Fund GP LLC ............cceeeeeeeeeeeee. | OWNErship...eeeeeeeeeeeeeeeeeeeenennennnnnnnp. 100,000 ... [New York Life Insurance Company ........ |...NO......eee wonns
MKS Global Emerging Markets Equities Fund GP
............................................................................ 87-1598388 .. | ..eevvvvviiens | wvvvvrrninininnn | eeeeeiiieiiiiiisiiieseeeeeeeeeee [LLC e | W DEL ] U NTALLLLLL [ MacKay Shields LLC ... | OWNEPShIPLLaiiiiiiiiiiiiiiiiiiiiiiieeeeenn b . 100,000 L [New York Life Insurance Company ........ |....NO..oof.en il
Candriam Global Emerging Markets Equities MKS Global Emerging Markets Equities Fund
........................... 87-1645818 .. Fund LP . e | DEeeei] e NIALLLLLLL | GP LLC .. | Ownership .100.000 ...[New York Life Insurance Company . N0 e
MacKay Sh
............................................................................ 92-3561816 .. | .eevvvvvvveene | wvvvvrnnnnnninnn | eereeiiiiieiiiiiiieseeeeeeeeenee [LLC i | W D] U NTAGLLLLLL [ MacKay Shields LLC ... | OWNEPShIPLLaiiiiiiiiiiiiiiiiiiiiiieeeeenn b . 100,000 L [New York Life Insurance Company ........ |....NO..oof.een eis
MacKay Shields Series Fund Managing Member
............................................................................ 92-3539309 .. | .eeeerrviinee | vvveeeiiiiii | eeeeieieeiiiieceeeeeene. | MacKay Shields Series Fund .........ooooooiiiei [ DB NTALLLLLL [LLC (Delaware) ...eeeeeiiiiiiieeeeeiiiiiieeeeeen [OWNEIShIp.Laiiiciiieee .} . 100,000 ... |New York Life Insurance Company ........ |....NO....o|eees woen
Emerging Markets Sovereign Debt - Hard
............................................................................ 92-3539890 .. | .ieeeeriiieins | evvevreneeeninen | eeveeeeeeieiieeeeieieeeeeeeeeee. |CUFTENCY SEFI€S wiviiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeen, | W DB ] Lo NTAGLLL.. [MacKay Shields Series Fund .................... |Ownership........cccceeevvvevvnvennnnnnnnnnp. 100000 ... [New York Life Insurance Company ........ |....NO......eee wonis
Emerging Markets Sovereign Debt - Local
............................................................................ 92-3544137 .| eevieiiiiiiinn | everririiininnn | eeeeiiiiiiiiiiieiiiiieneeaeeee. | CUFTENCY SEFIES tiviiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeen, | W DB o NTAGLLLL. [MacKay Shields Series Fund .................... |Ownership........cccceeervvevvnvennnnnnnnnnp. 100000 ... [New York Life Insurance Company ........ |....NO.....|.eee wonis
Emerging Markets Corporate Debt - Investment
............................................................................ 92-3559916 .. | .ieevviiiiiinn | eevvervniiininen | eeeeeeeieieiiiiiiieieieeeeeeee.. | Grade SEries .......cccccceeiiiiiiiiiiiiiiiiiiiiinineen |2 DEeeiil] o NIALLLL.. [MacKay Shields Series Fund .................... |Ownership........ccccoeouvvevvvrnnnnnnnnnnnp. 100000 ... [New York Life Insurance Company ........ |....NO.....|.eee wonis
Emerging Markets Corporate Debt - High Yield
........................... 92-3540548 .. SEries wevvvrereveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeeeennns | 2 DEeviin] e NIALLL... [MacKay Shields Series Fund Ownership .100.000 ...[New York Life Insurance Company . N0 e
........................... 92-3559458 .. Structured Products Opportunities Series .... |..DE.....|......NIA....... [MacKay Shields Series Fund Ownership .100.000 ...[New York Life Insurance Company . N e
MacKay Shields Emerging Markets Sovereign
............................................................................ 92-3540205 .. | .ieeeeiiieeine | eeveeeeneeeneenn | eeeeeeeieeiiiiiiiiieeeeeenenen.. |Debt Feeder Fund GP LLC ..........oeeiiiiiiiieennns [ DE] o NTALLL... [MacKay Shields LLC .......ccceeeeeeieeeeeeeeeeeee. | OWNErShip. ..t . 100,000 ... [New York Life Insurance Company ........ |....NO..oofoeer nis
MacKay Shields Emerging Markets Sovereign MacKay Shields Emerging Markets Sovereign
............................................................................ 92-3561393 .. | .iieeiiiiiiine | eevveveeeeenennn | eeeeeeeeieeiiieiiiieeeeeeeeeee.. |Debt Feeder Fund LP ... [ DB o NIAL..... [Debt Feeder Fund GP LLC ...........ceevveeenennn. |OWNErShip...eeeiiiiiiiiiiiiiiiiiiiiieeeeenn . 100,000 ... [New York Life Insurance Company ........ |....NO..ooooeer nis
New York Life Investment Management
......................................................................................................................................................... MCF Optimum Sub LLC ......eeeeeeeeeeeeiieiiiiiinnnnn | DBt e NTAC oo [Holdings LLC e | OWNEPSAPL e} . 100,000 ... [ New York Life Insurance Company ........ |....NO.ooof.eee ins
New York Life Investment Management
85-1664787 .. Apogem Capital LLC Holdings LLC . | Ownership .100.000 ...[New York Life Insurance Company .
36-4715120 .. Madison Capital Funding LLC New York Life Insurance Company . | Ownership ..21.900 ....[New York Life Insurance Company .
New York Life Insurance and Annuity
36-4715120 .. Madison Capital Funding LLC LDE ] NIA....... Corporation ..oceeeeeeeeeeeeeeeeeeeeeee e Ownership ..65.640 ....[New York Life Insurance Company . N0 e
36-4715120 .. Madison Capital Funding LLC DB s NIA....... Life Insurance Company of North America ... |Ownership. ..12.460 ....[New York Life Insurance Company . N e
26-2806813 .. MCF Co-Investment GP LLC ... DB NIA....... Madison Capital Funding LLC . Ownership .100.000 ...[New York Life Insurance Company . LN e
26-2806864 .. 0001538585 .. MCF Co-Investment GP LP e DB NIA....... MCF Co-Investment GP LLC Ownership .100.000 ...[New York Life Insurance Company . N e
Madison Capital Funding Co-Investment Fund LP
26-2806918 .. 0001538584 .. LDEL] NIA....... MCF Co-Investment GP LP .... Ownership .100.000 ...[New York Life Insurance Company . N0
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80-0920962 .. | .... ... |Madison Avenue Loan Fund GP LLC ... v | DE..... Madison Capital Funding LLC . [Ownership .100.000 ...[New York Life Insurance Company . ....No.
61-1711540 Madison Avenue Loan Fund LP .. .. [Madison Avenue Loan Fund GP LLC .. | Ownership.. .}.100.000 ...|New York Life Insurance Company . ....N0..
I IR MCF Fund | LLC ....... .. [Madison Capital Funding LLC . .. [Ownership.. .100.000 ...[New York Life Insurance Company . ....N0..
30-1143853 .. MCF Hanwha Fund LLC . .. [Madison Capital Funding LLC . .. |Other.... .. 0.000 .... [New York Life Insurance Company . ....N0..
. Ironshore Investment BL | Ltd. . [Madison Capital Funding LLC . . [Other.... .. 0.000 .... [New York Life Insurance Company . ....N0..
..|46-2213974 .. MCF CLO IV LLC .... .. [New York Life Insurance Company .. | Ownership.. .. 6.700 .... [New York Life Insurance Company . ....N0..
MCF CLO IV LLC . . |Madison Capital Funding LLC .... . [Other.... .. 0.000 .... [New York Life Insurance Company . ... N0..

... N0..

MCF CLO V LLC .. [New York Life Insurance Company .. | Ownership.. ..5.000 .... [New York Life Insurance Company . .

MCF CLO V LLC ... .. [Madison Capital Funding LLC . .. |Other.... .. 0.000 .... [New York Life Insurance Company . ....N0..
MCF CLO VI LLC . .. [Madison Capital Funding LLC . .. [Other. 0.000 .... |New York Life Insurance Company . ....N0..
MCF CLO VII LLC ... .. [Madison Capital Funding LLC . .. [Other. 0.000 .... |New York Life Insurance Company . ....N0..
MCF CLO VITI Ltd .. . [Madison Capital Funding LLC . . [Other-.... .. 0.000 .... [New York Life Insurance Company . ... N0..

... NO..
... N0..
... NO..
....N0
N0

.. |[MCF CLO VI Ltd ..o
.. [Madison Capital
. |MCF CLO IX Ltd.
Madison Capital

MCF CLO VIT1 LLC ..
MCF CLO IX Ltd .
MCF CLO IX LLC .
MCF CLO 10 Ltd. ...

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

.100.000 ...[New York Life Insurance Company .
.. 0.000 .... [New York Life Insurance Company .
.100.000 ...[New York Life Insurance Company .
. |New York Life Insurance Company .

............... MCF CLO 10 LLC .... MCF CLO 10 Ltd. Ownership.. .|New York Life Insurance Company . .
..| 36-4883128 .. MCF KB Fund LLC ... . [Madison Capital Funding LLC . . [Other-.... . [New York Life Insurance Company . ....N0.. U I
61-1907486 .. Madison Capital Funding LLC .... Other.... . |New York Life Insurance Company . ... NO...... JUUU R
MC KB Fund I11 LLC (Delaware) ................... | .. DE..... Madison Capital Funding LLC .... Other-.... . |New York Life Insurance Company . N0 JUUUR I
MCF Hyundai Fund LLC .. [Madison Capital Funding LLC . . |Other. . |New York Life Insurance Company . ....N0.. U I
Apogem Direct Lending Hyundai Fund 2 LLC .... |..DE..... Madison Capital Funding LLC .... Other-.... . [New York Life Insurance Company . . NO...... e 2

............... Islands) ..CYM... Madison Capital Funding LLC .... Other.... . [New York Life Insurance Company . ....No.
..| 85-1708233 .. MCF Senior Debt Fund 2020 LP ..CYM....]......NIA....... [Madison Capital Funding LLC . . [Other-.... ... |New York Life Insurance Company . ....N0..

37-1749427 .. Montpelier Carry Parent, LLC ..DE..... Madison Capital Funding LLC .... Ownership.. .|New York Life Insurance Company . ....No.

............... Montpelier Carry, LLC .... Montpelier Carry Parent, LLC ... .. | Ownership ..|New York Life Insurance Company . ....No.
..| 46-2042988 .. Montpelier GP, LLC . [Madison Capital Funding LLC . . [Ownership.. .|New York Life Insurance Company . ... N0..

Apogem Direct Lending Levered Fund 2023-1 LLC
......................................................................................................................................... .. DE..... Madison Capital Funding LLC ..........ccccccee. |Other ..o fee. 0.000 ... [New York Life Insurance Company ........ [....NO....o.oee iis

......................................................................................................................................... .. DE..... Madison Capital Funding LLC ...........cccccee. |Other ..o fee. 0.000 ... [New York Life Insurance Company ........ [....NO....o.eee eis

............................................................................. Apogem Umbrella (Cayman Islands) ............... |..CYM.... Madison Capital Funding LLC ..............cco. [Other ..o ). 0,000 ... |New York Life Insurance Company ........ [....NO....o|oeen wooe
Apogem Direct Lending Nighthawk Fund (Cayman

............................................................................. 151aN0S) ooeneiiieeeeeeeeeeeeeeceeeeeeeees [ CYMLLL Madison Capital Funding LLC ..............cco. [Other ..o ). 0,000 ... |New York Life Insurance Company ........ [....NO....o|oeen wooe

Apogem US Direct Lending Limited | (Cayman

46-2042988 .. 0001570694 .. Montpelier Fund, L.P. .... ....N0
N R

..... Montpelier GP, LLC Ownership .|New York Life Insurance Company .

35-2537165 .. MCF Mezzanine Carry | LLC ..DE..... Madison Capital Funding LLC . .. |New York Life Insurance Company . .
32-0469843 .. MCF Mezzanine Fund | LLC .. DE..... New York Life Insurance Company .. . | Ownership.. ..|New York Life Insurance Company . N
New York Life Insurance and Annuity

32-0469843 .. | iiiiiiiiiiii | eereererieerieee | e MCF Mezzanine Fund | LLC .........eevevveeieinnnnes . Corporation ....cceeeeeeeeeeeeeeee e OWNErship...ccoeeeeeeeeeeee e ..33.330 ....[New York Life Insurance Company e N0 e
MCF PD Fund GP LLC .. Madison Capital Funding LLC . Other.... . |New York Life Insurance Company . ... NO...... JUUU R
MCF PD Fund LP ........ .. |MCF PD Fund GP LLC .......... .. |Other. . [New York Life Insurance Company . ....N0..
MCF Senior Debt Fund 2019-1 GP LLC .. [Madison Capital Funding LLC . . |Other. . |New York Life Insurance Company . ....N0..
MCF Senior Debt Fund 2019-1 LP .... . ...NIA....... |NCF Senior Debt Fund 2019-1 GP LLC . .. |Other.... .. |New York Life Insurance Company . ... N0..
Warwick Seller Representative, LLC .. ..DE..... Madison Capital Funding LLC ..........cceuveee. Ownership.. .|New York Life Insurance Company . .NO

New York Life Capital Partners IIl GenPar GP,
............................................................................. LLC weriiiieiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeeens | 2 DEeviin]| e NIALL... [ Apogem Capital LLC ..., | OWNErShip...eeeeeeeeeeiiiiiiiiinnnnnnennennnp . 100,000 ... [New York Life Insurance Company ........ |....NO.....|.eee onin
New York Life Capital Partners IV GenPar GP,
............................................................................. LLC wovvvviiieeiieiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | oo DEuvenn] ceenn NIALL..... [Apogem Capital LLC .........cceeeeeeeeeeeeeeeee.. | OWnErship....eeeeeeeeeennnennnnnnnnnnee...p. 100.000 ... [New York Life Insurance Company ........ [...N0.....].cc. .....
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New York Life Capital Partners IV GenPar, LP New York Life Capital Partners IV GenPar
..................................................................................................................................................................................................................... DB e NTAL L [GP, LLC e | OWNEPShPL e ) . 100,000 ... | New York Life Insurance Company ........ |....NO..oofeeer eie
New York Life Capital Partners IV GenPar,
......................................... New York Life Capital Partners IV, LP ........ [..DE.....| ......NIA....... .... | Ownership.. .100.000 ...[New York Life Insurance Company ... N e
......................................... GoldPoint Core Opportunities Fund, L.P. ..... |..DE.....|......NIA....... [ Apogem Capital LLC ... .... | Ownership.. .100.000 ...|New York Life Insurance Company ........ |....NO......| eeee wenns
....................................................... GoldPoint Core Opportunities Fund Il L.P. ... |..DE.....|......NIA....... [ Apogem Capital LLC ..................eeeeeeeeeee. | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO...oou| eeee weiie
GoldPoint Mezzanine Partners IV GenPar GP,
......................................................................................................................................................... LLC orieieiiiieieieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeens | 2 DEeeiis | cocc oo NIACLL... [ Apogem Capital LLC ......oooeeeeeeeeeeeeeeeeeeeee. | OWnership....eeeeeeeiiiiiiiiiiiiiiieeneenn . 100,000 ... [ New York Life Insurance Company ........ |....NO..oofoceee iis
GoldPoint Mezzanine Partners IV GenPar GP,
......................................................................................................................................................... GoldPoint Mezzanine Partners IV GenPar LP ... [..DE.....|.cccce NIAcooos [LLC woviiiiiiiiiiieeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSAIPL e} . 100,000 ... [ New York Life Insurance Company ........ |....NO..oofoeee iis
GoldPoint Mezzanine Partners Co-Investment
......................................................................................................... 0001670568 .. | eeeeeeeeeeeeeeeeeeeeeeeeeeeeees |FUNd A, LP s |2 DB GoldPoint Mezzanine Partners IV GenPar LP |Ownership .100.000 ...|New York Life Insurance Company
........................................................... . ... | 0001652367 .. GoldPoint Mezzanine Partners IV, LP .. ..DE..... GoldPoint Mezzanine Partners IV GenPar LP |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... GPP Mezz IV A Blocker LP (GPPMBA) .. . |GoldPoint Mezzanine Partners IV, Ownership.. .100.000 ...|New York Life Insurance Company

.......... GPP Mezz IV A Preferred Blocker LP . .|GoldPoint Mezzanine Partners 1V, Ownership.. .100.000 ...|New York Life Insurance Company
.......... GPP Mezz IV B Blocker LP (GPPMBB) .. .. . .. |GoldPoint Mezzanine Partners 1V, Ownership.. .100.000 ...|New York Life Insurance Company
.......... GPP Mezz IV C Blocker LP (GPPMBC) ............. |.. GoldPoint Mezzanine Partners IV, Ownership.. .100.000 ...[New York Life Insurance Company ...

.......... GPP Mezz IV D Blocker LP (GPPMBD) .......cceue.. |.. GoldPoint Mezzanine Partners 1V, Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... GPP Mezz IV E Blocker LP .|GoldPoint Mezzanine Partners 1V, . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... GPP Mezz IV ECI Aggregator LP .. . GPP Mezz IV E Blocker LPP ............ccceeeee.. | Ouwnership.. .100.000 ...[New York Life Insurance Company ...
.......... GPP Mezz IV F Blocker LP ......cvvvvvveveveeeeeaans [ e GoldPoint Mezzanine Partners IV, LP .... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... GPP Mezz IV G Blocker LP ......covvvveveeeieeeannns [ e GoldPoint Mezzanine Partners IV, LP .... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... GPP Mezz IV H Blocker LP .. GoldPoint Mezzanine Partners IV, LP .... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... GPP Mezz IV | Blocker LP .. GoldPoint Mezzanine Partners IV, LP ........ |Ownership.. .100.000 ...[New York Life Insurance Company ...
GoldPoint Mezzanine Partners Offshore IV, GoldPoint Mezzanine Partners IV GenPar GP,
......................................... L.P. ... o |..CYM.... Ownership.. .100.000 ...[New York Life Insurance Company ... N e
GoldPoint Partners Co-Investment V GenPar GP
......................................................................................................................................................... LLC eriieeiiiieieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeenes | 2 DEeeiis] e NIAL... [ Apogem Capital LLC ... | OWnership.. ...t . 100,000 ... [New York Life Insurance Company ........ |....NO..oocceee iis
GoldPoint Partners Co-Investment V GenPar, GoldPoint Partners Co-Investment V GenPar
......................................................................................................................................................... LPo ieiiiieiiieeeeieeeeeeeeeeneneeeeeeennnneeneneens | o2 DBuviis] cecc e NTACLCccd [GP LLC e | OWNEP SR} . 100,000 ... [ New York Life Insurance Company ........ |....NO.ooofoeee iis
GoldPoint Partners Co-Investment V GenPar,
......................................................................................................... 0001670563 .. [0001133639 .................. |GoldPoint Partners Co-Investment Fund-A, LP |..DE.....[......NIA....... |L.P. oo | Ounership ...} 100000 ... [ New York Life Insurance Company ........ [....NO.....[..... .....
GoldPoint Partners Co-Investment V GenPar
......................................................................................................... 0001562188 .. [ ......cceeeeeeeeeeeeeeeeeeeeee.. | GoldPoint Partners Co-Investment V, L.P. ... | DE.....f e NTAL [ LLPL e | Ounership ...} 100.000 ... [ New York Life Insurance Company ........ [....NO.....[..... .....
GoldPoint Partners Co-Investment V ECI
......................................................................................................................................................... GPP V' ECI Aggregator LP .............ceeeeeeeeeees | DE.coot] oo NIALL..... [Blocker Holdco D, LP .......ccceeeeeeeeeeeeeeeeee. | Ownership oo .. 100,000 ... [New York Life Insurance Company ........ |....NO.ooocceee iis
......................................................................................................................................................... GPP V G Blocker Holdco LP ...............eeeeeeeen. | . DE.....] ..o NIAL..... [GoldPoint Partners Co-Investment V, LP .... |Ownership .........cccoeeeeeeiieiennnnnnnnde. 100,000 ... [New York Life Insurance Company ........ |....NO.....|oeeee wonin
GoldPoint Partners Private Debt V GenPar, LLC|
......................................................................................................... 4643807 ...... [0001406803 ........cevvvvveee | eerrriiiiiiiiiiiiiiiieiiieiieeeeeeeeeeeeeeeeeeeeeeeeseeeeees | o0 DEeveee[eeeee NIALLL.... | Apogem Capital LLC ........eevvvvvvvvvvvvnnnnnnnn. [OQunership .oo.ooooeiiiiiiiiiiiiiieeeeeee... £ 100,000 ... [ New York Life Insurance Company ........ [...NO.....[..... .....
GoldPoint Partners Private Debt Offshore V, GoldPoint Partners Private Debt V GenPar
......................................................................................................................................................... LP e | WO NTAG [ GPL LLC e | OWNEPSAED el ], 100,000 ... [ New York Life Insurance Company ........ |....NO.....f.e in
GoldPoint Partners Private Debt V GenPar
......................................................................................................................... 0001483922 .................. |GPP Private Debt VRS LP .....eevveeeeeennnnnnnnnnn | DB et NTAL | GP, LLC oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ Ownership oo, J.. 100,000 ... |New York Life Insurance Company ........ |....NO.....|.oees woees
GoldPoint Partners Private Debt V GenPar GP, GoldPoint Partners Private Debt V GenPar
......................................................................................................................... 0001483922 ......ccceeeeeeees [LP ceiiiiiiiiiiiiieiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | DB NTAL | GP, LLC e [ Ownership oo, ). 100,000 ... |New York Life Insurance Company ........ |....NO.....|.ooes woees
GoldPoint Partners Private Debt V GenPar
.......... GoldPoint Partners Private Debt V, LP ..|GP, LP .. | Ownership ... ..100.000 ... |New York Life Insurance Company .
.......... . | 0001415996 . GPP PD V A Blocker, LLC ................ .|GoldPoint Partners Private Debt V, LP ..... |Ounership ... ..100.000 ... |New York Life Insurance Company
.......... 0001644721 GPP Private Debt V-ECI Aggregator LP . GoldPoint Partners Private Debt V, LP ..... |Ownership ........ccccceeuvvvrvennnnnnnnnnd. 100,000 ... [New York Life Insurance Company ...
.......... GPP PD V B Blocker, LLC .... GoldPoint Partners Private Debt V, LP ..... |Ownership ........cccccceouuuuunnnnnnnnnnnd.. 100.000 ... [New York Life Insurance Company ...
.......... GPP PD V D Blocker LLC GoldPoint Partners Private Debt V, LP ..... |Ownership .........ccccoeouvvuuunnnnneeenn. .. 100.000 ... [New York Life Insurance Company ...
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GoldPoint Partners Private Debt V GenPar
......................................................................................................................................................... GPP LuxCo V GP Sarl ..ocoovvveeeevrirnnnnnnnnnnnenee | LUK et NTACL [GP, LLC e | Ownership o2, J.. 100,000 ... |New York Life Insurance Company ........ N e
GoldPoint Partners Select Manager |Il GenPar
......................................................................................................................... 0001725867 .......cceeeeeeees [GP, LLC wooeeeeeeeeeii e | W DL e NTALLLLLLL [ Apogem Capital LLC ....oceeeeeeeeiiieeeeeeeeeeeee. |Ownership oo, 1. 100..000 ... |New York Life Insurance Company ........ N e
GoldPoint Partners Select Manager |l GenPar, GoldPoint Partners Select Manager |1
......................................................................................................................................................... LPe eieiieeiieieeeeieeeeeeeeeeeeeeeeeeeneeeeneeees | OYMo] oo NTAC L [ GenPar GP, LLC eveveeviiieiiiiiiiiieiiviveeeeenenns | OWNErShip o 1. 100,000 ... [New York Life Insurance Company ........ |....NO....o.eee .oin
GoldPoint Partners Select Manager Fund I11, GoldPoint Partners Select Manager |1
........................... e [ -CYMLf......NIA....... | GenPar, LP ... Ownership ... ..100.000 ... |New York Life Insurance Company . N e
GoldPoint Partners Selec
........................................................................................... DB NTAG [ GenPar, LP oo | Ownership e .. 100,000 ... [New York Life Insurance Company ........ |....NO...oo.oee .ein
GoldPoint Partners Select Manager IV GenPar
......................................................................................................................................................... GP, LLC oo |2 DBt NTAGLLL... [ Apogem Capital LLC ... | Ownership i 1. 100,000 ... [New York Life Insurance Company ........ |....NO....o.ceee oein
GoldPoint Partners Select Manager IV GenPar, GoldPoint Partners Select Manager IV GenPar
......................................................................................................................................................... P e DB [ NTALLL | GP LLC eeeeeeeeeeeeeeeeeeeeees [ Ounership ...} 100000 ... [ New York Life Insurance Company ........ [....NO.....[..... ...
GoldPoint Partners Select Manager Fund IV, GoldPoint Partners Select Manager IV
......................................................................................................... 0001725867 .. | eeeeeeeeeeeeeeeeeieeeeeeeeeeee L W DB NTAL | GenPar, LLPeeens [ Qunership ...} 100000 ... [ New York Life Insurance Company ........ [....NO....[..... ...
GoldPoint Partners Select Manager V GenPar
......................................................................................................................................................... GP, LLC oo |2 DBt NTAGLLLL.. [ Apogem Capital LLC ... | Ownership i .. 100,000 ... [New York Life Insurance Company ........ |....NO....o.eee ooin
GoldPoint Partners Select Manager V GenPar, GoldPoint Partners Select Manager V GenPar
......................................................................................................................................................... P W DB NTALLL | GP LLC eeeeeeeeeeeeeeeeeeeeeeees | OunerShip ... ] 100000 ... [ New York Life Insurance Company ........ [....NO....[..... ...
GoldPoint Partners Select Manager Fund V, GoldPoint Partners Select Manager V GenPar
........................... L.Pe iiiiiiiiieiieeeeieeeeeneennneneeeeeneeeseeneees | DB e NIALLLLLL [ LLP. Ownership ... .J..100.000 ... |New York Life Insurance Company . N e
........................... GoldPoint Partners Canada V GenPar Inc. ..... |..CAN....]......NIA....... [Apogem Capital LLC .... Ownership ... ..100.000 ... |New York Life Insurance Company . LN e
GoldPoint Partners Select Manager Canada Fund
......................................................................................................................................................... V, LPe iiieeeeeeeeeeeiiiieieeeeeeeee | WCANGLLL) Lo NTALLL.... [GoldPoint Partners Canada V GenPar Inc. ... |Ownership ............cccoeeeeeeeieennnnnnde. 100.000 ... [New York Life Insurance Company ........ |....NO.....|eeeee onns
......................................................................................................................... 0001712763 .................. |GoldPoint Partners Canada |11 GenPar, Inc ... |..CAN....J......NIA....... | Apogem Capital LLC .......ccceevvereeeeeeeeennnnee [Ownership .....oooooooiiiiiiiiiiiiiii...... ). 100.000 ... |New York Life Insurance Company ........ |....NO....o|.coee woeee

GoldPoint Partners Select Manager Canada Fund

HELP

GoldPoint Parners Canada IV GenPar Inc
GoldPoint Partners Select Manager Canada Fund

IV, LPe OANL NIA.......
GoldPoint Partners Co-Investment VI GenPar GP|

LLC i LDE] NIA.......
GoldPoint Partners Co-Investment VI GenPar,

LP LDE] NIA.......
GoldPoint Partners Co-Investment VI LP ....... DB NIA.......
GPP VI - ECI Aggregator LP ..........cevvvvvnnnnes LDE ] NIA.......
GPP VI Blocker A LLC ....cocvvviiiiiiiiiiiiiinns LDE] NIA.......
GPP VI Blocker B LLC ....cocvvvevriiiiiiiiiiiene LDE] NIA.......
GPP VI Blocker C LLC ...ococvvveiviiiiiiiiieene LDE] NIA.......
GPP VI Blocker D LLC .. LDE] NIA.......
GPP VI Blocker E LLC ...ococvvvivviiiiiiiiiiene LDE] NIA.......
GPP VI Blocker F LLC ...ococvvviininiiiiiiiiennns LDEL] NIA.......

GoldPoint Parners Canada || GenPar, Inc
Apogem Capital LLC ....

GoldPoint Parners Canada IV GenPar Inc ....
Apogem Capital LLC ..ocoovvvveviiiiiiiiiniiinnnns
GoldPoint Partners Co-Investment VI
GP LLC
GoldPoint Partners Co-Investment VI

Ownership ...
Ownership ...

Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership

Ownership

Ownership ...

Ownership

Ownership

..100.000 ...

..100.000 ...

..100.000 ...

100.000 ...

..100.000 ...

.100.000 ...

..100.000 ...

..100.000 ...

..100.000 ...

..100.000 ...

..100.000 ...

.. 100.000 ...

.. 100.000 ...

New York Life
New York Life

New York Life

New York Life

New York Life

New York Life

New York Life

New York Life

New York Life

New York Life

New York Life

New York Life

New York Life

Insurance Company .
Insurance Company .

Insurance Company
Insurance Company
Insurance Company
Insurance Company
Insurance Company
Insurance Company
Insurance Company

Insurance Company

Insurance Company .

Insurance Company

Insurance Company
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GoldPoint Partners Co-Investment VI GenPar,
......................................................................................................................................................... GPP VI Blocker G LLC ...ceeeeeeeeeeeeeeiiieeeeeees | D] e NTALLL eeeeeeeeeeaeaaaeaaeaaaaaeaaaaaaaaaaaaaaaaaaaaaaaaaes | OWNEPSNIP Liiiiiiiiiiiiiiiiiiiiiiieeeeeenl}.. 100,000 ... [New York Life Insurance Company ........ N e
GoldPoint Partners Co-Investment VI GenPar,
......................................................................................................................... 0001718352 ..........cceeeee. [GPP VI Blocker HLLC ooeeeeeeeeieeeeiieeeies | DB et TR [LP eeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWREPShiD ... ). 100,000 ... |New York Life Insurance Company ........ N e
GoldPoint Partners Co-Investment VI GenPar,
.......... GPP VI Blocker | LLC .oeeeeeeeeeieieiiiiieees LP e | Ownership eeeiiiiiiiiiiieeeeen. ] 100,000 ... [New York Life Insurance Company
.......... Apogem Co-Invest VII GenPar, GP LLC ........... Apogem Capital LLC ............eeeeeeeeeeeennnnn. | Ownership ...|New York Life Insurance Company ...
.......... Apogem Co-Invest VII, GenPar LP ........ .. | Apogem Co-Invest VII GenPar, GP LLC . . | Ounership ... ...|New York Life Insurance Company
.......... Apogem Partners Co-Investment VII, LP .. | Apogem Co-Invest VII, GenPar LP ... . | Ownership ... ..|New York Life Insurance Company
.......... GoldPoint Private Credit GenPar GP, LLC . | Apogem Capital LLC ... Ownership ... ..|New York Life Insurance Company
.......... GoldPoint Private Credit Fund, LP .............. Apogem Capital LLC ............eeeeeeeeeeeennnnn. | Ownership ..|New York Life Insurance Company ...
.......... Goldpoint Partners Canada GenPar, Inc. ....... Apogem Capital LLC ..........cceeeeeeeeeeeeennnn. | Ownership ..|New York Life Insurance Company ...
.......... o NYLCAP Canada Il GenPar, Inc. .......... . | Apogem Capital LLC ... Ownership ... ...|New York Life Insurance Company
.......... 0001483925 . NYLCAP Select Manager Canada Fund II, L.P. . |..CAN... . NYLCAP Canada Il GenPar, Inc. ................ |Ownership ...|New York Life Insurance Company ...
.......... NYLIM Mezzanine Partners Il GenPar GP, LLC . |..DE.....|......NIA....... [ Apogem Capital LLC ............................... | Ownership .|New York Life Insurance Company
NYLIM Mezzanine Partners |l GenPar GP, LLC
.......... NYLIM Mezzanine Partners Il GenPar, LP .......|..DE.....|......NIA....... Ownership ......cccceeeeeeeeeeeeeeeennnn... .. 100,000 ... |New York Life Insurance Company ... N0 e
NYLCAP Mezzanine Partners IIl GenPar GP, LLC
...................................................................... WDE] e NTAG L | Apogem Capital LLC ...ooocveviivieiiieeeinenenn | Ounership oot . 100,000 .. |New York Life Insurance Company ........ [....NO.....|..... .....
NYLCAP Mezzanine Partners |11 GenPar GP,
.......... NYLCAP Mezzanine Partners |11 GenPar, LP .... |..DE.....|.cccc. NIAooos [LLC wovviiiiiiiiiiiiieeeieeeeeeeeeveeveveveeeeeeees | OWNETSHID coieeeieiiiiiieeeieeeeeeeeen... ). 100,000 ... | New York Life Insurance Company ... N0 e
.......... NYLCAP Mezzanine Partners 111, LP .............. | .. DE.....| ...... NIA....... [NYLCAP Mezzanine Partners Il GenPar, LP . |Ownership ............cceeeeeeieeeennnn.J.. 100,000 ... |New York Life Insurance Company ... N e
NYLCAP Mezzanine Partners |1 GenPar GP,
.......... NYLCAP Mezzanine Offshore Partners II1, LP . |[..CYM....].ccco NIAccccoos [LLC woeeeiiiiiieeeeeeeeeeeeeeeeeeeeeees | OWNETShD ... ). 100,000 ... |New York Life Insurance Company ........ N e
NYLCAP Mezzanine Partners |1 GenPar GP,
.......... NYLCAP Select Manager GenPar, LP ............... LLC oiieeiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Ownership ..100.000 ... |New York Life Insurance Company
.......... NYLCAP Select Manager || GenPar GP, LLC ..... Apogem Capital LLC ............eeeeeeeeeeeennnnn. | Ownership ..100.000 ... |New York Life Insurance Company ...
.......... NYLCAP Select Manager Il GenPar GP, L.P. . |NYLCAP Select Manager Il GenPar GP, LLC ... |Ounership ... ..100.000 ... |New York Life Insurance Company
.......... NYLCAP Select Manager Fund I1, L.P. ........... NYLCAP Select Manager Il GenPar GP, LP .... |Ownership ..100.000 ... |New York Life Insurance Company ...
.......... NYLCAP India Funding LLC ..........ccoeeeeeeeeennns [0 Apogem Capital LLC ..........cceeeeeeeeeeeeennnn. | Ownership ..100.000 ... |New York Life Insurance Company
NYLIM-JB Asset Management Co. (Mauritius) LLC|
..................................................................................................................................................................................................................... LMUS.....) ......NIA....... [NYLCAP India Funding LLC ..............cccceeee. | Ownership .ooooeeeeeieieieeieieeeieeeen ). 24,660 ....|New York Life Insurance Company ........ |....NO.....]....2 ...
New York Life Investment Management India
......................................................................................................... 0001356865 .. | oeeeeeeeeeeeeeeeeeeeeeeeeeeeees |[Fund T, LLC o | GMUSL O NTALLLLLL | NYLIM-JB Asset Management Co., LLC ......... [Ownership .........ccccccciiiiiiiii .} 100.000 ... | New York Life Insurance Company ........ N e
New York Life Investment Management India New York Life Investment Management India
.......... Fund (FVCI) I, LLC ......... .|Fund 11, LLC ..... Ownership ... ..100.000 ... |New York Life Insurance Company .
.......... NYLCAP India Funding I Il LLC .. Apogem Capital LLC ............eeeeeeeeeeeennnnn. | Ownership ..100.000 ... |New York Life Insurance Company ...
NYLIM-Jacob Ballas Asset Management Co. 11,
.......... LLC .... PO IV NYLCAP India Funding |11 LLC .................. |OWNership .......ccoceevvvvvvnvennnnnnnnnnd...24.660 ....[New York Life Insurance Company ... N0l B
NYLIM-Jacob Ballas Asset Management
......................................................................................................... 0001435025 .. [ ......ceeeeeeeeeeeeeeeeeeeeeee.. |NYLIM Jacob Ballas India Fund 111, LLC ....... |..MUS....|......NIA....... | Company |11, LLC ..........evvvvvrrrrrrvrnvnnnnnnns [Ounership .oooooeeiiiiiiiiiiiiiieieeee....J.. 100.000 ... | New York Life Insurance Company ........ N0 e
NYLIM Jacob Ballas Capital India (FVCI) 111,
.......... .. [NYLIM Jacob Ballas India Fund Ill, LLC .... |Ounership ... ...|New York Life Insurance Company
.......... NYLIM Jacob Ballas India (FII) I, LLC . [NYLIM Jacob Ballas India Fund |11, LLC .... |Ounership ... ..|New York Life Insurance Company
.......... Evolvence Asset Management, Ltd. ............... Apogem Capital LLC ............eeeeeeeeeeeennnnn. | Ownership ..|New York Life Insurance Company ...
.......... EIF Managers Limited .......ccccccoiiuummnnnnnnnnee Evolvence Asset Management, Ltd. ............ |Ownership ..|New York Life Insurance Company ...
.......... EIF Managers Il Limited . .. |Evolvence Asset Management, Ltd. Ownership ... ..|New York Life Insurance Company
.......... AHF V (S) GenPar LP ... .. | Apogem Capital LLC ... Ownership ... .. [New York Life Insurance Company
.......... AHF V ECI Aggregator LP . . | Apogem Capital LLC ... Ownership ... ....|New York Life Insurance Company
.......... AHF V GenPar GP LLC ...oooveeeeeeeiiieiieieeees Apogem Capital LLC ..........cceeeeeeeeeeeeennnn. | Ownership .... |New York Life Insurance Company ...
.......... AHF V GenPar LP .......evvvvvvvviiiiiiiiiiiiiiiiinnans Apogem Capital LLC .................ceeeunnnnn.... | Ounership .|New York Life Insurance Company
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AHF VI (S) GenPar LP Apogem Capital LLC .... Ownership ... .. 1.000 .... |New York Life Insurance Company . ..
AHF VI ECI Aggregator LP .. | Apogem Capital LLC . Ownership 1.000 .... |New York Life Insurance Company .
AHF VI GenPar GP LLC .. .. | Apogem Capital LLC . Ownership 1.000 .... |New York Life Insurance Company .
AHF VI GenPar LP ..... .. | Apogem Capital LLC . Ownership 1.000 .... |New York Life Insurance Company .
Apogem Heritage Fund V ... .. | Apogem Capital LLC . Ownership 1.000 .... |New York Life Insurance Company .
Apogem Heritage Fund V LP .. .. | Apogem Capital LLC . Ownership 1.000 .... |New York Life Insurance Company .
Apogem Heritage Fund VI (S) .. | Apogem Capital LLC . Ownership 1.000 .... |New York Life Insurance Company .
Apogem Heritage Fund VI (S) .. .. | Apogem Capital LLC . Ownership 1.000 .... |New York Life Insurance Company .
. Tetra Opportunities Partners . .. | Apogem Capital LLC . Ownership 100.000 ... |New York Life Insurance Company .
..| 84-2631913 .. BMG PAPM GP, LLC ....ceeveeeeeeennns .. | Apogem Capital LLC . . | Ownership 100.000 ...|New York Life Insurance Company .
..|84-2611868 .. BMG PA Private Markets (Delaware) LP .| BMG PAPM GP, LLC . . | Ownership .100.000 ...[New York Life Insurance Company .
98-1503475 .. BMG Private Markets (Cayman) LP BMG PAPM GP, LLC .... . | Ownership ... ..100.000 ... |New York Life Insurance Company .
Private Advisors Special Situations LLC
......................... [ L) BMG Private Markets (Cayman) LP ............. |Ownership ..100.000 ... |New York Life Insurance Company
84-2641258 .. PACD MM, LLC Apogem Capital LLC .... Ownership ... ..100.000 ... |New York Life Insurance Company .
..| 84-2106547 .. N PA Capital Direct, LLC ... . NIA.......|PACD MM, LLC Other ... .. 0.000 .... [New York Life Insurance Company .
............... 0001368975 .. ApCap Strategic Partnership | LLC ... weeo | .. DE.....|......NIA....... [PACD MM, LLC Other .. 0.000 .... [New York Life Insurance Company .
............... PA Credit Program Carry Parent, LLC .... L DE.....]......NIA....... [Apogem Capital LLC ..................eeeeeeeeeee. | Ownership ... ..|New York Life Insurance Company .
..| 82-1396530 .. PA Credit Program Carry, LLC . . |PA Credit Program Carry Parent, LLC . | Ownership ...|New York Life Insurance Company .
45-2572635 .. PACIF Carry Parent, LLC Apogem Capital LLC ..oooeeeeeeeeieiiiiiiieeeeeens Ownership ... ...|New York Life Insurance Company .
................. 45-2591793 .. PACIF Carry, LLC .. PACIF Carry Parent, LLC Ownership ... ..|New York Life Insurance Company .
PACIF GP, LLC . | Apogem Capital LLC .... Ownership ..|New York Life Insurance Company .
.......... Private Advisors Coinvestment Fund, LP ....... PACIF GP, LLC Ownership ... ..|New York Life Insurance Company .
.......... PACIF 11 GP, LLC «oeeeeeeeeiiiieeeees Apogem Capital LLC .... Ownership ... ..|New York Life Insurance Company .
..| 26-1662477 .. Private Advisors Coinvestment Fund II, LP ... .. . |PACIF 11 GP, LLC .... . | Ownership ...|New York Life Insurance Company .
45-2591588 .. PACIF 11 Carry Parent, LLC ......ccceeeeiiiiieens Apogem Capital LLC .... Ownership ... ...|New York Life Insurance Company .
45-2591860 .. PACIF II Carry, LLC . PACIF 11 Carry Parent, LLC ... Ownership ... ..|New York Life Insurance Company .
I IR PACIF 111 GP, LLC ... . _NIA....... | Apogem Capital LLC .... Ownership ..|New York Life Insurance Company .
46-1360141 .. Private Advisors Coinvestment Fund I11, LP . |..DE.....|...... NIA....... PACIF 111 GP, LLC Ownership ... ..|New York Life Insurance Company .
46-2548534 .. PACIF 111 Carry Parent, LLC ..... e [ DBt NIA....... Apogem Capital LLC Ownership ... ..|New York Life Insurance Company .
PACIF I Carry, LLC .. . . |PACIF 111 Carry Parent, LLC . . | Ownership ...|New York Life Insurance Company .
PACIF IV GP, LLC e |- DE..... Apogem Capital LLC Ownership ... ...|New York Life Insurance Company .
Private Advisors Coinvestment Fund IV, LP ... |..DE..... PACIF 1V GP, LLC Ownership ... ..|New York Life Insurance Company .
PACIF IV Carry Parent, LLC ... .. | Apogem Capital LLC .... Ownership ..|New York Life Insurance Company .
. | 0001442524 PACIF IV Carry, LLC .... .. |PACIF 1V Carry Parent, LLC Ownership ..|New York Life Insurance Company .
. . PAMMF GP, LLC ......... .. | Apogem Capital LLC .... Ownership ..|New York Life Insurance Company .
83-1689912 .. 0001762448 .. PA Middle Market Fund, LP .. |PAMMF GP, LLC ........ . [Ownership ...|New York Life Insurance Company .
. . PASCBF Il GP, LLC ..... . | Apogem Capital LLC . Ownership .|New York Life Insurance Company .
Private Advisors Small Company Buyout Fund
20-4838202 .. 0001374891 .. | 0001537995 .. 1, LP GDE] e NIA....... PASCBF 111 GP, LLC Ounership ... .J--100.000 ... [New York Life Insurance Company .
............................... 0001576987 .. PASCBF IV GP, LLC ... weee | DE.....] ... NIA...... [Apogem Capital LLC Ownership ... ..100.000 ... |New York Life Insurance Company .
Private Advisors Small Company Buyout Fund
26-1662399 .. PASCBF 1V GP, LLC Ownership ... .J..100.000 ... |New York Life Insurance Company .
..| 45-2573409 .. PASCBF IV Carry Parent, LLC . | Apogem Capital LLC .... Ownership .100.000 ...[New York Life Insurance Company .
45-2591925 .. PASCBF IV Carry, LLC PASCBF IV Carry Parent, LLC . Ownership ... .J..100.000 ... |New York Life Insurance Company .
............................. PASCBF V GP, LLC «oeeeeeeeeeeiieieeeeeeeeeeeeeeees Apogem Capital LLC .....cceeeeeeeeeeeeeeeeeeeeeee. | Ownership .oeeeeeeiiiiiiiiiiiiiiiiiinnenenn .. 100,000 ... [New York Life Insurance Company
Private Advisors Small Company Buyout Fund
............................................................................ 45-4078336 .. [ .....coceeeene (0001537995 .. | eeeiiiiiieieeeeeeeeeeee |V LR e | DB e NTAL L | PASCBF V GP, LLC e | OUNETSHiD i} 100,000 .. | New York Life Insurance Company ........ [....NO.....|..... ...
Private Advisors Small Company Buyout V -
............................................................................ 46-1799496 .. [ .............. [0001576987 .. | 0001595889 .................. |ERISA Fund, LP .....ocoooiriiivnicnninenneenene | DEci] oo NIALL.... | PASCBF V GP, LLC .ooevveivieeiiiceiieeenneenne | Ounership oooveeioiiiiieiiiieenne.... ] 100.000 ... | New York Life Insurance Company ........ [....NO.....].c. ...
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46-2714292 .. 0001635254 .. PASCBF V Carry Parent, LLC ... Apogem Capital LLC Ownership ... ..|New York Life Insurance Company . .
35-2476750 I PASCBF V Carry, LLC .... .. |PASBF V Carry Parent, LLC . . | Ownership ...|New York Life Insurance Company
I IR .. | 0001657189 PASCPEF VI Carry Parent, LLC . .. | Apogem Capital LLC .......... Ownership ..|New York Life Insurance Company
47-4523581 .. . | 0001711424 PASCPEF VI Carry, LLC .... . | PASCPEF VI Carry Parent, LLC Ownership . ..|New York Life Insurance Company
PASCPEF VI GP, LLC .evvvvviveiiieiiieeieieeeeeeeeeens Apogem Capital LLC .... Ownership ... ..100.000 ... |New York Life Insurance Company
Private Advisors Small Company Private
............................................................................ 46-4301623 .. | .....eeeeeeee. |0001595889 .. | .eeeeveiiiiiiiiiiiiiiiiinennnnnn [EqUity Fund VI, LP oo | DB o NTAL [PASCPEF VI GP, LLC teeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Ownership .eeeeeeeiiiiiiiiieneennn e 100,000 ... [New York Life Insurance Company ........ |....NO......ce. ..on
Private Advisors Small Company Private
............................................................................ 98-1223903 .. | .............. [0001635254 .. | .....ccoeeeeeiiinneeeeennnne. |Equity Fund VI (Cayman), LP .oooeeeeennenneees [L.OYMLLf oo NTALLLLL.. [PASCPEF VI GP, LLC ..oeeveeeieeieeeeeeienneeeee. [OWnership ..oooeeeeiiiiiiiiiiiiiinnnee... .. 100.000 ... |New York Life Insurance Company ........ [....NO....o|eeen woen
......................................................................................................................................................... PASCPEF VIT GP, LLC ..eevvvvveeeeeeeeeeeeeeeeeeennnne | DEeeit] e oo NIALLL.... [ Apogem Capital LLC ..., | Ownership oo .. 100,000 ... [New York Life Insurance Company ........ |....NO..oooceee nis
Private Advisors Small Company Private
............................................................................ 47-5430553 .. .............. [0001657189 .. |0001711426 .................. |Equity Fund VII, LP ....ccoorniiiniiinninenneees | o DEeeie| oot NTALL.... [PASCPEF V1T GP, LLC .eeveeeeeeeiieeeieeeeeee [OUNEIShip woiiiiiiciiiicciieeeeee.§.. 100000 .. [New York Life Insurance Company ........ |....NO.....|..... ...
Private Advisors Small Company Private
........................... 98-1286549 .. 0001711424 .. Equity Fund VI (Cayman), LP .... L.CYM....]......NIA....... [PASCPEF VII GP, LLC ... Ownership ... .J..100.000 ... |New York Life Insurance Company
PASCPEF VI| Carry Parent, LLC . | Apogem Capital LLC .... Ownership .100.000 ...|New York Life Insurance Company
PASCPEF VII Carry, LLC PASCPEF VII Carry Parent LLC ... Ownership ... .J..100.000 ... |New York Life Insurance Company
PASCPEF VIT1 GP LLC wevvvvvvevveeeeieeeeeeeeeeeeeeens Apogem Capital LLC ..oooovvvveeiiiiiiiiiinninnnns Ownership ..100.000 ... |New York Life Insurance Company
Private Advisors Small Company Private
............................................................................ 82-2042371 .| eveveeieiieen | evvervvviiiinnn | eeeeieiiiiiisessseseeeeeeeeeen. |EQUitY Fund VITL, LP oo [ DB oo NTALLLLL. [ PASCPEF VIIT GP LLC ...eeeeeeeeeeeeeeeeeeeeee.. | Ownership ..100.000 ... |New York Life Insurance Company
Private Advisors Small Company Private
..|98-1417728 .. Equity Fund VIIIl (Cayman), LP .. | PASCPEF VII1 GP LLC . | Ownership 100.000 ...|New York Life Insurance Company
..| 84-1939809 .. PASCPEF IX GP, LLC s . | Apogem Capital LLC . Ownership .100.000 ...|New York Life Insurance Company
84-1800282 .. PA Small Company Private Equity Fund IX, LI PASCPEF IX GP, LLC Ownership ... ..100.000 ... |New York Life Insurance Company
PA Small Company Private Equity Fund IX,
98-1516465 .. (Cayman), LP et PASCPEF IX GP, LLC Ownership ... .J..100.000 ... |New York Life Insurance Company
. . APEF X GP, LLC .... . | Apogem Capital LLC . Ownership .100.000 ...|New York Life Insurance Company
Apogem Private Equity Fund X, LP APEF X GP, LLC Ownership ... ..100.000 ... |New York Life Insurance Company
Cuyahoga Capital Partners IV Management
............................................................................ 26-4331000 .. | ceeevereirrenn | evvrverereieneen | eeeeeeeseeeeeeseseeeseeeeeeeeees [Group LLC Lo | DB o NTALLLLLL [ Apogem Capital LLC ..., | Ownership Leeeeeeiiiiiiiiiiiiiiiiiinnnennnn 4. 100,000 ... [New York Life Insurance Company
Cuyahoga Capital Partners IV Management
............................................................................ 26-4331219 ..| .....oeeeeee.. |0001514824 .. | ....eeeeiiiiiiiiiiiiiiiieeennn.. | Cuyahoga Capital Partners IV LP ...ooocoeeeeeens [ DEt] s d NTALLLoo [ Group LLC oo | Other .} .. 0,000 ... [New York Life Insurance Company
Cuyahoga Capital Emerging Buyout Partners
............................................................................ 26-3698069 .. | 3835342 ..... | ..eeevvrrrerrins | weveeeeeeveeiesiseseeeeeneenn... [ Management Group LLC .....coooeeiiiiiiiiiiiiieeeeens [ DE] oo NIALLLL.. [ Apogem Capital LLC ........ooeeeeeiiieeeeeeeeeee. | OWnErship .ooeeeeeeeiiiiiiiiiiinnnnnnnnnnnn . 100,000 ... [New York Life Insurance Company
Cuyahoga Capital Emerging Buyout Partners LP Cuyahoga Capital Emerging Buyout Partners
26-3698209 .. | 3835351 ..... Management Group LLC .. Other .. [New York Life Insurance Company
. VU PA Real Assets Carry Parent, LLC .. .. | Apogem Capital LLC .... Ownership ..|New York Life Insurance Company
47-4479441 .. PA Real Assets Carry, LLC ........... .. |PA Real Assets Carry Parent, LLC . . | Ownership ...|New York Life Insurance Company
............... PA Real Assets Carry Parent II, LLC . .. | Apogem Capital LLC ......coeeeeeeeenns . | Ownership ...|New York Life Insurance Company
82-2582122 PA Real Assets Carry II, LLC ....... .. |PA Real Assets Carry Parent |, LLC . [Ownership ..|New York Life Insurance Company
I IR PA Emerging Manager Carry Parent, LLC . .. | Apogem Capital LLC ..ocooveeeeeeeiieneeeeens Ownership ..|New York Life Insurance Company
47-4468334 .. PA Emerging Manager Carry, LLC . .. |PA Emerging Manager Carry Parent, LLC Ownership ..|New York Life Insurance Company
. s I PA Emerging Manager Carry Parent II, LLC .... .. | Apogem Capital LLC .... Ownership ..|New York Life Insurance Company
82-2884836 .. . | 0001646590 PA Emerging Manager Carry |1, LLC . | PA Emerging Manager Carry Parent |I, LLC . |Ownership ...|New York Life Insurance Company
RIC | GP, LLC Apogem Capital LLC ..ooeeeeeeeeeeeiiiiiiieeees Ownership ... ...|New York Life Insurance Company
Richmond Coinvestment Partners |, LP ... RIC | GP, LLC Ownership ... ..|New York Life Insurance Company
RIC | Carry Parent, LLC .... . | Apogem Capital LLC .... Ownership ..|New York Life Insurance Company
RIC | Carry, LLC RIC | Carry Parent, LLC Ownership ... ..|New York Life Insurance Company
PASF V GP, LLC Apogem Capital LLC .... Ownership ... ..|New York Life Insurance Company
Private Advisors Secondary Fund V, LP . . |PASF V GP, LLC ... . | Ownership .|New York Life Insurance Company

00016565

PASF V Carry, LLC
PASF V Carry Parent, LLC

PASF V GP, LLC ...
Apogem Capital LLC

. | Ownership ...

Ownership

...|New York Life
.| New York Life

Insurance Company

Insurance Company .
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84-3310049 .. PASF VI GP, LLC Apogem Capital LLC .... Ownership ... ..100.000 ... |New York Life Insurance Company . ....No.
..| 84-3090059 .. PA Secondary Fund VI, LP .. |PASF VI GP, LLC .. Ownership .|New York Life Insurance Company . ....N0..
I PA Secondary Fund VI Coinvestments, LP .. |PASF VI GP, LLC .. Ownership ..|New York Life Insurance Company . ....N0..
. | 0001660017 PA Secondary Fund VI (Cayman), LP .. |PASF VI GP, LLC .. Ownership ..|New York Life Insurance Company . ....N0..
. 0001691962 PARAF GP, LLC ... .. | Apogem Capital LLC . .. | Ownership .|New York Life Insurance Company . ....N0..
47-5323045 .. Private Advisors Real Assets Fund, LP . .. |PARAF GP, LLC ........ .. | Ownership .|New York Life Insurance Company . ....N0..
............... PARAF Carry Parent, LLC .... .. | Apogem Capital LLC .... .. | Ownership .|New York Life Insurance Company . ....N0..
47-5392508 PARAF Carry, LLC .. . . | PARAF Carry Parent, LL( Ownership .|New York Life Insurance Company . ....N0..
............... PASCCIF GP, LLC Apogem Capital LLC Ownership ... .|New York Life Insurance Company . ... No.
Private Advisors Small Company Coinvestmen
47-5230804 .| ..ooerrrreens 0001660017 .. | weeeeeeeeeeeeeeeeeeeeeeeeeeees FUNd, LP oo LDE ] NIA....... PASCCIF GP, LLC «eeveeeeeeeeeee e Ownership ..100.000 ... |New York Life Insurance Company ........ ... No.
Private Advisors Small Company Coinvestment
81-4614299 .. 0001691962 .. Fund ERISA, LP PASCCIF GP, LLC Ownership ... .J..100.000 ... |New York Life Insurance Company . ....No.
. . PASCCIF Il GP, LLC .. . | Apogem Capital LLC . Ownership .100.000 ...[New York Life Insurance Company . ....N0..
PA Small Company Coinvestment Fund I1, LP ... {.. PASCCIF Il GP, LLC Ownership ... ..100.000 ... |New York Life Insurance Company . ... No.
PA Small Company Coinvestment Fund |1
(Cayman), LP PASCCIF Il GP, LLC Ownership ... ..100.000 ... |New York Life Insurance Company . ....No.
PASCCIF Carry Parent, LLC .. | Apogem Capital LLC .... Ownership .|New York Life Insurance Company . ....N0..
..| 47-5472308 .. PASCCIF Carry, LLC .. .. |PASCCIF Carry Parent, LLC . . | Ownership .|New York Life Insurance Company . ....N0..
82-3120890 . PARAF |1 GP LLC .. | Apogem Capital LLC .... Ownership .|New York Life Insurance Company . ....N0..
82-3541209 0001721164 .. Private Advisors Real Assets Fund Il LP .. .. |PARAF 11 GP LLC ..... Ownership .|New York Life Insurance Company . ....N0..
..|86-1973380 .. PARAF 111 GP LLC .. .. | Apogem Capital LLC . . | Ownership .|New York Life Insurance Company . ....N0..
..| 86-1678206 .. PA Real Assets Fund II1, LP . |PARAF 111 GP LLC .... . | Ownership .|New York Life Insurance Company . ....N0..
87-1875231 .. SAF GP LLC Apogem Capital LLC .... Ownership ... .|New York Life Insurance Company . ....No.
87-1371149 .. Social Advancement Fund, LP .. SAF GP LLC Ownership ... .|New York Life Insurance Company . ....No.
..| 83-2670366 .. Washington Pike GP, LLC . . | Apogem Capital LLC .... Ownership .|New York Life Insurance Company . ....N0..
83-2634832 .. Washington Pike, LP Wlashington Pike GP, LLC . Ownership ... .|New York Life Insurance Company . ....No.
84-5036706 .. RidgeLake Partners GP, LLC .... Apogem Capital LLC Ownership ... .|New York Life Insurance Company . ....No.
..| 84-5053710 .. RidgeLake Partners, LP . |RidgeLake Partners GP, LLC Ownership . ..|New York Life Insurance Company . ....N0..
............... RidgeLake Co-Investment Partners, LP ... RidgeLake Partners, LP Ownership ... ..100.000 ... |New York Life Insurance Company . ... No.
New York Life Investment Management
NYLCAP Holdings (Mauritius) ..........ccccccoenn. . Holdings LLC Ownership ... .J..100.000 ... |New York Life Insurance Company . ....No.
Jacob Ballas Capital India Private Limited . . |NYLCAP Holdings (Mauritius) . | Ounership ..23.300 ....[New York Life Insurance Company . ....N0..
Industrial Assets Holdings Limited ............ NYLCAP Holdings (Mauritius) . Ownership ... ..28.020 ....[New York Life Insurance Company . e N0 e
JB Cerestra Investment Management LLP ........ NYLCAP Holdings (Mauritius) ......cccccevvvens Ownership ...12.580 ....|New York Life Insurance Company ........ N0
New York Life Investment Management
NYLIM Service Company LLC ..........eevvvvvvnnnnes LDE ] NIA....... Holdings LLC ..vvvvveeeeieiiiiieeeeieeeeeeeeeeeies OWNEISiP woveeeeeeeeeeeeeeeeee e ..100.000 ... |New York Life Insurance Company ........ N0
New York Life Investment Management
NYL Workforce GP LLC .....vvvvvvreveeviviiniiieaas LDE ] NIA....... Holdings LLC ..vvvvveeeeieiiiiieeeeieeeeeeeeeeeies OWNEISiP woveeeeeeeeeeeeeeeeee e ..100.000 ... [New York Life Insurance Company ........ N0
New York Life Investment Management
New York Life Investment Management LLC ...... LDE ] NIA....... Holdings LLC ..vvvveeeeieieeieieeeeieeeeeeeeeeees Ownership ... .4..100.000 ...|New York Life Insurance Company . e N0
NYLIM Fund 1 GP, LLC .evvvvvieiiiiiiiiiiiiieeeeees LDE] s NIA....... New York Life Investment Management LLC ... |Ounership ... .J..100.000 ... |New York Life Insurance Company . e N0 e
NYLIM-TND, LLC .... LDE ] NIA....... NYLIM Fund |1 GP, LLC .oeeeeeeeeeeeeeeeeeeeeens Ownership ... ..100.000 ... |New York Life Insurance Company . ....No
R . WFHG, GP LLC - ...NIA.......[New York Life Investment Management LLC ... |Ownership ..|New York Life Insurance Company . ... N0..
. 14643807 ..... 0001406803 .. [ 0000914898 .. Workforce Housing Fund | - 2007, LP ........... LDE ] NIA....... WFHG, GP LLC .oeeeeeeieeeeiieeee e Ownership ... ..|New York Life Insurance Company . N0 e
New York Life Investment Management
......................................................................................................... 3663273 ...... | .eeeeeeeeeeeeeeeeeeeeeeeeeeeee.. | Index1Q Holdings LLC ...ceeeeeeeeeeeeeeeeeeeeeeeeees | W DB NTALLLLLLL | Holdings LLC ooeeeeieeeeeieeeeeeceeeeeeeeeeeeeeeeees [ Qunership ooeeeeeeeieiiiiiieieiieeeee... ] 100000 ... | New York Life Insurance Company ........ N0 s
New York Life Investment Management
............................................................................ 02-0811751 .. | .eeevveeennen. |0001483922 .. | eeveeeveeeeeeieiiiiiiiieieenennn [ IndeXTQ LLC oo [ W DB NTAG [HOTigS LLC s | OWNEPSRID el ] 74,370 L[ New York Life Insurance Company ........ |....NO......eee wonis
............................................................................ 02-0811751 .. .............. [0001483922 .. | .....ccooooiiiiiiiinniieiienn. | IndexIQ LLC i W DB [ L NTALLLLLL | Index1Q Holdings Inc. .......oocccocoeeeieeeen. [Ownership .oooooiiiiiiiieeee..J...25.630 ....|New York Life Insurance Company ........ |...NO.....]..... .....
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.......... IndexIQ Trust ...ooevveeeeiniiieeeeeiiieeeeeeens [ DBl oo NIALLLLLL [ Index1Q LLC ... . |Other i} . 0,000 ... [New York Life Insurance Company ... e N0
.......... IndexIQ Advisors LLC .........ccccveeeeeiiicnnnee. [ DEc] ool NTAL L. [ Index]Q LLC . | Ownership ...cccoeeeiiiiiiiiiiiiineeee. . 100,000 ... [New York Life Insurance Company ... LNOL

New York Life Insurance and Annuity
.......... Index[Q Active ETF Trust ......ccoooveeeenennees [ DB et NIALLLLLLL [ Corporation e [ OWnership .. ). 98,500 ... New York Life Insurance Company ... N e
.......... 1Q MacKay ESG Core Plus Bond ETF . .|..DE.....[......NIA....... |New York Life Investment Management LLC ... [Ounership .......cccccccvriirnninnnenee...)..95.270 ... New York Life Insurance Company ... LN e
1Q MacKay California Municipal Intermedlate
.......... L DE.....].....NIA....... [New York Life Investment Management LLC ... |Ownership .......cccoooeeveeviieieeennnnnnn ... 42.660 ....|New York Life Insurance Company ........ |....NO.....|eeeee wennn
New York Life Insurance and Annuity
.......... Corporation . | Ownership ...43.480 ....|New York Life Insurance Company ...

. [New York Life Investment Management LLC ... |Ounership ...
New York Life Investment Management LLC ... |Ownership
New York Life Investment Management LLC ... |Ownership
. [New York Life Investment Management LLC ... |Ounership ...
New York Life Insurance Company .............. Ownership
New York Life Investment Management LLC ... |Ownership

.99.300 ....[New York Life Insurance Company
...99.140 ....|New York Life Insurance Company ...
...95.370 ....|New York Life Insurance Company ...
.99.800 ....[New York Life Insurance Company
...10.200 ....|New York Life Insurance Company ...
...51.160 ....|New York Life Insurance Company ...

.......... . . . . .. | 1Q MacKay Multi-Sector Income ETF .
1Q Winslow Focused Large Cap Growth ETF .....
1Q Winslow Large Cap Growth ETF ..
Index1Q ETF Trust
1Q 50 Percent Hedged FTSE International ETF

.......... 10 500 International ETF ..........cocccciieeii | o New York Life Investment Management LLC ... [Ownership ...........cccccceiiiinneee...).91.230 ....|New York Life Insurance Company ...

.......... 10 US Large Cap ETF ... New York Life Investment Management LLC ... |Ownership ........cccceceevrrrvvnnnnnnnnnnd...98.200 ....[New York Life Insurance Company ...

......................................... 10 US Small Cap ETF .. New York Life Investment Management LLC ... [Ownership ............cccccceeeeeeeeee...)...80.700 ....|New York Life Insurance Company ...
New York Life Insurance and Annuity

......................................... 1Q Clean Oceans ETF ........ccccoecevieeeeecccnnns [ L DELLl] Lol NTAL L. [ Corporation . |Ownership ..ccoooeeeiiiiiiiieeiiiiienn. . 75.840 L...[New York Life Insurance Company ... N e
New York Life Insurance and Annuity

......................................................................................................................................................... 1Q Cleaner Transport ETF .......cocoooiiieeeeees [ DB et NTALL L. [ Corporation e | Qunership oo ). 75,930 ... [New York Life Insurance Company ........ [....NO....|.... ....
New York Life Insurance and Annuity

......................................................................................................................................................... 1Q Engender Equality ETF ...........cccoooeeeeiies [ DBt ] oot NIALL L. [ Corporation e | Qunership oo J.80.100 ... [New York Life Insurance Company ........ [....NO....|..... ...

1Q FTSE International Equity Currency

......................................................................................................................................................... Neutral ETF ..ooooiiiiii | W DB o NTAL... [New York Life Investment Management LLC ... |Ownership ........cccceeeiiiiiiiiiiiennnn ] 36.500 ....[New York Life Insurance Company ........ |....NO....o|cceee iis

......................................................................................................................................................... 10 Global Equity R&D Leaders ETF ............... |..DE.....[......NIA....... |New York Life Investment Management LLC ... |OQunership ........cccccccvvvrrrerennnnnnnnn .. 76.120 ... New York Life Insurance Company ........ [....NO.....[..... ...
New York Life Insurance and Annuity

......................................................................................................................................................... 10 Healthy Hearts ETF ..........ccoouvvenennnnnnnnn | DEceecc[ oo NTALLLLL. | Corporation ..eeeeeeeeeeeeeeiiiiiiiiiiiieiieeaeaeenns | QUNEISNp v J...66.380 ... [ New York Life Insurance Company ........ [....NO....[..... ...
New York Life Investment Management

......................................................................................................................................................... 1Q Candriam International Equity ETF ........ |..DE.....[......NIA....... |Holdings LLC .........covvrirrrrrrrerrrreereeennnnnn. | Qunership cooeeeeveeeeeiiiiiieiiieeeeeeenn.J..91.900 ... [ New York Life Insurance Company ........ [...NO.....[..... ...
New York Life Investment Management

.......... 1Q Candriam U.S. Mid Cap Equity ETF ...........|..DE.....[......NIA....... |Holdings LLC ...........ccevvrirrrrrrrrrrreeeeeneeee. [ Qunership ...95.130 ....|New York Life Insurance Company

.......... 1Q Candriam US Large Cap Equity ETF ......... [..DE.....|......NIA....... [New York Life Investment Management LLC ... |Ounership ...84.000 ....|New York Life Insurance Company ...

10 U.S. Large Cap R&D Leaders ETF ..
1Q U.S. Mid Cap R&D Leaders ETF

.95.130 ....[New York Life Insurance Company
...95.070 ....|New York Life Insurance Company ...

. [New York Life Investment Management LLC ... |Ounership ...
New York Life Investment Management LLC ... |Ownership

New York Life Investment Management Holdings New York Life Investment Management
.......... International ........cccoooiiiiiiiiiiiiiiin WU L NTALL | Holdings LLC e | Ounership e} 100000 ... | New York Life Insurance Company
New York Life Investment Management Holdings New York Life Investment Management
.......... Il International . Holdings International .... . [Ownership ...} 100.000 ... |New York Life Insurance Company ...
New York Life Investment Managemen
.......... Candriam Group Holdings Il International .. Ownership ........cceeeeiiiiiiiiiieeeeee...J.. 100,000 ... |New York Life Insurance Company ...
.......... CGH UK Acquisition Company Limited .... Candriam Group Ownership ......cceeeeeeeeeeeeeeeennn...J.. 100,000 ... |New York Life Insurance Company ...
.......... Tristan Equity Partners (GP) Limited . CGH UK Acquisition Company Limited ......... |Ownership .........cccccecouuuunnnnnnnnnnn].. 100.000 ... [New York Life Insurance Company ...

Tristan Equity Partners (GP) Limited ....... Ownership ..100.000 ... |New York Life Insurance Company ...
CGH UK Acquisition Company Limited ......... Ownership ..100.000 ... |New York Life Insurance Company ...
.| Tristan Equity Pool Partners LP . Ownership ... ..100.000 ... |New York Life Insurance Company
CGH UK Acquisition Company lelted Ownership ...80.000 ....|New York Life Insurance Company ...
Tristan Capital Partners Holdings lelted Ownership ..100.000 ... |New York Life Insurance Company ...
TIPS One Co-Investment GP Sarl ............... OWNership oooeeeeeeeeiieieeeeeeeees ..100.000 ... |New York Life Insurance Company ...
Tristan Capital Partners Holdings Limited |OWnership ............ccccccvvvvvvvvvvnnnns ..100.000 ... |New York Life Insurance Company

Tristan Equity Partners LP .
Tristan Equity Pool Partners (GP) lelted

Tristan Equity Pool Partners LP ................
Tristan Capital Partners Holdings Limited ... ..
TIPS One Co-Investment GP Sarl ...
TIPS Co-Investment SCSp .
TCP Incentive Partners (GP) Sarl ...............




6L°€l

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
.......... TCP Incentive Partners SCSp .....cooeeveeveeeeen. [ o TCP Incentive Partners (GP) Sarl ............ |Ownership .........ccceeeevvvvrennnnnnnnnnd. 100,000 ... [New York Life Insurance Company ... N0
.......... TCP Co-Investment GP Sarl .........ccccoueennnee Tristan Capital Partners Holdings Limited |Ownership ..........ccccccceouuennnnnnnnnn].. 100.000 ... [New York Life Insurance Company ...
.......... TCP Co-Investment SCSp TCP Co-Investment GP Sar| (Luxembourg) .... [Ownership .......ccccccoieeiiiiinnnee...).. 100,000 ... |New York Life Insurance Company ...
.......... CCP 111 Co-Investment (GP) Limited .... TCP Co-Investment SCSp (Luxembourg) ........ |Ownership ..100.000 ... |New York Life Insurance Company ...
.......... CCP 111 Co-Investment LP .. CCP 111 Co-Investment (GP) Limited ......... |Ownership ..100.000 ... |New York Life Insurance Company ...
.......... CCP IV Co-Investment LP . .|CCP 111 Co-Investment (GP) Limited .. . | Ownership ... ..100.000 ... |New York Life Insurance Company
.......... EPISO 3 Co-Investment LP .. CCP 111 Co-Investment (GP) Limited ......... |Ownership ..100.000 ... |New York Life Insurance Company ...
.......... EPISO 4 Co-investment LLP CCP 111 Co-Investment (GP) Limited ......... |Ownership ..100.000 ... |New York Life Insurance Company ...
.......... Tristan Capital Partners LLP ... . Tristan Capital Partners Holdings Limited |Ownership ..100.000 ... |New York Life Insurance Company ...
.......... EPISO 4 (GP) LLP oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | EPISO 4 Co-Investment LLP ...................... | Ownership ..100.000 ... |New York Life Insurance Company ...
.......... EPISO 4 Incentive Partners LLP .| Tristan Capital Partners Holdings Limited |Ownership ... .4.700 .... [New York Life Insurance Company
.......... CCP 5 Co-Investment LLP Tristan Capital Partners Holdings Limited |Ownership ...50.000 ....|New York Life Insurance Company ...
.......... Tristan Capital Limited Tristan Capital Partners Holdings Limited |Ownership ..100.000 ... |New York Life Insurance Company ...
.......... Tristan Capital Partners LLP o Tristan Capital Limited ............cceevveeeee. |Ownership ...92.000 ....|New York Life Insurance Company ...
.......... CCP 111 (GP) LLP weveeeeeieeiieeeeeeeeeeeeeeeeeeeeee | Tristan Capital Partners LLP ................. |Ownership ...50.000 ....|New York Life Insurance Company ...
.......... CCP 111 Incentive Partners (GP) Limited .|Tristan Capital Partners LLP .... .... |Ounership ... ..100.000 ... |New York Life Insurance Company
.......... CCP 111 Incentive Partners LP ................... CCP 111 Incentive Partners (GP) Limited ... |Ownership ..100.000 ... |New York Life Insurance Company ...
.......... CCP IV Incentive Partners LP ........cccceeenene CCP 111 Incentive Partners (GP) Limited ... |Ownership ..100.000 ... |New York Life Insurance Company ...
.......... Curzon Capital Partners |11 (GP) Limited .... ..|Tristan Capital Partners LLP ................. |Ounership ... ..100.000 ... |New York Life Insurance Company
.......... CCP 111 (GP) LLP ..cvvreenneenns .. |Curzon Capital Partners 111 (GP) Limited . |Ounership ... .99.000 ....[New York Life Insurance Company
.......... Curzon Capital Partners |Il LP .|CCP 111 (GP) LLP . | Ownership ... ..100.000 ... |New York Life Insurance Company
.......... CCP 111 Ollerton Sarl Curzon Capital Partners 111 LP . Ownership ..100.000 ... |New York Life Insurance Company ...
.......... Curzon Capital Partners Il Sarl .......cccce.. [ Curzon Capital Partners |11 LP .... Ownership ..|New York Life Insurance Company ...
.......... CCP 111 UK Shopping Sarl ........ .. |Curzon Capital Partners Il Sarl . [Ownership ... ..|New York Life Insurance Company
.......... PR Kettering Limited ........... ..|CCP 111 K Shopping Sarl . . [Ownership ... ...|New York Life Insurance Company
.......... CCP 111 Shopping Eastleigh Sarl .|CCP 111 K Shopping Sarl . . [Ownership ... ...|New York Life Insurance Company
.......... White River Developments Limited . CCP 111 K Shopping Sarl .... . [Ownership ..|New York Life Insurance Company ...
.......... CCP 111 Shopping Folkstone Sarl .. CCP 111 K Shopping Sarl . [Ownership ... ..|New York Life Insurance Company ...
.......... CCP 111 Austria Sarl ..... ..|Curzon Capital Partners Il Sarl . [Ownership.. ..|New York Life Insurance Company
.......... CCP 111 Shopolis Sarl ... .|CCP 111 Austria Sarl ............ Ownership.. ..|New York Life Insurance Company
.......... CCP 111 Shopolis Sarl ... .| Curzon Capital Partners Il Sarl . [Ownership.. ....|New York Life Insurance Company
.......... CCP 111 Polska Holding Sarl ..........ccccceueeee Curzon Capital Partners 111 Sarl .. . [Ownership.. ...|New York Life Insurance Company ...
.......... CCP 111 Netherlands Holding BV ... CCP 111 Polska Holding Sarl Ownership.. ..|New York Life Insurance Company ...
.......... Nova Investments Sp. z.0.0 Sarl .|CCP 111 Netherlands Holding BV . | Ownership.. ..|New York Life Insurance Company
.......... CCP 111 Falcon Holding Sarl ....... .| Curzon Capital Partners Il Sarl . [Ownership.. ..[New York Life Insurance Company
.......... Stadtgalerie Written GmbH (Germany) .. CCP 111 Falcon Holding Sarl Ownership.. ..|New York Life Insurance Company ...
Stadtgalerie Written Marketing GmbH (Germany)
.......... .|CCP 111 Falcon Holding Sarl ... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... CCP |11 Castle Holding Sarl . .| Curzon Capital Partners 111 Sarl . [Ownership.. 100.000 ...|New York Life Insurance Company
.......... Fieldcustom Sarl ............eeeeeeemeeiieiiiiiiiinns CCP 111 Castle Holding Sarl . | Ownership.. ..94.900 ....[New York Life Insurance Company ...
.......... CCP 111 Dartford JV Sarl .. Curzon Capital Partners |11 Sarl .. . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 111 Dartford | Sarl .... .|CCP 111 Dartford JV Sarl ....... Ownership.. .100.000 ...|New York Life Insurance Company
.......... Curzon Capital Partners IV GP Limited ..|Tristan Capital Partners LLP .... . | Ounership.. 100.000 ...|New York Life Insurance Company
.......... CCP IV (GP) LLP oeeeeeeeeeeens .| Curzon Capital Partners IV GP Limited ..... |Ownership.. .99.000 ....[New York Life Insurance Company
.......... CCP IV Incentive Partners LP ... Curzon Capital Partners IV GP Limited ..... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Curzon Capital Partners IV LP .... Curzon Capital Partners IV GP Limited ..... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Curzon Capital Partners IV Sarl .. |Curzon Capital Partners IV LP ... Ownership.. .100.000 ...|New York Life Insurance Company
.......... CCP IV IREF 1 Holding Sarl .| Curzon Capital Partners IV LP Ownership.. .100.000 ...|New York Life Insurance Company
.......... CCP IV IREF 1 CCP IV IREF 1 Holding Sarl Ownership.. .100.000 ...[New York Life Insurance Company ...
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.......... CCP IV IREF 2 Holding Sarl LLUX... Curzon Capital Partners IV Sarl ... Ownership.. .100.000 ...[New York Life Insurance Company ... N0
.......... CCP IV Bolt 1 Sarl LLUX... Curzon Capital Partners IV LP Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Stratford City Offices Jersey Unit ............ |..GBR... CCP IV Bolt 1 Sarl Ownership.. ..50.000 ....[New York Life Insurance Company ...
.......... Stratford City Offices Jersey Unit ............ CCP 1V Bolt 2 Sarl Ownership.. ..50.000 ....[New York Life Insurance Company ...
.......... Bolt Nominee 1 Limited Stratford City Offices Jersey Unit Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Bolt Nominee 2 Limited .| Stratford City Offices Jersey Unit . | Ounership.. .100.000 ...|New York Life Insurance Company
.......... CCP IV Bolt 2 Sarl Curzon Capital Partners IV LP Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP IV Erneside Holding Sarl ...........coooeeeen | .LUX... Curzon Capital Partners IV LP ... . | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP IV Erneside Sarl ........cceeeeeeeeeeeeeeeenn. | LUK CCP IV Erneside Holding Sarl .... . | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP IV France Investments Sarl ... LLUX... Curzon Capital Partners IV LP ... . | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... OPPCI CCP IV France Investments .|CCP IV France Investments Sarl . . | Ownership.. 100.000 ...|New York Life Insurance Company
.......... SCI Escape Cordeliers OPPCI CCP IV France Investments ... Ownership.. ..99.000 ....[New York Life Insurance Company ...
.......... SCI Escape Cordeliers .... CCP IV France Investments Sarl . . | Ownership.. ..1.000 .... [New York Life Insurance Company ...
.......... CCP IV Omagh Sarl Curzon Capital Partners IV LP ... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP IV Garden Tower Holding Sarl . LUX... Curzon Capital Partners IV LP ... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 1V Solent Sarl LLUX... Curzon Capital Partners IV LP ... Ownership.. .100.000 ...[New York Life Insurance Company ...
The Forum, Solent, Management Company Limited
.......... CCP 1V Solent Sarl Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... SBP Management Limited .|CCP IV Solent Sarl Ownership.. .27.830 ....|New York Life Insurance Company
.......... CCP IV Kent Holding Sarl .. Curzon Capital Partners IV LP ... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 1V Kent Sar!l .oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen CCP 1V Kent Holding Sarl Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP IV (GP) Sarl .ooeeeeeeiiiiiiiiiiiiiieees Curzon Capital Partners IV LP ... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP IV Kerin Luxembourg Sar| (PUX) .... Curzon Capital Partners IV LP Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 1V SCSp .|CCP 1V Kerin Luxembourg Sar| (PUX) Ownership.. .74.000 ....[New York Life Insurance Company
.......... Kerin Holding Sarl .. CCP 1V Kerin Luxembourg Sarl (PUX) ......... [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP IV K Holding Sarl ....ccceeeeeiiiiiiiiiiins Kerin Holding Sarl . | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Cardiff Gate RP Limited Sarl .....cccevvvvveennns CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Rotherham Foundry RP Limited Sarl .............. CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Warrington Riverside RP Limited Sarl . .|CCP IV K Holding Sarl . . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... Birmingham Ravenside RP Limited Sarl .......... CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Walsall Bescot RP Limited Sarl ... CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... RW Sofas Limited Sarl CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Milton Keynes RP Limited CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Bangor Springill RP Limited Sar | .. .|CCP IV K Holding Sarl . . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... Warrington Pinners Brow RP Limited Sarl ..... CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Bolton Central RP Limited Sarl CCP IV K Holding Sarl . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 3 Incentive Partners (GP) Limi ..|Tristan Capital Partners LLP . . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 3 Incentive Partners LP . .|EPISO 3 Incentive Partners (GP) Limited ... |Ownership.. ..|New York Life Insurance Company
.......... EPISO 3 GP LLP Tristan Capital Partners LLP ................. |Ownership.. ..|New York Life Insurance Company ...
European Property Investors Special
.......... Opportunities 3 LP . ..|EPISO 3 GP LLP ... . | Ownership.. .100.000 ...[New York Life Insurance Company .
.......... EPISO 4 GP 11 Sarl . .|Tristan Capital Partners LLP . Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 4 Student Housing SCSp ... LUX... EPISO 4 GP Il Sarl Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 4 GP LLP ... | .GBRLL Tristan Capital Partners LLP ................. |Ownership .100.000 ...|New York Life Insurance Company
European Property Investors Special
......................................................................................................................................................... Opportunities 4 LP ...ccoovvveveeeeeeennenennnnennnns | GBR...) s s NTALLLL.. [EPISO 4 GP LLP oo | OWnershipa.eeeen} . 100..000 ... | New York Life Insurance Company ........ N e
European Property Investors Special
......................................... EPISO 4 Caeser Holding Sarl . ..GBR.... Opportunities 4 LP Ownership.. .100.000 ...[New York Life Insurance Company ... N e
......................................... Trophy Value Added Fund ..GBR... EPISO 4 Caeser Holding Sarl Ownership.. ..74.150 ....[New York Life Insurance Company ... LN
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European Property Investors Special
EPISO 4 Luxembourg Holding Sarl ................ LUK NIA....... Opportunities 4 LP .......ccccviiiiiiiiiiiiees Ownership.......ccouueeeriiiiiiiieeees .100.000 ... |New York Life Insurance Company
EP1S0 4 Leo Holding Sar| EP1S0 4 Luxembourg Holding Sarl .. . | Ounership .100.000 ... |New York Life Insurance Company .
EPISO 4 Leo Holding BV (NLD) . . |EPISO 4 Luxembourg Holding Sarl Ownership.. ..}.100.000 ...|New York Life Insurance Company .

LGN NIA....... EPISO 4 Leo Holding BV (NLD)

EPISO 4 Leo Management BV (NLD) ... .. | Ownership .100.000 ...|New York Life Insurance Company .
EPISO 4 Leo Amersfoort Office BV (NLD) ....... I ) R NIA....... EPISO 4 Leo Holding BV (NLD) ... .. | Ownership .100.000 ...[New York Life Insurance Company .
EPISO 4 Leo Metropelestraat BV (NLD) . |EPISO 4 Leo Holding BV (NLD) .. | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
EPISO 4 Leo Leidsestraat BV (NLD) EPISO 4 Leo Holding BV (NLD) ... .. | Ownership .100.000 ...[New York Life Insurance Company .
EPISO 4 Leo Koperwiekplein BV (NLD) EP1SO 4 Leo Holding BV (NLD) ... .. | Ownership .100.000 ...[New York Life Insurance Company .
EPISO 4 Leo Raaks BV (NLD) .... . |EPISO 4 Leo Holding BV (NLD) .. | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
EPISO 4 Leo Westwal BV (NLD .. EP1SO 4 Leo Holding BV (NLD) ... .. | Ounership .100.000 ...|New York Life Insurance Company .
EPISO 4 Leo Marikenstraat BV (NLD) ............ . EPISO 4 Leo Holding BV (NLD) ... .. | Ownership .100.000 ...[New York Life Insurance Company .
EPISO 4 Leo Oudkerhof BV (NLD) . |EPISO 4 Leo Holding BV (NLD) .. | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
EPISO 4 Leo Properties BV (NLD) ... EPISO 4 Leo Holding BV (NLD) ... .. | Ownership .100.000 ...[New York Life Insurance Company .
EPISO 4 Leo ST Properties BV (NLD) .. EP1SO 4 Leo Holding BV (NLD) .. | Ounership .100.000 ...[New York Life Insurance Company .
Powilse Power Station BV (NLD) . . |EPISO 4 Luxembourg Holding Sarl . | Ownership.. ..}..90.000 ....|New York Life Insurance Company .
EP Office 1 Spzzo Powilse Power Station BV (NLD) .... Ownership .100.000 ...[New York Life Insurance Company .
EP Office 2 Spzzo ... Powilse Power Station BV (NLD) .... Ownership .100.000 ...[New York Life Insurance Company .
EP Retail Spzoo ... . |Powilse Power Station BV (NLD) . . | Ounership.. ..}.100.000 ...|New York Life Insurance Company .
EP Apartments Spzoo .... Powilse Power Station BV (NLD) .... Ownership .100.000 ...[New York Life Insurance Company .
EP Hotel Spzoo Powilse Power Station BV (NLD) .... Ownership .100.000 ...[New York Life Insurance Company .
EPISO 4 Seed Holding Sarl . |EPISO 4 Luxembourg Holding Sarl .. | Ounership.. ..}.100.000 ...|New York Life Insurance Company .
EPISO 4 Seed Sarl EPISO 4 Seed Holding Sarl . [Ownership .100.000 ...[New York Life Insurance Company .
EPISO 4 Flower Holding Sarl .. EPISO 4 Luxembourg Holding Sarl .. Ownership .100.000 ...[New York Life Insurance Company .
EPISO 4 Flower Sarl . |EPISO 4 Flower Holding Sarl . | Ounership.. ..}.100.000 ...|New York Life Insurance Company .
EPISO 4 Armando Holding Sarl .... EPISO 4 Luxembourg Holding Sarl .. Ownership .100.000 ...[New York Life Insurance Company .
EPISO 4 Armando Holding Coop EPISO 4 Armando Holding Sarl ... .. | Ounership ..95.740 ....[New York Life Insurance Company .
EPISO 4 Armando Holding BV . . |EPISO 4 Armando Holding Coop . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
EPISO 4 Armando Westwi jk EPISO 4 Armando Holding BV Ownership .100.000 ...[New York Life Insurance Company .
EPISO 4 Armando Diemerplien .. EPISO 4 Armando Holding BV Ownership .100.000 ...[New York Life Insurance Company .
EPISO 4 Armando Ridderhof .. . |EPISO 4 Armando Holding BV ... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
EPISO 4 Armando Zijdelwaard .. EPISO 4 Armando Holding BV Ownership .100.000 ...[New York Life Insurance Company .
EPISO 4 Twilight GP Limited EPISO 4 Luxembourg Holding Sarl .. . | Qunership .100.000 ...|New York Life Insurance Company .

.. [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
.. | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
. | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
. | Ownership.. .|New York Life Insurance Company .
Ownership.. ..|New York Life Insurance Company .
. | Ownership.. .|New York Life Insurance Company .
. | Ownership.. ..|New York Life Insurance Company .
Ownership.. ..|New York Life Insurance Company .
Ownership.. .|New York Life Insurance Company .
. | Ounership.. .|New York Life Insurance Company .

EPISO 4 Twilight LP ...oceeees .|..GBR....] ... NIA....... |EPISO 4 Twilight GP Limited .
Twilight PRS Eclipse 110 DAC . .. |EP1SO 4 Twilight LP ...
Twilight Finance DAC .. |EP1SO 4 Twilight LP ...
Twilight Ireland PRS Properties Eclipse DAC .. |EPISO 4 Twilight LP ............
EPISO 4 West Holding Sarl ........ .. |EPISO 4 Luxembourg Holding Sarl
EPISO 4 Antrim Sarl ....... .. |EPISO 4 West Holding Sarl ....
EPISO 4 Banbridge Sarl ......... .. |EPISO 4 West Holding Sarl ....
EPISO 4 France Investments Sarl ... . |EPISO 4 Luxembourg Holding Sarl .
OPPCI EPISO 4 France Investments .. .. |EP1S0 4 France Investments Sarl .
SAS VOF . .. |OPPCI EPISO 4 France Investments .
.| SAS VOF ...

SCI VDF . . Ownership.. .|New York Life Insurance Company .
CCP 5 Pool Partnership GP Limited ..|Tristan Capital Partners LLP . | Ounership.. .|New York Life Insurance Company .
CCP 5 Pool Partnership SLP ....... .. |CCP 5 Pool Partnership GP Limited . | Ounership.. .|New York Life Insurance Company .
CCP 5 GP LLP (United Kingdom) ......... .. |Tristan Capital Partners LLP ... Ownership.. .|New York Life Insurance Company .
Curzon Capital Partners 5 Long-Life LP .|CCP 5 GP LLP (United Kingdom) .. Ownership.. .|New York Life Insurance Company .

CCP 5 (GP) Sarl voveeeeeeeeeeiiiiiiiiiiiiiiiieeeeeees .LUX....] Curzon Capital Partners 5 Long-Life LP .... |Ownership. .|New York Life Insurance Company .
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. B S W Y o IS . . . Tristan Capital Partners LLP . . Ownership.. .100.000 ...[New York Life Insurance Company ... .

Curzon Capital Partners 5 Long Life SCSp .... CCP 5 LL GP Sarl Ownership.. .100.000 ...[New York Life Insurance Company ...
CCP 5 Feeder GP Sarl .......ccccevvuuuunvnnnnnnnnnns Tristan Capital Partners LLP ................. Ownership.. .100.000 ...[New York Life Insurance Company ...
CCP 5 Feeder SCSp CCP 5 Feeder GP Sarl .........cccoeeeeeeeeennnnne Ownership.. .100.000 ...[New York Life Insurance Company ...
EPISO 5 Incentive Partners GP Limited ... Tristan Capital Partners LLP ................. Ownership.. .100.000 ...[New York Life Insurance Company ...
EPISO 5 Incentive Partners SLP ... .|EPISO 5 Incentive Partners GP Limited ..... |Ownership.. .100.000 ...|New York Life Insurance Company
EPISO 5 (GP) Sarl Tristan Capital Partners LLP ................. Ownership.. .100.000 ...[New York Life Insurance Company ...
European Property Investors Special

Opportunities 5 SCSp-SICAV-SIF ... LUX.... EPISO 5 (GP) Sar! ...eeeveevieeiieiiiiiiieeens Ownership.. .100.000 ...[New York Life Insurance Company ...
EPISO 5 Co-Investment SCSp LLUX... EPISO 5 (GP) Sarl ..ceeeeeeeeiiieieeieeees Ownership.. .100.000 ...[New York Life Insurance Company ...
EPISO 6 (GP) LLP . |LLUX.... Tristan Capital Partners LLP . Ownership.. .100.000 ...[New York Life Insurance Company ...
EPISO 6 Co-Investment SCSp ... LUX.... EPISO 6 (GP) LLP Ownership.. .100.000 ...[New York Life Insurance Company ...
European Property Investors Special

Opportunities 6 SCSP ... JLLU) U U NIA....... EPISO 6 (GP) LLP e Ownership .100.000 ...|New York Life Insurance Company

European Property Investors Special

EPISO 6 Luxembourg Holding Sar| Opportunities 6 SCSP ...eeevvvvvvmmvrmnnnnnnnnnee Ownership .100.000 ...|New York Life Insurance Company
EPISO 6 Spectre JV Sarl EPISO 6 Luxembourg Holding Sarl .............. Ownership.. .100.000 ...[New York Life Insurance Company ...
EPISO 6 Spectre 1 Holding Sarl . |EPISO 6 Spectre JV Sarl Ownership.. .100.000 ...|New York Life Insurance Company
EPISO 6 Spectre 2 Holding Sarl EPISO 6 Spectre JV Sarl Ownership.. .100.000 ...[New York Life Insurance Company ...
EPISO 6 Spectre 3 Holding Sarl EPISO 6 Spectre JV Sarl .......cceeeeeeennnnneee Ownership.. .100.000 ...[New York Life Insurance Company ...

EPISO 6 Terina Holding Sarl ..........cccvveveeee LUX.... . EPISO 6 Luxembourg Holding Sarl .............. Ownership..

.100.000 ...[New York Life Insurance Company ...
EPISO 6 Romeo 2 Holding Sarl ... EPISO 6 Luxembourg Holding Sarl ... Ownership.. .100.000 ...[New York Life Insurance Company ...
Montague 1 Sarl . |EPISO 6 Romeo 2 Holding Sarl .... . | Ownership.. .100.000 ...|New York Life Insurance Company
EP1SO 6 Moomin Holding Sarl . . . EPISO 6 Luxembourg Holding Sarl ... Ownership.. .100.000 ...[New York Life Insurance Company ...
EPISO 6 Siem Holding Sarl .........ccovveeeeeeenns LUX.... . EPISO 6 Luxembourg Holding Sarl ... Ownership.. .100.000 ...[New York Life Insurance Company ...
EPISO 6 Siem Sarl ....cceeeeeeeeiiieeieieieieees LUX.... . EPISO 6 Siem Holding Sarl Ownership.. .100.000 ...[New York Life Insurance Company ...
EPISO 6 Panther GP Limited ... EPISO 6 Luxembourg Holding Sarl .............. Ownership.. .100.000 ...[New York Life Insurance Company ...
EPISO 6 Panther JV SLP . .. |EPISO 6 Panther GP Limited .... . |Ounership.. .100.000 ...|New York Life Insurance Company
EPISO 6 Panther Hodco Limited ..........ccceeeeen | NdL.le EPISO 6 Panther JV SLP ....covvvvvvviiiiiiiiennns Ownership.. .100.000 ...[New York Life Insurance Company ...
EPISO 6 Panther Property Limited ........ccceeee | .. N EPISO 6 Panther Hodco Limited Ownership.. .100.000 ...[New York Life Insurance Company ...
Raag Hotels Limited ............ .. |EPISO 6 Panther Property Limited Ownership.. .100.000 ...|New York Life Insurance Company
QMK Pub Westminster Limited . .. |Raag Hotels Limited .. Ownership.. .100.000 ...|New York Life Insurance Company
RAAG OBS Limited . . |Raag Hotels Limited . | Ounership.. .100.000 ...|New York Life Insurance Company
QMK OBS Limi ted RAAG 0BS Limited . | Ownership.. .100.000 ...[New York Life Insurance Company ...
Raag Dublin Limited ... Raag Hotels Limited .. Ownership.. .100.000 ...[New York Life Insurance Company ...
QMK Dublin Limited ..... .. |Raag Dublin Limited .. . | Ownership.. .100.000 ...|New York Life Insurance Company
Raag Kensington Holdings Limited . .. |Raag Hotels Limited .. Ownership.. .100.000 ...|New York Life Insurance Company
Valemet Holdings Limited ...... . |Raag Kensington Holdings Limited . | Ownership.. .100.000 ...|New York Life Insurance Company
Raag Kesington Hotel Limited ... Raag Kensington Holdings Limited ............ Ownership.. .100.000 ...[New York Life Insurance Company ...
QMK Kensington Limited ..........coccveieeniinis . Raag Kesington Hotel Limited .. . | Ownership.. .100.000 ...[New York Life Insurance Company ...
Raag llestminster Holdings Limited . |Raag Hotels Limited ........... Ownership.. .100.000 ...|New York Life Insurance Company
Raag llestminster Hotel Limited . |Raag Westminster Holdings Limited . Ownership.. .100.000 ...|New York Life Insurance Company
QMK Westminster Limited .......... . ....... |Raag Westminster Hotel Limited Ownership.. .100.000 ...|New York Life Insurance Company
Raag Liverpool Street Holdings Limited ....... |..NJ..... Raag Hotels Limited .............. . | Ownership.. .100.000 ...[New York Life Insurance Company ...
Raag Liverpool Street Hotel Limited ... Raag Liverpool Street Holdings Limited .... |Ownership.. .100.000 ...[New York Life Insurance Company ...
QMK Liverpool Street Limited ...... .. |Raag Liverpool Street Hotel Limited . Ownership.. .100.000 ...|New York Life Insurance Company
Ragg Kings Cross Holdings Limited .. |Raag Hotels Limited .. Ownership.. .100.000 ...|New York Life Insurance Company
Raag Kings Cross Hotel Limited . |Ragg Kings Cross Holdings Limited . Ownership.. .100.000 ...|New York Life Insurance Company

QMK KX Limited Raag Kings Cross Hotel Limited Ownership..

.100.000 ...[New York Life Insurance Company ...
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.......... Raag Paddintgon Holdings Limited ............... Raag Hotels Limited Ownership.. .100.000 ...[New York Life Insurance Company ... N0
.......... Raag Paddington Hotel Limited .........ccccceeenn | .. Raag Paddintgon Holdings Limited .. Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... QMK Paddington Limited .......ccooevonnnnnnnnnnnns [ o Raag Paddington Hotel Limited ... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Raag Canary Wharf Holdings Limited ............ Raag Hotels Limited Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... QMK Canary Wharf Limited Raag Canary Wharf Holdings Limited .. Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Raag Shoreditch Limited . . . |Raag Hotels Limited Ownership.. .100.000 ...|New York Life Insurance Company
.......... QMK Shoreditch Limited ..oooovvvveiiiiiieiieeeennn [ o0 Raag Shoreditch Limited .. Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Raag Aberdeen Raag Hotels Limited .. Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... QMK Management Limited .. Raag Hotels Limited .. Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Raag P2 Limited .......oeveveieeiiiiiiiiiiiiiiiiiiees Raag Hotels Limited Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... TIPS One Incentive Partners GP Limited . .|Tristan Capital Partners LLP . . |Ounership.. .100.000 ...|New York Life Insurance Company
.......... TIPS One Incentive Partners SLP ................ TIPS One Incentive Partners GP Limited .... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... TIPS One GP Sarl Tristan Capital Partners LLP . . | Ounership.. .100.000 ...[New York Life Insurance Company ...
.......... Tristan Income Plus Strategy One SCSp ........ TIPS One GP Sarl .... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... TIPS One Alpha Holdings Sarl .........cccccuneee. Tristan Income Plus Strategy One SCSp ..... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... TIPS One Alpha PV | Sarl .| TIPS One Alpha Holdings Sarl . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... TIPS One Alpha PV |1 Sarl TIPS One Alpha Holdings Sarl Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... TIPS One Alpha PV 111 Sarl TIPS One Alpha Holdings Sarl .................. | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... TIPS One Co-Investment GP Sarl ..|Tristan Capital Partners LLP . . |Ounership.. .|New York Life Insurance Company
.......... TIPS One Co-Investment SCSp . .. | TIPS One Co-Investment GP Sarl . | Ownership.. ..|New York Life Insurance Company
.......... CCP IV (GP) LLP .oeeeeeeeeeenns .|Tristan Capital Partners LLP . . | Ounership.. ..|New York Life Insurance Company
.......... Curzon Capital Partners IV (GP) Limited ..... Tristan Capital Partners LLP ................. |Ownership.. ..|New York Life Insurance Company ...
.......... CCP 5 GP LLP Tristan Capital Partners LLP ................. |Ownership.. ..|New York Life Insurance Company ...
.......... CCP 5 Pool Partnership GP Limited .|Tristan Capital Partners LLP .... . | Ownership.. .|New York Life Insurance Company
.......... CCP 5 Pool Partnership SLP ... CCP 5 Pool Partnership GP Limited ........... |Ownership.. .|New York Life Insurance Company ...
Tristan Capital Partners Asse
.......... Limited oo Tristan Capital Partners LLP ................. [Ownership.........cccoeevviriiinnnnnnnennnf . 100000 .. [New York Life Insurance Company
Tristan Capital Partners Asset Management
.......... TCP France ..cceeeeeeeeeeeeeiieeeeeeeeeeeeeeeeeeeeeeees Limited .ovvveeeeiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeee. | OWNEShIP..aeiiiiiiiiiieiiieveeieeeeeeeeenn b . 100,000 ... [New York Life Insurance Company
Tristan Capital Partners Asset Management
.......... TOP NL BV s Limited .oooeeiiiiiiiiiiieiieeceeeceeeeees [OuUnErShip. e f . 100,000 .. [New York Life Insurance Company
TCP Poland Spolka z ograniczona Tristan Capital Partners Asset Management
.......... odpowiedzialnoscia Limited ..oovvveeeiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeen. | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... TCP Co-Investment (GP) S.a ..|Tristan Capital Partners LLP . Ownership.. .100.000 ...|New York Life Insurance Company
.......... TCP Co-Investment SCSp .. | TCP Co-Investment (GP) S.&.r.l. Ownership.. .100.000 ...|New York Life Insurance Company
.......... TCP Incentive Partners SCSp . .| TCP Co-Investment (GP) S.a.r.l. . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... TCP Incentive Partners (GP) S.a.r.l. ......... Tristan Capital Partners LLP ................. [Ownership.. .100.000 ...[New York Life Insurance Company ...
German Property Performance Partners
.......... Investors Feeder Verwaltungs GmbH .............. TCP Incentive Partners (GP) S.a.r.l. .......|Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 4 (GP) S.a.r. 1. weeeeiiiiiiiiiiiiiie Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 4 SCSp EPISO 4 (GP) S.a.r.l. ... . | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 4 (GP) Il S.a.r.l. .. .|Tristan Capital Partners LLP . . |Ounership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 4 Student Housing SCSp ......cccecuvvvnnnnn Tristan (Holdings) Limited .................... [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Candriam Luxco S.a.r.l. . Candriam Group ........eeeeeeeeeeeeeeeeeeeeeeeeeeee. | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Candriam Luxembourg Candriam Group .........eeeeeeeeeveeeeeeeeeeennnnnn. | Ownership.. ..94.892 ....[New York Life Insurance Company ...
.......... Candriam Belgium .... Candriam Luxembourg .. . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Candriam France .| Candriam Luxembourg . [Ownership.. 100.000 ...|New York Life Insurance Company
.......... Candriam Monétaire SICAV Candriam Belgium Ownership.. .. 2.580 .... [New York Life Insurance Company ...
.......... Candriam Monétaire SICAV .. Candriam France . Ownership.. ..2.150 .... [New York Life Insurance Company ...
.......... Candriam Monétaire SICAV .. Cordius CIG Ownership.. .. 0.010 .... [New York Life Insurance Company ...
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.......... Candriam Switzerland LLC ...........oevvvvvvvnnnnns Candriam Luxembourg .. . [Ownership.. .100.000 ...[New York Life Insurance Company ... N0
.......... Candriam GP ...ooovvrriiiiiiiiiiiiiiiiiieiieeeeeeeeeees Candriam Luxembourg .. . [Ownership.. .100.000 ...[New York Life Insurance Company ... N e
.......... KTA HoldCO wvvvvvvvviveviiiiiiiiiiiiiiiiiiiiiiia Candriam Luxembourg ...............eevvvvvvnennnn. | Ownership. ..66.670 ....[New York Life Insurance Company ........ |....NO......|ceeee oenns

New York Life Insurance and Annuity
.......... KTA HoldCO vvvvvvvvvvvevviiiiiiiiiiiiiiiiiiiiiiiiiia Corporation .......cceeeeeeeeeeeeeeeeeeeeeeeeennnnn. | Ouwnership. ..33.330 ....[New York Life Insurance Company
.......... Kartesia Management SA .........ccooveriiiiiieenni [ KTA Holdco Ownership.. ..33.000 ....[New York Life Insurance Company ...
.......... Kartesia UK Ltd. .... . |Kartesia Management SA . | Ownership.. 100.000 ...|New York Life Insurance Company

Kartesia Belgium ....
Kartesia Credit FFS
Kartesia GP 111 .
Kartesia Credit Opportunities I11 S.C.A.,

SICAV=SIF ettt

Kartesia Securities .........cccocoiiiiiiiiiiinis
Kartesia Il Topco S.2.r.1. .ooeeiiiiiiiiiinnnns
Kartesia GP IV
Kartesia Credit Opportunities IV SCS SICAV-
SIF s

Kartesia Securities IV .....cccoovviiiieninnenne
Kartesia Securities IV Topco S.a.r.l. .
Kartesia Master GP .
Kartesia Credit Opportunities V Feeder SCS .
Kartesia Senior Opportunities | SCS, SICAV-
RAIF e

KASS Unleveled S.a.r.1. .
KSO | Topco S.a.r.l. ..
Kartesia Credit Opportunities V SCS
Kartesia Securities V S.4.r.1.
Cordius ..
Cordius ..
Cordius CIG ..
Cordius CIG .. .
Index1Q .
Index|Q Factors Sustainable Corporate Euro

Bond ..oooiiiii
Index|Q Factors Sustainable EMU Equity .

Index1Q Factors Sustainable Europe Equity ... [..

Index|Q Factors Sustainable Japan Equity ....
Index|Q Factors Sustainable Sovereign Euro

Candriam Bonds
Candriam Bonds Capital Securities

Candriam Bonds Credit Alpha ...........cccceee.e.
Candriam Bonds Credit Alpha ......................

LUK

LUK
LUK

LLUX

LUK

LUK

. |Kartesia Management SA
. |Kartesia Management SA

. |Kartesia Credit Opportunities
. | Candriam Luxembourg .
.| Candriam Belgium ...

.| Cordius CIG

Kartesia Management SA ...

Kartesia GP 111
Kartesia Credit Opportunities
SICAV-SIF
Kartesia Credit Opportunities
SICAV-SIF
Kartesia Management SA ...

Kartesia GP IV ..ooooveviiiiiiiiiiiic s
Kartesia Credit Opportunities
SICAV-SIF ...
Kartesia Credi
SICAV-SIF
Kartesia Management SA ...
Kartesia Master GP

Kartesia Master GP
Kartesia Senior Opportunities
SICAV-RAIF
KASS Unleveled S.a.r.1. ..
Kartesia Master GP

Candriam Belgium ...
Candriam Luxembourg ..
Cordius CIG

Cordius CIG ...

Cordius CIG ...
Cordius CIG

Cordius CIG
Cordius CIG
New York Life Insurance and Annuity
Corporation
Cordius CIG
New York Life Insurance and Annuity
Corporation
Cordius CIG

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

. [Ownership.
. [Ownership.

. [Ownership.
. | Ownership..

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

Ownership
Ownership

Ownership..
Ownership..

Ownership
Ownership..

Ownership..
Ownership..
Ownership

(O Ty T T
Ownership..

Ownership..
Ownership..

Ownership..
Ownership..

Ownership

.100.000 ...
.100.000 ...
.100.000 ...

.100.000 ...
.100.000 ...

.100.000 ...
.100.000 ...

.100.000 ...
.100.000 ...

.100.000 ...
.100.000 ...
.100.000 ...

.100.000 ...

.100.000 ...
.100.000 ...
...[New York Life
..|New York Life
..|New York Life
.. |New York Life
..|New York Life
..|New York Life
. |New York Life

OWNErship...ccoeeeeeeeeeeeee e .. 0.550
(O Ty T T .. 0.350
(O Ty T T ..0.210
OWNErship...cceeeeeeeeeeeee e ..0.010
OWNErship. oo ..20.130
OWNETSNIP. e .. 0.010

New York Life
New York Life
New York Life

New York Life

New York Life

New York Life
New York Life

New York Life

New York Life

New York Life
New York Life
New York Life

New York Life

New York Life
New York Life

.. |New York Life
..|New York Life
.. |New York Life
. |New York Life

... |New York Life
. |New York Life

.. |New York Life
. |New York Life

....|New York Life
. |New York Life

Insurance Company
Insurance Company

Insurance Company ...

Insurance Company

Insurance Company

Insurance Company ...
Insurance Company ...

Insurance Company

Insurance Company ...

Insurance Company ...
Insurance Company ...

Insurance Company

Insurance Company

Insurance Company ...
Insurance Company ...
Insurance Company ...

Insurance Company
Insurance Company
Insurance Company

Insurance Company ...
Insurance Company ...
Insurance Company ...

Insurance Company ...

Insurance Company

Insurance Company ...

Insurance Company

Insurance Company
Insurance Company

Insurance Company
Insurance Company

Insurance Company
Insurance Company

........ N0

N0
. NO......

........ N0
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......................................................................................................................................................... Candriam Bonds Emerging Markets ................ |..LUX....]......NIA....... [Cordius CIG ....ccceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | OWNErShip..eeeeeiiiiiiiiiiiiiiiiiiieeennennnp .. 0.010 ... [New York Life Insurance Company ........ |....NO......eee oiis
Candriam Bonds Emerging Debt Local Currencies
.......... Cordius CIG ... . | Ownership.. .. 0.010 .... [New York Life Insurance Company ...
.......... Candriam Bonds Emerging Markets Corporate ... Cordius CIG ... . | Ownership.. .. 0.010 .... [New York Life Insurance Company ...
Candriam Bonds Emerging Markets Total Return
.......... Cordius CIG ... . | Ownership.. .. 0.010 .... [New York Life Insurance Company ...
.......... Candriam Bonds Euro Long Term .| Cordius CIG ... .. | Ownership.. .... |New York Life Insurance Company
.......... Candriam Bonds International ... .| Candriam Luxembourg . [Ownership.. ... |New York Life Insurance Company
.......... Candriam Diversified Futures ...........cceee. Cordius CIG . | Ownership.. . |New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam Equities L ... .. | Corporation . | Ownership.. .. |New York Life Insurance Company .
.......... Candriam Equities L ............ . | Cordius CIG . | Ownership.. .. [New York Life Insurance Company
.......... Candriam Equities L EMU Innovation .... Cordius CIG ... . | Ownership.. .... |New York Life Insurance Company ...
.......... Candriam Equities L Meta Globe .................. Cordius CIG ...coeeeeeeeeeeeeeeeeeee e e e | Ownership. . |New York Life Insurance Company
Candriam Equities L Risk Arbitrage New York Life
.......... Opportunities ......cccceeeeeeemeenennnnnnnnnnnennnnnn | LUK e NTACco [ Corporation oo | Ownership.eenn ) . 19,080 ... New York Life Insurance Company ........ |....NO...oocceee iis
Candriam Equities L Risk Arbitrage
.......... Opportunities ......ccceeeveeeeeeenennnnnnnnnnnnnnnnnn | LUK cocc i NTAC [ Cordius CIG e | Ownership.eeennnd .. 0.010 .. [ New York Life Insurance Company ........ |....NO.ooofceeee iis
New York Life Insurance and Annuity
.......... Candriam GF ..LUX Corporation .......ceeeeeeiiiiieereiiiinneeeeeees [Ownership..... ..} 51,140 ....|New York Life Insurance Company ........ [...NO......|..... .....
.......... Candriam GF LUK Cordius CIG .....ccvvvvveriieieniiieiiineeeeee... [Ounership.. ..4.350 ....|New York Life Insurance Company ... N0
.......... Candriam GF LLUX.... New York Life Investment Management LLC ... Ownership.. ..5.520 ... |New York Life Insurance Company ... LNOL
Candriam GF AUSBIL Global Essential New York Life Insurance and Annuity
......................................................................................................................................................... Infrastructure ......cooeeeieeiiiiiiin | LUK Corporation .....ccceeeeeeeeieeeeeeeeeeeeeeeeeeeeee | OWNEShip..ciiiiiiiiiiiiiiiiiiiiieeeeeeen . 89.440 L. [New York Life Insurance Company ........ [....NO....of.oee is
Candriam GF AUSBIL Global Essential
.......... Infrastructure ......oooeeeieiiiiiiiin | LUK Cordius CIG ...coeeeeeeeeeeeeeeeeeeeeeeeee e eeeen. | Ounership. .. 0.020 .... [New York Life Insurance Company ........ |...NO...oou| eeee weii
.......... Candriam GF AUSBIL Global Small Cap ........... |..LUX.... Cordius CIG ...cceeeeeeeeeeeeeeeeeeeeeeeeeeeeennnn.. | Ounership.. .. 0.010 .... [New York Life Insurance Company ... LN e
.......... Candriam GF AUSBIL Global Small Cap ........... |..LUX.... New York Life . | Ownership.. ..99.990 ....[New York Life Insurance Company ... N e
Candriam GF Short Duration US High Yield
.......... Bonds . LUX.... Cordius CIG . | Ownership.. .. 0.000 .... [New York Life Insurance Company ... N e
New York Life
.......... Candriam GF US Corporate Bonds ..............cco. |.LUX.oou] oo NTACLcco [ Corporation oo | Ownership...eeeeiieeeeen . 100,000 ... [ New York Life Insurance Company ........ |....NO..oofoceee iis
New York Life Insurance and Annuity
.......... Candriam GF US High Yield Corporate Bonds ... |..LUX... Corporation ... . | Ownership.. ..35.560 ....[New York Life Insurance Company ...
.......... Candriam GF US High Yield Corporate Bonds ... |..LUX... Cordius CIG . | Ownership.. .. 0.020 .... [New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam Impact One .. | Corporation . | Ownership.. ....|New York Life Insurance Company
.......... Candriam L .............. .| Cordius CIG . | Ownership.. . |New York Life Insurance Company

.......... Candriam L Dynamic Asset Allocation .. LUX... Cordius CIG ... . | Ownership.. . Insurance Company ...
.......... Candriam L Multi-Asset Income & Growth ....... |..LUX... Cordius CIG ... . | Ownership.. .. |New York Life Insurance Company ...
.......... Candriam L Multi-Asset Premia . ..LUX. .. | Cordius CIG . | Ownership.. .. [New York Life Insurance Company
.......... Candriam M ... ..LUX. .. | Cordius CIG . | Ownership.. .. [New York Life Insurance Company
.......... Candriam M Global Trading . ..LUX. .| Cordius CIG . | Ownership.. .... |New York Life Insurance Company
.......... Candriam M Impact Finance ........................ | ..LUX... Cordius CIG ... . | Ownership.. ... |New York Life Insurance Company ...
.......... Candriam M Multi Strategies . LLUX... Cordius CIG .. | Ownership.. .. |New York Life Insurance Company ...
.......... Candriam Money Market ....... ..LUX. .. | Candriam Luxembourg . [Other-.... .. [New York Life Insurance Company
.......... Candriam Money Market Euro ... ..LUX. .. | Candriam Money Market . |Other. .. [New York Life Insurance Company
.......... Candriam Money Market Euro AAA ..LUX. .| Cordius CIG ............ . | Other. .. [New York Life Insurance Company
.......... Candriam Money Market Usd Sustainable ... LLUX... Candriam Money Market .. Other.... .... |New York Life Insurance Company ...
.......... Candriam Multi-Strategies ........cccceveveennnnnn | .FRALL Candriam Belgium ... Ownership.. ....|New York Life Insurance Company ...
.......... Candriam Multi-Strategies ........ccccccevvvvnnnnn. | FRA.LL Candriam France .... Ownership.. ..|New York Life Insurance Company ...

. |New York Life
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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) *
.......... v e | .. |Candriam Multi-Strategies .........cccccvvvrvnnnnn | FRA.... Candriam Luxembourg .. . [Ownership.. ..58.350 ....[New York Life Insurance Company ... N0
......................................... Candriam Multi-Strategies ........cccceveveennnnnn | FRAL.LL Cordius CIG . | Ownership.. .. [New York Life Insurance Company ........ [....NO.....[..... .....
....................................................... Canrdriam Risk Arbitrage .........cccecvvuvnnnnnnn | FRAL.L. Cordius CIG Ownership ..|New York Life Insurance Company ........ |....NO....o|uun wees
New York Life Insurance and Annuity
......................................................................................................................................................... Candriam Sustainable ...........cccceeeeeeeee | LUK o NTAGLL [ Corporation oo, | OWNETShiP.ceeeiiiiiiiiiiieeeeennnp .. 0,090 L. [New York Life Insurance Company ........ |...NO....o.eee onis
......................................................................................................................................................... Candriam Sustainable Bond Global ............... [..LUX....] ...... NIA..... [Cordius CIG ..oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWnErship...eeeennnd .. 0,020 ... [ New York Life Insurance Company ........ |....NO.ooofcceee iis
Candriam Sustainable Bond Global Convertible
..................................................................................................................................................................................................................... LUK e NTAG L [ Cordius CIG e | Ownershipeeennd 1. 0,010 L. [ New York Life Insurance Company ........ |....NO.ooofeeeer iis
New York Life
.......... Candriam Sustainable Bond Impact ............... | ..LUX.... Corporation ... . | Ownership.. ..|New York Life Insurance Company ... N e
.......... Candriam Sustainable Bond Impact ... o |GLUKL . Cordius CIG ... .. | Ownership.. . |New York Life Insurance Company ... N0 e
.......... Candriam Sustainable Equity Future Mobility |..LUX....]......NIA....... [Cordius CIG .........eeeeeereieieiieieeieeeeeeeee.. | Ownership . |New York Life Insurance Company ........ [...NO.....[..... .....
New York Life
.......... Candriam World Alternative .........coeeeeeeeeeens | LUKl o NTALLLLLLL [ Corporation cooeeeeeeeiiiiiiiieeeeeeee. | Ownership ..|New York Life Insurance Company ........ |....NO.ooo| e weeee
.......... Candriam World Alternative ........ccevvvevveeenns |LUX.uuu) oo NTALLLLLL [ Cordius CIG oo, | Ownership . |New York Life Insurance Company ........ [...NO......[..... .....
New York Life
.......... Candriam World Alternative Alphamax ........... Corporation .......cceeeeeeeeeeeeeeeeeeeeeeeeennnnn. | Ouwnership. . |New York Life Insurance Company
.......... Candriam World Alternative Alphamax .. Cordius CIG ... Ownership.. ..|New York Life Insurance Company ...
.......... Cleome Index Euro Long Term Bonds .. .| Cleome Index . | Qunership.. . |New York Life Insurance Company

Cleome Index Global Equities Cleome Index Ownership.. . |New York Life Insurance Company ...

.......... Cleome Index World Equities ........cccceeeernns Cleome Index Ownership . |New York Life Insurance Company
New York Life Insurance and Annuity
....................................................... NYLIM GF Corporation .......cceeeeeeeeeeeeeeeeeeeeeeeeennnnn. | Ownership. ..|New York Life Insurance Company ........ |....NO....o|couun oees
......................................... NYLIM GF New York Life Investment Management LLC ... |Ownership.. . |New York Life Insurance Company ... N e
......................................... NYLIM GD . . Cordius CIG ...cceeeeeeeeeeeeeeeeeeeeeeeeeeeeennnn.. | Ounership.. . |New York Life Insurance Company ... LN e
NYLIM GF AUSBIL Global Essential New York Life Insurance and Annuity
......................................................................................................................................................... Infrastructure .....ooooeeeeeeeieeeeineeeeeeeeeeee [ WLUKG L NTAL L | Corporation weeeeeeeeeeeiieiiieeeeens | QUNEISNP. e ..99.850 . [ New York Life Insurance Company ........ [....NO.....[..... ...
NYLIM GF AUSBIL Global Essential
......................................................................................................................................................... Infrastructure .....ooooeeeeeeeeeeeeiieeeeeeeeeeee [ WLUKG L NTAL L | Cordius CHG e | QUNETSNP. e .. 0,020 ... [New York Life Insurance Company ........ [....NO....[..... ...
New York Life
......................................................................................................................................................... NYLIM GF US Corporate Bonds ............ccevevenns | .LUXeuuu oo NIALLLL.. [ Corporation .ooooeeeeeeeeeeeieiieeeeeeeeeeeeeee. | OWnership...eeeeeeeeeeiiiiiiiiiiivennennennnp . 100,000 ... [New York Life Insurance Company ........ |....NO.....|.eee oins
New York Life
.......... NYLIM GF US High Yield Corporate Bonds ....... Corporation .......cceeeeeeeeeeeeeeeeeeeeeeeeennnnn. | Ouwnership. ..35.090 ....[New York Life Insurance Company
.......... NYLIM GF US High Yield Corporate Bonds .. Cordius CIG ... . | Ownership.. .. 0.020 .... [New York Life Insurance Company ...
.......... Paricor .....ccooeeeeeeeenns .| Cordius CIG . | Ownership.. . 0.060 .... [New York Life Insurance Company
.......... Paricor Patrimonium Cordius CIG . | Ownership.. .. 0.070 .... [New York Life Insurance Company ...
New York Life Investmen

.......... Ausbil Investment Management Limited . Holdings Il International . | Ownership.. ..80.130 ....[New York Life Insurance Company ...

.......... Ausbil Australia Pty. Ltd. .. . |Ausbil Investment Management Limited . | Ownership.. 100.000 ...|New York Life Insurance Company

.......... Ausbil Asset Management Pty. Ltd. . |Ausbil Investment Management Limited .. | Ownership.. 100.000 ...|New York Life Insurance Company

.......... Ausbil Global Infrastructure Pty. Limited ... [.. Ausbil Investment Management Limited ....... |Ownership.. ..55.000 ....[New York Life Insurance Company ...

Ausbil Investment Management Limited Employee

.......... Share Trust ..oooeeveeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeens | LAUSLLLL) o NTAL [Ausbi | Investment Management Limited ....... |Ownership.......cccccoooiuvuunennnnnnnnnnnp. 100000 ... [New York Life Insurance Company ........ |....NO.....|oeee wnis
New York Life Insurance and Annuity

.......... Ausbil IT - Ausbil Global SmallCap Fund ..... |..AUS...........NIA....... [Corporation ........cccceeeiieeneneeennenneeeeeeee. | OWNErShip..ceeeeiiiiiiiiiiiiiiiiiiiieennnnn} .. 29,020 ... New York Life Insurance Company ........ |....NO.....|.eee onnn
New York Life Insurance and Annuity

.......... Ausbil IT Ausbil Long Short Focus Fund ..... |..AUS...........NIA....... [Corporation ........ccccceeeiiienennnnnaeneeeeeeeee. | OWNErShip..eeeeeiiiiiiiiiiiiiiiiiiienennnn . 21,980 ... New York Life Insurance Company ........ |....NO.....|.eee onnn
New York Life Investment Management

.......... NYLIFE Distributors LLC ........ccevvvvvvvevnenenns | DE.ooit] oeen  NIALL. [Holdings LLC ...ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee.. | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO......| eeee weens

.......... Huntsville NYL LLC . DE.....]......NIA....... [NYLi fe Real Estate Holdings, LLC ............ |Ownership.. .100.000 ...[New York Life Insurance Company ... N e

.......... 611724274 | | i REEP-IND Continental NC LLC . ..DE.....]......NIA....... [NYLife Real Estate Holdings, LLC ............ |Ownership.. .100.000 ...[New York Life Insurance Company ... N0 s
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SCHEDULEY

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
46-3561738 .. LRC-Patriot, LLC REEP-IND Continental NC LLC . Ownership ..93.000 ....[New York Life Insurance Company . ....No.
..| 35-2496884 .. REEP-LRC Industrial LLC . .. |LRC-Patriot, LLC .......... . [Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-IND Forest Park NJ LLC .. [NYLife Real Estate Holdings, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
FP Building 4 LLC .......... .. | REEP-IND Forest Park NJ LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
FP Building 1-2-3 LLC . .. | REEP-IND Forest Park NJ LLC . . | Ounership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
FP Building 17, LLC . .. | REEP-IND Forest Park NJ LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
FP Building 20, LLC . .. | REEP-IND Forest Park NJ LLC . . | Ounership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
FP Mantua Grove LLC . .. | REEP-IND Forest Park NJ LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
FP Lot 1.01 LLC ... .. | REEP-IND Forest Park NJ LLC . . | Ounership.. .100.000 ...[New York Life Insurance Company . ....N0..
REEP-IND NJ LLC .. [NYLife Real Estate Holdings, LLC . Ownership.. ..|New York Life Insurance Company . ....N0..
NJIND JV LLC ....... .. |REEP-IND NJ LLC Ownership.. ..|New York Life Insurance Company . ....N0..
NJIND Hook Road LLC . .. [NJIND JV LLC ... Ownership.. .|New York Life Insurance Company . ....N0..
NJIND Bay Avenue LLC ... .. [INJIND JV LLC ... Ownership.. .|New York Life Insurance Company . ....N0..
NJIND Bay Avenue Urban Renewal LLC .. [NJIND JV LLC ... Ownership.. .|New York Life Insurance Company . ....N0..
NJIND Corbin Street LLC ........... . [NJIND JV LLC ... Ownership.. .|New York Life Insurance Company . ....N0..
46-2951535 .. REEP-MF Cumber land TN LLC NYLife Real Estate Holdings, LLC .... . | Ownership .|New York Life Insurance Company . ....No.
.......... 20-1807159 .. Cumber land Apartments, LLC .... REEP-MF Cumber land TN LLC . | Qunership .|New York Life Insurance Company . ....No.
. REEP-MF Enclave TX LLC . [NYLife Real Estate Holdings, LLC . Ownership.. .|New York Life Insurance Company . ....N0..
REEP-MF Marina Landing WA LLC ... NYLife Real Estate Holdings, LLC .... Ownership .|New York Life Insurance Company . ....No.
........................... REEP-SP Marina Landing LLC .... REEP-MF Marina Landing WA LLC Ownership ..|New York Life Insurance Company . ....No.
REEP-MF Mira Loma Il TX LLC . |NYLife Real Estate Holdings, LLC . Ownership.. .|New York Life Insurance Company . ....N0..
Mira Loma II, LLC REEP-MF Mira Loma |l TX LLC Ownership ..|New York Life Insurance Company . ....No.
REEP-MF Summitt Ridge CO LLC .... NYLife Real Estate Holdings, LLC .... Ownership .|New York Life Insurance Company . ....No.
REEP-MF Woodridge IL LLC ... . [NYLife Real Estate Holdings, LLC . Ownership.. .|New York Life Insurance Company . ....N0..
REEP-OF Centerpointe VA LLC .. NYLife Real Estate Holdings, LLC .... Ownership .|New York Life Insurance Company . ....No.
Centerpointe Fairfax Holdings LLC .... REEP-OF Centerpointe VA LLC Ownership ..|New York Life Insurance Company . ....No.
REEP-OFC 575 Lex NY LLC . |NYLife Real Estate Holdings, LLC . Ownership.. .|New York Life Insurance Company . ....No..
REEP-OFC 575 Lex NY GP LLC NYLife Real Estate Holdings, LLC .... Ownership ..|New York Life Insurance Company . ....No.
Maple REEP-OFC 575 Lex Holdings LP REEP-OFC 575 Lex NY GP LLC ... Ownership ..|New York Life Insurance Company . ....No.
Maple REEP-OFC 575 Lex Owner LLC .. . | REEP-OFC 575 Lex NY GP LLC ... Ownership.. ..|New York Life Insurance Company . ....N0..
REEP-RTL SASI GA LLC NYLife Real Estate Holdings, LLC Ownership .|New York Life Insurance Company . ....No.
REEP-RTL Bradford PA LLC NYLife Real Estate Holdings, LLC .... Ownership .|New York Life Insurance Company . ....No.
REEP-OFC Royal Centre GA LLC . . |NYLife Real Estate Holdings, LLC . Ownership.. .|New York Life Insurance Company . ....N0..
REEP-RTL CTC NY LLC NYLife Real Estate Holdings, LLC .... Ownership ..|New York Life Insurance Company . ....No.
.......... REEP-OFC 5005 LBJ Freeway TX LLC .. NYLife Real Estate Holdings, LLC .... Ownership ..|New York Life Insurance Company . ....No.
5005 LBJ Tower LLC . . | REEP-OFC 5005 LBJ Freeway TX LLC . . [Ownership.. ..|New York Life Insurance Company . ....N0..
. REEP-OFC/RTL MARKET ROSS TX LLC ................ NYLife Real Estate Holdings, LLC .... Ownership .|New York Life Insurance Company . ....No.
37-1842612 .. MARKET ROSS TX JV LLC REEP-OFC/RTL MARKET ROSS TX LLC .. Ounership ..|New York Life Insurance Company . ....N0
..|61-1808552 .. MARKET ROSS TX GARAGE OWNER LC . . |MARKET ROSS TX JV LLC . | Ownership.. .|New York Life Insurance Company . ... NO..
36-4852864 .. MARKET ROSS TX OFFICE OWNER LLC MARKET ROSS TX JV LLC Ounership .|New York Life Insurance Company . ....N0
32-0511592 .. MARKET ROSS TX RETAIL OWNER LLC ................ MARKET ROSS TX JV LLC Ounership .|New York Life Insurance Company . ...No
. REEP-OFC Mallory TN LLC . . [NYLife Real Estate Holdings, LLC . .. | Ownership.. .|New York Life Insurance Company . ....N0..
3665 Mallory JV LLC REEP-OFC Mallory TN LLC .....ovvvvvvviviiinnnes Ownership ..|New York Life Insurance Company . ....No.
REEP-OFC Water Ridge NC LLC .. NYLife Real Estate Holdings, LLC .... Ownership .|New York Life Insurance Company . ....No.
REEP-OFC 2300 EMPIRE LLC ... . |NYLife Real Estate Holdings, LLC . Ownership.. .|New York Life Insurance Company . ....N0..
. REEP-MF Wynnewood PA LLC ... NYLife Real Estate Holdings, LLC .... Ownership .|New York Life Insurance Company . ....No.
30-1018932 .. Wynnewood JV LLC REEP-MF Wynnewood PA LLC Ownership .|New York Life Insurance Company . ....No.
REEP-MU Fayetteville NC LLC . [NYLife Real Estate Holdings, LLC . Ownership.. .|New York Life Insurance Company . ... N0..

501 Fayetteville JV LLC .

. | REEP-MU Fayetteville NC LLC .

. | Qunership..

..|New York Life Insurance Company .

... NO..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION
SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 5 6 7 8 9 10 11 12 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-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?

Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. . ... | 501 Fayetteville Owner LLC .... . 501 Fayetteville JV LLC Ownership .100.000 ...[New York Life Insurance Company . .

REEP-MU SOUTH GRAHAM NC LLC .. [NYLife Real Estate Holdings, LLC . . | Ownership.. .}.100.000 ...|New York Life Insurance Company .
401 SOUTH GRAHAM JV LLC ..... .. | REEP-MU SOUTH GRAHAM NC LLC . .. | Ounership.. ..}..90.000 ....|New York Life Insurance Company .
401 SOUTH GRAHAM OWNER LLC . . 1401 SOUTH GRAHAM JV LLC ....... .. | Ounership.. .100.000 ... |New York Life Insurance Company .

.].100.000 ...|New York Life Insurance Company .

..95.000 ....[New York Life Insurance Company .
.|New York Life Insurance Company .
..|New York Life Insurance Company .
.|New York Life Insurance Company .
..|New York Life Insurance Company .
..|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
..|New York Life Insurance Company .
.|New York Life Insurance Company .
..|New York Life Insurance Company .
..|New York Life Insurance Company .
.100.000 ...[New York Life Insurance Company .

.. [NYLife Real Estate Holdings, LLC . .. |Ownership..
.. | REEP-IND COMMERCE CITY CO LLC ..... .. | Ounership..
.. [NYLife Real Estate Holdings, LLC . . | Ownership..
.. | REEP-MF ART TOMNER OR LLC ..... . | Ownership..
.. [NYLife Real Estate Holdings, LLC . Ownership..
.. [NYLife Real Estate Holdings, LLC . . | Ownership..
.. | REEP-MF FARMINGTON IL LLC ....... . | Ownership..
.. | REEP-MARQUETTE FARMINGTON JV LLC . . | Ownership..
.. [NYLife Real Estate Holdings LLC .. . | Ownership..
.. | REEP-MF BELLEVUE STATION WA LLC .. . | Ounership..
. |NYLife Real Estate Holdings LLC .. . | Ownership..
REEP-HINES ENCLAVE POINT AZ LLC Ounership
NYLife Real Estate Holdings LLC .. . | Ownership
REEP-MF WILDHORSE RANCH TX LLC ... . | Ownership

REEP-IND COMMERCE CITY CO LLC ..
REEP-BRENNAN COMMERCE CITY JV LLC
REEP-MF ART TOWER OR LLC ......
REEP-WP ART TOWER JV LLC ...
REEP-OFC Mass Ave MA LLC ...
REEP-MF FARMINGTON IL LLC .....
REEP-MARQUETTE FARMINGTON JV LLC ..
REEP-MARQUETTE FARMINGTON OWNER LLC .
REEP-MF BELLEVUE STATION WA LLC ...
REEP-LP BELLEVUE STATION JV LLC ...
REEP-HINES ENCLAVE POINT AZ LLC ...
REEP-HINES ENCLAVE POINT JV LLC
REEP-MF WILDHORSE RANCH TX LLC ....
REEP-WP WILDHORSE RANCH JV LLC ...

..| 85-3570605 ..

................. 87-2917401 ..

Asterisk

Explanation

0N U WN =

...| Contractual Client - Madison Capital Funding LLC, an indirect wholly owned affiliate of the Company, has contractual control of this entity's loan portfolio. .
...| Apogem Capital LLC owns 24.66% of the voting management shares. NYLCAP India Funding LLC owns 36% of non-voting carry shares.
.| Apogem Capital LLC owns 24.66% of the voting management shares. NYLCAP India Funding Ill LLC owns 31.36% of non-voting carry shares. ..

:: Reliance Relationship - Entire proceeds of the entity are invested in a funding agreement of the Company.
..| Energy Contracts and Aircraft Loans Investments - with 100% of the investments coming from the Company and its wholly owned affiliate New York Life Insurance and Annuity Corporatlon
.| Control of this entity is pursuant to an investment management contract with Apogem Capital LLC, or affiliate, not through ownership of voting interests.

Control of this entity is pursuant to a management contract with NYL Investors LLC. ............

Investment Pool - Investment pool of leveraged loans managed by New York Life Investment Management LLC, an indirect wholly owned affiliate of the Company. .

Investment Pool - Investment pool of mixed assets managed by New York Life Investment Management LLC, an indirect wholly owned affiliate of the Company.

Ausbil Investment Management Limited has sole authority over the management of the fund. ..
Investment Pool - Bankruptcy-remote special purpose investment pool vehicle for issuing notes.
Investment Pool - Investment pool of leveraged loans managed by Flatiron RR LLC, Manager Series.




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

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

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and
€1ECHrONICAIIY WIth ThE INAIC? ... ..ottt ettt ettt s et e st ee e s e e s e e e e e oS e e ses e e e b e S e 2 eseEeEee e S e 2 eeseE e b s s e e s e b et eseseenseseae s s s nsntetenn NO

4. 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? ... YES
5.  Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be
filed with the state of domicile and electronically With the NAIC? .............ciiiriiieeree et s e ss et s e enes NO
6. 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? ..........ccoiiii e NO
7. 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? ............ccciiiiiiiieerne ettt eee e sese s seaeseeeees NO
8. Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the
second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be
N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,
enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. N/A
AUGUST FILING
9.  Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd QUArET. ............ccocviiiiiiiiii e N/A
Explanation:
1.
2.
3.
5.
6.
7.
Bar Code:

g 1 5 9 6 2 0 2 3§ 4 9 0 0O
g 1 5 9 6 2 0 2 3§ 8 6 5 0O
3. Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
g 1 5 9 6 2 0 2 § 4 4 5 0 0
5. Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
g 1 5 9 6 2 0 2 § 4 4 7 0 0 0 0 3
6. Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
g 1 5 9 6 2 0 2 3 4 4 8 0 0 0 0 3
7. Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
g 1 5 9 6 2 0 2 3§ 4 4 9 0 0 0 0 3

0
0
0

0 3
0 3
0 3
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

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. Administrative and other fees due and unpaid ..........ccccccoeiiiieiieccccs Joeeeciie 1,343,468 |...ooooeeeeeccieeeeees o 1,343,468 |......ccocev. 1,359,099
2505.  Amount due for undelivered SECUrities ......ccoooioooioooooeeeeeeeeeeeeeeeeeeeees oo 13,230 [ovoeieeiieeeen, 13,225 | [ PO
2597. Summary of remaining write-ins for Line 25 from overflow page 1,356,698 13,225 1,343,473 1,359,099
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504, Deferred gains [1ability .ottt s s s s nnnes [ereseseenenetenas 3,821,972 | 4,767,697
2505.  Other payable ..o 2,283,631 ... (1,186,832)
2506. Reserves required on certain group annuity separate aCCoUNts ... [ 815,684 ..o
2597. Summary of remaining write-ins for Line 25 from overflow page 6,921,287 3,580,865
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. MiSCEIIANBOUS INCOME .......eevveeeeeiecececee ettt ettt ettt s st ea s s s sesesesessananns |oresesesesesesnaens 1,535,274 | (3,175, 737) | (3,137,599)
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 1,535,274 (3,175,737) (3,137,599)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEAI ...........c.cceieueieuerieieeeieesiesesiese et e st eessesessesessesesseseaesessesensssenes |eoeseeseieeneeas 93,448,990 |....cconnvee. 95,731,842
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ...........oiii et
2.2 Additional investment made after acquisition .

3. Current year change in @NCUMDIANCES ............cciiiiiiiiii it e e b b see e

4. Total gain (I0SS) ON QISPOSAIS ........eeiiiiieiieie ettt ettt e e eae e e st e eae e st e e s e easeeaeeeneeeseeeseeaseeaseeseenseanseenseenseansesneenseanaes [sesseeisnsiunasessnnssnsnnnnanens [eaeesssenseeseeaeseeeseeeaaens

5.  Deduct amounts reCeived ON AISPOSEIS .......c..cuiiiiieiiiiieieeee et ettt e et e et e e e e e ee s eeeneensenseneensensenseeesesesenennenn [ereeieie s [

6. Total foreign exchange change in book/adjusted Carrying ValUe .............ccccoiiiiiiiiiiiii e

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

8. Deduct CUITENt YEAI'S AEPIECIAtION .........cveueieeeieeiietesietetetes et et e et ese e et se e ese e eseseesese et esesese s esessesessesessesesseseseesennssesessennne |ooeseseseneneieas 1,712,139 | 2,282,852

9. Book/adjusted carrying value at the end of current period (LINes 1+2+3+4-5+6-7-8) ........cceovrurueurureeinininieieeeieeeeesesieeeeeees |oosesisennnens 91,736,851 |.ocecene 93,448,990
O TR =Y W Tx 3 o] =1 Mg ToT g P=Te a1 1=Yo IR= Ty 4o U g1 S RO PEUS KOOSR
11.  Statement value at end of current period (Line 9 minus Line 10) 91,736,851 93,448,990

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 .............cccccueueveeevcerveveeieeessieveienns [receeeeeas 15,544,213,510 |......... 14,314,663,800

2. Cost of acquired:

2.1 Actual cost @t iMe OF ACQUISITION .........o.eiiiieeeeceeec ettt ee e e e s eseseesaeenessnseseaeaesnenanannans |oeeseseneeas 1,134,366,889 |............ 2,365,911,572
2.2 Additional investment made after CQUISITION ..............ccceueviieeeieeeeeeeet s e st eeeeeees st eesae e sesessenesessesessesesesssnesanssnsnsens |oeesesessnnnens 199,484,941 |................ 265,721,827

3. Capitalized deferred interest and other ............. [ FO 14,140,613 |...ococvve 7,149,765

4. ACCTUAI OF QISCOUNL ...ttt sttt a ettt s et et s ae s e s e s s s e aeses s sanseses s s s s sesesesssnsssssesessnansssesas [eoesscicicieeennas 5,898,665 |...cccceuenene 10,204,945

5. Unrealized valuation iNCrEASE (JECIEASE) ..............cveevevivevieieieeseieseeeesesetetesseesssae s et st esss s st et esenssaeaesesesessssesesesasensssesesessssnsnsesans [ocsesseesanacaas (27,203,873)].cecveveenne 3,575,000

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

7. Deduct amounts received on disposals .

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

9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............oocooeveieneienenienenes foovene e
10. Deduct current year's other than temporary impairment FeCOGNIZEA ..............cveueueveiiireieereieeieeecaese e s essssese s ssensssens |eeeececiceseenenas 2,748,399 |.cooooves 12,299,281
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... 15,371,549,625 |... 15,544,213,510
12, Total valuation @lIOWENCE ..........cc.oiiiiiiiee ettt ettt e ae et e et et e e e e e e e et e eareenn e
13.  Subtotal (Line 11 plus Line 12
14.  Deduct total NONadMIttEd @MOUNTS .........oiiiiiiiii ettt a e eae e ae e a e e e e e b e e b e et e et e eaeeeaneeseenas [sseessenseesseesse et e et e et e ets [oteeteete et e et e e e sae e
15.  Statement value at end of current period (Line 13 minus Line 14) 15,371,549,625 15,544,213,510

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 PriOr YEAI ..........cc.ceieueieierieieiesieeiesesieseieseeesessssese st esessesessesesaesessesesessennssenes |eoeieeseens 3,316,159,880 |............ 3,120, 163,858

2. Cost of acquired:

2.1 Actual cost at ime Of @CQUISTHION ........cc.eiiieiiieiiieiecetete ettt ae et et e et ese s esessesessesesesessesennesennens [ereesesneneinas 144,228,841 |............... 690,904,852
2.2 Additional investment made after acquisition . e 228,526,146 |......c.co.c 162,957,835

3. Capitalized deferred INtErest AN OhET ...........oii ittt et eebeeteseesresreereenesneeneenees [oeeeiieie s [oeeeis s

4. ACCIUAI OF GISCOUNL ..ottt ettt ettt et s e s e a e s s et et et e s e s s s s st et esesesessasa s st esesesesessasassasesesesesnsnssananas [eoeseseneesneseseeeseaeaeennnnens |oerreseseseseaeseeenes 14,230

5. Unrealized valuation INCrEASE (AECIEASE) ..........cecueuirieririeriietieitesestesessesessesessesessesesasesessessssesessesessesassesensssessssessssesessesessasessas [oereesesnenenns (13,042,923) ... 28,060,383

6. Total gain (loss) on disposals .................... ... (3,116,969)|... ...45,057,215

7. Deduct amounts received on disposals . e e 104,967,540 |................ 635,476,297

8. Deduct amortization of premium and depreciation .................. i e 42,300,251 | 50,959,270

9. Total foreign exchange change in book/adjusted CarryiNg VAIUE ............c.c.ceriiuiriiueiiiieeiiese et seetesasteessesssesessessssesessesesneses |ooesesseseienenas 6,515,238 | (18,333,939)
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........cceriririrririeueieiininereseeieeeee et sesnnes [eoseeninienannns 45,047,459 |....oooevne 26,228,987
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..3,486,954,963 |... ..3,316,159,880
12.  Deduct total nonadmitted @mMOUNLS ..........cc.ooveeveeveeeeeeeeeeeeeeeeee e IO 3,905,710 |oooveerennee 4,551,627
13.  Statement value at end of current period (Line 11 minus Line 12) 3,483,049,254 3,311,608,252

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

1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ... I S 95,101,759,526 |.......... 92,402,104,684

2. Cost of bONAS aNd STOCKS ACQUITEM ...........cuecviuiueeieeeeeeeeeeeeete ettt e et et e et ea et es et es st eseeses e e eseaeeseseeseasesensasennans [eeeesenens 15,346,232,754 |........... 20,267,778,716

3. ACCTUAN OF GISCOUNL ...ttt ettt ettt a et s s e st s s e s e s et s s s s ea et et s s s e s et et s s s sesese s s s s sssesessananas [eceesseesnacans 153,750,226 |......cconeene 159,813,211

4. Unrealized valuation iNCrEaSE (AECIEASE) ............ccveviviieieerereiieessisesesesssessssese et et essssesesesssessssesesesasensssesesesessssssesesesassnsssssesassas [eoesesesicecees (21,763,178) ... (254,278,613)

5. Total gain (Ioss) on disposals ............cccceevrererverererenenns ..(17,220,065)... 22,605,660

6. Deduct consideration for bonds and stocks disposed of . I 8,473,753,133 |.......... 17,013,427,281

7. Deduct amortization of premium ...........c.cccceeeveveeereeeeeeeeeennes [ FO 54,215,211 [ 76,788,621

8. Total foreign exchange change in book/adjusted CArryiNg VAIUE ..............c.covurueviveiieeeceeteieieeeeesaete e sesae e esssae s ssenssaesnsoeeeeencacecees 25,441,532 |.............. (357,914,366)

9. Deduct current year's other than temporary impairment FECOGNIZEM ............c.ccveueviveiiiieriereieieeeeesie e esssae e ssnaes [oeeeeescaceceees 45,149,202 |................ 86,738,776
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............cccoovvvvieverereeeiees [eevcicieiiienns 2,439,549 |.. ... 38,604,913
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cccceceurririririerereeeeeeseieeeeenes feeeeeeen 102,017,522,798 |.......... 95,101,759,526
12.  Deduct total NONadMIttEd @MOUNTS .........ooiiiiiii et eae e e e e e e e e e e b e e b e e s e et e eseeeaneesnenae [sseensesssesseesse et e et e eteets [obeeteete et e et e e e eae e
13.  Statement value at end of current period (Line 11 minus Line 12) 102,017,522,798 95,101,759,526
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

NAIC Designation

Book/Adjusted
Carrying Value
Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

BONDS
1o NAIC T ()t bbbt £ bbbttt bbbttt bbbttt ettt [ aeaes 63,363,742,036 |........... 23,237,358,929 |.......... 23,557,605,557 |.......ccoue.. 173,262,082 |.......... 62,852,309,467 |........... 63,363,742,036 |.......... 63,216,757,490 |......... 62,674,135,959
7 1 (@2 - LSS T R PSSSTSTSTRIITPRRRTTY RSP 34,755,160,984 |............ 2,786,532,586 |............ 1,734,099,847 |............. (306,219,843)|........... 34,909,768,233 |.......... 34,755,160,984 |........... 35,501,373,880 |........... 33,234,271,021
3. INAIC 3 (8) coeieeeietiieiie ettt ettt bbb s et bbbk st et s ettt s s et et s s besesene e e ns s s s nens |ee e nenenis 2,479,044,666 |................. 82,760,308 |.......occnv.... 78,206,804 |............... (28,497,476)|............ 2,442,618,642 |........... 2,479,044 ,666 |........... 2,455,100,694 |............ 2,412,617,176
L 2 @2 - ST TPRRITY RSP 1,803,430, 171 |ocvirree 70,322,064 |.......cocevee. 74,173,003 |....ccocvvvneee 44,279,783 |............ 1,705,833,820 |............ 1,803,430,171 |..coeneee 1,843,859,015 |............ 1,669,400, 389
5. INAIC 5 (8) otttk R bbbkttt bbbt [ s 291,990,771 |.oooveeeine 3,305,771 | 29,600,548 |......ccceeeeene 5,366,905 |..cccvurennne 229,876,627 |....cccccec.... 291,990,771 oo 271,062,899 |.......cc...... 238,377,535
(ST NN [ - ST PTRSTSTST 69,095,685 3,123,932 65,656,227 3,964,514 84,750,594 69,095,685 10,527,904 30,139,389
7. Total Bonds 102,762,464,313 26,183,403,590 25,539,341,986 (107,844,035) 102,225, 157,383 102,762,464,313 103,298,681,882 100,258,941,469
PREFERRED STOCK
8. INAIC T ettt ekttt b ekttt b et [ore st 64,580 | [ [ (6,871) | 63,414 | 64,580 |....coovrererrne 57,709 | oo 69,323
9. INAIC 2 et £ AR R R £ e R SRR bRt e et bbb n et ne et nenenenenens [renenr e 15,038,985 |..eieiieirceirieircenies [ 61,757 | (27,863)|..cceceeernne 15,186,689 |.....coccvnvee 15,038,985 |..covvvinne. 14,949,365 |..cocvvvnne. 15,069,052
L (O N 72 (@< T OO p OO SO OO O OO VOO NSO UEUP TR UOTPO O SOUR NOORRRUTPRR SRR
T1. NAIC 4 ettt ettt ettt s et et a et e e ket R et R e n e R e aeeRe Rt eheReeaeseesebe s ese s beneeseneesenesaenensesenns [rereetere et nees [oesten e e [ s | [ [oee
12, NAIC 5 oottt ettt ettt s bbbt s et e e 2 s bk R st eee SRRk s Rt s st be ket se sttt e s s netesen [rreeeenener e s et et s teinis [ereeninen e s eannn s [oerese e [erereine e [eee s [ereeeenien s ens[oee st snenenes [
S 7Y (O ST 28,099,881 28,466,154 28,099,881 28,099,881 34,080,427
14, TOtal Preferred SOCK ........c.iuiuiiiiiiiieeecee ettt 43,203,446 61,757 (34,734) 43,716,257 43,203,446 43,106,955 49,218,802
15. Total Bonds and Preferred Stock 102,805,667,759 26, 183,403,590 25,539,403,743 (107,878,769) 102,268,873,640 102,805,667,759 103,341,788,837 100,308, 160,271
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1 $ oo 2,196,497,223 ; NAIC2 $ ooovevvneee. 193,725,479 : NAIC3 $ ocoveeveee. 12,523,059 NAIC4 $ oo P NAICSE $ e P NAICE $ v




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

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 413,204,755 XXX 398,562,175 675,830 47,011
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCembEr 31 Of PriOr YEAI ..........ccc.cerieueieieieieiesieieietesieseseeseessesessese st esessesessesessesessesesessesnssenes |eoeseesees 2,126,480,871 |....cco...... 198,683,653
2. Cost of Short-term iNVESIMENES ACUITEA .........c.eiuiuieieiiiieieieteieteietese ettt se et et e et ese st ese s esesesessesesessessesessssesesseses |ooeseesesensens 502,596,746 |............ 3,103,789,049
3. ACCTUAD OF QISCOUNL ......eeeeeeeeeeeeee ettt e et e e et e e e et e et e e e e e e e s e e e s eneenseseeeseseneeseneeaseeenneennnnns [oeneereeneennenes 35,324,100 |........o....... 11,815,122
4. Unrealized valuation iNCIEASE (AECIEASE) .........c.uiiiuiitiii et ete ettt ettt ete e et e teate e et ateateeseaseetesaeeseeseeseeseeseeseeseeseaseaseaseeneesessessessesnens [oeeseeneneseeeeeanenenenee [oeeeeeeeeesieeeeeeeeeeea
Total gain (I0SS) ON GISPOSAIS ........cueuveveieiirietiieteie ettt ettt te et es e etese et esessese st esesesessesessesessesesessesessesessesessesessesessesessnsnnns [eesesensesensesennane (591,399) ... (1,404 ,716)

6. Deduct consideration received 0N DISPOSAIS .............cciuiriiviiiieiiietisieteseetese et st et st esssaesesaese st sessesessssessssessssessssesessesessesesssanes [oersesesnene 2,250,588,271 |............ 1,186,397,566
7. Deduct amOortization OF PrEMIUM ...........c.ciiiiuiriitiiiteestetestete st e s et et be e st esestesessesesaesessesessesessesessesessssessssesessessssesessesessesessnsannan |oeesensesenseseneaseneas 17,294 | 4,671
8. Total foreign exchange change in book/adjusted Carrying VaAlIUE .............c.ccooiiiiiiiiiii i [eeeeee e oo
9. Deduct current year’s other than temporary impairment reCoOgNIZEA ...............coooiiiiiiiiiiii e [ oo
10. Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-6-7+8-9) .........cccecerieirieriieriieieeeeeeiee e [eeeeeninenns 413,204,754 |............ 2,126,480,871
11.  Deduct total NONadMItEEd @MOUNLS ..ottt e et e e e e e e e e e e nenes [sremteaeenneee e e neeneenennnes [eeeeeeee e e e e
12.  Statement value at end of current period (Line 10 minus Line 11) 413,204,754 2,126,480,871
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

-

S © ® N o o s w N

a A A
N =

3.2

3.3
4.1
4.2

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiN€ 10, PHIOT YEAI) ........c.ccveveererueueiieieeescaesesesssssssaesesesessssssesesssesssssesessssssssssesesessssnsssesasans | seessssssses 1,033,683,988
Cost Paid/(Consideration RECEIVEA) ON AAIIONS ...........c.c.cvevieieeeeeeieiieeecsesete i eeeeae et ae st ssss st sssssasse s s s s eseses s ssssssesessssssssesessasssassesesanes | eeesesssnsassees 141,964,136
Unrealized Valuation INCrEASE/(AECIEASE) .............cuoveurueueieieeeseeetesesssasaese st ssssssese s s sssaesese s ssssssssese s s s sssss e st s s s aesese s s s s ssses s s s s sesesesssnansssesesssans teessssssiesanas 66,251,643
SSAP NO. 108 AGJUSTMENTS ......teitiiitietieie ettt a e he e bt b e e E e e bt e bt e e e e oot £ e He e eh e e 1h e e £ H £ e b e e bt e b e et e ea et e es e ees e nbe e ebe e e b e e nb e e bt e bt eneean e e

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviiiiieiecteteieeeeeetcae et et eeese et e st s s e st et e s ess s s ebesesssenssa et e st ss s s ss et et et sssnseaebe s s snssssse s st snsnsesesasassssnsetesananes eastssiesena (207,340,102)
Considerations received/(Daid) ON tEIMINALIONS .............cceveieiireeeeteieiecee et s e sttt ssesese st s s s s et et s s s sasse s s s sassesese s s ssssssesessssasassesesssssnanansans | eatssssesena (155,621,023)
AATIOTHZATION ...ttt s s s e e e e e e e s s e s e s s e bbbttt ntene Seeneesnenees (1,647,415)

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (Lines 1+2+3+4+5-6+7+8+9) .........cocvimiuiueieiiieceeeeieieeseeeese e senns aeeeseassses 1,188,533,272
(DTt [ Ter g ToTgEoTo [T i (=To I EoT T PPN
Statement value at end of current period (LiNe 10 MINUS LINE 1) ......oviiuiuouiiiiieeecteteiee ettt st sae et ss bbb ss s s bt esesensssebesessnsnssaesesans | eeaeiesenas 1,188,533,272

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior yEar (LINE 6, PriOr YEAI)..........c.cveueieueeetereeietesieteieteiesesessesessesessesessesessesessesessesessesessssesessesassesesns <stesessesestaseseaseaes 65,363
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ..........cc.ceiviueiiieiieiiieesieeries eeeeeeneeeens (1,180,238)
Add:

Change in variation margin on open contracts - Highly Effective Hedges

3.11 Section 1, Column 15, current year to date Minus ............ccccccciiiiiiis coeeeeeee e

3.12 Section 1, COIUMN 15, PLOT YEAT ......cuiiiiiiiii ettt ettt ettt seees £ebe bt et e s et e e s e b e s e sreae s £abesbeabeaaesreseearesresaesee e
Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MiNUS ..........cccceoerirriricies coeveeerieencnas 8,220,774

3.14 Section 1, Column 18, prior year 181,533 .o 8,039,242 ..ot 8,039,242

Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date Minus ............ccccccciiiiiiis coeeeeeee e
3.22 Section 1, COIUMN 17, PLIOT YEAT .....ocuiiuiiieeii ittt ettt ettt ettt eeaes £ebeebeaae st e ab et et e e b e sreae s £abeabeabeabearestesreseesee e anas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ..........cccceoerirririies covveeerieenenas 8,220,774
3.24 Section 1, Column 19, Prior YEAI PIUS .......cccovierurueueieriiinererisisieeeeine coeeeeesseseseenenenas 181,533
3.25 SSAP NO. 108 AQJUSIMENLS .....o.veviieiiieiiieteietee sttt sbees eebestsrestnaebese bt seebe e ebeeas tesseresareneanens 8,039,242 ....covevt 8,039,242
SUDLOtAl (LINE 3.1 MINUS LINE 3.2) ...ttt ettt ettt e et e e et e e ea e e st e s s e e s e e ea s e ea e e ea e e eseeea e e st e s e esseenseea s e eaeeemeeemeeemeees e e s e emseeaseemseemseemseeneeeneean Seseeeseeeneesaesaesaesaaeasaeas
Cumulative variation margin on terminated contracts during the year .............cc.ccociiiiiiiii e
Less:
4.21 Amount used to adjust basis of hedged item .............ccccoiiiiiiiiiiii
4.22 AMOUNE FTECOGNIZEM .....cviiiiieiieiee ettt eeiees shessaeesbeesreesreesbesnesaeaans
4.23 SSAP NO. 108 QQJUSTMENLS .....viiiiiiiiiiiii ittt ettt seses eeebeste st et e sb e e b e s e sbesreaes eeabessesseaneanesresaesre e are e
T8 o) o) =TI (IR o o o g UL I 1= OO ORI

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

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT YEAI ...... ..o uiiiiiiieie ettt ettt ettt ettt e ae e aeesheeeheeahe e ke e beea bt ambeea st emeesaeeeheeabeenbeebeen Seeseeeneesaeesaesaesaeesaeaaaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs N PrIOT YEAI .........ooiiiiiiiee et e et e et e s oesseeeaeeeaeesaessaesaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 142+3.3-4.3-5.1-5.2) .......ccciiirueieieieteieteeetete sttt e et st e e s ese st ese s esesesesseseseess £eseseeseseaneaen (1,114,875)
Deduct total NONAAMIEA @MOUNLS ..ottt bbbt b e b e e b e e b e e b e e E e e b e e E e o E £ e b e e E £ e E e £ E £ e E e e E e e E e £ h e e E e e E e e E e e b e e b e e b e e b e e b e eb e e b e ebe s Saeemeeneeeene e e e e ee e e e e enes
Statement value at end of current Period (LINE 6 MINUS LINE 7) ......c.eiiieiiietieieteieteestetstesestesestetestete st sesaesesessesessesessesessesessesessesessesessasesessessssessssessssans sessesensesennane (1,114,875)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CusIP Description Description Value Fair Value
949746K@9 ... Long Bond Replication ... 1. ... 250,000,000 |... .275,148,631 |..........161,430,482 |07/26/2021 04/19/2024 ..... Bond Foruard ... ..(99,796,896) | 0010EP-AN-8 . | AEP TEXAS INC 2.AFE ... 498,900 ....478,085
949746K@9 . Long Bond Replication 1. Bond Forward 05523U-AK-6 . | BAE SYSTEMS HOLDINGS INC . 2.AFE . 4,323,790 |.. . 4,230,283
949746K@9 . Long Bond Replication 1. Bond Forward 114259-AN-4 . | BROOKLYN UNION GAS CO .. 2.AFE 1,817,775 |.. . 1,684,982
949746K@9 . Long Bond Replication 1. Bond Forward 114250-AN-4 . | BROOKLYN UNION GAS CO .. 2.AFE .1,400,000 |.. . 1,316,392
949746K@9 . Long Bond Replication 1. Bond Forward 195869-AP-7 . | COLONIAL PIPELINE CO ... .. 1.6 FE .2,908,111 |.. . 2,858,400
949746K@9 .......... |Long Bond Replication ... 1. Bond Foruard ... 233851-BI-3 . | DAIMLER FINANCE NORTH AMERICA LLC [1.F FE ... .. .... 1,649,561 .... 1,590,699
949746K@9 .......... Long Bond Replication ................ T e o [ e | [ Bond Forward .......ccceeeeiiiiiiiiiiins frrvvninniniiniiiiiiiiens foveiiiii 268317-AS-3 . | ELECTRICITE DE FRANCE SA ........... 2AFE (o 748,533 [..eeennnnnnnnn 720,600
JACKSON NATIONAL LIFE GLOBAL FUNDI
949746K@9 ... Long Bond Replication ... Bond Foruard ... 46849L-TC-5 . 1.FFE ... ....999,499 .952,130
949746K@9 ......... Long Bond Replication ................ T e o [ e | [ Bond Forward .......ccceeeeiiiiiiiiiiins frrvvninniniiniiiiiiiiens foveiiiii 60920L-AF-1 . 2BFE o 1,049,720 |............ 1,014,216
940746K@9 .......... Long Bond Replication ................ S e O [ Bond Forward ........cooeeeiiiiiinininns fornnnnnnnninniiiiiiiiins Jeeieieiiin 638602-BP-6 . TEFE o o 1,498,850 |............ 1,443,690
940746K@9 .......... Long Bond Replication ................ S e O [ Bond Forward ........cooeeeiiiiiinininns fornnnnnnnninniiiiiiiiins Jeeieieiiin 649840-C0-6 . TGFE o o 2,792,908 |.....oevnnes 2,573,928
949746K@9 .......... Long Bond Replication ................ T e o [ e | [ Bond Forward .......ccceeeeiiiiiiiiiiins frrvvninniniiniiiiiiiiens foveiiiii 6944PL-20-0 . |PACIFIC LIFE GLOBAL FUNDING 11 ... [1.DFE .ooevmiiiiiiiiiiiiiiiiins fooeinns 2,549,372 |............ 2,113,440
PENSKE TRUCK LEASING COMPANY LP /
949746K@9 .......... Long Bond Replication Bond Forward .......ccceeeeviiiiiiiiiins forvnnnnniniiiiiiiiiiiens Joeiiiiiiiee 709599-BF-0 . |PTL F oeveevieiiiiiiiiiiciiccecceeiees 2BFE o 999,690 |.....ceeennns 980,830
949746K@9 ... Long Bond Replication ... Bond Foruard ... 74256L-AU-3 . | PRINCIPAL LIFE GLOBAL FUNDING Il . [1.E FE .. .... 1,398,099 ... 1,207,828
949746K@9 .......... |Long Bond Replication ... Bond Foruard ... 771196-BK-7 . | ROCHE HOLDINGS INC ........evvvvveneee 1.CFE ... . ... 2,044,246 ... 1,922,572
949746K@9 ......... Long Bond Replication Bond Forward 784620-AE-9 . | SP POWERASSETS LTD .....ccoeeeinnnnnn TBFE oo o 2,498,511 |.oovveeeee 2,301,500
SCENTRE GROUP TRUST 1 / SCENTRE GR
940746K@9 .......... Long Bond Replication Bond Forward 806213-AD-6 . [-oeeeniiniiiiei 755,584
949746K@9 ... Long Bond Replication ... Bond Foruard ... 826200-AD-9 . | SIEMENS FINANCIERINGSVAT ........... . . .407,832
949746K@9 ... Long Bond Replication ... Bond Foruard ... 82620K-AE-3 . | SIEMENS FINANCIERINGSMAATSCHAPPIJ [1.E FE .. ...799,710
949746K@9 ... Long Bond Replication ... Bond Foruard ... 82620K-AL~7 . | SIEMENS FINANCIERINGSMAATSCHAPPIJ [ 1.E FE .. .
949746K@9 .......... |Long Bond Replication ... Bond Foruard ... 90351D-AB-3 . | UBS GROUP FUNDING JERSEY LTD ...... 1.6 FE .. , ....431,303
949746K@9 .......... Long Bond Replication Bond Forward 90351D-AF-4 . | UBS GROUP FUNDING JERSEY LTD ...... TGFE coiii o 1,349,296 |............ 1,283,567
VOLKSWAGEN GROUP OF AMERICA FINANC
949746K@9 .......... Long Bond Replication Bond Forward 928668-BB~7 . |..eeeiiieiiiiiiiiiiiiniiniininninnnininn [ A FE i [ 199,950 |..evvvvvvennns 185,252
949746K@9 ... Long Bond Replication ... Bond Foruard ... 980236-AN-3 . | WOODSIDE FINANCE LTD 599,867 ....562,704
949746K@9 ... Long Bond Replication ... Bond Foruard ... 02401@-AF-6 . | AVERICAN ASSETS TRUST LP .... ....9,500,000 . 9,199,575
949746K@9 ... Long Bond Replication ... Bond Foruard ... 05279%-AG-4 . | AUTOLIV ASP INC .... ....5,000,000 .... 4,938,573
949746K@9 ... Long Bond Replication ... Bond Foruard ... 23357*-AB-7 . |DTE GAS COMPANY ... ... 3,200,000 ....3,072,108
949746K@9 ... Long Bond Replication ... Bond Foruard ... 23386#-AH-5 . | DAIRY FARMERS OF AMERICA .... ... 3,200,000 .... 3,102,698
949746K@9 . Long Bond Replication Bond Forward 23386#-AK-8 . | DAIRY FARMERS OF AMERICA . .5,500,000 |.. . 5,322,595
949746K@9 ... Long Bond Replication ... Bond Foruard ... 27731#-AF-2 . | EASTGROUP PROPERTIES INC .... ....3,800,000 f......evn 3,655,781
FOOTBALL CLUB TERM NOTES 203!
949746K09 Long Bond Replication Bond Forward BT A I ) o ) R 900,000 foerrevvnnnnns 869,556
949746K@9 ... Long Bond Replication ... Bond Foruard ... 353514-E*-9 . | FRANKLIN ELECTRIC CO INC .... ....5,900,000 .... 5,699,607
949746K@9 ... Long Bond Replication ... Bond Foruard ... 37636#-AL-4 . | GIVAUDAN UNITED STATES INC . ....8,000,000 .... 7,696,830
949746K@9 ... Long Bond Replication ... Bond Foruard ... 41242%-AT-9 . | HARDWOOD FUNDING LLC ....1,000,000 ....965,213
949746K@9 . Long Bond Replication Bond Forward 422416-AD-1 . | HEARST COMMUNICATIONS INC 12,000,000 |.. 11,737,750
949746K@9 . Long Bond Replication Bond Forward 45167R-B*-4 . | IDEX CORPORATION 14,400,000 |..
949746K@9 . Long Bond Replication Bond Forward 537008-C*-3 . | LITTELFUSE INC ..... ....800,000 |..
949746K@9 ... Long Bond Replication ... Bond Foruard ... 553530-B#-2 . | MSC INDUSTRIAL DIRECT CO INC ....1,600,000
949746K@9 ... Long Bond Replication ... Bond Foruard ... 56081#-AQ-3 . | MAJOR LEAGUE BASEBALL TRUST ....100,000
949746K@9 ... Long Bond Replication ... Bond Foruard ... 56081#-AQ-3 . | MAJOR LEAGUE BASEBALL TRUST ....600,000
949746K@9 ... Long Bond Replication ... Bond Foruard ... 56081#-AT-7 . | MAJOR LEAGUE BASEBALL TRUST ....2,200,000
949746K@9 ... Long Bond Replication ... Bond Foruard ... 56081#-AX-8 . | MAJOR LEAGUE BASEBALL TRUST ... 3,000,000 .... 2,854,063
949746K@9 ... Long Bond Replication ... Bond Foruard ... 59450#-AD-9 . [ MICHIGAN GAS UTILTIES CORP ......... G ... .... 1,300,000 .... 1,234,583
949746K@9 ... Long Bond Replication ... Bond Foruard ... 60402#-AD-6 . | MINNESOTA ENERGY RESOURCES CORP ... [1.G ... ....1,100,000 ... 1,044,647
949746K@9 ... Long Bond Replication ... Bond Foruard ... 70432%-AA-9 . | PAYCHEX OF NEW YORK LLC ............. 1.6 ... .... 1,400,000 .... 1,351,288
949746K@9 . Long Bond Replication Bond Forward 720186-E#-8 . | PIEDMONT NATURAL GAS COMPANY INC . [2.A . .5,000,000 |.. . 4,583,331
949746K@9 ... Long Bond Replication ... Bond Foruard ... 720186-F*-1 . | PIEDMONT NATURAL GAS COMPANY INC . [2.A .oooiiiiiiiiiiiiiiiiieiees ...11,000,000 |..... ...10,120,218
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SCHEDULE DB - PART C - SECTION 1

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

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CusIP Description Description Value Fair Value
949746K@9 ......... Long Bond Replication Bond Forward .......ccceeeeviiiiiiiiiins forvnnnnniniiiiiiiiiiiens Joeiiiiiiiee 720186-F*-1 . | PIEDMONT NATURAL GAS COMPANY INC . [2.A coooiiiiiiiiiiiiiiiiiiieis fors 3,033,609 |............ 2,760,059
949746K@9 ... Long Bond Replication ... Bond Foruard ... 74170*-AL-3 . |PRIME PROPERTY FUND LLC .. ....2,600,000 . 2,446,492
949746K@9 .......... |Long Bond Replication ... Bond Foruard ... 74264*-AC-0 . | PRISA LHC LLC L 1F . 400,000 ....380,299
949746K@9 ......... Long Bond Replication Bond Forward 74264*-AC-0 . |PRISA LHC LLC ..ovvvnniiiiiiinns TF o 900,000 [..evvvvvvnnnnns 855,673
PROLOGIS TARGETED US LOGISTICS FUN
949746K@9 ......... Long Bond Replication Bond Forward TA340%-AC-8 . [.oeeeeeriiieieiiiiie e [ 20A e [ 14,000,000 |........... 12,680,727
949746K@9 ... Long Bond Replication ... Bond Foruard ... 74986@-BB-6 . | RREEF AMERICA REIT |1 INC .. 600,000 ....513,898
949746K@9 ... Long Bond Replication ... Bond Foruard ... 77519@-AP-5 . | ROGERS GROUP INC .... 1,400,000
949746K@9 ... Long Bond Replication ... Bond Foruard ... 775198-AQ-3 . | ROGERS GROUP INC .......eennnnnnnnns [2.B oo o 3,800,000
949746K@9 ... Long Bond Replication ... Bond Foruard ... 81725T-F#-2 . | SENSIENT TECHNOLOGIES CORPORATION ....2,000,000
949746K@9 ... Long Bond Replication ... Bond Foruard ... 864680-AG-7 . | SUEZ WATER RESOURCES LLC ....
949746K@9 . Long Bond Replication Bond Forward 864680-AH-5 . | SUEZ WATER RESOURCES LLC .
949746K@9 . Long Bond Replication Bond Forward 87305N-A#-5 . | TTX COMPANY ... .5,100,000 |.. . 4,669,068
949746K@9 . Long Bond Replication Bond Forward 88250#-AA-7 . | TEXAS NEW MEX1CO POWER COMPANY .4,500,000 |.. . 4,125,560
949746K@9 . Long Bond Replication Bond Forward 91319#-AH-4 . | VEOLIA UTILITY RESOURCES LLC . .3,750,000 |.. . 3,542,208
949746K@9 . Long Bond Replication Bond Forward 941848-D*-1 . | WATERS CORPORATION ... .2,400,000 |.. . 2,354,696
949746K@9 ... Long Bond Replication ... Bond Foruard ... 97670M-A*~7 . | WISCONSIN GAS LLC .... ....1,300,000 ... 1,246,424
949746K@9 ... Long Bond Replication ... Bond Foruard ... 97786#-AK-8 . | WOLSELEY CAPITAL INC ... .... 1,500,000 ... 1,441,508
949746K@9 ... Long Bond Replication ... Bond Foruard ... FO164#-AD-4 . [ AIR LIQUIDE FINANCE .... . .. ....6,000,000 ....5,546,190
949746K09 Long Bond Replication Bond Forward F85688-AD-1 . | SONEPAR SA ...cooiiiiiiiiiiiiiiiiiiene [ 20 i 5,000,000 [...cevvvnnes 4,811,889
ANGLIAN WATER SERVICES FINANCING P
949746K@9 ... Long Bond Replication ... Bond Forward ... GO3BIE-AN-6 . [.eeeeeeerrneieeeiei e TGFE o e 1,500,000 |............ 1,412,870
949746K@9 . Long Bond Replication Bond Forward G1108#-AG-3 . | THE BRITISH LAND COMPANY PLC ...... 1.F. .5,000,000 |.. .4,710,316
949746K@9 ... Long Bond Replication ... Bond Foruard ... G20446-BC-8 . | COMPASS GROUP PLC ........evvvvunnnnns 1.6 .. ....9,000,000 ....8,487,124
949746K@9 ... Long Bond Replication ... Bond Foruard ... G4622#-AG-4 . | HOWARD DE WALDEN ESTATES LIMITED . [1.G .. ....8,500,000 .... 8,243,989
949746K@9 ... Long Bond Replication ... Bond Foruard ... G5147*-AC-0 . | JOHNSON MATTHEY PLC .........eevvvnns 1.6 .. ....8,000,000 ... 7,634,840
949746K@9 ... Long Bond Replication ... Bond Foruard ... 68228*-AD-4 . | SMITH & NEPHEW PLC ... 2B . ...16,000,000 ... 15,400,501
949746K@9 ... Long Bond Replication ... Bond Foruard ... 03393*-AH-4 . |ELECTRANET PTY LTD ... 2B ... .. .... 1,500,000 ... 1,443,112
949746K@9 Long Bond Replication Bond Forward 03917#-AA-2 . | FLINDERS PORT HOLDINGS .............. 2BPL e [ 700,000 [...evvvvvennnes 684,484
FONTERRA COOPERAT IVE GROUP LIMITED
949746K@9 Long Bond Replication Bond Forward 03020#-Ad-8 . |.eeiiiiiiiiiii TGFE coiii o 2,500,000 |............ 2,248,285
949746K@9 ... Long Bond Replication ... Bond Foruard ... 03958@-AJ-5 . | GAIF BOND ISSUER PTY LTD . ....9,000,000 .8,730,950
949746K@9 ... Long Bond Replication ... Bond Foruard ... 03971@-AA-7 . | GPT RE LTD 800,000 ....763,925
949746K@9 ... Long Bond Replication ... Bond Foruard ... Q3977*-AA-3 . | GENESIS ENERGY LIMITED ....6,500,000 ....6,177,763
949746K@9 ... Long Bond Replication ... Bond Foruard ... 06235#-AG-7 . | MIRVAC GROUP FINANCE LTD .... ... 4,400,000 ....4,268,8%
949746K@9 ... Long Bond Replication Bond Forward .. 06235#-AL-6 . | MIRVAC GROUP FINANCE LTD . ....1,000,000 ....956,891
126076NU0 . Corporate Bond Replication ..50,000,000 54,988,601 26,090,400 | 12/07/2021 12/20/2026 CD SWAP ... .663,785 .647,400 |912803-FT-5 . | TREASURY STRIP (PRIN) .. 54,324,815 |.. 25,443,000
12607@VB3 . Corporate Bond Replication .. ..50,000,000 . 134,444,828 71,549,355 | 03/24/2022 06/20/2027 CD SWAP . .502,075 .693,650 |912810-SS-8 . | TREASURY BOND ... 10,204,553 |.. . 5,381,965
126076VB3 . Corporate Bond Replication .. CD SWAP . 912810-8S-8 . | TREASURY BOND . 24,335,175 |.. 13,094,750
12607@VB3 . Corporate Bond Replication .. CD SWAP . 912810-8S-8 . | TREASURY BOND . 49,657,461 26,189,500
126076VB3 . Corporate Bond Replication .. CD SWAP . 912810-8S-8 . | TREASURY BOND . 49,745,565 26,189,500
12776%AAS . Corporate Bond Replication .. 09/2 CD SWAP . 912803-FT-5 . | TREASURY STRIP (P! 53,744,001 25,443,000
12776%AA5 . Corporate Bond Replication ......... [2.B .o o [ [ | e CD SWAP . 912803-FT-5 . | TREASURY STRIP (PRIN) 53,312,613 |.. 25,443,000
12607@xa3 .... Corporate Bond Replication 05/20/2022 CD SWAP ... 912810-8S-8 . | TREASURY BOND ...49,222,726 ...26,189,500
12607@xa3 .... Corporate Bond Replication T U [ CD SWAP ... 912810-8S-8 . | TREASURY BOND ... ...28,758,394 ... 15,042,201
12607@RX0 . Corporate Bond Replication .. ..50,000,000 .109,535,864 01/20/2022 12/20/2026 CD SWAP . 687,831 .647,400 |912810-SP-4 . | TREASURY BOND . 19,032,514 |.. 10,027,784
126076RX0 . Corporate Bond Replication .. CD SWAP . 912810-8S-8 . | TREASURY BOND . 20,230,423 |.. 10,763,910
12607@RX0 . Corporate Bond Replication .. CD SWAP . 912810-8S-8 . | TREASURY BOND . 49,744,899 |.. 26,189,500
126076RX0 . Corporate Bond Replication .. . . CD SWAP . . 912810-8S-8 . | TREASURY BOND . 19,840,199 |.. 10,475,800
9999999999 - Totals 759,132,453 410,619,332 1,830,485 (96,481,446) XXX 757,301,968 507,100,778
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Year To Date

1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENtOry ..........ccooiiiiiiiii et e 9 o 1,583,219,718 | 9 o 1,582,890,585 |.....oovevrerirreciririrne (G 758,478,468 |.......cooeeevieereieiieees e e 9 [ 1,583,219,718
Add: Opened or Acquired TransSactions...........cccceveeveeveeforiiniiiii i i [ [ [ e [rer e e [
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value.............c..ooocvirvvieiicisdfesiinnnns D90 RN R 686,972 |.............. D90 RN R 654,224 |........... Do o O NS RS D0 e ST NS O Do N O 1,341,196
Less: Closed or Disposed of TranSactions.............cccceveveJoeeeeeiininnnsceeieiininns oo sssieees [oereeeseeneneseseseeeeeeen KT A 825,061,465 |.....ocvoeeieeeeceeeecieeeeeies e eeneees e e eee e eee e enens feeer e e e e aeenes o e KT RO 825,061,465
Less: Positions Disposed of for Failing Effectiveness

(@741 (=Y =T AT U U N AT U FEO OO AT AU FOO U AT FEO OO U R OO T U OO U PTURTUR NUTUR TP U URUR PR
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value XXX 1,016,105 XXX 4,876 XXX XXX XXX 1,020,981
Ending Inventory 9 1,582,890,585 6 758,478,468 6 758,478,468 6 758,478,468




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION
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SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN T4 ...ttt b bbb bbbttt Anaesesnans 1,188,533,276
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe...............ccoeueriinininnseercens coveeveeieienenas (1,114,874)
TOtal (LINE 1 PIUS LINE 2) .ottt sttt e s s s s s st et et eaess s s sesesesesesennensnsneeneeiee 1,187,418,402
Part D, SECHON 1, COIUMN B ...ttt e st s ettt e s st ennacaciees anaetesanins 1,508,527,040
Part D, SECHON 1, COIUMN 7 ...t e e et e et e e et et e e et e e e e e e e e e s e e e s e e e s eneseseeeaennennannns aeeeseesessens (321,108,638)
Total (Line 3 MIiNUS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiii ettt sttt sttt sbeebeenesnesnnsnesies i
Fair Value Check
Part A, SECHON 1, COIUMN 16 ...ttt ettt ettt ettt et ettt et et et et et et et et et et et et et e e et et et e e st ee e e eneesnanen areereareans 1,085,989, 868
Part B, SECHON 1, COIUMN 13 ... ..ottt ettt ettt te et e et et eete et e e teeteeteeteeteeteeteeteeteeseeteeteeteeteaseeteaseeteeaeetesteaseeteeteeseeteesesteasess  areesessessessens (1,114,874)
TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ettt e e s s s st es et e easassnssesesesesnnnneneneneneeine e 1,084,874,994
Part D, SECHON 1, COIUMN 9 ...ttt ettt acacaees anaetesanins 1,508,009, 708
[T IS T=Yed i) o TR @) [N T T PSP (423,134,714)
Total (Line 9 minus Lin€ 10 MINUS LINE T7) .eouiiiiiiiiii ittt sttt ettt s st sbeenbeenesnesneneesies i

Potential Exposure Check

Part A, SECHON 1, COIMN 27 .....uuieieieieereesetretetee e see et se et ssesseesees e bbb b es ettt entee sosessssinnineas 405,714,232
Part B, SECHON 1, COIMN 20 ......cuuieuieuieieereeretseesieessesseesseseesessseessessessessessessessesses s ses s st se st ssessessessesseses e s nebasbeseestessenies sosesssssnsniis 14,225,025
Part D, SECHON 1, COIUMN T2 .....ouiiieiireieieeceeie et es ettt eeeteas | sossssnsinsinens 419,939,257
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiieiee et snennennenens i

Slo7



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

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 PriOr YEAI ..........cc.ceieueieierieieiesieieietesieseieseeeses et esessesessesesaesessesesessesnssenes |eoeeesees 4,485,047,958 |........... 1,747,991,569
2. Cost Of Cash €qUIVAIENTS GCQUINEM ..........ccveueieiiiieieiieieeetete sttt ettt e st ese s ese s ese s ese e esesseseseeseseesesesesessesessesesesessesens [eoeesenens 76,019,165,178 |.......... 89,262,058,577
3. ACCIUAL OF QISCOUNL ...t e et e e e e et e e e e e e e e e e s et e s eneenseseeesenseeeasenensessnanennnnnnn [eeneenseneeneees 80,641,625 |.......ocveeee 39,573,778
4. Unrealized valuation iNCIEASE (AECIEASE) .........c.uiuiiuiiuiiiete et ettt ettt eteete e ettt e et steeteeteateeteeaeeseeteasessesseaseeseaseaseaseaseenessessessessennes |oeeeeiesineseeeeenenenenee [oeeeeeeeeeeseeee e e eeeeeeas
Total gain (I0SS) ON GISPOSAIS ........cueveueieiiietiieteietet et et es et e et ese st ese e eseseese s et eseeseseesese s esesesessesessesessesessesessesensesesessennnes [eseeeseenseeaseneas (28,382) ] (178,066)

6. Deduct consideration received 0N QISPOSAIS .............c.ceirieririeririitiisteesteestesestetessesessesessesessssesessesessessssessssesessesessesessesessssesnns |oeesensene 78,416,138,807 |.......... 86,564,394 ,873
7. Deduct amortization OF PrEMIUM ..........cc.iiiiiieiiieieieteste ettt st se st ese e te st be e be e st esessesessesessesessesessesensesesesbessssessssesessesessesenns [oerseseseseenseeaneaeas 1,089 | 3,027
8. Total foreign exchange change in book/adjusted Carrying VaAlUE .............c.ccooiiiiiiiiiiiic s [eeerie e [
9. Deduct current year’s other than temporary impairment reCoOgNIZEd ...............coooiiiiiiiiiiii e oo oo
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ..........cceceueurriiininiieeeeeeeeseseseeseeeeens e 2,168,686,533 |........... 4,485,047,958
11.  Deduct total nonadmitted @MOUNES ..ot as [ere et e [t
12.  Statement value at end of current period (Line 10 minus Line 11) 2,168,686,533 4,485,047,958

S108




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE DB - PART A - SECTION 1

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

903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
........... 1702 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... |Equity ....... |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 10/25/2022 |. 10/19/2023 |.... 6,086,869 [(1767.29) ..138,325 ...176,347 |... ... 176,347 |.......... 42,862 |. .|B062 ...
....... 3656.21 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 10/25/2022 |. 10/18/2023 |......... 25,947 |...... 96,213,422|(3759.94)  [...... 1,657,494 [ i o 2,669,872 [..eeuneens [ 2,669,872 |......... FeiK TN N N KRR (RN RN [N B062 ............
....... 1789.44 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... |Equity ....... |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 11/10/2022 |. 11/01/2023 |..........3, 111 [....... 5,701,763|(1876.11) .. 154,617 N IO 100,658 |... ... 100,658 |.........(32,738)[. .|B062 ...
....... 1758.22 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 12/20/2022 |. 12/13/2023 |.......... 6,066 |...... 10,939,273 ((1848.53)  |......... 288,074 [ i [ 293,612 |ceeeeeiin [ 293,612 |.eeunnnnnnn [STCICN 1N R FOPRRRRRR R R [N BO62 ............
....... 3809.56 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... |Equity ....... |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 12/28/2022 |. 12/21/2023 |....... 107,970 |..... 414,048,755/(3860.14) ... 3,177,557 N R 4,981,102 [.evvenneens o 4,981,102 ...... L7 U R RPN R U BO62 ...
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 12/28/2022 |. 12/21/2023 |......... 10,135 ...... 17,812,110(1780.16)  [.....evu 247,699 [oeennniiiiiieens feviniineeeiinns oo 299,892 |.coeeeiienn [ 299,892 |.......... L7203 1 O ER R R R [N B062 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/28/2023 |. 02/22/2024 |.......... 9,007 |...... 17,271,9741(1915.29)  [ooeeiiiiiiiinines e 187,853 |.oeevveiiiiiinnn fes 14,375 [ o 114,375 |......... (WATL:)) AU RPN NI RN PSS BO62 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 03/07/2023 |. 03/01/2024 |......... 31,837 |..... 127,219,060 (4059.14)  |oeeeiiiiiiinnn oeens 2,535,499 [....ocevvnnniinns Jovnene 3,256,025 |...cevvnnnn feunnnn 3,256,025 |......... (VR PO KRR (R RN [N BO62 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 03/28/2023 |. 03/22/2024 |......... 69,463 |..... 275,256,168 (3999.26)  [....ceiiiiiiiiins foenees 3,230,724 |evvvniiiiiini o 4,136,556 [..evvneens [ 4,136,556 |......... 905,832 [cvvunievvrnnninnes foevrnnieeeeeninen oo e | e BO62 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 04/04/2023 |. 04/01/2024 |......... 10,939 |...... 19,460,809((1815.1)  [ooeeriiiiiiiiiies Jeeeennns 458,453 |..oovviniiiiiinn feees LIIHEe ) R R 466,759 |........... F-RIV[CTN R FRRRUTR AU RN IS B062 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 04/11/2023 |. 04/04/2024 |.......... 5,6% |...... 10,124,782](1813.05)  [oooeiiiiiiiinines Jveeennns LI P R 247,231 | oo [ 247,231 |oveennnnn <IN R AR R RN [N BO62 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 04/25/2023 |. 04/19/2024 |......... 32,882 |...... 59,090,598 |(1805.94)  [ooeiiiiiiiiiiiiins s 345,261 |.oevvvnniiiiinnn fees 338,404 | .oeeeeein [ 338,404 |.......... [(75:1<70) RS APPSR KU TR SUUUUN BO62 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 04/25/2023 |. 04/19/2024 |........ 77,618 1..... 321,900,474 |(4167.48)  [oooiiiiiiiiiiiins | 2,021,949 |oovviiiiiiiii o 2,285,432 [ s | 2,285,432 |......... 263,483 |..oevvieniniiinnn [ e [ | BO62 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 05/09/2023 |. 05/03/2024 |.......... 5,627 |........ 9,819,762((1783.96)  |eeerrriiiiiiinnn feeneeees 263,512 |.oeevvnniiiiiinn [ 284,811 [ .eeeeeeees o 284,811 |.......... 21,299 |oeeveiniiinne foeeee e e | s B062 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 05/16/2023 |. 05/10/2024 |......... 22,89 |...... 40,076,914 ((1762.37)  |oceeeerrvvrnnnnns foeeennnn 336,615 [cvvnniiiiiinins [oeeeinnn 361,004 |..ovenneees o 361,004 |.......... 24,389 |.eevvniniiinins fooeeiiii e e | s BO62 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 05/16/2023 |. 05/10/2024 |......... 87,259 |..... 360,692,930 H150.18)  |oeeeeeeerrrrern o 1,901,374 [ | 2,107,907 [.evueneens [ 2,107,907 |......... 206,533 |..oevvnniiiniinnn feeeeeeeiiiins e foe | B062 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 05/23/2023 |. 05/17/2024 |.......... 8,594 |...... 15,171,160 [(1798.01)  |oeeeeerniiiiiinnn s 366,964 [.....oiiiiininnns [oeeeinnnn 351,485 | coeeeeiinn [ 351,485 |......... (15,479 e [ i | e BO62 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 07/05/2023 |. 06/28/2024 |......... 27,757 |..... 122,168,966 |(4477.82)  |oeeeriiiiinnnnns foeees 2,971,109 [oniiiiiineens e 2,506,615 [..cevvneens fonnnns 2,506,615 |....... (T )] FR R R KRR B062 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 07/11/2023 |. 07/05/2024 |.......... 6,662 |...... 12,474,195((1906.88)  |oeevveiiiiiiinnn foeeeenes 296,592 |..oevvnnniiiiinnn feeeees 226,436 | .oeeeennnnn [ 226,436 |........ (U 70 FURR [N RPN AR U BO62 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 07/11/2023 |. 07/05/2024 |......... 26,337 |..... 116,779,970 |(4476.85)  [oooeiiiniiiiiiins foenee 1,836,237 [.oovviiiiinnieens | 1,202,722 [ ceveeeees [ 1,202,722 |....... (LX) F AU R KRR B062 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 07/18/2023 |. 07/12/2024 |......... 33,377 |..... 149,671,313 ((4547.34)  |oeerriiiinin oo 3,005,933 |..evveniiiiiinnnns oo 2,287,070 [.eevenneens [ 2,287,070 |....... (WALIR:ICK)) R U RPN NPT UUUT BO62 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 07/18/2023 |. 07/12/2024 |.......... 7,135 |...... 13,856,848 ((1986.66)  [ooiiiiiiiiiiiiins Jeeneennns 409,763 [cvvvniiiiinnnns [oeeeinnnn 255,471 ... 255,471 ....... (154,202)].ccvvniiiiinnnns fooreeviis [ e .|B0O62 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 07/25/2023 |. 07/19/2024 |........ 81,588 |..... 371,003,073 [(4574.15)  |eeerviiiiinnnns oo 3,074,236 |..evvnniiiiinnnns oo 2,209,215 | eeeeerinnnn fennnnn 2,209,215 |....... (E:CN 072! RN IR RN R U BO62 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... |Equity ....... |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 08/01/2023 |. 07/26/2024 |......... 76,082 |..... 347,352,300((4598.38)  [oeeiriiiiinninns oo 3,280,883 |... N R 2,338,462 | .ccevvnnnnn feunnnn 2,338,462 |....... (942,421)|. .|B062 ...
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 08/15/2023 |. 08/09/2024 |......... 77,243 |..... 346,257,582((4510.41)  |eoeeiiiiiiinin o 2,828,639 |...ouuiiiiiinnnns o 2,366,679 [..cevneeens fonnnns 2,366,679 |....... (1R 1R<1C10)) RN IR RN R U BO62 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... |Equity ....... |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 08/22/2023 |. 08/16/2024 |..........4,154 |........ 7,815,564 ((1930.91)  Jeeeiiiiiiiiiinn s 239,561 |... ...202,753 | ... 202,753 | (36,808)[. .|B062 ...

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83 [, 08/22/2023 |. 08/16/2024 |......... 31,065 |..... 137,091,864((4473.74)  fooeeriiiiieinini |oennn 2,493,588 [...oviiiiiiiiiins [ 2,226,208 (........... [ 2,226,208 |....... (267,380 +evveeeeiviiiies foveeeeeiiiiiiiees o i | e B062 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of ltem(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
....... 1840.84 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 08/29/2023 |. 08/23/2024 |......... 2,435 ...... 41,686,810(1875.39)  [oooiiiiiiiiiiiins feeeennn 508,377 [cuveeiiiiinnnns [oeeennnnn 407,412 | ... 407,412 |....... [QIL/UR15)) RPN IR R R
....... 4365.72 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 08/29/2023 |. 08/23/2024 |......... 51,588 |..... 227,429,300((4451.42)  eeeeiriiiiini oo 3,086,510 [....oevvvvnnnninns foeeee 2,624,680 [....oeeee fonnnnn 2,624,680 |....... (IR 1R:X10)) RN U RN AU U BO62 ............
....... 1869.09 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... . [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 09/06/2023 |. 08/30/2024 |........ 18,119 |...... 34,373,827 ((1925.14) .. 595,934 |... LA484 774 ... T 1 R (111,160)). .|B062 ...
....... 4491.95 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 09/06/2023 |. 08/30/2024 |....... 139,232 ..... 627,691,272 ((4524.53)  |eiiiiiiiinin o 2,978 172 [ceeeiiiiiiinenes | 2,463,050 |...cevvnnnn feunnnn 2,463,050 |....... (I TRV)) R PR R R [P BO62 ............
....... 4441.94 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... . [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |. 09/12/2023 |. 09/06/2024 |......... 64,560 |..... 288,530,261((4496.42)  |oeeeeiieieeeiiin [ 2,359,022 |... N R 1,991,087 [.eveeeeens | 1,991,037 |....... (367,986)[. .|B062 ...
BANK OF AMERICA, NA
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ...cooo|eemeiiiniiiiiniiniis BATYDEB6GKMZ0031MB27  |. 10/18/2022 |. 10/12/2023 |.......... 4,875 ........ 8,328,450 |1677 / (1739.8) |........ 184,616 |oevveeeeciiiienn [ s 269,399 | .oeeeeiin [ 269,39 |.......... 84,188 [...iiiiiinnnnns | [ e | e BO62 ............
BANK OF AMERICA, NA | || | | 1740 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ...cooo|eemiiiiniiiininniis BATYDEB6GKMZ0031MB27  |. 11/01/2022 |. 10/25/2023 |.......... 2,293 |........ 4,124,557 (1857.52)  |......... LR :<IU N R AR RN 134,266 [.evenneeees [ 134,256 |.......... (A1) R AP KRR P SUUUUN BO62 ............
BANK OF AMERICA, NA (| ||| 3776 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... ... BATYDEB6GKMZ0031MB27 |. 11/01/2022 |. 10/26/2023 |......... 21,057 |...... 80,875,304 [(3905.56)  |...... 1,605,910 [oeneiiiiiieeies i o 2,657,946 | .coevvnnnnn feunnnn 2,657,946 |...... 1,054,936 [..ovevvviniiies feeneeeeeiiiis [ e .|B0O62 ............
BANK OF AMERICA, NA | | | 3701.74 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... BATYDEB6GKMZ0031MB27  |. 11/10/2022 |. 11/02/2023 |......... 17,49 |...... 66,518,305((3902.09)  [...... 2,178,427 v | [ 3,400,304 | ..covvvnnnn feunnnn 3,400,304 |...... 1,292,133 [eevniiiiiiinnnes foevenieeeeeeeees [ e | e BO62 ............
........... 3709 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... BATYDEB6GKMZ0031MB27  |. 11/15/2022 |. 11/08/2023 |........ 10,417 |...... 40,177,119((4004.76)  |[...... 1,983,918 oo oo e 2,921,240 | oo | 2,921,241 |...... 1,133,705 [ooeeveviiiiiies [ fovveivienvieies fooeeeeiiii | e BO62 ............
....... 4071.45 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... BATYDEB6GKMZ0031MB27  |. 02/14/2023 |. 02/08/2024 |......... 49,164 |..... 202,754,057 |(4176.62)  [ooooeiiiiiiininns feeees 3,358,884 |...uvuiiiiiiinnns oo 3,920,094 |..coevvnnnn feunnnn 3,920,094 |......... ESTCR (0 1° N U KRR (RN RN [N B062 ............
........... 1723 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... BATYDEB6GKMZ0031MB27  |. 03/21/2023 |. 03/15/2024 |.......... 8,824 |...... 15,471,296 (1783.64)  |ooeveevriiiiinnn foeeeens 330,282 |..evvvniniieiinnn feees 348,106 [ ..evvnnens forreanns 348,106 |.......... L4872 R AR KR R UUUURN B062 ............
....... 1712.31 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... BATYDEB6GKMZ0031MB27  |. 03/28/2023 |. 03/22/2024 |......... 10,242 |...... 17,907,010 [(1784.47)  |eeeevriiiiiiiinnn [ LRI PR RN 484,246 | ..ovennen [ 484,246 |.......... 47,220 [oiiiiiiiinnnns oo [ e | e BO62 ............
.. ... 3936 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... BATYDEB6GKMZO031MB27  |. 04/04/2023 |. 04/01/2024 |......... 22,217 |...... 89,633,820 [(4132.94)  |oiiiiiiiiiiiiiinn fennns 2,890,210 [ouniiiirnnnninns Joeeen 3,416,274 | .ceeeeee | 3,416,274 |......... 526,065 [.vvnniviiinnnnnnes foevrrnieeeeeeines oo e | e BO62 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... BATYDEB6GKMZ0031MB27  |. 05/09/2023 |. 05/03/2024 |......... 23,117 [...... 95,330,578 [(4190.66)  |..eieiviiiiiiiiinn foennns 2,005,862 |... N R 2,266,356 |...cevunnnn feunnnn 2,266,356 |.........260,494 |.....ovuniiiiiiinn [ i [ | e BO62 ...
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... BATYDEB6GKMZ0031MB27  |. 06/06/2023 |. 05/31/2024 |........ 18,370 |...... 77,739,727 [(4311.03)  |eeeeeiiiiiniiins [ 2,004,167 [.oovvivnnnnenns foeeene 1,974,086 | .ccovvvnnnn [onnnnn 1,974,086 |........ [(<IUN0L: 1) ERRPPR IR R AU U B062 ............
GOLDMAN SACHS
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... INTERNATIONAL ...... W22LROWP2|HZNBBEKS28 | 11/29/2022 |. 11/24/2023 |......... 56,910 |..... 228,218,490 |(4047.71)  [...... 2,496,926 |...evvririnnnnnns |oeviininniiiiinnn [ 3,727,466 [ ..cevvnee fonnnnn 3,727,466 |...... 1,498,922 [ovvvniviiiinnnnes foevvnnieeneceinnn [ i | e BO62 ............
GOLDMAN SACHS
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 01/18/2023 |. 01/11/2024 |......... 24,301 |...... 96,088,463 ((4024.68)  |.eeiiiiiiinnnnns foeeen 2,152,148 |oovvveiiiiiin o 2,918,437 | .eeeeeinn fevnnnn 2,918,437 |......... 766,289 [ovvnniviinnnnnnns foevvnnieeeeeinnes oo e | e B062 ............
GOLDMAN SACHS
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... INTERNATIONAL ...... W22LROWP2|HZNBBEKS28  |. 01/24/2023 |. 01/18/2024 |.........24,036 |[...... 95,095,550 |(4024.76)  [oeoeiiiiiiiiniins Jeeenn 2,123,581 |oevveiiiiiiiii o 2,778,365 [ evvenneens [ 2,778,365 |......... (SIS O KRR AR KRN .|B0O62 ............
GOLDMAN SACHS
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... INTERNATIONAL ...... W22LROWP2|HZNBBEKS28  |. 01/24/2023 |. 01/18/2024 |..........6,230 [...... 11,651,969((1905.18)  [oooeiviiiniiiinns Jveeennns PUT IR IR RN 174,820 | coeeevenenn [ 174,820 |......... (89,83 vvvvevvnniinns Jevnieeeeeiiee [ e | e B062 ............
GOLDMAN SACHS
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 02/07/2023 |. 01/31/2024 |..........4,066 |........ 7,957,609 383,017 |... ...155,536 |... ....155,536 |....... (227,481)|. .|B062 ...
GOLDMAN SACHS
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... INTERNATIONAL ...... W22LROWP2|HZNBBEKS528  |. 03/07/2023 |. 02/29/2024 |......... 29,811 [...... 56,654,762(1907.93)  |eeiiiiiiiiiiiinnn oo 259,058 |..evvvneiiiiiinnn feeeeees 169,922 [.evenneeens [ 169,922 |......... [REICT ECIC)) SRR FRRRR R RN [N B062 ............
GOLDMAN SACHS
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... INTERNATIONAL ...... W22LROWP2|HZNBBEKS528  |. 05/02/2023 |. 04/26/2024 |......... 21,185 [...... 87,301,478((4202.01)  |oeeeerriiiinnnnns forees 2,200,910 |... N R 2,530,411 | eeeeeei [ 2,530,411 |... .|B062 ...
GOLDMAN SACHS
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/02/2023 |. 04/26/2024 |.......... 7,755 |...... 13,681,991](1805.43)  [oooeiiiiiiiiniins Jeeiennns 356,269 |..oovvnniiiiiinnn feeeees 400,490 [..evunneens forrinnns 400,490 [.eeeennn 84,221 |oeeninciini [ e e | et BO62 ............
GOLDMAN SACHS
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... INTERNATIONAL ...... W22LROWP2|HZNBBEKS528  |. 05/23/2023 |. 05/17/2024 |......... 27,847 |..... 116,100,548 |(4230.49)  [oooiiiiiiiiiiinns feneen 2,288,466 |... N R 2,423,968 |..coevnnnnn fennnnn 2,423,968 |......... 185,501 [ooooiiiiiiiiiniins v [ e | e BO62 ...
GOLDMAN SACHS
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 06/13/2023 |. 06/07/2024 |.......... 7,927 | 14,835,222 |(1911) [ s 391,360 [cvvnnniiiiinnnins [oeeeennnn ROZNGTA DU S 304,673 |........ [RELTHCI:T0) MR IR RO AU U BO62 ............
GOLDMAN SACHS
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... INTERNATIONAL ...... W22LROWP2|HZNBBEKS528 | 09/19/2023 |. 09/13/2024 |......... 16,335 |...... 30,325,0290(1878.52)  [oeeiiiiiiiiiiiins feeaennns L7V X 2 E 382,350 |.oeeeeinnnn [ 382,350 |......... (38,603)[...ceevevvnnninns Jevnnneeeeniiiens [ e | e BO62 ............

GOLDMAN SACHS 765 /
Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... INTERNATIONAL ...... W22LROWP2 [HZNBBBKS28 [ 09/26/2023 |. 09/20/2024 |........ 10,268 |...... 18,537,180 (1845.67) |...cooerieriiinn foennnns 470,993 |0 e 481,514 . | 481,514 1.......... 10,521 v o foiiiiiiiies foiiiieii | e B062 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
....... 3612.86 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/11/2022 |. 10/05/2023 |......... 10,462 |...... 39,060,034 [(3854.17) ... 1,335,265 [ i o 2,522 477 | eeeeeeinn | 2,522 177 |vueennns 934,427 | [ i fe
........... 3551 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/18/2022 |. 10/12/2023 |......... 21,055 |...... 76,164,883((3683.85)  |[...... 1,706,718 |veeneeeviiiees | [ 2,788,580 [..cevnneens fonnnns 2,788,580 |......... (oL %5 A R R R RO N BO62 ............
........... /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... . [ JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 12/06/2022 |. 11/30/2023 |..........3,143 |........ 5,857,641((1914.42) .. 172,645 ...108,579 |... ....108,579 |.........(41,365)[. .|B062 ...
....... 3844.63 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 12/20/2022 |. 12/13/2023 |......... 23,015 |...... 91,228,583 (4083.12) ... 2,977,335 | oo oo e 4,773,341 [ v [ 4,773,341 |...... A X 1 U KU RPN U ERSUUURN BO62 ............
/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... . [ JP MORGAN CHASE ... 7H6GLXDRUGQFUS7RNE97 |.01/04/2023 |. 12/28/2023 |........ 86,708 |..... 332,238,177(3864.07)  [oeoeeviiiininiins foeeeen 3,395,485 |... N R 5,089,858 [....oeeen fonnnns 5,089,858 |...... 1,694,373 |. .|B062 ...
Equity Call Option ... |Reserve Liability .... [Exhibit 7 .. .. [JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 06/21/2023 |.06/14/2024 |......... 30,637 |..... 134,487,852((4444.22)  |oeeeeiiiiiiiiiins | 2,224,690 |... RN R 1,987,961 | .oeeeeinnns [ennnns 1,987,961 |....... (236,730)|. ...|BO62 ...
Equity Call Option ... |Reserve Liability .... |Exhibit 7 .. . | JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/27/2023 |.06/21/2024 |......... 50,336 |..... 219,860,008 [4328 / (4407.7) |oeevuueeeeennnnns foeeeen 2,717,137 |... N 2,443,950 [..ooeeeennn |oeenne 2,443,950 |....... (273,187). .|B062 ...
MORGAN STANLEY AND
CO. INTERNATIONAL | | | | 1752 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653 . 11/15/2022 |. 11/08/2023 |.......... 1,988 1........ 3,633,905)(1903.84)  |[........ 181,976 |oeeeeeeeceiee [ s 123,954 | coeveii [ 123,964 |......... [PZLTr/<1°)) R FORRRR R RN [N BO62 ............
MORGAN STANLEY AND
CO. INTERNATIONAL | | | 1833.72 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653  |. 11/22/2022 |. 11/15/2023 |.......... 6,408 |...... 11,925,588 ((1891.28)  |......... 207,585 |-eeeeeeeeeenni foeeeeeene e Jeeens 11,848 | | 111,848 |........ (81,072)]ceeveeeeeeeeenn foeeeeeemeeeeee Jeeeee e foeeeee | BO62 ............
MORGAN STANLEY AND
CO. INTERNATIONAL | | | | 1837 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... PLC oo 4PQUHN3JPFGFNF3BBB53 | 11/29/2022 |. 11/22/2023 |.......... 8,008 |...... 15,047,663((1879.39)  [......... 198,314 [ [ o 117,233 (... 117,233 |......... [TV D) R RPN R N .|B0O62 ............
MORGAN STANLEY AND
CO. INTERNATIONAL | | | | 1793 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... [ K 4PQUHN3JPFGFNF3BB653 . 12/13/2022 |. 12/07/2028 |........ 10,011 |...... 18,223,724 ((1847.74)  |........ B0, 774 e [ s 264,712 | .eeveeeees [ 264,712 |......... (14,736)[- e eeeeeeneeeeee Jemmmeeeeeeenes o e | s BO62 ............
MORGAN STANLEY AND
CO. INTERNATIONAL | | | | 3921 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... PLC oo 4PQUHN3JPFGFNF3BBB53 | 12/13/2022 |. 12/07/2023 |......... 64,041 |..... 253,001,015/(3980.22) ... 2,416,267 |oeeeneeiiinins | [ 3,350,200 |...evvvnnnn feunnnn 3,350,200 |...... 1,277,001 |ovvveieeiinnn fooreee e o | s B062 ............
MORGAN STANLEY AND
CO. INTERNATIONAL .. L7227
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... |[Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653 . 01/04/2023 |. 12/28/2023 |.......... 7,191 ...... 12,614,776 A9) e [ 272,99 |eeeennieeeeeeenn feeeeeees 304,165 | .oevennees [ 304,165 |.......... 31,169 [neeeeeeenieeee oo o e | BO62 ............
MORGAN STANLEY AND
CO. INTERNATIONAL | | | | 1744 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... . [PLC .. 4PQUHN3JPFGFNF3BB653 . 01/10/2023 |. 01/04/2024 |..........4,138|........ 7,393,489 (1829.46) 209,300 |... ...206,413 ] ... 208,413 | (2,887 [ [ fei | e BO62 ...
MORGAN
CO. INTERNATIONAL | | | | 3790.54 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653 . 01/10/2023 |. 01/04/2024 |......... 22,434 |...... 86,361,141((3908.59)  |oeeeeereeieenn foeeees 1,632,634 [..ooeeeeinieeees | 2,366,798 [..coevneees fornnns 2,366,798 |......... TBA B4 .o Joeemmeeeeeeee feeeeeeeeeeeee e | BO62 ............
MORGAN STANLEY AND
CO. INTERNATIONAL | | | | 1788 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653 . 01/18/2023 |. 01/10/2024 |.......... 3,236 |........ 5,926,880 ((1875.09)  |ieiiiiiiiiinnnn foeeeees LA (V1 1 PO KN 136,705 | ooeeeeenenn [ 136,705 |......... (40,396)[....ceevvvnnnninns Jennnneeeeeiiie [ e | e B062 ............
MORGAN STANLEY AND
CO. INTERNATIONAL | | | 1882.07 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653 . 02/01/2023 |. 01/25/2024 |........ 11,782 ...... 22,381,028 [(1917.12)  |eeeeiiieeeeeennn [ 263,775 [oveeeeeeeeennens foeeeennnn 141,031 | oo [ 141,081 |....... (122,744)[. oo e o [ | s BO62 ............
MORGAN STANLEY AND
CO. INTERNATIONAL | | | | 4008 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... PLC oo 4PQUHN3JPFGFNF3BBB53 . 02/01/2023 |. 01/25/2024 |........ 68,613 |..... 277,339,921((4081.18)  [oeveiiriiinnnns oo 3,495,146 |..evvnniiiiininnns oo 4,320,772 [ ceveeneeenn o 4,320,772 |......... L7 P KRN AR RN [N BO62 ............
MORGAN STANLEY AND
CO. INTERNATIONAL | | | | 4008.62 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653 | 02/07/2023 |. 02/01/2024 |......... 26,476 |..... 108,750,302((4206.39)  |oeeiieieeieiii foeeees 3,324,798 |.ceveeeeeeennn o 4,019,881 |..ceeeeenns |oeenne 4,019,881 |......... 695,083 |....eeeeernnnees Joeemmnneeeeeennnn fereeeeeenneees feereeeeee | BO62 ............
MORGAN STANLEY AND
CO. INTERNATIONAL | | | | 1909.98 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... PLC v 4PQUHN3JPFGFNF3BBB53 . 02/14/2023 |. 02/08/2024 |.......... 8,385 |...... 16,345,174 ((1988.69)  |oeevvviiiiiiinnn oo 400,644 [..oeniiiiiiiinn o 170,349 [.eveeeeees s 170,349 |....... (PR3] R R R KRR S BO62 ............
MORGAN STANLEY AND
CO. INTERNATIONAL | | | | 4066.71 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... . |PLC .. 4PQUHN3JPFGFNF3BB653  |. 02/22/2023 |. 02/15/2024 |......... 48,621 |..... 200,123,793](4165.28)  fo.iiiiiiiiiiiiies |oenenn 2,848,753 |... i 3,645,186 |...ovveees fonnns 3,645,186 |.........796,433 |. . |B062 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
MORGAN STANLEY AND
CO. INTERNATIONAL | | | 1937.68 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... [ K 4PQUHN3JPFGFNF3BB653  |. 02/22/2023 |. 02/15/2024 |......... 26,741 |...... 51,985,5741(1950.4)  feeeeiieiiiiiiiees s 199,702 [oeeeeeeeiieeee Jeeennnns 97,568 [..eevnneees o 97,568 |....... (102, 134)[. oo eeeeeeeeee Jeeemmeeeeeeeee o Joeeee e | s BO62 ............
MORGAN STANLEY AND
CO. INTERNATIONAL | | | | 1802.22 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... . [PLC .. 4PQUHN3JPFGFNF3BB653 . 03/14/2023 |. 03/07/2024 |..........2,772]|........ 5,201,907 ((1950.96) 207,472 |... ... 179,625 |.........(27,947)|.
MORGAN
CO. INTERNATIONAL | | | 3848.07 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653 . 03/14/2023 |. 03/08/2024 |........ 17,086 |...... 67,671,837(4073.25)  |oeeeeeeiiiieiees e 2,295,504 [...ceeeeiniieaes | 3,149,639 |...ccvvvnns fennenn 3,149,639 |......... 854,135 |.eeeeeieeeeeeenn [ e e BO62 ............
MORGAN STANLEY AND
CO. INTERNATIONAL | | | | 4087.75 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... PLC oo 4PQUHN3JPFGFNF3BBB53 . 04/18/2023 |. 04/12/2024 |......... 50,465 |..... 208,050,794 |(4157.6)  foeoiiiiiiiiiininns e 2,341,571 | o 2,610,745 [.ceeeeeeens [ 2,610,745 |......... LI VTN PO KRN (RN RN [N BO62 ............

MORGAN STANLEY AND

0. INTERNATIONAL ... 4104 /

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... PLC vl 4PQUHN3JPFGFNF3BB653  |. 05/31/2023 |. 05/24/2024 |......... 22,108 |...... 92,246,846 (4241.11) | | 2,014,928 [oooeeeeeeiiiin s 2,144,041 ..o [ 2,144,041 [........ 130,018 ot e o e | s B062 ............
MORGAN STANLEY AND
C0. INTERNATIONAL (| | | 1735.32 /

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... N 4PQUHN3JPFGFNF3BBE53 | 06/06/2023 |. 05/31/2024 |.......... 4,505 |....... 8,004,111)(1858.07)  [oeeereeiiiiiiens e 362,418 [ooeeeiiiiiieeen [ 323,237 | veeeeeeann o 323,237 | L0 3 U U B062 ............
MORGAN STANLEY AND
C0. INTERNATIONAL (| | 1825.24 /

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... PLC el 4PQUHN3JPFGFNF3BB653  |. 07/05/2023 |. 06/28/2024 |.......... 7,51 ...... 14,148,937 |(1917.37)  [oeeeeeiie | 432,106 [coeeeeniiieeeeees [ 343,147 | [l 343,147 |......... (88,989)[...eeeeeiiiiiee [ [ e | e B062 ............
MORGAN STANLEY AND
C0. INTERNATIONAL (| | e 1950.82 /

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... PLC e 4PQUHN3JPFGFNF3BBE53  |. 07/25/2023 |. 07/18/2024 |........ 18,675 |...... 36,802,729((1990.57)  [eeeeiiiiiiiiieni [ 473,000 [vvvvreeiiiiiinn o 269,073 [eveeeee | 269,073 |....... (0K IR | O R AP R [ B062 ............
NOMURA  GLOBAL
FINANCIAL PRODUCTS (| || 1947.92 /

Equity Call Option ... [Reserve Liability .... |Exhibit 7 ... S|IN L ... 0ZV05H2G7GRSOSBHJO1 . |.08/01/2023 |.07/26/2024 |........ 13,067 |...... 25,933,618 |(2021.41) 505,463 |... ...334,594 | ... ....334,504 |....... (260,869)|.
NOMURA GLOBAL
FINANCIAL PRODUCTS (| || e 1910 /

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... IN 02V05H2G7GRS05BHJ91T . (. 08/15/2023 |. 08/09/2024 |........ 11,268 |...... 21,833,553((1965.32)  |cceiiiiiiiiis s 367,111 [ e 264,551 |.eeeeeees [ 264,551 |....... L PP I B062 ............
NOMURA  GLOBAL
FINANCIAL PRODUCTS (| || e 1843 /

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... IN 0ZV05H2G7GRS05BHJ91T . (. 00/12/2023 |. 09/06/2024 |......... 12,384 |...... 23,003,188 ((1886.52)  [oeeeeeiiiiiieii [ 330,653 |.uniiieeeeeeiis e PZCRCCH R 279,608 |......... (51,045 [ [ e | e B062 ............

NOMURA  GLOBAL

FINANCIAL PRODUCTS ... 4437 /

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... IN 02V05H2G7GRS0SBHJ91T . (. 09/19/2023 |. 09/13/2024 |........ 61,689 |..... 276,157,5941(4516.22)  |oeiieiiiiiin s 3,172,048 | o 2,752,794 [ .oveeins [ 2,752, 7% |....... (419,254)]. v e Lo e BO62 ............
NOMURA  GLOBAL
FINANCIAL PRODUCTS (| || 4288.02 /

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... IN 0ZV05H2G7GRS05BHJ91T . (. 09/26/2023 |. 09/20/2024 |........ 30,681 |..... 134,316,662((4467.67)  [oeeeeiiiiieeen [ 3,420,318 [euveeeeeeiiiiens [t 3,368,972 [ ..o fenens 3,358,972 |......... (61,846)[..eeeeeeieieees [ [ e | e B062 ............
WELLS FARGO BANK, (|| 1688.74 /

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... NA KB1H1DSPRFMYMCUFXTO9  [. 10/11/2022 |. 10/04/2023 |.......... 2,350 |....... 4,008,001((1798.92)  |......... 136,183 | e e 205,732 | vveeeaeann fonnaenns 205,732 ... 57,085 [coeeeiiiieeeee e e e | e B062 ............
WELLS FARGO BANK, [ || 3040.32 /

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... NA KB1H1DSPRFMYMCUFXTO9 (. 11/22/2022 |. 11/15/2023 |......... 90,883 |..... 360,722,352|(3997.85) ... 3,159,003 [.ooeeeiieee [ | 4,725,829 [.oooennnns fenens 4,725,829 |...... 1,016,144 | e | e | B062 ............
WELLS FARGO BANK, [ ||| 3929.78 /

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... NA KB1H1DSPRFMYMCUFXTO9 (. 12/06/2022 |. 11/29/2023 |......... 24,426 |...... 98,247,479((4114.72)  |...... 2,607,720 |-eeeiiieeeees | o 3,873,921 ..o [t 3,873,021 |...... 1,635,898 |t e e e | e B062 ............
WELLS FARGO BANK, [ || 3969.14 /

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... NA KB1H1DSPRFMYMCUFXTO9 (. 02/28/2023 |. 02/22/2024 |......... 57,393 |..... 229,364,237 (4023.62)  [eeeereeiiiiieen [ 1,980,059 |.ooeniiiiiieeis | 2,540,816 |....cceen |nnnns 2,540,816 |......... 560,757 [cveeeeiiiieeeee [oeeeeeiieeeeee e e | e B062 ............
WELLS FARGO BANK, [ || 3862.81 /

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... NA KB1H1DSPRFMYMCUFXTO9 (. 03/21/2023 |. 03/15/2024 |......... 35,204 |..... 138,322,833 ((3975.51) oot e 2,609,285 [...eeeeeeiiiiens [ 3,303,700 |.eveeeeans fennnes 3,303,700 |......... 694,415 [ e e e | e B062 ............
WELLS FARGO BANK, [ || 4086.01 /

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... NA KB1H1DSPRFMYMCUFXTO9 (. 04/11/2023 |. 04/05/2024 |........ 71,151 [..... 202,319,614)(4130.87)  [oeeeiiiiiiii [ 2,074,082 [cuveeeeeeiiiiens [ 2,392,529 [.cevniaaas |oenne 2,392,529 |......... 18478 oo [ e e | e B062 ............
WELLS FARGO BANK, (|| 1767.72 /

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... NA KB1H1DSPRFMYMCUFXTO9 (. 04/18/2023 |. 04/12/2024 |......... 20,705 |...... 36,931,819((1799.71) oo | 408,006 [.vvvveeeeiiiien [ KR IR I 398,983 |.......... [T E)) RTITTRTIII RURSITUUTTRRI FROTUSIROI RSSUUTTRRRRR PPN B062 ............
WELLS FARGO BANK, (|| 1750.37 /

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... NA KB1H1DSPRFMYMCUFXTO9 (. 05/31/2023 |. 05/24/2024 |......... 11,633 |...... 20,665,152((1802.48)  [oeeeeeiiiiiieie [ 347,012 [coeei [ KY(UNCT ) IR 370,694 |.......... 23,682 [coeeeeiiiiieeie [ e e | e B062 ............
WELLS FARGO BANK, (||| 4262.22 /

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... NA s KB1H1DSPRFMYMCUFXTO9 |. 06/13/2023 |. 06/07/2024 |........ 61,6191..... 264,396,654(4319.44) ||l 2,490,024 |..oeeeeeiiee e 2,280,047 |, o 2,280,947 |....... (200,077).eeeeeeeeiieeees feveeeeeeiieeee | e | e, B0B2 ............




¥'903

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
WELLS FARGO BANK, | | | e 1866 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... N.A KB1H1DSPRFMYMCUFXTO9  |. 06/21/2023 |. 06/14/2024 |......... 14,532 |...... 27,388,2421(1903.37)  [oeeiiiiiiiiiiieens s 319,123 | feees 254,432 (... 254,432 |......... [(Z3CICR D) R FORRR R R
......... 1837.4 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... N.A KB1H1DSPRFMYMCUFXTO9  |. 06/27/2023 |. 06/21/2024 |......... 18,565 |...... 34,484,488 ((1877.6)  [oeeiiiiiiiiiininns e LIS T PO R 382,081 [..evenneees o 382,081 |......... [WAHCE(0)) AU FPRRRURRRR R RN [N BO62 ............
........... 46 /
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity .. KB1H1DSPRFMYMCUFXT09  |. 08/08/2023 |. 08/02/2024 |.... 17,500,495 |(2018.77) 363,537 |... ...228,385 ... ....228,385 |....... (135, 152)|.
Y (R AU 4466.
Equity Call Option ... |Reserve Liability .... [Exhibit 7 ... |Equity ....... NA s KB1H1DSPRFMYMCUFXT09 |. 08/08/2023 |. 08/02/2024 |......... 31,565 |..... 143,116,026 [(4601.32)  |oooiviiiiinnnnns foonns 2,760,991 [ oo 2,204,361 |..cceeennnn |onnnnn 2,204,361 |....... (556,629)]...vevveeennnnins foovvnnnnnnieiininn foonniiiiiinnes e | e B062 ............
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 29,685,727 | 114,879,083 162,867,817 [ XXX 162,867,817 19,481,319 XXX XXX
Fixed Income Portfolio Interest
Interest Rate Cap .... Rate........... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 10/18/2011 |. 10/19/2023 |........evvvvvrn founnnn 21,500,000 [SOFRSYR  4.245% |......... 999,750 |.eevenneiiiiiinns o [(C7::15) | AR DRRUUUPRRR IR RN 45,681 [.ooviiiiiiinnns | [(707:55<)) R RN [N BOS3 ............
Interest ..USD 5.62% /
Corridor Option ....... Rate........... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 10/22/2014 . 10/15/2024 |.......evvvvvven fonnns 306,000,000 |(USD  6.62%) |[......... 311,821 [ i (23,361))..cuvnenen 67,880 |.eeeeeennnn feurnenns 67,880 |....... (120,012)]ceevvveieiiennn [ (28,361 ceeeevvniines Jeneeeeecciiins | e BOS3 ............
Interest ..USD  5.63% /
Corridor Option ....... Rate........... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 10/22/2014 . 10/15/2023 |.....evvvvvvvinn fonnns 306,000,000|(USD  6.63%) [......... 306,937 |.eeveeeiiiiiiinn o (2510153 R DRUUUURSRR FPPRP RN [(SIR 115 PO RN (A1) O ERRTRN (R BOS3 ............
Interest BANK OF AUERICA, NA . USD  3.94% /
Corridor Option ....... Rate.....cccown | uvnnnrniiiiiineeeens BATYDEB6GKMZ0031MB27  |. 02/18/2015 |. 02/11/2025 |......evvvvvven founnns 97,000,000 |(USD ~ 4.94%) |......... 172,475 [ [ (12,89)......... 654,112 | .eeveeeees [ 654,112 |......... LIVOJNete ) FR RN (12,899)[.cevvevviiines v | s BOS3 ............
Interest CREDIT SUISSE ..USD 3.62% /
Corridor Option ....... Rate........... INTERNATIONAL ...... ES8DKGMJYYYJLNBC3868  |. 04/21/2016 |. 04/23/2024 |.......evvvvvven fovnnnn 82,000,000 [(USD ~ 4.62%) |........ 127,000 |.eeveeneeeciiiinn o 81,270 |......... 338,468 |...oeueeees [ 338,468 |.......... 79,995 |eevveiiiiiinnnn [ [QATR:70) F I SO BOS3 ............
Interest CREDIT SUISSE ..USD  3.64% /
Corridor Option ....... Rate........... INTERNATIONAL ...... ES8DKGMJYYYJLNBC3868  |. 04/21/2016 |. 04/23/2025 |.......eevvvveen founnns 82,000,000 |(USD ~ 4.64%) [......... 132,000 [ooeevveeeeeeeens fons (10,957)|......... 465,269 | ..evvnneees [ 465,269 |......... P A R R (10,957)[cvvvvevvniines Joeneeeecciiins | s BOS3 ............
Interest CREDIT SUISSE ..USD 3.69% /
Corridor Option ....... Rate........... INTERNATIONAL ...... ES8DKGMJYYYJLNBC3868  |. 04/21/2016 |. 04/23/2026 |.......eeovvvern fovnnns 82,000,000 [(USD ~ 4.69%) |........ 128,000 |.eeveeneeeeiiiins o (9,563)f......... 343,507 | eeeeeeiin [ 343,507 |......... 144,026 [.ovveviineens | [(CIR TS ) Y KRN (Y BOS3 ............
Interest . USD  4.49% /
Corridor Option ....... Rate........... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/03/2015 |. 08/05/2024 |.........ceevven fonnnn 155,000,000 |(USD ~ 6.5%)  |[......... PALTV(V[VN R AP, 40,267 |......... 416,268 [..neeeenns | 416,268 |......... 179,09 |.ovvvveniviiinnnn foeees QA% Z1)) F [ SO BOS3 ............
Interest .. USD  4.44% /
Corridor Option ....... Rate........... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/03/2015 |. 08/05/2025 |........cevvveen fonnnn 155,000,000 |(USD ~ 5.44%) |......... 225,000 |.evvenneeeeininnns forreeens (16,806)|......... 524,212 | oo [ 524,212 |.......... 280,873 [cvveiiiiiiininns foeeennnn [RITR:I11C)) F I SO BOS3 ............
Interest WELLS FARGO BANK, .USD  3.988% /
Corridor Option ....... . |Rate... . .. KB1H1DSPRFMYMCUFXTO9 . 02/18/2015 |. 02/11/2024 |.... [ I 97,000,000 |(USD  4.988%) |.........167,325 ...159,452.........338,935 | ... ....338,935 |..........24, 113 |. P I (13,935)]..
Interest WELLS FARGO BANK, .USD  4.188% /
Corridor Option ....... Rate........... NA KB1H1DSPRFMYMCUFXTO9  |. 12/09/2015 |. 12/08/2023 |........cevvvven founns 219,000,000 [(USD ~ 5.188%) |......... 700X ) R RN 183,410 |......... (30,488)(..evnnenns o (30,488)....... [PIL172%) R . (2T A RPN (R BOS3 ............
Interest WELLS FARGO BANK, .USD  4.188% /
Corridor Option ....... Rate........... NA KB1H1DSPRFMYMCUFXTO9  |. 12/09/2015 |. 12/08/2024 |........ccevvven founns 219,000,000 [(USD ~ 5.188%) |......... 327,800 [c.neeiiiiineees Joevnnnnns (27,225)|...... 1,026,142 [.eeeeeeens | 1,026,142 |......... 630,360 [..oovverrniiiiies Jvneinnns (072) PO RPN [, BOS3 ............
Interest WELLS FARGO BANK, .USD  4.178% /
Corridor Option ....... Rate........... NA KB1H1DSPRFMYMCUFXT09 |. 12/09/2015 |. 12/08/2025 |.........ceevven ovens 219,000,000 [(USD  5.178%) |......... 330,898 |...ouuniiiiiiiinn o (24,736)]......... 770,402 ... 770,402 |......... 370,132 |uveiiiiiiiinns [ (24,736 evvevnniiiies |
0179999999. Subtotal - Purchased Options - Hedging Other - Caps 3,764,107 251,005 4,914,707 [ XXX 4,914,707 1,998,210 (286,972
Fixed Income Portfolio Interest
Swaption Rate........... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 06/13/2023 |. 06/15/2026 |........evveven fovnnns 30,000,000 (.. 2.8% / (SOFR) |vvvuuervrvnnnnns foreene 1,130,250 [ovvvivnniiiiies Jeviiennns 579,450 | .oeeveinnn [ 579,450 |....... ((CISIVIR:[0[0)) RN IR RN R U BO311 ..........
Interest
Swaption ... . |Rate... . | BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 09/21/2023 |. 09/23/2024 |.... A 200,000,000|..... 6.5% / (5%) |oevrnrrriiinnnns [ 1,466,000 |... N R 1,674,492 [..eeeeeeis | 1,674,492 |.........208,492 |.
Interest
Swaption Rate........... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 09/13/2023 . 09/13/2024 |......evvvvvvenn fonnns 150,000,000 |.SOFR / (4.76%) [....evvvvvnnnrinns Jovnnnn 1,630,500 |..evveniiiiinnnns foeens 2,828,474 | .cceeeinn | 2,828,474 |...... LI 708 7L U K RPN R U BO311 ..........
Interest BANK OF AMERICA, NA
Swaption Rate.....cccovw | vnnninniiiiiineeeens BATYDEB6GKMZ0031MB27  |. 06/08/2022 |. 06/14/2027 |......evvvvvvvrn founnns 50,000,000 (.2.1% / (0.25%) |...... 2,225,000 |..evnneeerinnnnnns forvennniineneinnn oo 631,651 [..eeeeenns | 631,651 |..... (1,059,847)[...ccevvvvnninnns v [ e | s BO311 ..........
Fixed Income Portfolio Interest BANK OF AMERICA, NA
Swaption ..........eeuens ... BATYDEB6GKMZO031MB27  |. 11/30/2022 |. 12/01/2023 |.....evvvvvvvrnn fennns 100,000,000 |.. SOFR / (4.3%) |...... 1,440,000 [ooevveenneeeiienn oo e 1,363,453 [.ovveneees [ 1,363,453 |......... [WLR<E5L5)) R AR RSN RN IPSRTrUrrn |- X} ) B
Income Portfolio BANK OF AMERICA, NA
Swaption ......oceevveens | eeeeeeeeiiiieeeeeeeeeee D1 [Raten BATYDEB6GKMZO031MB27  |. 06/29/2023 |. 06/29/2026 |.......eevvvvven fovnnns 50,000,000..... 3%/ (1.5%) |eeveniiiiiinnns oo 2,061,250 [o.oivvinnnnninns feveaannns T v: ) R R 974,528 |..... [0 R [N RPN R U BO311 ..........
Swaption ..........eeeens CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/07/2022 |.06/10/2025 |.......eovvvveen fonnns 100,000,000 [.2.3% / (0.25%) |...... LEIVV VO R AR KRN 747,351 [ e o 747,351 |..... (2,538,090)[..ccvvvvnnninns fernieeeeeiiie [ e | e BO311 ..........
Swaption ........coeeenns CITIBANK, N.A. .... E570DZNZ7FF32TWEFA76 |.08/21/2023 |. 08/21/2026 |.........cceevve ovunns 25,000,000 ..3.3% / (1.6%) |oeevuuriiriennnnns fooens 1,662,500 |..ooveniiiiiinnnns foonns 1,338,167 | ..coeeenenn | 1,338,167 |....... (324,333)]ccvveeniiiinnnns fooveniiiiiinnnns o foeeeviiiiien | eeeiinnnns BO311 ..........
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
Fixed Income Portfolio Interest
Swaption .....ooveevvnens | eeeeeeeeei e [0 IR Rate........... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 09/20/2023 |.06/20/2024 |........cccevveen fonnnn 150,000,000 |.. SOFR / (4.9%) [..oeevvvvvnnninnns fovnnan 1,106,250 |..ovveniniinnnnns foenns 1,994,730 [.eeneeeennn oo 1,994,730 |........ 888,480 [....vvvvvnviiiinn feeneeeeeiiiiens feveeniniiennn [ | e BO311 ..........
Fixed Income Portfolio Interest GOLDMAN SACHS
Swaption ... . |Rate... INTERNATIONAL ...... W22LROWP2|HZNBBEKS528  |. 08/16/2023 |. 08/16/2024 |.... N 100,000,000 [. SOFR / (4.75%) |vvvvenrerrrnnnnns fooeenn 1,245,000 |... N R 1,748,839 [.eeeeeeenns | 1,803,265 |.........503,839 |.
NOMURA GLOBAL
Fixed Income Portfolio Interest FINANCIAL PRODUCTS
SWaption .....oeeeevnies | eeieniiiii s [0 IR Rate........... IN e 0ZVO05H2G7GRS05BHJI1 . |. 05/02/2023 |. 05/01/2026 |.....evvuueveeen feunnnn 50,000,000 {.2.8% / (1.55%) |-vvvuereeemennnns foeeeen 2,375,000 [..oeeeeennieeeee Jeneennns 881,531 | oeveeeees o 881,531 |..... (1,493,469)]- .- eeeeeennns foeeeemmmeeeeeens feeeeeeeeeeees e | e BO311 ..........
NOMURA GLOBAL
Fixed Income Portfolio Interest FINANCIAL PRODUCTS
Swaption .....ooceevvins | eeeeeeeeei e [0 IR Rate........... IN 0ZVO5H2G7GRS05BHJ91 . |. 05/09/2023 |. 05/11/2026 |.......evuvvvven fovnnns 50,000,000 {.2.75% / (SOFR) |vvvuuvvvrennnnns foreenn 2,680,000 |..cevvvnnniiniinnn feunnns 1,095,282 [..eneeeenns |one 1,005,282 [..... [T A:)) EUURR [ RPN R U BO311 ..........
NOMURA GLOBAL
Fixed Income Portfolio Interest FINANCIAL PRODUCTS
SWaption .....oeeeevnies | eeieniiiii s [0 IR Rate........... IN e 0ZVO05H2G7GRS05BHJI1 . |. 08/22/2023 |. 08/22/2024 |......euevevenn feounnn 200,000,000 .. 5.6% / (4.6%) [-oeeeeeeernniernae Jennn 1,853,000 |-evveeeeeeeenns o 2,072,680 [...ooeeees fornnns 2,072,680 |.......... 219,680 [...ueeeeeenniees feeemmnieeeeeennen feereeeeerneeees feeeee e | e BO311 ..........
NOMURA GLOBAL
Fixed Income Portfolio Interest FINANCIAL PRODUCTS
Swaption .....oeceeveens | eeeeeeeeei e [0 IR Rate........... IN 0ZVO5H2G7GRS05BHJ91 . | 09/11/2023 |. 09/12/2024 |.......evvvvvenn fonnnn 150,000,000 .. 6.3% / (4.8%) [.ooevvrervnniinns fovnnen 1,100,000 [....oevvvvnnnnenns foenen 1,550,474 [..eeeeenis | 1,550,474 |......... 450,474 .o e i [ BO311 ..........
NOMURA GLOBAL
Fixed Income Portfolio Interest FINANCIAL PRODUCTS
Swaption .....oeeeevnins | eeieniiiii s [0 IR Rate........... IN e 0ZVO05H2G7GRS05BHJI1 . |. 09/26/2023 |. 06/26/2024 |........cevevven feunnn 150,000,000 [6.65% / (5.15%) [-.eeeeevruneeeens foumennns 840,000 [.oeeeeerneeeeees Jennnnnn 881,909 [..covvnees [ 881,909 |.......... 41,909 |+eeeneeeeeees oo e e | s BO311 ..........
NOMURA GLOBAL
Interest FINANCIAL PRODUCTS
Swaption Rate........... IN 0ZVO5H2G7GRS05BHJ91 . |. 09/29/2023 |. 07/01/2024 |.....evvvvvvenn founnn 100,000,000 (6. 15% / (5.15%) |ovvvenrvvvrrnnnnns [oerennnnn 492,000 [ovvneniiriinnnnns foeeennnd 500,812 [.cevueneees o 500,812 |........... 8,812 [ceeiiiiiiiniines e [ e | e BO311 ..........
Interest
Swaption ... . |Rate... . | SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 11/10/2020 |. 11/10/2023 |.... R R 30,000,000 [SOFR / (1.423%) |...... 2,635,000 N . 13,072,470 |..eeeennns |oee 13,072,470
Interest
Swaption Rate........... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 10/26/2022 |. 04/26/2024 |........cceeveen fonnnn 100,000,000 [. SOFR / (4.75%) |...... 1,740,000 .eeevneiviininns foeveeniiineniinns fonnns 1,091,600 |..cevvvnnnn fennens 1,091,600 |.......... 21,214 | foeee e e | s BO311 ..........
Interest
Swaption Rate........... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 09/26/2023 |. 06/26/2024 |.........ceeveen fonnns 200,000,000 .. SOFR / (5.6%) [.ovevvevvnnnninns Jovnnen 1,008,000 |.eevvenviniinnnnns foeeees 1,245,194 | [ 1,245,194 |......... 47194 [ e [ e | e BO311 ..........
Fixed Income Portfolio Interest WELLS FARGO BANK,
Swaption ..........eeeens JUU 1) I Rate........... NA KB1H1DSPRFMYMCUFXTO9  |. 06/13/2022 |. 06/15/2026 |........ceeeveen founns 100,000,000 |.2.2% / (0.25%) |...... 4,725,000 |.eevnneevinnnnns foeveinininnniinns fonns 1,093,753 [.eveeeeeens | 1,003,753 [..... (2,374, 780)[....eevevvnniines Jeenneeeeeiiees [ feeeeeeeeviiie | oo |BO3TT L
Incone Portfolio Interest WELLS FARGO BANK,
Swaption .....oeceeveens | eeeeeeeeei e [0 IR Rate........... NA KB1H1DSPRFMYMCUFXTO9  |. 06/30/2022 |. 01/05/2024 |........covvvven founns 400,000,000 |.. SOFR / (4.5%) [...... 3,000,000 [.eeeveneenieeens forrnnneiiiiniin foeees 3,422,176 | ceeeveennnn fevnnnn 3,422,176 |....... (WEIUR:KE®)) U KRR RTINS TR ISR BO311 ..........
Fixed Income Portfolio Interest WELLS FARGO BANK,
Swaption .....oeceeveens | eeeeeeeeei e [0 IR Rate........... NA KB1H1DSPRFMYMCUFXTO9  |. 10/21/2022 |. 01/22/2024 |........ovvvven fonnns 175,000,000 |. SOFR / (4.75%) |...... 3,745,000 |..evvneeerinnnns foevernniinniniinnn fenns 1,015,139 [.eeeeeenis | 1,015,139 |....... (487,503)[..vvveeennnnens Jeevvneeeeeeinens [ e | e BO311 ..........
Fixed Income Portfolio Interest WELLS FARGO BANK
Swaption .....oeeeevvnins | eeeeeeeeeie s [0 IR Rate........... NA KB1H1DSPRFMYMCUFXTO9  |. 12/28/2022 |. 06/26/2024 |........cceevven founns 100,000,000 [.. 5.3% / (4.3%) |...... Q2810 1 R (R RN 1,843,307 [.eveeeeens | 1,843,307 |......... (CI RT3 R RO R (R U BO311 ..........
Fixed Income Portfolio Interest WELLS FARGO BANK
Swaption ....ooovvivvins | eeeeeeiiiiie e Dl e Rate........... NA i KB1H1DSPRFMYMCUFXT09 |. 09/27/2023 |. 06/27/2024 |........ceeevven ovnns 300,000,000].. SOFR / (5.6%) [..ovevvievnnninns Jovnnan 1,920,000 |..evveniiiiinnnns foonns 1,873,943 [.oeeeeeein | 1,873,943 [......... (46,057)[..evvvevnnnnnne Jovvnnnnniiiinis fonniiiinies e | e BO311 ..........
0209999999. Subtotal - Purchased Options - Hedging Other - Other 25,152,500 22,659,750 45,521,407 [ XXX 45,575,833 (4,110,918 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 58,602,334 137,538,833 251,005| 213,308,931 [ XXX 213,358,357 17,368,611 (286,972 XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 29,685,727 | 114,879,083 162,867,817 [ XXX 162,867,817 19,481,319 XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps 3,764,107 251,005 4,914,707 [ XXX 4,914,707 1,998,210 (286,972 XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other 25,152,500 22,659,750 45,521,407 [ XXX 45,575,833 (4,110,918 XXX XXX
0499999999. Total Purchased Options 58,602,334 137,538,833 251,005| 213,303,931 [ XXX 213,358,357 17,368,611 (286,972 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
Basin Electric Power
Cooperative - Interest RBC CAPITAL MARKETS
Interest Rate Swap ... [070101A*1 .............. [0 IR Rate....cooevns | rniniiiiiiiiinineeens 549300EX04020BFQTQ27  |. 02/14/2008 |. 06/11/2029 |.eevvvunvveennn foeeees 7,500,000 [5.124% / (SOFR) [-+eueeeemmmmnens Joeemmmneeeeeennns foreeeeenns 50,210 |-eeeeeeeeemenes feeeeeeiins Jeeeeinnns 283,466 |- e [ e [ 89,541 .......... (0] I
Basin Electric Power
Cooperative - Interest RBC CAPITAL MARKETS
Interest Rate Swap ... [070101A%1 ... . . |Rate... ... 549300EX04020BFQTQ27 | 02/14/2008 |. 06/11/2029 |.... ....500,000(5.124% / (SOFR) |[.. ....259,698 |...
Basin Electric Power
Cooperative - Interest RBC CAPITAL MARKETS
Interest Rate Swap ... [070101A*1 .............. [0 IR Rate....ccoevne | rrnniiiiiiniininieens 549300EX04020BFQTQ27  |. 02/14/2008 |. 06/11/2029 |.eevvvunvveennn foeees 3,000,000 [5.124% / (SOFR) [+eueeeemmmnnees Joeemmmeeeeeenenn foreeeeeens 1,158 [ [ [ 97,887 [eeeeeeeeeeeeeeen Joeme e foeeemre e [ s 35,816 ..ceeeenns [0} I
Basin Electric Power
Cooperative - Interest RBC CAPITAL MARKETS
Interest Rate Swap ... [070101A*1 .............. [0 I Rate......cooe | evvnniniiiiiinnnns 549300EX04020BFQTA27 ). 02/14/2008 |. 06/11/2029 |....evvvvvvvvnnn foeviinnnns 500,000 [5.124% / (SOFR) J.eveunvvvrenvnnnns foovevnnnnnnniinnns fooniiinnnns 1,860 |.eeveeeeeiiiinnnn fueeeeee | BT 3 O T P RPN FTTTOUrN 5,99 .......... BO31 ..ivvvunnnns
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 42,773 XXX 616,782 137,206 | XXX XXX
ANGLIAN WATER SERVICES
FINANCING ~ GO369@AM8 USD  4.187% /
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/29/2012 |. 04/01/2028 |......eeuuvveeee feunnnn 58,000,000 [(GBP  4.394%) |-eevueeeeermmnnns foeeeemmmmeeeeenns feeees 315,172 |..... 12,857,875 |.ceeevvnnn |oenee 12,330,188 |....... (B52,758)[. e eeeeeennneee Jeeemmmeeeeeemnnnn forreeeeerniieeees Joeneennnd 615,651 .......... B023 ............
SENSIENT TECHNOLOGIES
CORPORATION BANK OF AVERICA, NA . USD  3.73% /
Currency Swap ......... 81725TF*6 ....eeenneneen [0 IR [T =T A N BATYDEB6GKMZ0031MB27  |. 03/07/2013 . 11/29/2023 |...evvvvnvvvinnn fonnnns 1,307,300 (EUR ~ 3.06%)  [oooveeveernnnnnns foevnnnnieeiceiinns [ 12,082 ]......... 248,550 | .oeeeeiienn [ 246,407 |........... 8,499 |ouvveiiiiiiiins foererreeeenn e e 2,650 | ..ooeeen B023 ............
SENSIENT TECHNOLOGIES
CORPORATION BANK OF AVERICA, NA ..USD  3.73% /
Currency Swap ......... 81725TF*6 ..eevveeeneeen [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 03/07/2013 |. 11/29/2023 |.eevvveeeveennn fenes 1,307,300 |(EUR  3.06%)  [-oeeeeeeeemnneees Jemmmmeeeeeennnnn forreeeenns 12,082 ......... 248,550 |.ooovvnienn [ 246,407 |........... 8,499 | e [ s 2,650 | ..ocoeen B023 ............
SENSIENT TECHNOLOGIES
CORPORATION BANK OF AUERICA, NA . USD  3.73% /
Currency Swap ......... 81725TF*6 ....eevnneneen [0 IR Currency..... . BATYDEB6GKMZO031MB27  |. 03/07/2013 |. 11/29/2023 |.....evvvvvvvenn fennnnnnd 6,536,500 [(EUR  3.06%) |eevvvunvvrvrnnnnn fooverevmniiiiicns v 60,412 ...... 1,242,750 [.enneeenns | 1,232,036 |.......... L7178 PR AR RPN RN 13,261
SENSIENT TECHNOLOGIES
CORPORATION BANK OF AVERICA, NA ..USD  3.73% /
Currency Swap ......... 81725TF*6 ..eeveenneeeee [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 03/07/2013 |. 11/29/2023 |.cevvveeeeeeenn [ 3,005,100 [(EUR  3.06%)  |eeevvuurreermmnnn fooeeeemmmiieeeens Joenines 27,774 |......... 571,344 | .ooevvii [ 566,418 |.......... 19,538 [veeeeeeeeeeen Jemeeeeeeeeees foeeeeeeeeeeen [ 6,002 .ooveennns B023 ............
HIGH SPEED RAIL
FINANCE PLC BANK OF AVERICA, NA .USD  3.10325%
Currency Swap ......... G4445%AG3 .............. [0 IR [T =T A N BATYDEB6GKMZ0031MB27  |. 10/14/2016 |. 03/31/2039 |....evvvvvvvvins fonnnnns 7,409,735 )/ (GBP  2.3%) [oooviviiiirninnnns Jeveiiieieiiiien [ 43,766 |........... 5,159 | e [ 301,277 |....... [QICEIZ2e(1)) R EURUPTRR R R, 145,906 | .......... B023 ............
HIGH SPEED RAIL
FINANCE PLC BANK OF AVERICA, NA .USD  3.10325%
Currency Swap ......... G4445%AG3 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 10/14/2016 |. 03/31/2039 |...cevvveuveeen fovnnnn 15,348,737 [/ (GBP  2.3%) |oeervmnerreemmnnnn fooeeeemeeeecces Jeenes 90,659 |.......... 10,686 |.oovvveenns fernnnnns 624,075 |....... (226,386)[..- .« eeeeernueeee Jeemmmmnneeeeemnnnn forreeeeeniiieeees Joenns 302,234 | .......... B023 ............
SPIRAX SARCO OVERSEAS CREDIT AGRICOLE CIB .USD  5.616% /
Currency Swap ......... LIMITED GB357*AF2 . |D1 ............ CUTTENCY..ee | ervenireirnrininnaeens 1VUV7VQFKU0QSJ21A208  |. 08/10/2023 |. 09/05/2030 |....eevvveuenee Jennnnn 1,101,800 [(EUR  4.38%)  |oeeeeemmneeeermnnn feoeeeeeemmniieeee Joeeennnns (29,831).......... 43,050 |.ooovvnnenn fernnns 27,883 |.......... 43,050 |+eevnneeeeennn oo e o 14,510 .oeenneens B023 ............
SOUTH WEST WATER LTD .USD  5.423% /
Currency Swap ......... GB279#AE6 .............. [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 04/05/2023 |.09/20/2038 |....evvueeveeenn fooaenees 2,120,920 |(GBP  5.49%)  [oeeeeeeiiiiiiiees e [ (18,057).......... 45,986 | ..oovvnnnnn fornns (30,782).......... 45,986 |.eevvneeeeeenn oo | e 41,049 | .......... B023 ............
SOUTH WEST WATER LTD .USD  5.423% /
Currency Swap ......... GB279#AE6 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 04/05/2023 |.09/20/2038 |......evueeveeee founnnn 10,230,320 [(GBP  5.49%)  |eevvmnereeemmnn foeeeeemeieeeeens fees (62,982)......... 221,813 | .o [t (148,477)......... 221,813 [eeeeeeeeenes feeeeeee e [ e 198,001 | ..o B023 ............
THERMO FISHER
SCIENTIFIC INC .USD  5.647% /
Currency Swap ......... 883556B*2 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 08/24/2023 |.09/06/2035 |.......cevvvvrnn fonns 4,799,451 )(PY  1.5%) [ e [ (43,933)[......... 108,548 |.oeeeeeiaen [evvins 21,110 |......... 108,548 |.vvvvneeiiiiinnn oo e [ 82,929 .......... B023 ............
THERMO FISHER
SCIENTIFIC INC .USD  5.647% /
Currency Swap ......... 883556B*2 .............. Dl ieieinnens Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 08/24/2023 |. 09/06/2035 |.....eveeveeeee fooeaeees 2,742,544 [(PY  1.5%)  |oeeeeieriermrnnnns foorermnneaeeeens foens (25,105)].......... [0 T N 12,063 ].......... 62,028 [...iieeereninnne Joormnmneeeeennnnn feereireieinerees Joeenenanns 47,388 .......... B023 ............
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..USD 3.28% /
Currency Swap ......... SAFRAN  F7754#AC7 .. |D1 ... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 06/18/2020 |. 06/29/2030 |.......evuvvvvne founnnnnnns 561,350 [(ER  2%)  [ooeeeevvniniiiins foeeeeeeeeiiiees foeveeinnnns 5,719 eennnnnns 31,975 | e [ 26,195 | 4,250 |evneiieiininn foereriiieceens o e 7,293
..USD 3.28% /
Currency Swap ......... SAFRAN  F7754#AC7 .. |D1 ... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/18/2020 [. 06/29/2030 |......euvvvvvenn feunnnnns 3,929,450 [(ER  2%)  eeeveevrrviennnns fooreeviiieees e 40,030 |......... 223,825 | coeeeeiiin [eenn 183,365 [ 29,748 [ e [ | 51,048 B023 ............
..UsD 3.28% /
Currency Swap ......... SAFRAN  F7754#AC7 .. . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 06/18/2020 |. 06/29/2030 |.... .... 561,350 [(ELR  2%) .. .L31,975 . .(B023 ...
..UsD 3.28% /
Currency Swap ......... SAFRAN  F7754#AC7 .. |D1 ..o Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/18/2020 [. 06/29/2030 |......euvvrvvenn founnnnns 4,490,800 [(ELR  2%)  |oeeevenrirrinnnns fooereeiiiiiiieens o 45,748 |......... 255,800 [..evunnees fornennnnn209,567 [onnnnn 33,998 [ e e [ 58,340 | B023 ............
.USD  3.365% /
Currency Swap ......... SAFRAN  F7754#AD5 ... . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 06/18/2020 |. 06/29/2032 |.... .... 561,350 [(ELR  2.05%) .L31,975 . .(B023 ...
.USD  3.365% /
Currency Swap ......... SAFRAN  F7754#AD5 ... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/18/2020 [. 06/29/2032 |......euvvvvvenn founnnnns 4,490,800 [(EUR  2.05%)  |eeevvnnvvvrrnnnnn foovereiniiiieiens o 46,993 |......... 255,800 [..evunnees forneennnn 225,450 oenenn 33,998 [ e e o0 66,433 | L B023 ............
.USD  3.365% /
Currency Swap ......... SAFRAN  F7754#AD5 ... . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 06/18/2020 |. 06/29/2032 |.... .... 561,350 [(ELR  2.05%) 31075 e e 2818 40250 | e [ [ 8,304 B023 ...
.USD  3.365% /
Currency Swap ......... SAFRAN  F7754#AD5 ... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/18/2020 [. 06/29/2032 |......euvvvvvrnn founnnnns 4,490,800 [(EUR  2.05%)  |eeevvenvvvrrnnnnn fooverviiiiiiieens Jovnins 46,993 |......... 255,800 [..evunnees fornennnnn 225,450 |enennn 33,998 [ i e o0 66,433 | L B023 ............
GREAT PORTLAND ESTATES USD  3.2255% /
Currency Swap ......... PLC  G2685@AL3 ...... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 08/05/2020 |. 11/22/2035 |.......cevvvvens |ounnnns 1,971,000 |(GBP  2.77%)  [eevvvvrernnirines Joeneneeeeciiiins foevviinnnns 9,122 et 140,176 | oo | 166,09 |......... [PLTCTLY) R AR R RN 34,356 | .......... B023 ............
GREAT PORTLAND ESTATES USD  3.2255% /
Currency Swap ......... PLC  G2685@AL3 ...... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/05/2020 |. 11/22/2035 |.......evvvvvne founnnnnnns 657,000 [(GBP  2.77%)  |ouveurvrvrrmrnnnns [ooremmnnnneeeennnn foonniininns 3,041 |.......... 46,725 [ceveeeeens o 55,365 |.......... [£:18:72<)) R AR R RN 11,452 ...l B023 ............
GREAT PORTLAND ESTATES USD  3.2255% /
Currency Swap ......... PLC  G2685@AL3 ...... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNES7 |. 08/05/2020 [. 11/22/2035 |.....evvvvvvvrnn founnnnns 3,285,000 [(GBP  2.77%)  |oeeevrnnvrvrrnnnnn foovreeviiiiiieens fovnins 15,208 |......... 233,626 | .oeevvnnnnn fernnnnnns 276,826 |......... [ZIRPC) O RN R R, 57,260 [ .eevnnnnnn B023 ............
DYSON FINANCE LIMITED .USD  5.674% /
Currency Swap ......... G294A@AP4 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSRNE97 |. 06/30/2023 |.07/11/2033 |......evvvvvnen founnnn 43,526,323 |(JPY  1.37%)  [ooeeriiiinininnins oo [ 1,697,151 |...... 1,308,195 [.eveeeeeens | 946,974 |...... 1,308,195 [.oovvviviiieiinn Jeeeeeeeeiieeees v foeeees 680,818 | .......... B023 ............
NOMURA GLOBAL
HEATHROW AIRPORT LTD FINANCIAL PRODUCTS .USD  5.736% /
Currency Swap ......... G4378*AR0 ... .. |D1 . | Currency..... IN ... ... 0ZV05H2G7GRS05BHJI1 . [. 04/27/2023 |.07/27/2038 |.... R AU 21,182,000 |(GBP  5.94%) ...656,494 |.........432,656 | ... (636,248)..........432,656 |. .[B023 ...
NOMURA GLOBAL
HEATHROW AIRPORT LTD FINANCIAL PRODUCTS .USD  5.736% /
Currency Swap ......... G4378%AR0 .........eennn [0 IR Currency..... IN 0ZVO5H2G7GRS05BHJ91 . |. 04/27/2023 . 07/27/2038 |....evvvvvvvvnnn foorns 6,853,000 [(GBP  5.94%)  [oevuunviviirnnnnns foovevnniinieeins fores 212,3% |......... 139,977 [ e | (205,845)|......... 139,977 [oooiiiiiiiiiniies v [ s 131,966 | .......... B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF .. USD 3.13% /
Currency Swap ......... C5793#AP8 ........cceeee [0 IR Currency..... CANADA ...eeeviniees ES7IP3USRHIGC71XBUT1 | 10/17/2019 . 07/17/2034 |..cevvveeeaeenn fenes 2,665,042 |(CAD  3.42%)  [ooeeeeeeeeenieeees e eeeeens e (3,812)f.......... 255 [ RN (51,049)|.......... (5,836 eeeeeneeeeeen Jommmeeeeeemniees foeeeernieeeeeeen [ 43,797 | et B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF ..USD 3.13% /
Currency Swap ......... C5793#AP8 ... [0 IR Currency..... CANADA .....cvvvennnns ES7IP3USRHIGC71XBUT1  |. 10/17/2019 [. 07/17/2034 |..oevvennvvvinnn foenns 1,066,017 [(CAD  3.42%)  |eevvvnnvivvvnnnnn fooeeeiiiieieiens o (1,525)].......... 30,514 | oeeeeei [ (20,419).......... [/257:5L.3| PO KRR R 17,519 .oeeeees B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF .. USD 3.13% /
Currency Swap ......... C5793#AP8 ........cceee. [0 IR Currency..... CANADA ...eeevinees ES7IP3USRHIGC71XBUT1  |. 10/17/2019 [. 07/17/2034 |.eeevveeeeeeennn fenns 1,066,017 [(CAD  3.42%)  |eevvvmeeeeemnnnn fooeeeeemeeecees Jeenes (1,525)|.......... 30,514 | oeveeii [ (20,419)|.......... (2,254)] e foeeemmeeeeeenen feeeeeeeeees s 17,519 ...eeeeees B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF ..USD 3.13% /
Currency Swap ......... C5793#AP8 ... [0 IR Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBUT1 | 10/17/2019 |. 07/17/2034 |......evvvvvvven founnnn 12,183,050 |(CAD  3.42%)  [ooovvvviinnnnnnns Jevnneeeeciiiens [ (17,428)|......... 348,731 [ o (233,365)|......... (25,766)[....cceevvnnneens Jeevnnneeeeeiinens [ e 200,213 | .oeeeeenns B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF . USD 3.17% /
Currency Swap ......... C5793#A06 ........ec..e. [0 IR Currency..... CANADA ...eeevinees ES7IP3USRHIGC71XBUT1 | 10/17/2019 |. 07/17/2035 |...eevvvnneeeaen fennnnn 13,858,220 [(CAD  3.46%)  |evvvunereeemmnnnn foeeeeemniieeceens fenes (19,704)|......... 396,681 [..covvnee fonnnns (323,304)|.......... (29,308)[-.eeeeeeeneeeee Jeemmmeeeeeeme o Jeeen 238,050 [ ....oennnn B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF . USD 3.17% /
Currency Swap ......... C5793#A06 .....vveees [0 IR Currency..... CANADA .....cvvvennnns ES7IP3USRHIGC71XBUT1 | 10/17/2019 . 07/17/2035 |..eevvvuniviinn fonnnnns 7,690,551 [(CAD  3.46%)  |evvvvvenvvevrnnnn feoreerieiinineees fovvinnnns (10,935)|......... 220,136 | ... [RITLC55)) R FPRRRURRR AR R, 132,105 .[B023 ............
QPH FINANCE CO PTY USD  4.5525% /
Currency Swap ......... LIMITED ~ Q7794%AF0 . |D1 ... Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |.06/11/2014 |.08/14/2029 |........euvvvver founnnnnnns 281,610 [(AUD  6.28%)  ovvvenvvvrrnnnnnns foovevmnnneeieinns foonniiiiinnnns 218 |oeennnenn 87,990 [.eveeneens o 73,082 |ouuennnnnnn eI ;) PO KRR RN KRR, 3,413 oo B023 ............
QPH FINANCE CO PTY USD  4.5525% /
Currency Swap ......... LIMITED  Q7794%AFO0 . .... |Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |.06/11/2014 |. 08/14/2029 |.... T 1,783,530 [(AUD  6.28%) ....462,661 |..........62,225 |. .(B023 ...
QPH FINANCE CO PTY USD  4.5525% /
Currency Swap ......... LIMITED ~ Q7794%AF0 . |D1 ... Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 | 06/11/2014 |. 08/14/2029 |.......eevvvvenn fonnnnns 1,783,530 [(AUD  6.28%)  |ovvvenrvvvennnnnns foovevnnniieeennns fooeniiienns 1,381 | 857,270 [ .evveneees o 462,661 |.......... (7271 P RN RPN RN 21,618 ..oeeeenns B023 ............
QPH FINANCE CO PTY USD  4.5525% /
Currency Swap ......... LIMITED  Q7794%AFO0 . .... |Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |.06/11/2014 |. 08/14/2029 |.... T 3,285,450 |(AUD  6.28%) L2544 1,026,550 | ... ....862,270 |... .(B023 ...
QPH FINANCE CO PTY USD  4.5525% /
Currency Swap ......... LIMITED  Q7794%AF0 . D1 .....eeees Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 06/11/2014 |. 08/14/2029 |.......cevvvveen fouunnnns 4,036,410 [(AUD  6.28%) |.ieeevenviiriinnnn fooeiiiiiiiiiinnins s 3,126 |...... 1,261,191 ..o 1,047,075 ]......... 140,826 |..ovvveeiiiiiinns oo e fo 48,925 .......... B023 ............
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QPH FINANCE CO PTY USD  4.5525% /
Currency Swap ......... LIMITED ~ Q7794%AF0 . |D1 ... Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 06/11/2014 |.08/14/2029 |........euvvvvne founnnnnnns 281,610 [(AUD  6.28%)  |ovvuenvrvrrnnnnnns foovevmnnneeieinns foonniiiiinnnns 218 |oeennnenn 87,990 [.evveneenns [orrninnnn 73,082 | [EIR: 7T PO KRR RN KRR, 3,413
QPH FINANCE CO PTY USD  4.5525% /
Currency Swap ......... LIMITED ~ Q7794%AF0 . |D1 ... Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |.06/11/2014 |.08/14/2029 |........euvvvvnr founnnnnnns 563,220 [(AUD  6.28%)  [ovivviennnnnns foevvnnieeeeeiiens oo 436 [ 175,980 | ooeeeeenenn [ 146,103 |.......... JICINCIC 0N R AR R R 6,827 [ wevrennnns B023 ............
SYDNEY AIRPORT FINANCE LUSD  3.195% /
Currency Swap ......... COMPANY ~ 87124VE*6 . |D1 .... |Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 02/12/2020 |.06/16/2040 |.... T 2,428,560 |(AUD  3.28%) ....211,970
SYDNEY AIRPORT FINANCE LUSD  3.195% /
Currency Swap ......... COMPANY ~ 87124VE*6 . |D1 ............ Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 02/12/2020 |.06/16/2040 |.......evuvvvvrs founnnnnnns 876,980 [(AUD  3.28%)  |oevvennvrvrrnnnnns foovreviniiiniiens o [15) . 37,960 [.eeveneans o 76,545 |.......... 42,575 |vevnnnineiinnns fooeeeiii e e 17,932 weeennnes B023 ............
SYDNEY AIRPORT FINANCE LUSD  3.195% /
Currency Swap ......... COMPANY ~ 87124VE*6 . |D1 .... |Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 02/12/2020 |.06/16/2040 |.... T 2,765,860 |(AUD  3.28%)
VTG FINANCE SA .USD  2.778% /
Currency Swap ......... L9619@AAT .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 [. 10/29/2032 |.....evvvvvvvvnn founnnnns 2,640,375 |(EUR  1.45%) [ooooiiiiiininnnns v [ 28,515 |......... 258,187 [ .evveeeees [ 282,874 | 19,124 [ [ | [ 39,798 | B023 ............
VTG FINANCE SA .USD  2.778% /
Currency Swap ......... L9619@AAT ... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2032 |.... .... 293,375 ((EUR  1.45%) 28,887 | [ 25,875 [ 2125 | e [ [ 4422 B023
VTG FINANCE .USD  2.778% /
Currency Swap ......... L9619@AAT .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2032 |.....evvvvvvvenn founnnnns 2,640,375 |(EUR  1.45%) [oooiiviiiinininns v [ 28,515 |......... 258,187 [ .eeeeeees [ 282,874 | 19,124 [ [ e [ 39,798 | B023 ............
VTG FINANCE SA .USD  2.778% /
Currency Swap ......... L9619@AAT .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 [. 10/29/2032 |.....evvvvvvvvnn founnnnns 3,520,500 |(EUR  1.45%)  [oooviviieinnnnnns |evenieeeceiines [ 38,020 |......... 344,250 | ooeeeeiin [ 310,499 |.......... 25,498 |.eevvnniiiiinnns foeeeeii e [ 53,064 | .......... B023 ............
VTG FINANCE SA .USD  3.085% /
Currency Swap ......... L9619@ABS5 .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 [. 10/29/2035 |.....evvvvvvvvnn founnnnns 2,053,625 |(ER  1.7%)  [oooiiriiiininnnns Jevnnieeeeeiinns [ 23,354 |.......... 200,812 [.eeveneees o 203,200 |.......... LT R AU KRR RN 35,700 [ .eevunnnnn B023 ............
VTG FINANCE SA .USD  3.085% /
Currency Swap ......... L9619@ABS5 .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2035 |.......evvvvvver founnnnnnns 586,750 [(ER  1.7%)  [ooeeeiirniiiiiins [reeeeeeeiiiens foeveiinnnns 6,672].......... 57,375 | ceeeeiiinnn fevnns 58,057 |..euvnnnnnn 4,250 |oevneniiiiinins foereeiiieeceees o s 10,200 | .......... B023 ............
VTG FINANCE SA .USD  3.085% /
Currency Swap ......... L9619@ABS5 .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2035 |.....evvvvvvvrnn founnnnns 2,933,750 |(ER  1.7%)  [oeeerriiiininnnns v [ 33,362 |.......... 286,875 [.eevnneens [ 290,285 |.......... 21,289 | foeeee e [ 50,99 | .......... B023 ............
THERMO FISHER
SCIENTIFIC INC LUSD  5.947% /
Currency Swap ......... 883556800 ... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 08/24/2023 |. 09/06/2043 |.... J PP 8,227,631 ((JPY  2.02%) ...(76,503)........ 186,083 |...
THERMO FISHER
SCIENTIFIC INC LUSD  5.947% /
Currency Swap ......... 883556B@0 .............. [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 08/24/2023 |. 09/06/2043 |........eeevvver |ouvnnns 4,113,816 |(PY  2.02%)  [evveenviviinnnnns fooreenniieeeenns forenes (38,282))..cvvveeen 93,042 | .coeeeiin [ (57,902).......... 93,042 |.eevvnniiiiinins fooeeeiii e e 91,868 .......... B023 ............
THERMO FISHER
SCIENTIFIC INC LUSD  5.947% /
Currency Swap ......... 883556800 .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 08/24/2023 |. 09/06/2043 |......eeuvveeee founnnn 10,284,539 [(JPY  2.02%)  |eevemneeeeemnnn foeeeemmneeeeeens fes (95,629)f......... 232,604 |.ccoevvnann e (144,756)......... 282,604 |.eeeeeeeeeeenn feeeeeeee | [ 229,670 | ..oouennns B023 ............
THERMO FISHER
SCIENTIFIC INC LUSD  5.947% /
Currency Swap ......... 883556B@0 .............. [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 08/24/2023 |. 09/06/2043 |........eeevvenr |ounnnns 4,113,816 |(PY  2.02%)  [eeveenirviinnnnnns fooreevniineeenns fores (38,282)..0vvvvee 93,042 | .coeeeiin [ (57,902).......... 93,042 |.eevvnniiiiinins fooeeeiii e e 91,868 | .......... B023 ............
COMPAGNIE DES LEVURES
LESAFFRE SA WELLS FARGO BANK, .USD  3.866% /
Currency Swap ......... F2000#AD8 .............. [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 07/22/2015 |. 12/01/2030 |..eevvvuuveaeenn founnnns 3,265,800 [(EUR  2.07%)  |eeevmmmeerermmnnn fooeeeemmniieeeees Jeenies 44,977 |.......... 89,550 |..cevvuennn fernns 125,318 |.......... 25,498 |.eeveeeeeeeenn oo | e 3740 [ oo B023 ............
COMPAGNIE DES LEVURES
LESAFFRE SA WELLS FARGO BANK, .USD  3.866% /
Currency Swap ......... F2000#AD8 .............. [0 IR Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 07/22/2015 |. 12/01/2030 |......evvuvvvven founnns 43,544,000 [(EUR  2.07%)  |-eevevvvnvrnrnnnn fooneeeeeennnnnnes fovvennnns 599,69 |...... 1,193,998 [..eeeeeeens | 1,670,903 |......... 339,980 |.oevvvnnieiiinnnn oo e e 583,203 | .......... B023 ............
COMPAGNIE DES LEVURES
LESAFFRE SA WELLS FARGO BANK, .USD  3.866% /
Currency Swap ......... F2000#AD8 .............. [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXT09  |. 07/22/2015 |. 12/01/2030 |...cevvvuuereeen fovnnnn 25,037,800 [(EUR  2.07%)  |-eeeeevmmereernnn fooneeeeemmmmneees Joerennnns 344,827 |......... 686,549 | ...ovvnee forreenns 960,769 |......... 195,488 |...ooeeeeeeieeeee Jemeeeeeeeene o s 335,342 [ ...oeennns B023 ............
COMPAGNIE DES LEVURES
LESAFFRE SA WELLS FARGO BANK, .USD  3.866% /
Currency Swap ......... F2000#AD8 .............. [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 07/22/2015 |. 12/01/2030 |.....evvvvvvinn fornnnnns 3,265,800 |(EUR  2.07%)
DENTSPLY SIRONA INC WELLS FARGO BANK, ..USD 3.01% /
Currency Swap ......... 24906PB#5 .............. [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 10/05/2016 |. 10/27/2024 |......evvvvvvnnn foerinnnnns 671,880 |(ELR  0.98%)
DENTSPLY SIRONA INC WELLS FARGO BANK, ..USD 3.01% /
Currency Swap ......... 24906PB#5 ... . | Currency..... NA. .. .. KB1H1DSPRFMYMCUFXTO9 . 10/05/2016 |. 10/27/2024 |.... oo |oeeenn... 335,940 |(EUR  0.98%)
EVIDES NV WELLS FARGO BANK, LUSD  2.236% /
CUrrency SHap ......... |eeeeeeeeemuneeeeeennnannns Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 06/27/2020 |. 12/11/2024 |.......ovvvvvven founnnn 11,008,000 [(EUR  1.25%)  [.ovveevvnniiniinn foneeeeeiiiinees fovviinnnns 83,291 |......... 420,500 [.eevunneens o 314,762 |.......... 84,995 |..evvniiiiiinnnn fooeeiii e 60,293 [ ..evvennnn B023 ............
FORTH PORTS F INANCE WELLS FARGO BANK, .USD  5.785% /
Currency Swap ......... PLC  G3663#AK7 ...... Dl e Currency..... NA s KB1H1DSPRFMYMCUFXT09 |. 02/22/2023 |. 08/22/2033 |........cevvvvee ovnnns 12,100,000 |(GBP 5.61%)  [..eveevennvivvinns foveeeeriinnininnns fovvnnnnn 634,148 |....... (105,497)] .evvennees o (166,897)........ (105,497)]. .. vvvvevnnnnnns Joovvnnnnnieiinenn [ Joveeennns 190,372 ..oeeennnt B023 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
FORTH PORTS F INANCE WELLS FARGO BANK, .USD  5.785% /
Currency Swap ......... PLC  G3663#AK7 ...... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 02/22/2023 |. 08/22/2033 |.......euvvvven founnns 12,705,000 |(GBP  5.61%)  [oovvvviirvnniins fevenneeeeeiiinns [ 665,856 |....... (110,771)] ... (175,242)|........ QAU PR R T RN 199,891
FORTH PORTS F INANCE WELLS FARGO BANK, .USD  5.785% /
Currency Swap ......... PLC  G3663#AK7 ...... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 02/22/2023 |. 08/22/2033 |.....vvvvvvvvenn foeeens 6,050,000 [(GBP  5.61%)  [cevuunvrvirrnnnnns [oorevvnnniieeeins fornes 317,074 |......... (52,748) cevenneens [ (83,449)......... [V} R FPRU R RN 95,186 [ .......... B023 ............
VITENS NV BNL23EH18 WELLS FARGO BANK, .USD  5.904% /
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 08/23/2023 |. 09/20/2035 |......evvvvvenn fooens 7,588,000 [(EUR  4.46%) [ovenviviiinnnnns foovevnnineeecnnns forenens (80,758)|........ 176,750 | eoeeeeenenn [ 177,234 ........ 176,750 |ovvvvveiiviinnnn [ e o 131,328 [ weveeennns B023 ............
VITENS NV BNL23EH18 WELLS FARGO BANK, .USD  5.904% /

Currency SWap .......o. |eeeeeeeeeeuiieeeeiiinnnnns D1 ... |Currency..... N.A. ... .. KB1H1DSPRFMYMCUFXTO9 |. 08/23/2023 |. 09/20/2035 |.... con foeenenns 3,252,000 |(ELR  4.46%) el (34,611)f....... 75,750 | ... .. coeeennn 15,750 ). s [ 56,281 L B023
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 5,682,645 28,764,439 [ XXX 23,861,754 3,528,248 6,564,212 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 5,725,418 28,764,439 [ XXX 24,478,536 3,528,248 6,701,508 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX

Fixed income Portfolio Interest ROYAL BANK OF

Interest Rate Swap ... . |Rate... . | CANADA ... . ES7IP3USRHIGC71XBU11 |. 09/18/2012 |. 09/20/2027 |.... A 100,000,000 [.2.235% / (3ML) |.. (2,116,731)..... (8,640,808)]....cevvuns |oenee (8,640,808)|...... (1,487,812)[.
Interest ~ [BUFA SELURITIES NG ¢ SOFR /

Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 06/13/2022 |. 06/15/2029 |......evvuvvvvrn founnns 68,000,000 |(3.1275%)  [oeeiiiiiiiiinines e [ 1,007,561 |...... 4,145,863 [..oevvnen fonnnnn 4,145,863 |...... 2,127,889 | foeeee e e 812,616 .......... BO311 ..........
Interest

Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 12/01/2022 |. 03/01/2083 |....evvvnvvvrnn fonnnn 100,000,000 [SOFR / (3.029%) |+evvvvunvvvvrnnnnn foovervviniiieicis v oo 8,487,953 | ..ccvvrnnnn fennnnn 8,487,953 |...... 6,387,850 |..ovvvvnniiiiiinn [ feereiiinn [ 1,534,980 [ .......... BO311 ..........
Interest

Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73 |, 12/28/2022 |. 06/26/2034 |.......evvvvvven fovnnnn 75,000,000 [SOFR / (3.355%) [cvvvunvevrernnnnes [oovevmnnnnerrennnn foonniiiiiinininns Joeeees 4,689,067 [..cceeevnnn |oenns 4,689,067 |...... 5,019,434 |.oovveniiiiiinn [ e e 1,229,245 | .......... BO311 ..........
Interest

Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 02/24/2023 |. 02/28/2025 |......evvnvvvvnn fonnnn 150,000,000 [4.925% / (SOFR) [...eevvvvnnvvvnens founnneeeiiiiiinns foeveens (162,441)f....... (737 ,494) cevveeee [ (737,494)|....... (U TATLY R IR AR R 892,607 | .......... 210} IR
Interest

Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 01/24/2022 |. 01/15/2024 |.....ovvvvvvvenn fonnnn 500,000,000 |1.167% / (SOFR) [c.evvvvvrrvnnnnies foevvnninieniennnns ... (14,819,598)f..... (6,727,185)] e |oeee (6,727,185)|..... 12,939,504 |..evveniiiiinin [ i e 1,353,583 [ ..oeeeennn [-[0] IR
Interest ~ [BUFA SELURITIES NG ¢ 1.0025% /

Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 01/21/2022 |. 01/04/2024 |.......eevvvvvnn fonnnn 500,000,000 |(SOFR)  feeeeererinnnnnes foevenniiieeeennnas ... (14,736,656)f..... (5,908,822)( .cevvenenns [onnnn (5,908,822)|..... 1,113,971 | oo e o 1,282,120 .oeennnnes [-[0] IR
Interest ~ [BUFA SELURITIES NG ¢ 1.2985% /

Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 01/27/2022 |. 01/26/2024 |......oevvvvvvnn fonnnn 250,000,000 [(SOFR)  |oeeernrrrrennnnns foorevvnnneeeecnns fonnnn (7,137,021)..... (3,565,186)(...c0ves [nnnn (3,565, 186)|...... 6,175,541 [ i [ 710,729 | ..ooeeeees [-[0] IR
Interest

Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 02/03/2022 |. 01/15/2024 |.....evvvvvvvvnn fonnnn 350,000,000 [1.275% / (SOFR) |.vvvuunvrvrennnnns foovevvmnnieiiinns founns (9,739,722)|..... (4,439,202) ..ccvvnnnnn fennnn (4,439,202)|...... 8,590,955 |.eevvneiiiiininnn fooreiiii e e 947,508 | .......... [-[0] IR
Interest

Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73 |, 11/28/2022 |. 11/30/2052 |.....evvvnnvvenn founnns 18,000,000 |.SOFR / (1.75%) [...... 1,105,200 |.eeveerereeeeeaans | 436,149 |...... 7,719,095 [.ovvenneees [ 7,719,095 |...... ARVZ 0 VN I . (A8 )) PO RPN 486,242 | .......... BOS3 ............
Interest

Interest Rate Swap ... . |Rate... . 549300HNAUKVAE2R3U73  |. 01/17/2023 |. 01/19/2033 |.... N 140,000,000 |. SOFR / (2.35%) |.evvvvrvvrrrnnnns |-nnn. 1,942,500 ... 2,630,242 |..... 23,351,124 |.ccoeeeniis | 23,351,124 |..... 21,544,221 |. R FO [QESIRSCTH) R RN 2,136,128 .|B053 ...
Interest ~ [BUFA SELURITIES NG ¢ 1.1045% /

Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 01/21/2022 . 01/11/2024 |...oovvveneiinn fonnnn 500,000,000 |(SOFR)  [eeeeereiinnnnies foevenneiieeeennnns ... (14,689,312)f..... (6,317,721)] ceeeeeeeen |oee (6,317,721)..... 12,978,981 |oovvvveniiviiinns [ e e 1,328,041 ....ee. [-[0] IR
Interest

Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300HNAUKVAE2R3U73  |. 05/27/2022 |. 06/01/2032 |.....evvvnnvvenn founnns 72,000,000 ..... SOFR / (2%) [vveeens 993,600 [...oeevviiiieees foeees 1,658,545 |..... 13,130,447 [.eeeeeeeeen [ 13,130,447 |...... 2,978,454 |..ovveiiiiiiin o [RLREX)) R RN 1,060,425 | .......... BOS3 ............

Fixed income Portfolio Interest BOFA SECURITIES INC

Interest Rate Swap ... ... 549300HNAUKVAE2R3U73  |. 03/02/2022 |. 02/29/2024 |......evvvvvvenn fonnns 250,000,000 [1.435% / (SOFR) |.evvvunvrvrennnnns foovevvmnnienienns founns (6,674,742)..... (4,269,732)] .cevvvnnnnn fennnn (4,269,732)...... 5,585,784 |.evvvnniiiiinnn [ e e 806,650 .[BO31 ...

income Portfolio BOFA SECURITIES INC
Interest Rate Swap ... [.eeeveeeeeeeeenieeeis D1 o [Raten e [ 549300HNAUKVAE2R3U73 |, 11/15/2022 |. 11/17/2032 |.oevvvvnnnieninn fonnnn 250,000,000 |. SOFR / (2.25%) |...... 3,405,000 [...evveevrnnnnns Jourens 5,150,127 |..... 42,918,694 [ ... [ 42,918,694 |..... 11,490,463 [...ooviiiineiens e (254,327 ). cevveniniinnnnns oo 3,778,997 | ..ot BOS3 ............
BOFA SECURITIES INC

Interest Rate Swap ... [.eeeveeeeeeeeenieeeis D1 o [Raten e [ 549300HNAUKVAE2R3U73  |. 01/28/2022 |. 01/26/2024 |......eevvvvvven fonnnn 250,000,000 [1.325% / (SOFR) |.vvvvunvrvrennnnns foovevvmnniiiiinns founns (7,149,363)|..... (3,544,031)] .cevvvnnnnn fennnn (3,544,031)f...... 6,127,894 [ v [ el 710,729 | ..ooeeeees [-[0] IR
BOFA SECURITIES INC

Interest Rate Swap ... [.eeeveeeeeeeeenieeeis D1 o [Raten e [ 549300HNAUKVAE2R3U73  |. 01/27/2022 . 01/18/2024 |....evvvevvvinn fonnnn 250,000,000 [1.219% / (SOFR) |.vvvunnvrvrrnnnnns foovevvmnnieeiinns founns (7,108,932)..... (3,270,861)]eeeeeans |oeee (3,270,861)...... 6,226,295 |..evvnniiiiinnnnn fooeeiiii e e 686,214 .......... [-[0] IR
BOFA SECWRITIES INC | | | 1.1555% /

Interest Rate Swap ... [.eeeeeeeeeeeeenieeens D1 o [Raten e [ 549300HNAUKVAE2R3U73  |. 01/26/2022 |. 01/15/2024 |.....evvvvvvvinn fonnns 500,000,000 |(SOFR)  [eeeeeerrrimnnnnes foevennieeeennnas ... (14,862,723)f..... (6,743,999) ..ccvvnnnns [ennnn (6,743,999)|...... 12,980,899 [..ovvivviiiiiiis Jeeneeeiiiiins [ [ 1,353,583 [ ..oeeeennn [-[0] IR
BOFA SECURITIES INC

Interest Rate Swap ... [.eeeveeeeeeeeeeeeeeis D1 o [Raten s [ 549300HNAUKVAE2R3U73  |. 02/14/2022 |. 01/15/2024 |.....ovvvvvvinn fonnnn 250,000,000 [.1.76% / (SOFR) |.evvuunvrvrennnnns foovevvmnnieiiinns founns (6,420,446)|..... (2,930,084)(..cevneccs [nnnn (2,930,084)...... 5,402,489 |..ovvvniiiiinnnnn [ e e 676,792 .......... 210 IR
BOFA SECURITIES INC

Interest Rate Swap ... [.eeeeeeeeeeeeenieeeis D1 o [Raten e [ 549300HNAUKVAE2R3U73  |. 01/31/2022 |. 12/31/2023 |....evvvenvvinn fonnnn 300,000,000 . 1.299% / (ML) [oevvvveevnnnninns Jovvmnneeeeeinnnns [ (8,791,316)|..... (3,225,970)] ..evvvunnnn fonnnn (3,225,970)f...... 7,728,043 [ oo [ el 753,075 | coeeennnns [-[0] IR

Interest BOFA SECURITIES INC
Interest Rate Swap ... . |Rate... 549300HNAUKVAE2R3U73  |. 02/01/2023 |. 02/03/2033 |.... A 95,000,000 |.. SOFR / (2.1%) |.evvuuivrieunnnns fooene 2,225,000 |...... 1,777,838 |..... 17,709,394 [..oeeeeen [ 17,709,3% |..... 15,630,575 [...oovvvvvnninis e (146, 181) e o 1,452,710 [ .......... BOS3 ...
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
Fixed income Portfolio Interest BOFA SECURITIES INC
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 11/10/2022 |. 11/14/2052 |.....evvvnvieen founnnn 39,000,000 [.. SOFR / (1.7%) |vvvunnvevrrnnnnns foovrevnnniieeeens founnns 1,004,420 |..... 17,045,852 [.eeeneeeen [ 17,045,852 |...... 4,201,118 [oneieiiins e [ e 1,052,733 [ ..eenneens BOS3 ............
Interest
Interest Rate Swap ... . |Rate... . 549300HNAUKVAE2R3U73  |. 05/27/2022 |. 06/01/2052 |.... R R 40,000,000 |. SOFR / (2.25%) |[.. ...863,612|..... 13,750,450 [.eevnneenen [ 13,750,450 |...... 4,798,346 |. P I [PZ3R55X)) FOT R 1,071,269
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 05/31/2022 |. 06/02/2032 |.....evvvvvvvvnn fonnnn 108,000,000 [. SOFR / (2.25%) |........ 876,960 [.....ocevvunnenes foeees 2,323,469 |..... 17,773,267 | ceeeeeenaes |oee 17,773,267 |...... 4,619,592 |..ovveiiiiiiinn o [(C78<107)) R N 1,590,889 [ .......... BOS3 ............
Interest
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300HNAUKVAE2R3U73  |. 06/09/2022 |. 06/13/2052 |.....evvvnvvvrnn founns 135,000,000 |. SOFR / (2.75%) |...... 1,518,750 |.ooevveeieeeeins feunenn 2,507,260 |..... 35,229,421 [.eeeeeeenin [ 35,229,421 |..... 17,473,625 [.ovvviiineeeies [ [748:7)) R RN 3,617,602 | .......... BOS3 ............
Fixed income Portfolio Interest BOFA SECURITIES INC
Interest Rate Swap ... ... 549300HNAUKVIE2R3U73  |. 06/06/2022 |. 06/08/2052 |...evvurvvvvennn forrnns 85,000,000 (.. SOFR / (2.4%) |...... 1,436,500 |.oovveeeneeeeens fennenn 1,756,665 |..... 27,111,440 [ .eeeeeneee [ 27,111,440 |..... 10,435,670 |.oeevvneniiiinnnn foeees (35,781)[ceeeeevnnnninns |oveee 2,217,207
income Portfolio BOFA SECURITIES INC
Interest Rate Swap ... 549300HNAUKVAE2R3U73  |. 02/04/2022 |. 02/15/2024 |.....evvvvvvinn fonnnn 100,000,000 [. 1.47% / (SOFR) |.evvvunvevrennnnns foovevvmnnneiiinns founns (2,724,475)|..... (1,605,224)..cevneccs [nnnn (1,605,224)...... 2,303,774 |.eevvnieiiiiinn fooeeeii e e 307,442 | .......... [-[0] IR
Interest Rate Swap ... 549300HNAUKVAE2R3U73  |. 05/31/2022 |. 06/02/2082 |.....evvvnvvvvnn fonnnn 175,000,000 .. SOFR / (2.5%) |........ 875,000 [...evivriiineees fovees 3,476,322 |..... 25,675,285 |..ceeeennnn |ones 25,675,285 |...... 7,770,710 | e (65,356)[...ccvvvnnnninns |ovnnnn 2,577,830 | .evveennnn BOS3 ............
....... 3.8375% /
Interest Rate Swap ... 549300HNAUKVAE2R3U73  |. 04/06/2023 |. 04/10/2025 |......evvnvvvvnn fonnns 200,000,000 |(SOFR)  feeeeeeiiirnniines Joevenieeeeeinnnns [ (1,296, 194)|..... (4,087,766)] .ccevevene |oenee (4,037,766)|..... [0 TA (1)) R U RO RN 1,236,433 [ ..oeeennnt BO311 ..........
Interest Rate Swap ... 549300HNAUKVAE2R3U73  |. 04/06/2023 |. 04/10/2028 |.......evvvvven fonnnn 100,000,000 [SOFR / (3.138%) |.evvvunrevvrennnns foorevvmnnniieiins fend 986,189 |...... 5,172,546 | .covvvennnn fennnnn 5,172,546 |...... 5,172,546 |.eevvnniiniiinnnn [ e e 1,064,367 | .......... BO311 ..........
Interest Rate Swap ... 549300HNAUKVAE2R3U73 |, 11/07/2012 |. 11/09/2082 |....evvvnnvvenn fonnnn 500,000,000 [2.376% / (SOFR) [ceuvvvvrvrnnnnins foevvnninieniennnns ... (10,267,463)... (80,986,756 ........... ... (80,986,756)[... (23,119,915))...uuviviirinnnns foovviniiiiieiens oo e 7,548,927 | .......... BO311 ..........
Interest Rate Swap ... 549300HNAUKVAE2R3U73  |. 08/02/2012 |. 08/06/2032 |......evvuvvvven founnns 70,000,000 12.235% / (SOFR) [..ovvvvevvnnnvenes fovnenneeeiiiinnns [ (1,502,646)... (11,792,799) ........... ... (11,792,799)f...... [RTVLCI0I:i<)) I RO RN R 1,041,656 | .......... BO311 ..........
Interest
Interest Rate Swap ... . |Rate... 549300HNAUKVAE2R3U73  |. 08/02/2012 |. 08/06/2037 |.... R 10,000,000 |2.325% / (SOFR) |.. (207,914)f..... (2,304,246) ..cevvnnnnn fonnnn (2,304,246)....... [CTZART4:)) PO RPN AR TN 186,147 | ... BO311 ..
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 08/02/2012 |. 08/06/2042 |.......evvvvvven founnns 20,000,000 [.2.38% / (SOFR) |.evvvunevvrennnnn foovervvmnnienecns founnnns (406,837)..... (5,501,285)( .cevennncs [onnns (5,501,285)|..... [SIZEIEK)) FR AR IR RN 434,316 | .......... BO311 ..........
Interest ~ [BUFA SELURITIES NG ¢ 4.1795% /
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 04/20/2023 |. 04/24/2025 |.......euvvvvenn fonnns 150,000,000 [(SOFR)  [oeeeeeeeiiiiiins foeeeeeeeeeiies oo (681,253)f..... (2,296,833)] ..cevvvnnnn fonnnn (2,296,833)|..... (2,296,833)]..cvvuneecennnnns fooveeriiiiiiicns fennrciii [ 938,886 | .......... BO311 ..........
Interest ~ [BUFA SELURITIES NG ¢ SOFR /
Interest Rate Swap ... . |Rate... . 549300HNAUKVAE2R3U73  |. 04/20/2023 |. 04/24/2030 |.... N 100,000,000 |(3.31217%) ...839,640 |...... 5,633,158 | .ccevvrnnnn fonnnns 5,633,158 |...... 5,633,158 |.oevveniiviinnnns [ e e 1,281,587
Interest c . 1 | | 5.2108% /
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 06/15/2023 |. 06/20/2024 |.......evvvvven founnns 50,000,000 [(SOFR)  eeeererrrvrnnnnns foovrevnnieeeeens e (6,110))....... [QVUNETH) [RUU N (120,797)f....... [QVUNE70) R R RPN RN 212,616 | .......... BO311 ..........
Interest ~ [BUFA SELURITIES NG ¢ SOFR /
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 06/15/2023 |. 06/20/2028 |.......eevvvvven fovnnns 50,000,000 (3.7042%)  eeeueirririnnnnns fooreerniiineeeens fes 192,524 |...... 1,459,846 [......coeen | 1,459,846 |...... 1,459,846 [...coovvvnnniiins feeeineieiiees o e 543,486 | .......... BO311 ..........
Interest ~ [BUFA SELURITIES NG ¢ 4.7949% /
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 06/29/2023 |. 07/03/2025 |......evvnvvvvnn founnns 50,000,000 [(SOFR)  eeerenrrrrrennnnns foorevvnniieeecens foes (59,530)f....... (258,978)[ .evvvnna fonnnns (258,978)....... [T TR TE: ) R ERUPRRR AR R, 331,559 | .......... BO311 ..........
Interest ~ [BUFA SELURITIES NG ¢ SOFR /
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300HNAUKVAE2R3U73  |. 06/29/2023 |. 07/03/2030 |.....evvvunvveen fovnnns 50,000,000 [(3.7085%)  oeeruurrrrrrrnnnns foorerrnniieeieens fors 196,330 |...... 1,722,744 [ .eeeeeeeiit | 1,722,744 |...... R 7720 R RN R R 650,079 [ .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... (31 (- S N 549300EX04020BFQTQ27  |. 06/07/2022 |. 06/09/2027 |.....evvunvvvven founns 104,000,000 [SOFR / (2.796%) [...eevvvnnnvvrennn foeeereeiiinenes foveens 1,706,780 |...... 5,878,274 [ cuveeeens [t 5,878,274 |...... 1,833,787 |oeeveeniiiiennnn fooeeeiii e o 999,314 | .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccovw | vnnninniiiiiineeeens 549300EX04020BFQTQ27  |. 06/08/2022 |. 06/10/2032 |......evvuvvvven founnns 24,000,000 [SOFR / (2.831%) |vvvuuneverennnnns foorervmnnieeiinns fovennnns 387,4% |...... 2,503,302 | ..coevnnnnn feunnnn 2,503,302 |...... 1,146,595 [.ovveeviiiniiiis e o e 353,977 | weeeeeen BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 03/06/2020 |. 11/09/2082 |....evvvvnvvvvnn founnn 500,000,000 [SOFR / (0.795%) [.vevvrvvrnninns Jovvnnneeeeiinnans [ 16,152,297 |... 139,767,486 |........... ... 139,767,486 |..... 16,929,463 [...oovvvveeiiiiis foeneieiiiiiens [ [ 7,548,927 | .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate......ccovw | unninrniiiiiiinnneees 549300EX04020BFQTQ27  |. 04/23/2013 . 04/25/2033 |...evvvvvvvvinnn foonnns 1,000,000 [2.615% / (SOFR) |-evvvvvnnnvenrnnnn feoneerrevnnnnnnnns fovvnnnnns (18,252)|....... (149,988)( ...vvvnnns [onnnns (149,988)f......... [(CI00:515)) R FOURR RN R RN 15,472 ..eeeel BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 03/17/2015 . 04/13/2027 |...evvvvvvvvinnn foorinnnns 500,000 [2.364% / (SOFR) |vevvvenrevvrmnnnns foovevvvniniiieens e (9,736)......... (42,120) ceveneeees o (42,120)].......... [(TRIST0) R AP RPN PR 2 |( 7 IR [-[0] IR
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... . |Rate... . 549300EX04Q20BFQTQ27  |. 03/17/2015 |. 04/13/2027 |.... P PO 1,000,000 |2.364% / (SOFR) |.. ...(19,472)|.........(84,239) ... ....(84,239)|.........(12,934)[.
Interest
Interest Rate Swap ... Rate......cooe | evvnnnnniiiiiinnenes 549300EX04020BFQTQ27 ). 03/17/2015 |. 04/13/2027 |....evvvvvivinnn foonnnns 2,000,000 [2.364% / (SOFR) |.eveunvvvieennnnns foovevnnnnninininns fovinnnnns (38,945).......... (168,478)] .o ceevvenn |ovnnnns (168,478)......... (25,868)]....ccvvvvnnniinne Jovnnneniiiiinines foniiiiiiiniiins o 18,807 ] .......... BO31 ..ivvvennnns
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) [ B./A.C.V. | Accretion Item Exposure | Entity (b)
Fixed income Portfolio Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccovn | vnniniiniiiiiineeeees 549300EX04020BFQTQ27  |. 03/17/2020 |. 03/24/2035 |.....evvnvvvvvnn founnn 150,000,000 [SOFR / (0.915%) [..evvvvvnnnvvnvnns foeeeiieiiiieees foeees 4,808,326 |..... 48,893,187 [..eeeeenns |one 48,893,187 |...... 6,777,102 |..cevvvnniivinnn [ fovvvininieenns o 2,542,010 | .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... . |Rate... . 549300EX04Q20BFQTQ27  |. 03/10/2020 |. 11/09/2032 |.... N 500,000,000 (. SOFR / (0.75%) |.. 16,319,797 |... 141,440,562 | ... ... 141,440,562 |..... 16,758,528 |..evvveeiiviiinnn oo e e 7,548,927
Interest ~ [RBL LAPITAL MARRETS ¢ 2.54625% /
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 11/09/2011 . 11/14/2026 |.......evvvvvven fonnnn 100,000,000 [(SOFR)  |eeevrnrrrrennnnns foorevvnniieeceins fonnnn (1,950,480)|..... (6,743,078)] ceeeeeenn |oeee (6,743,078)|..... (1,121,446)[.....ooevvnnnins v [ e 884,029 .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 09/18/2012 |. 09/20/2037 |.....evvvunvvenn founnns 30,000,000 [2.665% / (SOFR) |.evvvunvvvrmnnnns foovervvmnniennens founnnns (560, 340)f..... (5,897, 149)( .ceeveeecn [ (5,897, 149)|..... (2,128, 748)[....coevvvnnnnins e [ e 560,919 | .......... BO311 ..........
Fixed income Portfolio Interest RBC CAPITAL MARKETS | | 2.7625% /
Interest Rate Swap ... ... 549300EX04020BFQTQ27 | 11/14/2011 [. 11/16/2031 |..evvvenvvvinnnn fonnns 10,000,000 [(SOFR)  [ooeeeeeiniieiiinn freeneeeeeiniiees foeeeens (178,020)f...... (1,214,621) .eeveneees [ (1,214,621)....... [CVIR-TK)) R R AP R, 142,603 | ..........|BO311 ..........
income Portfolio RBC CAPITAL MARKETS | | | .. 2.82625% /
Interest Rate Swap ... [.eeeveeeeeeeeeeieees D1 o [Raten e [ 549300EX04020BFQTQ27  |. 11/14/2011 |. 11/16/2036 |......evvvvvvven founnnn 15,000,000 [(SOFR)  [ooeeeeeiniiiiiens foeeneeeeeineiees foeeeens (259,924)..... (2,574,426)| ..evvvnnnnn fennnn (2,574,426)|..... (1,034,267)[...ccovevvnnnnnns foernieercviiis [ foveennns 271,866 | .......... BO311 ..........
RBC CAPITAL MARKETS | | 2.3785% /
Interest Rate Swap ... [.eeeveeeeeeeeenieeeis D1 o [Raten e e 549300EX04020BFQTQ27  |. 11/07/2012 . 11/09/2082 |....evvvevvvrnn fonnnn 500,000,000 |(SOFR)  feeeeeeerennnnees foevennniieeeennnns ... (10,258,158)|... (80,893,807 ........... ... (80,893,807)[....(22,944,464)).......cccvvnnnes |oovennnnniiiiinns oo e 7,548,927 | .......... BO311 ..........
RBC CAPITAL MARKETS
Interest Rate Swap ... [.eeeveeeeeeeeeenieeeis D1 oo [Raten e [ 549300EX04020BFQTQ27  |. 09/18/2012 |. 09/20/2032 |......evvuvvven founnnn 10,000,000 [2.585% / (SOFR) [...evvvvvnnvinenns founnneeeeiininnns fovvenns (195,030)f..... (1,468,423)[ .cevvnnncs [ (1,468,423)....... I TR V0] R ETUPTRRR AP R, 149,840 | .......... BO311 ..........
RBC CAPITAL MARKETS
Interest Rate Swap ... [.eeeveeeeeeeeeeienes D1 o [Raten e [ 549300EX04020BFQTQ27  |. 11/09/2011 |. 11/14/2036 |......evvvvvven founnnn 15,000,000 [.2.75% / (SOFR) [..eevvvvnnnvinrens founneeeeiiniians fovveens (269,820)f..... (2,686,842)( ... [nnnn (2,686,842)|..... (G0 R 1:1:)) R PR R R 271,809 .......... BO311 ..........
RBC CAPITAL MARKETS
Interest Rate Swap ... [.oeeveeeeeeeeeneeeis D1 o [Raten e [ 549300EX04020BFQTQ27  |. 03/17/2020 |. 03/24/2030 |.....vvvunvvvvnn founns 250,000,000 [SOFR / (0.878%) |.vvvvunrevervnnnns foovevvvniniiiiinns feunnns 8,083,251 |...... 51,666,318 [....cceeves |oene 51,666,318 |...... 4,878,418 | [ i [ 3,183,191 .......... BO311 ..........
RBC CAPITAL MARKETS | | 2.6825% /
Interest Rate Swap ... [..occoooeeeereininens D1 o Raten i e 549300EX04020BFQTQ27  |. 11/09/2011 |. 11/14/2031 |....covvnnviinee ovnnns 10,000,000 |(SOFR)  foiiiieivniniininns foonneeeeiininnnes foeneens (184,905)|...... (1,267, 770)].ooeeeeeann o (1,267,770)|....... (423,400))....evvvevnnnnns foevennnnneiiiiies [ et 142,585 | .......... BO311 ..........
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 11,197,010 4,167,500 |  (71,240,676)] 390,458,060 | XXX 390,458,060 | 211,775,254 (866,809 85,152,195 [ XXX XXX
BROOKFIELD UTILITIES
ISSUER UK PLC .USD  4.935% /
Currency Swap ......... G1745%AF8 .............. [0 IR Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573  |. 03/13/2013 |. 04/17/2033 |...cevvvunveeen founnnn 15,069,200 |(GBP  4.63%)  [ceeeeeernnnrees |oemmmeeeeeenn foreeeeens 124,284 |...... 2,975,430 | .ooevvnnnnn feunnnn 2,975,430 |....... (576, 151)] e eeeeneeeeeeen feemeeeeemmneees Joeeermneeeeeeennn feeeeeeees 232,884 | .......... B023 ............
BROOKFIELD UTILITIES
ISSUER UK PLC LUSD  4.935% /
Currency Swap ......... G1745%AF8 .............. [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 03/13/2013 |. 04/17/2033 |......cvvvevins fovnnnns 7,609,200 [(GBP  4.63%)  |eevvrunvevrrnnnnn foovreiiiiiiiniins e 62,757 |...... 1,502,445 [ .oovenneees [ 1,502,445 |....... (290,928)[...vvvvevnnnnens Joevennneeeeeiiees [ o 17,505 [ ..oeeeeees B023 ............
BROOKFIELD UTILITIES
ISSUER UK PLC .USD  4.935% /
Currency Swap ......... G1745%AF8 .............. [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 03/13/2013 |. 04/17/2033 |...cevvveneeeen fovnnnn 58,784,800 [(GBP  4.63%)  |ovvvuueeeereennnns foeeeemmmneeeeeens feeees 484,829 |..... 11,607,122 |...ceevvne |oeee 11,607,122 |..... (2,247,561)[.eeeeeeeeeeeee e o e 908,478 | .......... B023 ............
BROOKFIELD UTILITIES
ISSUER K PLC LUSD  4.935% /
Currency Swap ......... G1745%AF8 .............. [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 03/13/2013 |. 04/17/2033 |...cevvvnvvvvins fonnnnns 1,492,000 [(GBP  4.63%)  |oeevrenvvrvrrnnnns foovevviniiieniens fonnns 12,305 |......... 204,597 | eeeeeiiin [ 204,597 |......... (57,045)[..cevvevneniines e [ e 23,058 | .......... B023 ............
CADOGAN ESTATES LUSD  4.574% /
Currency Swap ......... LIMITED ~ G1744#AT5 . |D1 ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/25/2013 |. 09/12/2030 |....evvvnnvvvenn founnnnns 2,313,000 [(GBP  4.07%) |eevvrenvrvrrnnnnn foovereviniiiieens Jovnins 22,487 | 529,453 [.eveeeeens [ 529,453 |......... [WACKTS) R AP R RN 30,502 | .......... B023 ............
CADOGAN ESTATES LUSD  4.574% /
Currency Swap ......... LIMITED ~ G1744#AT5 . |D1 ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/25/2013 |. 09/12/2030 |...eevvnnnvvvnnn fonnnnns 1,542,000 [(GBP  4.07%)  |oeevvenvvrrrnnnnns foovevviniieecens o 14,991 |......... 352,969 |.oeevennnnn [ 352,969 |......... [RSIU7C) | O KON U R, 20,335 | .eeeeee B023 ............
CADOGAN ESTATES LUSD  4.574% /
Currency Swap ......... LIMITED ~ G1744#AT5 . |D1 ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/26/2013 |.09/12/2030 |.....cevvnnvvven founnnn 13,492,500 [(GBP  4.07%)  |oevvvenvvvvrvnnnns foovevvniiiiieiins fons 131,172 |...... 3,088,476 [....eeeees fonnnnn 3,088,476 |....... [T I Feic) U ERRR RN R R 177,929
ANGLIAN WATER SERVICES
FINANCING P .USD  3.966% /
Currency Swap ......... GO369GAT3 ......ccvnnnnn [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/26/2013 |. 10/15/2023 |..eevvveevveenn founees 5,998,980 |(GBP  3.537%) [-oeeeeeeereniiees Jemmneeeeeeein o 50,917 |...... 1,238,653 [..oeeeennn |oeenes 1,238,658 |........ (50,876)]ccvevneeeeemmnn foreeeeeemmieeeee Joeeeeeeeeei foeeeeees 6,081 cooeee B023 ............
ANGLIAN WATER SERVICES
FINANCING P .USD  3.966% /
Currency Swap ......... GO369GATS ..........eenn [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/26/2013 |. 10/15/2023 |.....evvvvvvvinn fonnnnns 5,998,980 |(GBP  3.537%) [coovivvivrrnniins Jevnniiieieiiiies [ 50,917 |...... 1,238,653 [..eeeeeenns | 1,238,658 [........ [(IUNCT4C)) FR [ RPN RN 6,081 .ooeee B023 ............
ANGLIAN WATER SERVICES
FINANCING P .USD  3.966% /
Currency Swap ......... GO369GAT3 ......cevnnnnn [0 IR Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573  |. 06/26/2013 |. 10/15/2023 |.....evvueeveeen founnnn 33,840,400 [(GBP  3.537%) |-eevevvmureeernnn fooneeeeemmneineee Joerennans 287,25 |...... 6,987,271 |.coeeeeenns | 6,987,271 |....... (285,867)|+cvevvneeeeernnn foeneeeeemmnnieeees feemenieeeeeeni foeeeeennns 34,300 | .......... B023 ............
NEW TERMINAL FINANCING
CO PTY LTD  Q6646*AG4 .USD  4.846% /
Currency SWap ......... |eeeeeeeeeuuniieeeeiiiannnns Dl e Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 11/15/2018 |. 03/12/2044 |........coevvvee |ovnens 11,496,080 J(AUD  5.043%) |oovivvvevnnnnns Jovennnnniininnnn fooniininns 33,205 ...... 1,876,736 | ..coevvnnnn |onnnn 1,876,736 |....... (193,040)). ... evvvvvnnnnnns Joovvnnnnneeiininn [ Joveeennnn 260,019 .......... B023 ............
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Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
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NEW TERMINAL FINANCING
CO PTY LTD  06646*AG4 LUSD  4.846% /
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 | 11/15/2018 |. 03/12/2044 |.....eeeeevvvenn founnnns 3,492,480 |(AUD  5.043%) [oooeeeeeeennieeees e eeeee o 10,088 |......... 570,148 |........... [.........570,148 |........ (58,845 eeeeeeeeeeeee Joemmeeeeeenes foeeeeee e [ 78,993 | ..........|B023 ............
ENFINIUM HOLDINGS LTD .USD  4.162% /
Currency Swap ........ G2018*AAT ... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573  |. 11/24/2021 |. 12/31/2047 |..eevvvveeeeaen founnnn 45,622,800 |(GBP  3.23%) ...389,086 |...... 7,329,368 |...ccvvunns [rnnn. 7,329,368 ... (2,114,0833)[.
ENFINIUM HOLD .USD  4.162% /
Currency Swap ........ G2018*AA7 .eveeeee BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573  |. 11/24/2021 |. 12/31/2047 |..eevvvveneeaen founnnn 38,285,800 [(GBP  3.23%)  |-eeeeevmuereernnn freeeeeemniieees Joeeennnns 326,513 |...... 6,150,669 |........... |......6,150,669 [..... (1,774,057 e [ e 200222 943,038 | ...lll [BO23 L.l
GROSVENOR LIMITED BANK OF AVERICA, NA USD  5.6975% /
Currency Swap ........ G4133BAAT .....ceennnnn BATYDEBBGKMZO031MB27  |. 02/11/2011 |. 04/28/2031 |..eeevvveneeaaen fevnnnn 11,356,450 [(GBP  5.57%)  |eevemnereermmnnns fooeeemmmieeeeens fenes 114,848 |...... 2,912,704 |...covnennn |00, 2,912,704 ... (415,323)].cevvneeeeeennn foeeeeeemeeeeees e e 156,340 [ ..........[B023 ............
GROSVENOR LIMITED USD  5.6975% /
Currency Swap ........ G41330AAT .....ceennnnnn BATYDEBBGKMZO031MB27  |. 02/11/2011 |. 04/28/2031 |..eeevvveeeaaen fevnnnn 11,036,550 |(GBP  5.57%)  [coeeveeeernnnnnns 111,613 |...... 2,830,656 |........... |...... 2,830,656 |....... (403,624)[...eeeeeeeneeee Jeeemmneeeeeeennen o Jeeens 151,936 | ..........[B023 ............
GROSVENOR LIMITED USD  5.6975% /
Currency Swap ........ G41330AAT .....ceennnnnn BATYDEBBGKMZO031MB27  |. 02/11/2011 |. 04/28/2031 |..eeevvvneeeaaen fevnnnn 11,676,350 |(GBP  5.57%)  [coeeveeeeennnnns 118,083 |...... 2,994,752 [ .eeiiinnn |eenn 2,994,752 .. (427,022)[.. e eeeeeeeeeeee Jeeemmmeeeeeeenees o Jeeens 160,744 | ..........|B023 ............
GROSVENOR LIMITED USD  5.6975% /
Currency Swap ........ G41330AAT .....ceennnnn BATYDEB6GKMZO031MB27  |. 02/11/2011 . 04/28/2031 |.eevvveeeveennn feeeeeeens 799,750 |(GBP  5.57%)  [-eeeeeremniereeenn [remmeeeeeemmeees foeeeennnnns 8,088 |.......... 205,120 [..evvennn [ 205,120 |- (29,248)]-cvveeeeeeenes foeeemmmeeeeeeeen fereeeeeees s 11,010 | ..........|B023 ............
HEATHROW AIRPORT LUSD  3.951% /
Currency Swap ........ LIMITED  G4378*AAT . . BATYDEB6GKMZO031MB27  |. 05/06/2014 |.09/01/2026 |.......eueveeeen feunnnn 11,381,960 |(GBP ~ 3.77%) .. 101,850 |...... 3,189,083 {........... |...... 3,189,083 |....... (215,433)|.
HEATHROW AIRPORT LUSD  3.951% /
Currency Swap ........ LIMITED  G4378*AAT . BATYDEB6GKMZ0031MB27  |. 05/06/2014 |. 09/01/2026 |......evuvveeee feunnnn 21,065,120 [(GBP  3.77%)  |-eeeeevmmeeeernnn foomeeeeemmmnnneee Joeeennnns 188,499 |...... 5,902,183 |........... [...... 5,902,183 |....... (398, 712)[. e eeeeeeneeee Jeemmneeeeeeen foreeeeennieeeeeen [oens 180,082 ..........|B023 ............
HEATHROW AIRPORT LUSD  3.951% /
Currency Swap ........ LIMITED  G4378*AA7 . |D1 ...ceeeeeen [Currency..... |eeeeviiiiiinnnninnnnns BATYDEB6GKMZ0031MB27  |. 05/06/2014 |. 09/01/2026 |......evuvveeee feunnnn 21,065,120 [(GBP  3.77%)  |-eeeervmmereernnn fomeeeeemmmnieees Joeeennnns 188,499 |...... 5,902,183 |........... [...... 5,902,183 |....... (398, 712)[. e eeeeeeneeee Jeemmneeeeeeen foreeeeennieeeeeen [oens 180,082 ..........|B023 ............
HEATHROW AIRPORT BANK OF AVERICA, NA .USD  3.951% /
Currency Swap ........ LIMITED  G4378*AAT . ... BATYDEBBGKMZO031MB27 |. 05/06/2014 . 09/01/2026 |....eeeveeeennn fornee 34,315,760 [(GBP  3.77%) .. 307,071 |...... 9,614,847 | ........... |...... 9,614,847 |....... (649,514)|.
HEATHROW AIRPORT BANK OF AWERICA, NA .USD  3.951% /
Currency Swap ........ LIMITED  G4378*AAT . BATYDEB6GKMZ0031MB27  |. 05/06/2014 . 09/01/2026 |....vveevveennn fonnnes 1,868,680 [(GBP  3.77%)  |eeeremeeeermmnnn fooeeeemmeiieeeees Joenes 16,722 |......... 523,581 |..eevvvuenn |ovnnnnn 523,581 | (85,370 eeeeeeeeeeee Jmmmeeeeeeees oo [ 15,975 ..........|B023 ............
HEATHROW AIRPORT LUSD  3.951% /
Currency Swap ........ LIMITED  G4378*AAT . BATYDEB6GKMZO031MB27  |. 05/06/2014 . 09/01/2026 |....evvueevveenn feunnnnns 3,737,360 [(GBP  3.77%)  |eeevmmreeeemmnnn fooeeeemmnieeeees Jeenes 33,443 |...... 1,047,162 | ..ccovvnens |-nnnn . 1,047,162 .. (70,739 eeeeeeeeeeee Jemeeeeeeeees foeeeeee e [ 31,950 | ..........|B023 ............
CADOGAN ESTATES .USD  4.355% /
Currency Swap ........ LIMITED  G1744#AW8 . BATYDEB6GKMZ0031MB27  |. 07/16/2014 . 09/16/2039 |...evvvunveeenn feunens 4,285,500 [(GBP  4.09%)  |eeeeemnereermmnnn fooeeeeemiieeeees Jeenies 45,436 |...... 1,242,899 | .oovvennnnn [ennn 1,242,899 . (220,398)[.. e eeeeeenneeee Joeemmnneeeeeennen foereeeeeereees Jeeens 85,637 ..........[B023 ............
CADOGAN ESTATES .USD  4.355% /
Currency Swap ........ LIMITED ~ G1744#AW8 . BATYDEB6GKMZ0031MB27  |. 07/16/2014 . 09/16/2039 |...evveevveennn foeeereenns 857,100 [(GBP  4.09%)  |ovveureeemmrnnnns [oeeemmmmeeeeemnnn fooeeeeeenns 9,087 |......... 248,580 ... fonnnn... 248,580 |......... (44,080)[-.eeeeemmeeeeee Jommmmeeeeemmees foereeerneeeeeeen [ 17,127 | oooeeeenn |BO23 ...
CADOGAN ESTATES .USD  4.355% /
Currency Swap ........ LIMITED  G1744#AW8 . BATYDEB6GKMZ0031MB27  |. 07/16/2014 . 09/16/2039 |...evvvunvvernn feunnnnns 9,428,100 [(GBP  4.09%)  |eevvemnereermnnnn fooeeeeemeieeeees Jeenes 99,960 |...... 2,784,377 | oo [0 2,734,377 . (484,875)[...ceeeeeeeneees Jeemmneeeeemmn foreeeeemnieeeees fonns 188,400 | ..........|B023 ............
CADOGAN ESTATES USD  4.1325% /
Currency Swap ........ LIMITED  G1744#AV0 . BATYDEB6GKMZ0031MB27  |. 07/16/2014 . 09/16/2034 |.....evevvveenn fonenns 2,142,750 |(GBP  3.87%)  [eeeeeeeeernnieees Jeemneeeeeeenn o 21,685 616,112 [......cceen |oeeennn. 616,112 [ (89,408)[....eeeeveneeeeee Joemmmeeeeemnnes foreeeeein s [ 35,485 | ..........|B023 ............
CADOGAN ESTATES USD  4.1325% /
Currency Swap ........ LIMITED  G1744#AV0 . BATYDEB6GKMZ0031MB27  |. 07/16/2014 . 09/16/2034 |......eevvevevnn foeerneenns 428,550 |(GBP  3.87%)  [-eeeeeremnereeenn [remmeeeeemnnees foeeeennnnns 4,337 |oeennneen 123,222 | .cevveiens [ 128,222 (17,882)] e eeveeeeeeeenn [ e foeeeeeeis 7,097 ..eeene. |BO23 ...
CADOGAN ESTATES USD  4.1325% /
Currency Swap ........ LIMITED  G1744#AV0 . BATYDEB6GKMZO031MB27  |. 07/16/2014 . 09/16/2034 |.....eveevvveenn feunnnns 4,714,050 [(GBP  3.87%)  |eeevvmnereermmnnn fooeeeemmniieeeees Jeenns 47,707 |...... 1,355,445 | . .ooevunns f.nn... 1,355,445 ). (196,699)[...eeeeeeenneeee Joeemmmmeeeeeemnnn frereeeeeeeiieeeee Joeeeins 78,067 | ..........|BO23 ...t
CADOGAN ESTATES USD  4.6425% /
Currency Swap ........ LIMITED  G1744#AX6 . BATYDEB6GKMZ0031MB27  |. 07/16/2014 . 09/16/2044 |.......evveeenn fennnes 1,714,200 |(GBP  4.38%)  [coeeeeeeeennieees Jeemeeeeeeeees o 19,189 |.......... 515,270 |...cevvvnns fonnnn. 515,270 | (111,548 e [ e foeeeeeen 39,257 | ..........|BO23 ............
CADOGAN ESTATES USD  4.6425% /
Currency Swap ........ LIMITED  G1744#AX6 . . BATYDEB6GKMZ0031MB27 |.07/16/2014 |.09/16/2044 |.... .... 428,550 |(GBP  4.38% 128,817 |...
CADOGAN ESTATES USD  4.6425% /
Currency Swap ........ LIMITED  G1744#AX6 . BATYDEB6GKMZ0031MB27  |. 07/16/2014 . 09/16/2044 |.......eevvveenn feunnnns 4,285,500 [(GBP  4.38%)  |eevvrunereermnnnn fooeeeeemieeeeees Jeens 47,974 |...... 1,288,175 | .oevvveenns [onnn 1,288,175 | (278,871)] e eeeenmeeeeeeenn feeeeeeeemieeeee feeeee e foeeeeennns 98,142 ..........[B023 ............
MULLEN GROUP LTD USD  3.9375% /
Currency Swap ........ C5864@AL3 .............. BATYDEB6GKMZO031MB27  |. 07/22/2014 (. 10/22/2024 |...oeveeeeeeennn [ 232,645 ](CAD  3.95%)  [oeueereeemmnnnnes Joeemmmneeeeeennen fereeeeeenns 1,395 |.......... 46,243 |...oovvenn [ 46,243 | (V)] EE FEUSRRURPTRRRTT IEUPTPRPRRRRRTUPT RSN 1,19 .ooeeeeen |BO23 ..o
MULLEN GROUP LTD USD  3.9375% /
Currency Swap ........ C5864@AL3 .............. BATYDEB6GKMZO031MB27  |. 07/22/2014 |. 10/22/2024 |....ovveeeeeenn fennns 1,395,868 [(CAD  3.95%)  |ovveunreeeemmnnns foeeemmmmneeeeenns foeeeeeeenns 8,367 |......... 277,459 | | 277,459 | (124 e [ [ 7,196 ..........|B023 ............
MULLEN GROUP LTD USD  3.9375% /
Currency Swap ........ C5864@AL3 .............. BATYDEBBGKMZO031MB27  |. 07/22/2014 . 10/22/2024 |.....eveeveeenn feunnns 1,395,868 [(CAD  3.95%)  |ovveuneeeemmmnnns foeeemmmmneeeeennn foenereeenns 8,367 |......... 277,459 | | 277,459 | (124 e [ [ 7,196 | ..........|B023 ............
MULLEN GROUP LTD USD  3.9375% /
Currency Swap ........ C5864@AL3 .............. |D1 oo fCUTTENCY. s | iriiniiiiiiiiiiinees BATYDEBBGKMZ0031MB27 ). 07/22/2014 |. 10/22/2024 |.....vveeieeene founnnnes 2,791,736 [(CAD  3.95%)  |eeveuuivrerrmnnns fonneeemmnniiaeeens Jornnnns 16,734 [......... 554,918 .. .covvenn |ovnnnn .. 554,918 |l (248)]- o eeeeeeeeieee | forreeiiieeeeeen [ 14,392 ..........[B023 ............
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1 2 3 4 5 6 7 8 9 10 1 12 14 15 16 18 19 20 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Change in zation)/ Hedged ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Value Code | Fair Value B./A.C.V. | Accretion Item Entity (b)
MULLEN GROUP LTD BANK OF AVERICA, NA USD  3.9375% /
Currency Swap ......... C5864QAL3 ............. Dl e CUPFONCYcevs | veerereereriereseereenas BATYDEBEGKNZOO31MB27 . 07/22/2014 |. 10/22/2024 |.v.evevevvvenrs forvennnes 232,645|(CAD  3.95%)  [evevereiriririns forerereeeiins e 1,395 [.......... 46,243 [ .o | 46,283 [..oeeee e (20 oo e oo 1,199 | B023 ...cvoee
MULLEN GROUP LTD BANK OF AVERICA, NA USD  3.9375% /
Currency Swap ......... C5864@AL3 ... . | Currency . BATYDEB6GKMZO031MB27 |. 07/22/2014 |. 10/22/2024 |.... ... 232,645((CAD  3.95%) .(B023 ...
MULLEN GROUP LTD .USD  4.085% /
Currency Swap ......... C58640AMT .............. [0 IR Currency BATYDEB6GKMZO031MB27  |. 07/22/2014 (. 10/22/2026 |.....evvvvvvvnnn fooriinnnns 232,645 ](CAD  4.07%)  [ooeevrrvrinnnnnns foevvnnieeeeeenes oo, 1,308 [.......... 46,438 [.oeveneens [ 46,438 |...vneeeennnB10 [ [ s [ 2,036 | B023 ............
MULLEN GROUP LTD .USD  4.085% /
Currency Swap ......... C58640AMT .............. [0 IR [T =T A N BATYDEB6GKMZO031MB27  |. 07/22/2014 . 10/22/2026 |......evvvvvvvnn fonnnnns 1,395,868 [(CAD  4.07%)  ovvvenvvvvrrnnnnns foovevmnnnieieinnns foonniiiinns 8,390 |......... 278,627 | .evveneees o 278,627 [.oeeeeenn 3,657 |oveniiiiiinin [ e e 12,205 B023 ............
MULLEN GROUP LTD BANK OF AVERICA, NA LUSD  4.035% /
Currency Swap ......... C58640AMT .............. [0 IR Currency ... BATYDEB6GKMZO031MB27 |. 07/22/2014 |. 10/22/2026 |......evvvvvvenn fonnnnns 1,395,868 [(CAD  4.07%)  ovvvenrvvvrnnnnnns foovevmnnneeeiinns fooeniiienns 8,390 |......... 278,627 | .evveneees [oeeeen 278,627 oo 3,857 [ e [ .[B023 ............
MULLEN GROUP LTD BANK OF AUERICA, NA .USD  4.035% /
Currency Swap ......... C58640AMT .............. [0 IR [V =T A N BATYDEB6GKMZO031MB27  |. 07/22/2014 . 10/22/2026 |......euvvvvvren founnnnnn 2,791,736 [(CAD  4.07%)  |oevevvnvrevrnnnns foovervviiiieenees e 16,779 | 557,254 | eoeeeeiin [ 557,254 |.ooeeeee 1313 [ e [ e 24430 | e B023 ............
MULLEN GROUP LTD BANK OF AVERICA LUSD  4.035% /
Currency Swap ......... C58640AMT .............. [0 IR [V =T A N BATYDEB6GKMZO031MB27  |. 07/22/2014 (. 10/22/2026 |.....vvvvvvvnnn fooriinnnns 232,645](CAD  4.07%)  [oooeerevrinnnnnns Joevrenieeeeeines oo 1,308 [.......... 46,438 [.oeveneees foreis 46,438 |...eneeeennnB10 [ [ s [ 2,036 | B023 ............
MULLEN GROUP LTD BANK OF AVERICA .USD  4.035% /
Currency Swap ......... C58640AMT .............. [0 IR [V =T A N BATYDEB6GKMZO031MB27  |. 07/22/2014 (. 10/22/2026 |.....evvvvvvvnnn foorininnns 232,645](CAD  4.07%)  [ooeeerrerinnnnnns Joeverneeeeeennes oo 1,308 [.......... 46,438 [.oeveneees foreis 46,438 |...eneeeennnB10 [ [ s [ 2,036 | B023 ............
HOWARD DE WALDEN
ESTATES LIMITED BANK OF AWERICA, NA ..USD  3.81% /
Currency Swap ......... G4622#AJ8 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 07/23/2014 [. 10/16/2029 |.eevvveeeveennn foeeeeeeens 426,025 |(GBP  3.58%)  [-eeeeerrnnireeenn [remmeeeeeennees foeeeeennnns 3,877 [eeunneeen 19,754 [.eveeeeees o 119,754 |eeeee (11,824 e oo e 5,239 | e B023 ............
HOWARD DE WALDEN
ESTATES LIMITED BANK OF AUERICA, NA ..USD  3.81% /
Currency Swap ......... G4622#Ad8 .............. [0 IR [T =T A N BATYDEB6GKMZ0031MB27  |. 07/23/2014 . 10/16/2029 |...cevvvnrvvvinn fornnnnns 2,982,175 )(GBP  3.58%)  [coovvvvievrnnnnns Jevnnieeeiiininn [ 27,140 | 838,275 [ .evveneees o 838,275 |..uuunns (B2,767)[.vvvvvneniniinn [eeeneeeeeviiieees fovvvviininiieenns [ 36,674 | oo B023 ............
HOWARD DE WALDEN
ESTATES LIMITED BANK OF AVERICA, NA ..USD  3.81% /
Currency Swap ......... G4622#AJ8 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEBBGKMZ0031MB27  |. 07/23/2014 . 10/16/2029 |.eeevvveeeaeenn feunns 2,982,175 |(GBP  3.58%)  [coeeeeeeermniines Jeemeeeeeeeene o 27,140 | 838,275 | evveneees [ 838,275 |.eeuenes (82,767 eeeeeneeeeenn foemeeeeeemnieees foeeemnieeeeeeenn oo 36,674 | o B023 ............
HOWARD DE WALDEN
ESTATES LIMITED BANK OF AUERICA, NA ..USD  3.81% /
Currency Swap ......... G4622#AJ8 ... . | Currency . BATYDEB6GKMZO0031MB27 |. 07/23/2014 |. 10/16/2029 |.... R P 5,964,350 |(GBP  3.58%)  [...ieveevuniiiiins Joneieeiiiiiin [ 54,280 | 1,676,550 | .ooevvvnnnn fennnnn 1,676,550 .(B023 ...
HOWARD DE WAL!
ESTATES LIMITED BANK OF AVERICA, NA ..USD 3.81% /
Currency Swap ......... G4622#AJ8 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 07/23/2014 . 10/16/2029 |.eevvveevveennn foeeeeeeens 426,025 |(GBP  3.58%)  [-eeeeerrnnireeenn [remmeeeeeennees foeeeeennnns 3,877 [eeunneeen 19,754 [.eeeeeeees o 119,754 |eeeee (11,824 e oo e 5,239 | e B023 ............
HOWARD DE WALDEN
ESTATES LIMITED ..USD 3.81% /
Currency Swap ......... G4622#Ad8 .............. [0 IR Currency BATYDEB6GKMZO031MB27  |. 07/23/2014 (. 10/16/2029 |..eevvnnnivvinnn fooriinnnns 426,025 |(GBP  3.58%) [.oevvevvrniiiiins frenneeeeeiiies [ 3,877 [eeunnnnnn 19,754 [ e s 119,754 | (11,824)] s e [ e 5,239 | el B023 ............
IMI' GROUP LIMITED ..USD  3.39% /
Currency Swap ......... G4691#AD7 ......cevvnnnn [0 IR Currency BATYDEBBGKMZO031MB27  |. 02/19/2015 . 04/13/2025 |....vvvnvvvvinnn fonnnns 1,708,350 |(EUR  1.39%)  [oooevveirnnninnnns Jevenieeeeciiinnn [0 26,437 | 124,248 [ .eeeeeeenn [ 124,248 |..oooee e (2,331 e s [ 10,590 | L B023 ............
IMI' GROUP LIMITED ..USD  3.39% /
Currency Swap ......... G4691#AD7 ......cevvnnnn [0 IR Currency BATYDEB6GKMZO031MB27  |. 02/19/2015 . 04/13/2025 |.....vvvvvvvvinn fornnnnns 5,125,050 |(EUR  1.39%) [ooovrvirrmnninnnns v [ 79,312 s 372,743 | oo [ 372,743 |.eeeee e (6,993) v [ feveinieeennn [ 31,769 | o B023 ............
IMI' GROUP LIMITED ..USD  3.39% /
Currency Swap ......... G4691#AD7 ......cevvnnnn [0 IR Currency BATYDEB6GKMZO031MB27  |. 02/19/2015 |. 04/13/2025 |.....vvvvvvvvinn fornnnnns 7,402,850 [(EUR  1.39%)  |eevvvnvrvvinnnnn foovereviiieencns e 114562 | 538,406 [...ovnneens forrinnns 538,406 |........ (10,101)[...ccevvnnnvininns fonneeneeninieees fovvennninineveenns oo 45,889 | ool B023 ............
IMI' GROUP LIMITED ..USD  3.39% /
Currency Swap ......... G4691#AD7 ......cevvnnnn [0 IR Currency BATYDEB6GKMZO031MB27  |. 02/19/2015 . 04/13/2025 |...evvvnvivvvnnn fooriinnnns 569,450 [(EUR  1.39%)  [oovriviirnnnnns Joovveniieeeeeines oo 8,812 .......... 4,416 [ [ L33 () R 5| AR RPN AU TR . |l [N, B023 ............
IMI' GROUP LIMITED ..USD  3.39% /
Currency Swap ......... G4691#AD7 ... . . | Currency BATYDEB6GKMZ0031MB27  |. 02/19/2015 |. 04/13/2025 |.... P U 1,138,900 [(EUR  1.39%)  |ovvuvernnvernnenn foovnneenieciees Joeen 17,625 [0 82,832 [ o 82,832 [ (1,554 e o e 7,060 e B023 ...
KINGSPAN SECURITIES USD  4.0655% /
Currency Swap ......... LIMITED ~G5264%AJ8 . |D1 ............ Currency BATYDEB6GKMZ0031MB27  |. 10/09/2015 . 11/12/2026 |.....vvvvvvvinnn fonnnns 7,037,000 |(EUR  2.434%) [oovvvvvinnnnnns Joovvnnneeeeeennnn foonennnnn 92,836 | 481,481 [.eeeeeeiis | 481,481 [.........(66,042)]...ccuniiiiinnnns foorriiiniinis e [ 62,155 | Ll B023 ............
KINGSPAN SECURITIES USD  4.0655% /
Currency Swap ......... LIMITED ~ G5264%AJ8 . |D1 ............ Currency BATYDEB6GKMZ0031MB27  |. 10/09/2015 . 11/12/2026 |....evvnvvvvvnnn fooriinnns 681,000 |(EUR  2.434%) [.ooovvvvvnnninnns foeneneeeeciiines foevviinnnns 8,984 |.......... 46,595 | .oeeeeiinnn [ 46,595 |.eeeneee e (8,39)]c i [ s [ 6,015 | L B023 ............
KINGSPAN SECURITIES USD  4.0655% /
Currency Swap ......... LIMITED ~ G5264#AJ8 . . | Currency . BATYDEB6GKMZ0031MB27  |. 10/09/2015 |. 11/12/2026 |.... .... 113,500 |(EUR  2.434%) .(B023 ...
KINGSPAN SECURITIES USD  4.0655% /
Currency Swap ......... LIMITED G5264%AJ8 . |D1 ............ Currency BATYDEB6GKMZO031MB27  |. 10/09/2015 . 11/12/2026 |....evenrvvvvnnn foorinnnnns 227,000 [(EUR ~ 2.434%) [.oovvevvnniinenns foenneeeeeiniees foeveiinnnns 2,995 |ooueennns 16,632 [ceveeeees [ 15,532 [cneeeee s (2,130 v foeeeeei e [ 2,005 | B023 ............
PUBLIC STORAGE .USD  3.54125%
Currency Swap ......... T4464#AB6 ... DI e CUrrency..... |eeeeeeeeeeeeuunnnnnnnnns BATYDEB6GKMZ0031MB27 _|. 03/22/2016 |. 04/12/2024 |........covvvvee ovnnns 25,815,200/ (EUR  1.54%) [..oovevvnonininnns Jonnneneinnnnnnnns [, 398, 132 1,482,435 | .ceveen [t 1,482,435 ......... 178,590 |..oovvnnniviinnnn fooneiiiiiines e oo . 94,344 | Ll B023 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) [ B./A.C.V. | Accretion Item Exposure | Entity (b)
PUBLIC STORAGE BANK OF AVERICA, NA .USD  3.54125%
Currency Swap ......... TA464#ABG .............. [0 IR [V =T A N BATYDEBBGKMZO031MB27  |. 03/22/2016 |. 04/12/2024 |.......evvvvvven founnnn 17,397,200 )/ (EUR  1.54%) [oovvvviiinnnnnns evnneeecciiinns [ 268,307 |......... 999,032 | .oeeeviienn [ 999,032 |......... 120,354 [ e [ e 63,580 [ ...oennnnn B023 ............
PUBLIC STORAGE BANK OF AVERICA, NA .USD  3.54125%
Currency Swap ......... T4464#AB6 ... . | Currency..... . BATYDEB6GKMZO031MB27 |. 03/22/2016 |. 04/12/2024 |.... R P 1,122,400 [/ (EUR  1.54%) |.. ....64,454 ... 7,765 (.
PUBLIC STORAGE s .USD  3.54125%
Currency Swap ......... T4464#ABG .............. [0 IR [T =T A N BATYDEB6GKMZO031MB27  |. 03/22/2016 . 04/12/2024 |......vvvvvvvinn fornnnnns 1,122,400 [/ (R 1.54%) |oevvvennrivinnnnns [ e 17,310 |.......... 64,454 | oo [ 64,454 |........... A5 U FUUTOR AP SRR o (1) IS B023 ............
SENSIENT TECHNOLOGIES
CORPORATION BANK OF AVERICA, NA .USD  3.946% /
Currency Swap ......... 81725TGA3 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 03/17/2017 . 05/08/2027 |..eevveeveeennn feaes 1,075,600 |(ER  1.71%)  [oeeeeeeeeieieeees e o 17,879 |.......... 42,155 | ooeiiiiis feens 42,155 |......... (16,995)[..eeeeeeeeeeeee Jemmeeeeeeneees foreeeeee e [ 10,192 ..ooeeeeee B023 ............
SENSIENT TECHNOLOGIES
CORPORATION BANK OF AUERICA, NA .USD  3.946% /
Currency Swap ......... 81725TGA3 .............. [0 IR [T =T A N BATYDEBBGKMZO031MB27  |. 03/17/2017 . 05/03/2027 |....vvvvvvvvvenn fonnns 1,075,600 |(ER  1.71%)  [oooerriiiiiinnnns e [ 17,879 |.......... 42,155 | e [ 42,155 |......... [QICTRCLEESY) U AU R RN 10,192 ..oeeeees B023 ............
SENSIENT TECHNOLOGIES
CORPORATION BANK OF AVERICA, NA .USD  3.946% /
Currency Swap ......... 81725TGA3 .............. [0 IR CUTTENCY..ee | evrenriiiinnininaeens BATYDEBBGKMZO031MB27  |. 03/17/2017 |. 05/03/2027 |...evvvueeaeenn feunnnnns 2,151,200 [(EUR  1.71%)  |eeeeeneeeeemnnnn fooeeeeemeeecces Joenes 35,759 | 84,309 |..coovnnnnn fornnns 84,309 |......... (33,991 eeeeeenies Joeeemmmeeeeeeeee [ e 20,385 | ....cee B023 ............
SENSIENT TECHNOLOGIES
CORPORAT [ON LUSD  3.946% /
Currency Swap ......... 81725TGA3 .............. [0 IR Currency..... BATYDEBBGKMZ0031MB27  |. 03/17/2017 . 05/03/2027 |....evvvvvvvvenn fonnnns 1,075,600 |(ER  1.71%)  [ooeeiiiiiininnnns e [ 17,879 |.......... 42,155 | e [ 42,155 |......... [QICTRCLEESY) U AU R RN 10,192 ..oeeeeees B023 ............
QPH FINANCE CO PTY LUSD  4.572% /
Currency Swap ......... LIMITED ~ Q7794%AL7 . |D1 .....oeeeeee Currency..... BATYDEB6GKMZ0031MB27  |. 07/18/2018 |. 10/18/2048 |......evvvvvvvnn fennnns 5,688,760 |(AD  4.98%) [oeeviiviiinninns [oevrinieeeeeiies oo 6,622 |......... L TARS ) R 787,569 |......... (25,428)).cevveiiiiiinns fooeeiii e o 142,414 .......... B023 ............
QANTAS AIRWAYS LTD LUSD  3.845% /
Currency Swap ......... TAT26MA*0 ... . | Currency..... BATYDEB6GKMZ0031MB27  |. 05/22/2019 |. 06/25/2031 R P 6,124,090 [(AUD  3.64%) |oeeevvevivvrrnnnn fooveriiiiiiiniins Jevnenn . 16,330 ... 564,437 | 2 564,437 | (1,000)] s feeeeeeeeeiees feeeeeiieeeenn [ 85,187 | L B023
QANTAS AIRWAYS LTD LUSD  3.845% /
Currency Swap ......... TAT26MAXO .............. [0 IR Currency..... BATYDEB6GKMZO031MB27  |. 05/22/2019 . 06/25/2031 |...evvvvnnivvinn fornnnnnd 6,743,380 [(AUD  3.64%)  |eevvvenviriinnnnn foorriiiiiiieiens e 17,981 ......... 621,515 [.eeeeeeees o 621,515 |.......... [SFZ01D) R AR R RN 93,802 .evvnnnnns B023 ............
QANTAS AIRWAYS LTD LUSD  3.845% /
Currency Swap ......... TAT26MAXO .............. [0 IR Currency..... BATYDEB6GKMZO031MB27  |. 05/22/2019 . 06/25/2031 |...evvvunnivvinn fornnnnns 3,027,640 [(AUD  3.64%)  |eeevvnnviiniinnnn forreiiiiiiieeees e 8,073 |......... 279,048 | ..ovenneees forns 279,048 |..ooeennnnnnn [RS51D) PP RPN R R 2,115 el B023 ............
QANTAS AIRWAYS LTD LUSD  3.845% /
Currency Swap ......... TAT26MA*0 ... . | Currency..... . BATYDEB6GKMZ0031MB27  |. 05/22/2019 |. 06/25/2031 R PO 9,839,830 [(AUD  3.64%) ...906,905 |... ....906,905 |.......... (1,752)[.
VESTEDA FINANCE BV .USD  2.704% /
Currency Swap ......... NI3GT#AD7 ..o [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 09/22/2020 |. 12/21/2035 |..eevvvnnvvvvnnn foenns 3,761,600 |(EUR  1.38%) [oeeeieviinnnnins foovenineieeeinens [ 40,418 |......... 354,304 | .oeeeeiin [ 354,304 |....... [RICHIRY(C)) FPPR IR RPN RN 65,782 .evvnnnnns B023 ............
VESTEDA FINANCE BV .USD  2.704% /
Currency Swap ......... NI3BT#AD7 ...ovnn [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 09/22/2020 |. 12/21/2035 |..eevvennvvvinnn foonns 1,880,800 [(EUR  1.38%) |oeevvrenvvvrrvnnnn foovreiiiiiiiniens o 20,209 |......... 177,152 | oo [ 177,152 |........ (G0 <)) R [ RPN RN 32,891 .o B023 ............
VESTEDA FINANCE BV .USD  2.704% /
Currency Swap ......... NI3BT#AD7 ...ovnn [0 IR [T =T A N BATYDEB6GKMZO031MB27  |. 09/22/2020 |. 12/21/2035 |...evvvenvvvinn fornnnnnd 6,230,150 [(EUR  1.38%)  |oeevvvnnvvvvinnnnn foovrreiniiieiiens Jovnins 66,943 |......... 586,815 [..evvnneees f[orrinns 586,815 |....... [LTARLSY R ETUPRR AR R, 108,951 .......... B023 ............
AMERICOLD REALTY
OPERATING PARTNER BANK OF AVERICA, NA USD  3.0735% /
Currency Swap ......... 03063#AD6 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 10/30/2020 |.01/07/2031 |.eevvvvuneaeenn feunnns 5,498,060 [(EUR  1.62%)  |eevvvmnereermmnnn fooeeeeemiieeeees Jovnnes 64,626 |......... 508,243 | ..coovvnnns fernnns 508,243 |....... (166,003)]- . vevvmeeeernnn fereeeeemmmmnieeees feerrnieeeeeeen foeeeeennns T456 [ ceveeenns B023 ............
AMERICOLD REALTY
OPERATING PARTNER BANK OF AUERICA, NA USD  3.0735% /
Currency Swap ......... 03063#AD6 .............. [0 IR [T =T A N BATYDEB6GKMZ0031MB27  |. 10/30/2020 . 01/07/2031 |..eevvvnnvvvinnn foennnns 6,901,820 |(EUR  1.62%) [oeeivviinnnnins foovennneeeeeiiens [ 81,126 |........ 638,007 [.eeeeeeenns |oeennnnn 638,007 |....... [0S 1561570 PR IR IO RN 93,090 [ .evvnnnnns B023 ............
AMERICOLD REALTY
OPERATING PARTNER BANK OF AVERICA, NA USD  3.0735% /
Currency Swap ......... 03063#AD6 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 10/30/2020 |.01/07/2031 |.eeevvveneeaeenn feunnns 5,498,060 [(EUR  1.62%)  |eevvmmnereermmnnn fooeeeemmeiieeeees Jeenies 64,626 |......... 508,243 | ..coovvnnns fernnns 508,243 |....... (166,003)]-+vevvneeeernnn fooeeeeemmmmnienees feemrnieeeeeenn foeeeeennns T456 [ ceveeenns B023 ............
AMERICOLD REALTY
OPERATING PARTNER USD  3.0735% /
Currency Swap ......... 03063#AD6 ... . . | Currency..... . BATYDEB6GKMZ0031MB27  |. 10/30/2020 |.01/07/2031 P U 8,890,480 [(ER  1.62%) ...821,840 |... ....821,840 |....... (268,431)|.
MAGNA HOUSING LIMITED .USD  3.318% /
Currency Swap ......... GS744#AC3 ...eevnen [0 IR Currency..... BATYDEB6GKMZ0031MB27  |. 10/05/2021 |. 11/16/2056 |.....evvnvvvrnn fornnnnns 5,444,000 |(GBP  2.51%)  [ooovivviervnnnnns Jevnniieeceiiien [ 41,887 |...... 1,016,137 | eoeeeeinn [ 1,016,137 |....... [CI0E T V2] N ERRUPOR AR R 156,730 | ... B023 ............
MAGNA HOUSING LIMITED .USD  3.318% /
Currency Swap ......... GS744#AC3 ...vevens [0 IR [T =T A N BATYDEB6GKMZ0031MB27  |. 10/05/2021 |. 11/16/2056 |.....evvvvvvvvnn fernnnnns 2,041,500 [(GBP  2.51%)  |oeevvrnnvrrrrnnnnn fooveeeiniiiieiens Jovnis 15,708 |.......... 381,051 [.eveeneees o 381,051 |....... [QEXTE 72D R TR RPN R, 58,774 ooeeeeens B023 ............
MAGNA HOUSING LIMITED BANK OF AVERICA, NA LUSD  3.318% /
Currency Swap ......... G5744#AC3 ...vuvvinns Dl e Currency..... . BATYDEBBGKMZ0031MB27 _|. 10/05/2021 |. 11/16/2056 |.......ceovvivee Jovunnnnnns 680,500 [(GBP  2.51%)  Juveevirvrevvnnns foovevnnnninniiinns foeniiininns 5,236 |........ 127,017 ... 127,017 )......... (51,140). oo e [ e 19,591
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Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
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Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
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Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
RICHARDSON
INTERNATIONAL LIMITED BANK OF AVERICA, NA .USD 2.857% /
Currency Swap ......... 763169085 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 10/07/2021 . 01/07/2032 |eeevvvenvveennn foeeeeeenns 398,406 [(CAD  3.19%)  [oeeeeermnereeeenn fomeeeeemnnieees fevenneees (459)].......... 12,086 |.oovvvvnnnn foennens 12,086 |-eevveennnnees (18- eeeeeemeeeeeee Jmmmeeeeeemeees foeeeeeeeeeeeeee [ 5,731 woveiinne B023 ............
RICHARDSON
INTERNAT IONAL LIMITE BANK OF AVERICA, NA .USD 2.857% /
Currency Swap ......... 763169085 ... . .... |Currency..... . BATYDEB6GKMZ0031MB27 |. 10/07/2021 |.01/07/2032 |.... R P 1,115,538 [(CAD ~ 3.19%) .(B023 ...
RICHARDSON
INTERNATIONAL LIMITED BANK OF AVERICA, NA .USD 2.857% /
Currency Swap ......... 763169085 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 10/07/2021 |. 01/07/2032 |.eeevvvueeeeenn feunens 2,151,394 |(CAD  3.19%)  [ooeeeeeemneeeeee Jemeee e o (2,480)f.......... 65,267 [.eeveneees forreaeens 65,267 [.ceeeeennnnnns (1)) EETUN FEUSRTRRRRRRRRTU FEUPTPTTRRPTRPT TN 30,947 | .o B023 ............
RICHARDSON
INTERNATIONAL LIMITED BANK OF AUERICA, NA .USD 2.857% /
Currency Swap ......... 763169085 .............. [0 IR [T =T A N BATYDEB6GKMZ0031MB27  |. 10/07/2021 (. 01/07/2032 |.eevvvennvvvinnn foeriniins 398,406 [(CAD  3.19%)  [oovvevvnnnrerienn freereeiiiinees fovviniins (459)..envnnnen 12,086 |.oeveeenenn fernnns 12,086 |.oevveennnnnns (1)) I R R R 5731 woeeeeiies B023 ............
RICHARDSON
INTERNATIONAL LIMITED BANK OF AVERICA, NA .USD 2.857% /
Currency Swap ......... 763169085 .............. [0 IR CUTTENCY..ee | evrenriiiinnininaeens BATYDEB6GKMZO031MB27  |. 10/07/2021 . 01/07/2032 |eeevvvenvveeennn foeeeaeeens 239,044 |(CAD  3.19%)  [ooeeeeeeeeneeeee Jemmmeeeeeeeee foeeeeeeinnns (276).....c..... 7,252 | ceviiiee foeeeeeees 7,252 |oceeee [R10)) T FOSRRTRURPURRRTT IEUPPRPTRRRSTUPT RSN 3,439 ..oeennens B023 ............
RICHARDSON
INTERNATIONAL LIMITED BANK OF AUERICA, NA .USD 2.857% /
Currency Swap ......... 763169085 .............. [0 IR [T =T A N BATYDEB6GKMZO031MB27  |. 10/07/2021 . 01/07/2032 |.eevvvennvvvinnn foervinins 398,406 [(CAD  3.19%)  [ooevvvvrevirviens freereeiniieees fovviniins (459)..envnnnen 12,086 |.oeveeenenn fernnns 12,086 |.oevveennnnnns (1)) I R R R 5731 woeeeeniis B023 ............
BANK OF AMERICA, NA USD  3.256% /
Currency Swap ......... VICAT SA  FO731#AK3 |D1 ... [V =T A N BATYDEB6GKMZ0031MB27  |. 10/21/2021 |. 11/30/2036 |.....evvnvvvvnn fornnnnns 5,240,250 |(ER  1.57%)  [ooovevvieinninnnns Jevnnnieiciiines [ 71,424 1......... 656,862 [...oeeeennn |orrnnnnnd 656,862 |....... (245,432).ccvvvneiiiinnnns [ e e ST R (R B023 ............
BANK OF AMERICA, NA USD  3.256% /
Currency Swap ......... VICAT SA  FO731#AK3 |D1 ... [V =T A N BATYDEB6GKMZ0031MB27  |. 10/21/2021 |. 11/30/2036 |....evvvvvvvvvnn fernnnnns 4,075,750 [(EUR  1.57%)  |oeevvvnnvrrvinnnnn fooereiiiiieeeens o 55,552 |.......... 510,893 [.eeveneees o 510,893 |....... [REEIUR:Ee)) R RN RPN R, 73,978 [ cevrnnnnns B023 ............
UMV GLOBAL FOODS
COMPANY LTD BANK OF AVERICA, NA ...USD 3.3% /
Currency Swap ......... GI162#AA2 ... . | Currency..... . BATYDEB6GKMZ0031MB27 |. 11/10/2021 |.01/31/2034 |.... P PO 1,348,100 |(GBP  2.64%) ...162,957 |... ....162,957 |.........(45,797)[. .[B023 ...
UMV GLOBAL FO
COMPANY LTD BANK OF AVERICA, NA ..USD 3.3% /
Currency Swap ......... GI162#AA2 .......cvvee [0 IR [T =T A N BATYDEB6GKMZO031MB27 | 11/10/2021 . 01/31/2034 |...evvvvnvvvinnn foennnns 8,088,600 |(GBP  2.64%) [oeviiviirnninins foeveniiieieeiiens [ 47,948 |......... 77,741 [t | 977,741 |....... (VL3472 R IR R R 130,081 ..o B023 ............
UMV GLOBAL FOODS
COMPANY LTD BANK OF AWERICA, NA ...USD 3.3% /
Currency Swap ......... GI162#AA2 .....ccenennn [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 11/10/2021 |. 01/31/2034 |..covvveeeeeeenn fennns 4,044,300 [(GBP  2.64%)  |eevvrnnereeemnnnn fooeeeeemiieeeees Jeenis 23,974 |........ 488,871 [..ooeeevnns |eeeennnn 488,871 |....... (137,391 eeeeeeeeee Jeeemmeeeeeeeeeee feeeeeeeeeeee s 65,040 [ ....oeen.. B023 ............
UMV GLOBAL FOODS
COMPANY LTD BANK OF AUERICA, NA ..USD 3.3% /
Currency Swap ......... GI162#AA2 ......cevvee [0 IR [T =T A N BATYDEB6GKMZ0031MB27  |. 11/10/2021 . 01/31/2034 |....evvvvriviins fonnnnns 4,044,300 [(GBP  2.64%)  |eevvvnnvivvinnnnn foovreiiiiiiieeens Jevnis 23,974 1........ 488,871 [.oeeeeeens |ovennnnn 488,871 |....... [RETAR:*N) R TR RPN R, 65,040  .......... B023 ............
UMV GLOBAL FOODS
COMPANY LTD ...UsD 3.3k /
Currency Swap ......... GI162#AA2 .....ceevenen [0 IR Currency..... BATYDEB6GKMZO031MB27  |. 11/10/2021 . 01/31/2034 |..oevveevveennn fennes 6,740,500 |(GBP  2.64%)  [ceeeeeeeennnnees Joeemnneeeeeennnn ferreeeeens 39,957 |......... 814,785 | ..oveeeees [ 814,785 |....... (228,985)[... e eeeeeeneeee Jeemmnneeeeeenn foreeeeeneeeeeen [ 108,401 .......... B023 ............
PEEL PORTS PP FINANCE .USD  3.376% /
Currency Swap ......... LIMITED ~ GB970*AX4 . |D1 ............ Currency..... BATYDEB6GKMZO031MB27  |. 02/10/2022 |. 06/30/2032 |...evvvuevaeenn founnnnns 2,580,200 [(GBP  2.83%)  |eeevuuurreermnnnn foreeeeemiiieeeees Jerniees 14,927 |......... KOCTVEY I R RN 303,751 |......... (94,560)[-.eeeeeeneeeeee Jmmmeeeeemnnes foreeeeeineeeeeen [ TR VAN (. B023 ............
PEEL PORTS PP FINANCE .USD  3.376% /
Currency Swap ......... LIMITED ~ GB970*AX4 . |D1 ............ Currency..... BATYDEB6GKMZO031MB27  |. 02/10/2022 |. 06/30/2032 |..evvveevevennn foaeeeeenns 135,800 |(GBP  2.83%)  [oeuueeeeemrnnnees Jeemmmneeeeeennnn feeeeeeeeeinns 786 |.......... 15,987 [.evneeeeens foeeennnnnn 15,987 |.cceenn (4,977 eeeeeeeeeeee | foeeeeeeeees [ 2,009 ..ooevenn B023 ............
PEEL PORTS PP FINANCE .USD  3.376% /
Currency Swap ......... LIMITED  GB970*AX4 . . | Currency..... . BATYDEB6GKMZ0031MB27 |. 02/10/2022 |. 06/30/2032 |.... P PO 1,901,200 |(GBP  2.83%) .[B023 ...
PEEL PORTS PP FINANCE .USD  3.376% /
Currency Swap ......... LIMITED  GB970*AX4 . |D1 ............ Currency..... BATYDEB6GKMZO031MB27  |. 02/10/2022 |. 06/30/2032 |..evvveevvevennn foeeeeeenns 407,400 [(GBP  2.83%)  |vvuureeemmrnnnns [oeeemmmmmneeeennnn foonereeenns 2,357 |eeennnnn 47,961 [.eveeneees foreeeeens 47,961 |......... (14,931 eeeeeeeeee e o | 6,028 | e B023 ............
PEEL PORTS PP FINANCE .USD  3.376% /
Currency Swap ......... LIMITED  GB970*AX4 . |D1 ............ CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 02/10/2022 |. 06/30/2032 |..evvveevevennn foaeeeeenns 543,200 |(GBP  2.83%)  [ceuueieerrrnniees Jeeennneeeeeeenen fereeeeeeens 3,143 |t 63,948 [..eveneees o 63,948 |......... (19,907 eeeeeeeeeeee Jeemmeeeeeeeenes o e 8,087 | e B023 ............
PEEL PORTS PP FINANCE BANK OF AVERICA, NA .USD  3.376% /
Currency Swap ......... LIMITED  GB970*AX4 . |D1 ... |Currency..... ... BATYDEB6GKMZ0031MB27 |. 02/10/2022 |. 06/30/2032 |.... oo |eeeeerr... 135,800 |(GBP  2.83%) ... (4,977). .[B023 ...
RHEINKALK HOLDING GNBH! BANK OF AVERICA, NA LUSD  3.754% /
Currency Swap ......... D70020AB3 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 03/09/2022 |. 03/31/2034 |..eevvveevveeenn feunens 7,945,200 |(EUR  2.38%)  [ooeeeeeeeennieees Jemmmeeeeeeennn o 85,621 |......... 330,684 |...oevnee [ 330,684 |....... (823,612)[.. e eeeeeeneees Jeeemneeeeeeeenees foereeeeeiieeee Jeeees 128,769 | .......... B023 ............
RHEINKALK HOLDING GNBH! BANK OF AVERICA, NA LUSD  3.754% /
Currency Swap ......... D7002@AB3 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 03/09/2022 |. 03/31/2034 |...evveevvvvennn foeeeeeenns 441,400 [(BUR  2.38%)  [-eeeeeemmmrreernn [remmeeeeemmmees foeeeennnnns 4,757 |euennneeen 18,371 | oo feenes 18,371 ........ (17,978)] e eeeeeeeeeeeeen [ e o 7,154 oo B023 ............
RHEINKALK HOLDING GNBH! BANK OF AVERICA, NA LUSD  3.754% /
Currency Swap ......... D70020AB3 .............. Dl e CUTTeNCY...o. |eveesiririnnnnniinnnnns BATYDEB6GKMZ0031MB27 _|. 03/09/2022 |. 03/31/2034 |...eevvueveeene fooaarees 6,289,950 [(EUR  2.38%)  |eevveusrrrrrmnnns forneeemmmminaaeens Jonnnanns 67,784 {......... 261,791 | o 261,791 ....... (256,193)]- - eeeeremmmnnee Jormmmnnneeeemnnnn foorreereenannnees Jonnennns 101,942 .......... B023 ............
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Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
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RHEINKALK HOLDING GHBH BANK OF AVERICA, NA .USD 3.754% /
Currency Swap ......... D7002@AB3 .............. [0 IR [V =T A N BATYDEB6GKMZ0031MB27  |. 03/09/2022 |. 03/31/2034 |....evvvvvvvvinn forrns 1,324,200 [(EUR  2.38%)  |oeevvenvvvvennnnns foovevviniieeicns o 14,270 |.......... 55,114 | oo [ 55,114 |......... [(TC ) O KR R R, 21,461 [ ..oeeeenns B023 ............
RHEINKALK HOLDING GIBH BANK OF AVERICA, NA .USD  3.754% /
Currency Swap ......... D7002@AB3 ... .. |D1 . | Currency..... . BATYDEB6GKMZO0031MB27  |. 03/09/2022 |. 03/31/2034 |.... R P 1,655,250 [(EUR  2.38%) ...(67,419)[. .(B023 ...
RHEINKALK HOLDING GMBH LUSD  3.754% /
Currency Swap ......... D7002@AB3 .............. [0 IR Currency..... BATYDEB6GKMZO031MB27  |. 03/09/2022 |. 03/31/2034 |...evvvvvvvvvnnn fooriiinns 441,400 [(ER  2.38%)  [ooevvevvnnvininns froneeeeeniniies forveinnnnns 4,757 feennnnnnn 18,371 | oo [ 18,371 ........ (17,978)]cevvvviieveinnn oo i [ 7,154 B023 ............
RHEINKALK HOLDING GMBH LUSD  3.919% /
Currency Swap ......... D7002@ACT .........euunn [0 IR [T =T A N BATYDEB6GKMZO031MB27  |. 03/09/2022 |. 03/31/2037 |..eevvvunnvvvinn fornnnnns 5,186,450 [(EUR  2.58%) |oeevvvenvvvvinnnnn fooerriiiiiiiiicns o 54,736 |......... 227,484 | oo [ 227,484 |....... (228,545)].ccvvvnnneniinnnnn [ e o 95,315 | .oeeee B023 ............
RHEINKALK HOLDING GIBH BANK OF AUERICA, NA .USD 3.919% /
Currency Swap ......... D7002@ACT .........euuns [0 IR Currency..... ... BATYDEB6GKMZO031MB27 |. 03/09/2022 |. 03/31/2037 |...evvvenvvvvnnn forens 1,213,850 [(EUR  2.58%)  |oevvvenvvvvivnnnns foorvvvinieeciiis o 12,811 .......... 53,241 |oeeeiiie [ 53,24 (RS T21e]) R KU T R, 22,308 .[B023 ............
RHEINKALK HOLDING GHBH BANK OF AUERICA, NA .USD 3.919% /
Currency Swap ......... D7002@ACT .........euuns [0 IR Currency..... BATYDEB6GKMZO031MB27  |. 03/09/2022 |. 03/31/2037 |..eevvvvnvviinn fonrens 4,745,050 [(EUR  2.58%)  |oeevvvnnvvvvinnnns foovriiiiiiieeeens o 50,077 |.......... 208,124 | .eeveneees [ 208,124 |....... (e N0 ieL.)) R KRR R R, 87,203 cevrrnnnns B023 ............
RHEINKALK HOLDING GMBH LUSD  3.919% /
Currency Swap ......... D7002@ACT .........euuns [0 IR Currency..... BATYDEB6GKMZO031MB27  |. 03/09/2022 |. 03/31/2037 |..eevvvnvvvvvnnn foeriiiins 441,400 [(ER  2.58%)  [.oeveevvvnniniinn frenneeeeeiniiens foeveiinnnns 4,658 |.......... 19,360 [.eneeeeens forviinnnns 19,360 |......... (19,451 e [ s 8,112 weeeeennns B023 ............
GROSVENOR LTD LUSD  4.005% /
Currency Swap ......... G41330AH6 .............. [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 04/14/2022 |. 10/26/2032 |......evvvvvvven founnns 17,017,000 [(GBP  3.23%)  |.oevevvrnnvvvvinnn feeeeeeevvniieees fovvnnnnns 131,383 |...... 1,920,090 [.evneeeenns |oene 1,920,090 |....... [CETAR-TA D) R U RPN AR 256,379 | ........en B023 ............
GROSVENOR LTD LUSD  4.005% /
Currency Swap ......... G41330AH6 .............. [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 04/14/2022 |. 10/26/2032 |....evvvvvvvvenn foonns 1,701,700 [(GBP  3.23%)  |eevvrenvvrvrnnnnn fooeereiiiiiieeens Jovnis 13,138 ......... 192,009 [.eveneeens [ 192,000 |......... [(SCTE-T0) AR FOURRUURR RO RN 25,638 | .......... B023 ............
GROSVENOR LTD LUSD  4.005% /
Currency Swap ......... G41330AHG .............. [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 04/14/2022 |. 10/26/2032 |......evvvvvvven founnnn 61,523,000 [(GBP  3.23%)  |ovvveuvrvrrrnnnnns foovervmnnieeeenns fovnnns 474,99 |...... 6,941,864 [ ... fonnnnn 6,941,864 [..... (2,161,534)[...coevevnnnnins e [ el 926,909 | .......... B023 ............
GROSVENOR LTD LUSD  4.005% /
Currency Swap ......... G41330AHG .............. [0 IR Currency..... BATYDEB6GKMZO031MB27  |. 04/14/2022 |. 10/26/2032 |.....evvvvvvvinn founnnnns 3,403,400 |(GBP  3.23%)  [eoovevviirrnninns Jevnnieeeeiiiees [ 26,277 | 384,018 [ .cevenneees [ 384,018 |....... [RALIR-TL)) R TR RPN R, 51,276 [ ceveeennns B023 ............
GROSVENOR LTD LUSD  4.005% /
Currency Swap ......... G41330AH6 ... . | Currency..... BATYDEBBGKMZO031MB27  |. 04/14/2022 |. 10/26/2032 |....evvvvvvvvnnn foonns 1,701,700 (GBP  3.23%) ... 192,009 |........... 192,009 |.eeee et (59,787 [ feeeeeieeeenn [ 25,638 | o B023 ...
SHV NEDERLAND BV LUSD  4.725% /
Currency Swap ......... N7660#AZ0 .............. [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 05/25/2022 |. 06/08/2034 |.....evvvvvvvenn feonnns 1,601,700 [(EUR  3.27%)  |oeevvvnnvrvvinnnnn foovreiiiiiieeiens Jovnins 17,389 |.......... 20,823 |.coeeiiien [ 20,823 |........ ({72011 ) R IR R RN 26,191 [ ..oeeeeens B023 ............
SHV NEDERLAND BV LUSD  4.725% /
Currency Swap ......... N7660#AZ0 .............. [0 IR Currency..... BATYDEB6GKMZO031MB27  |. 05/25/2022 |. 06/08/2034 |....evvvvvvvvnnn foorivnnnns 533,900 (EUR  3.27%)  [oooevrvvrrrnnnnns Joeevvninieeeecinns oo, 5,796 [cvneeeenn 8,94 | | 6,941 |......... (22,360)[..ceeeevvnnnenns Jevneneeeeeiieens [ e 8,730 | e B023 ............
SHV NEDERLAND BV LUSD  4.725% /
Currency Swap ......... N7660#AZ0 ... . | Currency..... . BATYDEBGGKMZO031MB27  |. 05/25/2022 |. 06/08/2034 |........eovvvvrr founnns 19,220,400 [(ER  3.27%) ...208,672 ... ... 249,872 ). (804,969)|. .(B023 ...
SHV NEDERLAND BV LUSD  4.725% /
Currency Swap ......... N7660#AZ0 .............. [0 IR Currency..... BATYDEB6GKMZO031MB27  |. 05/25/2022 |. 06/08/2034 |....evvvvvvvvnnn foervvinnns 533,900 [(EUR  3.27%)  [oooevrevrrrnnnnns Joovvvnnnieeeeinns oo, 5,796 |oevnnnnnnn 6,941 [ | 6,941 |......... (22,360)[.ccvvevvnnnenns Jevneneeeeeveien [ e 8,730 | e B023 ............
SCOTLAND GAS NETIWORKS USD  5.7825% /
Currency Swap ......... PLC  G7898#AD1 ...... [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 10/04/2022 |. 04/13/2035 |...eevvvvvvvinnn foonns 1,710,000 [(GBP  6.31%)  |eeevvvnnvivrrnnnn fooeeeeeiiniieeees e 102,868 |....... (266,290)( .evvnnnnne fonnnns (266,290)f....... [QEZIRTY)) R RN R R, 20,048 .......... B023 ............
SCOTLAND GAS NETIWORKS USD  5.7825% /
Currency Swap ......... PLC  G7898#AD1 ...... [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 10/04/2022 |. 04/13/2035 |....evvvvvvvvnnn foonns 1,710,000 [(GBP  6.31%)  |eevvvvnnvivrrnnnn fooeereeiinineees i 102,868 |....... (266,290)( .evvnnnnne fonnnns (266,290)f....... [QEZIRTY)) R RN R R, 20,048 | .......... B023 ............
SCOTLAND GAS NETIWORKS USD  5.7825% /
Currency Swap ......... PLC  G7898#AD1 ...... [0 IR [T =T A N BATYDEB6GKMZO031MB27  |. 10/04/2022 |. 04/13/2035 |...evvvvvvvvvnnn foorininnns 456,000 [(GBP  6.31%)  |evvrenvrvrrnnnnns fooveevvniiieieens e 27,431 oo (VATARD) U R (71,011)).ceeens [ITRECES)) U FUTRR R RN T 746 woennnnnns B023 ............
BRUSSELS AIRPORT
COMPANY NV B14014AN7. BANK OF AVERICA, NA USD  5.4375% /
CUTTency SHap ......cc |eeeeeeervmmnninnieinnnennns [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 02/09/2023 |. 02/28/2030 |..eevveeveevenn foaeees 5,378,000 [(EUR  4.32%)  |eeeevmmnnreermnnn feoeeeeeemmnieeeee Joeeennnns (40, 140)|......... (721 )) [ R (32,613)f......... (82,613 eeeeeeeeeeee Jemee e o [ 68,129 .......... B023 ............
ABP ACQUISITIONS UK BANK OF AVERICA UsD  5.6175% /
Currency Swap ......... LTD  G2956@AN1 ...... [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 05/23/2023 |. 12/05/2034 |....evveevveeenn founens 2,733,280 |(GBP  5.97%)  [ceeeeeeeernniieees Jemmeeeeeeee o (5,369)f........ (87, 177)] oo Jeeennnnn (87, 177)-veens (87,177 eeeeeeeeeeeeen [ e o 45,714 ...l B023 ............
ABP ACQUISITIONS UK BANK OF AVERICA, NA UsD  5.6175% /
Currency Swap ......... LTD  G2956@AN1 ...... [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 05/23/2023 |. 12/05/2034 |....evuevveennn feeens 1,118,160 [(GBP  5.97%)  |eevvvmereermmnnn fooeeeeemeieecees Jeenes (2,196)......... [(ISTCIEK)) R N (35,663)......... (85,863)[- e eeeeemnereeee Jmmmmeeeeeennes foreeeeeie e [ 18,701 .o B023 ............
Fixed Income Portfolio BANK OF AMERICA, NA L USD 5.51% /
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 06/08/2023 |. 10/11/2033 |...cevvveeeeaen fevnnnn 20,056,000 [(GBP  6.02%)  |-vvvuueeeermmnnns foeeemmmmmmeeeeeenn foeeeeeiiies oo (1,105,766)].....ccvvve |oenee (1,105,766)|..... (1,105, 766)]+cvvveeeeeeeennn foreeeeemmieeeeeee Jeenie e foeeeeenn 317,721 et B023 ............
1OTO  INVESTMENTS LTD CREDIT AGRICOLE CIB USD  3.8725% /
Currency Swap ......... G6302%AB1 .............. [0 IR [OT T 1o N 1VUV7VQFKU0QSJ21A208 . 02/24/2022 |. 06/15/2037 |...eeevvveneeeee Jovnnnnn 7,464,800 [(GBP  3.27%)  |eeevemnrreeemmnnn fooeeeemmiieeeees Jeenes 43,960 |......... 854,031 [..evenneee [ 854,031 |....... (277,865)] e eevveeeeeenn fommeeeeemmneeees Jeeemnneeeeeeennn oo 138,239 [ ..ooeennt B023 ............
1OTO  INVESTMENTS LTD CREDIT AGRICOLE CIB USD  3.8725% /
Currency Swap ......... G6302%AB1 .............. [0 IR CUTTENCY..ee | errenrriiirniininanens 1VUV7VQFKU0QSJ21A208 . 02/24/2022 |. 06/15/2037 |....eeevvvnneene Jevnnnns 1,782,900 [(GBP  3.27%)  |vevemnereeemmnnns fooeeemmmneeeeens Joenes 10,205 |......... 198,257 [.vveneeees [ 198,257 |......... (64,458)[...eeeeeeeeeeeee | foeeeeee e [ 32,091 oo B023 ............
1OTO  INVESTMENTS LTD CREDIT AGRICOLE CIB USD  3.8725% /
Currency Swap ......... G6302%AB1 .............. Dl eieennens CUTTeNCY...o. |eveesiririnnnnniinnnens 1VUV7VQFKU0QSJ21A208 . 02/24/2022 ). 06/15/2037 |....eevvvueenee Jovennns 6,798,300 [(GBP  3.27%)  |o-eieerrrmnnrne Joommmmnneeeennnnn franeeeeees 40,035 |........ JEEAV AL T T 777,778 ... (252,874)].. oo eeeeeeninnes Joemmmnnneeeennnnn fooerrereiinnnees Jonnnnnns 125,896  ....oonnn. B023 ............
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Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) [ B./A.C.V. | Accretion Item Exposure | Entity (b)
MOTO  INVESTMENTS LTD CREDIT AGRICOLE CIB USD  3.8725% /
Currency Swap ......... G6302%AB1 .............. [0 IR [V =T A N 1VUV7VQFKU0QSJ21A208  [. 02/24/2022 |. 06/15/2037 |..evvvvvvvvnnnns Jovvennnnns 533,200 |(GBP  3.27%)  [coeerevrrrnnnnns foeevrnneeeeiinns oo 3,140 |.......... 61,002 |.cceeeeennn |evvnnnns 61,002 ......... [QICIR:XK)) R R R R, FER-TL3 —. B023 ............
Fixed Income Portfolio USD  5.1225% /
Currency Swap ......... . | Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.09/20/2013 |. 04/08/2029 |.... P U 6,708,799 [(CAD  5.34%)  |oeeeeeeeeeeeeeeees [ [eennnnnnn 53,441 | 1,569,475 [..eeeeeeeis | 1,569,475 |........ (21,870)[.
USD  5.1225% /
Currency Swap ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.09/20/2013 |. 04/08/2029 |.......ccvvvvenn fonnns 6,125,425 |(CAD  5.34%)  [oooviviiiinninnnns Jeveniieeeeiiines [ 48,794 |...... 1,432,999 [.ooveeeen [ 1,432,999 |......... [QICIRELCIc)) R AR R RN 71,997 [ coveeennns B023 ............
USD  5.1225% /
Currency Swap ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.09/20/2013 |. 04/08/2029 |.......ccvvvvenn fonnrns 9,917,355 |(CAD  5.34%)  [ooovivviiinninnnns e [ 79,000 |...... 2,320,093 |..coevvnnnn feunnnn 2,320,093 |......... (78 11) R RPN RO RN 116,566 | .......... B023 ............
Fixed Income Portfolio USD  5.1225% /
Currency Swap ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.09/20/2013 |. 04/08/2029 |........ccevvver fovnnnn 16,334,468 [(CAD  5.34%)  |oeevvvenvivvinnnnn fooeeriiiiies i 130,117 )...... 3,821,330 | .ceeeennnnn fennnnn 3,821,330 |......... [R5 T<T0))| PR RPN R N 191,991
Income Portfolio L USD 4.56% /
Currency Swap ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/09/2014 |.07/17/2029 |.......cvvvvvvns |ounnnns 5,730,700 [(GBP  4.378%) |eeevvunvrvvrnnnnn foovveeiniiiiiiiens fovninns 51,462 |...... 1,618,917 |oeeeeeie [ 1,618,917 |....... [QCZIR-N1:)) RPN IR RPN RN 69,007 | .evvnnnnns B023 ............
..USD  4.56% /
Currency Swap ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/09/2014 |.07/17/2029 |......eevvvvven founnnn 10,450,100 |(GBP  4.378%) [cevvvvrvnnnnnns foevennneieiciiens [ 93,842 |...... 2,952,142 [.eeeeienis | 2,952,142 |....... [(IUUN10X)) R R RPN AR 125,836 | .......... B023 ............
..USD  4.56% /
Currency Swap ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/09/2014 |.07/17/2029 |......eevvvvven founnnn 10,450,100 |(GBP  4.378%) [cevvvvvevvnnnens foovenenieeccinnnn [ 93,842 |...... 2,952,142 [.eeeeienis | 2,952,142 |....... [(IUUN10X)) R R RPN AR 125,836 | .......... B023 ............
..USD  4.56% /
Currency Swap ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/09/2014 |.07/17/2029 |.......evvvvven founnnn 17,023,550 [(GBP  4.378%) |eevvenvvvvrvnnnns foovevvniniiiicins o 152,871 ...... 4,809,134 [..eeeeeeen [ 4,809,134 |....... [ T A ) RPN IR RPN AR 204,991 .......... B023 ............
..USD 4.56% /
Currency Swap ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/09/2014 |.07/17/2029 |.......cevvvvvnr |ounnnnn 1,011,300 |(GBP  4.378%) [.ovvvvevvvnnennes Jovneneeeiviiies [ 9,081 1.......... 285,691 [.ceveneees o 285,691 |......... [0 O RN T R, 12,178 oo B023 ............
..USD  4.56% /
Currency Swap ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/09/2014 |[.07/17/2029 |....cvvuvvvvenn foonrnns 1,854,050 [(GBP  4.378%) |oeevvenvvvvvvnnnns foovevviniieeiins o 16,649 |.......... 523,767 [.evveneeees o 523,767 |...uunn.. (S22 | O KRR R R, 22,36 | coeeeen B023 ............
LUSD  4.045% /
Currency Swap ......... . | Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.07/23/2014 |.10/16/2034 |.... P RO 5,112,300 [(GBP  3.79%)  |oeeevvrnvvrvrennnn fooverevvnniiineees Joenennn . 49,696 ... 1,435,428 | .coveenee [ 1,435,428 |....... (211,449)).eiiiiiiienns e [ e 84,978 | B023 ...
LUSD  4.045% /
Currency Swap ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.07/23/2014 |.10/16/2034 |........ccevvvee founnnnnnns 852,050 |(GBP  3.79%)  [.eeveevvrniiiiinn frenneeeeeiiiees foereiinnnns 8,283 ......... 239,238 | ceeeeeiienn [ 239,238 |......... [T | R KR U 14,163 | .......... B023 ............
LUSD  4.045% /
Currency Swap ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.07/23/2014 |.10/16/2034 |........ccovvvrn founnnn 11,076,650 [(GBP  3.79%)  |.evvvvvnnnvivinnnn fooneereviniienees Jovvnnnns 107,674 |...... 3,110,095 [.eeveneeees [ 3,110,095 |....... [ Eie) R EPRUPTORR AR R, 184,120 | .......... B023 ............
BERKELEY TWO
PARTNERSHIP ..USD 3.97% /
Currency Swap ......... G1018#AD9 ... ... |Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 12/10/2015 |. 09/05/2027 |.... JUT 6,445,550 |(GBP  3.37%)  [-eeeeeeeeniiiiees Joeneeeeeeiiee [oeeeennn . 58,749 [ 1,348,263 [..oeeeennn |oeene 1,348,263 |....... (150,046)[. .[B023 ...
GREAT PORTLAND ESTATES .USD  4.101% /
Currency Swap ......... PLC  G2685@AG4 ...... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.02/16/2018 |.06/05/2028 |.........cevveee |ounuunnns 701,550 |(GBP  2.7%)  [oeeeeeemmmreeeenn [remmeeeeemmmees foeeeennnnns 9,050 |......... 125,045 [.oeeeneees e 125,045 |......... (20,493)]-ceveeeeeemens foeeeemmeeeeeeees [ e 7,592 B023 ............
GREAT PORTLAND ESTATES .USD  4.101% /
Currency Swap ......... PLC  G2685@AG4 ...... D1 ... |Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.02/16/2018 |.06/05/2028 |.... JUT IO 1,403,100 |(GBP  2.7% ...250,090 |... ....250,090 |.........(40,986)[. .[B023 ...
GREAT PORTLAND ESTATES .USD  4.101% /
Currency Swap ......... PLC  G2685@AG4 ...... [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.02/16/2018 |.06/05/2028 |.........cceveee |ounnnns 2,806,200 [(GBP  2.7%)  |eeerrmurreermmnnn fooeeeemmnnieeeees Jernieees 36,198 |......... 500,179 [ .eevenneees o 500,179 |......... (81,973 eeeeeeeeeeee e foreeeee 30,370 | e B023 ............
NSI PORTS FINANCE CO .USD  4.20375%
Currency Swap ......... PTY LTD  Q6518#AH3 . ... |Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2033 |.... T R 2,603,700/ (AUD  4.65%) |.. ...472,067 |... ....472,067 |.........(24,262)[. .[B023 ...
NSI PORTS FINANCE CO .USD  4.20375%
Currency Swap ......... PTY LTD  Q6518#AH3 . |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2033 |.....covvvereee Jounnnnn 1,104,600 |/ (AUD  4.65%) [-oeeeeeennneeeees Joemeeeeeeeneees foeeeeennnns 3,137 [ 200,271 [ .eeveneees foreeees 200,271 |......... (10,298 eeeeeeeeeeee Jemeee e foreeeeei e [ 17,056 | .......... B023 ............
NSI PORTS FINANCE CO .USD  4.20375%
Currency Swap ......... PTY LTD  Q6518#AH3 . |D1 ............ Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2083 |..ceevvuierveenn fooeeeens 3,392,700 |/ (AUD  4.65%) [-eeeeeeennneeeeen Joemmeeeeeennies foeeeeeninns 9,635 |........ 615,17 [.eeeeenns Joeeennnn 615,117 |......... (31,614 eeeeeeeeeeee | o [ 52,387 | ceeeeenn B023 ............
NSI PORTS FINANCE CO .USD  4.20375%
Currency Swap ......... PTY LTD  Q6518#AH3 . |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2033 |....cevveeeveer |oumnnnenns 315,600 |/ (AUD  4.65%) [-oeeeeennneeeeenn foemmeeeeeemniees foeveenneees 8% [.......... 57,220 | .covvvnnenn fernnens 57,220 |.......... (2,941 Joeeemmmeeeeeeeen [ e 4,873 coveeennns B023 ............
NSI PORTS FINANCE CO USD  4.4425% /
Currency Swap ......... PTY LTD Q6518#AJ9 . |D1 ............ Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2048 |.......oceevveee founnnn 15,858,900 |(AUD  5%)  [eeeeeeeeemmnieees Joeeeeeeeeeeeee o 39,193 |...... 2,806,473 [ eevenneees fornnns 2,806,473 |....... (191,437 Jeeemeeeeeeeeeees oo e 392,872 | ..ooee B023 ............
NSI PORTS FINANCE CO USD  4.4425% /
Currency Swap ......... PTY LTD Q6518%#AJ9 . |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2048 |.......eeeeveer |ounnnnn 1,814,700 |(AUD  5%)  foeeeeeeeeeieeeeee Joemmeeeeeeeeees foeeeeennnns 4,485 (......... K72 KT IR 321,139 |......... (21,906)[- .+ eeeeeeeeeeeee Jmmmmeeeeemnnes foereeeeie s [ 44,955 | .......... B023 ............
NSI PORTS FINANCE CO USD  4.4425% /
Currency Swap ......... PTY LTD Q6518#AJ9 . |D1 ............ Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2048 |.......cevvveenn feoeerns 5,365,200 [(AUD  5%)  foeeeeeeeiiieeees e e 13,259 |......... 949,454 | ..ooeviii [ 949,454 |......... (B4, 765)[...eeeeeeneeeee Jeemmmeeeeemmns o s 132,912 .ooeeeenns B023 ............
NSI PORTS FINANCE CO USD  4.4425% /
Currency Swap ......... PTY LTD Q6518#AJ9 . |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2048 |.....coeveeevver |ounnnnnns 394,500 |(AUD  5%)  feeeeeeeeriieeee e e feeeeeeeeeens I . [T R ) R N 69,813 .......... (4,762 eeeeeeeeeeeeen Joemeeeeeeenes [ [ EIVAK] - B023 ............
SEVERN TRENT WATER LTD ..USD  4.53% /
Currency Swap ......... GBOS6*AKS ...eevennneees Dl e Currency..... CITIBANK, N.A. .... E570DZNZ7FF32TWEFA76 |.08/07/2018 |. 11/07/2038 |.....ceveeveeee Jovnnns 29,128,500 [(GBP  2.97%)  [.ieveevnusrrrernen fonnneeerennnnnaaes foerennnns 362,448 |...... 5,650,638 |....cooeees fonnns 5,650,638 |..... (1,822,672)[- .o Jommmeeeceeni foeeiiiiiineees | 566,230 | .......... B023 ............
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Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
GROSVENOR LTD LUSD  4.245% /
Currency Swap ......... G4133GAE3 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2028 |.........covvvnr |ounnnns 1,158,300 |(GBP  2.75%)  [coovivviirrnnnnns Jeveniieieciiies [ 13,648 |......... 130,719 | oo [ 130,719 | (ISP U KRR T R, 13,091
GROSVENOR LTD LUSD  4.245% /
Currency Swap ......... G4133GAE3 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2028 |........ecvvvvvr founnnnnnns 128,700 |(GBP  2.75%)  [oeuivvirrnnnnnns foevvennneeeeeinns oo 1,516 |oceeeennns 14,524 | .o o 14,524 |.......... (3,929)]vveeeiiiiniinns foeevenieeeevieen [ e 1,455 | B023 ............
GROSVENOR LTD LUSD  4.245% /
Currency Swap ......... G4133@AE3 ... . .... |Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2028 |.... T 2,316,600 |(GBP  2.75%) ....261,439 |........ (70,717)[.
GROSVENOR LTD .USD  4.468% /
Currency Swap ......... G4133GAF0 ..........een. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2033 |.....evvvvrvvrnn foonrns 5,920,200 |(GBP  2.95%)  [oooiiiiiiiinnnnns Jerniiieieiiieen [ 71,023 |......... 906,913 [ .eevenneens o 906,913 |....... [(VACIETH) R R RPN R, LR 1 (R B023 ............
BIRMINGHAM AIRPORT
(FINANCE) PLC .USD  5.028% /
Currency Swap ......... G1128*AD0 ...oeeenneeee [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/24/2018 |.01/24/2049 |.........ccevvee |ounnnnn 6,461,500 [(GBP  3.21%)  [ceeeeeeeemnnnees Joeemmmeeeeeenens feeeeeeeens 89,714 |...... 1,868,125 | .ooevveenns fennenn 1,868,125 |....... (479,046)[.....eeeeeeneeee Jeeemmmeeeeeemenen foereeeeenieeeeee Jeeeens 162,623 [ .......... B023 ............
BIRMINGHAM AIRPORT
(FINANCE) PLC .USD  5.028% /
Currency Swap ......... G1128*AD0 ... .... |Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/24/2018 |. 01/24/2049 |.... T 1,038,450 (GBP  3.21%) ...560,437 | ... eeenn...560,437 [ (REXTUATY R PP RRTI R 1. (1Al I B023 ...
FLINDERS PORT NGS .USD  4.615% /
Currency Swap ......... PTY LTD  Q3917#AD6 . |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.02/06/2019 [.05/07/2039 |......ecvvvvvrnn fooernns 1,212,440 [(AD  4.72%)  |evvvevriiinnnnnns fooeevniieeeeeiens foeeninienns 2,944 1........ 177,870 | ceveeeee [ 177,870 |......... (785555 PO KR U R, 23,952 .eeennnnns B023 ............
FLINDERS PORT HOLDINGS .USD  4.615% /
Currency Swap ......... PTY LTD  Q3917#AD6 . |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.02/06/2019 [.05/07/2039 |.......covvvvenn founnnnns 2,852,800 [(AUD  4.72%)  |eeevvrnnriniinnnn foreeiiiiiiieeees e 6,928 |......... 418,517 [ | 418,517 |......... (S T07/0)) R AP RO RN 56,358 | .......... B023 ............
FLINDERS PORT HOLDINGS .USD  4.615% /
Currency Swap ......... PTY LTD  Q3917#AD6 . |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.02/06/2019 |.05/07/2039 |.......eevvvvvnr founnnnnnns 142,640 [(AUD  4.72%)  |oeevvrenriviinnnns fooeeeeiiieeees e 346 [.......... 20,926 |.oeeeennenn fernins 20,926 |.......... (555} R KRR R 2,818 coveeennns B023 ............
BRISBANE AIRPORT
CORPORATION PTY L .USD  3.666% /
Currency Swap ......... Q1629#AV9 .............. [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.05/01/2019 |.08/01/2029 |.....cevvvvvvee |ounnnnnns 633,420 |(AUD  3.48%)  [-eeeeerennieeeeenn [remmeeeeeeniees feeeeeeniann 1,449 (.......... 59,706 [..evvnneeee forrraaenns 59,706 |........... 6,338 [ceeeeeeneeeee Jemeee e foreeeeeeeen [ 7,654 .o B023 ............
BRISBANE AIRPORT
CORPORATION PTY L .USD  3.666% /
Currency Swap ......... Q1629#AV9 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/01/2019 |.08/01/2029 |.........covvver |ounnnns 7,601,040 [(AUD  3.48%)  [oeevvvvinnnnnns foevennieeeecinens [ 17,386 |......... 716,472 | .eveeeeees o 716,472 |.......... (051N R FPRRUURRR R R, 91,852 cevvennnns B023 ............
BRISBANE AIRPORT
CORPORATION PTY L .USD  3.666% /
Currency Swap ......... Q1629#AV9 .............. [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.05/01/2019 |.08/01/2029 |...cevvuivrveenn fooeenns 2,392,920 [(AUD  3.48%)  |oeveueeeeemmnnnes foeeemmmeeeeeeennn foeieeeeeens 5,473 |......... 225,556 | .oeeevnnnnn [ 225,556 |.......... 23,944 [ e e [ 28,916 [ ..oveennnn B023 ............
BRISBANE AIRPORT
CORPORATION PTY L .USD  3.666% /
Currency Swap ......... Q1629#AV9 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/01/2019 |.08/01/2029 |........ecvvvvnr founnnnnnns 633,420 |[(AUD  3.48%)  [.oevvevvnnniniins [ [ 1,449 (.......... 59,706 [.eevenneees o 59,706 |........... 6,338 [coeiiiiiriiniines Jeerneeeeeii [ [ 7,654 .o B023 ............
BRISBANE AIRPORT
CORPORATION PTY L LUSD 3.771% /
Currency Swap ......... Q1629¢AI7 ... . | Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.05/01/2019 |.08/01/2031 .... 563,040 |(AUD  3.66% .[B023 ...
BRISBANE AIRP
CORPORATION PTY L .USD 3.771% /
Currency Swap ......... Q1629#AN7 .......cvvnnnn [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/01/2019 |.08/01/2031 |......cevvvvens Jounnnns 2,181,780 |(AD  3.66%)  [oeveeviviinnnnnns [oeeriniiieeeiinns foeeniiieens 3,864 |......... PAVCIL ) R R 232,618 ..o (/25772223 | O KRR R . 30,547 | oo B023 ............
BRISBANE AIRPORT
CORPORATION PTY L LUSD 3.771% /
Currency Swap ......... Q1629#AN7 ....eeeennnen [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/01/2019 |.08/01/2031 |...ccevveeieeeee Jovmnnnns 563,040 [(AUD  3.66%)  [-eeeeeernuereernn foummeeeeeemniaes feeeennes 997 |oeeeneeeen 60,030 |.oeeevnnnn frnneens 60,030 [..ceeeennnn (B4 eeeeeeeeeee e [ [ 7,883 ceveennnns B023 ............
BRISBANE AIRPORT
CORPORATION PTY L .USD 3.771% /
Currency Swap ......... Q1629#AN7 .......cvvnens [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/01/2019 |.08/01/2031 |......cevvvvens Jounnnns 6,967,620 |(AD  3.66%)  [ceunieviinnnnins foeveniieeeeeiiens [ 12,339 |......... 742,876 | .coveneees [ 742,876 |.......... [ (172 AR AR KRR R 97,883 | .oeeee B023 ............
CRODA INTERNAT | ONAL .USD  3.647% /
Currency Swap ......... PLC  227047B#3 ...... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/16/2019 |.06/06/2027 |.......covvvvenn foorens 3,356,400 |(ER  1.18%)  [ooovivviirnnnnnns Jeveiieeiceeines [ 63,535 |......... 280,377 [ .evveeeees o 280,377 |......... [(LIE3 D) R AR R RN 32,215 weeeeeen B023 ............
CRODA INTERNAT | ONAL .USD  3.647% /
Currency Swap ......... PLC  227047B#3 ...... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/16/2019 [.06/06/2027 |.......cvvvvvenn foonrens 5,594,000 |(ER  1.18%) [coeerviirrniiinns v [ 105,891 |......... 467,29 | ... 467,29 |....... [ (0721175 SR ERRRRR R R 53,692 .[B023 ............
CRODA INTERNAT | ONAL .USD  3.647% /
Currency Swap ......... PLC  227047B#3 ...... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/16/2019 [.06/06/2027 |.......cevvvvenn fonnns 3,915,800 [(ELR  1.18%)  |oeevvvnnvvvviinnnn fooeeeiiiiiieeiees o 74124 ......... 327,107 [ceveeneees o 327,107 |........ (A1 72) F IR R RN 37,584 | .......... B023 ............
CRODA INTERNAT | ONAL .USD  3.647% /
Currency Swap ......... PLC  227047B#3 ...... D1 .... |Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/16/2019 |.06/06/2027 |.... T 1,678,200 |(ELR  1.18%) ...140,189 |... ....140,189 |.........(30,721)[. .(B023 ...
GATX RAIL GERMANY GMBH| .USD 3.197% /
Currency Swap ......... D3000#AA4 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.10/17/2019 |. 11/04/2026 |.........ccevvve |ounnnns 5,005,800 [(ELR  1.07%) |eevvrnnvrvvrnnnnn foovereiiiiiieicns v 80,863 |......... 315,427 | oo [ 315,427 |......... ({724 R FORR RN R RN 44,058 | .......... B023 ............
GATX RAIL GERMANY GMBH| .USD 3.197% /
Currency Swap ......... D3000#AA4 ... . .... |Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.10/17/2019 |. 11/04/2026 |.... R 22,804,200 [(ER  1.07%) [.oeveevvnnnrrnenns foeeeeeeinnnnnes [10ee...368,376 | 1,436,945 [ .ooveeeees [ 1,436,945 |....... [2STR-TAD) RPN IR RPN R 200,710 .(B023 ...
GATX RAIL GEf .USD 3.197% /
Currency Swap ......... D3000#AA4 .............s Currency..... CITIBANK, N.A. .... E570DZNZ7FF32TWEFA76 |. 10/17/2019 |. 11/04/2026 |............ccee ovennns 1,668,600 [(ER  1.07%)  Joeeevvnnvrrvrennnn fooveriiiniiinninns o 26,954 |......... 105,142 [ e s 105,142 |......... (20,97 e foiinns o 14,686 .......... B023 ............
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Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
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Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
GATX RAIL GERMANY GMBH| .USD 3.197% /
Currency Swap ......... D3000#AA4 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.10/17/2019 |. 11/04/2026 |.........ccovver |ounnnns 1,668,600 [(EUR  1.07%)  |oeevvvenvivrrnnnnn fooreeenniiieeeens o 26,954 |......... 105,142 (... 105,142 |......... [ZURCA TS R AU R RN 14,686
KINGS COLLEGE LONDON LUSD  3.362% /
Currency Swap ......... G5258#AE7 .......cevnnnn [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/16/2021 |.06/16/2061 |........euevvenr |ounnnns 1,389,000 |(GBP  2.07%)  [eoovevvivrvnnnnnns Jevnniiieeeviinns [ 15,807 |......... 416,803 [..eneeeeens |oeeinnnn 416,808 |....... (R H1V)) R RPN RPN R, 42,663 ....oennnn B023 ............
KINGS COLLEGE LONDON .USD  3.362% /
Currency Swap ......... G5258#AET7 ... . .... |Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.03/16/2021 |.06/16/2061 .... 694,500 ((GBP  2.07%) ...208,401 ... ....208,401 |.........(64,825)[.
KINGS COLLEGE LUSD  3.362% /
Currency Swap ......... G5258#AE7 .......cevnnnn [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/16/2021 |.06/16/2061 |.......cevvvvrnn feunnnnns 2,083,500 [(GBP  2.07%) |eevvrnnrverrnnnnn foovervvnniiiieens Jovninns 23,711 |l 625,204 | .oevnnneens [ 625,204 |....... (LYY R R RO RN < 1 X I B023 ............
LONDONMETRIC PROPERTY LUSD  2.723% /
Currency Swap ......... PLC  G5600#AJ1 ...... .... |Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/17/2021 |.06/16/2028 |.... T 1,737,500 |(GBP  2.06%) ....237,493 |.........(40,506)[.
LONDONMETRIC PROPERTY LUSD 2.723% /
Currency Swap ......... PLC  G5600#AJ1 ...... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/17/2021 |.06/16/2028 |........ccevvvvnn founnnns 1,042,500 [(GBP  2.06%)  ovvvenrevvernnnnns foorevmnnniereinnns foonniiiinns 7,013 |......... 142,496 [.evenneeens s 142,496 |......... (24,303)].cvvveneeneennnnns foovevvniiiieeens e e 11,319 B023 ............
LONDONMETRIC PROPERTY LUSD  2.723% /
Currency Swap ......... PLC  G5600#AJ1 ...... .... |Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/17/2021 |.06/16/2028 |.... T 1,737,500 |(GBP  2.06%)  [.oovevvevvnnnvinns Jovvnnneeieiinnnns forrnennnn . 11,688 | 237,403 | ... 237,493 |.oeei i (40,506 .o feeeeeeeeiiiees feeeirieeeenn [ 18,864 | L B023
LONDONMETRIC PROPERTY LUSD  2.723% /
Currency Swap ......... PLC  G5600#AJ1 ...... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/17/2021 |.06/16/2028 |.........covvvnr |ounnnns 4,170,000 [(GBP  2.06%)  [ceeevrvvrrrvnnnins foevennnnneeeeinnns foeriiiinns 28,050 |......... 569,984 | ..oevvvnnnn [ 569,984 |......... (97, 214)c e e foens [ 45,274 | .......... B023 ............
LONDONMETRIC PROPERTY LUSD  2.723% /
Currency Swap ......... PLC  G5600#AJ1 ...... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/17/2021 |.06/16/2028 |.......ccvvvvvnn founnnns 1,042,500 [(GBP  2.06%)  ovvvenvevvernnnnns foovevmnnnnnreinnns foonniniinns 7,013 |......... 142,496 [.eeenneeens oo 142,496 |......... (21X O KRR T R, 1,319 .eeees B023 ............
PURATOS GROUP NV .USD  3.552% /
Currency Swap ......... B7000#AA7 ..evveniiinn [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2041 |.....cevveeviins Jounnnns 1,218,600 |(EUR  1.84%)  [oooveviiiininnnns e [ 17,667 |......... 218,948 | ..oveneens [ 218,948 |........ [CATRAK)) FR [ RPTR RRTTN 25,681 .......... B023 ............
PURATOS GROUP NV .USD  3.552% /
Currency Swap ......... B7000#AA7 ..evvvniinnn [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |[.07/01/2041 |....evvunvvvvinn fonnnnns 3,655,800 [(EUR  1.84%)  |oeevvvenvvviinnnnn fooerriiiiieiiiens e 53,001 |......... 656,844 | ....eeees fonns 656,844 |....... (1578 700) AR ERUTORR RPN R, 77,042 coveeennns B023 ............
PURATOS GROUP NV .USD  3.552% /
Currency Swap ......... B7000#AA7 ..evveniinn [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |[.07/01/2041 |...cevvvvvvvvinn fonnns 4,874,400 [(EUR  1.84%)  |oeevvvenvivvinnnns fooereiiiiiieiies o 70,668 |......... 875,793 | .evveeees o 875,793 |....... [T 0ie ) R ERUPTRRR P R, 102,723 | weveeennns B023 ............
PURATOS GROUP NV .USD  3.552% /
Currency Swap ......... B7000#AA7 ..evveiinn [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2041 |.....ccvveevvins Jounnnns 1,218,600 |(EUR  1.84%)  [oooveviiiininnnns e [ 17,667 |......... 218,948 | ..oveneens [ 218,948 |........ [CATRAK)) FR [ RPTR RRTTN 25,681 .......... B023 ............
PURATOS GROUP NV LUSD  3.209% /
Currency Swap ......... B7000#AB5 ..o [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2042 |........evvvvver |ounnnns 1,218,600 |(EUR  1.56%)  [ooovevveirnnninns v [ 17,606 |......... 196,932 [.eveneeens [ 196,932 |......... [(Z0 V%)) R FOURRRRRR RN RN 26,394 | .......... B023 ............
PURATOS GROUP NV LUSD  3.209% /
Currency Swap ......... B7000#AB5 ..o [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2042 |........evvvvver |ounnnns 1,827,900 |(EUR  1.56%)  [ooovevviiinnnnnns fevnniieiciiinns [ 26,409 |......... AT R 295,398 |......... [CCLC(C1:)) R FORRURRR RN RN 39,590 | .......... B023 ............
PURATOS GROUP NV LUSD  3.209% /
Currency Swap ......... B7000#AB5 .......eeeeee [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2042 |........evvvvnr Jounnnnn 1,218,600 |(EUR  1.56%)  [ooovevviervnnnnns feveniieiciiiins [ 17,606 |......... 196,932 [.eveneeens [ 196,932 |......... [(Z0 V%)) R FOURRRRRR RN RN 26,394 | .......... B023 ............
PURATOS GROUP NV LUSD  3.209% /
Currency Swap ......... B7000#AB5 ... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2042 |......euvvvvvinn fonnnnns 4,874,400 [(EUR  1.56%)  |eevvvnnvrvvrnnnnn fooverviniiiiieens o 70,425 |........ 787,728 [.eeeeeeenas v 787,728 |....... (2504 1)) RPN IR RN AR 105,574 | .......... B023 ............
PURATOS GROUP NV LUSD  3.209% /
Currency Swap ......... B7000#AB5 ..o [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2042 |........evvvvnr Jounnnnn 1,218,600 |(EUR  1.56%)  [oooveveeirnnnnnns Jeveniieiciiinns [ 17,606 |......... 196,932 [.eveneeens [ 196,932 |......... [(Z0 V%)) R FOURRRRRR RN RN 26,394 | .......... B023 ............
PURATOS GROUP NV LUSD  3.209% /
Currency Swap ......... B7000#AB5 ... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2042 |........evvvvver |ounnnns 1,218,600 |(EUR  1.56%)  [ooovevveirvnnnnns Jeveniieiciiiees [ 17,606 |......... 196,932 [.eveneeens [ 196,932 |......... [(Z0 V%)) R FOURRRRRR RN RN 26,394 | .......... B023 ............
NORTHERN GAS NETWORKS LUSD 2.773% /
Currency Swap ......... LTD  G6655QADS ...... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/30/2021 |. 09/23/2036 |......eevvvvenn foorens 1,383,500 [(GBP  2.02%)  |ovvvvunrvvvrrnnnns fooveeviniiiieicns fovnnns 10,075 |.......... 202,651 [.eeveeeeees o 202,651 |......... (49, 114)[ceieines e foreies [ 24,934 | .......... B023 ............
NORTHERN GAS NETWORKS LUSD 2.773% /
Currency Swap ......... LTD  G6655€ADS ...... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/30/2021 |. 09/23/2036 |.......cevvvvenn fornns 4,842,250 |(GBP  2.02%)  [ooovevviirnnnninns Joeveiieeieiiiies [ 35,262 |......... 709,278 | .eeveneees [ 709,278 |....... (VA TRCIL[0)) EUPRR IR RPN RN 87,267 [ wevvennnnn B023 ............
NORTHERN GAS NETWORKS LUSD 2.773% /
Currency Swap ......... LTD  G6655QADS ...... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/30/2021 |. 09/23/2036 |......eevvvvvenn fonnnnns 6,225,750 [(GBP  2.02%)  |eevvrnnvrvrrnnnnn fooereeiiiiiineens Jenis 45,337 | 911,929 [.evveeeens o 911,929 |....... (24 IV 1)) U EPRUPRRR AR 112,201 ..o B023 ............
NORTHERN GAS NETWORKS LUSD 2.773% /
Currency Swap ......... LTD  G6655€ADS ...... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/30/2021 |.09/23/2036 |........eoevvenr |ounnnns 2,767,000 (GBP  2.02%) [cvenrevrrnvnnnins foovennenieeeeinnns foenieienns 20,150 |......... LIVSTR (12 R R 405,302 |......... (S22 ) Y KN T 49,867 [ ....eennn. B023 ............
NORTHERN GAS NETWORKS LUSD 2.911% /
Currency Swap ......... LTD  G6655QAEG ...... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/30/2021 |.06/30/2037 |......euvvvvvenn foonrnns 2,075,250 |(GBP  2.1%)  [ooovrviiirinninns Jevniiieeeeeiiies [ 15,671 1......... 319,308 | ... 319,308 |......... (R4 7227)) AR FORRRRRR AR RN, 38,489
NORTHERN GAS NETWORKS LUSD 2.911% /
Currency Swap ......... LTD  G6655QAEG ...... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/30/2021 |.06/30/2037 |......evvvvvvenn foonrnns 5,534,000 |(GBP  2.1%)  [oeoviviiirnninnnns Jeveniieeeeiiiees [ 41,789 |......... 851,489 | ..o [ 851,489 |....... (203,445)...evveeeniinnnnn fooeeeeiiieeces e [ 102,636 | e B023 ............
NORTHERN GAS NETWORKS LUSD 2.911% /
Currency Swap ......... LTD  G6655QAEG ...... .... |Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/30/2021 |. 06/30/2037 |.... T 6,225,750 |(GBP  2.1%) ...957,925|... ....957,925|....... (228,876)[.
NORTHERN GAS NETWORKS LUSD 2.911% /
Currency Swap ......... LTD  G6655QAEE ...... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/30/2021 |.06/30/2037 |......euvvvvvenn foonrens 3,458,750 |(GBP  2.1%)  [oeeiiviiiiinininns e [ 26,118 |......... 532,180 [.eevuneens o 532,180 |....... [RPZAREX)) R EUTRR RPN R, 64,148 .......... B023 ............
MAGNA HOUSING L IMITE! LUSD  3.205% /
Currency Swap ......... GS744#AAT ... . .... |Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/05/2021 |. 11/16/2051 P U 4,083,000 [(GBP  2.51%) ...694,5%5 |... ....094,505|....... (L7 (1)) A IR R RO 108,311
MAGNA HOUSING LUSD  3.205% /
Currency Swap ......... GS7T44#AAT ...oiivevnnnn Dl e Currency..... CITIBANK, N.A. .... E570DZNZ7FF32TWEFA76 |. 10/05/2021 |. 11/16/2051 |......cocovvves Jovnnnns 1,361,000 (GBP  2.51%)  [ooovivvvvvvnnnnns Jovvvnnnnnneiiinnnn fooniininns 10,237 |......... 231,582 .o | 231,532]........ (87,368)].cevvvnnniniinnnn fooeeniiiiiiiinins i foeneiinnn 36,104 | .......... B023 ............
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MAGNA HOUSING LIMITED LUSD  3.205% /
Currency Swap ......... GS7T44#AAT ..o [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/05/2021 |. 11/16/2051 |....ccvvvenvinns fovnnnnnnns 680,500 [(GBP  2.51%)  |ouvvenvrvrrrvnnnns [oorevmnnniereeinns oo 5118 |........ 115,766 |... 115,766 |......... (43,884)[....ccvvvnnnniines | [ e 18,052
REALTY INCOME
CORPORAT ION .USD  3.906% /
Currency Swap ......... 756109B*4 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/30/2022 |.06/30/2032 |.....cevvuveveee |ounnnnn 1,185,750 |(GBP  3.18%)  [-eeeeeeerneereees Joemmeeeeennies foeeeennnnns 7,800 ... 127,073 | oo feenns 127,073 |......... (40,020)[- e eeeeemneeeeee Jmmmmeeeeemnnes foeeeeeen e [ 17,544 .......... B023 ............
REALTY  INCOME
CORPORAT [ON .USD  3.905% /
Currency Swap ......... 756109B*4 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/30/2022 |.06/30/2032 |.......evvvvvvnr founnnnnnns 527,000 |(GBP  3.18%)  [.oevvevvrnviriinn [renneeeeiininens foeveiinnnns 3,467 |.......... 56,477 [.eveeeeaes [ 56,477 |........ [QVAVL:TH) FR [ PTRRI RRRN 7097 [ et B023 ............
REALTY INCOME
CORPORAT ION .USD  3.906% /
Currency Swap ......... 756109B*4 .............. [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.03/30/2022 |.06/30/2032 |.....evueveeeenn feunnnd 6,719,250 [(GBP  3.18%)  |eevvvmnereermmnnn fooeeeeemiiieeeees Jeenies 44,201 |......... 720,083 [ .eevenneees forreaens 720,083 ....... (226, 778)|eeeeveneeeeeennn feeeeeeeemmieeeee feemrnieeeeeeni foeeeeennns 99,414 .......... B023 ............
REALTY  INCOME
CORPORAT [ON .USD  3.905% /
Currency Swap ......... 756109B*4 ... . | Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 03/30/2022 |. 06/30/2032 |.... .... 527,000 [(GBP  3.18%) 56,477 | .. (17, 787)]cevvvveeivennnn oo i [l 7,797 e B023 ...

REALTY  INCOM
CORPORAT ION .USD  3.905% /

Currency Swap ......... 756100B*4 .............. 1) O Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 03/30/2022 |.06/30/2082 |......evveveeees |oennnne 1,185,750 [(GBP  3.18%)  |oeeeeeiieiieeees et o 7,800 |......... 127,078 | [ 127,073 |......... (40,020)f.eeeeeeiiieee [ [ [ 17,544 .......... B023 ............
IMI" GROUP LIMITED .USD  4.812% /

Currency Swap ......... GABOTEAMT .............. D1 el Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 06/15/2022 |.06/28/2029 |.........ccccenn |oennn. 13,018,750 [(EUR  3.3%)  |oeeereeeeeeieiis o e 135,869 |....... (209,698)] ...vvveeeen |onnnns (209,698)|....... (278, 434)]. et et e e 156,061 | .......... B023 ............
IMI" GROUP LIMITED .USD  4.812% /

Currency Swap ......... GABOTEAMT .............. D1 el Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 06/15/2022 |.06/28/2029 |......eeeveeees |oeennnins 520,750 [(EUR  3.3%)  |oeereeeeeeeiins o o 5,43 |.......... (8,388)].vvveeeeens fonnrrannns (8,388))........ (G0 ROTUURII RUSISIUUTTRRIRR RSOUURRRR RSO 6,242 .......... B023 ............
IMI" GROUP LIMITED .USD  4.812% /

Currency Swap ......... GABOTEAMT .............. 1) O Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 06/15/2022 |.06/28/2029 |.........ccccenn |onn. 28,641,200 [(EUR  3.3%)  [eeeeeeiriiieeeees oo [ 208,913 |....... [ 1)) I R (461,335)|....... [CRP:)) TR TR T RO 343,335 .eeens B023 ............
IMI" GROUP LIMITED .USD  4.812% /

Currency Swap ......... GABOTEAMT .............. 1) O Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 06/15/2022 |.06/28/2029 |......eevveeees |oerennnns 520,750 [(EUR  3.3%)  |eeereeeeeeeiins o e 5,43 |.......... (8,388)].uvveeeeens fonrrannns (8,388))........ (1187t e o o, 6,242 B023 ............
DECHRA PHARMACEUT ICALS .USD  5.196% /

Currency Swap ......... PLC  243435B*4 ....... .... |Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.07/01/2022 |.07/14/2082 |.... JUR 50,984,500 |(EUR  3.93%) .. 381,661 [..... (1,777,288)) e |onne (1,777,288)|..... (1,739, 729)|. .|B023 ...
DECHRA PHARMACEUT ICALS .USD 5.196% /

Currency Swap ......... PLC  243435B*4 ....... 1) O Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.07/01/2022 |.07/14/2082 |......eovvveees |oennnne 7,803,750 [(ER  3.93%)  [oeveeeeeeiiiiins e 58,417 |....... (272,034)] e | (272,034)|....... (266,285))..cevrieeeeees |oeeeiiieeeeees Jeeiieeeeeens e 15,7121 B023 ............
KINGSPAN SECURITIES GOLDMAN SACHS LUSD  2.935% /

Currency Swap ......... LIMITED ~ G5264#AN9 . .... |Currency..... INTERNATIONAL ...... 1I22LROWP2 IHZNBBBKS28 (. 09/10/2020 |. 12/11/2082 |.... [N 1,785,000 [(EUR  1.66%) 171,701 | ... L7701 (66,062)]. .|B023 ...
KINGSPAN SECURITIES GOLDMAN SACHS LUSD  2.935% /

Currency Swap ......... LIMITED ~ G5264#AN9 . [D1 ............ Currency..... INTERNATIONAL ...... 122LROWP2 IHZNBBBKS28 (. 09/10/2020 |. 12/11/2082 |..eeerviiiaees [eenne 2,380,000 |(EUR  1.66%) [ceeeeeeeeeniienns e e 25,777 |......... 228,934 | eveeeeens [ 228,934 |........ (88,083)]-...vvveeeeeennns foeeieieeeeeeeiis o e 36,105 | ol B023 ............
KINGSPAN SECURITIES GOLDMAN SACHS LUSD  2.935% /

Currency Swap ......... LIMITED ~ G5264#AN9 . .... |Currency..... INTERNATIONAL ...... 1I22LROWP2 IHZNBBBKS28 (. 09/10/2020 |. 12/11/2082 |.... [N 1,785,000 [(EUR  1.66%) L7701 (66,062)]. .|B023 ...
BREEDON HOLDINGS GOLDMAN SACHS ..USD 2.94% /

Currency Swap ......... LIMITED G1320*ABO . (D1 ............ Currency..... INTERNATIONAL ...... 122LROWP2 IHZNBBBKS28 [ 06/23/2021 |. 09/23/2031 |.....evveveeeas |oeennns 699,950 [(GBP  2.34%)  |.uveeeeeeeiiiis o e 4,604 |.......... 99179 [.eeeeiis [ 99,179 [......... (21,844)). .o e e [ 9,890 | B023 ............
BREEDON HOLDINGS GOLDMAN SACHS ..USD 2.94% /

Currency Swap ......... LIMITED G1320*ABO . (D1 ............ Currency..... INTERNATIONAL ...... 122LROWP2 IHZNBBBKS28 [ 06/23/2021 |. 09/23/2031 |.....evveveeeaes |oeennas 699,950 [(GBP  2.34%)  |.cuveeeieiiiiiis o e 4,604 |.......... 99179 [.eeeeiis [ 99,179 [......... (21,844)). e e e [ 9,890 | B023 ............
BREEDON HOLDINGS GOLDMAN SACHS ..USD 2.94% /

Currency Swap ......... LIMITED G1320*ABO . (D1 ............ Currency..... INTERNATIONAL ...... 122LROWP2 IHZNBBBKS28 [ 06/23/2021 |. 09/23/2031 |.....evveveeeas |oeennns 699,950 [(GBP  2.34%)  |.euveeieeiiiiiis o e 4,604 |.......... 99179 [.eeeeiis [ 99,179 [......... (21,844)). .o e e [ 9,890 | B023 ............
BREEDON HOLDINGS GOLDMAN SACHS ..USD 2.94% /

Currency Swap ......... LIMITED G1320*ABO . (D1 ............ Currency..... INTERNATIONAL ...... W22LROWP2 IHZNBBBKS28 . 06/23/2021 |. 09/23/2031 |....vvvvieeeins | 1,399,900 |(GBP  2.34%)  |.evveeeeeiiiins fonniieeeeeeiien foreee 9,207 |........ 198,368 [..ooounnns fernenns 198,388 |......... (43,087 ). [ [ e 19,781 e B023 ............
BREEDON HOLDINGS GOLDMAN SACHS ..USD 2.94% /

Currency Swap ......... LIMITED G1320*ABO . (D1 ............ Currency..... INTERNATIONAL ...... 122LROWP2 IHZNBBBKS28 [ 06/23/2021 |. 09/23/2031 |.....evveveeeas |oeennns 699,950 [(GBP  2.34%)  |.euveeeieeiiiis o e 4,604 |.......... 99179 [.eeeeiis [ 99,179 [......... (21,844)). e e e e 9,890 | oo B023 ............
BREEDON HOLDINGS GOLDMAN SACHS ..USD 2.94% /

Currency Swap ......... LIMITED G1320*ABO . (D1 ............ Currency..... INTERNATIONAL ...... 122LROWP2 IHZNBBBKS28 [ 06/23/2021 |. 09/23/2031 |.....evveveeeaes |oeennas 699,950 [(GBP  2.34%)  |.uveeeieiiiiiis o e 4,604 |.......... 99179 [.eeeeiis [ 99,179 [......... (21,844)). e e e e 9,890 | ..o B023 ............
BRYANSTON THREE
PARTNERSHIP .UsD  5.125% /

Currency Swap ......... G1652¢#AC2 .............. 1) R Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 . 02/06/2013 |. 09/05/2037 |...cvvvvvieeis |oevannnns 312,900 [(GBP  5.01%)  |ouvveeeeeniinnns fonnieeeeeiiins [ 2,711 s 71,085 [ceeeeis e 71,085 |......... (14,505, e e s 5,842 .t B023 ............
BRYANSTON THREE
PARTNERSHIP .USD  5.125% /

Currency Swap ......... G1652¢#AC2 .............. D1 el Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNEQ7  |. 02/06/2013 |. 09/05/2037 |.......eeeeeeuns |oennnns 3,441,900 [(GBP  5.01%)  |oeeeeemiriieeeee oo | 29,818 |........ 781,605 [..ooennnn [eenenns 781,606 |....... (159,850 )|+ oo e | 64,260 .......... B023 ............
BRYANSTON THREE
PARTNERSHIP .USD  5.125% /

Currency Swap ......... G1652#AC2 ... P PPN 1,720,950 |(GBP__ 5.01%) ...390,802 ... ....3%0,802.........(79,775)|. -1B023 ...

- [Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 02/06/2013 |. 09/05/2037 |....
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BRYANSTON THREE
PARTNERSHIP LUSD  5.126% /
Currency Swap ......... G1652#AC2 ......cceen [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 02/06/2013 |. 09/05/2037 |....cevvuvreeen founnnn 10,325,700 |(GBP  5.01%)  [oeeveeeemmnninnes Joeemmeeeeeeenen oo 89,455 |...... 2,344,814 | .cooevii | 2,344.814....... (478,850)]..eevvvneeeeeenn fommeeeeemmnneees feeermneeeeeeennn foeeeeeees 192,779 [ wovveennns B023 ............
BRYANSTON THREE
PARTNERSHIP LUSD  5.125% /
Currency Swap ......... G1652#AC2 ... . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 02/06/2013 |. 09/05/2037 |.... .... 312,900 (GBP  5.01%) ... 71,055 ... ...(14,505)[. ...5,842
Fixed Income Por USD 4.92% /
Currency Swap ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/08/2013 |. 01/08/2029 |......euvvvvvenn founnnnns 2,004,040 |(GBP  4.41%)  [oooveviiirnninnnns |eveeiieeeeeiiien [ 21,891 |......... 553,631 | ceeeeeennn [ 553,631 |........ [(CIUNC7210)) FR [N RN KRN 24,057 | ... B023 ............
.. USD  4.92% /
Currency Swap ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/08/2013 |. 01/08/2029 |......eevvvvvenn founnnnns 3,382,680 [(GBP  4.41%) |oeevvvenvvivinnnnn foorreiiiiiieiens o 35,362 |......... 894,326 | ..cevvnnnnn [ernenns 894,326 |......... (S22 | R KR T R, 38,862 ..evvnnnnn B023 ............
.. USD 4.92% /
Currency Swap ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/08/2013 |.01/08/2029 |.........cevvven fovnnnn 10,631,280 |(GBP  4.41%)  [oevrvviiinnnnes fooveiiiieeceiens foes 111,138 |...... 2,810,740 [.covenneens [ 2,810,740 |....... (UYL R I RPN AR 122,138 [ coveeennes B023 ............
.. USD 4.92% /
Currency Swap ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/08/2013 |. 01/08/2029 |......euvvvvvvnn founnnnns 9,342,640 |(GBP  4.41%)  [ooovivviiinninnnns | [ 99,976 |...... 2,470,044 |...ooennnnn |ennnnn 2,470,044 |....... ({0 RCICI0)) RPN IR RN AR 107,333 [ ceveeennns B023 ............
.USD  5.265% /
Currency Swap ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/08/2013 |.01/08/2034 |.........covvver fovnnns 10,953,440 [(GBP  4.68%)  |oeevvenvvvvevnnnns foovrvviiiiiieiins [ 126,132 |...... 3,123,314 | oo [ 3,123,314 ....... (273 P 70 R I R R 175,616 | .......... B023 ............
.USD  5.265% /
Currency Swap ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/08/2013 |.01/08/2034 |.........ccevevr |ounnnns 7,248,600 [(GBP  4.68%) |eeevvunrivrrnnnnn fooveriiiiiiiiiins fonis 83,470 |...... 2,066,899 [...eeueeens fonnnns 2,066,899 |....... (319,452)]..cvvvniiviinnnns fooreevii e e 116,216 | .......... B023 ............
.USD  5.265% /
Currency Swap ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/08/2013 |.01/08/2034 |.........ccovvvrr fovnnnn 48,162,920 [(GBP  4.68%) |...cevvvnnvrvvennn feoneerreinnnnnnns fovvennnns 567,240 |..... 13,733,393 | .oevveennns [ennnn 13,733,393 |..... [VIRV72: 1) R IR R R, 772,193 | oot B023 ............
.USD  3.586% /
Currency Swap ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 04/10/2015 |. 05/07/2025 |........eeovvenr founnnns 1,063,000 |(EUR  1.53%)  [oooveriiiiinninns e [ 16,178 |.......... 10,198 |ooeeeeiies [ 10,198 |.......... [RIRCLCI0)) R AR R RN 6,729 wevrnnnnns B023 ............
.USD  3.586% /
Currency Swap ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 04/10/2015 |. 05/07/2025 |........eevvvenr founnnns 3,189,000 [(EUR  1.53%)  |oeevvvnnvvvvirnnnn fooereiiniiieiecns Jovnins 48,535 |.......... 30,593 | oeeeiiiin [ 30,593 |.......... [E78:74°)) R AU KRR RN 20,186 [ .......... B023 ............
.USD  3.586% /
Currency Swap ......... . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 04/10/2015 |. 05/07/2025 |.... PR U 4,252,000 |(EUR  1.53%) ... (7,839).
USD  3.8475% /
Currency Swap ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 10/09/2015 |. 11/12/2024 |........ecvvvvee fonnnns 35,525,500 |(EUR  2.186%) [cvevvvvvvnnninns |evninneeeiiininns [ 473,204 |...... 2,320,344 [.eeeeeeenis | 2,320,344 |......... 164,613 |oeveenniiiiiienn [ e e 188,029 | .......... B023 ............
USD  3.8475% /
Currency Swap ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/09/2015 |. 11/12/2024 |........eevvves |ounnnns 3,178,000 |(EUR  2.186%) [cveevvvvrvvnnnnins foovennneieeeinnns [ 42,331 ... 207,571 [ ceeeeeeees o 207,571 | L (-] R AR R RN 16,821 .......... B023 ............
Fixed Income Portfolio USD  3.8475% /
Currency Swap ......... . JUU 1) I Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/09/2015 |. 11/12/2024 |.......ovvvvvee fovnnnnnnns 681,000 |(EUR  2.186%) [..oevvevvnnvinees Jovnnnneeevinies forviiinnnns 9,071 ... 44,479 |...
Income Portfolio USD  3.8475% /
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/09/2015 |. 11/12/2024 |......evvvvvvinn fonnnnns 1,248,500 [(EUR  2.186%) |evvvenvvvvvvnnnns foovvvvininiiiieis o 16,630 |.......... 81,546 [..ovvneees o 81,546 |........... [SL ST PO KRR N R, 6,608 .......... B023 ............
EVERSHOLT FUNDING PLC .USD  4.083% /
Currency Swap ......... G3225%AC0 ....euvenns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/09/2015 |. 11/03/2030 |.....evvvvvvvrnn founnnnns 7,824,420 |(GBP  3.54%) [oooiiiiiiiiiiinins e [ 70,869 |...... 1,728,343 [.eveeeeeeis | 1,728,343 |....... (iR 174D U ERUPOR RPN . 104,234 | .......... B023 ............
EVERSHOLT FUNDING PLC .USD  4.083% /
Currency Swap ......... G3225%AC0 ....euvenns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/09/2015 |. 11/03/2030 |.....evvuvvvvenn founnnnns 1,534,200 [(GBP  3.54%)  |oeevvenvvvvrrnnnns foovevviniieeiens e 13,89% |......... 338,891 [.eeveneens [ 338,891 |......... [T O KRR R R, 20,438 | .......... B023 ............
EVERSHOLT FUNDING PLC .USD  4.083% /
Currency Swap ......... G3225%AC0 ....uunnns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/09/2015 |. 11/03/2030 |........euvvvenr founnnns 3,068,400 [(GBP  3.54%)  |eevvrenvvvrinnnnn foovreiiiiiiiiniens fonis 21,792 |ouuenn. 677,781 | eeeeeeee [ 677,781 1......... (LSR5 | R KON U R, 40,876 | .......... B023 ............
EVERSHOLT FUNDING PLC .USD  4.083% /
Currency Swap ......... G3225%AC0 ....uunnns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/09/2015 |. 11/03/2030 |.......eevvvven fovnnns 86,222,040 [(GBP  3.54%)  |..eevvvrniiivinnn foeeeeeeeiiniinnes fovvinnnns 780,954 |..... 19,045,659 [...oeeeeeen [nnnn 19,045,659 |..... (2,768,541)[...ccevevneniies Joeneeeeeiiins [ [ 1,148,618 | .......... B023 ............
GREAT ROLLING STOCK
COMPANY L COR CORP LUSD  3.433% /
Currency Swap ......... (G2686@AB4 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 08/19/2016 |. 09/30/2034 |.......eeeeveeee fovnnnn 41,008,400 [(GBP  2.36%)  |-vvvuueeerrmmnnns foeeeemmmmeeeeeenn fornaeenes 370,836 |...... 4,787,346 [ .covennenn [ 4,787,346 |..... (1,815,835)[. .o eeeeeeeeeeeee Jeeeeeee e o feens 680,301 [ ..ouvnnees B023 ............
GREAT ROLLING STOCK
COMPANY L COR CORP LUSD  3.433% /
Currency Swap ......... G2686@AB4 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/19/2016 |. 09/30/2034 |.........cvvvven fovnnnn 42,575,600 [(GBP  2.36%) |..eeevvvnnrirrrnnn fooneereeinnininnes fovvnnnnns 385,008 |...... 4,970,302 [.evunneens o 4,970,302 |..... (1,365,914)[...coeveennnnins i [ s 706,300 | .eeennnnns B023 ............
GREAT ROLLING STOCK
COMPANY L COR CORP LUSD  3.433% /
Currency Swap ......... (G2686@AB4 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 08/19/2016 |. 09/30/2034 |........eevveeen fovnnnn 22,985,600 [(GBP  2.36%)  |-eeeeevmunrreernnn froneeeeemmmninees Joerennnnn 207,857 |...... 2,683,353 | ..cevvnennn fnnnnn 2,683,353 |....... (787,426)[..eeeeeeeeeeeee Jeeemmeeeeeeene foeeeeeeeeeee s 381,315 .......... B023 ............
GREAT ROLLING STOCK
COMPANY L COR CORP LUSD  3.433% /
Currency Swap ......... G2686@AB4 .............. DI e Currency..... JP MORGAN CHASE ... 7H6GLXDRUGQFUS7RNE97 |. 08/19/2016 |. 09/30/2034 |........cccevvve ovunnns 1,697,800 (GBP ~ 2.36%)  [o.oviivvervnininns Jovveniniiniiiiiinn forniiiinns 15,353 |......... 198,202 [.eveeeeeeen [ 198,202 ......... (54,469)]..cvenniviinnnnns foovevniiiiniiiins o e 28,165 .......... B023 ............
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Cumulative
Prior Current
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of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
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Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure
WOODIWARD INC USD  3.0675% /
Currency Swap ......... 980745F*9 ......eunnnenn [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 09/14/2016 |. 09/23/2026 |.........cevvvvr founnnnnnns 787,200 [(ER  1.12%)  [ooeveevvniniiiiins foeeeeeviiieees fovvinnnnns 1,791 ... 52,032 ... [EC1551515)) AR AU R R 6,799
WOODIWARD INC USD  3.0675% /
Currency Swap ......... 980745F*9 ......eunnnenn [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 09/14/2016 |. 09/23/2026 |........eevvvenn feunnnnns 3,036,690 [(EUR  1.12%)  |ovevvvenviivinnnnn [ o 45,478 |......... 204,166 [ ..evvnneens o 204,166 |......... (<7157 | O KRR T R, 26,26 | .......... B023 ............
WOODIARD |NTERNAT | ONAL LUSD  3.195% /
Currency Swap ......... BV NIBSI*AAG ........ .... |Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 09/14/2016 |. 09/23/2028 |.... T 2,361,870 |(ER  1.31%) ... 176,274 ... ... 176,274 |........ (50,801)[.
WOODIWARD |NTERNAT | ONAL LUSD  3.195% /
Currency Swap ......... BV NIBSI*AAG ........ [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 09/14/2016 |. 09/23/2028 |.........covverr |ouvnnns 8,885,130 [(ELR  1.31%)  |evevvreiiiviinnn feoeeerreiniiieees Jovvnnnnns 129,458 |......... 663,125 [ evveneees o 663,125 |....... [QECN I (0¢)) KPR IR RPN RN 99,203 | .......... B023 ............
BRISBANE AIRPORT
CORPORATION PTY L .USD  4.15375%
Currency Swap ......... Q1629#AS6 .......ccee... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 04/20/2018 |.07/18/2028 |......eeevvveenn foeees 5,994,300 |/ (AUD  4.44%) [ooooeeeeeeieeeees e [ 8,171 ......... 883,234 |..oovvnninn [ 883,234 |......... 102,544 [ | o [ 65,683 .....ee... B023 ............
BRISBANE AIRPORT
CORPORATION PTY L .USD  4.15375%
Currency Swap ......... 01629#AS6 ... . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 04/20/2018 |.07/18/2028 |.... P 2,536,050 |/ (AUD ~ 4.44%) |.. ...373,676 | ... i 373,676 [ 43,384 | e [ [ 27,789 B023 ...
BRISBANE AlR
CORPORATION PTY L .USD  4.15375%
Currency Swap ......... Q1629#AS6 .......ccee... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 04/20/2018 |.07/18/2028 |.......eueeveeee fovnnnn 11,988,600 |/ (AUD  4.44%) |.oeeevenneeeeeenn fomeeeeeeenieees foeeeennnns 16,342 |...... 1,766,468 |...covvvens fonnnnn 1,766,468 |......... 205,088 [....eeeeeenniees Joeeennieeeeeennen oo feees 131,366 | ..o B023 ............
BRISBANE AIRPORT
CORPORATION PTY L .USD  4.15375%
Currency Swap ......... Q1629#AS6 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 04/20/2018 |.07/18/2028 |.........covvver |ounnnns 7,685,000/ (AUD  4.44%) [oeeiiiiinnninnns foovenieeeceinens [ 10,476 |...... 1,132,352 [ceveeeeees [ 1,132,352 |......... 131,467 | oo e [ 84,209 | .......... B023 ............
BRISBANE AIRPORT
CORPORATION PTY L .USD  4.15375%
Currency Swap ......... Q1629#AS6 .......ccee... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 04/20/2018 |.07/18/2028 |.......evevveee |ounnunns 845,350 |/ (AUD  4.44%) [oeeeeeeeenniines Joeemnnee e feeeeeeeees 1,152 |......... 124,559 | ooovveenn [ 124,859 | 14,461 [ e e e 9,263 | B023 ............
LONSDALE FINANCE PTY .USD  4.287% /
Currency Swap ......... LTD  Q5664#AD6 ...... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |.06/27/2018 |. 10/01/2028 |........euevveee |ounnnnn 4,278,660 |(AD  4.42%)  [oeeeeeiiiiieees Joeeeeeee e feereeeees 12,424 |......... 511,342 | oo | 511,842 | 71,08 [ e e | ATLBTE | B023 ............
LONSDALE FINANCE PTY .USD  4.287% /
Currency Swap ......... LTD  Q5664#AD6 ...... ... |Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/27/2018 |. 10/01/2028 |.... e eennnnn.. 442,620 [(AUD  4.42%) ....52,897 |... .[B023 ...
LONSDALE FINANCE PTY .USD  4.287% /
Currency Swap ......... LTD  Q5664#AD6 ...... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |.06/27/2018 |. 10/01/2028 |........eeeeveee |ounnnns 6,196,680 |(AUD  4.42%)  [oeeeeeiiiniiees Joeeeeeeeeeeenees foeeeeeeens 17,99 |......... VLIV ST [ 740,564 |......... 102,950 [eeeeeeneeeeeee Joemeeeeeemeees foereeee s [ 69,338 ..ovvennnn B023 ............
UNIVERSITY OF DURHAM USD  4.1645% /
Currency Swap ......... (GI309#AA6 ... . ... |Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/28/2018 |. 08/28/2048 |.... P 2,615,600 ((GBP  2.66%) 641,601 |... ... 641,601 ....... (171,677)). .[B023 ...
CADOGAN ESTATI USD  4.3325% /
Currency Swap ......... LIMITED  G1744#AZ1 . |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |.07/18/2018 |.07/18/2039 |.......eeuvvveer |ounnnns 5,871,150 [(GBP  2.79%)  |eeeenmereermmnnn fooeeeeemneeeeees Jeenes 68,166 |...... 1,181,698 |.coevvvenns fennnnn 1,181,698 |....... (268,982)[-- e eeeeeeneeee Jeeemnneeeeeennnen foeeeeeeeeiieeeees e 116,717 | B023 ............
CLEVELAND CLINIC UK
FINANCING PLC LUSD  4.625% /
Currency Swap ......... G2316@ACO .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/02/2018 |. 11/01/2053 |........eeovvers |ovnnnns 4,041,160 |(GBP  2.94%) [oeeiivrirnnnnns foevenieeeeeinens [ 55,317 |...... 1,211,700 | ooeeeeeeenn [ 1,211,700 |....... (G20 [C) R ERRRURR R R 110,874 | .......... B023 ............
CADENT FINANCE PLC .USD  4.316% /
Currency Swap ......... G1746#AC0 ......eunennnn [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 02/15/2019 |. 03/19/2034 |........eovvvven founnnn 12,834,000 |(GBP  2.89%)  [ooovvevirrvnnniens foevnnneeeeeiiinns forreiinns 145,868 |...... 1,868,018 [..ceeveees fonnnns 1,868,018 |....... [RCIOCTN0XS) R EPUTRR R R 207,677 | weennnnnes B023 ............
CADENT FINANCE PLC .USD  4.316% /
Currency Swap ......... G1746#AC0 .....oennnnnnn [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 02/15/2019 |. 03/19/2034 |........eevvvvrn fovnnns 29,518,200 [(GBP  2.89%) |..eeevvrnnvivrinnn feoneereeiininnnes fovvennnns 335,497 |...... 4,296,442 | .coovennnnn fennnnn 4,296,442 |..... [ K28 74*)) FR R IR R 477,656 | .......... B023 ............
CADENT FINANCE PLC .USD  4.316% /
Currency Swap ......... G1746#AC0 ......ennnnnnn [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 02/15/2019 |. 03/19/2034 |.......eevvvvvnn fonnnnns 1,283,400 [(GBP  2.89%)  |ovvvvenvvvvrvnnnns foovrvvviinieeiens e 14,587 |........ 186,802 |.oeevvenen |ovennnn 186,802 |......... [(SUNCI0X)) R AU R RN 20,768 | .......... B023 ............
CADENT FINANCE PLC LUSD  4.494% /
Currency Swap ......... G1746#AD8 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 02/15/2019 |. 03/19/2039 |........eovvvvrn fovnnnn 11,550,600 |(GBP  2.99%)  [ovvvvivrvnninns fevnnneeeeciiiens [ 138,307 |...... 2,108,545 | .ooevvnnnnn fennnnn 2,108,545 |....... [ERE-T0Z:)) RPN IO RPN RN 227,203 | .........n B023 ............
CADENT FINANCE PLC LUSD  4.494% /
Currency Swap ......... G1746#AD8 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 02/15/2019 |. 03/19/2039 |.......eecvvvvrr fovnnnn 26,951,400 [(GBP  2.99%)  |.oevvvvvnnvivvinnn feeneeeeennninnnes fovrennnns 322,715 |...... 4,919,937 | .ooeeeiin [ 4,919,937 |..... [QRZZ0L: 18 <10 R R IR R 530,140 | .......... B023 ............
CADENT FINANCE PLC LUSD  4.494% /
Currency Swap ......... G1746#AD8 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 02/15/2019 |. 03/19/2039 |......eevvvvvenn fonnnnns 1,283,400 [(GBP  2.99%)  |oevvvenvvvvivnnnns foovrvviiieeeieis o 15,367 |......... 234,283 | .ooeeeeiien [0nnnn . 234,283 | (7401513 R FORRRRRR R RN, 25,245 .[B023 ............
ISPT FINANCE PTY LTD ..USD  3.65% /
Currency Swap ......... Q4822#AB2 ............ee [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 05/30/2019 |. 08/28/2031 |......evvvvvvrnn founnnnns 2,279,970 |(AUD ~ 3.57%)  [oevevveernnnrnnns Jovnnneeeeiiiiens foeviiinnnns 5,193 |......... 202,182 [ .evreneees o 202,182 |..evvennnnnn [(S1(0)) R FO R RN R 2,072 oo B023 ............
ISPT FINANCE PTY LTD ..USD  3.65% /
Currency Swap ......... 04822#AB2 ... . .... |Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97  |. 05/30/2019 |. 08/28/2031 P 2,556,330 |(AUD  3.57%) ...226,689 |... ....226,689 |... .(B023 ...
ISPT FINANCE ..USD  3.65% /
Currency Swap ......... Q4822#AB2 ... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 05/30/2019 |. 08/28/2031 |.....eevvvvvvvnn fonnnnns 1,174,530 [(AD  3.57%)  |evvvenvvvvinnnnnns foovevnnieneeenins fooeniniinns 2,675 |......... 104,154 [.eeeeeeeen oo 104,154 |............ [C1CIc)) N RN RN R 16,522 .......... B023 ............
ISPT FINANCE PTY LTD ..USD  3.65% /
Currency Swap ......... 04822#AB2 ... . .... |Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97  |. 05/30/2019 |. 08/28/2031 P U 3,661,770 [(AUD ~ 3.57%) .34, 717 ... 324717 | (1,462)]. .(B023 ...

COSTCO WHOLES .USD  2.965% /
Currency Swap ......... LTD  JOB35#AMS ...... D1 .o Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 08/01/2019 |. 08/22/2029 |.......eevvere |oeennn. 6,188,805 [(JPY  0.28%) |....ooorreriiins foriniiieieiiiiins o 127,957 |...... 1,155,966 |..cvveeee e 1,155,966 |......... 370,534 ..o e i | 75,154 .onnenn B023
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COSTCO WHOLESALE JAPAN LUSD  2.965% /
Currency Swap ......... LTD  JO835#AMI ...... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/01/2019 |. 08/22/2029 |........ecvvvver fovnnnn 13,855,533 |(PY  0.28%)  [oovevvieinniiinns e [ 286,471 |...... 2,587,984 | .ccoveennnn |ennnnn 2,587,984 |......... 829,553 |..evvvniiiiiinnn oo e e 168,255
COSTCO WHOLESALE JAPAN LUSD  2.965% /
Currency Swap ......... LTD  JO835#AMI ...... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |.08/01/2019 |. 08/22/2029 |........ecovvvvr founnnnnnns 923,702|(PY  0.28%)  [ooveeerrnnnieniinn fereeeeeiiiienes foeviininns 19,098 |......... 172,532 [ceeeeeeees [ 172,532 |.eenennen 55,304 |.evvvniiiiiinnnn fooeeeiii e e 217 e B023 ............
COSTCO WHOLESALE JAPAN .USD  2.965% /
Currency Swap ......... LTD  JO835#AMI ...... .... |Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/01/2019 |. 08/22/2029 |.... e oo 923,702 |(JPY0.28%) .. 172,532 ... 172,582 ).
COSTCO WHOLESALE JAPAN .USD  2.965% /
Currency Swap ......... LTD  JO835#AMI ...... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |.08/01/2019 |. 08/22/2029 |.........evvvnr |ounnnns 4,618,511 |(PY  0.28%) [oeeeriviirnninnns foevenieieeeiiens [ 95,490 |........ 862,661 [...ccvvvnns |ornnnnnn 862,661 |.........276,518 |...ouuuriiviinnnns [ e ool 56,085 | s B023 ............
BROOKF IELD
INFRASTRUCTURE I SSUER .USD  3.785% /
Currency Swap ......... P GI737@AH2 ......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 08/14/2019 |. 02/19/2045 |........eeeeveee |ounnnns 5,668,200 [(GBP  2.66%)  |eeevruurreermmnnn fooeeeemmniieeeens Jornees 42,792 |......... 611,236 [..ooeennns Joeennnnnd 611,236 |....... (255,758)[. e eeeeeeneeee Jeemmmmeeeeeemnnns foereeeeeiiieeeeee Joeens 131,128 oot B023 ............
BROOKF IELD
INFRASTRUCTURE | SSUER .USD  3.785% /
Currency Swap ......... P G1737@AH2 ... . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/14/2019 |. 02/19/2045 |.... P U 7,718,400 |(GBP  2.66%) [cvveuvvviernnnnns [oovevvnnnineeennns foeennnnn 58,270 |...l..832,321 [ oeeeee ....832,321)....... (348,266 ). 178,550 | .......... B023 ...
BROOKF IELD
INFRASTRUCTURE I SSUER .USD  3.785% /
Currency Swap ......... P GI737@AH2 ......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 08/14/2019 |. 02/19/2045 |.......eecevveee |ounnnnnnes 241,200 |(GBP  2.66%)  [-eeeeeernnereeenn [rrmmeeeeemnniees foeeeennnnns 1,821 |t VR (VN (R I 26,010 |........ (10,883)]cceevneeeeemenn foeeeeeeemnieeeee e foeeeeeeis 5,580 | ..ocevnn B023 ............
BROOKF IELD
INFRASTRUCTURE I SSUER .USD  3.785% /
Currency Swap ......... P GI737@AH2 ......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/14/2019 |. 02/19/2045 |........evvvves founnnnnnns 241,200 |(GBP  2.66%)  [..eeeevvrnnrinrinn fruneeeeeiiiiies foeriiinnnns 1,821 |t 26,010 [.evenneens [ 26,010 |........ [QIUR:1:X)) FOU [T PP RN 5,580 | ..oceeen B023 ............
SOUTHERN GAS NETWORKS USD  3.1571% /
Currency Swap ......... PLC  G8287#ACO ...... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 10/15/2019 |. 11/26/2034 |........evvvven founnnn 24,342,950 [(GBP  2.27%)  |veevvnnvvvnrnnnnn forveriiiiiiieeies i 176,006 |...... 2,308,911 [ oeueneens [ 2,308,911 |....... (€72 7)) R IR R R 406,687 | .......... B023 ............
SOUTHERN GAS NETWORKS USD  3.1571% /
Currency Swap ......... PLC  G8287#ACO ...... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 10/15/2019 |. 11/26/2034 |........evvvvee founnnn 13,509,700 |(GBP  2.27%)  [eunvevvrrnnnnnns Joevvnnneeeeeinies [ 97,679 |...... 1,281,385 [.eeeeeeenns | 1,281,385 |....... (VR (0] R EPORUPTORN AP . 225,701 | .ooeeeenns B023 ............
VIVID HOUSING LTD .USD  3.592% /
Currency Swap ......... GI3B5#ACY ...vunines [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNES7 |. 11/26/2019 |. 02/27/2045 |......euvvvvvenn founnnnnd 6,946,560 [(GBP  2.54%)  |eevvvenvivvinnnns foovriiiiiiieieins Jenis 59,339 |...... 1,039,670 | .ceevvennnn [ennnn 1,039,670 |....... [(CICT 00 11)) A IR R R 160,777 | weveeennns B023 ............
VIVID HOUSING LTD .USD 3.712% /
Currency Swap ......... GI3BS#AF2 ......cceee [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 11/26/2019 |. 11/27/2045 |.......oevvvvvee founnnn 19,038,720 |(GBP  2.64%)  [oovvvvierrnnniins fevniieeeeciiiins [ 169,197 |...... 2,964,898 |..coevvnnnn feunnnn 2,964,898 |....... [ TR-11C)) R U RPN RN 448,273 | .....eeent B023 ............
ABP ACQUISITIONS UK .USD  5.878% /
Currency Swap ......... LTD  G2956@ATS ...... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSRNE97 |. 11/15/2022 |. 11/28/2032 |......cvvvevvves founnnnnnns 714,300 |(GBP  SONIA)  [oovvevvvnnieniinn feenneeeeevinieees Jovviinnnns (5,023)f......... (LX) I I (64,343)......... (ST A ()] O KRR T R, 10,815 oo B023 ............
ABP ACQUISITIONS UK .USD  5.878% /
Currency Swap ......... LTD  G2956@ATS ...... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNES7 |. 11/15/2022 |. 11/28/2032 |.....evvvvvvvinn fonnnnns 2,976,250 |(GBP  SONIA)  [ooovevvevvnniiins v [ (20,930)f....... (268,0906)] ..eevvvenn |evnnnnn (268,006)....... (2220 1) AR ERUTRRR R R, 45,063 [ ..oevennnn B023 ............
ABP ACQUISITIONS UK .USD  5.878% /
Currency Swap ......... LTD  G2956@ATS ...... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 11/15/2022 |. 11/28/2032 |......evvvnvvvee fovnnnnnnns 952,400 |(GBP  SONITA)  [oovvevvvnnieninnn foenneeeeevininees fovvinnnnns (6,698)|......... (85,791 cevenneens [ (85,791)......... (WA T1.57)) AR AR R RN 14420 .......... B023 ............
COSTCO WHOLESALE JAPAN MUFG SECURITIES .USD 3.175% /
Currency Swap ......... LTD  J0835#Ad6 ...... [0 IR Currency..... EMEA PLC ............ 353800V2V8PUYITK3EQS  |. 04/23/2015 |. 05/21/2025 |....evvvvvvvinn fornnnnns 3,336,670 [(PY  0.79%)  |oeeevvnvrrrinnnnn foorreeiiiieeeens o 63,068 |......... 501,970 [.eevenneens o 501,970 |......... 351,824 |.oeeveniiiiiinnn oo e [ 21,872 oo B023 ............
COSTCO WHOLESALE JAPAN MUFG SECURITIES .USD 3.175% /
Currency Swap ......... LTD  J0835#Ad6 ...... [0 IR Currency..... EMEA PLC ............ 353800V2V8PUYOTK3EDG  |. 04/23/2015 |. 05/21/2025 |......evvvvvvven fovnnns 10,010,010 [(PY  0.79%)  [oevvvvvrnrinrinnn feereeeeevvninees fovvinnnns 189,203 |...... 1,505,911 [.eeeeeeenis | 1,505,911 |...... 1,055,473 [ooveeiniiiiiin e [ e 64,117 | weeeenes B023 ............
COSTCO WHOLESALE JAPAN MUFG SECURITIES .USD 3.175% /
Currency Swap ......... LTD  J0835#Ad6 ...... [0 IR Currency..... EMEA PLC ............ 353800V2V8PUYITK3EQS  |. 04/23/2015 |. 05/21/2025 |....evvvvvvvinn fonnnns 5,839,173 |(JPY  0.79%)  [ooerevieirniniiies o [ 110,368 |......... VL L R 878,448 |......... (SR CCIe N O KRR (AR R 37,401 [ coeeeennns B023 ............
COSTCO WHOLESALE JAPAN MUFG SECURITIES .USD 3.175% /
Currency Swap ......... LTD  J0835#Ad6 ...... [0 IR Currency..... EMEA PLC ............ 353800V2V8PUYITK3EDS  |. 04/23/2015 |. 05/21/2025 |...evvenvvvvnnn foorininns 834,168 |(PY  0.79%) [oovvrervnnrrninnn feoeeeeeeeviiieees foeviinnnns 15,767 |......... 125,493 | .ooveens [ 125,493 |.......... 87,956 [onviviirniniins Jevniieeeeiieen [ e 5,343 oo B023 ............
BAZALGETTE TUNNEL MUFG SECURITIES .USD  3.997% /
Currency Swap ......... LIMITED ~ GOB92#AA8 . |D1 ............ Currency..... EMEA PLC ............ 353800V2V8PUYITK3EOG  |. 06/29/2017 |. 09/28/2032 |......evvvvvvvrn founnns 26,109,900 [(GBP  2.86%) |...eevvrnnrivvrnnn fooneereeinniiinnns fovvinnnns 250,577 |...... 3,287,717 [ eeveeeees o 3,247,717 |....... (LR PL1)) R IR AR . 391,708 | .......... B023 ............
BAZALGETTE TUNNEL MUFG SECURITIES .USD  3.997% /
Currency Swap ......... LIMITED ~ GOB92#AA8 . |D1 ............ Currency..... EMEA PLC ............ 353800V2V8PUYOTK3EOS  |. 06/29/2017 |. 09/28/2032 |......evvvvvvvrn fovnnns 25,070,700 [(GBP  2.86%)  |vvveueerrernnnns foovervmnnniinienns fovinnns 240,604 |...... 3,118,454 | ..ooeeiinnn |onnnn 3,118,454 |....... [CCI0LCTR-TC)) R EPUUTRR RPII RO 376,118 | .......... B023 ............
SYDNEY AIRPORT FINANCE MUFG SECURITIES LUSD  4.645% /
Currency Swap ......... COMPANY ~ 87124VC#4 . |D1 ............ Currency..... EMEA PLC ............ 353800V2V8PUYITK3EDS  |. 10/02/2018 |. 02/05/2044 |......evvvvvrvnn fonnnns 1,871,480 |(AUD  4.85%)  [oovevveevnnnnines Joeneneeecciiins [ 2,905 |......... 277,957 | ... 277,957 |.vveennns (2T 170 AR AR R RN 42,221
SYDNEY AIRPORT FINANCE MUFG SECURITIES LUSD  4.645% /
Currency Swap ......... COMPANY  87124VC#4 . |D1 ............ Currency..... EMEA PLC ............ 353800V2V8PUYITK3EQS  |. 10/02/2018 |. 02/05/2044 |......eevvvvvvnn fonnnnns 1,655,540 [(AUD  4.85%)  oevvenvvvvrnnnnnns foovevnniieiicinns oo 2,570 f..unn..n. 245,885 | .oeeeeiienn [ 245,885 |......... [T O KRN U R, 37,305 | ceeeeenn B023 ............
SYDNEY AIRPORT FINANCE MUFG SECURITIES LUSD  4.725% /
Currency Swap ......... COMPANY  87124VD*7 . |D1 . | Currency..... . 353800V2VBPUYITK3EOE |. 10/02/2018 |. 02/05/2049 |.... P 2,015,440 |(AUD  4.9%) ..3,646|.........296,747 | ... 296,747 |.......... (7,481)].
SYDNEY AIRPORT FINANCE LUSD  4.725% /
Currency Swap ......... COMPANY ~ 87124VD*7 . D1 ............ Currency..... 353800V2V8PUYITK3EDS |. 10/02/2018 |. 02/05/2049 |.....evvvvvvvenn foonnnns 1,871,480 J(AUD  4.9%)  [oooiiiiiinnnnnns Jovninniiiiiinns foniiinnnns 3,386 |......... 275,551 | .ooeeeie | 275,551 |..oueennns (6,947 e [ o 47,132 oot B023 ............




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE DB - PART A - SECTION 1

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

2903

1 2 3 5 6 7 8 9 10 1 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Income Value Code | Fair Value | (Decrease) [ B./A.C.V. | Accretion Item Exposure | Entity (b)
QUEEN MARY UNIVERSITY MORGAN STANLEY
OF LONDON ~ G7315¢AA2 CAPITAL SERVICES, ..USD  4.75% /
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR INC woveeiieeieines 17331LVCZKOKX5T7XV54  |. 10/31/2018 |.01/15/2049 |.....eevuevveeen founnnn 10,208,000 [(GBP  2.97%)  |-eeeeevmmereernnn foeeeeeeemmmnneees Joeeennnns 132,938 |...... 2,77 | | 2,71, M7 |....... (726,025)[.. e eeeeeeneeee Jeeemmmeeeeeemnnen foereeeeeniieeeeee Jeenenn 256,789 | ..........[B023 ............
QUEEN MARY UNIVERSITY MORGAN STANLEY
OF LONDON ~ G7315¢AA2 CAPITAL SERVICES, . USD  4.75% /
CUrrency SWap ......... |eeeeeeeeemuueeeeeennnannns [0 IR INC .ovveiiiiiiiians 17331LVCZKQKX5T7XV54  |. 10/31/2018 |.01/15/2049 |.......evvvvveer founnnnn 3,828,000 [(GBP  2.97%)  |eevvrnnvrvrrnnnnn foovreeviiiiiieins fevnis 49,852 |...... 1,039,304 [..oeeeeee [ 1,039,3%4 |....... (272,289)].ccvvveeeiiinnnnn [ e o 96,296 | ..........[B023 ............
MORGAN STANLEY
Fixed Income Portfolio CAPITAL SERVICES, .USD 5.803% /
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR INC woveeieeeieiis 17331LVCZKOKX5T7XV54  |. 07/25/2023 |. 10/26/2043 |......evueeeeee founnnn 10,907,200 |(GBP  5.98%)  [ceuuveeerrmnnnnes Joeemmmmnneeeeennnn forreeeeeemiiieees Joeeeee (627,193)[ ..eeveennen (627,193)....... (627,193)[.. e eeeeeeneeee Jeeemmmeeeeeemnnen forreeeeerieeeeee Jeeens 244,410 | ..........|B0O23 ............
MORGAN STANLEY
Fixed Income Portfolio CAPITAL SERVICES, .USD  5.803% /
CUrrency SHap ......... |eeeeeeeeemmueeeeeennnannns [0 IR INC .ovviiiiiiiinen 17331LVCZKQKX5T7XV54  |. 07/25/2023 |. 10/26/2043 |......cevvvnvves Jovnnnnns 5,132,800 [(GBP  5.98%) |eeevvrervvvrnnnn foovereiiiiiiieens i [ (295,150)( ...evnnn.ee (295,150)|....... (72570 1510) R ESRRRUR R R 115,016 | ..........|B023 ............
MORGAN STANLEY
Fixed Income Portfolio CAPITAL SERVICES, .USD 5.803% /
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR INC woveeiieeieines 17331LVCZKOKX5T7XV54  |. 07/25/2023 |. 10/26/2043 |.....eevuueveeee feunnnn 13,473,600 |(GBP  5.98%)  [ceuuveeerrnnniees Joeemmmmnneeeeeennn ferneeeeeeniiieees Jeeeee (774,768)|........... (774,768),....... (TT4,768)|.eeeeveeeeeeeenn fommeeeeemmneees Jeeeemneeeeeeennn foeeeeeees 301,918 | ..........[B023 ............
MORGAN STANLEY
Fixed Income Portfolio CAPITAL SERVICES, .USD  5.803% /
CUrrency SHap ......... |eeeeeeeeemunnieeeeennnannns [0 IR INC .ovviiiiiiiiinnns 17331LVCZKQKX5T7XV54  |. 07/25/2023 |. 10/26/2043 |......cevvvnvves Jovvnnnns 5,132,800 [(GBP  5.98%) |eevvvvenvirvrnnnn fooverriiiniiieens v [ (295,150)( ....enn.e. (295,150)|....... (72570 1510) R ERRR R RN 115,016 | ..........|B023 ............
ANGLIAN WATER SERVICES
FINANCING P MIZUHO CAPITAL .USD  4.307% /
Currency Swap ......... (60369@BB1 ... MARKETS LLC ........ RBOPEZSDGCO3JSGCEU02 |. 10/11/2018 |. 02/06/2029 |.......evvveenn feuaens 5,424,300 |(GBP  2.88%) ...737,256 |... e 137,256 |....... (167,504)[.
ANGLIAN WATER SERVICES
FINANCING P MIZUHO CAPITAL .USD  4.307% /
Currency Swap ......... G0369@BB1 .............. [0 IR MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 10/11/2018 . 02/06/2029 |.......evvvvvenn foonnnns 2,910,600 [(GBP  2.88%) |eevvrunvrrvrrnnnn fooveriiiiiiiiiens feanis 34,563 |......... 395,601 [.eevunneens o 395,601 |........ [RCICR:1<10)) R IR R RN 33,689 | ..........|B023 ............
ANGLIAN WATER SERVICES
FINANCING P MIZUHO CAPITAL .USD  4.307% /
Currency Swap ......... G0369@BB1 .............. [0 IR MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 10/11/2018 . 02/06/2029 |.....eeevvvvennn foeereeenns 396,900 |(GBP  2.88%)  [-eeeeeevnuereeenn [rrmmeeeeemmiiees foeeeennnnns 4,713 e 53,946 | ..oevvvnnnn fernnens 53,946 |......... (12,256)[. o eeeeeeeeeeeee Joeemeeeeeeees foeeeeeeneeees s 4,504 ..........[B023 ............
EVIDES NV N3136#AB8 MIZUHO CAPITAL ..USD  3.54% /
Currency Swap ......... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 03/08/2019 |. 03/27/2026 |.....euveveeenn foeeeeeenns 561,250 [(EUR  0.9%)  [oeeeeeemmerreeenn [rrmmeeeeemmnneees feeeennnns 11,272 .......... 44167 [eeveeee foreeeeeens 44,167 |.......... (8,919)[ o eeeeeeeeeeeee e eeeeees [ [ 4,429 ..........[B023 ............
MIZUHO CAPITAL ..USD  3.54% /
Currency Swap ......... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 03/08/2019 |. 03/27/2026 |.....euevveennn foeeeeeenns 898,000 [(EUR  0.9%)  |eeerunereermmmnn fooeeemmmeeeeeees [ 18,035 |.......... 70,668 |.oeeevennn |ennans 70,668 |........ (11,070)]ceeeeeeeeeeeeenn [ e foeeeeeeis 7,086 ..........|B023 ............
MIZUHO CAPITAL ..USD  3.54% /
Currency Swap ......... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 03/08/2019 |. 03/27/2026 |....evueveeeenn feaeenes 6,735,000 [(EUR  0.9%)  |oeeeeeeeeemmmnnes foeeemmmmeeeeeeens feeees 135,264 |......... 530,007 [.eevunneees forreannns 530,007 |......... (83,023)[- e eeeeeeeeeeeee Jemmeeeeeenies oo [ 53,143 | ..........|B023 ............
MIZUHO CAPITAL ..USD  3.54% /
Currency Swap ......... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 03/08/2019 |. 03/27/2026 |....evvueeeveenn feaeens 4,265,500 [(EUR  0.9%)  |eeevmmerrermmnnn fooeeeemmeeeeeees Jeenes 85,667 |......... 335,671 [ .evveneees [ 835,671 |t (52,581 eeeeeeeeeeee Joemmeeeeeeeees foeeeeee e [ 33,657 | ..........|B0O23 ............
MIZUHO CAPITAL ..USD  3.54% /
Currency Swap ......... MARKETS LLC ........ RBOPEZSDGCO3JS6CEU02 |.03/08/2019 |. 03/27/2026 |.... .... 336,750 |(ELR  0.9%) ....26,500 |... ... (4,151)[.
MIZUHO CAPITAL .USD  3.515% /
Currency Swap ......... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 03/08/2019 . 07/23/2026 |....evueevveeenn feeeenns 1,010,250 |(EUR  0.9%)  [ooeeeeeeeennieees Jemmeeeeeeeens o 19,845 |.......... 82,337 | .eeveiiiinn feenes 82,337 |ouueennnn (14,301 eeeeeeeeeee e eeeeees o e 8,473 | e |BO23
MIZUHO CAPITAL .USD  3.515% /
Currency Swap ......... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 03/08/2019 . 07/23/2026 |....evueeveeeenn feaeees 1,571,500 [(ER  0.9%)  [ooeeeeeeeieieeees Jemmeeeeeeeeen o 30,869 |......... 128,079 |.oevevenenn fernens 128,079 |......... (22,246)]-cvveeeeeeenes foeeemmmeeeeeeennn fereeeeeeees s 13,180 | ..........|B0O23 ............
EVIDES NV N3136#AC6 MIZUHO CAPITAL LUSD  3.515% /
Currency Swap ......... MARKETS LLC ........ RBOPEZSDGCO3JS6CEU02 |.03/08/2019 |.07/23/2026 |.......eeeeveeee founnnn 11,674,000 [(ER  0.9%) ...951,446 |... ....951,446
EVIDES NV N3136#AC6 MIZUHO CAPITAL LUSD  3.515% /
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 03/08/2019 |. 07/23/2026 |....evueevveeenn feeeenes 7,408,500 [(EUR  0.9%)  |reeeeemmereerennn froeeeeeemmnnieees Joeeennnns 145,527 |......... 603,802 [..oeeevenn foerennnd 603,802 [....... (104,876)].cevveeeeeeennnnn foeeeeemmeeeeeees foneieeeeiiiies [oeeeennnn 62,135 Loeeeill [BO23 Lo
EVIDES NV N3136#AC6 MIZUHO CAPITAL .USD  3.515% /
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 03/08/2019 . 07/23/2026 |.....euvvveennn foeeeeeenns 561,250 [(EUR  0.9%)  [oeeeeemmnerreeenn frrmmeeeeemmmneees foeeeennnns 11,025 |.......... 45,743 | oo feenens A5, 743 | (7, 945)] e [ eeeeeeeee Jeeeeene e oo 4707 |l [BO23
LONSDALE FINANCE PTY MIZUHO CAPITAL USD  4.2075% /
Currency Swap ......... LTD  Q5664#AL8 ...... [0 IR MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 04/09/2019 |. 07/11/2039 |.eeevvvenevaeenn fonens 2,283,840 |(AUD  4.35%)  [oeeeeeeeennieeeen Joemmeeeeeeenies feeeeeennnns 4,17 ... 315,896 | ..eovnnee forriennn 315,896 |...eene e (41,937 oo Jeee e feeeeeeeeeeeeeeen feeeeeeee 45,875 | Ll [BO23
LONSDALE FINANCE PTY MIZUHO CAPITAL USD  4.2075% /
Currency Swap ......... LTD  Q5664#AL8 ...... [0 IR MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 04/09/2019 |. 07/11/2039 |..ceevvvnneeaen fovnnns 14,559,480 [(AUD  4.35%)  |eevvnnneeeemnnnnn fooeeeeeeeeeeees Jeens 26,247 |...... 2,013,837 [.eeueneees [ 2,013,837 |....... (267,349)]..cceveeeeeeeennn foeeeeeenieeee Jeeeni e [0 289,264 | ...l |BO23 L.l
LONSDALE FINANCE PTY MIZUHO CAPITAL USD  4.2075% /
Currency Swap ......... LTD  Q5664#AL8 ...... [0 IR MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 04/09/2019 |. 07/11/2039 |..ceevvvnnveaen fevnnnn 21,482,370 [(AUD  4.35%)  |oeeeeeenneeeeeenn foemeeeeeeenieees foeeeennnns 38,728 |...... 2,971,397 | eoeevvin feenenn 2,971,397 |eeeees (B4, 471)| e [ | [0 426,806 | ...l [BO23 L
ISPT FINANCE PTY LTD MIZUHO CAPITAL ..USD  3.54% /
Currency Swap ......... 04822#AA4 ... Dl e MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 05/30/2019 |. 08/28/2029 |....eveeveveeen foaeeees 3,661,770 [(AUD  3.38%)  |oeeueieerrrnnnrne Joormmmnneeeennnns franeaeeees 10,210 |......... 281,595 |.ooiiininns foennes 281,595 ).......... 38,117 [oeieeiiininene Jormmmeeeeeennnn feereieeiiinenees Jeeninnnns 44,529 ..........|B023 ............
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Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
ISPT FINANCE PTY LTD MIZUHO CAPITAL ..USD  3.54% /
Currency Swap ......... Q4822#AR4 ... [0 IR Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 05/30/2019 |. 08/28/2029 |.......uvvvvvven fornnnnns 5,941,740 [(AUD  3.38%)  [ooovivviirrnnnnns Jevnniieeeiiiees [ 16,567 |......... 456,928 456,928 |.......... (318 <IN PR IR RPN RN 72,254
ISPT FINANCE PTY LTD MIZUHO CAPITAL ..USD  3.54% /
Currency Swap ......... Q4822#AR4 ... [0 IR Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 05/30/2019 |. 08/28/2029 |.......vvvvvenn foennnns 4,076,310 |(AUD  3.38%)  [oeeerievrinnnnins foevenneeeeeeiiens [ 11,366 |......... 13,474 | oo [ 313,474 |.......... 2,432 |eeiiniiiiinn foeeee e [ 49,570 [ cevrennnns B023 ............
ISPT FINANCE PTY LTD MIZUHO CAPITAL ..USD  3.54% /
Currency Swap ......... 04822#AA4 ... . . | Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSGCEU02 |. 05/30/2019 |. 08/28/2029 |.... P 1,865,430 [(AUD  3.38%) ... 143,454 | ... ... 143,454 |...
NOMURA GLOBAL
EQUINIX JAPAN KK FINANCIAL PRODUCTS USD  5.4275% /
Currency Swap ......... J2167#AC5 ..o [0 IR Currency..... IN e 0ZVO05H2G7GRS05BHJI1 . | 01/19/2023 |. 03/08/2035 |....eveevveeeenn foeeees 3,116,478 [(PY  2.13%)  |oeeeernereeeennnn oo Jeeennn (131,861))......... VL7 [ N 174,527 |......... 174,527 [ | o [ 52,713 | woeeeinnn B023 ............
NOMURA GLOBAL
EQUINIX JAPAN KK FINANCIAL PRODUCTS USD  5.4275% /
Currency Swap ......... J2167#AC5 ..o [0 IR Currency..... IN 0ZVO5H2G7GRS05BHJ91 . | 01/19/2023 |. 03/08/2035 |......euvvvvvvnn fornnnnns 4,869,497 [(PY  2.13%)  |oeverrnivrrviinnns [ Jeennnns (206,033)f......... 272,699 | .ooeeeiienn [ 272,699 |......... 272,699 |.oevvvniiniiinnn oo e [ 82,364 | .......... B023 ............
NOMURA GLOBAL
EQUINIX JAPAN KK FINANCIAL PRODUCTS USD  5.4275% /
Currency Swap ......... J2167#AC5 ....ceeee [0 IR Currency..... IN e 0ZVO05H2G7GRS05BHJI1 . | 01/19/2023 |. 03/08/2035 |....evvuevvvernn founnnns 5,064,277 [(PY  2.13%)  |oeeeennereeeennnn foeeeeeemneeeeees Jeennnns (214,274)|......... 283,607 [..evunneees forreeenns 283,607 |......... 283,607 [.vneeeeeeenniines foeeemmmieeeeeenen feeeeeeeeeneees s 85,659 | .......... B023 ............
NOMURA GLOBAL
EQUINIX JAPAN KK FINANCIAL PRODUCTS USD  5.4275% /
Currency Swap ......... J2167#AC5 ..o [0 IR Currency..... IN 0ZVO5H2G7GRS05BHJ91 . | 01/19/2023 |. 03/08/2035 |......euvvvvvven fornnnnns 2,142,579 )(PY  2.13%)  [oeeeiieiiiinns e [ (90,655)f......... 119,988 | ooeeeeinn [ 119,988 |......... 119,988 |oovvvvniiviiinnn oo e [ 36,240 | .......... B023 ............
SEVERN TRENT WATER LTD ROYAL BANK OF .USD  3.788% /
Currency Swap ......... GBOS6*ACS .......cvvnnnn [0 IR Currency..... CANADA .....cvvvennnns ES7IP3USRHIGC71XBU11  |. 11/05/2015 |. 03/03/2028 |.........cvvvven founnns 50,719,550 [(GBP  3.37%)  |.eevvvvrnvivvinnn feoneereeinniienes fovrnnnnn 401,967 |..... 10,536,844 [.....ceeeen [ 10,536,844 |..... (1,183,202)[..cevevvnniins e [ o 533,605 | .......... B023 ............
PORTERBROOK RAIL
FINANCE LTD ROYAL BANK OF USD  3.7175% /
Currency Swap ......... G7178*AC8 ...eeeeeee [0 IR Currency..... CANADA ...eeeviniees ES7IP3USRHIGC71XBU11  |. 05/25/2016 |. 10/20/2028 |........ecvveeee fevnnnn 11,773,600 [(GBP  3.28%)  |-eeevevnnnereeernn foummeeeeemmmieees foeeennnnns 83,865 |...... 2,120,249 | .oovvennnn fenennn 2,120,249 |....... (290,815)[... e eeeeenneeee Jeeemmmeeeeeemnnen foreeeeeeriieeeees Joeens 132,424 | .......... B023 ............
PORTERBROOK RAIL
FINANCE LTD ROYAL BANK OF USD  3.7175% /
Currency Swap ......... G7178*AC8 ...vvvnens [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBU11  |. 05/25/2016 |. 10/20/2028 |.......cevvvvenn fonnnns 1,471,700 |(GBP  3.28%)  [coovvvvievvnnnnnns Jeveniiieieciines [ 10,483 |.......... 265,031 [.eeveneees o 265,031 |......... [R5 | O KN U R, 16,553 | ..eeneeens B023 ............
PORTERBROOK RAIL
FINANCE LTD ROYAL BANK OF USD  3.7175% /
Currency Swap ......... G7178*AC8 ...veeeeee [0 IR Currency..... CANADA ...eeevinees ES7IP3USRHIGC71XBUT1  |. 05/25/2016 |. 10/20/2028 |.....eueeveeennn fonnnee 1,471,700 |(GBP  3.28%)  [cooeeeeeeennieees Jemmneeeeeeeenes o 10,483 |.......... PUIIK YN R N 265,031 |......... (36,352)]-cvveeeeeennnes foeeemmmmeeeeeennn fereeeeeeeeieeee e 16,553 | .eevnnnnnn B023 ............
PORTERBROOK RAIL
FINANCE LTD ROYAL BANK OF USD  3.7175% /
Currency Swap ......... G7178*AC8 ...vvenens [0 IR Currency..... CANADA .....cvvvennnns ES7IP3USRHIGC71XBU11  |. 06/25/2016 |. 10/20/2028 |.........cvvvven founnns 16,188,700 [(GBP  3.28%)  |..evvvvvnnvivvrnnn foeeeereevnninnees fovvennnns 115,314 |...... 2,915,342 [.eeeeeeiis | 2,915,342 ....... [Reicit IR /1)) U ERRUPTRRR AP . 182,083 | .......... B023 ............
SIRONA DENTAL SERVICES ROYAL BANK OF .USD  3.351% /
Currency Swap ......... GMBH  D8286#AD2 ..... [0 IR Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBU11  |. 10/05/2016 |. 10/27/2029 |.....evvvvvvvrnn fernnnnns 3,247 420 |(ER  1.5%)  [oooririiiiiinnnns v [ 46,220 |......... 240,830 [.eevunnens forrinnns 240,830 |......... (85,859)[...ceveeveniines Jeeneeeeeiiiees [ [ 40,035 .ovvnnnnns B023 ............
SIRONA DENTAL SERVICES ROYAL BANK OF LUSD  3.351% /
Currency Swap ......... GMBH  D8286#AD2 ..... [0 IR Currency..... CANADA .....cvvvennnns ES7IP3USRHIGC71XBUT1 | 10/05/2016 . 10/27/2029 |....evvvvvvvvenn fonnnns 6,158,900 |(EUR  1.5%)  [oeeeiiiiiinninins Joevenieeeeciiens [ 87,658 |......... 456,747 | .evveeeees o 456,747 |....... [RIVZR:K5)) AR ERURRR PR R, 75,929 | ... B023 ............
DENTSPLY SIRONA INC ROYAL BANK OF .USD  3.351% /
Currency Swap ......... 24906PC#4 ............. [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1 | 10/05/2016 . 10/27/2029 |....evvvvvvvvenn foennnns 1,119,800 |(ER  1.5%)  [ooeeiviiiiiininns e [ 15,938 |.......... 83,045 | .cooeiiiinn [ 83,045 |......... (29,606)[.....ccvvvnnvenes Jovnnneeeeevninns forvviiiiiiiiniins o 13,805 [ .oeennnens B023 ............
DENTSPLY SIRONA INC ROYAL BANK OF LUSD  3.351% /
Currency Swap ......... 24906PC#4 ............. [0 IR Currency..... CANADA .....cvvvennnns ES7IP3USRHIGC71XBU11  |. 10/05/2016 |. 10/27/2029 |......vvvvvvvinn fornnnnns 2,015,640 [(ELR  1.5%)  |oeeevvnvirviinnns fooereiiiiiieeiees o 28,688 |......... 149,481 (.o s 149,481 ......... (S TR O KR T R, 24,849 | .......... B023 ............
AVETEK INC  031100J*2 ROYAL BANK OF LUSD  3.346% /
Currency Swap ......... Currency..... CANADA .....cvvvennnns ES7IP3USRHIGC71XBUT1 | 10/14/2016 . 11/23/2028 |......evvvvvvenn fonnnns 9,768,000 |(GBP  2.59%)  [cuuriiviinnnnins foevvnnieeeeeinens [ 52,820 |......... 312,426 | coeeeeien [ 312,42 |....... (246,828)[......cevvvnnnens Joevnnnneeeeeninnns [ feeens 110,872 | .......... B023 ............
ROYAL BANK OF LUSD  3.346% /
Currency Swap ......... Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1 | 10/14/2016 . 11/23/2028 |......euvvvvvvnn fonnnns 4,884,000 ((GBP  2.59%)  [ouuiiviinnnnins foeveniiieeeeinens [ 26,410 |......... 156,213 [.eveneeees [ 156,213 |....... [QVATEIT:)) U RPN RPN R, 55,436 | .......... B023 ............
ROYAL BANK OF USD  3.3226% /
Currency Swap ......... Currency..... CANADA .....cvvvennnns ES7IP3USRHIGC71XBU11 | 10/14/2016 |. 10/31/2028 |.......ovvvvvnn fornnnnns 5,509,500 |(EUR  1.53%) [ocoviviivrnnnnnns Jevnnnieiciiinns [ 75,161 |......... 291,391 | oo [ AR IR I O (0 A 1)) R AR RPN RN . (X i ISR B023 ............
ROYAL BANK OF USD  3.3226% /
Currency Swap ......... . | Currency..... CANADA ... . ES7IP3USRHIGC71XBU11 |. 10/14/2016 |. 10/31/2028 |.... P 2,754,750 |(ER  1.53%) [oooreveevrnnnnnns ovveieeeieiiinn [ 37,580 | 145,696 | ... 20 145,696 |........ (58,600)[....ccvvnnniiiiins foeeeiiiiiiiens feverninnieeinnn foeen 31,076 | B023
LITTELFUSE NETHERLAND ROYAL BANK .. USD  3.44% /
Currency Swap ......... CV  NS276#AAS ........ [0 IR Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBUT1 | 11/18/2016 |. 12/08/2023 |........cvvvvven fornnnnns 2,754,440 [(ER  1.14%)  [oooeriiiiiiinnnns v [ 47,213 |oeeennnnnn 5,610 [eeveeeeees [ 5,610 [oueeeena 18,831 | [ e [ 5,988 | L B023 ............
LITTELFUSE NETHERLAND ROYAL BANK OF .. USD  3.44% /
Currency Swap ......... CV  NS276#AAS ........ [0 IR Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBUT1 | 11/18/2016 |. 12/08/2023 |........ovvvvven fornnnnns 3,284, 140 |(ER  1.14%)  [oooeiiiiiininnnns v [ 56,364 |........... 6,689 [.eeeeeeees | 6,689 |.......... 22,453 [ | [ [ 740 [ coeeennnns B023 ............
GREAT PORTLAND ESTATES ROYAL BANK OF .USD  3.645% /
Currency Swap ......... PLC  G2685@AF6 ...... [0 IR Currency..... CANADA .....ovvvnnnnns ES7IP3USRHIGC71XBUT1  |. 02/22/2017 |. 05/22/2024 |......evvvvvvvnn fonnnnns 2,493,000 |(GBP  2.15%)  [ooovevviirrnnnnns Jevnnieeeeiiines [ 28,247 | 70,958 [.eveeneens o 70,958 |......... (49,621)[..cvvvevvniines Jeeneeeeceieens [ e 10,002 | .......... B023 ............
GREAT PORTLAND ESTATES ROYAL BANK OF .USD  3.645% /
Currency Swap ......... PLC  G2685@AF6 ...... Dl e Currency..... CANADA .....ccvvnnnnns ES7IP3USRHIGC71XBU11 |. 02/22/2017 |. 05/22/2024 |.......covvvvvnn founnnnns 2,493,000 (GBP  2.15%) [o.oviiiierrniniins Jovvvnnnniiiiiinnnn [, 28,247 |.......... 70,958 | eeueeeeen [ 70,958 |......... (49,621 e [ o 10,002 .......... B023 ............
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Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
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Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
GREAT PORTLAND ESTATES ROYAL BANK OF .USD  3.645% /
Currency Swap ......... PLC  G2685@AF6 ...... [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1  |. 02/22/2017 |. 05/22/2024 |......evvvvvvvnn fornnnnns 3,739,500 |(GBP  2.15%)  [coovevviirrnninns Joevenieeeciiiean [ 42,371 | 106,437 |ooeeeeeeenn [veenn. . 106,437 . (W7 FO KN T R, 15,003
GREAT PORTLAND ESTATES ROYAL BANK OF .USD  3.645% /
Currency Swap ......... PLC  G2685@AF6 ...... [0 IR Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBUT1  |. 02/22/2017 |. 05/22/2024 |......evvvvvvvnn fonnnnns 5,609,250 |(GBP  2.15%)  [coovivvivrrnnnnns Jevnniieiciiiies [ 63,556 |......... 159,656 [..evveeens [oorinnns 159,656 |....... [QRRINCZ:)) EOUPRR IR IR RN 22,504 .......... B023 ............
GREAT PORTLAND ESTATES ROYAL BANK OF LUSD  3.645% /
Currency Swap ......... PLC  G2685@AF6 ...... .... |Currency..... CANADA ... ... ESTIP3USRHIGC71XBUT1 | 02/22/2017 |. 06/22/2024 |.... .... 623,250 ((GBP  2.15%) ...(12,405)[.
GREAT PORTLAND ESTATES ROYAL BANK .USD  3.645% /
Currency Swap ......... PLC  G2685@AF6 ...... [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1 | 02/22/2017 |. 05/22/2024 |....evvvvvvvvnnn foerinnnnns 623,250 |(GBP  2.15%)  [oovvvevrnniiniinn foenneeeeiiiies foeveiinnnns 7,062 |.......... 17,740 | e v 17,740 |......... (12,405)[...ccevevvinenes e [ o 2,500 | e B023 ............
SEGRO PLC ~ G7996#AA8 ROYAL BANK OF .USD  3.74625%
CUrrency SWap ......... |eeeeeeeeemmneeeeeennnannns [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1  |. 05/24/2017 [.08/17/2027 |....evvunvvvrnn fornns 2,798,250 )/ (R 1.77%) [ceeriviiiinnnnnns Jevnniieeicciinns [ 42,788 |......... 193,361 [.eveneeees [ 193,361 |......... [CERCT5)) FO RN T R, 27,567 [ cevrnnnnns B023 ............
SEGRO PLC ~ G7996#AA8 ROYAL BANK OF .USD  3.74625%
CUrrency SHap ......... |eeeeeeeeemmueeeeeennnannns [0 IR Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBUT1  |. 05/24/2017 [.08/17/2027 |....evvunvvvvnn fernnnnnn 2,238,600 / (EUR  1.77%) |oeevvrnnvrininnnnn fooeeeiiiieeecees o 34,231 1......... 154,689 [..evveeeees [ 154,689 |......... (RIS (1)) R AR R RN 22,054 .......... B023 ............
SEGRO PLC ~ G7996#AA8 ROYAL BANK OF .USD  3.74625%
CUrrency SWap ......... |eeeeeeeeemmuneeeeeennnannns [0 IR Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBU11  |. 05/24/2017 |.08/17/2027 |......vvvvrvvvnn founnnn 10,913,175/ (EUR  1.77%) [eeeriviinnnnnes fooveveieieceiins foes 166,875 |......... 754,109 [ .eeveneees o 754,109 |....... [RVETE(V7)) R U AR R 107,513 | ..o B023 ............
SEGRO PLC ~ G7996#AA8 ROYAL BANK OF .USD  3.74625%
CUrrency SHap ......... |eeeeeeeeemunnieeeeennnannns [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBU11  |. 06/24/2017 |.08/17/2027 |......vvvvvvvnn founnnn 11,472,825 [/ (ER  1.77%) |oeevvniiiiiinnns [ e 175,433 |......... 792,781 | ceeeeeees o 792,781 |....... [QEZIRCICTD) U IR AP R, 113,026 | .......... B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF USD  3.7325% /
Currency Swap ......... C5793#AK9 ... . ... |Currency..... CANADA ... ... ESTIP3USRHIGC71XBU11 |. 01/23/2018 [. 10/23/2030 |.... ....241,119|(CAD  3.68% ...628 ... ..(39). ... 3,205 .|B023 ...
MCCAIN FINANC
(CANADA) LTD. ROYAL BANK OF USD  3.7325% /
Currency Swap ......... C5793#AK9 ...vvvvnns [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1 | 01/23/2018 |. 10/23/2030 |.....vvvvvvvvenn fonnnns 1,527,086 |(CAD  3.68%)  [oovevveevvnninnes Jovneneeeiiiiins forvviinnnns 3,978 |......... 105,669 |.oeevvennnn fernennnns 105,669 |............ (270 S R R RN 20,300 [ .eevnnnnns B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF USD  3.7325% /
Currency Swap ......... C5793#AK9 ... [0 IR Currency..... CANADA ...eeevinees ES7IP3USRHIGC71XBUT1 | 01/23/2018 |. 10/23/2030 |...evvuevveennn foeeeeeenns 642,983 |(CAD  3.68%)  [-eeeeerrnnereeenn [rrmmeeeeeeeneiees foeeeeennnns 1,675 |oeeeeennns 44,492 | .o [ AR 1............ (104 eeeee e [ [ 8,547 | .oooeennn B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF USD  3.7325% /
Currency Swap ......... C5793#AK9 ...vvvvnns [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBU11 | 01/23/2018 |. 10/23/2030 |.....evvnvvvvnn fornnnnns 2,652,307 |(CAD  3.68%)  [oovveveevrnnniines Jovnnneeeeiinins forviiinnnns 6,909 |......... 183,531 [.eeeeeeeees [ 183,531 |.ooeeenennnns ()] P RN R R 35,258 | .......... B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF USD  3.7325% /
Currency Swap ......... C5793#AK9 ... [0 IR Currency..... CANADA ...eeeviniees ES7IP3USRHIGC71XBUT1 | 01/23/2018 |. 10/23/2030 |...evvuevvvvennn foeeeeeenns 241,119 |(CAD  3.68%)  [-eeeeeernnreeernn foummeeeeemmmnees foeveennnees 628 |.......... 16,685 | .oovvenienn fornnns 16,685 |.eevveennneeen (B9)]+ e eeeemmmmnes Joeeemmmeeeeeeeen fereeeeeeeeees s 3,205| .oeeeeenn B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF USD  3.7325% /
Currency Swap ......... C5793#AK9 ...evvvnns [0 IR Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBUT1 | 01/23/2018 |. 10/23/2030 |....evvvrvvvvnnn foorinnnnns 241,119 |(CAD  3.68%)  [oovveevvnnririinn fonneeeeiiniiees foeviiiiins 628 |.......... 16,685 | .oeeeeeiens [ 16,685 |...oovennnnnnn (1)) P KPR NP R 3,205| coeeeeen B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF USD  3.7325% /
Currency Swap ......... C5793#AK9 ... [0 IR Currency..... CANADA ...eeevinees ES7IP3USRHIGC71XBU11 | 01/23/2018 |. 10/23/2030 |...evvvuneeeernn founnns 3,054,171 [(CAD  3.68%)  |eeevvmnnreeemnnnn foreeeeemmniieeeee Jeennes 7,956 |......... AR [ 211,338 |oeeeeeeen (493)]- v eeeeeemes oeeemmmmeeeeeeeen feeee e s 40,600 | ..oonnnnnn B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF USD  3.8375% /
Currency Swap ......... C5793#ALT7 ... . | Currency..... CANADA ... . ES7IP3URHIGC71XBU11 |. 01/23/2018 |. 10/23/2032 |.... .... 241,119 ((CAD  3.79%) ....15,6% |...

MCCAIN FINANC!
(CANADA) LTD. ROYAL BANK OF USD  3.8375% /

Currency Swap ......... C5793#AL7 ...eeveneeeeen D1 el Currency..... CANADA ............... ES7IP3USRHIGC71XBU11 (. 01/23/2018 |. 10/23/2082 |.....evveveeens [oeenne 1,848,577 [(CAD  3.79%)  |oeeeeiriiieeeees oo o 4,868 |......... 120,338 [.oooonnnns [ 120,338 |.......... (9,343) . [ e 27,838 .ouenes B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF USD  3.8375% /

Currency Swap ......... C5793#AL7 e 1) Currency..... CANADA ......eevenne ES7IP3USRHIGC71XBU1T  [. 01/23/2018 |. 10/23/2032 |....evvvvvieeiss |oeeiiins 803,729 [(CAD  3.79%)  |.evvveerevinnns fornnreeeeeeiiins [ 2,17 | 52,321 [ | 52,321 | [CN01573) PP R A PPPPRNI RN 12,104 oo B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF USD  3.8375% /

Currency Swap ......... C5793#AL7 ...eeveneeeeen D1 el Currency..... CANADA ............... ES7IP3USRHIGC71XBU11 . 01/23/2018 |. 10/23/2082 |...evveeveeenns | 3,214,017 (CAD  3.79%)  |eeeeenriiieeeees oo o 8,466 |......... 209,284 |.evveeeens [ 209,284 |......... (16,249, [ [ 48,414 ... B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF USD  3.8375% /

Currency Swap ......... C5793#AL7 e 1) Currency..... CANADA ......ccevnne ES7IP3USRHIGC71XBU1T [ 01/23/2018 |. 10/23/2032 |....evvvevieeias |oeeinis 241,119 [(CAD  3.79%)  |eeuvvreeeeeiiins foeiniieeeeeins foiiiieeens 635 |.......... 15,696 |.evveeeeas [oniinnnns 15,696 |.......... QA 1)) FO P R A PTPRA RN 3,631 woies B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF USD  3.8375% /

Currency Swap ......... C5793#AL7 ... D1 .o Currency..... CANADA ............... ES7IP3USRHIGC71XBU11 | 01/23/2018 |. 10/23/2082 |....uvveeeeeee oo 241,119 [(CAD_ 3.79%) J.oeerveeeeeeeens oo o 635).......... 15,696 |..vveeeeee o 15,696 |.......... (L209)] e oo o o 3,631 [ ..o B023 ............
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MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF USD  3.8375% /
Currency Swap ........ C5793#AL7 ..o CANADA ...eeeviniees ES7IP3USRHIGC71XBU11 | 01/23/2018 |. 10/23/2082 |..eevvvueeeaeenn feunens 3,697,155 |(CAD  3.79%)  [eeeeeeemmnneeeees Joemmeeeeemniees foeeeeennnns 9,736 |......... PZ NG R 240,677 |........ (18,886)].vvvvmeeeeermnnn foeeeeeemmmieeeee e [ 55,676 | ..........[B023 ............
THAMES WATER UTILITIES] ROYAL BANK OF .USD  3.825% /
Currency Swap ........ LIMITED  G8781@AD1 . CANADA ...eeevinees ES7IP3USRHIGC71XBUT1 | 01/24/2018 |. 04/22/2028 |......cvvveeenn foeeeneenns 710,750 [(GBP  2.45%)  |veueeeeemmnnnes foeeemmmmeeeeeennn feeeeeeeeens 9,064 |......... B1L715 | [ 131,715 |......... (20,162)[- e eeeeeeeeeeeee Joemmmeeeeeeenees fooeeeeeme s e 7,592 ooeeeennnn |[BO23 ...l
THAMES WATER UTILITIES] ROYAL BANK OF .USD  3.825% /
Currency Swap ........ LIMITED G8781@AD1 . CANADA ...eeevinnes ES7IP3USRHIGC71XBU11 | 01/24/2018 |. 04/22/2028 |................ 5,686,000 |(GBP  2.45%)  [ceeeeeeeemmnnees Joeemmmneeeeeennns foereeeeens 72,512 |...... 1,053,721 [.eeeeienns | 1,053,721 |....... (161,292)[.. e eeeeeeeeeee Jeeemmneeeeeennes foeeeeeeeeeieeeee Jeeeins 60,739 ..........[B023 ............
THAMES WATER UTILITIES] ROYAL BANK OF .USD  3.825% /
Currency Swap ........ LIMITED  G8781@AD1 . CANADA ...eeevinnes ES7IP3USRHIGC71XBU11 | 01/24/2018 |. 04/22/2028 |.......ceevveeen feunnnnns 2,843,000 [(GBP  2.45%)  |eervunverermnnnn foeeeeeemiieeeees Jeens 36,26 |......... 526,860 [....eueees forreennns 526,860 |........ (80,646)].vevvneeeeeennn fereeeeemmeeeeee e [ 30,370 | ..........[BO23 ............
THAMES WATER UTILITIES] ROYAL BANK OF .USD  3.825% /
Currency Swap ........ LIMITED  G8781@AD1 . CANADA ...eeeviniees ES7IP3USRHIGC71XBU11 | 01/24/2018 |. 04/22/2028 |................ 10,661,250 |(GBP  2.45%)  [oeeeeeeennieees |emmeeeeceeni foreeeeens 135,960 |...... 1,975,727 [ | 1,975,727 |....... (302,422)].cceveeeeeeeems foeeeeemeeece e e 113,886 | ..........|B023 ............
THAMES WATER UTILITIES] ROYAL BANK OF .USD  3.825% /
Currency Swap ........ LIMITED  G8781@AD1 . CANADA ...eeevinees ES7IP3USRHIGC71XBUT1 | 01/24/2018 |. 04/22/2028 |......eevvveenn feeeeneenns 710,750 [(GBP  2.45%)  |veueeeeemmnnnes foeeemmmmeeeeeennn feeeeeeeeens 9,064 |......... B1L715 | [ 131,715 |......... (20,162)[- e eeeeeeeeeeeee Joemmmeeeeeeenees fooeeeeeme s e 7,592 coeeeennnn |[BO23 ...l
THAMES WATER UTILITIES] ROYAL BANK OF .USD  3.825% /
Currency Swap ........ LIMITED  G8781@AD1 . CANADA ...eeeviniees ES7IP3USRHIGC71XBUT1 | 01/24/2018 |. 04/22/2028 |......ceveveenn foeeeneenns 710,750 [(GBP  2.45%)  |vvueeeeemmnnans foeeemmmmeeeeennnn foeieeeeeens 9,064 |......... R IR 131,715 |......... (20,162)[- e eeeeeeeeeeee Jeemmmeeeeeeeeees foeeeeeeneeees o 7,592 coeeeennnn |[BO23 ...l
THAMES WATER UTILITIES] ROYAL BANK OF .USD  3.825% /
Currency Swap ........ LIMITED  G8781@AD1 . CANADA ...eeevinnes ES7IP3USRHIGC71XBU11 | 01/24/2018 |. 04/22/2028 |................ 12,793,500 [(GBP  2.45%)  |evveeneeeeemnnn foeeeeemneeeeeens fes 163,152 |...... 2,370,872 [ evueneees [ 2,370,872 |....... (362,907)[- e eeeeeemeeee Jeemmmmneeeeeemnnnn forreeeeeniiieeees Joeens 136,663 | ..........|B023 ............
THAMES WATER UTILITIES] ROYAL BANK OF .USD  3.92875%
Currency Swap ........ LIMITED  GB781@AE9 . CANADA ...eeevinees ES7IP3USRHIGC71XBUT1 | 01/24/2018 |. 03/22/2030 |..evvveevvvennn foeeeeeenns 710,750 |/ (GBP  2.55%) |-vvuureeeemrnnans [oeeemmmmeeeeemnnn foonereeenns 9,155 |......... 141,098 |.ooeeviienn fernns 141,098 |......... (28,470)eeeeeeeeeeeee e foeeeeee e e 9,046 | ..........|B023 ............
THAMES WATER UTILITIES] ROYAL BANK OF .USD  3.92875%
Currency Swap ........ LIMITED  GB781@AE9 . CANADA ...eeevinees ES7IP3USRHIGC71XBUT1 | 01/24/2018 |. 03/22/2030 |....evuuenneeeee 5,686,000/ (GBP  2.55%) [c.uueeeeeemnnens Joeemmneeeeeenenn fereeeeeens 73,238 |...... 1,128,782 | .covvveens feneenn 1,128,782 |....... (187,758 e eevvneeeeeeenn feeeeeeemmieeeee Jeemenieeeeeenis foeeeeennns 72,368 | ..........[B023 ............
THAMES WATER UTILITIES] ROYAL BANK OF .USD  3.92875%
Currency Swap ........ LIMITED  GB781@AE9 . CANADA ...eeeviniees ES7IP3USRHIGC71XBU11 | 01/24/2018 |. 03/22/2030 |...eevvueveeeenn founnnnes 2,843,000 [/ (GBP  2.55%) |veevvruurreermmnnn foreeeemmniieeeees Jornnees 36,619 |......... 564,391 |.oovvvinens fernns 564,391 |......... (93,879)[- e eeeeeeeeeeee Jemee e foeeeee e [ 36,184 | ..........[B023 ............
THAMES WATER UTILITIES] ROYAL BANK OF .USD  3.92875%
Currency Swap ........ LIMITED  GB781@AE9 . CANADA ...eeeviniees ES7IP3USRHIGC71XBU11 | 01/24/2018 |. 03/22/2030 |.....euuerneeene 10,661,250 )/ (GBP  2.55%) [c.ueeveeennnrees Joemeeeeeeeeeis foreeeeens 137,322 |...... 2,116,466 [.....cocee fonnnnn 2,116,466 |....... (852,047 ). eeeeeeeneeee Jeeemmmeeeeeeenes forreeeeeeeeeeee Jeeens 135,690 | ..........[BO23 ............
THAMES WATER UTILITIES] ROYAL BANK OF .USD  3.92875%
Currency Swap ........ LIMITED  GB781@AE9 . CANADA ... . ES7IP3USRHIGC71XBU11 |. 01/24/2018 |. 03/22/2030 |.... ....710,750)/ (GBP ~ 2.55%) |[.. ..9,155.........141,008 | ... ... 141,098 |.........(23,470)[. ...9,046
THAMES WATER UTILITIES] ROYAL BANK OF .USD  3.92875%
Currency Swap ........ LIMITED  GB781@AE9 . CANADA ...eeevinees ES7IP3USRHIGC71XBUT1 | 01/24/2018 |. 03/22/2030 |..evvveevvevennn foeeeeeenns 710,750 |/ (GBP  2.55%) |-vvuunreeermnnnnns foeeemmmmneeeennnn foreereeenns 9,155 |......... 141,098 |.oeeeviienn [ 141,098 |......... (28,470)eeeeeeeeeeeee e foeeeeee e e 9,046 | ..........|B023 ............
THAMES WATER UTILITIES] ROYAL BANK OF .USD  3.92875%
Currency Swap ........ LIMITED  GB781@AE9 . CANADA ... . ES7IP3USRHIGC71XBU11 |. 01/24/2018 |. 03/22/2030 |.... 12,793,500/ (GBP  2.55%) |.. .. 164,786 |...... 2,539,759 [..oerieins | 2,539,759 |....... (422,456)|.
GREAT PORTLAND ESTATES ROYAL BANK USD  4.2125% /
Currency Swap ........ PLC  G2685@AH2 ...... CANADA ...eeeviniees ES7IP3USRHIGC71XBU11  |. 02/16/2018 |. 06/05/2030 |......ewvvneeees 1,403,100 |(GBP  2.79%)  [eoeeeeeeernnneees Jemmmeeeeeeeenen o 18,437 |........ 271,801 [.eeeeeeenn Joeeennnn 271,801 |........ (48,166)] e evveeeeeeeennn feeeeeeemneeeces e oo 18,139 | Ll [BO23 L
GREAT PORTLAND ESTATES ROYAL BANK OF USD  4.2125% /
Currency Swap ........ PLC  G2685@AH2 ...... CANADA ... . ES7IP3USRHIGC71XBU11 |. 02/16/2018 |. 06/05/2030 |.... .... 701,550 |(GBP  2.79%) ...135,900 |... ....135,900 |.........(24,083)[.
GREAT PORTLAND ESTATES ROYAL BANK USD  4.2125% /
Currency Swap ........ PLC  G2685@AH2 ...... CANADA ...eeevinees ES7IP3USRHIGC71XBU11  |. 02/16/2018 |. 06/05/2030 |....evvueeveeenn founnnnes 2,104,650 [(GBP  2.79%)  |eeevmmeeeeemmnnn fooeeeemmeieeeees Joennes 27,656 |........ 407,701 [ Joeeennnn 407,701 |......... (72,250)[- e eeeeeeeeeeee e o [ 27,208 | ..........[B023 ............
GREAT PORTLAND ESTATES ROYAL BANK OF USD  4.2125% /
Currency Swap ........ PLC  G2685@AH2 ...... CANADA ...eeevinees ES7IP3USRHIGC71XBU11  |. 02/16/2018 |. 06/05/2030 |....evvueeveernn founnnnns 2,104,650 [(GBP  2.79%)  |eeermmnereermmnnn fooeeeemmniieeeees Jeenes 27,656 |........ 407,701 [ Joeeennnn 407,701 |......... (72,250)[- e eeeeeeeeeeee Jemeee e o [ 27,208 | ..........[B023 ............
HEATHROW AIRPORT ROYAL BANK OF ..USD  4.09% /
Currency Swap ........ LIMITED  G4378*AG4 . CANADA ...eeeviniees ES7IP3USRHIGC71XBU11  |. 03/27/2018 |. 06/27/2036 |.....vvuveeeenn founeees 3,253,580 |(GBP  2.61%)  [coeeeeeeerenienes Jeemmee e o 43,220 |........ 780,867 [..eeevvnnn Joeeennnn 780,867 |....... (144,422)]. e oo e oo 58,090 | ..........[B023 ............
HEATHROW AIRPORT ROYAL BANK OF ..USD 4.09% /
Currency Swap ........ LIMITED  G4378*AG4 . CANADA ...eeevinees ES7IP3USRHIGC71XBU11 | 03/27/2018 |. 06/27/2036 |.......e...... 1,414,600 |(GBP  2.61%)  [ooeeeeeeeennieees Jemmmeeeeeeeeen o 18,791 ......... 339,507 |.eevvvinenn fernns 339,507 |......... (62,792)[- e eeeeeeeeeeee Jemeeeeeeeeees foeeeeee s [ 25,256 | ..........|B023 ............
HEATHROW AIRPORT ROYAL BANK OF ..USD 4.09% /
Currency Swap ........ LIMITED  G4378*AG4 . CANADA ...eeevinees ES7IP3USRHIGC71XBU11 | 03/27/2018 |. 06/27/2036 |....evvueveeeenn fonnens 4,385,260 [(GBP  2.61%)  |eevvumnereeemmnnn fooeeeemmiieecees Jeenies 58,253 |...... 1,052,472 [.eeeeeenns | 1,052,472 |....... (194,856)[... .o eeeeenneeee Joeemmmmeeeeeemnnn freeeeeeeeriieeees Joeeeins 78,295 | ..........|B023 ............
HEATHROW AIRPORT ROYAL BANK OF ..USD 4.09% /
Currency Swap ........ LIMITED  G4378*AG4 . CANADA ...eeevinees ES7IP3USRHIGC71XBUT1  |. 03/27/2018 |. 06/27/2036 |....eveeevevennn foeereeenns 424,380 |(GBP  2.61%)  [-eeeeerennereeenn [remmeeeeemneees foeeeennnnns 5,637 [..ennneen 101,852 | .oovvvins [ 101,852 |........ (18,838)]cevevnmeeeermenn fooeeeeeemmieeeee e foeeeeeenis 7,517 weeeeeeen |BO23 ..o
SCOTLAND GAS NETWORKS ROYAL BANK OF LUSD  4.196% /
Currency Swap ........ PLC  G7898#AAT ...... CANADA ...eeevinees ES7IP3USRHIGC71XBUT1 | 06/27/2018 |. 09/27/2030 |..eevvvuneveeenn fonaeens 4,211,520 [(GBP  2.74%)  |oeeeeneeeeeemnnnn fooeeeeemeeecces e 51,851 |........ 608,660 |...cvvunnnn fornnnns 608,660 |....... (146, 213)[.. e eeeeeeeeeee Jeeemmneeeeeennes feeeeeeeeeeeeee s 55,702 | ..........|B023 ............
SCOTLAND GAS NETWORKS ROYAL BANK OF LUSD  4.195% /
Currency Swap ........ PLC  G7898#AAT ...... CANADA ...eeevinees ES7IP3USRHIGC71XBUT1 | 06/27/2018 . 09/27/2030 |..evvvuevvevennn foeeeeeenns 526,440 |(GBP  2.74%)  [oeeeeeeeeniiiees Joeemmnneeeeeeenen feeeeeeeeens 6,481 1.......... L7 [ N 76,082 |........ (18,277 e eeeeeeeeeeeen [ e oo 6,93 ..........|B023 ............
SCOTLAND GAS NETWORKS ROYAL BANK OF LUSD  4.195% /
Currency Swap ........ PLC  G7898#AAT ...... CANADA ...eeevinees ES7IP3USRHIGC71XBU11 | 06/27/2018 |. 09/27/2030 |....evuurrneeenn 6,054,060 [(GBP  2.74%)  [oeeeeeeeemmnnieees Joeemmeeeeeeenens feeeeeeeens 74,535 |......... 874,949 |..ooovvnin fernns 874,949 |....... (210,182)] e eevveeeeeeeen feeeeeemeieeeee Jeeeeneeeeeeni foeeeeennns 80,072 ..........[B023 ............
SOUTHERN GAS NETWORKS ROYAL BANK OF LUSD  4.195% /
Currency Swap ........ PLC  G8287#AA4 ...... CANADA ...eeevinees ES7IP3USRHIGC71XBUT1 | 06/27/2018 |. 09/27/2030 |..eevvvunevaeenn foanens 4,343,130 |(GBP  2.74%)  [coeeeeeeeinniieees Jemeeeeeeeeenn o 53,471 |........ 627,680 [..coeevvnnn Joennnnnn 627,680 |....... (150, 783)]-+eveevmeeeeeeenn femeeeeemmmeeeee feemeneeeeeeni foeeeeennns 57,443 | ..........|B023 ............
SOUTHERN GAS NETWORKS ROYAL BANK OF LUSD  4.196% /
Currency Swap ........ PLC  G8287#AM ...... CANADA ....evvvnnnnnns ES7IP3USRHIGC71XBU11 |. 06/27/2018 . 09/27/2030 |....eveevvveenn fouveeeeees 394,830 |(GBP  2.74%)  |o.iiiieirrnniinns formmmnnnaaeeennns franeraeens 4,861 ).......... 57,062 | eeveniieee foariaeenns 57,062 |........ (18,708)]. +eeevmmereermenn fooneeeeemmiineeee Joerninnnreeeenns foreeeeennns 5,222 ..oooe... |BO23 ..iel.ls
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Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
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Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
SOUTHERN GAS NETWORKS ROYAL BANK OF LUSD  4.195% /
Currency Swap ......... PLC  G8287#AA4 ...... [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1 | 06/27/2018 . 09/27/2030 |....evvvvvvvvnnn foonns 6,185,670 |(GBP  2.74%) [oevrvviiinnnins foeveniiieeecinens [ 76,156 |......... 893,969 |.......c0nn |erenn...893,969 [....... (VALIVET ) R RN TR R, 81,813
NORTHERN GAS NETWORKS ROYAL BANK OF ...USD 4.4/
Currency Swap ......... LTD  G6655@AB2 ...... [0 IR Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBUT1 | 10/11/2018 [.01/10/2031 |...evvvenniiiinn founnnnns 3,306,750 [(GBP  2.97%)  |eevvrnnvrvrrnnnnn foorreeiiiiieeiens Jovnis 38,480 |......... 496,863 | ...ovvneees [orrinnns 496,863 |....... QAL IR<I172) KPR IR RPN RN 44626 | .......... B023 ............
NORTHERN GAS NETWORKS ROYAL BANK OF ...USD 4.4/
Currency Swap ......... LTD  G6655@AB2 ...... .... |Currency..... CANADA ... ... ESTIP3USRHIGC71XBU11 |. 10/11/2018 |.01/10/2031 ....661,350 [(GBP  2.97%) ....99,373 ... ...(23,660)[. .(B023 ...
NORTHERN GAS NETWORKS ROYAL BANK ...USD 4.4/
Currency Swap ......... LTD  G6655@AB2 ...... [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1 | 10/11/2018 [.01/10/2031 |...evvvenrviiins fernnnnns 5,290,800 [(GBP  2.97%) |eevvrenvrvrrnnnnn foovereiiiiiiieens o 60,495 |......... 794,980 [..evunneens forrinnns 794,980 |....... [QECICINC:7)) U KPR RTRTI R & DY (0} i IO B023 ............
TENNET HOLDING BV ROYAL BANK OF LUSD  4.193% /
Currency Swap ......... N8505#AA2 ... . | Currency..... CANADA ... ... ESTIP3USRHIGC71XBU11 | 10/24/2018 |. 01/24/2029 |.... R 13,680,000 |(ER  1.61%) ...269,393 |...... 1,653,734 [.eeeeeeeeis | 1,653,734 |....... (384,407)|. .(B023 ...
TENNET HOLDIN ROYAL BANK LUSD  4.193% /
Currency Swap ......... NB505#AA2 ..........eee. [0 IR Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBUT1  |. 10/24/2018 |. 01/24/2029 |.....eevvvvvinnn fonnnns 5,130,000 [(EUR  1.61%) |eevvvuenvrininnnn feoreereevnnininnes fovvnnnnns 101,022 |......... 620,150 [.evneeeeens Joeeennnnd 620,150 |....... [QEZIR X)) R IR R R, 59,180 [ ..eveennnn B023 ............
DERWENT LONDON PLC ROYAL BANK OF ....USD 4.5% /
Currency Swap ......... G2730#AF9 ... . | Currency..... CANADA ... ... ESTIP3USRHIGC71XBU11 |. 10/31/2018 |. 01/31/2029 |.... P RO 9,316,260 |(GBP  2.87%) ...113,085 |...... 1,060,625 |.....ceunnn fonnnnn 1,060,625 |....... (298,440))....ceevvvvnnnens Joevnnieeeeeviiens [ [ 107,667 | .......... B023 ...
DERWENT LONDO! ROYAL BANK ....USD 4.5% /
Currency Swap ......... G2730#AF9 .......cevvnnn [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1 | 10/31/2018 . 01/31/2029 |.....evvvvvvins fornnnnns 3,318,120 [(GBP  2.87%) |eevvvnnvvvvrnnnnn fooereviiiiiiiiens Jovnins 40,266 |......... KYUAV Y U R 377,757 |....... [RI0LCT2eL2)) R ERRRR R R, 38,347 | oo B023 ............
HOWARD DE WALDEN
ESTATES LIMITED ROYAL BANK OF USD  4.5575% /
Currency Swap ......... G4622#AN9 .............. [0 IR Currency..... CANADA ...eeevinees ES7IP3USRHIGC71XBU11 | 11/16/2018 . 01/09/2034 |.......eevvvvenn fennnns 2,570,000 [(GBP  3.01%)  |eevvemnereermmnnn fooeeeemmnieeeeees Jeenies 30,433 |.......... 400,195 [ .oovenneees [ 400,195 |....... (104,169 e evveeeeeeeen feeeeeemmieeeee Jemeneeeeeeni foeeeeeenns 44,210 ceveeennns B023 ............
HOWARD DE WALDEN
ESTATES LIMITED ROYAL BANK OF USD  4.5575% /
Currency Swap ......... G4622#AN9 .............. [0 IR Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBUT1 | 11/16/2018 [. 01/09/2034 |......eevvvvvvnn foerriinnns 963,750 |(GBP  3.01%)  [.ovvevvvnnnirvienn femneeeeiiininees fovviinnnns 11,430 150,073 | eoeeeeiin [ 150,073 |......... [(IHNVCK)) R FORUURR R RN 15,454 | .......... B023 ............
HOWARD DE WALDEN
ESTATES LIMITED ROYAL BANK OF ..USD  4.65% /
Currency Swap ......... G4622#AS8 .......ccco.. [0 IR Currency..... CANADA ...eeeviniees ES7IP3USRHIGC71XBU11 | 11/16/2018 |. 11/14/2034 |......eeeeevveen founnnn 11,886,250 |(GBP  3.11%)  [oeeeeeennnieeee Jemmeeeeceeeis foreeeeens 140,179 |...... 1,921,666 |..ccevvennn fennnnn 1,921,666 |....... (494,708).....eeeeeeneeee Jeemmmmeeeeeemnnnn forreeeeernieeeeee Jeeens 198,286 | .......... B023 ............
HOWARD DE WALDEN
ESTATES LIMITED ROYAL BANK OF ..USD  4.65% /
Currency Swap ......... G4622#AS8 .............. [0 IR Currency..... CANADA .....cvvvennnns ES7IP3USRHIGC71XBUT1 | 11/16/2018 |. 11/14/2034 |......evvvvvinn fonnnnns 3,533,750 |(GBP  3.11%)  [ooeeiviiirinnnins v [ 41,675 ......... 571,306 [.eevenneens o 571,306 |....... [QETHUTE)! FR [P RPN RN 58,950 | .......... B023 ............
SONEPAR SA  F85680AF6 ROYAL BANK OF .USD 3.897% /
Currency Swap ......... . | Currency..... CANADA ... ... ESTIP3USRHIGC71XBU11 |. 04/17/2019 |. 06/14/2029 |.... U 2,261,200 [(ER  1.5%) ...244 554 | ... ... 244,554 |.........(64,702)[. .(B023 ...
ROYAL BANK OF .USD  3.897% /
Currency Swap ......... Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBU11 | 04/17/2019 |. 06/14/2029 |.......evvvvinn fonnnns 7,914,200 [(EUR  1.5%)  |evevvnniiiiiinnn feereeeieviiineees fovvnnnnns 146,576 |......... 855,939 |.coervinnnn [ 855,939 |....... (V771570 A EUTRRR R R, 94,554 | .......... B023 ............
CRODA INTERNAT | ONAL ROYAL BANK OF USD  3.6225% /
Currency Swap ......... PLC 22704785 ...... [0 IR Currency..... CANADA .....cvvvennnns ES7IP3USRHIGC71XBUT1  |. 05/16/2019 . 06/06/2027 |......uvvvvvvenn foonns 3,201,000 [(GBP  2.46%)  |eevvvnnrrerrnnnnn foovereiniiiiiiens fevnins 29,973 |......... 265,592 | .oeeeeiinn [ 265,59 |......... [RRI101¢)) R AR RO RN 30,723 | .......... B023 ............
CRODA INTERNAT | ONAL ROYAL BANK OF USD  3.6225% /
Currency Swap ......... PLC 22704785 ...... [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1  |. 05/16/2019 . 06/06/2027 |......uvvvvvvenn feoens 4,801,500 |(GBP  2.46%) [ceevvevrevnnnins foovenneeeeecinnns forniniinns 44,959 |......... 398,388 |...ovueees [orrinnns 398,388 |....... [RFZ2R ALY R RN R R, 46,085 .......... B023 ............
CRODA INTERNAT | ONAL ROYAL BANK OF USD  3.6225% /
Currency Swap ......... PLC 22704785 ...... [0 IR Currency..... CANADA .....cvvvennnns ES7IP3USRHIGC71XBUT1  |. 05/16/2019 . 06/06/2027 |......uvvvvvvenn foonns 3,201,000 [(GBP  2.46%) |eevvvnnrrrrrrnnnn foovereiiiiiiiiens fovnis 29,973 |......... 265,592 | .oeeeeiinn [ 265,59 |......... [RRI101¢)) R AR RO RN 30,723 | .......... B023 ............
CRODA INTERNAT | ONAL ROYAL BANK OF USD  3.6225% /
Currency Swap ......... PLC 22704785 ...... [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1  |. 05/16/2019 . 06/06/2027 |......evvvvvenn feonnns 1,600,500 |(GBP  2.46%)  [coovevvievvnnnnnns Jevenineeecciiies [ 14,986 |......... 132,796 [.eveneeens [ 132,796 |......... [IR055)) U AR R RN 15,362 .evnnnnens B023 ............
BRUSSELS AIRPORT
COMPANY NV/SA ROYAL BANK OF LUSD 3.771% /
Currency Swap ......... B1401#ACT ........eeeeee [0 IR Currency..... CANADA ...eeevinees ES7IP3USRHIGC71XBU11  |. 05/22/2019 |. 06/05/2034 |......euevvveenn fenaeens 2,232,000 |(EUR  1.64%)  [oceeeeeeeenieees Jemmmeeeeeenen o 36,673 |......... 262,986 | ..oovnneees forreaennn 262,986 |....... (104,086)]..cvevvneeeeennn feeeeeeemmmeeeee feemenieeeeeeni foeeeeennns 36,484 | .......... B023 ............
BRUSSELS AIRPORT
COMPANY NV/SA ROYAL BANK OF .USD 3.771% /
Currency Swap ......... B1401#ACT ... . | Currency..... CANADA ... . ES7IP3USRHIGC71XBU11 |. 05/22/2019 |. 06/05/2034 |.... ....0669,600 [(ELR  1.64%) ....78,8% |... ...(31,211)[.
BRUSSELS AlRP
COMPANY NV/SA ROYAL BANK OF LUSD 3.771% /
Currency Swap ......... B1401#ACT .......eeeeee. [0 IR Currency..... CANADA ...eeevinees ES7IP3USRHIGC71XBU11  |. 05/22/2019 |. 06/05/2034 |......ccevveevnn feeereeenns 111,600 [(EUR  1.64%)  [ooeeeeennneeeeenn [oemmeeeeemneees foeeeennnans 1,834 |.......... 13,149 [ | 13,149 |.......... (5,202)]- v eeeeeemnnes oeeemmmmeeeeeennn foreeeeeeeennieees Joeeeins 1,824 .......... B023 ............
BRUSSELS AIRPORT
COMPANY NV B1401#AD9 ROYAL BANK OF USD 4.126% /
CUrrency SHap ......... |eeeeeeeeemunnieeeeennnannns [0 IR Currency..... CANADA .....cvvvennnns ES7IP3USRHIGC71XBUT1  |. 05/22/2019 |. 02/20/2040 |.....evvvvvvvrnn fernnnnns 5,245,200 |(ER  2.14%)  [oooviviiiiiinnnns v [ 81,202 |......... 720,028 | .covennees forrins 720,028 |....... (2701173 A ERRUR R R 106,216 | .......... B023 ............
BRUSSELS AIRPORT
COMPANY NV B1401#AD9 ROYAL BANK OF LUSD  4.126% /
CUrrency SWap ......oo |eeeeeeeiruuiiinieninnnnnns Dl e Currency..... CANADA ....evvvnnnnnns ES7IP3USRHIGC71XBU11 |. 05/22/2019 |. 02/20/2040 |.....vveevveeene fooaanes 1,562,400 [(ER  2.14%)  ooveeeiererrennnns fooreommiiaieeens s 24,188 |......... 214,476 | .oovvneees oot 214,476 |........ (76,673)]ceeevmmrrermennn fomneeeemmminneeee Jorninnneeeennns fooeeeennnn 31,639] .......... B023 ............
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BRUSSELS AIRPORT
COMPANY NV B1401#AD9 ROYAL BANK OF .USD 4.126% /
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... CANADA ...eeeviniees ES7IP3USRHIGC71XBUT1  |. 05/22/2019 |. 02/20/2040 |.....eeevvvvennn foeeeneenns 223,200 |(EUR  2.14%)  [oeeeeeeeeinneees Joeemmmneeeeeennes feeeeeeeenns 3,455 | 30,639 |..oovviiinn fernins 30,639 |......... (10,953)[- e eeeeeeeeeeee Joemmeeeeeeeees foeeeeeeieees e 4,520 ..ocoon B023 ............
DP WORLD CANADA
INVESTMENT INC ROYAL BANK OF .. USD  2.95% /
Currency Swap ......... 23344XA*5 ...l [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBU11  |. 10/28/2021 |. 11/08/2041 |.....cvvvvvvvven founnns 17,739,000 |(CAD  3.536%) [oeevvvvrervnnniens foevnnnneeeeiinnnns forreienns (40,640)|........... (7,283)] ceveeeeees oo (7,233)....... (0230 te) R EORRRRUR PR . 377,559 | ... B023 ............
DP WORLD CANADA
INVESTMENT INC ROYAL BANK OF .. USD  2.95% /
Currency Swap ......... 23344XA%5 ... . | Currency..... CANADA ... . ES7IP3U3RHIGC71XBU11  |. 10/28/2021 |. 11/08/2041 R AU 14,944,500 [(CAD  3.536%) ...(34,238)|..........(6,004) ... (6,094)....... (172,275 e eeeeeeeeeee Joeeeeeeeeeee o [eees 318,081
DP WORLD CANA
INVESTMENT INC ROYAL BANK OF .. USD  2.95% /
Currency Swap ......... 23344XA*5 ...l [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBU11  |. 10/28/2021 |. 11/08/2041 |....evvvvvvvinnn fonnnns 2,187,000 [(CAD  3.536%) [ceeuvvevrrvnnnnnns foevennnnnereeinnns fooniininns (5,010)]...ccvvennns [(:157)) [RRRRRUUU R (892)f......... (25,211 e foeins o 46,548 | .......... B023 ............
OILERS ENTERTAINMENT
GROUP CANADA ROYAL BANK OF LUSD  4.045% /
Currency Swap ......... C68020AA0 .............. [0 IR Currency..... CANADA ...eeevinees ES7IP3USRHIGC71XBUT1 | 02/11/2022 |. 06/30/2051 |..eevvvuneeeeenn feunnnnnd 6,794,370 [(CAD  4.56%)  |-eeeevmmnereermnnn fooeeeeeemmniieees Joeeennnns (10,513)....... (213,050)[ cevveenne foanns (213,050)f....... (101,798)] e eevveeeeeenn fommeeeeemmnneees Jeeermneeeeeeennn feeeeeeees 179,013 | ... B023 ............
OILERS ENTERTAINMENT
GROUP CANADA ROYAL BANK OF LUSD  4.045% /
Currency Swap ......... C6802@AA0 .............. [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1 | 02/11/2022 |. 06/30/2051 |...eevvunvvvinn fornnnnns 1,561,924 [(CAD  4.56%)  |oeevvenvvvvrnnnnns foovevninieneceis o (2,47)......... (48,977 cevenneees [ (48,977)|......... [0 O KR R R, L3 1<V (R, B023 ............
OILERS ENTERTAINMENT
GROUP CANADA ROYAL BANK OF LUSD  4.045% /
Currency Swap ......... C68020AA0 .............. [0 IR Currency..... CANADA ...eeeviniees ES7IP3USRHIGC71XBUT1 | 02/11/2022 |. 06/30/2051 |..eevvvuneveernn feunnnnnd 6,247,696 [(CAD  4.56%)  |eevvrmnereeemmnnn fooeeeeemeieeeees Jeenes (9,667)....... (195,908)( ..cvvvvns fonnnes (195,908)......... (93,608)[....ceeevvneeeee Joemmmeeeeeemnes forreeeeeiiieeeees foeens 164,610 | .......... B023 ............
OILERS ENTERTAINMENT
GROUP CANADA ROYAL BANK OF LUSD  4.045% /
Currency Swap ......... C6802@AA0 .............. [0 IR Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBUT1 | 02/11/2022 |. 06/30/2051 |...evvenvvvvvnnn foeriiinnns 546,673 |(CAD  4.56%)  |.oeevvvvnniiniinnn feoeeeriiiiniieees i (846)|......... (17,142)f v o (17,142).......... (R T IC2D) R AU R RN 14,403 .......... B023 ............
BRYANSTON THREE
PARTNERSHIP NATWEST MARKETS PLC .LUSD 4.77% /
Currency Swap ......... G1652#AB4 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens RR3QWCHIIIPCSBA4S074  |. 02/06/2013 |. 09/05/2082 |..eevvvueevaernn feunnnnns 2,190,300 [(GBP  4.61%)  |eeveunnereeemmnnn fooeeeemmeeeeeees Jeenes 18,350 |......... 494,360 |...ovnnens forrnennn 494,360 |......... (81,583)[- e eeeeeeeeeeee Jemmeeeeeeeies foeeeeee e [ R,744 | .......... B023 ............
BRYANSTON THREE
PARTNERSHIP NATIEST MARKETS PLC LUSD 4.77% /
Currency Swap ......... G1652#AB4 ... . | Currency..... . RR3QWICHWIPCS8A4S074  |. 02/06/2013 |. 09/05/2032 |.... P U 1,251,600 |(GBP  4.61%) ....282,491 |.........(46,619)[.
BRYANSTON THR
PARTNERSHIP NATWEST MARKETS PLC . USD 4.77% /
Currency Swap ......... G1652#AB4 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens RR3QW 1 CHIIPCSBA4S074  |. 02/06/2013 . 09/05/2082 |.eevvveuvveennn foaeees 6,883,800 (GBP  4.61%)  [ceeeeeeeennnnees Joeemmmeeeeeenens foreeeeeens 57,672 |...... 1,553,702 [..vveeeenns | 1,553,702 |....... (256,403)[.. e eeeeeeneeee Jeeemmmeeeeeemnnen foreeeeeeriieeeees Jeeens 102,911 .o B023 ............
ERAC UK FINANCE NATWEST MARKETS PLC USD  4.0025% /
Currency Swap ......... LIMITED  G3107*AD1 . |D1 ............ CUTTENCY..ee | ervenireirnrininnaeens RR3QW I CHWIPCSBA4S074  |. 12/04/2014 |. 02/03/2027 |...eevvvuneeeeen feunnnn 24,288,500 [(GBP  3.434%) |.eeeevvenieeeeennn feeeeeeemniieeee Jeeennnnn 227,5% |...... 5,620,036 [...ouuneees fornnns 5,620,036 |....... (582,896)[... e eeeeeennnree Jeemmmmneeeeeemnnnn ferreeeeenneeees Jeeens 222,208 | ...ocen B023 ............
ERAC UK FINANCE NATWEST MARKETS PLC USD  4.0025% /
Currency Swap ......... LIMITED  G3107*AD1 . |D1 ............ CUTTENCY..ee | ervenireirnrininnaeens RR3QW I CHIIPCSBA4S074  |. 12/04/2014 |. 02/03/2027 |....evvvuueeeaen founnnn 12,536,000 |(GBP  3.434%) [ooveeeeenniiees |ememeeeeeeei o 117,469 |...... 2,900,664 [......ccee fonnnnn 2,900,664 |....... (274,940). e eeeeeeeeee Jeeenneeeeeeen o [ 114,688 | .......... B023 ............
ERAC UK FINANCE NATWEST MARKETS PLC USD  4.0025% /
Currency Swap ......... LIMITED  G3107*AD1 . |D1 ............ CUTTENCY..ee | ervenireirnrininnaeens RR3QW I CHWIPCSBA4S074  |. 12/04/2014 |. 02/03/2027 |...eevvvuneeeeen feunnnn 49,360,500 [(GBP  3.434%) |-eeeevvenreeeennn foeeeeeemiieeeee Jeeennnns 462,533 |..... 11,421,364 [..oeeeeeen [nnes 11,421,364 |..... (1,082,576)].cevveeeeeeeennn foeeeeeemmieeeees Jeeeee e foeeeenens 451,584 | .......... B023 ............
THE BRITISH LAND
COMPANY PLC USD  4.4675% /
Currency Swap ......... G1108#AHT ....eevvnneeee [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 06/24/2013 |.03/26/2026 |........eovvvvrn fovnnnn 13,403,220 [(GBP  3.97%)  |evvvenvvvvrrnnnns fooveevniiiiiiens [ 130,773 |...... 2,891,199 |..oooeinnnn [ennnnn 2,891,199 |....... [0S ) R IR RPN RO 105,700 | .......... B023 ............
THE BRITISH LAND
COMPANY PLC USD  4.4675% /
Currency Swap ......... G1108#AHT .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 06/24/2013 |. 03/26/2026 |.......eueeveeen fovnnnn 13,403,220 [(GBP  3.97%)  |evvvmneeeeemmnns fooeeemmniieeceens fens 130,773 |...... 2,891,199 | .ooovvniinn fennenn 2,891,199 |....... (269,053)[.. e eeeeevneeee Jeemmmneeeeemmnin forreeeennieeeeeen fonns 105,700 | .......... B023 ............
THE BRITISH LAND
COMPANY PLC USD  4.4675% /
Currency Swap ......... G1108#AHT ... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 06/24/2013 |. 03/26/2026 |.... R 75,335,340 (GBP  3.97%) ...735,036 |..... 16,250,530 [.eeveneenn [onnns 16,250,530 |..... (1,512,265)[..cccvevvneeees e [ feeeen. . 594,108 | Leeeeellls B023
CADOGAN ESTATI LUSD  4.22875%
Currency Swap ......... LIMITED ~ G1744#AS7 . |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 06/25/2013 |. 09/12/2026 |.......eovvvvenn feunnnnns 2,313,000 / (GBP  3.75%) |eevvunnvrrrrnnnnn foovereiiniiiiiens fovninns 20,968 |......... 501,743 | .evneeeees o 501,743 |......... (48,285)[...ccvvevvniines Jovneeeeceiiies [ [ 19,875 ..eenenees B023 ............
CADOGAN ESTATES LUSD  4.22875%
Currency Swap ......... LIMITED ~ G1744#AS7 . |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 06/25/2013 |. 09/12/2026 |.......eovvvvrnn feunnnnns 2,313,000 / (GBP  3.75%) |eevvunnrrrrrnnnnn fooverevniiiiiiens foavinns 20,968 |......... 501,743 | .eveeeees o 501,743 |......... (48,285)[..ccvvvvvniines Jeneeeecciiis [ e 19,875 ..eeneeees B023 ............
CADOGAN ESTATES LUSD  4.22875%
Currency Swap ......... LIMITED ~ G1744#AS7 . |D1 ............ Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 06/26/2013 |.09/12/2026 |........evvvvrr fovnnnn 13,107,000 |/ (GBP  3.75%) |-evvvvvnnnverrnnnn fooneeervrnninnens Jovvnnnns 118,819 |...... 2,843,208 | ..coevnnnnn feunnnn 2,843,208 |....... (2R 15)) R ETRUPTRR AR R, 12,625 .......... B023 ............
.USD  4.705% /
Currency Swap ......... 20T G9101*ABS ..... Dl e Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/10/2013 |. 12/05/2033 |........ecevveee Jovnnnns 3,188,000 (GBP  4.1%)  |ooeviiiiirvnnnnns Joovvnnnnnniiiinnnn fooninninns 36,49 ......... 852,232 |.ceeeeiin | 852,232 ....... (183, 321)]eeeiiievvnnnns Joevvnniienieiines oo et 50,881 .......... B023 ............
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Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
.USD  4.705% /
Currency Swap ......... 2D0T  G9101*ABS ..... [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 10/10/2013 |. 12/05/2033 |.......evvvvvenr |ounnnns 3,188,000 ((GBP  4.1%)  [oeevieviirnnnins foevvnnneeeeeinens [ 36,492 |......... 852,232 ... 852,232 |....... [QEXTR:72) R TR R R, 50,881
.USD  4.705% /
Currency Swap ......... 2D0T  G9101*ABS ... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/10/2013 |. 12/05/2033 |.......evvvvvvrn fovnnnn 14,346,000 |(GBP  4.1%)  [ooevirviinnnnnnns fevnnnieeeceiiens [ 164,213 |...... 3,835,042 | ..covvinnnn fennnnn 3,835,042 |....... (599,945)]..cvvveiiiiinnins fooreiiiiiis e e 228,964 | .......... B023 ............
SONEPAR SA  F8568@AC3 USD  4.3225% /
Currency Swap ......... Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 07/09/2014 |. 11/24/2024 |........evvvves |ovnnnns 1,363,800 |(ER  2.75%)  [ooovevviiinnnnnns Jeveniieicciines [ 22,159 |......... 299,374 | oo [ 299,374 |........... 3,587 |ovvviiiviiinins foereeiieen e e 7,328 B023 ............
UsD  4.3225% /
Currency Swap ......... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 07/09/2014 |. 11/24/2024 |.......evvvvvvnn founnnnns 4,091,400 |(EUR  2.75%) ...898,122 | ..ol | 898,122 | 10,762 [ [ [ [ 21,970 | B023
UsD  4.3225% /
Currency Swap ......... Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 07/09/2014 |. 11/24/2024 |.......eevvvvvns founnnnns 4,091,400 [(EUR  2.75%)  |oeevvvnnvrvrinnnnn foovervniniieneens o 66,478 |......... 898,122 [.eeveneees o 898,122 |.......... 10,762 |ovevveenivveinnns fooeeeiii e o 21,970 [ ceveeennns B023 ............
UsD  4.3225% /
Currency Swap ......... Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 07/09/2014 |. 11/24/2024 |........evvvves |ounnnns 8,182,800 [(EUR  2.75%)  [eeveervrvvrrnnnns foorevvninineeeins fornens 132,956 |...... 1,796,243 [.eveeeeeeis | 1,796,243 |.......... 21,524 |veeeiiiiiii foee e [ 43,941 .o B023 ............
UsD  4.3225% /
Currency Swap ......... . | Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTDBPU41 |. 07/09/2014 |. 11/24/2024 |........evvvvven founnnnnd 9,546,600 |(EUR  2.75%) ... 165,116 |...... 2,095,617 [.eeueneens o 2,095,617 |...
USD  4.3225% /
Currency Swap ......... Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 07/09/2014 |. 11/24/2024 |........evvvves |ounnnns 1,363,800 |(ER  2.75%)  [ooovevviiinnnnnns v [ 22,159 |......... 299,374 | oo [ 299,374 |.oeiiiie e 3,987 [ v [ e 7,323 | B023 ............
SONEPAR SA  F8568@AC3 USD  4.3225% /
CUPTENCY SHAP wuvveree [ eeveereeeeeieeeieeines Dl e Currency..... SOCIETE GENERALE .. O2RNESIBXPAROTDBPUAT . 07/09/2014 |. 11/24/2024 |vevvvrvevens |ovnen 1,363,800 [(ER  2.75%)  [veverervririrrans foorereereririenes forevenenns 2,159 |......... 299,374 [ cveverens [ 200,374 [.viuieer 3,587 [ oo oo foeeee 7,328 s B023 ...cvoeee
YORKSHIRE WATER
SERVICES BRADFORD .USD  3.996% /
Currency Swap ......... GIB5T*AA2 .....ceernnnnn [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 09/30/2014 |. 10/30/2029 |......evuvvevee founnnn 18,312,780 |(GBP  3.54%)  [oeeeeeenniieee |emeeee e o 179,376 |...... 4,701,067 |..ooeeevnnn |oeene 4,701,067 |....... (527,830)[-. e eeeeeemmneee Jeemmmmeeeeeemnnen forreeeeeeiieeeees Joeens 225,918 | ..o B023 ............
YORKSHIRE WATER
SERVICES BRADFORD .USD  3.996% /
Currency Swap ......... GIB5T*AA2 ......cevveens [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 09/30/2014 |. 10/30/2029 |......eevvvvvrnn founnnnns 5,023,860 [(GBP  3.54%)  |oeevvrenvirvinnnnn foovreiiiiiiiieens e 49,209 |...... 1,289,673 [.eveeeeeens | 1,289,673 |....... [REER(1C)) R TR RPN R, 61,977 | wveennens B023 ............
YORKSHIRE WATER
SERVICES BRADFORD .USD  3.996% /
Currency Swap ......... GIB5T*AA2 .....ceernnenn [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 09/30/2014 |. 10/30/2029 |.....cevuvveven founnnn 21,553,980 |(GBP  3.54%)  [cooeeeeeernniiees Jemnee e o 211,124 ... 5,683,114 | covvveens feenenn 5,533,114 |....... (621,251)[.. e eeeeeeeneeee Jeeemmneeeeeemnees oo Jeeens 265,903 | .......... B023 ............
YORKSHIRE WATER
SERVICES BRADFORD .USD  3.996% /
Currency Swap ......... GIB5T*AA2 .......evveen [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 09/30/2014 |. 10/30/2029 |........evvvver founnnn 31,439,640 |(GBP  3.54%)  [oooviiiiiiinninns e [ 307,955 |...... 8,070,858 |..coeeeenns |oenns 8,070,858 |....... [CEI0LCTE:2)) RPN IR RPN AR 387,858 | .......... B023 ............
YORKSHIRE WATER
SERVICES BRADFORD .USD  3.996% /
Currency Swap ......... (GIB5T*AA2 ... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 09/30/2014 |. 10/30/2029 |.... ....486,180|(GBP  3.54%) 4,762 ... ... 124,807 |.........(14,013)[.
HALLETT HILL .USD  3.863% /
Currency Swap ......... LTD  Q4436#ABO ...... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 03/17/2015 |. 06/27/2027 |...cevvvvuveeee foumnnnnns 824,245 |(AUD  4.876%) [oeeeeeeennieees Jeeeneeeeeeeenes o (2,182)f.......... ST 7<) IR 97,328 e 23,184 |oeeeeeeeeee oo e e TLOTR B023 ............
HALLETT HILL NO 2 PTY .USD  3.863% /
Currency Swap ......... LTD  Q4436#ABO ...... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 03/17/2015 |. 06/27/2027 |...evvvueveeenn foeeens 2,747,483 |(AUD  4.876%) L (7,278)...
HALLETT HILL NO 2 PTY .USD  3.863% /
Currency Swap ......... LTD  Q4436#ABO ...... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 03/17/2015 |.06/27/2027 |.....cevvuvveee |ounnnnn 4,176,174 |(AD  4.876%) |ovveeeeeeennnees foeeemmmneeeeeeens feeees (11,054), 17,465 oo o e o 40,395 | .......... B023 ............
HALLETT HILL NO 2 PTY .USD  3.863% /
Currency Swap ......... LTD  Q4436#ABO ...... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 03/17/2015 |. 06/27/2027 |....eevvvuvveee founnnens 274,748 |(AUD  4.876%) |.eeeevrneeeeeennn fooeeeeeeeniieeee Jeeines (727 773 1 IR I R,441 et TT28 [eeeeeeeeieeeeee e foeeeeeeeees [ 2,658 | ..ooeeen B023 ............
COMPAGNIE DES LEVURES
LESAFFRE SA . USD 4.17% /
Currency Swap ......... F2000#AE6 .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 03/16/2018 |. 09/27/2033 |.....evvvvvvvinn founnnnns 3,684,300 [(EUR  1.96%)  |eevvrenvrvvrnnnnn fooveeeiiiiiieiens Jovnins 68,319 |........ 658,777 [.eeeeeeeann |ovennnnn 658,777 |....... [P R EUTRRR RPN R, 58,264 | ... B023 ............
COMPAGNIE DES LEVURES
LESAFFRE SA . USD 4.17% /
Currency Swap ......... F20004AE6 .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |.03/16/2018 |. 09/27/2033 |.....cevvuvveer |ounnnnn 1,228,100 |(EUR  1.96%)  [oooeeeeeernneeees Jemmeeeeeeeeenen o 22,773 |oeueennns 219,592 | .ooievii [ 219,592 |......... (41,863 eeeeeeeeeeeee Jemmeeeeeeeees foeeeeee s [ 19,418 .......... B023 ............
COMPAGNIE DES LEVURES
LESAFFRE SA . USD 4.17% /
Currency Swap ......... F20004AE6 .............. [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 03/16/2018 |. 09/27/2033 |........evvvvvnr |ounnnnn 6,140,500 |(EUR  1.96%)  [cevvenvrvrinnnnnns fooreenniiniceins fornns 113,865 |...... 1,007,962 [..oeeeeens | 1,097,962 |....... [UCIRCT ) AR ERUTRRIR RPN R, 97,090
COMPAGNIE DES LEVURES
LESAFFRE SA . USD 4.17% /
Currency Swap ......... F20004AE6 .............. Dl eieennens Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 03/16/2018 |. 09/27/2033 |.....cevvuieeeer Jovennns 8,596,700 [(EUR  1.96%)  |eeveemuuereermenn foommeeeemmmnnnaaes Jourennnns 159,411 ...... 1,537,146 [....oooovnn | 1,537,146 |....... (293,088)]-- e eeeerennnrres Jormmmnnneeeennnns fraerrerrennnerees Joonnnnnns 135,926  ...oeennnt B023 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
PEEL PORT PP FINANCE
UNLIMITED ~ G6970*AM8 LUSD  4.435% /
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 08/08/2018 |. 09/17/2028 |.....eeuvvveenn foeeens 5,659,720 |(GBP  2.92%)  [-eeeieeeeiriieees Jeennee e e 69,292 |......... 636,425 |..eveneees [ 636,425 |....... (178,023)[- e eeeeeemeeeee Jeeemmmmeeeeeemnen feeeeeeeeeeieeeee s 63,087 | .oenennn B023 ............
PEEL PORT PP FINANCE
UNLIMITED ~ G6970*AM8 USD  4.435% /
CUrrency SWap ......... |eeeeeeeeemuueeeeeennnannns [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 08/08/2018 |.09/17/2028 |........euvvvver founnnnnnns 643,150 |(GBP  2.92%)  [.oevvevvvnniiiiins [oeeneeeeeiiiens [ 7,874 1.......... 72,321 | oo ferns 72,321 |eueeennns (R R R R R, 7169 coveennnns B023 ............
PEEL PORT PP FINANCE
UNLIMITED ~ G6970*AM8 LUSD  4.435% /
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 08/08/2018 |.09/17/2028 |......evuvreeee founnnn 11,319,440 [(GBP  2.92%)  |eevvmneveermmnn fooeeeemeeeccees s 138,584 |...... 1,272,849 [.ooveeenns | 1,272,849 |....... (346,046)[.....eeeeeeneeee Jeeemmmeeeeeemnnnn forreeeeeiiieeeees Joeens 126,173 | ooeeee B023 ............
PEEL PORT PP FINANCE
UNLIMITED ~ GB970*ANG USD  4.4325% /
CUrrency SWap ......... |eeeeeeeeemuueeeeeennnannns [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 08/08/2018 |. 09/17/2028 |........evvvvvnn feunnnnns 2,829,860 [(GBP  2.92%) |eevvrenvivvinnnnn foovreiiiiiieiiens e 34,593 |......... 317,902 [cevveeees o 317,902 |......... [RELCTREICT:S) R FORRRRRR R AR 31,543 | ..o B023 ............
PEEL PORT PP FINANCE
UNLIMITED ~ G6970*ANG USD  4.4325% /
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 08/08/2018 |.09/17/2028 |......evvuevvver |ounnunnnns 385,890 |(GBP  2.92%)  [-eeeeeernnereeenn [remmeeeeemnnees foeeeennnnns 4,717 | 43,350 | .oovevnienn feenns 43,350 |........ (11,790)]c e [ e o 4,301 [ ceeeeennns B023 ............
PEEL PORT PP FINANCE
UNLIMITED ~ G6970*ANG USD  4.4325% /
CUrrency SWap ......... |eeeeeeeeemmneeeeeennnannns [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 08/08/2018 |. 09/17/2028 |.......eevvvvvnn fennnnns 5,659,720 |(GBP  2.92%)  [cooviiiiiiinniins Jerneiieeeeiieen [ 69,186 |......... 635,803 [..evvnneens [ 635,808 |....... (25770 A RN RPN R, 63,087 | .ennnnnn B023 ............
AMETEK INC ~ 031100N*7| USD 4.375% /
CUrrency SHap ......... |eeeeeeeeemmueeeeeennnannns [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTDBPU41 | 11/28/2018 |. 12/13/2027 |....evvvnnvvvnnn fonnnnns 5,641,500 [(EUR  1.71%)  |evevrrnnriniinnn feoreereeiiiieenes fovvnnnnns 116,337 |......... 586,341 | .oeveneees o 586,341 |....... [QPCC0CTC)) RN IR IO RN 57,846 .......... B023 ............
AMETEK INC ~ 031100N*7| USD  4.375% /
CUrrency SWap ......... |eeeeeeeeemmuneeeeeennnannns [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 11/28/2018 |. 12/13/2027 |......evvvvvven founnnn 10,154,700 J(ER  1.71%)  [ooeeriiiiiiinnins v [ 209,406 |...... 1,055,414 [...cccooeein e 1,055,414 |....... [V U R AR RN 104123 [ ..oeeeeeet B023 ............
SOUTH EAST WATER ..USD 4.67% /
Currency Swap ......... LIMITED G8279@AB4 . |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 02/26/2019 |. 09/16/2042 |......evvvvvvrnn fonnnnns 3,951,000 [(GBP  3.22%)  |eevvrnnvvvvrrnnnn fooereeiiiiieiiens Jevnis 49,069 |......... 852,616 | ... 852,616 |....... [0 0CR) RPN IR RPN RN 86,054
SOUTH EAST WATER ..USD 4.67% /
Currency Swap ......... LIMITED G8279@AB4 . |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 02/26/2019 |. 09/16/2042 |......evvvvvvvnn fonnnnns 5,926,500 |(GBP  3.22%)  [coovieiiirinniens Jeriiieeieeiiien [ 73,603 |...... 1,278,924 [..eeeeeeis | 1,278,924 |....... [(IL7AR<I01) RPN IR RPN AR 129,081 ... B023 ............
SOUTH EAST WATER ..USD 4.67% /
Currency Swap ......... LIMITED  G8279@AB4 . .... |Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 02/26/2019 |. 09/16/2042 |.... [T R, 22,389,000 |(GBP  3.22%) ...278,057 |...... 4,831,492 |..ccevnnnnn [ennnnn 4,831,492 |.... (1,161,671)[.
SOUTH EAST WATER ..USD 4.67% /
Currency Swap ......... LIMITED G8279@AB4 . |D1 ............ Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 02/26/2019 |.09/16/2042 |........evvvvvnr |ounnnns 1,317,000 |(GBP  3.22%)  [ooovevvvevvnnnnnns Joevenieeieeiines [ 16,356 |......... 284,205 |..oeeeenenn [ennnn 284,205 | (68,334)[...cevvvvvnninns v [ e 28,685 | el B023 ............
MIRVAC GROUP FINANCE LUSD  4.205% /
Currency Swap ......... LIMITED ~ Q6235%AW2 . .... |Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 03/12/2019 |. 09/18/2032 |.... v foeeenn... 354,150 |(AUD  4.19%) ....(1,865)[.
MIRVAC GROUP FINANCE LUSD  4.205% /
Currency Swap ......... LIMITED  Q6235#AW2 . |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 03/12/2019 |.09/18/2032 |.......evvvvvvnr fovvnnnnnns 495,810 |(AUD  4.19%)  [ooevvevrnniiiiins [ [ 1,373 [ 57,964 | .coeeennnnn [ 57,964 |.......... (211 (0)) AR AP KRR RN OV~ B IR B023 ............
MIRVAC GROUP FINANCE LUSD  4.205% /
Currency Swap ......... LIMITED  Q6235%AW2 . .... |Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 03/12/2019 |. 09/18/2032 |.... T 2,337,390 |(AUD  4.19%)  [oooeeiiiiiiininns e [ 6,474 |0l 273,257 | e O V8¢ 11C)) RPN IR FPRNR U . - | K ) IR B023
MIRVAC GROUP FINANCE LUSD  4.205% /
Currency Swap ......... LIMITED  Q6235#AW2 . |D1 ............ Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 03/12/2019 |.09/18/2032 |.......evvvvves fovvnnnnnns 141,660 |(AUD  4.19%)  [oeriiiiiiiinnns foeveeieeeeeeiens [ 321 16,561 |oeeeeeiies [ 16,561 |..cceveennns [WLLS)) SR R RN R 7 I, B023 ............
MIRVAC GROUP FINANCE LUSD  4.205% /
Currency Swap ......... LIMITED  Q6235#AW2 . |D1 ............ Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 03/12/2019 |.09/18/2032 |........evvvenr |ounnnns 3,683,160 [(AUD  4.19%)  |oeevvrenvirvinnnnn fooereiiiiiieeiens o 10,202 |......... LRIV R N 430,588 |......... [QIEREEE1D U AR RS RN 55,172 | «ooeeeeies B023 ............
NORTHERN GAS NETWORKS USD  4.0225% /
Currency Swap ......... LTD  G6655€ACO ...... [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 05/22/2019 |. 06/26/2039 |........eeovvenr |ovnnnns 6,963,000 (GBP  2.71%)  [oeervvviinnnnins foevvnnnieeceinnns [ 68,256 |...... 1,043,427 [.eveeeenis | 1,043,427 |....... (289,830)[..uvvvevnnnnnins Joevennneeeeevines [ o 138,159 [ ..oeeeenns B023 ............
NORTHERN GAS NETWORKS USD  4.0225% /
Currency Swap ......... LTD  G6655€ACO ...... [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 05/22/2019 |. 06/26/2039 |........eevvvens fouvnnns 1,899,000 |(GBP  2.71%)  [ooevvvviirvnnnnns Jevnniiieiciiiees [ 18,615 |.......... 284,571 [ ceeneeeees o 284,571 |..oueenns (79,044)..covvvvnnniines e foveins o 37,680 [ .......... B023 ............
NORTHERN GAS NETWORKS USD  4.0225% /
Currency Swap ......... LTD  G6655€ACO ...... [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 05/22/2019 |. 06/26/2039 |........evvvvvr founnnnnnns 633,000 [(GBP  2.71%)  |euveenvrvrrnrnnnns [oorevmnnnieeeeinns foonniiienns 6,205 |.......... 94,857 [.eveeeaes o 94,857 |......... (26,348)[..ccevvvvniines e [ e 12,560 [ .oeennnens B023 ............
PEEL PORTS PP FINANCE USD  3.7225% /
Currency Swap ......... LIMITED ~ GB970*AP1 . |D1 ............ Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 05/23/2019 |.01/16/2030 |.......evvnvvenr founnnns 7,451,700 [(GBP  2.54%)  |oeevvrenvivvinnnns fooveiiiiniiiecens o 62,528 |......... 658,775 [.eneeeeens | 658,775 |....... (225,849)]..cvvvnnevvinnnnn [ e foe 93,528 | .......... B023 ............
PEEL PORTS PP FINANCE USD  3.7225% /
Currency Swap ......... LIMITED ~ GB970*AP1 . |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 05/23/2019 |.01/16/2030 |.....evvnrvvrnn feunnnnns 8,209,500 [(GBP  2.54%)  |eevvvnnvivvrrnnnn foovreiiiiiiiiiens fenis 68,886 |......... 725,769 [ .evveneees o 725,769 |....... (P2 R-110) R U RPN RN 103,040 | .......... B023 ............
PEEL PORTS PP FINANCE USD  3.7225% /
Currency Swap ......... LIMITED ~ GB970*AP1 . |D1 ............ Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 05/23/2019 |.01/16/2030 |.......evvvvenr founnnns 3,789,000 [(GBP  2.54%)  |eevvrenvirvrnnnnn foovreiiiiiiiieens o 31,79 |......... 334,970 | eeeeeeinnn [ 334,970 |....... [RALIR:KE) R RN RPN R, 47,557 [ cevenennns B023 ............
PEEL PORTS PP FINANCE USD  3.7225% /
Currency Swap ......... LIMITED ~ GB970*AP1 . |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 05/23/2019 |.01/16/2030 |.......evvvvvven fovnnnn 11,998,500 |(GBP  2.54%)  [oeeunvvvirvnnnnnes foovvvniiiiiciiens foens 100,680 |...... 1,060,739 | .coevvennnn fennen 1,060,739 |....... [(ICKICISE5)) R KPP R R, 150,596 | .......... B023 ............
BRUKER CORPORAT [ON .USD  3.358% /

Currency Swap ......... 116794B@6 .............. D1 .o Currency..... SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 11/25/2019 |. 12/11/2029 |......ceevverss e 2,805,611 (CHF  1.01%) fo.oooeeriiiinnnns fornnineeiiiinn e 47,362....... (374,842)] ..oeeeeeee o (374,842)....... (199,476 veveeeeeieinns o i e 34,937 coonnnn B023 ............




¢e’903

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure i
BRUKER CORPORAT [ON .USD  3.358% /
Currency Swap ......... 116794BE6 .............. [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 11/26/2019 |. 12/11/2029 |.......evvvvvven fovnnnn 44,288,577 [(CHF  1.01%)  |oovvevvnniiiiiinnn foeeeeeeeiiniieees fovvennnns 747,643 |..... (5,917, 144)( ..ceeeeeein [ (5,917, 144)|..... (3,144,135)|.cevveiiiiennnnns foorreniiiiccees [ [ 551,510
SEGRO PLC  G7996#AJ9 USD  3.0765% /
CUrrency SWap ......... |eeeeeeeeemmueeeeeennnannns [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTDBPU41 | 07/17/2020 |. 12/17/2040 |....evvvnvvvvnnn founnnnns 4,282,500 [(EUR  1.83%) |oeeevrenvivvrnnnnn foovrreiniiiciiens o 43,264 |......... 308,820 [..cvvunens [ 308,820 |....... [QVATR1:I0)) EPPR IR RPN RN 88,875 ....eeennn B023 ............
SEGRO PLC  G7996#AJ9 USD  3.0765% /
CUrrency SWap ......... |eeeeeeeeemuueeeeeennnannns [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 | 07/17/2020 |. 12/17/2040 |....evvvvvvvvnnn fonnnnns 1,427,500 [(EUR  1.83%)  |oeevvenvrvvrvnnnns foorevviiiieeiens e 14,421 |......... 102,940 [.eeeneeees [ 102,940 |......... [(C1:0-Y2(0)) R AU R AR 29,625 .......... B023 ............
SEGRO PLC  G7996#AJ9 USD  3.0765% /
CUrrency SHap ......... |eeeeeeeeemmueeeeeennnannns [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |.07/17/2020 |. 12/17/2040 |.......evvvvvvne |ounnnns 6,566,500 |(EUR  1.83%)  [oevviviinnnnins foeveniieeeceiiens [ 66,339 |......... LYK T [ R, 473,525 |....... [LCIe T () A EPRRRURN AR R 136,274 | .......eet B023 ............
LINAMAR CORPORAT ION .USD  2.778% /
Currency Swap ......... 53278LBE5 .............. [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 10/29/2020 |.01/31/2031 |.....cevveevvins Jovnnnns 3,861,000 |(EUR  1.37%)  [oevieiiinnnnnns foevvnnneeeecinens [ 43,098 |......... 344,265 | .oeeeeinnn [ 344,265 |....... [QRER:I1X)) EPIR [P RPN RN 52,311 oo B023 ............
LINAMAR CORPORAT ION .USD  2.778% /
Currency Swap ......... 53278LBE5 .............. [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 10/29/2020 |.01/31/2031 |.....cevvvevvins Jovnnnns 4,797,000 |(EIR  1.37%)  [oeeriiiinnninnns foeveneneeeecinens [ 53,546 |......... 27,728 | e o 427,723 |....... [QERTR-T(C)) R PR PPN RN 64,992 .......... B023 ............
LINAMAR CORPORAT ION .USD  2.778% /
Currency Swap ......... 53278LBE5 .............. [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 10/29/2020 |.01/31/2031 |.....cevveevens Jovnnnns 3,861,000 |(EIR  1.37%)  [oevivviinnnnins foevennieeeceinens [ 43,098 |......... 344,265 | .oeeeeiienn [ 344,265 |....... [QRER:I1X)) EPPR [P RPN RN 52,311 woeieeiies B023 ............
LINAMAR CORPORAT [ON .USD  2.778% /
Currency Swap ......... 53278LBE5 .............. [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 10/29/2020 |.01/31/2031 |.....cevveeiins fovnnnns 6,201,000 |(EUR  1.37%)  [oeeeiiiinnnnins foevvniieeeceinens [ 69,219 |......... 552,910 |..ceeevnnns |ennnnn 552,910 [ [QEIIRCLEIC)) RPN IR RPN RN 84,014
BRUSSELS AIRPORT
COMPANY NV B1401#AJ6 USD  4.666% /
Currency Swap ......... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 11/13/2020 |. 12/08/2040 |.... J PP 5,084,750 [(ER  2.94%) ...801,094 ... ....801,094 |....... (262,140)|.
BRUS!
COMPANY NV B1401#AJ6 USD  4.666% /
CUrrency SHap ......... |eeeeeeeeemmueeeeeennnannns . | Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 11/13/2020 |. 12/08/2040 |........eevvveer |ovnnnns 7,095,000 [(EUR  2.94%)  [.cuunnnnnnnnnn fevvnnnnnnnnninnnns |onen.... 106,699 . 1,117,806 [..ovvnneees fonnnns 1,117,806 |....... (365,777)[. Y7137 | e B023
UK POWER NETWORKS
SERVICES HOLDING USD  3.6735% /
Currency Swap ......... GI160@AC2 .......cee...n [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 05/06/2021 |. 11/02/2041 |...ccevvveeeveee |ounnnnn 4,861,850 [(GBP  2.664%) |...eeeeeeernnnees foeemmmeeeeeenens foereeeeens 47,138 |......... 938,931 [.evveneees o 938,931 |....... (223,041))..eeeeeeeeeeee Jeeemmeeeeeeeenees foereeeeeieeee Jeens 103,433 ..oveennnt B023 ............
UK POWER NETWORKS
SERVICES HOLDING USD  3.6735% /
Currency Swap ......... GI160@AC2 .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 05/06/2021 |. 11/02/2041 |...evvvvnnrvvnnn founnnnnd 9,723,700 [(GBP  2.664%) |..eevvenvvvvrnnnnn foovreiiniiiiiiins o 94,277 |...... 1,877,862 | .ceeeeennnn [ennnn 1,877,862 |....... [EIEEK)) R IR RPN RO 206,866 | .......... B023 ............
UK POWER NETWORKS
SERVICES HOLDING USD  3.6735% /
Currency Swap ......... GI160@AC2 .......c...... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 05/06/2021 |. 11/02/2041 |...cevvveeveeen fovnnnn 16,669,200 |(GBP  2.664%) |v.ueeeeemnnnnes foeeemmniieeeeenns feeeeees 161,618 |...... 3,219,192 | .oovvvininn feennnn 3,219,192 ....... (7684, 713)] e eeeeeen feemeeeeemmneeee Jeeeerneeeeeeennn feeeeeeees 354,628 | .......... B023 ............
UK POWER NETWORKS
SERVICES HOLDING USD  3.6735% /
Currency Swap ......... GI160@AC2 .............. [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 05/06/2021 |. 11/02/2041 |......cvvvvvins Jounnnns 1,389,100 |(GBP  2.664%) [coovevvvvvvnnenns |oeveniiieiiiiiins [ 13,468 |.......... 268,266 |....eueeee forrinnns 268,266 |......... [(CET2ZL5)) AR FORRRURRR R RN, A YN B023 ............
BREEDON HOLDINGS LTD LUSD  2.946% /
Currency Swap ......... G1320%AF1 ......eeeeeeee [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 06/23/2021 |. 09/23/2031 |.....evvvenvvnne fovvnnnnnns 598,350 [(EUR  1.33%)  [oooevrvviirnnnnns Joovevnineeeecinns oo 7,858 |.......... 72,984 | oo [ 72,94 1......... (20,499)].cevveeiiiininnns fooreeviieeceees o e 8,455 | .......... B023 ............
BREEDON HOLDINGS LTD LUSD  2.946% /
Currency Swap ......... G1320%AF1 ......eeneneen [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 06/23/2021 |. 09/23/2031 |.....evvvnnvivns fovvnnnnnns 598,350 [(EUR  1.33%)  [oooeervviirnnnnns Joovevnineeeeiines oo, 7,858 |.......... 72,984 | oo [ 72,944 1......... (20,499)].cevveeiiiininnns fooreeviieeceees o e 8,455 | .......... B023 ............
BREEDON HOLDINGS LTD LUSD  2.946% /
Currency Swap ......... G1320%AF1 ......eeneneen [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 06/23/2021 |. 09/23/2031 |....cevvvunvinnr founnnnnnns 598,350 [(EUR  1.33%)  [ooevrvvrrrnnnnns Joovevnineeeeeinns oo, 7,858 |.......... 72,984 | oo [ 72,94 1......... (20,499)].cevveeiiiininnns fooreeviieeceees o e 8,455 | .......... B023 ............
BREEDON HOLDINGS LTD LUSD  2.946% /
Currency Swap ......... G1320%AF1 ......eeneneen [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 06/23/2021 |. 09/23/2031 |...eevvvnnvvvenn fonnns 1,795,050 [(EUR  1.33%)  |oevvrnnvrvvivnnnns fooreevinieeeieis o 23,574 |.......... AL TR 7 R 218,832 |......... (61,496)[.....cevvnnnnienes Jovmnneeieeiiins [ o 25,364 | ..o B023 ............
BREEDON HOLDINGS LTD LUSD  2.946% /
Currency Swap ......... G1320%AF1 ......eeeeeeee [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 06/23/2021 |. 09/23/2031 |.....evvvenvvvns fovnnnnnnns 598,350 [(EUR  1.33%)  [ooevrvviirnnnnns fooveeninieeeeines oo, 7,858 |.......... 72,984 | oo [ 72,944 1......... (20,499)].cevveeiiiininnns fooreeviieeceees o e 8,455 | .......... B023 ............
BREEDON HOLDINGS LTD LUSD  2.946% /
Currency Swap ......... G1320%AF1 ......eeneneen [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 06/23/2021 |. 09/23/2031 |.....evvvunvvnns fouvnnnnnns 598,350 [(EUR  1.33%)  [oooeervviirnnnnns Joovevnineeeeiines oo, 7,858 |.......... 72,984 | oo [ 72,944 1......... (20,499)].cevveeiiiininnns fooreeviieeceees o e 8,455 | .......... B023 ............
FUTBOL CLUB BARCELONA USD  3.6675% /
Currency Swap ......... ES444#AJ3 ....oeenee [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 08/04/2021 |. 10/01/2031 |...eevvvvnvvvinn founnnnns 1,308,922 [(ER  2.07%)  |oevvvnnvrvreennnns foovrvviniieeiens o 17,634 ......... 149,858 [..evvneeees oo 149,858 |......... (45,481)[..cevveninines e [ e 18,520 [ wevennnens B023 ............
FUTBOL CLUB BARCELONA USD  3.6675% /
Currency Swap ......... ES444#AJ3 ....oeeneen [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 08/04/2021 |. 10/01/2031 |...eevvennvvvinn founnnnns 3,272,306 |(ER  2.07%)  [oooeevviernnnnnns Jevnnnieeeceinnes [ 44,084 |......... KL TN DU 374,645 |....... [QREI(1X)) EP IR PPN RN 46,301 [ ....eeennn B023 ............
FUTBOL CLUB BARCELONA USD  3.6675% /
Currency Swap ......... ES444#AJ3 ....oeeneen [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 08/04/2021 |. 10/01/2031 |...evvvvvvivvinn founnnnns 3,272,306 |(ER  2.07%)  [ooovevviernnnnnns Jevnniieeieeiinns [ 44,084 |......... 374,645 | cooeeeiin [ 374,645 |....... [QREI(1X)) ER [P RPN RN 46,301 [ ...oeennns B023 ............
FUTBOL CLUB BARCELONA USD  3.6675% /
Currency Swap ......... ES444#AJ3 ....oeenee [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 08/04/2021 |. 10/01/2031 |...eevvuvnvvvins founnnnns 3,272,306 |(ER  2.07%)  [ooevevviirnnnnnns Jevnniieeiceiines [ 44,084 |......... 374,645 | cooeeeiis [ 374,645 |....... [QREI(1X)) ER P PPN RN 46,301 [ ...oeeenns B023 ............
FUTBOL CLUB BARCELONA USD  3.6675% /
Currency Swap ......... ES444#AJ3 ....oennnnnnn. Dl e Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 08/04/2021 |. 10/01/2031 |....cevvvvvvvinn fonnnnns 1,308,922 [(EWR  2.07%)  Jeeevenvrivrennnns foovvvvvnnninnniins o 17,634 ]......... 149,858 | ... 149,858 |......... (45,481)]. oo | [ e 18,520
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
FUTBOL CLUB BARCELONA USD  3.6675% /
Currency Swap ......... ES444#AJ3 ....oeenee [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 08/04/2021 |. 10/01/2031 |...eevvvnvivvins fonnnnns 1,308,922 [(ER  2.07%)  |oevvvenvrvvrrnnnns foovevviniieeiens o 17,634 ......... 149,858 | ... 149,858 |......... (45,481 e [ e 18,520
MITIE TREASURY
MANAGEMENT LTD USD  3.6965% /
Currency Swap ......... G6164#AG3 .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/29/2021 |. 12/16/2032 |...eevvvveneeeee fovnnnnns 344,125 (GBP  2.97%)  [oeueeeeeeernniees Joeemmnneeeeeeenen feeeeeeeenns 2,513 | 49,442 | .o | 49,442 1......... (11,972 e foeeeee e e 5,224 .......... B023 ............
MITIE TREASURY
MANAGEMENT LTD USD  3.6965% /
Currency Swap ......... G6164#AG3 .............. [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 10/29/2021 |. 12/16/2032 |.......evvvvvenr founnnns 1,376,500 |(GBP  2.97%)  [coovevviirvnnnnns Jevniiieeciiiies [ 10,052 |......... 197,769 | eoeeeeinen [ 197,769 |........ (7081512 F [ R RN 20,897 [ .eevnnnnnn B023 ............
MITIE TREASURY
MANAGEMENT LTD USD  3.6965% /
Currency Swap ......... G6164#AG3 .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 10/29/2021 |. 12/16/2082 |..eevvvunvveenn founnnnns 2,064,750 [(GBP  2.97%)  |eeevumrreeemmnnn fooeeeeemieeeeees Jeenies 15,078 |......... 296,654 |..coovunenn fernnns 296,654 |......... (71,829)[- e eeeeeeeeeeee e o [ 31,346 | .......... B023 ............
MITIE TREASURY
MANAGEMENT LTD USD  3.6965% /
Currency Swap ......... G6164#AG3 ... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/29/2021 |. 12/16/2032 |.... oo 344,1250(GBP 2.97%)  [eveeniiiiiiininns foeeernieeeeeeiens oo 2,513 |l 49,442 | Ll e (T972)] s [ s [ 5,224 L B023 ...
MITIE TREASU
MANAGEMENT LTD USD  3.7975% /
Currency Swap ......... G6164#AHT ............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/29/2021 |. 12/16/2034 |...cevvvveeeeee Jovnnnnnns 344,125](GBP %) [eeeieeeeriiiees Jeeeeeee e feeeeeeees 2,708 |eeeenneeen 52,966 |..covvvnnnn fornnens 52,966 |........ (12,888)]cceevveeeeemnnn fereeeeeemmiieeeee e foeeeeeeis 5,763 | ..oceven B023 ............
MITIE TREASURY
MANAGEMENT LTD USD  3.7975% /
Currency Swap ......... G6164#AHT .............. [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 10/29/2021 |. 12/16/2034 |.......evvvvvver |ounnnns 1,376,500 |(GBP  3%)  [ooeeiiiiiiiiinnns e [ 10,811 |......... PARIR: N R 211,864 |......... [SS1 15573 O KR U R, 23,053 | .......... B023 ............
MITIE TREASURY
MANAGEMENT LTD USD  3.7975% /
Currency Swap ......... G6164#AHT ............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 10/29/2021 |. 12/16/2034 |...covveevveenn founnnnns 2,064,750 [(GBP  3%)  |oeeernneeeeeennnn foreeeeeeieeeeeen Jeens 16,217 |......... KAVAL N R R 317,796 |......... (77,329 | o [ 34,579 .o B023 ............
MITIE TREASURY
MANAGEMENT LTD USD  3.7975% /
Currency Swap ......... G6164#AHT .............. [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 10/29/2021 |. 12/16/2034 |......evvvevvves founnnnnnns 344,125](GBP  3h)  [eeeereriiriinnns feeerriieeeeeines oo 2,703 |ouunnnnnen 52,966 |.oeverrnnnn fernnns 52,966 |........ [QV2R:1:1:)) EUUUR (SRR RPN RN 5,763 | ..ceeen B023 ............
VIRIDOR ENERGY GROUP USD  3.7225% /
Currency Swap ......... LTD  GI369*AAT ...... [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 11/16/2021 |. 03/31/2043 |.......evvvvvven fovnnnn 41,180,698 [(GBP  2.9%)  |ovvvenvivrrernnnns foorerrniiieeieens fos 329,868 |...... 5,723,306 | ..eevvvnnnn feunnnn 5,723,306 |..... [R-7: T AV R R R R, 909,533 | .......... B023 ............
VIRIDOR ENERGY GROUP USD  3.7225% /
Currency Swap ......... LTD  GI369*AAT ...... [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 11/16/2021 |. 03/31/2043 |.......evvvvvven fovnnns 34,671,491 [(GBP  2.9%)  |ooeeevvriiiiiinnn feeeeeeeniiinens foeeennnnd 217,727 |...... 4,818,655 [..eevnnens [ 4,818,655 |..... (1,368, 745)[....cevvvvnienes v [ e 765,768 | .......... B023 ............
ALS GROUP FINANCE PTY .USD  3.607% /
Currency Swap ......... LTD  QO006*AB2 ...... [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 03/15/2022 |.07/11/2032 |....cevvvenvinns founnnnnnns 144,400 [(AUD  4.64%)  |eevvvenniiviinnns fooeeiiiiiineees v (837 8,689 [.eeeeeeeens | 8,689 ... L0 R N R RN 2,140 | .o B023 ............
ALS GROUP FINANCE PTY .USD  3.607% /
Currency Swap ......... LTD  QO006*AB2 ...... [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 03/15/2022 |.07/11/2032 |....cevvvenvinns founnnnnnns 722,000 [(AUD  4.64%)  [.ooeeevnniniiiiinn foeeeeeiiiiees fovviiinnns (4,187)].......... A3, 484 | oo e 43,444 1........... P02 PO KRR R R 10,701 .o B023 ............
ALS GROUP FINANCE PTY .USD  3.607% /
Currency Swap ......... LTD  QO006*AB2 ...... [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 03/15/2022 |.07/11/2032 |....cevvvenvinns founnnnnnns 361,000 [(AUD  4.64%)  |oeevvenvrvvrnnnnns foorrevinieeecens e (2,003)f.......... 21,722 | oo fevnis 21,722 | L) VN R RN RN RN 5,350 | .ooeeen B023 ............
ALS GROUP FINANCE PTY .USD  3.607% /
Currency Swap ......... LTD  QO006*AB2 ...... [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 03/15/2022 |.07/11/2032 |......evvvnnvenr |ounnnnn 3,104,600 [(AUD  4.64%) |eeevvvniririinnnn fooeeriiiinineees i (18,002)........ 186,811 | .eveeeees e 186,811 |oueeennneen L0 I FPUUORR RN RN 46,013 [ ..oeeeenns B023 ............
ALS GROUP FINANCE PTY .USD  3.607% /
Currency Swap ......... LTD  QO006*AB2 ...... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 03/15/2022 |.07/11/2032 |..cevvvnnnivvinn fonnnnns 1,227,400 [(AUD  4.64%)  |oeevvenvvvvinnnnns fooreeviniees e (7,17 PRSI P 73,856 |........... FCT.7.3 I PO KRR R R, 18,191 oo B023 ............
ALS GROUP FINANCE PTY .USD  3.607% /
Currency Swap ......... LTD  QO006*AB2 ...... [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 03/15/2022 |.07/11/2032 |....cevvvenvinns founnnnnnns 722,000 [(AUD  4.64%)  [.ooeeevnniniiiiinn foeeeeeiiiiees fovviiinnns (4,187)].......... A3, 484 | oo e 43,444 1........... P02 PO KRR R R 10,701 .o B023 ............
ALS GROUP FINANCE PTY .USD  3.607% /
Currency Swap ......... LTD  QO006*AB2 ...... [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 03/15/2022 |.07/11/2032 |....cevvvenvnns founnnnnnns 144,400 [(AUD  4.64%)  |eevvvennriviinnns fooeeieiiiiieees i (837 8,689 [.eeeeeeeees | 8,689 ... L0 R N R RN 2,140 | .o B023 ............
ALS GROUP FINANCE PTY .USD  3.607% /
Currency Swap ......... LTD  QO006*AA4 ...... [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 03/15/2022 |.07/11/2032 |....cevvvenvinns founnnnnnns 288,800 [(AUD  4.64%)  |oevvunnvivrrnnnnns fooreeiiiienecens [ (1,675).......... 17,378 | oo [ 17,378 oo L[V O R R R 4,280 cevnnnnnns B023 ............
ALS GROUP FINANCE PTY .USD  3.607% /
Currency Swap ......... LTD  QO006*AA4 ...... [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 03/15/2022 |.07/11/2032 |......evvvnvens Jounnnns 1,010,800 [(AUD  4.64%)  |eevvvenrivvrnnnnn fooreeiiiiiieeiens e (5,861).......... 60,822 [..eeeeeeen [ 60,822 ). PR T PO KRR R R 14,981 .[B023 ............
ALS GROUP FINANCE PTY .USD  3.607% /
Currency Swap ......... LTD  QO006*AA4 ...... [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 03/15/2022 |.07/11/2032 |....cevvvenvinns founnnnnnns 505,400 [(AUD  4.64%) [.oeeevvvnnriniinn foeeeeeiiiiienes fovvininnns (2,931))eennennns 30,411 [ e o 30,411 |oueennnnnes LS VN R AU RPN RN 7,40 ..o B023 ............
ALS GROUP FINANCE PTY .USD  3.607% /
Currency Swap ......... LTD  QO006*AA4 ...... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 03/15/2022 |.07/11/2032 |.... e 4,693,000 |(AUD  4.64%) ... (27,213))... .(B023 ...
ALS GROUP FINANCE PTY .USD  3.607% /
Currency Swap ......... LTD  QO006*AA4 ...... [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 03/15/2022 |.07/11/2032 |......evvvnvens fovnnnns 1,805,000 |(AUD  4.64%)  [ooooeveevnnninnes o [ (10,466)|........ 108,611 | oeveeenees [ 108,611 |.eeeeneneen LSV LCIVN R FORRR RN RN 26,752 | oeeeen B023 ............
ALS GROUP FINANCE PTY .USD  3.607% /
Currency Swap ......... LTD  QO006*AA4 ...... . | Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 03/15/2022 |.07/11/2032 |......evvvvvvene founnnnn 1,010,800 |(AUD  4.64%) .(5,861)..........60,822 | ... .(B023 ...
ALS GROUP FINANCE PTY .USD  3.607% /
Currency Swap ......... LTD  QO006*AA4 ...... Dl e Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 03/15/2022 |. 07/11/2032 |.....ccvvvvinne Jovunnnnnns 288,800 [(AUD  4.64%) |ieeeoiriiiiinnnns fooviiiiiiiiinniins o (1,675)].......... 17,378 | oo | 17,378 o B0 [ e foi o 4,280 el B023 ............
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SCHEDULE DB - PART A - SECTION 1

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

€903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure
WAREHOUSES DE PAUN NV LUSD  4.223% /
Currency Swap ......... BO754*ACT .....ceeeee [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 04/13/2022 |. 05/18/2032 |......cevvvvvvns fouvnnnnnns 324,300 |(EUR  2.6%)  [oeereerirnnnnns Joeeeenieeeeeinns oo 4,015 ... 721 e e 1721 [QATR-7{0)) FUR [T RPN RN 4,766
WAREHOUSES DE PAUN NV LUSD  4.223% /
Currency Swap ......... BI754*ACT .....eeeeee [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 04/13/2022 |. 05/18/2032 |.....evvvvvvvrnn feunnnnns 5,613,100 [(ELR  2.6%)  |oeevvvnnvvvvivnnnn fooereviniiieeiens Jovnis 68,249 |......... 199,261 [eeeeeeeeees [ 199,251 |....... (O D470 FUPR [P RPN RN 81,018 ... B023 ............
WAREHOUSES DE PAUN N\ LUSD  4.223% /
Currency Swap ......... BI754*ACT ... . .... |Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 04/13/2022 |. 05/18/2032 |.... .... 540,500 [(ELR  2.6%) ....19,534 ... ...(19,784)[. .(B023 ...
WAREHOUSES DE LUSD  4.223% /
Currency Swap ......... BI754*ACT ....ceeeei [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 04/13/2022 |.05/18/2032 |......evvnvvvvrn fovnnnn 20,322,800 [(EUR  2.6%)  |eeeeevvnnvrrrnnns fooneeeeevnninnnnes fovvennnns 251,584 |......... 734,494 | oo [ 734,494 |....... (743,878)|..cevvvvniveinnn feeeeeeeevvniieees fovvevnneniiniennns [oon...298,685 | ool B023 ............
WAREHOUSES DE PAUN N\ LUSD  4.223% /
Currency Swap ......... BI754*ACT ... . .... |Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 04/13/2022 |. 05/18/2032 |.... P U 1,081,000 |(EUR  2.6%) .13,382... ...(39,568)[. .(B023 ...
WAREHOUSES DE LUSD  4.223% /
Currency Swap ......... BI754*ACT ....ceeeee [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 04/13/2022 |. 05/18/2032 |......cevvvvvvne fouvnnnnnns 540,500 [(EUR  2.6%)  [.oeveevvvnniniinn fonneeeeeiniiens foeveinnnans 6,691 1.......... 19,634 [ [ 19,534 |......... (19,784 | [ e 7,983 | B023 ............
ROQUETTE FRERES SA .USD  4.884% /
Currency Swap ......... F7908@AB6 ... . | Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 06/14/2022 |. 12/14/2034 |.... R 13,546,000 [(ELR  3.59%) ...119,558 |....... (388,309)[ +evvnnnae fonnnns (388,309)....... (444,501)[.eeiiiiininens Joevvieeeeeieees [ [o000en..226,807 | eeeeenns B023 ...
ROQUETTE FRER! .USD  4.884% /
Currency Swap ......... F7908@AB6 .............. [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 06/14/2022 |. 12/14/2034 |.......evvvvvenr |ounnnns 1,042,000 |(EUR  3.59%)  [ooveevevrnnninnns Jooneneeeiviiins foeviiinnnns 9,197 [e.ennnnnn (29,870) wevvnneens [ (29,870)......... [T 173 U KR U 17,447 ooeeees B023 ............
ROQUETTE FRERES SA .USD  4.884% /
Currency Swap ......... F7908@AB6 .............. [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 06/14/2022 |. 12/14/2034 |......oevvvvvven fovnnnn 28,134,000 [(EUR  3.59%)  |.oeevvvvnnvvrvinnn feoneeeeevvnininnes fovvennnns 248,313 |....... (806,488)] ..eevvvvnn |evnnnns (806,488),....... (923,194).cevvvnvevinnnnn fooeeeeii e o 471,060 | .......... B023 ............
ROQUETTE FRERES SA .USD  4.884% /
Currency Swap ......... F7908@AB6 .............. [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 06/14/2022 |. 12/14/2034 |.......eevvvvver |ovnnnns 1,042,000 |(EUR  3.59%)  [oovevveernenrnnns Joonnnieeeeiiiinns foeviiinnnns 9,197 [eeennnnnn (29,870) vevvnneens [ (29,870)|......... [T 173 U KR U 17,447 ooeeees B023 ............
SPIRAX-SARCO OVERSEAS .USD  5.575% /
Currency Swap ......... LIMITED ~ GB357*ACY . |D1 ... Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 10/03/2022 |. 10/11/2029 |...cevvunvvvvinn founnnnns 3,419,150 |(ER  4.17%)  [oooveviiiininnnns v [ 24,974 1....... (330, 177)] ceeeeeenan |evennns (330,177)f......... (B7,454)..coveeenniines | [ o 42,000 [ ..oenennnn B023 ............
SPIRAX-SARCO OVERSEAS .USD  5.575% /
Currency Swap ......... LIMITED ~ GB357*ACY . |D1 ... Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 10/03/2022 |. 10/11/2029 |...eevvenvvvvinn founnnnns 3,419,150 J(ER  4.17%)  [oooviviiiininnnns v [ 24,974 1....... (330, 177)] ceeeeeenan |evennns (330,177)f......... (B7,454)..coveeenniines | [ o 42,000 [ ..oveennnn B023 ............
SPIRAX-SARCO OVERSEAS .USD  5.575% /
Currency Swap ......... LIMITED ~ GB357*ACY . |D1 ... Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 10/03/2022 |. 10/11/2029 |......cevvnvivne fovnnnnnnns 976,900 [(EUR  4.17%)  |ovveenvrvvinnnnns [oorevvnnieeeeinns oo TR R (94,336)] -oevvvnnnnn fornnnnns (94,336)......... [QIERVZ7)) R FORRRUURR R RN 12,000 | .......... B023 ............
ABP ACQUISITIONS UK .USD  5.467% /
Currency Swap ......... LTD  G2956@AV3 ...... [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 01/19/2023 |.08/16/2040 |.......evvvvvven fovvnnnnnns 987,440 |(GBP  5.4%)  |ooevevvniiiiiinnn foeeeeeeeiiiienes foevinnnns (26,916)|........ (16,826)] .o eevvennn |ovvnnnnn (16,826)|........ [QLCTR:71)) F [ R RN 20,291 oo B023 ............
ABP ACQUISITIONS UK .USD  5.467% /
Currency Swap ......... LTD  G2956@AV3 ...... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 | 01/19/2023 |.08/16/2040 |......evvvvvvrnn feunnnnns 2,221,740 |(GBP  5.4%)  [ooveeiiiiiiiiiiies e [ (60,561)|......... (37,859) ceveneeees [ (37,859)f......... [E748:1<1°)) AR FOURRUUURR RO RN 45,654 | .......... B023 ............
BIDCORP FOODSERVICE
EUROPE LTD  G1267*AC3 TORONTO DOMINION . USD  5.45% /
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR Currency..... BANK oeeveiieees PT30B789TSUIDF371261 |. 03/16/2023 |. 03/30/2028 |......evuueveeen fevnnnn 21,176,000 [(EUR  4.49%)  |oeeeeeereeemmnnns foeeeemmmeeeeeens feees 752,239 |....... (511,451)) cevveeeee [ (511,451)f....... (511,451)[.. e oo eeeeees foeeeeeceeeee s 224,640 | .......... B023 ............
BIDCORP FOODSERVICE
EUROPE LTD ~ G1267*AD1 TORONTO DOMINION USD  5.6375% /
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns [0 IR Currency..... BANK .ovvviiiiiiis PT30B789TSUIDF371261 |. 03/16/2023 |. 06/01/2030 |....evvvrvvvvnnn foonnnns 6,882,200 [(EIR  4.75%)  [oeveevrivirnnnnnns foorevvnieeeeeins fornens 113,641 |....... (262,526)[ .evvnnnnee foennnns (262,526)|....... [L7JR-7L5) | AR ERRRRR PR R, 88,897 [ .......... B023 ............
BIDCORP FOODSERVICE
EUROPE LTD ~ G1267*AD1 TORONTO DOMINION USD  5.6375% /
CUTTency SHap ......cc |eeeeeeervmmnninnieinnnennns [0 IR Currency..... BANK oeeveiieees PT30B789TSUIDF371261 |. 03/16/2023 |.06/01/2030 |....cvvvuuveeen fovnnnn 14,293,800 [(EUR  4.75%)  |eevvmneeeeemmnn fooeeeemeieeceees fees 236,024 |....... (545, 247)] ceevvvnnnn |ennnnn (545,247)........ (545, 247 )|.cevveeeeeeeenns foeeeeeeeeeees e [ 184,633 | B023 ............
SOUTH WEST WATER LTD TORONTO DOMINION .USD  5.335% /
Currency Swap ......... (G8279#AD8 ... .. |D1 ... |Currency..... BANK ... PT30B789TSUIDF371261 |. 04/05/2023 |. 05/12/2035 |.... T R 4,616,120 |(GBP  5.48% . (2,499)|.........(50,009)| ... ....(50,009)|.........(50,009)[. .[B023 ...
SOUTH WEST WATER LTD TORONTO DOMINION .USD  5.335% /
Currency Swap ......... GB279#AD8 .......cevnnnn [0 IR Currency..... BANK oeeveiieees PT30B789TSUIDF371261  |. 04/05/2023 |. 05/12/2035 |....cevvuuvveeen founnnn 20,710,160 [(GBP  5.48%)  |ovvvuueeeeremnnnns foeeeemmmneeeeeens foeens (11,212)....... (224,365)] ...cevvnnnn funnnnn (224,365)|....... (224,365)].ccvvneeeeeennnnn foeeeeemmmeeeeeen Joeneeis [eeennn 353,014 L B023 ............
SENSIENT TECHNOLOGIES
CORPORAT [ON .USD  3.662% /
Currency Swap ......... 81725TG*S ......cevvee [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |.03/17/2017 |. 05/03/2024 |........eeovveer |ounnnns 1,075,600 |(ER  1.27%)  [ooovivviiinninnnns v [ 19,179 |.......... 20,717 [eeeeeeeees o 20,717 [ L300 (CIC N ) FO R R R 4437 [ et B023 ............
SENSIENT TECHNOLOGIES
CORPORAT [ON .USD  3.662% /
Currency Swap ......... 81725TG*5 ... . | Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |.03/17/2017 |. 05/03/2024 |.... P 1,075,600 |(ER  1.27% ..4,169 |. .[B023 ...
SENSIENT TECH
CORPORAT [ON .USD  3.662% /
Currency Swap ......... 81725TG*S ......ccvvee [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |.03/17/2017 |. 05/03/2024 |........eovvvnr |ounnnns 1,075,600 |(ER  1.27%)  [oooeevviiinnnnnns feveniieeeceeinns [ 19,179 |.......... 20,717 [eeeeeeens o 20,717 [ L3 (CIC N ) FO R R R 4437 [ et B023 ............
SENSIENT TECHNOLOGIES
CORPORAT ION .USD  3.662% /
Currency Swap ......... 81725TG*5 .....cevveenn [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |.03/17/2017 |. 05/03/2024 |.......ccevveeen feuunnnns 2,151,200 [(EUR  1.27%)  |oeeeemmeeeeemnnnn fooeeeemmeeeecees Jevies 38,357 oueunnneen 4,434 | [ 41,434 |........... 8,339 |-eeeeeeeeernes foeeeemmee e [ s 8,274 ..oceeen B023 ............
SEGRO PLC  G7996#AB6 USD  3.875% /
CUrrency SWap ......oo |eeeeeeeiruuiiinieninnnnnns Dl e Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 05/24/2017 |. 08/17/2029 |...evvuuiereeenn fooaneees 3,917,550 J(EUR  2%)  foeeeieeemennnnnes Joommmmneneeeennnnn fornneeens 57,168 |......... 201,438 | .coieviinn fennnes 291,438 |....... (101,019)] oo eevemeeereenn fooneeeeemnmienees Jorreninnrereennns fooeeeennns 47,518 ..ooeennns B023 ............
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Cumulative
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Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
SEGRO PLC  G7996#AB6 USD  3.875% /
CUrrency SWap ......... |eeeeeeeeemmneeeeeennnannns [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 05/24/2017 |.08/17/2029 |........evovvens founnnns 3,078,075 [(ELR  2%)  |oeeevenrrvvennnns fooerreviiiieieees o 44,918 |......... 228,987 | .eeveneeens o 228,987 |......... (A7) I FOUU RPN RN 37,335 | ceeeeeen B023 ............
SEGRO PLC  G7996#AB6 USD  3.875% /
Currency Swap ......... . | Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 05/24/2017 |.08/17/2029 |.......evvvvvven fovnnnn 15,390,375 |(EIR  2h)  [oeeeeenninnnn fernnnnniiiiiiiiins | 224,588 | 1,144,933 [ .oeeeneeen [ 1,144,933 |....... [(EISLCTR:1510)) RPN IR RPN AR 186,677 .(B023 ...
.USD  3.875% /
Currency Swap ......... Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 05/24/2017 |.08/17/2029 |.......evvvvvvrn founnnn 16,509,675 |(ER  2%)  [ooeeeiviiinninnnns v [ 240,922 |...... 1,228,201 [.eeneeeeens | 1,228,201 |....... (7SI F R PR RN 200,253 | .......... B023 ............
KINGSPAN SECURITIES .USD  3.586% /
Currency Swap ......... LIMITED ~ G5264#AU3 . |D1 ............ Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 11/30/2017 |.01/31/2024 |.......oevvvvven fovnnnn 24,948,000 [(EUR  1.16%)  |.eeeevvrnnvrnrinnn feoneeerevnnnninnes fovvennnns 469,751 |...... 2,743,519 | cooeeeiin [ 2,743,519 |......... 127,853 [oieeivieienes v [ e 72,412 oo B023 ............
KINGSPAN SECURITIES .USD  3.586% /
Currency Swap ......... LIMITED ~ G5264#AU3 . |D1 ............ Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 11/30/2017 |.01/31/2024 |........evvvvves |ounnnns 1,188,000 [(EUR  1.16%)  |eevvvnnvivvinnnnn fooeeriiiiiieeeens o 22,369 |......... 130,644 [.oeeeeeeeen oo 130,644 |........... [STOZ£° ) U FOUR R RO 3,448 .......... B023 ............
NORTHERN GAS NETWORKS LUSD  4.282% /
Currency Swap ......... LTD  G6655@AA4 ...... [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/11/2018 |.01/10/2029 |.....evvvvvvvrnn founnnnns 4,629,450 |(GBP  2.84%)  [oooviviiiiiiininns e [ 53,771 |ouueennns 629,327 [ .evveneees o 629,327 |....... [REZHIL)) A TR R R, 53,213 | .ooeeee B023 ............
NORTHERN GAS NETWORKS LUSD  4.282% /
Currency Swap ......... LTD  G6655@AA4 ...... [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/11/2018 |.01/10/2029 |.....evvnvvvinn founnnnns 2,645,400 |(GBP  2.84%)  [ooovivviirrininns fereniieeeeiinien [ 30,727 |eueennn 359,615 | .eeeeeeinn [ 359,615 |......... [CIRECLY) I FOURRURRR R RN 30,408 | .......... B023 ............
TRITAX BIG BOX REIT .USD  4.597% /
Currency Swap ......... PLC  G9075*ABO ...... [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 11/15/2018 |.02/28/2030 |.......eeovvvven founnnn 34,549,200 |(GBP  2.98%)  [oovievirrrnnniins fevnniieeeeiiiins [ 436,206 |...... 4,333,403 |..covvnnnnn feunnnn 4,333,403 |.... (1,186,760)[......ccevvnnnvens |oevmmnnneeeeinnnn [ o 437,671 .[B023 ............
TRITAX BIG BOX REIT LUSD  4.597% /
Currency Swap ......... PLC  G9075%ABO ...... [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 11/15/2018 |. 02/28/2030 |......euvvrvvrnn feunnnnnd 9,916,900 [(GBP  2.98%) |.oeevvvenivivrinnn fooreereiiiiiienes fovvinnnns 125,207 |...... 1,243,847 [.evneeenin | 1,243,847 |....... (340,644)....ccovevnnnnnns Joevrnnneeeeeiiees [ e 125,628 | .......... B023 ............
EVIDES NV N3136#AE2 USD 2.07% /
Currency Swap ......... Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 11/19/2020 |.03/10/2028 |.........eovvvnr |ovnnnns 4,260,600 |(EUR  0.79%) [oeevrivrinnninnns foovvnnneeeeeinens [ 43,013 |......... 384,127 | .eveeeees o 384,127 | ({7 .Y PO KN T R, 4,921 .........e B023 ............
..USD 2.07% /
Currency Swap ......... . | Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 11/19/2020 |. 03/10/2028 |.... P 2,485,350 |(ELR  0.79%) 224,074 .l ) 228,074 .o (36,361 [ [ [ 26,204 | B023 ...
..USD 2.07% /
Currency Swap ......... Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 11/19/2020 [. 03/10/2028 |........cvvvvvnn founnnnns 3,905,550 |(EUR  0.79%)  [ooovevviernnnnnns fevnnniieeceiinns [ 39,429 |......... 352,116 [ .evveneees o 352,116 |......... [T KE®)) U AU R RN, HNAT8 e B023 ............
..USD 2.07% /
Currency Swap ......... Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 11/19/2020 [. 03/10/2028 |........cevvvvnn founnnnns 1,638,550 [(EUR  0.79%)  |oevvvenvvvvinnnnns fooreeviniieeeeins o 15,533 |......... 138,712 | oo [ 138,712 ......... (2285101 )) O KRN U R, 16,222 | .......... B023 ............
MITIE TREASURY
MANAGEMENT LTD .USD  3.515% /
Currency Swap ......... G6164#AF5 ... . | Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/29/2021 |. 12/16/2030 |.... ... 344,125|(GBP  2.84%) ....46,915]... ...(10,505)[. .[B023 ...
MITIE TREASURY
MANAGEMENT LTD .USD  3.515% /
Currency Swap ......... G61B4#AFS .............. [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/29/2021 |. 12/16/2030 |.......evvvvvenr founnnns 1,376,500 |(GBP  2.84%)  [oovivvvernnninies Joeneniieiiiiin [ 9,409 |......... 187,659 | ooeeeeeeen [ 187,659 |......... [C072(0)) AU AR R RN, 18,489 [ .......... B023 ............
MITIE TREASURY
MANAGEMENT LTD .USD  3.515% /
Currency Swap ......... G6164#AFS .............. [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/29/2021 |. 12/16/2030 |...evvvuuveeenn founnnnns 2,064,750 [(GBP  2.84%)  |eevvrunereeemnnnn fooeeeeemieeeeees Jeens 14,113 ... 281,489 |.covennen [ 281,489 |......... (63,080 eeeeemmereeee Jmmmmeeeeemnees foreeeerne e [ 21,733 | oo B023 ............
MITIE TREASURY
MANAGEMENT LTD .USD  3.515% /
Currency Swap ......... GB1B4#AFS .............. [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/29/2021 |. 12/16/2030 |......cevuvvvee fouvnnnnnns 344,125](GBP  2.84%)  [oeviiviiiinnnes foeerrnieeeeiines oo 2,352 |eeeeennns 46,915 [.eeeeeeens o 46,915 |......... [QIUN10:5)) R AP R R, 4,622 .o B023 ............
Fixed Income Portfolio USD  5.744% /
CUrrency SHap ......... |eeeeeeeeemunnieeeeennnannns [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 09/12/2023 |. 11/30/2033 |....cevvvvvvenn fonns 9,355,500 |(GBP  5.83%)  [.oviiviirrniiiiis Joeeeieeeiiii [ e (206,962)[ +evvvnnnee foennnns (206,962)f....... [PZL0LCTRe[5) R EPRRUPOR R R, 149,215 ........et B023 ............
Fixed Income Portfolio USD  5.744% /
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 09/12/2023 |. 11/30/2033 |....cevvvvvvvinn fonnnnns 2,494,800 |(GBP  5.83%)  [coovieiirrniniins v [ s (55,190) cevvnneens [ (55,190)f......... [(CIST 1E10)) R AR R RN 39,791 woeeeeiie B023 ............
Fixed Income Portfolio USD  5.744% /
CUrrency SWap ......... |eeeeeeeeemmuneeeeeennnannns [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 09/12/2023 |. 11/30/2033 |....cevvvvvvenn fonnnns 9,355,500 |(GBP  5.83%)  [.oveiiiirrniiiiis Jeneieeeiiies [ e (206,962)[ +evvvnnnee foennnns (206,962)f....... [PZL0LCTRe[5) R EPRRUPOR R R, 149,215 ........et B023 ............
Fixed Income Portfolio USD  5.744% /
Currency Swap ......... . | Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 09/12/2023 |. 11/30/2033 |.... P RO 5,613,300 |(GBP  5.83%)  [cevuuuunnnnnnnnnn fernnnnnniniiiinins e [ (124,177) ... (124 177)f....... (124,177)[. .(B023 ...
ARQ ..USD  5.08% /
Currency Swap ......... PLC  GOS66*AC3 ...... [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 06/27/2014 |. 06/29/2029 |........evvvvvr founnnnnnns 446,657 |(GBP  SONITA)  [.ovvvevvniniiinn foeeeeeeviiiees foeviiiiis 501 [oeveennns 110,352 [eeveneeees [ 110,352 |......... (23,108)[...ceevevvnneines Jevneeeeeeeiiees [ o 5,356 | el B023 ............
ARQIVA PP FINANCING ..USD  5.08% /
Currency Swap ......... PLC  GOS66*AC3 ...... . | Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 06/27/2014 |. 06/29/2029 |.... P 2,769,275|(GBP ~ SONIA) 684,181 ........... |.. e 684,181 | (BT 434N [ [ [ 33,204 | B023 ...
ARQIVA PP FINANCING ..USD  5.08% /
Currency Swap ......... PLC  GOS66*AC3 ...... [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 06/27/2014 |. 06/29/2029 |.......eovvvvvnn fennnnns 2,769,275 |(GBP  SONIA)  [oovivvvernniinnes Jevneeeeeeiiies [ 3,105 |........ 684,181 [..coeeennns |ornnnnns 684,181 1......... (GRS U AU R R 33,204 .......... B023 ............
ARQIVA PP FINANCING ..USD  5.08% /
Currency Swap ......... PLC  GOS66*AC3 ...... [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 06/27/2014 |. 06/29/2029 |.......eevvvvrnn founnnnns 5,002,562 |(GBP  SONIA)  [oovvvvivenniiines Jovneneeeeeiiiins foereiiinnns 5,609 |...... 1,235,940 [.oevennnen [ 1,235,940 |....... [RR(UR 740 FRR IR RPN RN 59,982 | .......... B023 ............
ARQIVA PP FINANCING ..USD  5.08% /
Currency Swap ......... PLC  GOS66*AC3 ...... Dl e Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 06/27/2014 |. 06/29/2029 |.......cevvvveen founnnns 5,895,876 [(GBP  SONIA)  J.ivevvvviivvrnnns fooeeviiiinniinnins Jovnnnnnnnns 6,611]...... 1,456,644 [........... ... 1,456,644 |....... (180, 795)]...evvviennnnnns Joovvnnnnieniiiinns oo Jovvieannns 70,693 ...ooennnt B023 ............
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Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure
ARQIVA PP FINANCING ..USD 5.08% /
Currency Swap ......... PLC  GOS66*AC3 ...... [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 06/27/2014 |. 06/29/2029 |........evvvvvr fouvnnnnnns 446,657 |(GBP  SONITA)  [.ovveevvnnieiiinn foeeeeeeiiiiees foeviiinis 501 [oeveennns 110,352 | ... 110,352 |......... [T (115} AU FPURR R RN 5,356
ARQIVA PP FINANCING ..USD  5.08% /
Currency Swap ......... PLC  GOS66*AC3 ...... [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 06/27/2014 |. 06/29/2029 |........evvvvvr founnnnnnns 893,315](GBP  SONIA)  [oveeivriirnnnnns Joeerenieeeeeines oo 1,002 |......... 220,704 | .eeveneens [ 220,704 |......... (1172 () R FOURRRRR R RN 10,711 oo B023 ............
BROOKFIELD UTILITIES
ISSUER UK PLC WELLS FARGO BANK, LUSD  4.393% /
Currency Swap ......... G1745%AP6 .............. [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 09/10/2015 |. 09/24/2030 |....evvuuvveeenn fonaeens 1,285,200 [(GBP  3.72%)  |ovevumereeemennns fooeeemmmnieeeeees Jeenes 13,290 |......... 291,140 [ .evveneees [ 291,140 |......... (40,964)[....eeeeeneeeeee | foeeeee e [ 16,327 | weeennnenn B023 ............
BROOKFIELD UTILITIES
ISSUER K PLC WELLS FARGO BANK, LUSD  4.393% /
Currency Swap ......... G1745%AP6 ... . | Currency..... NA. . KB1H1DSPRFMYMCUFXT09  |. 09/10/2015 |. 09/24/2030 |.... .... 463,200 (GBP  3.72%) 109,178 |... ... 109,178 |...
BROOKFIELD UT
ISSUER UK PLC WELLS FARGO BANK, LUSD  4.393% /
Currency Swap ......... G1745%AP6 .............. [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXT09  |. 09/10/2015 |. 09/24/2030 |......evuuvveeen founnns 10,962,400 |(GBP  3.72%)  [ceeeeeeemmnnrees Joemmmeeeeeenes foreeeeens 117,951 |...... 2,583,871 [ ceueneees fonnnns 2,583,871 |....... (363,553)]ccvvneeeeerennnn foeeeeemmneeeeeen Joereeeeeees e 144,905 .......... B023 ............
ANGLIAN WATER SERVICES
FINANCING P WELLS FARGO BANK, .USD  3.373% /
Currency Swap ......... GO369@AX4 .............. [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 01/28/2016 . 04/27/2026 |.......cvvvvvvnn foorininnns 431,520 |(GBP  2.93%)  [.oeveivrvnniiiinn [reneeeeeeiiiees [ 2,749 ..o 67,268 |.coeeennnnn | 67,268 |.......... [WAR°L5T0) R AR R RN 3,462 | .......... B023 ............
ANGLIAN WATER SERVICES
FINANCING P WELLS FARGO BANK, .USD  3.373% /
Currency Swap ......... GO3698AX4 .............. [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 01/28/2016 |. 04/27/2026 |......ceveeeenn feernes 5,609,760 [(GBP  2.93%)  |oeevvrurreermnnnn fooeeeeemieeeeees Jeens 35,732 |......... ETCIYL N R RN 874,479 |....... (103,571)] e e eeeeeeeeeeen feeeeeeenieeeee feeeee e foeeeeeenns 45,012 coveeennns B023 ............
ANGLIAN WATER SERVICES
FINANCING P WELLS FARGO BANK, .USD  3.373% /
Currency Swap ......... GO369@AX4 .............. [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 01/28/2016 . 04/27/2026 |.......cevvvvvnn foeriiinnns 431,520 |(GBP  2.93%)  [.oevvivvnnniiiinn [reeeeeeeeiiies foeveiinnnns 2,749 ..o 67,268 |.coeeennnnn | 67,268 |.......... [WAR°L5T0) R IR NP RN 3,462 | .......... B023 ............
ANGLIAN WATER SERVICES
FINANCING P WELLS FARGO BANK, .USD  3.373% /
Currency Swap ......... GO3698AX4 .............. [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 01/28/2016 |. 04/27/2026 |.......eeeveene feunnnes 5,753,600 [(GBP  2.93%)  |eervvunvreermmnnn fooeeeeemiieeeees Jeens 36,648 |......... 896,901 [..evvnnees forreenns 896,901 |....... (106,227)].eeevvneeeeeeenn feeeeeeemmieeeee feeeenieeeeeenis foeeeeennns 46,167 | .......... B023 ............
PORTERBROOK RAIL
FINANCE LTD WELLS FARGO BANK, .USD  3.825% /
Currency Swap ......... G7178*AD6 ......v..eee [0 IR Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 05/25/2016 |. 07/20/2031 |......evvuvvvven founnns 11,773,600 [(GBP  3.33%)  [.oevvvvvnnnviniins fonneeeeeiininnes fovviinnnns 89,632 |...... 2,158,860 [....oeeen fonnnns 2,158,860 |....... [ReiCC T VA0 U EUPTRRIR RSP R, 164,496 | .......... B023 ............
PORTERBROOK RAIL
FINANCE LTD WELLS FARGO BANK, .USD  3.825% /
Currency Swap ......... G7178*AD6 ... . | Currency..... NA. .. KB1H1DSPRFMYMCUFXT09  |. 05/25/2016 |. 07/20/2031 R AU 11,773,600 [(GBP  3.33%)  [-oeeeereneeeeeeenn foummeeeeeemninees [reeeennn.. 89,632 oot 2,158,860 [....oeeees fornnns 2,158,860 |....... (383,377)|.
PORTERBROOK R
FINANCE LTD WELLS FARGO BANK, .USD  3.825% /
Currency Swap ......... G7178*AD6 .....evvvneeee [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 05/25/2016 |. 07/20/2031 |....evvvvvvvinnn foenns 5,886,800 |(GBP  3.33%) [oooevievirrrnnins fevenniieeeiiiins [ 44,816 |...... 1,079,430 [.evneeeenns | 1,079,430 |....... [QECNINCE:1<)) RPN IR IR RN 82,248 | .......... B023 ............
CRODA INTERNAT | ONAL WELLS FARGO BANK, .USD  3.303% /
Currency Swap ......... PLC  227047B*7 ...... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 06/02/2016 |. 06/27/2026 |.......ovvvvven fennnnns 2,524,025 [(GBP  2.8%)  |oeevrnvriiiinnnns fooreeiiiieeiens feis 16,340 |......... 402,859 [ .eevennens [ 402,859 |......... [CETRI0X)) I FUUUU RO RN 20,89 .......... B023 ............
CRODA INTERNAT | ONAL WELLS FARGO BANK, .USD  3.303% /
Currency Swap ......... PLC  227047B*7 ...... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 06/02/2016 |. 06/27/2026 |........ovvvvven fornnnnns 3,605,750 [(GBP  2.8%)  |oeeevrnnrrrrrnnnnn fooeeeiniiiiiieens feanis 23,343 |......... 575,513 | eeeeeeii [ 575,513 |..uuennns [(CICINVI0ZY) R AR R RN, 29,85 | .......... B023 ............
CRODA INTERNAT | ONAL WELLS FARGO BANK, LUSD  3.274% /
Currency Swap ......... PLC  227047A@6 ...... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 06/02/2016 |. 06/27/2026 |........ovvvvven founnnnns 3,910,900 [(EUR  1.43%)  |oeevvveviriinnnnn fooeeriiiiiieiies o 55,387 |..oeunnnn 225,762 | ceeevennnnn fernenns 225,762 |......... [(EHCI0X)) R AU R RN 32,383 | .oooee B023 ............
CRODA INTERNAT | ONAL WELLS FARGO BANK, LUSD  3.274% /
Currency Swap ......... PLC ~ 227047A@6 ...... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 06/02/2016 |. 06/27/2026 |.......ceevvvenn fennnns 5,587,000 [(EUR  1.43%) |oeeevvevivvinnnns fooreiiiniiieiiens o 79,124 |......... 322,518 | ceeeeeiien [ 322,518 |..ouennnn (48,005)[....ccvvvvnnvenes Joeneneeeeivniees [ o 46,261 .......... B023 ............
SOUTHERN WATER
SERVICES FINANCE LT WELLS FARGO BANK, .USD  3.346% /
Currency Swap ......... GB287*AAB ....eeeeeeen [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXT09  |. 06/03/2016 |. 09/01/2031 |...cevvvuureeen fevnnnn 27,025,800 [(GBP  2.78%)  |-eeeeevmuereernnn fooeeeeemmmnieees Joerennnns 196,270 |...... LGNV R 4,653,008 |....... (861,436)] . evevveeeeeeenn foumeeeeemmmneees feeernneeeeeeennn feeeeeeees 380,431 .......... B023 ............
SOUTHERN WATER
SERVICES FINANCE LT WELLS FARGO BANK, LUSD  3.346% /
Currency Swap ......... GB2B7*AAB ....euvnnens [0 IR Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 06/03/2016 |. 09/01/2031 |......evvuvvveen fevnnns 17,436,000 |(GBP  2.78%)  [eoovvevvrnvnnninns foevnnneeeecininns [ 126,626 |...... 3,001,937 [.evueneens o 3,001,937 |....... [(CISITC55) R EPRUPR R R, 245,440
SOUTHERN WATER
SERVICES FINANCE LT WELLS FARGO BANK, LUSD  3.346% /
Currency Swap ......... GB287*AAB ....eeeeen [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXT09  |. 06/03/2016 |. 09/01/2031 |...cevvvuuereaen fevnnnn 12,205,200 [(GBP  2.78%)  |eevvuunereemmnnnn fooeeeemmnieeeees Jeenes 88,638 |...... 2,101,356 [.eouenneees fonnns 2,101,356 |....... (389,086)[.. e eeveeenmreee Jeemmmmmeeeeemmnnnn forreeeemnnieeeeees fonns 171,808 | .......... B023 ............
SOUTHERN WATER
SERVICES FINANCE LT WELLS FARGO BANK, LUSD  3.346% /
Currency Swap ......... GB287*AAB ....evvnens [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 06/03/2016 . 09/01/2031 |....evvvvvvvinnn foerriiens 871,800 |(GBP  2.78%)  |ouvvervrvrrrrnnns [ooeevmnnniereeinns fooniiinnnns 6,331 |......... 150,097 |eoeeeeein [ 150,007 |........ [C200£:1:)) F [ R RN 12,272 weeennes B023 ............
SIRONA DENTAL SERVICES WELLS FARGO BANK, ..USD 3.01% /
Currency Swap ......... GMBH  D8286#AA8 ..... D1 . | Currency..... N.A. ... KB1H1DSPRFMYMCUFXT09 |. 10/05/2016 |. 10/27/2024 |.... A 1,903,660 [(ELR  0.98%) 106,910 ... ... 106,910 ... .. 4,998 |.
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SIRONA DENTAL SERVICES WELLS FARGO BANK, ..USD 3.01% /
Currency Swap ......... GMBH  D8286#AA8 ..... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 10/05/2016 . 10/27/2024 |.......evvvvvenn fonnnns 1,007,820 |(EUR  0.98%)  [ooovevvivrvnnnnns Jovnnnniieeceinnns [ 16,575 |...nnnneee 56,599 |...oevunnnn [onnnnnn 56,599 | 2,646 |oevveniiiiininn foereerieeeens e e 5,229
DH JAPAN FINANCE SA
(DANAHER CORP) WELLS FARGO BANK .USD  3.687% /
Currency Swap ......... L2289#AB7 ......ccvvnnnn [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXT09  |. 05/02/2017 |. 05/11/2082 |...cevvvuueveaen feunnnn 37,796,399 |(JPY  0.65%)  [ooeeeeeeernniiiees Jemneeeeeeeni o 899,842 |...... 6,330,419 [..oeeeeens [t 6,330,419 |...... 1,651,803 |+eeveeeeeeeenn foeeeeeeeee e o 554,822 | .......... B023 ............
DH JAPAN FINANCE SA
(DANAHER CORP) WELLS FARGO BANK .USD  3.687% /
Currency Swap ......... L2289#AB7 ........cevnnn [0 IR Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 05/02/2017 |. 05/11/2032 |.....evvvuvvvnnn founnns 13,014,798 |(JPY  0.65%)  [oooereviirnnninns v [ 309,851 |...... 2,179,814 [ ..ceeeeei [ 2,179,814 |........ 568,781 [..ovvevvniiiiinn [ fovveviinnenienes o 191,047 | ... B023 ............
DH JAPAN FINANCE SA
(DANAHER CORP) WELLS FARGO BANK .USD  3.687% /
Currency Swap ......... L2289#AB7 ......ccvvnnnn [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXT09  |. 05/02/2017 |. 05/11/2082 |...cevvvuueveaen fvnnnn 13,371,367 |(JPY  0.65%)  [oeeeeeennnieees Joemmeeeeeeeni foreeeeens 318,340 |...... 2,239,535 [..oeeiiins | 2,239,535 |......... 584,364 |.oevvrneeeeeeenn feeeeeeee | e 196,281 ..o B023 ............
DH JAPAN FINANCE SA
(DANAHER CORP) .USD  3.687% /
Currency Swap ......... L2289#ABT7 ... . | Currency..... KB1H1DSPRFMYMCUFXT09  |. 05/02/2017 |. 05/11/2032 |.... .... 891,425 ((JPY  0.65%) ... 149,302 |........... 149,302 |..unn 38,958 [ [ [ [ 13,085 | L B023 ...
APTARGROUP  IN( USD  3.2636% /
Currency Swap ......... 038336F*9 .............. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 06/29/2017 . 07/19/2024 |.......evvvvven fennnnns 1,142,200 (R 1.17%)  |eveveeiniiiinnns [ e 18,241 .......... 85,063 [.eevuneees o 85,063 |.....oeeeen 5,251 oo [ s feee 51T B023 ............
APTARGROUP INC USD  3.2636% /
Currency Swap ......... 038336F*9 .............. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 06/29/2017 . 07/19/2024 |........vvvvves fennnnns 1,142,200 (R 1.17%)  |eveveeiniiiinnns [ e 18,241 .......... 85,063 [.eevuneees o 85,063 |....oeeeen 5,251 [ooviiiiiiniiiiinn [ s feee 51T B023 ............
APTARGROUP INC USD  3.2636% /
Currency Swap ......... 038336F*9 .............. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 06/29/2017 . 07/19/2024 |.......evvvvvvnn fonnnns 6,282,100 [(EIR  1.17%)  [eeveeririinnnnns fooeeriniieeeenns fornes 100,323 |......... 467 847 [.eneeeenns | 467,847 |.......... 28,882 [cuniiiiiiriiinnns feevrnieeeeiieen oo s 28,142 ... B023 ............
APTARGROUP INC USD  3.2636% /
Currency Swap ......... 038336F*9 .............. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 06/29/2017 |. 07/19/2024 |........vvvvves fennnnns 5,139,900 |(ER  1.17%)  [oeoririiiininnnns v [ 82,083 |......... 382,784 | .ceveneees [ 382,784 |.......... 23,631 |eeenniiniiinnn foeeeeii e [ 23,06 | .......... B023 ............
IMI' GROUP LIMITED LUSD  3.405% /
Currency Swap ......... G4691#AGO ........n...e. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 09/12/2017 |. 02/21/2028 |......evvvvvvenn fonnnns 1,791,750 J(EUR - 1.53%)  [ooeeeeiiiiiinnnns e [ 27,149 |......... 221,791 [ o 221,791 |eeeennns [R5 | O KR U R, 18,786 | .......... B023 ............
IMI' GROUP LIMITED LUSD  3.405% /
Currency Swap ......... G4691#AGO ......eunnn.n. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 09/12/2017 |. 02/21/2028 |......euvvvvvvnn fennnnns 1,194,500 [(EUR  1.53%)  |oeevrevrvvrvnnnns fooreeviiieeis e 18,099 |........ 147,861 | oeeeeeeinns | 147,861 |......... (V72370 R IR R R, 12,524 | .oooeeeens B023 ............
IMI' GROUP LIMITED .USD  3.405% /
Currency Swap ......... G4691#AGO .......enn..n. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 09/12/2017 |. 02/21/2028 |......euvvvvvvnn fernnnnns 5,375,250 |(ER  1.53%)  [ooovevviirinnnnns e [ 81,447 |......... 665,373 | .evveneens o 665,373 |....... (GO 74 PO R TR T, 56,359 | .......... B023 ............
IMI' GROUP LIMITED .USD  3.405% /
Currency Swap ......... G4691#AGO .......unn..n. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 09/12/2017 |. 02/21/2028 |......euvvvvvvnn fennnnns 5,972,500 |(ER  1.53%) [oooverviirnnnnnns v [ 90,497 |......... 739,303 | .ooeeeinnnn [ 739,303 |....... [QRVNU:T) RPN IR RPN RN 62,621 .....eenn. B023 ............
NETWORK F INANCE
COMPANY PTY LTD LUSD  4.204% /
Currency Swap ......... 065680AH4 .............. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 06/13/2018 |. 12/13/2028 |......euevvveenn fennnns 9,940,280 [(AUD  4.36%)  |eeeerunreeermnnnn fooeeeeenieeeeees Jeens 31,619 |...... 1,425,744 | .oooeeeeee fonnnns 1,425,744 |......... 138,935 [.eeeeeeeieeeee Jeemmee e o s 113,426 | .......... B023 ............
NETWORK F INANCE
COMPANY PTY LTD LUSD  4.204% /
Currency Swap ......... 06568@AH4 .............. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 06/13/2018 [. 12/13/2028 |.......cevvvvenn foennnns 1,138,200 |(AUD ~ 4.36%)  [-oveeveernnninnes Joeneneeeeciiin forviiinnnns 3,620 |......... 163,253 [.eveneeees [ 163,263 |.......... BT CILLC 1 R AR RPN RN 12,988 ..eenneens B023 ............
NETWORK F INANCE
COMPANY PTY LTD LUSD  4.204% /
Currency Swap ......... 065680AH4 .............. [0 IR Currency..... KB1H1DSPRFMYMCUFXT09  |. 06/13/2018 |. 12/13/2028 |.......eueveeen fovnnnn 14,417,200 [(AUD  4.36%)  [oeeeeeemmnnineee Joemmmmeeeeeeenies foeeeeeenns 45,859 |...... 2,067,873 [ eeveneees fonnns 2,067,873 |.......... 201,509 [+eneeeeeemnnees Joeeemnneeeeeennen feeeeeeeeneeeees feees 164,511 ..o B023 ............
SENSIENT TECHNOLOGIES
CORPORAT [ON LUSD  4.135% /
Currency Swap ......... 81725TH 4 .............. [0 IR Currency..... KB1H1DSPRFMYMCUFXT09  |. 08/31/2018 |. 11/01/2023 |....evvvnrvviins fonnnnns 4,323,333[(GBP  2.53%) |oeerrunvrrrirnnnns fooreeriiiiieniens feis 55,554 |......... 259,417 | oo [ 259,417 |t (<1222 O RPN R R, 6,401 .......eet B023 ............
SENSIENT TECHNOLOGIES
CORPORAT ION USD  4.2775% /
Currency Swap ......... 81725THA2 .............. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/31/2018 |. 11/01/2025 |..eevvveeeeeenn fenns 1,729,333 |(GBP  2.76%)  [-eeeeeenneeeeeenn foummeeeeeemnieees Joeeennnnns 21,215 oot 148,508 |..oovvvnens fernans 148,508 |......... (43,444). e e [ e 12,502 ..oenneeen B023 ............
SENSIENT TECHNOLOGIES
CORPORAT [ON USD  4.2775% /
Currency Swap ......... 81725THA2 .............. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/31/2018 [. 11/01/2025 |...evvvvnvvvinnn fonnnns 1,297,000 |(GBP  2.76%)  [coovevvvevvnnnnnns Jevenineeiciiiins [ 15,911 ........ 111,381 ... 111,381 oot (71| O RSN T R, 9,376 .[B023 ............
TENNET HOLDING BV USD  4.3005% /
Currency Swap ......... N8505#AB0 ..........euns [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 10/24/2018 |. 01/24/2031 |......evvevvvven founnns 26,220,000 [(EUR  1.83%) |.oeeevvvnrvnrinnn fooneerreinninnnns foerennnnn 496,607 |...... 3,511,463 | ..covvvnnnn [ennnnn 3,511,463 |....... [CLE1R:K70) R U RPN RN KT B023 ............
TENNET HOLDING BV USD  4.3005% /
Currency Swap ......... N8505#ABO ... . | Currency..... KB1H1DSPRFMYMCUFXTO9  |. 10/24/2018 |. 01/24/2031 |...covvvvvvvinnn foenns 9,120,000 [(ELR  1.83%) LG A72,733 . 1,221,378 [ | 1,221,378 |....... (341,508)|. 123,401 .(B023 ...
TRITAX BIG BO; LUSD  4.494% /
Currency Swap ......... PLC  GIO75%AA2 ...... [0 IR Currency..... KB1H1DSPRFMYMCUFXT09  |. 11/15/2018 |. 02/28/2028 |.........cvvvven feunnns 65,899,400 [(GBP  2.86%) |...cevvvunvrrvrnns fooneerrrinnininnns fovvinnnns 842,958 |...... 7,067,222 [ceveeneens o 7,067,222 |..... (1,992, 417)[cooevivinenins i [ [ 692,440 | Ll B023 ............
TRITAX BIG BOX REIT LUSD  4.494% /
Currency Swap ......... PLC  GIO75%AA2 ...... . | Currency..... KB1H1DSPRFMYMCUFXT09  |. 11/15/2018 |. 02/28/2028 |.........cevvven founnns 17,914,400 (GBP  2.86%) ...229,154 |...... 1,921,187 | oo [ 1,921,187 |....... (541,628)|. .(B023 ...
BROMFORD HOUSING GROUP .USD  4.503% /
Currency Swap ......... LTD  G1608#AAT ...... Dl e Currency..... KB1H1DSPRFMYMCUFXT09 |. 02/06/2019 |. 05/07/2039 |.......cvvvvveen fovarns 2,592,800 (GBP  3.01%) [o.oviivivvvnininns Jovvvninniniiiinnnn forniinins 31,064 |......... 494,074 | .oveneee s 494,074 |....... (M7,912) v feeenniiiiiinnes i fooneiinnnn 51,222 .......... B023 ............




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE DB - PART A - SECTION 1

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

8€'903

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
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of Item(s) Strike Initial Cost Cost of Credit Hedge
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BROMFORD HOUSING GROUP WELLS FARGO BANK, .USD  4.503% /
Currency Swap ......... LTD  G1608#AAT ...... [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 02/06/2019 |. 05/07/2039 |......evvvvvenn feenns 6,482,000 (GBP  3.01%)  [oeenivviinnnnins foevenineeeeeinens [ 77,660 |...... 1,235,184 [..eeeeeeens | 1,235,184 |....... [ZEeT0E 1)) A EPRRUORR AR R, 128,054
MIRVAC GROUP FINANCE .USD  4.286% /
Currency Swap ......... LIMITED  Q6235#AX0 . |D1 .....eeeeeee Currency..... KB1H1DSPRFMYMCUFXTO9  |. 03/12/2019 . 09/18/2034 |.......cvvvvvvnn foeriiinnns 779,130 [(AUD  4.31%)  [ooeveiinniniiiinn [oeeeeeeeeiiiiees [ 1,989 [.......... 98,935 | .oeeeennn [ 98,935 | (8L AT e fo [ 12,006 | e B023 ............
MIRVAC GROUP FINANCE .USD  4.286% /
Currency Swap ......... LIMITED ~ Q6235#AX0 . . | Currency..... KB1H1DSPRFMYMCUFXT09  |. 03/12/2019 |. 09/18/2034 |.... R P 1,345,770 [(AUD  4.31%) 170,887 | ... .(B023 ...
MIRVAC GROUP FINANCE .USD  4.286% /
Currency Swap ......... LIMITED  Q6235#AX0 . |D1 ......eeeeee Currency..... KB1H1DSPRFMYMCUFXTO9  |. 03/12/2019 . 09/18/2034 |.......evvvvvnn fennnnns 5,028,930 |(AUD  4.31%)  [oooveriiiriinnnns e [ 12,841 ... 638,578 [.......eeen |....638,578 ... [CTAE1) U FOU RO RN 83,302 | .......... B023 ............
MIRVAC GROUP FINANCE .USD  4.286% /
Currency Swap ......... LIMITED  Q6235#AX0 . . | Currency..... KB1H1DSPRFMYMCUFXT09  |. 03/12/2019 |. 09/18/2034 |.... .... 283,320 [(AUD  4.31%) ....35,976 |... ... (3,254)[. .(B023 ...
KINGSPAN SECURITIES LUSD  2.825% /
Currency Swap ......... LIMITED ~ G5264%#AM1 . |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 09/10/2020 [. 12/11/2030 |...evvvunvvvinnn foonnnns 1,785,000 |(EUR  1.59%)  [oooveeiieinnnnnns e [ 18,702 |......... 166,159 | ooeeeeenen [ 166,159 |......... (50, 744)..ooevevvnnines e [ e 23,953 | el B023 ............
KINGSPAN SECURITIES LUSD  2.825% /
Currency Swap ......... LIMITED ~ G5264#AM1 . . | Currency..... KB1H1DSPRFMYMCUFXT09  |. 09/10/2020 |. 12/11/2030 |.... P U 2,380,000 |(EUR  1.59%) L.221,545 ... e 221,545 [ [(740:353:)) FURPR IR RPN AR § IR 7 ) IO B023 ...
KINGSPAN SECURITIES LUSD  2.825% /
Currency Swap ......... LIMITED ~ G5264%#AM1 . |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 09/10/2020 [. 12/11/2030 |...evvvnnvvvinnn foenns 1,785,000 |(ER  1.59%)  [oooveviiiinnnnnns e [ 18,702 |......... 166,159 | ooeeeeenen [ 166,159 |......... (50, 744)..coveevniines e [ e 23,953 [ ..eennnnns B023 ............
LONDONMETRIC PROPERTY . UD 2.7% /
Currency Swap ......... PLC  G5600#AH5 ...... [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 03/17/2021 |. 04/28/2028 |.......ceevvvvvn fonnnns 1,737,500 |(GBP  2.06%)  [coovevvvevvnnnnnns Jeveniieeeeciiins [ 11,403 |......... 235,599 [..eeneeenns [ 235,599 |......... (RIS TVESX ) O KON U R, 18,59 | .......... B023 ............
LONDONMETRIC PROPERTY . UD 2.7% /
Currency Swap ......... PLC  G5600#AH5 ...... [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 03/17/2021 |. 04/28/2028 |........cvvvvvnn fernnnnns 1,042,500 [(GBP  2.06%)  ovvvenvevvernnnnns foovevmmnnnereiinns foonnininnns 6,842 |......... 141,359 [eeneeeeen o 141,359 |......... [T 573 FO KRN T R, 11,156 | e B023 ............
LONDONMETRIC PROPERTY . UD 2.7% /
Currency Swap ......... PLC  G5600#AH5 ...... [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 03/17/2021 |. 04/28/2028 |........eevvvvvn foennnns 1,737,500 |(GBP  2.06%)  [coovevvvervnnnnnns Joevnnnnieeieeiinen [ 11,403 |......... 235,599 [..euneeeens [ 235,599 |......... (RIS TVESX) | O KU T R, 18,594 | .......... B023 ............
LONDONMETRIC PROPERTY . UD 2.7% /
Currency Swap ......... PLC  G5600#AH5 ...... [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 03/17/2021 |. 04/28/2028 |.......coevvvvvn fonnnns 4,170,000 [(GBP  2.06%)  [ceeevvevrrrrnnnins foevennnneeeeeinnns forriiiinns 27,367 |.euuenn 565,437 | ceeeeennnnn [ 565,437 |......... [RELT1VLC)) R FORRRRRR R RN, 4,625 .......... B023 ............
LONDONMETRIC PROPERTY . UD 2.7% /
Currency Swap ......... PLC  G5600#AH5 ...... [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 03/17/2021 |. 04/28/2028 |........cevvvvvn fornnnnns 1,042,500 [(GBP  2.06%)  ovvvenvevvernnnnns foovevmnnnnnreinnns foonniniinns 6,842 |......... 141,359 [eeneneeees o 141,359 |......... [T 573 FO KRN T R, 11,156 | e B023 ............
FUTBOL CLUB BARCELONA LUSD  3.345% /
Currency Swap ......... ES4444AHT v [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/04/2021 |. 10/01/2031 |...cevvvnvivvinn fonnns 1,308,922 [(ER  1.89%)  |oevvvenvvvvivnnnns fooreeviiieecis e 16,065 |......... 132,662 [.eveneeens [ 132,662 |........ [CUN-T40) FR [ R RN 18,520 [ wevnnnnnns B023 ............
FUTBOL CLUB BARCELONA LUSD  3.345% /
Currency Swap ......... ES4444AHT v [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/04/2021 |. 10/01/2031 |...cevvvnviviinn fonnnnns 3,272,306 |(ER  1.89%)  [ooovivviirvnnnnns Jevnniiieeciiines [ 40,163 |......... 331,654 | ooeeeeiin [ 331,654 |......... [(3CICK)) R AP R RN 46,301 [ ....eeennn B023 ............
FUTBOL CLUB BARCELONA LUSD  3.345% /
Currency Swap ......... ES444#AHT ovveee [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/04/2021 |. 10/01/2031 |...cevvvvivvinn fonnnnns 3,272,306 |(ER  1.89%)  [ooovevviirnnnnnns Jeveniiieeceiinns [ 40,163 |......... 331,654 | coeeeeiis [ 331,654 |......... [(3CICK)) R AP R RN 46,301 [ ...oeeenns B023 ............
FUTBOL CLUB BARCELONA LUSD  3.345% /
Currency Swap ......... ES444#AHT v [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/04/2021 |. 10/01/2031 |...cevvvnviviinn fonnnnns 3,272,306 |(ER  1.89%)  [ooovevviirnnnnnns Jeveniiieeceiinns [ 40,163 |......... 331,654 | ooeeeeiin [ 331,654 |......... [(3CICK)) R AP R RN 46,301 [ ....eeennn B023 ............
FUTBOL CLUB BARCELONA LUSD  3.345% /
Currency Swap ......... ES4444AHT v [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/04/2021 |. 10/01/2031 |...cevvvviivinn fonns 1,308,922 [(ER  1.89%)  |oevvvenvvvvivnnnns fooreeviiieenis o 16,065 |......... 132,662 [.eveneeees [ 132,662 |........ [CUN-T40) FR [ RPN RN 18,520  wevennnnns B023 ............
FUTBOL CLUB BARCELONA LUSD  3.345% /
Currency Swap ......... ES4444AHT v [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/04/2021 |. 10/01/2031 |...cevvvnivvins forns 1,308,922 [(ER  1.89%)  |oevvvenvvvvivnnnns fooreeviiieecis e 16,065 |......... 132,662 [.eveneeees [ 132,662 |........ [CUN-T40) FR [ R RN 18,520 [ wevennnens B023 ............
LINEAGE TREASURY
EUROPE BV N52698AA6 LUSD  2.205% /
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/11/2021 |. 08/20/2026 |.......eeeveevnn foeeeeeenns 938,560 [(EUR  0.89%)  [-eeeeermnerreeenn [rrmmeeeeemmmneaes foeeeennnns 10,382 .......... 83,253 | .eeiviiiinn frnns 83,253 |.......... (6,185 eeeeeeneeeeee Jmmmeeeeeeemnes foeeeeeenieeeeees [ 7,978 ceveennnns B023 ............
LINEAGE TREASURY
EUROPE BV N52690AA6 USD  2.205% /
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/11/2021 |. 08/20/2026 |.........eevvvvn feunnnnns 2,229,080 |(EUR  0.89%)  [ooovevviervnnnnns Jevnnnnieeeeiinns [ 24,658 |......... 197,726 | coeeeeeeenn [ 197,726 |......... [RECEND S AU R R, 18,949 ......... B023 ............
LINEAGE TREASURY
EUROPE BV N52698AA6 LUSD  2.205% /
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/11/2021 |. 08/20/2026 |.......ceeeeeeee feuunnnns 2,229,080 |(EUR  0.89%)  [ooeeeeeeermnneees Jemmmeneeeeemninn foereeeenns 24,658 |......... 197,726 | coovvven [ 197,726 |......... (14,891)[eeeeeeeeeeeee | foreeeee e [ 18,949 .......... B023 ............
LINEAGE TREASURY
EUROPE BV N52690AA6 USD  2.205% /
CUrrency SWap ......... |eeeeeeeeemunneeeeeennnannns [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/11/2021 |. 08/20/2026 |........ceevvvvn feunnnnns 2,229,080 |(EUR  0.89%)  [ooovevvirrvnnnnns Jovnniieeeceiinns [ 24,658 |......... 197,726 | coeeeeeen [ 197,726 |......... [RECEND S AU R R, 18,949 ....... B023 ............
LINEAGE TREASURY
EUROPE BV N52698AA6 LUSD  2.205% /
CUrrency SWap ......oco |eeeeeieeruniiiniiiinnnnnns Dl eieennens Currency..... KB1H1DSPREMYMCUFXTO9 |. 08/11/2021 |. 08/20/2026 |.......eveeveeee foueeeerees 938,560 |(EUR  0.89%)  [..eeeeevuunreeeren foonnaeeeemmnnnnaee fooreennnns 10,382].......... 83,253 | . iiiiininn frnnnes 83,253 |.......... (6,185)[- .. eeeeevneereee Jommmmeneeeeennnns forrrrreninnieeres freaaees 7,978 ceeennnns B023 ............
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
LINEAGE TREASURY
EUROPE BV N52698AC2 WELLS FARGO BANK, .USD 2.301% /
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 08/11/2021 |. 08/20/2026 |.......ceveeeeen feenee 1,662,480 |(GBP  1.98%)  [-oeeeeeernnneeees Joemmeeeeeennies foeveennnnnn 6,244 |......... 198,988 |.coevvveenn fernnns 198,988 |......... (28,951 eeeeeeeeeeeee e o [ 14,132 e B023 ............
LINEAGE TREASURY
EUROPE BV N52698AC2 WELLS FARGO BANK .USD 2.301% /
CUrrency SWap ......... |eeeeeeeeemuueeeeeennnannns [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 08/11/2021 |. 08/20/2026 |........ceevvvvn feunnnens 4,204,740 |(GBP  1.98%)  [oooviiiiiiiiininns e [ 16,130 |......... 514,052 | .ooeevinnnn [ 514,082 |......... [WL3E:5%)) U FOORUU RO RN 36,508 | .......... B023 ............
LINEAGE TREASURY
EUROPE BV N52698AC2 WELLS FARGO BANK .USD 2.301% /
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 08/11/2021 |. 08/20/2026 |.......ceeveeeee feuunnnes 4,204,740 |(GBP  1.98%)  [eoeeeeeeernnieees Jemmnee e o 16,130 |......... 514,052 | .coovvnnenn fernins 514,082 |......... (74,789 eeeeeeeeeee e o [ 36,508 [ .......... B023 ............
LINEAGE TREASURY
EUROPE BV N52698AC2 WELLS FARGO BANK .USD 2.301% /
CUrrency SWap ......... |eeeeeeeeemuueeeeeennnannns [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 08/11/2021 |. 08/20/2026 |........ceevvvvn feunnnnns 4,204,740 |(GBP  1.98%)  [oooieviiiiinnnnns v [ 16,130 |......... 514,052 | .ooeevinnnn [ 514,082 |......... [WL3E:5%)) U FOORUU RO RN 36,508 | .......... B023 ............
LINEAGE TREASURY
EUROPE BV N52698AC2 WELLS FARGO BANK .USD 2.301% /
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 08/11/2021 |. 08/20/2026 |.......ceveeeeen feenee 1,662,480 |(GBP  1.98%)  [-oeeeeeernnneeees Joemmeeeeeennies foeveennnnnn 6,244 |......... 198,988 |.oovvvveens fernnns 198,988 |......... (28,951 eeeeeeeeeeeee e o [ 14,132 e B023 ............
SOUTH EAST WATER WELLS FARGO BANK, USD  2.7865% /
Currency Swap ......... LIMITED GB279@AC2 . |D1 ............ Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 09/02/2021 |. 12/02/2035 |...evvvueeeeenn foaeens 1,382,200 [(GBP  2.04%)  |ovveuneeeermmnnns foeeemmmmeeeeeennn foeeeeeeenns 9,900 |......... 199,926 [.eevvneees foereeens 199,926 |......... (48,395)]-cvneeeeeeenies foeeemmmneeeeeeen feeeeeeeeeeies e 24,120 | ... B023 ............
SOUTH EAST WATER WELLS FARGO BANK, USD  2.7865% /
Currency Swap ......... LIMITED GB279@AC2 . |D1 ............ Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 09/02/2021 |. 12/02/2035 |...eevvuvveeenn feunnnes 2,073,300 [(GBP  2.04%)  |eevvrmneeeermmnnn foeeeeeemneeeeees Jeenes 14,850 |......... 299,889 |..eevvinenn fernans 299,889 |......... (72,592)]-cveeeeeeeenes foeeemmmeeeeeeeeen fereeeeeeeeies e 36,180 [ ..ovvennnn B023 ............
SOUTH EAST WATER WELLS FARGO BANK, USD  2.7865% /
Currency Swap ......... LIMITED GB279@AC2 . |D1 ............ Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 09/02/2021 |. 12/02/2035 |..eevvuueveeennn foeeees 4,146,600 |(GBP  2.04%)  [oeeeeeeeemnniens Joeemmmeeeeeenens foeeeeeeens 29,701 |......... 599,779 | eeevvvin fernns 599,779 |....... (145, 185)[... e eeeeeeeeeee Jeeemmmneeeeeemnen foeeeeeeeeeieeeee s 72,360 [ ceovennnnn B023 ............
SOUTH EAST WATER WELLS FARGO BANK, USD  2.7865% /
Currency Swap ......... LIMITED GB279@AC2 . |D1 ............ Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 09/02/2021 |. 12/02/2035 |..eevvvuevveeenn foaees 1,382,200 [(GBP  2.04%)  |ovveueeeeermmnnns foeeemmmmeeeeeenns foreeeeeeens 9,900 |......... 199,926 [.eevvneeees foereeens 199,926 |......... (48,395)]-cvueeeeeeennes foeeemmmneeeeeeenn fereeeeeeeeee e 24,120 | ... B023 ............
SOUTH EAST WATER WELLS FARGO BANK, USD  2.7865% /
Currency Swap ......... LIMITED GB279@AC2 . |D1 ............ Currency..... A KB1H1DSPRFMYMCUFXTO9  |. 09/02/2021 |. 12/02/2035 |..eevveevvevennn foeereeenns 691,100 [(GBP  2.04%)  |ovveureeemmrnnnes [oeeemmmmeeeeemnnn foereeeeeens 4,950 |.......... 99,963 |..covvvnnnn fornnns 99,963 |......... (24,197 | o [ 12,060 | .......... B023 ............
WELLS FARGO BANK LUSD  2.927% /
Currency Swap ......... VICAT SA  F9731#AJ6 |D1 ............ Currency..... A KB1H1DSPRFMYMCUFXTO9  |. 10/21/2021 |. 11/30/2031 |.eevvveeeveennn feeeeeeeens 582,250 [(EUR  1.27%)  [oeeeeeemmnnnees Joeemmmneeeeeennnn feeieeeeenns 7,700 foeeeennnn 60,055 [.evveneees foreeaeenns 60,055 |......... (20,434)]- e Joeeeemmee e [ s 8,323| .ooeeenn B023 ............
WELLS FARGO BANK LUSD  2.927% /
Currency Swap ......... VICAT SA  F9731#AJ6 |D1 ............ Currency..... A KB1H1DSPRFMYMCUFXTO9  |. 10/21/2021 |. 11/30/2031 |.eeevveeeeeennn fenes 1,746,750 |(EUR  1.27%)  [ooeeeeeeeieieeees e o 23,09 |........ 180,166 |..evveenns fennnns 180,166 |......... (61,302)[- e eeeeeemeeeeee Jmmmmeeeeeenees foreeeeene e [ 24,98 | .......... B023 ............
WELLS FARGO BANK LUSD  2.927% /
Currency Swap ......... VICAT SA  F9731#AJ6 |D1 ............ Currency..... A KB1H1DSPRFMYMCUFXT09  |. 10/21/2021 |. 11/30/2031 |..eevvvueeaeenn fennes 3,493,500 |(ER  1.27%)  [ooeeeeeeeennienes Jemmneeeeeeenn o 46,198 |......... 360,333 |..covvnnnnn fernins 360,333 |....... (122,803)[.. e eeeeeenneeee Jeeemmmmeeeeemnnen foeeeeeeeeenieeeee Jeeeeinns 49,936 | .......... B023 ............
WELLS FARGO BANK LUSD  2.927% /
Currency Swap ......... VICAT SA  F9731#AJ6 |D1 ............ Currency..... A KB1H1DSPRFMYMCUFXTO9  |. 10/21/2021 |. 11/30/2031 |.eevvveeeveennn foeeeeeeens 582,250 [(EUR  1.27%)  [oeeeeeemmnnnnns Joeemmnneeeeeennns feeieeeeenns 7,700 foeeeennnn 60,055 [.eeveneees foreraeenns 60,055 |......... (20,434)].ceveeeeeeeenns foeeeeemeeeee e e 8,323 B023 ............
WELLS FARGO BANK LUSD  2.927% /
Currency Swap ......... VICAT SA  F9731#AJ6 . | Currency..... NA. .. .. KB1H1DSPRFMYMCUFXT09 |. 10/21/2021 |. 11/30/2031 .... 582,250 |(EIR  1.27% ...(20,434)[.
CORBION NV N23198ACO WELLS FARGO BANK, .USD 3.318% /
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXT09  |. 11/05/2021 |. 12/01/2026 |.......euevveeee feunnnn 11,525,000 [(ER  1.77%)  [ooeeeeeeennneeeee Joemmmeeeeeenes foreeeeens 145,102 |......... 910,301 [.evneeiins Joeeennn 910,301 |....... (106,810)]- v eeeeeemns foeeeemmmmeeeeeenn foeneneeeeeeees foeeeenees 102,640 | .......... B023 ............
CORBION NV N23198ACO WELLS FARGO BANK, .USD 3.318% /
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 11/05/2021 |. 12/01/2026 |.....eueevveennn foennnns 6,915,000 [(EUR  1.77%)  [oeeeeeeeemmnninees Joeemmeeeeeeenenn foeeeeeeens 87,061 |......... 546,180 [ ..evvvnees forreeenns 546,180 |........ (64,086)].cevvnmeeeermnnn foreeeeemmiieeeee e [ 61,584 .......... B023 ............
PEEL PORTS PP FINANCE WELLS FARGO BANK, LUSD  3.453% /
Currency Swap ......... LIMITED ~ GB970*AY2 . |D1 ............ Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 02/10/2022 |. 06/30/2034 |.......ceveveeen foaeees 3,123,400 |(GBP  2.84%)  [coeeeeeeerenieees Jeeeeiee e o 19,663 |......... 390,008 [.eevennees forreaens 390,003 |....... (128,103)[. e eeeeeeeeee Joeemmmmeeeeeemnen feereeeeeeeieeeee Jeeeins 51,218 .ovveennns B023 ............
PEEL PORTS PP FINANCE WELLS FARGO BANK, LUSD  3.453% /
Currency Swap ......... LIMITED ~ GB970*AY2 . |D1 ............ Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 02/10/2022 |. 06/30/2034 |.......ceeveevnn foeeeeeenns 135,800 |(GBP  2.84%)  [ceuueeerernnenes Jeemmmeeeeeeenen feeeeeeeeeinnns LEISIS I 16,957 [.evneeeeens foeeennnnnn 16,957 |.......... (5,852)]- v eeeeemmmnes Joeeemmmmeeeeeeenn foreeeeeeeeiees e 327 B023 ............
PEEL PORTS PP FINANCE WELLS FARGO BANK, LUSD  3.453% /
Currency Swap ......... LIMITED  GB970*AY2 . |D1 ............ Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 02/10/2022 |. 06/30/2034 |.......ceevveeen feuees 2,444,400 |(GBP  2.84%)  [ooeeieeeeiniiieees Jeeeeee e e 15,389 |......... 305,220 |..eevvvnenn fernnns 305,220 |.......... (96,341 eeeeeeeeeeee | o [ 40,084 | .......... B023 ............
PEEL PORTS PP FINANCE WELLS FARGO BANK, LUSD  3.453% /
Currency Swap ......... LIMITED  GB970*AY2 . |D1 ............ Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 02/10/2022 |. 06/30/2034 |.......ceeveevnn foeeeeeenns 543,200 |(GBP  2.84%)  [cuueieeerrnnines Joeeeneneeeeeenen feeeeeeeees 3,420 |.......... 67,827 |.eeeivvinen |ennens 67,827 |......... (21,409)[. o eeeeeeeeeee e foeeeee e [ 8,908 ..oevennnn B023 ............
PEEL PORTS PP FINANCE WELLS FARGO BANK, LUSD  3.453% /
Currency Swap ......... LIMITED ~ GB970*AY2 . |D1 ............ Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 02/10/2022 |. 06/30/2034 |.......ceeveevnn foeerreenns 679,000 [(GBP  2.84%)  |ovvuureeemmnnnns [oeeemmmmneeeeennnn foeeeeeeenns 4,811 .......... 84,783 [.eeeeeees [ 84,783 |........ (26,761)]eeeeeneeeeemnnn foeeeeeeeeeee e oo 1MA34 . B023 ............
PEEL PORTS PP FINANCE WELLS FARGO BANK, LUSD  3.453% /
Currency Swap ......... LIMITED ~ GB970*AY2 . |D1 ............ Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 02/10/2022 |. 06/30/2034 |.......ceeveevnn foeerreenns 135,800 |(GBP  2.84%)  [oeeueeeeeernneens Jeemmnneeeeeeenen feeeeeeeeiinnns 855 |eeennneen 16,957 [.evneeeeens foeeennnnnn 16,957 |.......... (5,852)]- v eeeeeemnnes Joeeemmmmeeeeeeenn foreeeeeeeeeeees e 327 B023 ............
BIDCORP FOODSERVICE
EUROPE LTD  G1267*AA7 WELLS FARGO BANK LUSD  3.323% /
Currency SWap .......o. |eeeeeeeeeeuiieeieiiinnnnns DI e Currency..... NA i KB1H1DSPREMYMCUFXT09 |. 02/25/2022 |. 03/10/2027 |......evvvvvvenn foonnns 2,805,000 [(EUR  1.65%) |ieevvvrirrrnnnns foovvrninnniiininns Jounnnnns 36,727 |......... 166,428 |..ooevennn e 166,428 |......... (82,470)vevvvvnnniiiee v forviiinns o 26,027 | ...oeennnt B023 ............
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1 2 5 6 7 8 9 10 1 12 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
BIDCORP FOODSERVICE
EUROPE LTD  G1267*AAT WELLS FARGO BANK, .USD  3.328% /
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns NA e KB1H1DSPRFMYMCUFXTO9  |. 02/25/2022 |. 03/10/2027 |..eevvvuevaeenn foaeens 2,244,000 |(EUR  1.65%)  [ceeeeeeemrnnienes Jemmmeeeeeeennnnn [ 29,382 |......... 133,143 [.eeeeeeis | 133,143 [ (25,736)[- e eeeeemmeeeeee Jommmeeeeeennes foeeeeemee e [ 20,822 ..........|B023 ............
BIDCORP FOODSERVICE
EUROPE LTD ~ G1267*AAT WELLS FARGO BANK, .USD  3.323% /
CUrrency SWap ......... |eeeeeeeeemuueeeeeennnannns NA KB1H1DSPRFMYMCUFXTO9  |. 02/25/2022 |. 03/10/2027 |...evvunvvvvnnn foerivinns 561,000 [(EUR  1.65%)  |ouvvenvevrenvnnnns [oovevmnnieeeeinns oo 7,346 |.......... 33,286 |..eevunnnnn fennnnn 33,286 | [T PO KR U 5,205| ..oeeeeenn [BO23 ...l
BIDCORP FOODSERVICE
EUROPE LTD ~ G1267*AAT WELLS FARGO BANK, .USD  3.323% /
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns NA e KB1H1DSPRFMYMCUFXTO9  |. 02/25/2022 |. 03/10/2027 |.eevvvuevveeennn foeeeeeenns 561,000 [(EUR  1.65%)  |oevuueeeemmnnnes [oeeemmmmeeeeennnn foenereeeens 7,346 |.......... 33,286 |..covvnennn foreennnnn 33,286 |t (6,434)]. . eeeeeeennnes Joeeemmmeeeeeenen fereeeeeeeeeees e 5,205| ...ceeeeen [BO23 .........lll
BIDCORP FOODSERVICE
EUROPE LTD ~ G1267*ABS WELLS FARGO BANK ...USD 3.5% /
CUrrency SWap ......... |eeeeeeeeemuueeeeeennnannns NA KB1H1DSPRFMYMCUFXT09  |. 02/25/2022 |. 03/10/2029 |......euvvvvvvnn fernnnnns 3,927,000 [(EUR  1.88%) |oeevvvenvvvrrnnnnn foovrevviniiiieens v 50,156 |......... 245,044 |.ooeniiiin |eennnn. 245,044 | (86,541)[..vveevnniines Jovneeeeceiiins [ [ 45,824 | ..........|B023 ............
BIDCORP FOODSERVICE
EUROPE LTD  G1267*ABS WELLS FARGO BANK ...UD  3.5% /
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns NA e KB1H1DSPRFMYMCUFXTO9  |. 02/25/2022 |. 03/10/2029 |...evvuueveeennn foeeees 2,805,000 [(EUR  1.88%)  |oeeereunereermmnnn fooeeeemmniieeeees Joenees 35,826 |......... 175,082 [.evevneeees foreeeenn 175,082 . (81,815)]ceeveeeeeeeeennn [ e o 32,731 .oeeeennn |BO23 ...l
BIDCORP FOODSERVICE
EUROPE LTD  G1267*ABS WELLS FARGO BANK ...USD 3.5% /
CUrrency SWap ......... |eeeeeeeeemmneeeeeennnannns NA KB1H1DSPRFMYMCUFXTO9  |. 02/25/2022 |. 03/10/2029 |.....evvvvvvvnnn foeriinnnns 561,000 [(EUR  1.88%)  oevuervvvrrnvnnns [oorevmnnniericinns foonniiiinns 7,165 |.......... 35,006 ....coeeee [ 35,008 ... [QVRICK)) AU FURR R R, 6,546 ..........|B023 ............
BIDCORP FOODSERVICE
EUROPE LTD  G1267*ABS WELLS FARGO BANK, ...UD  3.5% /
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns NA e KB1H1DSPRFMYMCUFXTO9  |. 02/25/2022 |. 03/10/2029 |...evvuevvvvennn foeeeeeenns 561,000 [(EUR  1.88%)  |oveuueeeemmmnnnns [oeeemmmmeeeeemnnn foeeereeenns 7,165 |.......... 35,006 [....cooeeee forreeennn 35,008 |......... (12,363)[- e eeeeeeeeeeee Jeeeeee e foeeeeee e 6,546 ..........|B023 ............
HALMA PLC  40637CC#5 WELLS FARGO BANK .USD  4.082% /
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns NA e KB1H1DSPRFMYMCUFXTO9  |. 04/12/2022 |. 07/12/2082 |.cevvveevveeennn foeeeneenns 544,000 [(EUR  2.29%)  [-eeeeemmmmereeenn [oemmeeeeemmnees foeeeeennans 6,973 |.eunneeen 22,451 | oo [ 22,451 | (12,884)[..eeeeeeeeeeee e foeeeeee s 8,064 ..........|B023 ............
HALMA PLC  40637CC#5 WELLS FARGO BANK, .USD  4.082% /
CUTTency SHap ......cc |eeveereevmmnnineieinnnennns NA e KB1H1DSPRFMYMCUFXTO9  |. 04/12/2022 |. 07/12/2082 |..cevvvueveeenn feunns 5,984,000 [(EUR  2.29%)  |eeevmmrreermmnnn fooeeeeemiieeeees Jevnes 76,708 |......... 246,963 |.....covnnn |oennnnn.. 246,963 ... (141, 728). e e [ s 88,702 ..........[B023 ............
HALMA PLC  40637CC#5 WELLS FARGO BANK, .USD  4.082% /
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns NA e KB1H1DSPRFMYMCUFXTO9  |. 04/12/2022 |. 07/12/2032 |..evvvuevveeennn foeeeneenns 544,000 [(EUR  2.29%)  [-eeeeeemmmreeeenn [remmeeeemmmnees foeeeeennans 6,973 |.eunnnenn 22,451 | oo fene 22,451 | (12,884)[..eeeeeeeeeeee e foeeeeee s 8,064 ..........|B023 ............
HALMA PLC  40637CC#5 WELLS FARGO BANK .USD  4.082% /
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns NA e KB1H1DSPRFMYMCUFXT09  |. 04/12/2022 |. 07/12/2032 |...cevvvuneveeen fevnnnn 21,488,000 [(EUR  2.29%)  |ovveuuereermmnnnns foeeeemmmmeeeeeens foeees 275,450 |........ 886,821 [........... |-oeenn.. 886,821 [....... (508,919)[.. e eeeeeeneeee Jeeemmneeeeeeennen foreeeeeerieeeeee Jeeeens 318,520 | ..........[B023 ............
HALMA PLC  40637CC#5 WELLS FARGO BANK, .USD  4.082% /
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns NA e KB1H1DSPRFMYMCUFXTO9  |. 04/12/2022 |. 07/12/2082 |..eevvuuveeennn feeeees 1,088,000 [(EUR  2.29%)  |oeeevemnereeemmnnn fooeeeeemiiieeeees Jevnes 13,947 |.......... 44,902 |..ooovnnnnn fernnnn . 44,902 (25,768)[.eeeeeenneeeeee Jommmmeeeeemnies foeeeeemiieeeeeeen [ 16,128 | ..........|B023 ............
HALMA PLC  40637CC#5 IIELLS FARGO BANK, LUSD  4.032% /
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns NA e KB1H1DSPRFMYMCUFXTO9  |. 04/12/2022 |. 07/12/2032 |..evvvuevveeennn foeeeneenns 544,000 [(EUR  2.29%)  [-eeeeeeemmereeenn fremmeeeeemmmees foeeeeennnns 6,973 |.eunneeen 22,451 | oo fee 22,451 | (12,884)[..eeeeeeeeeeee e foeeeeee s 8,064 ..........|B023 ............
MILLIKEN & CO WELLS FARGO BANK, LUSD  4.463% /
Currency Swap ........ 60081HB#4 .............. NA e KB1H1DSPRFMYMCUFXTO9  |. 04/22/2022 |. 05/10/2082 |..eevvuueveeennn foeeees 1,082,000 [(ER  2.7%)  [oeeeeeeeennnieees Joemmmeeeeeeeenen o 14,291 |.......... 50,445 |....oovvnnn feunnnnn.. 50,445 |l (40,673 eeeeeeeeeeeee Jmmmeeeeeenees foeeeeee e [ 15,880 | ..........|B023 ............
MILLIKEN & CO WELLS FARGO BANK, LUSD  4.463% /
Currency Swap ........ 60081HB#4 .............. NA e KB1H1DSPRFMYMCUFXT09  |. 04/22/2022 |. 05/10/2032 |....cevvuuvveeen feunnnn 12,984,000 [(EUR  2.7%)  [ooeeeeeemmmnneeee Joemmmeeeeeenes foreeeeens 171,492 |......... 605,341 |....oevvnns fnnn....605,341 ... (488,074)].ceevveeeeeeenn fommeeeeemmneees feeermneeeeeeennn feeeeeeees 190,565 | ..........[B023 ............
MILLIKEN & CO WELLS FARGO BANK, LUSD  4.463% /
Currency Swap ........ 60081HB#4 .............. NA e KB1H1DSPRFMYMCUFXTO9  |. 04/22/2022 |. 05/10/2082 |..eevvuueveeennn foeeees 1,082,000 [(ER  2.7%)  [oeeeeeeeennnieees Joemmmeeeeeeeenen o 14,291 |.......... 50,445 |....oovvnnn feunnnnn.. 50,445 |l (40,673 eeeeeeeeeeeee Jmmmeeeeeenees foeeeeee e [ 15,880 | ..........|B023 ............
MILLIKEN & CO WELLS FARGO BANK, LUSD  4.463% /
Currency Swap ........ 60081HB#4 .............. NA e KB1H1DSPRFMYMCUFXT09  |. 04/22/2022 |. 05/10/2032 |....cevvuuvveeen feunnnn 45,444,000 [(EUR  2.7%)  |oeeeermmmnrreernnn foemeeeeemmminnees Joeeennnns 600,222 |...... 2,118,693 ..o [, 2,118,693 |..... (1,708,260)].cvvvvmeeeeemenn feeeeeeemmieeeee Jeemnieeeeeeeias [ 666,976 | ..........|B023 ............
MILLIKEN & CO WELLS FARGO BANK, LUSD  4.463% /
Currency Swap ........ 60081HB#4 .............. NA e KB1H1DSPRFMYMCUFXTO9  |. 04/22/2022 |. 05/10/2082 |..eevvvuuvvveenn founeens 3,246,000 [(EUR  2.7%)  |oeeeemmerrermmnnn fooeeeeemnieecees Jeenies 42,873 |......... 151,335 [.oeeeeeees [l 161,335 | (122,019)[.. e eeeeeeeeee Jeeemmneeeeeeeees feeeeeeeeeeeeee s 47,641 ..........[B023 ............
MILLIKEN & CO WELLS FARGO BANK, LUSD  4.463% /
Currency Swap ........ 60081HB#4 .............. NA e KB1H1DSPRFMYMCUFXTO9  |. 04/22/2022 |. 05/10/2082 |..eevvuuveeennn foeeens 1,082,000 [(ER  2.7%)  [oeeeeeeeemnneeees Jemmmeeeeeeeenen o 14,291 |.......... 50,445 |....oovvens founnnnn.. 50,445 | (40,673 eeeeeeneeeeee Joemmeeeeeenees foeeeeee e [ 15,880 | ..........|B023 ............
SHV NEDERLAND BV WELLS FARGO BANK, LUSD  4.633% /
Currency Swap ........ N7660#AY3 .............. NA e KB1H1DSPRFMYMCUFXTO9  |. 05/25/2022 |. 06/08/2032 |...vvvuevvevennn fouereeenns 533,900 [(EUR  3.12%)  [oeeeeeeeemrnnnees Joeemmmneeeeeeenes foeeeeeeenns 6,030 [-.cceennnnn 7,686 [..eoeeeeens |oevennnnnn. 7,686 |..eeeee. (19,214 e foeeee e [ 7,872 ..oeeee. |BO23 ...
SHV NEDERLAND BV WELLS FARGO BANK, .USD  4.633% /
Currency Swap ........ N7660#AY3 .............. NA e KB1H1DSPRFMYMCUFXTO9  |. 05/25/2022 |. 06/08/2032 |...evvuueveevnnn foeeeees 1,601,700 [(EUR  3.12%)  |eeeemnereeemnnnn fooeeeeemieeecees Jeenes 18,090 |.......... 23,057 |.oeevvnnnnn feunnnnnnnn 23,057 | (57,843 eeeeeeeeeeee | foeeeee e [ 23,616 ..........[B023 ............
SHV NEDERLAND BV WELLS FARGO BANK, .USD  4.633% /
Currency Swap ........ N7660#AY3 .............. NA e KB1H1DSPRFMYMCUFXTO9  |. 05/25/2022 |. 06/08/2032 |..evvvuuvvevennn foeereeenns 533,900 [(EUR  3.12%)  [oeeeeeeeemmnniees Joeemmmmeeeeeennns feeeeeeeenns 6,030 [-.cceennnnn 7,686 [..eoeeeeens |oevennnnnn. 7,686 |..eeeee. (19,214)[ e e foeeee e [ 7,872 .o |BO23 ...l
SHV NEDERLAND BV WELLS FARGO BANK, .USD  4.633% /
Currency Swap ........ N7660#AY3 ..........c.e. NA s KB1H1DSPRFMYMCUFXT09 |. 05/25/2022 |. 06/08/2032 |......evuveeeee Jovnnns 18,686,500 [(EUR  3.12%)  [.oeveevemrreernnn foonneeeemmmnnnaaes foorennnns 211,082 ]......... 269,000 ... fennn.....269,000 |....... (672,505)]-. e eeeeeemnnnes Jommmmnnnneeennnnn foarrrereenannnees Jonnnnnns 275,521 ..........|B023 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure i
SHV NEDERLAND BV WELLS FARGO BANK, LUSD  4.633% /
Currency Swap ......... N7660#AY3 ............e. [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  [. 05/25/2022 |. 06/08/2032 |....vvvvvvvnnns |ovvevnnnns 533,900 (EUR  3.12%)  [oeerveiirnnnnns Joevvenneeeeeinns oo, 6,030 [...ccennnn 7,686 [.eeneeeeens |oeveinnnnnn 7,686 ......... (19,214)ceveiiiies e [ e 7,872
BRUSSELS AIRPORT
COMPANY NV B1401#AP2 IIELLS FARGO BANK, . USD  5.47% /
Currency Swap ......... . | Currency..... NA. .. KB1H1DSPRFMYMCUFXTO9  |. 02/09/2023 |. 02/28/2033 |.... .... 322,680 |(EUR  4.44%) ....(6,176)]... (6,176)|..........(6,176)|. ... 4,952
BRUS!
COMPANY NV B1401#AP2 WELLS FARGO BANK, . USD  5.47% /
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns . | Currency..... NA. . .. KB1H1DSPRFMYMCUFXTO9 . 02/09/2023 |. 02/28/2033 |.... ....215,120 [(ELR  4.44%) e N7l 7). (AT e [ e 3,302 e B023
BRUSSELS AIRPORT
COMPANY NV B1401#AP2 WELLS FARGO BANK, ..USD  5.47% /
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9 . 02/09/2023 |. 02/28/2033 |...eeeeevevnnes Jovvemnnnnn 322,680 [(EUR  4.44%)  [ooeeeennieeeeeenn [oeeeeeeeneees Joeeeennnns (2,576).......... [CRRTL)) IS (6,176)|.......... [CRRTL)] PR FRRRRRRRUR ITRRPRRTTRR TR 4,952 .o B023 ............
BRUSSELS AIRPORT
COMPANY NV B1401#AP2 WELLS FARGO BANK . USD  5.47% /
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  [. 02/09/2023 |. 02/28/2033 |....vvvvvvvnnns Jovvennnnns 322,680 [(ER  4.44%) [.oovevvveiniiiiins [ v (2,576)f.......... [CCRTL)) U (6,176)|.......... [ 7L P RN T R, 4,952 ..o B023 ............
BRUSSELS AIRPORT
COMPANY NV B1401#AP2 WELLS FARGO BANK ..USD  5.47% /
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9 . 02/09/2023 |. 02/28/2033 |...eeeeevevnnes Jovvemnnnnn 215,120 |(BUR  4.44%)  [ooeeeennieieeeenn [ Joeeeennnns (1,717)] e [CIRRV0) PR R 4,17 [CIRRV0) TR FNRTRURURRRRTN IEUPTUPTRRRPRRTR SRR 3,302 .oeeeee B023 ............
BIFFALTD ~ G1101*ABS IIELLS FARGO BANK L.USD  6.315% /
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9 . 02/27/2023 |. 05/23/2028 |......ecvvvvues |oeeeenn 7,212,000 [(GBP  6.2%)  |reeeeemmnnreermnnn fooneeeeemmnieeees Joernnnnns 241,99 |......... (94,409)] ..ccvvvnnnn fornnnnns (94,409)f......... (94,409)]- v eeeeeemnnes foeeemmmmeeeeeeenn fereeeeeeeeies e T84 | e B023 ............
BIFFALTD  G1101*ABS WELLS FARGO BANK .USD 6.315% /
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9 . 02/27/2023 |. 05/23/2028 |......cevvvuues |oeeeee 21,636,000 [(GBP  6.2%)  |ovveuuereermmmnnns foereemmmmneeeeenn foreeees 725,985 |....... (283,227)] cevveeneee foaees (283,227)|....... (283,227 eeeeeeeneeeee Jeeemmmeeeeeeenes oo s 233,261 .oeeee B023 ............
BIFFALTD  G1101*ABS WELLS FARGO BANK .USD 6.315% /
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... A KB1H1DSPRFMYMCUFXTO9 . 02/27/2023 |. 05/23/2028 |......cevvvuues |oeeene 21,636,000 [(GBP  6.2%)  |oevvuueeeermmmnnns foeeeemmmmeeeeennn foreeees 725,985 |....... (283,227)] cevveenee foans (283,227)|....... (283,227 eeeeeeeneeeee Jeeemmmeeeeeeenes oo s 233,261 .oeeee B023 ............
FERRERO INTERNAT |ONAL WELLS FARGO BANK .USD  5.088% /
Currency Swap ......... SA  L3551#ANO ........ [0 IR Currency..... A KB1H1DSPRFMYMCUFXTO9 . 05/11/2023 |. 06/20/2030 [...eveeeeennnes Joevrnnnnnn 218,360 [(EUR  4.27%)  [ooeeeeennieeeeenn formmeeeeeemniees foeeeenniieees 260 [.......... (1,746) v | (1,746)|.......... (1,746)- .o eeeeeeeeeeee | [ [ 2,832 cooeeinnn B023 ............
FERRERO INTERNAT |ONAL WELLS FARGO BANK .USD  5.216% /
Currency Swap ......... SA  L3551#AQ3 ........ [0 IR Currency..... Al KB1H1DSPRFMYMCUFXTO9 | 05/11/2023 |. 06/20/2033 |...eueeeeeevnnnn foeeeenns 5,131,460 [(EUR  4.39%)  |eeeremereeemnnnn feeeeeeeeniieeees Jeennes 6,284 |......... [CTA£:)| [ R (97,785)|......... (97,785 eeeeeeeeeeee e o [ 80,028 .......... B023 ............
FERRERO INTERNAT |ONAL WELLS FARGO BANK .USD  5.216% /
Currency Swap ......... SA  L3551#AQ3 ........ [0 IR Currency..... Al KB1H1DSPRFMYMCUFXTO9  [. 05/11/2023 |. 06/20/2033 |.....eeeeevvunns |oeeeens 2,183,600 [(EUR  4.39%)  |eeervmerreeennnn feeeeeeemniieeees Jeenies 2,674 |........ [CAT-A 1)) IR TR (41,611)[........ (41,811 o e o 34,054 | .......... B023 ............
LINAMAR CORPORAT ION WELLS FARGO BANK .USD  6.141% /
Currency Swap ......... 53278LB#3 .......cceen [0 IR Currency..... A KB1H1DSPRFMYMCUFXTO9 . 05/26/2023 |. 06/30/2033 |.....eeeeevvnnns |oeeeens 6,606,000 [(CAD  5.96%)  [-oeeeeemmuereeemnn [rmeeeemmmnieees Joerennnns 230,947 |....... (100, 113)] eeeevvnen Jeeennnn (100, 113)....... (100, T13)] e e eeeeeeeeeeeen femmeeeeemmmneees Joeeermneeeeeeennn feeeeeeees 103,169 | ... B023 ............
LINAMAR CORPORAT ION WELLS FARGO BANK .USD  6.141% /
Currency Swap ......... 53278LB#3 .......ccee. [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9 . 05/26/2023 |. 06/30/2033 |.....eeeeevvunns |oeeeens 2,862,600 [(CAD  5.96%)  |eeervuunreeemmnnn foomeeeemmmnieeees foennnans 100,077 |......... (X7 I (43,382)......... (43,382)]-cvveeeeeeenies foeeemmmneeeeeeenn fereeeeeeeenes e 44,706 [ ..ooeenn. B023 ............
Fixed Income Portfolio WELLS FARGO BANK, .USD  5.593% /
CUTrency SHap .....ooee |eeeeeeerumnieneeninnnnnns Dl i Currency..... NA s KB1H1DSPRFMYMCUFXTO9 . 06/08/2023 |. 10/11/2035 |.......ccvvuues Joerees 20,056,000 [(GBP  6.05%)  |-evvuurrerremnnns fooreemmmmnnnanennn fovnnnnnnerennnnns foeees (1,227,436) .covvneees [onnes (1,227,436)|..... (1,227,436)[- .o eeeevneeeee Jommmeeeceeni fooeeiiiiiineees Jeeniennns 347,935 | .......... B023 ............
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 44,659,974 | 572,639,986 | XXX 572,639,986 | (112,055,830 60,536,385 [ XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 11,197,010 4,167,500 (26,580,702) 963,098,045 [ XXX 963,098,045 99,719,425 (866,809 145,688,580 | XXX XXX
(DS replication Interest BOFA SECWRITIES INC [ | .. 1% / credit

CD SWAP «.eeeeeiiies Program .........ceeennns [0 IR Rate....cooevns | rniniiiiiiiiinineeens 549300HNAUKVIE2R3U73  |. 05/19/2022 |. 06/20/2027 |....evvvuueeeeen founnnn 50,000,000 fevent ... 177,599 [ [ 353,058 |......... 129,876 |.oovvvveens fernenns 693,650 [..eeeeeeeeieeees Jrrne e foeeeenens (26,109)[..ceeevnneeeeee Joeen 50,000,000 | .......... BO311 ..........
(DS replication Interest BOFA SECRITIES INC [ | | | 1% / credit

CD SWAP «.eeeeeiiies Program .........ceeennns [0 IR Rate....cooevns | rniniiiiiiiiinineeens 549300HNAUKVIE2R3U73  |. 03/23/2022 |. 06/20/2027 |....evvvuneeeeen founnnn 50,000,000 [event ~ |........ 707,637 [ceeeeeeeeeeeee Joeeennnnn 278,234 |......... 502,075 [ .evvenneees o 693,650 [..eeeeeeeeeeees Jerre e [ [RIURCL)) AR 50,000,000 | .......... BO311 ..........
(DS replication Interest BOFA SECRITIES INC [ | | | 1% / credit

CD SWAP ... program ... . |Rate... . 549300HNAUKVAE2R3U73  |. 09/27/2022 |. 12/20/2027 |...eevvvuneeeen founnnn 50,000,000 [event .eee.. (189,738) ...406,286 |....... (153,082)| ... ....633,350 |... 21120 [ e 50,000,000
(DS replication Interest ~ |BUFA SELURITIES NG 1% / credit

CD SWAP «.eeeeeiiies Program .........eeeennns [0 IR Rate....ccoevne | rrnniiiiiiniininieens 549300HNAUKVIE2R3U73  |. 12/06/2021 |. 12/20/2026 |.....evvuueeeeen founnnn 50,000,000 [event ~ |[...... 1,038,011 |-eeeeeeeeeieeee Joeeennnns 225,074 |......... 663,785 [..ooeeeinnn feeennnnd 647,400 [.oeeeeeeeeees Jeeeeeeeeee [ [QET0EC) A N 50,000,000 | .......... BO311 ..........
(DS replication Interest BOFA SECRITIES INC [ | | | . 1% / credit

CD SWAP ....eevvvvnnnns Program .......oeeeeensss Dl i Rate.....ccoun |ernnniiiiiiniiniinnnens 549300HNAUKVIE2R3U73  |. 01/19/2022 |. 12/20/2026 |.....evveveeeee Jovnnns 50,000,000 fevent  |...... 1,049,878 |.oeeveeieeeeennn fons 219,492........ 687,831 [..oeiiiinn foeeennnd 647,400 [...ooeeinnieeees Jreneneeeeiii o [RECKCTE) R N 50,000,000 | .......... BO311 ..........
1189999999. Subtotal - Swaps - Replication - Credit Default 2,783,387 1,482,143 1,830,485 XXX 3,315,450 (413,690 250,000,000 | XXX XXX
1229999999. Subtotal - Swaps - Replication 2,783,387 1,482,143 1,830,485 | XXX 3,315,450 (413,690 250,000,000 [ XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate 11,197,010 4,167,500 (71,197,903) 390,458,060 [ XXX 391,074,841 211,775,254 (866,809 85,289,491 | XXX XXX
1369999999. Total Swaps - Credit Default 2,783,387 1,482,143 1,830,485 | XXX 3,315,450 (413,690 250,000,000 [ XXX XXX
1379999999. Total Swaps - Foreign Exchange 50,342,619 | 601,404,425| XXX 596,501,740 | (108,527,582 67,100,597 | XXX XXX
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Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
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1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 13,980,397 4,167,500 (19,373,141)] 993,692,970 | XXX 990,892,031 103,247,672 (1,280,499 402,390,087 | XXX XXX
Currency Forward;
Long: USD  Short: |Foreign Equity BANK OF AVERICA, NA
=10 S Investments ........... [0 IR CUTTENCY..ee | evrenriiiinnininaeens BATYDEBBGKMZO031MB27  |. 05/25/2022 |. 11/17/2023 |.ceeevvvneeeaen fevnnnn 55,007,500 |. 0.94 USD/(EUR) [.eeevvvmmneeeeenn foummeeeeemmmiinees foeeemmnineeeeeenn fonns 1,956,219 [..ooeeeeens | 1,956,219 |...... 1,303,412 [ e e [ 99,739 | ..o B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity (o 0 0 1 | 0.95265
=10 N Investments ........... [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 07/13/2023 |.01/26/2024 |........evvvvver |ounnnns 8,814,156 [USD/(EUR)  |eeevrnirrviinnns foorereviiieeices e oo 500,296 [..evunneens e 500,29 |......... LTIV 2 S R KRR (RN R, 25,058 | .......... B023 ............
Currency Forward;
Long: USD  Short: Foreign Equity (o 0 0 e 0.95265
=10 S Investments ........... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 07/13/2023 |.01/26/2024 |......oevuvveee |ounnnnn 7,910,140 [USD/(EUR)  eeeenneeeeemmnnn foeeeeeeeneeeeees e foeeeeeen 448,984 | ..ooennen [ 448,984 |......... 448,984 ... e feeeeeeeeeee s 2,488 .......... B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity (o 0 0 | 0.95265
ER oo Investments ........... [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 09/13/2023 |. 04/26/2024 |.......eevvvvvee founnnnnnns [SRIRRN VS0ZA(= ) R AR KU AN R, Q417 [ | 9,417 |euennnnnnnn [ VN R FORRRRR R R 2,323 oo B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity (o 0 0 e 0.95265
=10 S Investments ........... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 09/13/2023 |. 04/26/2024 |......ovveevveee |ovnnnnnns 399,692 USD/(EUR)  [oeeeeeeemmmnneeee Joemmmmeeeeemmni foeeeeeeeieeeeen foeeeeees 6,131 [ | 6,131 [..ccce 6,131 [ceeieeeeeee e e [ 1,512 s B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity (o 0 0 1 | 0.95265
=10 N Investments ........... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 09/13/2023 |. 04/26/2024 |.......eovvvvvnn fonnnnns 2,003,559 USD/(EUR)  [eeeeeeiernniennes Joeneneeeeciiins foevvinniiniieens e 30,733 | oo fernis RACH R 30,733 |evvvnieiiinnins foorreviis e e 7,581 ceeennnnns B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity (o 0 0 e 0.95265
EWR ... Investments ... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 09/13/2023 |. 04/26/2024 |.... R PP 1,365,773 [USD/ (EUR)
Currency Forward;
Long: USD  Short: Foreign Equity (o 0 0 1 | 0.95265
ER oo Investments ........... [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 09/13/2023 |. 04/26/2024 |........evvvvvve founnnnnnns 166,538 USD/(EUR)  [oeeeeiiinnniens Joevneeeeeceeieens [ e 2,555 oot | R 2,555 [.oiiiiiiniiiinn [ i [ 630 [ .oovnnnnns B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity (o 0 0 | 0.95265
=10 S Investments ........... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 09/13/2023 |. 04/26/2024 |......oevevvvee |ounnnnnns 209,249 USD/(EUR)  [oeeeeeemmmmneeee Jemmmmeeeeemmei fooreeeeeneeeeeen feeeeeees 3,210 | eeeveeine [ 3,210 [oueennnnens 3,210 |evvneeeeeennes foeeeemmeee e [ e P73 . B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity (o 0 0 1 | 0.82501
GBP e Investments ........... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 09/13/2023 |. 04/26/2024 |........cvvvvvvn founnnnns 2,700,256 [USD/(GBP)  |evevvnniiriinnnn fooneeririiiineees v foeeeeiinns 59,334 [t | 59,334 |.......... 59,334 [ i fen [ 10,216 | .......... B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity (o 0 0 | 0.82501
GBP e Investments ........... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 09/13/2023 |. 04/26/2024 |.......evuevveee |ounnnns 1,758,306 USD/(GBP)  [eeeeeeeeeeneeeeee Jemeeeeeemenes foeeeeeene e [ 38,636 [..euuneees foreraaenns 38,636 |.......... 38,636 [.eeeeeenneeeee Jemmneeeeeeni e [ 6,653 .oevennnns B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity (o 0 0 1 | 0.82501
GBP e Investments ........... [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 09/13/2023 |. 04/26/2024 |........evovvvne |ounnnns 8,812,460 [USD/(GBP)  |eeevrnvriviinnnn foorereiiiieeis e oo 193,641 [.eeeeeeeees [ 193,641 |......... ICTCL TN SR AR R RN 33,342 .oennnnens B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity (o 0 0 e 0.82501
GBP e Investments ........... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 09/13/2023 |. 04/26/2024 |.......ccevveenn feunnnnnd 6,007,545 [USD/(GBP)  eeeeeeeeeeeennnn foeeeeeeeeeeees e oo 132,007 |.oevvvininn fernns 132,007 |......... 132,007 |oeeeeeneeeeeeennn foeeeeeeee e o 2,730 | coeeeenen B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity (o 0 0 1 | 0.82501
GBP ... Investments ... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 09/13/2023 |. 04/26/2024 |.... .... 732,628 (USD/ (GBP) ....16,098 |... ....16,008 |.
Currency Forward;
Long: USD  Short: Foreign Equity (o 0 0 | 0.82501
GBP e Investments ........... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 09/13/2023 |. 04/26/2024 |......ovveevvvee |ounnnnnnns 921,017 [USD/(GBP)  |eeeeeeeeemmnes Joeeemmmmeeeeeenen foeeeeeeeeeeeees e 20,238 |.coeeinienn fernnens 20,238 |.......... 20,238 |.eeeeeeeeeenni foeeeeemeeeeeeen [ s 3,485| ..o B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| s 0.95265
=10 N Investments ........... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 07/19/2023 |. 01/26/2024 |.........vvvven fovnnns 21,013,392 USD/(EUR)  [oeerieviininnnns Joevennieeeecieens [ e 1,198,581 | .ooeeeiinnn [ 1,198,581 |...... 1,198,581 |oevvveiiiiiiinn fooeercii e o 59,739 | ..o B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| | s 0.95265

ER oo Investments ........... D1 .o Currency..... NA s KB1H1DSPRFMYMCUFXTO9 . 07/19/2023 |. 01/26/2024 |................ |...... 54,373,707 USD/(EWR)  eeeeeiieeeeeeee e e e, 3,101,418 ) ... | 3,101,418 ...... 3. 101,418 | e o 154,580 .......... B024 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| | s 0.95265
=10 S Investments ........... [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 07/19/2023 |. 01/26/2024 |......ccevvvevnn foeeeneeens 443,101 USD/(EUR)  [oeeeeeemeeeeennn fomeeeemmmneeeee Joemnie e [ 25,274 | coeeviin feenns 25,274 |.......... 25,274 | oo [ et 1,260 | wevennneen B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, | | | | e 0.95265
EWR ... Investments ... . | Currency..... NA. . KB1H1DSPRFMYMCUFXT09  |. 07/19/2023 |. 01/26/2024 |.... .... 289,372 USD/ (ELR)
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| | s 0.95265
=10 S Investments ........... [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 07/19/2023 |. 01/26/2024 |.......ccevvveenn feennnns 1,446,861 USD/(EUR)  [eeeeeeeeeeeeeeee Joemmeeeeeenes foeeeeeeee e [ 82,527 | .eevvviiinn feenns 82,527 |eueeneneen 82,527 |oeeeneeeeeeeens oo [ et 4,13 et B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, | | | e 0.95265
=10 N Investments ........... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 07/19/2023 |. 01/26/2024 |.......vvvvvvnn foerrinnnns 985,674 USD/(EUR)  |oeveevrnniiviennn feoneereviiiinees v [ 56,222 | .eeeeiiienn [ 56,222 |.......... 56,222 |evvveniiiiinnins foeeeeiii e e 2,802 ... B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| | s 0.95265
=10 S Investments ........... [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 07/19/2023 |. 01/26/2024 |......cvvvvevnn feeeeneens 117,557 USD/(EUR)  [eeeeeeeeeeeeeee Joemmeeeeeemee oo s 6,705 [.eeeeeeens [oeeeennnnnn 6,705 ........... 6,705 [ceeeeeeeeeeeee Joemmeeeeeeeees foeeeeereeen [ 34| o B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, | | | e 0.95265
ER oo Investments ........... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 07/19/2023 |. 01/26/2024 |.......vvvvvvnn foeriiinnns 144,686 USD/(EUR)  [oieeiinnnninns Jevneeieeceeieens [ e 8,253 | eeeeie feeiiieiens 8,253 |...ouunnnns LS O KRR R N A s B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| | s 0.82501
GBP e Investments ........... [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 07/19/2023 |. 01/26/2024 |.......ceevvveee foaenes 1,125,652 [USD/(GBP)  |eveeeeeeemmnes foeeemmmeeeeeeeeen [ e 59,367 | .eevvinienn fernnens 59,367 |.......... 59,367 |+evvneeeeeenns foeeeeemeeeeen [ e 3,200 | ..oeevenn B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, | | || e 0.82501
GBP e Investments ........... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 07/19/2023 |. 01/26/2024 |.......vvvvvvnn foeriiinnns 733,223 USD/(GBP)  [eeeeieiiiniiens Jeeeeeieeeeeeines oo e 38,670 [.evveneees o 38,670 |.......... 38,670 [c.nevviirnnnnins v [ e 2,084 .......... B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| | s 0.82501
GBP ... Investments ... . | Currency..... NA. .. KB1H1DSPRFMYMCUFXT09  |. 07/19/2023 |. 01/26/2024 |.... P PO 3,686,768 [USD/ (GBP)
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, | | | | | 0.82501
GBP ovvveieeeeeiis Investments ........... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 07/19/2023 |. 01/26/2024 |........vvvvven fennnnns 2,509,480 USD/(GBP)  [eoeeieeiernnnnnns Joevnneeeeciinenn [ e 132,350 [eeeeneeens [ 132,380 |......... 132,350 [oviviieiniinns e [ e 743 B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| | s 0.82501
GBP e Investments ........... [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 07/19/2023 |. 01/26/2024 |.......ccevvveenn foeeeeeenns 299,485 USD/(GBP)  [oeeeeeeeeenieees Joeeennee e eeennen feeeeeeeeer e s 15,795 [ .eeeeeiens e 15,795 |.......... 15,795 [oeeeeeeeeeeeee Joeme e [ [ 851 .ot B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, | | | e 0.82501
GBP e Investments ........... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 07/19/2023 |. 01/26/2024 |.......vvvvvvnn foeriiinnns 382,102 |USD/(GBP)  [oeveeernnnierrennn feereereiinieeees v [ 20,152 | ceeeeiiinn feanis 20,152 |ouuuennnnn VR (5770 R R AR R 1,086 | .......... B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| | s 1.56948
AD o Investments ........... [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXT09  |. 09/25/2023 |. 01/29/2024 |.......eeevveen fovnnnn 14,158,993 [USD/(AUD)  eeeemmeeeeemmnn foeeeeemeeeeces e oo (95,789 cevveneees forraeens (95,789)......... (95,789 eeeeeeeeeeee Jemmee e foreeeee e [ 40,761 .oeeeeeens B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, | | | e 1.56948
AD o Investments ........... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 09/25/2023 |. 01/29/2024 |.......evvvvvns fonnnnns 9,653,859 USD/(AUD)  [eoeeiieiiiiininns e [ s (65,311 cevenneeens [ (65,311)]......... [(TR<1 D R AU RO RN 20,792 weeeeeeans B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| | s 0.95265
=10 S Investments ........... [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 09/29/2023 |. 04/26/2024 |........eeevveee fovnnnn 10,681,072 |USD/(EUR)  |oeeeeeeneeeeeeen fommeeeeemmmieeee Joeemmnieeeeeeennn [ [QIUNCTE)) IR TR (10,675)|........ (10,875)]ceevvmeeeeeeennn foeeeeeemmeeeees e [ 40,412 .ooeeennns B024 ............
Fixed Income Security Interest IIELLS FARGO BANK,
Bond Forward ... . .... |Rate... . .. KB1H1DSPRFMYMCUFXTO9 . 04/04/2023 |. 04/07/2026 |.... R AU 75,000,000 ...... 102.241333 |.. I (9,752,023)] ..cevvennns fennnn (9,752,023)|..... (9,752,023)|. 595,359
Fixed Income Security Interest IIELLS FARGO BANK,
Bond Forward ......ccc. |eoeiiiiiiiiiiiniiiiiiinnnns NA Loooiinnnnns Rate........... NA s KB1H1DSPRFMYMCUFXTO9 |. 04/18/2023 |. 04/16/2026 |................ |.....150,000,000...... 100.303304 |......oeeemmmmnns formmmmmnneeennnn foonnrneeiinnnnns ....(16,934,535)........... ....(16,934,535)[....(16,934,535)]. ... eeeerennnnns fooremmnnnaeeennnn fonnerrerernnnnaes Joennns 1,196,527  ....oeeee. BO311 ..........
1439999999. Subtotal - Forwards - Hedging Other (18,463,624) XXX (18,463,624) (19,116,431 2,394,238 | XXX XXX
Fixed Income Security | | |
Bond Forward .......... |. NA .. . .. KB1H1DSPRFMYMCUFXTO9 [. 07/26/2021 |. 04/19/2024 |................ |.....250,000,000...... 105. 148546 |........oseeeeeeen fonaeeemmnnnnaes foeens 3,552,832 ... ... (99,796,896)... .. ETTTTTT
1449999999. Subtotal - Forwards - Replication 3,552,832 XXX (99,796,896) 929,906 | XXX XXX
1479999999. Subtotal - Forwards 3,552,832 (18,463,624) XXX (118,260,520)( (19,116,431 3,324,144 XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 5,725,418 28,764,439 | XXX 24,478,536 3,528,248 6,701,508 | XXX XXX

1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
1709999999. Subtotal - Hedging Other 69,799,344 | 141,706,333 (26,329,697)] 1,157,938,352 [ XXX 1,157,992,778 97,971,604 (1,153,781 148,082,818 [ XXX XXX
1719999999. Subtotal - Replication 2,783,387 5,034,976 1,830,485 [ XXX (96,481,446 (413,690 250,929,906 | XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 72,582,731 141,706,333 (15,569,303)] 1,188,533,276 [ XXX 1,085,989, 868 101,499,852 (1,567,471 405,714,232 | XXX XXX

Description of Hedged Risk(s)

(a)l Code I

(b)

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

Convert Foreign Bonds to Fixed USD
. | Hedge FX Exposure on Equity Investment
.| Convert Assets to Fixed/Float ..............
. | Hedge Bond Portfolio Against Rise in Interest Rates
. |Fixed Income Annuity Hedge Program ..
. |Duration Management Hedges
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other [ in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin ltem Hedges Year Exposure (b) Point
DEC 23 CBT ULT TNOTE |Fixed Income Interest
L7 U T L2 IO 800,000 Portfolio ...cccoeeeens )} IR Rate........... .12/19/2023 | CBT ..o B4TYDEB6GKMZO031MB27  (.08/25/2023 .|..... 114.6719 |..... 111.5625 | 1,875 | 1,875 e o o o (24,875)|........ (24,875)]....coveeen 16,002 BO311 ...eoeeeees [ e 1,000
Fixed Income Interest
TNZ3 oot [ K IO 300,000 Portfolio ...ccceeeees )} IR Rate........... .12/19/2023 | CBT ..o B4TYDEB6GKMZO031MB27  [.09/19/2023 .|..... 113.8125 |..... 11,5625 | 708 | 708 [eeeeeeeiiiiiies oo oo s (6,750).......... (6,750)[...ceeennnne 6,001 (BO31T ...eeeeeeees [ 1,000
Fixed Income Interest
ZFZ8 oo o B e 1,300,000 Portfolio .. . | Rate... .12/29/2023 . B4TYDEBEGKMZO031MB27  [.08/25/2023 .|..... 106.2875 |...... 105.3594 |..eeeveeeeeenn 2,031 | 2,081 | e e s (12,086)[........ (12,086)[............ 26,004 [BO31T .....cceees | uurennnns 1,000
Fixed Income Interest
INZB oo [ 68 |......... 6,800,000 Portfolio ...cccceeeees [)) IR Rate........... .12/19/2023 | CBT ..o B4TYDEB6GKMZ0031MB27  (.08/25/2023 .[...... 109.9594 |..... 108.0625 |............. 13,812 [ 13,812 [eeeeee s [ [ e (129,094)|....... (129,094)f........... 136,018 |BO311 ......ccce [ 1,000
ESZ3 woveeiii [ 50 e 11,211,875 Reserve Liability ... [Exhibit 7 .. |Equity/Index |.12/15/2023 .|QME .............cc... ES7IP3U3RHIGC71XBU11  |.09/19/2023 .|...4,484.7500 |...4,325.5000 |............ (30,000 [.......ceen (30,000)]-evvveeeeeees Joereiieeieeeiie oo o (398,125)|....... (398,125)|........... 326,978 [B0B2 .......eevverfieniiiiiiis 50
Dec-23 CME E-MINI S&P
ESZ3 woveeiii [ PN R 4,322,000 {500 .......oeerierinnnn Reserve Liability ... [Exhibit 7 .. |Equity/Index |.12/15/2023 .|QME ............cccens ES7IP3U3RHIGC71XBU11  |.09/29/2023 .|...4,322.0000 |...4,325.5000 |.............. 3,500 [oeeeeerrinnns 3,500 |-oooiiiieieees e e e 3,500 |- 3,500 [......eeen 126,045 [B062 ......eeevves | e 50
Dec-23 CME E-MINI
RTYZ3 .o [ 10 [oonnnnees 923,650 | RUSS 2000 IND FUT ... [Reserve Liability ... [Exhibit 7 .. |Equity/Index |.12/15/2023 .|QME .................. ES7IP3U3RHIGC71XBU11  |.09/19/2023 .)...1,847.9375 |...1,798.6000 |............. (5,250) ... [(3:510)) FOOPPUU FOUTROTUTI RTUTUUPOTUTR TR (24,350)|........ (24,350)].....0cue.. 26,937 [B062 .......coeeeefiiniiiiinnnns 50
1539999999. Subtotal - Long Futures - Hedging Other (13,329) (13,329), (591,780) (591,780) 663,984 XXX XXX
1579999999. Subtotal - Long Futures (13,329) (13,329) (591,780) (591,780) 663,984 XXX XXX
Dec-23 CBT TREASURY |Fixed Income Interest
TZ3 e [ 300 |..eeeeen 30,000,000 | NOTES 10V ............. Portfolio ...ccceeeees )} IR Rate........... .12/19/2023 | CBT ..o ES7IP3U3RHIGC71XBU11  |.08/21/2023 .|..... 109.5189 |..... 108.0625 |............ (60,936)............ (60,936)]-....evveeeeeeiie Jorerriieeriiin o eeies [eiieees 436,928 |......... 436,928 |........... 874,906 BO311 ............
Dec-23 CBT TREASURY |Fixed Income Interest
TZ3 e [ 100 |........ 10,000,000 |NOTES 10Y ............. Portfolio ...ccceeeees )} IR Rate........... .12/19/2023 | CBT ..o ES7IP3U3RHIGC71XBU11  |.08/23/2023 .|..... 110.3594 |..... 108.0625 |............ (20,312) |- (20,312)]-veeeeeeinee [ e e 229,688 |........ 229,688 |........... 291,635 |BO311 ............
Dec-23 CBT TREASURY |Fixed Income Interest
TZ3 e [ 100 |........ 10,000,000 |NOTES 10Y ............. Portfolio ...cccceeeees [)) IR Rate........... .12/19/2023 | CBT ..o ES7IP3U3RHIGC71XBU11  |.08/25/2023 .|..... 109.9688 |..... 108.0625 |............ (20,312) |- (20,312)]-veeeeeeeiene [ e e 190,625 |........ 190,625 |........... 291,635 |BO311 ............
Dec-23 CBT TREASURY |Fixed Income Interest
TZ3 e [ 200 |...eeeen 20,000,000 |NOTES 10V ............. Portfolio ...cccceeeees [)) IR Rate........... .12/19/2023 | CBT ..o ES7IP3U3RHIGC71XBU11  |.09/06/2023 .|..... 109.6563 |..... 108.0625 |............ (40,624).....ovve. (40,624)]..eeeeeeciins [ e e 318,750 |........ 318,750 |.ueeenns 583,271 [BO311 ............
Dec-23 CBT TREASURY |Fixed Income Interest
TZ3 e [ 100 |........ 10,000,000 |NOTES 10Y ............. Portfolio ...cccoeeeens )} IR Rate........... .12/19/2023 | CBT ..o ES7IP3U3RHIGC71XBU11  |.09/13/2023 .|..... 109.9844 |..... 108.0625 |............ (20,312) |- (20,312)]-veeeeeeinee [ e e 192,188 |........ 192,188 |........... 291,635 |BO311 ............
Dec-23 CBT TREASURY |Fixed Income Interest
TZ3 e [ 200 |...eeeen 20,000,000 |NOTES 10V ............. Portfolio ...ccceeeees [)) IR Rate........... .12/19/2023 | CBT ..o ES7IP3U3RHIGC71XBU11  |.09/18/2023 .|..... 109.5000 |..... 108.0625 |............ (40,624).....ovve. (40,624)]..eeeeeeciins [ e e 287,500 |........ 287,500 |....evennns 583,271 [BO311 ............
Dec-23 CBT TREASURY |Fixed Income Interest
TZ3 e [ 200 |...eeeen 20,000,000 |NOTES 10V ............. Portfolio ...ccceeeees )} IR Rate........... .12/19/2023 | CBT ..o ES7IP3U3RHIGC71XBU11  |.09/19/2023 .|..... 109.1250 |..... 108.0625 |............ (40,624).....ovve. (40,624)...veeeecinie [ e e 212,500 |........ 212,500 |........... 583,271 [BO311 ............
Dec-23 CBT TREASURY |Fixed Income Interest
TZ3 e [ 100 |........ 10,000,000 |NOTES 10Y ............. Portfolio ...ccceeeees [)) IR Rate........... .12/19/2023 | CBT ..o ES7IP3U3RHIGC71XBU11  |.09/21/2023 .|..... 108.4375 |..... 108.0625 |............ (20,312) |- (20,312)]-eeeeeeeciine forreeeeeiiiies e e 37,500 |.......... 37,500 |..eveenns 291,635 |BO311 ............
Dec-23 CBT TREASURY |Fixed Income Interest
TZ3 e [ 100 |........ 10,000,000 |NOTES 10Y ............. Portfolio ...ccceeeens )} IR Rate........... .12/19/2023 | CBT ..o ES7IP3U3RHIGC71XBU11  |.09/22/2023 .|..... 108.6875 |..... 108.0625 |............ (20,312) |- (20,312)]-eeeeeeeciine forneeeeeiiiies e e 62,500 |.......... 62,500 |........... 291,635 |BO311 ............
Dec-23 CBT TREASURY |Fixed Income Interest
TYZ3 e [ 100 e 10,000,000 | NOTES 10Y .. ... |Portfolio .. ... | Rate... .12/19/2023 . ES7IP3U3RHIGC71XBU11  |.09/27/2023 .|..... 108.0625 |..... 108.0625 ..(20,312)].. .. (20,312)|....
Dec-23 CBT 30 YR Fixed Income Interest
USZ3 oo [ 100 |........ 10,000,000 | TREASURY BONDS ....... Portfolio ...cccceeeees )} IR Rate........... .12/19/2023 | CBT ..o ES7IP3U3RHIGC71XBU11  |.08/18/2023 .|..... 119.6206 |..... 113.7813 | (28,125) ... (28,125)[.eeeeciins [ e e 583,938 |........ 583,938 |........... 291,635 |BO311 ............
Dec-23 CBT 30 YR Fixed Income Interest
USZ3 oo [ 100 e 10,000,000 | TREASURY BONDS ....... Portfolio .. ... | Rate... .12/19/2023 . ES7IP3U3RHIGC71XBU11  |.09/07/2023 .|..... 119.1875 |..... 113.7813 ..(28,125)].. o (B125)]ciieieiies [ e s 540,625 .. 540,625 |....
Dec-23 CBT 30 YR Fixed Income Interes
(U574 R NPT 200 |...eeeen 20,000,000 | TREASURY BONDS ....... Portfolio ...ccceeeens )} IR Rate........... .12/19/2023 | CBT ..o ES7IP3U3RHIGC71XBU11  |.09/21/2023 .|..... 116.2500 |..... 113.7813 | (56,250) |-..evveenns (56,250)[-vvveeeeeienne fereeeeeiiiiiiins [ e 493,750 |........ 493,750 |........... 583,271 [BO311 ............
Dec-23 CBT 30 YR Fixed Income Interest
USZ3 oo [ 200 e 20,000,000 | TREASURY BONDS ....... Portfolio .. ... | Rate... .12/19/2023 . ES7IP3U3RHIGC71XBUT1  |.09/22/2023 .|..... 116.9375 |..... 113.7813 ..(56,250)|.. .. (56,250)|.... ....583,271
Dec-23 CBT 30 YR Fixed Income Interes
(U574 R NPT 100 |........ 10,000,000 | TREASURY BONDS ....... Portfolio ...cccceeeees )} IR Rate........... .12/19/2023 | CBT ..o ES7IP3U3RHIGC71XBU11  |.09/25/2023 .|..... 114.7188 |..... 113.7813 | (28,125) ... (28,125)[-eeeeeeeciinne foreeeeeeiiiiees e [1.0.98,750 |.......... 93,750 |[........... 291,635 |BO311 ............
Dec-23 CBT 30 YR Fixed Income Interest
(U574 R NPT 100 |........ 10,000,000 | TREASURY BONDS ....... Portfolio ...cccceeeees )} IR Rate........... .12/19/2023 | CBT ..o ES7IP3U3RHIGC71XBU11  |.09/26/2023 .|..... 114.4375 |..... 113.7813 | (28,125) ... (28,125)]-eeeeeeeciins [ e e 65,625 |.......... 65,625 |........... 291,635 |BO311 ............
Dec-23 CBT 30 YR Fixed Income Interest
(U574 R NPT 300 |..eeeeen 30,000,000 | TREASURY BONDS ....... Portfolio ...cccceeeees )} IR Rate........... .12/19/2023 | CBT ..o ES7IP3U3RHIGC71XBU11  |.09/27/2023 .|..... 113.5938 |..... 113.7813 | (84,375) |- (84,375)[-veeeeeeine ferreeieeiiiiens e e 21,875 |.......... 21,875 | 874,906 BO311 ............
Dec-23 CBT 30 YR Fixed Income Interest
(U574 R NPT 150 |........ 15,000,000 [ TREASURY BONDS ....... Portfolio ...ccceeeees )] IR Rate........... .12/19/2023 .| CBT ..o ES7IP3U3RHIGC71XBU11  |.09/28/2023 .|..... 112.9375 |..... 113.7813 |t (42,188)............ (42,188)]-..eeeeeeeeaes oo oo o (126,563)|....... (126,563)........... 437,453 |BO311 ............
Dec-23 CBT ULTRA 10YR|Fixed Income Interest
UXYZ3 .o [ 150 |........ 15,000,000 [ TNOTE FUTURE ......... Portfolio ............. )} N Rate........... .12/19/2023 | CBT ......ceeeeeee ES7IP3U3RHIGC71XBU11  |.08/16/2023 ...... 114.8906 |..... 111.5625 |............ (35,156)]...ccveenen (35,156)]-cvveeeeeeiinne foreeiiiiiiiiiiins foeeeiiiiiii o 499,220 |......... 499,220 |........... 437,453 |BO311 ............
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SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1°203

Bank of America Merill Iynch .

... 31,163

18,421

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other [ in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin ltem Hedges Year Exposure (b) Point
Dec-23 CBT ULTRA 10YR|Fixed Income Interest
(1) 44 S 200 |........ 20,000,000 [ TNOTE FUTURE ......... Portfolio .........e... 12 R Rate........... .12/19/2023 [ CBT ..oevvvviviiinnes ES7IP3U3RHIGC71XBU11  [.08/21/2023 .|..... 113.8438 |..... 111.5625 |............ (46,874) ............ (46,874)].ccccveeiiieinics v o e 456,250 |........ 456,250 |........... 583,271 [BO31T ..eeeeiiiiis [ 1,000
Dec-23 CBT ULTRA 10YR|Fixed Income Interest
(1) 44 S 150 |........ 15,000,000 | TNOTE FUTURE ......... Portfolio .........e... 12 R Rate........... .12/19/2023 [ CBT ..oevvvviviiinnes ES7IP3U3RHIGC71XBU11  [.08/22/2023 .|..... 113.9083 |..... 111.5625 |............ (35,156) |............ (35,156)[ . fervnnvniiiniinnns Joeveeiiiiieieeees s 351,875 |........ 351,875 |........... 437,453 |BO311 ...oovvveens [eeeieies 1,000
Dec-23 CBT ULTRA 10YR|Fixed Income Interest
(1) 44 S 100 |........ 10,000,000 | TNOTE FUTURE ......... Portfolio ............. 12 R Rate........... .12/19/2023 [ CBT ..oevvvviviiinnes ES7IP3U3RHIGC71XBU11  [.08/23/2023 .|..... 115.2041 |..... 111.5625 |............ (283,437) e (28,437)] s fervnniiiiiiiiiins oo s 364,156 |........ 364,156 |........... 201,635 |BO311 ...covvveees [eeeiiees 1,000
Dec-23 CBT ULTRA 10YR|Fixed Income Interest
(1) 44 S 300 |........ 30,000,000 TNOTE FUTURE ......... Portfolio ............. 12 R Rate........... .12/19/2023 [ CBT ..evvvvvviiiinnes ES7IP3U3RHIGC71XBU11  [.08/24/2023 |..... 114.9219 |..... 111.5625 |............ (70,311) [euvvvnnnnee (70,311))e e oo e s 1,007,814 |...... 1,007,814 |........... 874,906 [BO311 ...evvvnnnis [erniinnne 1,000
Dec-23 CBT ULTRA 10YR|Fixed Income Interest
(1) 44 S 100 |........ 10,000,000 | TNOTE FUTURE ......... Portfolio .........e... 12 R Rate........... .12/19/2023 [ CBT ..oevvvviviiinnes ES71P3U3RHIGC71XBU11  [.08/25/2023 .|..... 114.7409 |..... 111.5625 |............ (283,437) e (28,437)]- s ferneniniiiiiiinns oo s 317,844 |........ 317,844 |........... 201,635 |BO311 ...oevvveees [eeeieees 1,000
Dec-23 CBT ULTRA 10YR|Fixed Income Interest
(1) 44 S 150 |........ 15,000,000 | TNOTE FUTURE ......... Portfolio .........e... 12 R Rate........... .12/19/2023 [ CBT ..oevvvviviiinnes ES71P3U3RHIGC71XBU11  [.09/06/2023 .|..... 114.1563 |..... 111.5625 |............ (35,156) |............ (35,156)[ . fervnnvniiiniinnns Joeveeiiiiieieeees s 389,068 |........ 389,063 |........... 437,453 |BO311 ...oovvveens [eeeieies 1,000
Dec-23 CBT ULTRA 10YR|Fixed Income Interest
(1) 44 S 250 |........ 25,000,000 | TNOTE FUTURE ......... Portfolio ............. 12 R Rate........... .12/19/2023 [ CBT ..oevvvviviiinnes ES7IP3U3RHIGC71XBUT1  [.09/07/2023 |...... 114.3594 |..... 111.5625 |............ (58,593) ... (58,593)[ .. fervnriniiiiiiiinn Joeeeeiiiiieees e 705,470 |........ 705,470 |........... 729,088 [BO311 ...evveeiins [ernininne 1,000
Dec-23 CBT ULTRA 10YR|Fixed Income Interest
(1) 44 S 100 |........ 10,000,000 | TNOTE FUTURE ......... Portfolio ............. 12 R Rate........... .12/19/2023 [ CBT ..evvvvvviiiinnes ES71P3U3RHIGC71XBU11  [.09/19/2023 .|..... 113.5000 |..... 111.5625 |............ (28,437) e (28,437)]- s fervnriniiiiiiinns oo s 193,750 |........ 193,750 |vvvveenns 201,635 |BO311 ...covvveees [ e 1,000
Dec-23 CBT ULTRA 10YR|Fixed Income Interest
(1) 44 S 100 |........ 10,000,000 | TNOTE FUTURE ......... Portfolio .........e... 12 R Rate........... .12/19/2023 [ CBT ..oevvvviviiinnes ES7IP3U3RHIGC71XBU11  [.09/21/2023 .|..... 112.4375 |..... 111.5625 |............ (283,437) e (28,437)] s fernnniniiiiiiiens oo e 87,500 |.......... 87,500 [....ceennn 201,635 |BO311 ...oevvveees [eeeieees 1,000
Dec-23 CBT ULTRA 10YR|Fixed Income Interest
(1) 44 S 100 |........ 10,000,000 | TNOTE FUTURE ......... Portfolio .........e... 12 R Rate........... .12/19/2023 [ CBT ..oevvvviviiinnes ES7IP3U3RHIGC71XBUT1  [.09/22/2023 .|..... 112.8281 |..... 111.5625 |............ (283,437) e (28,437)]- s fernvniniiiiiiinns oo s 126,563 |........ 126,563 |........... 201,635 |BO311 ...oovvveees [eeeieees 1,000
Dec-23 CBT ULTRA 10YR|Fixed Income Interest
(1) 44 S 100 |........ 10,000,000 | TNOTE FUTURE ......... Portfolio ........cee.. 12 R Rate........... .12/19/2023 [ CBT ..oevvvviviiinnes ES7IP3U3RHIGC71XBUT1  [.09/25/2023 .|..... 111.8281 |..... 111.5625 |............ (283,437) e (28,437)]- s fernnniiiiiiiiiens oo o 26,563 |.......... 26,568 |........... 201,635 |BO311 ...covvveees [ e 1,000
Dec-23 CBT ULTRA 10YR|Fixed Income Interest
UXYZ3 Lo e, 100 J........ 10,000,000 | TNOTE FUTURE ......... Portfolio ............. [0 P, Rate........... .12/19/2023 [CBT ....evvvvveennees ES71P3U3RHIGC71XBU11  [.09/27/2023 .|..... 111.7031 |..... 111.5625 |............ (23,437) ). (28,437)]-ieees fovviiiiiiiiiiiinn Joeeeiiiiiieiiiens o 14,063 |.......... 14,063 |........... 201,635 |BO311 ...oeevveees [eeeeenenns 1,000
1609999999. Subtotal - Short Futures - Hedging Other (1,101,546) (1,101,546) 8,812,554 8,812,554 13,561,041 XXX XXX
1649999999. Subtotal - Short Futures (1,101,546) (1,101,546), 8,812,554 8,812,554 13,561,041 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other (1,114,874) (1,114,874), 8,220,774 8,220,774 14,225,025 XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals (1,114,874) (1,114,874) 8,220,774 8,220,774 14,225,025 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance

Royal Bank of Canada X (1,211,402) (1,133,296)
Total Net Cash Deposits 65,364 (1,180,238) (1,114,874)
(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0311 e T e T T T T PP PPPTRN
0062 ...cvvneennnnn LTI T 1o ST I PP




803

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION
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Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

TORONTO DOMINION BANK ...
UBS AG, LONDON .........
WELLS FARGO BANK, N.A. ..

PT30B789TSUIDF371261 . |....
BFMBT61CT2L1QCEMIKS0 . |.
KB1H1DSPRFMYMCUFXTO9 .

19,847,053 |..
. 114,316,524 |..

. (1,593,598)/....
. (593,201) .
(29,357,535) .

84,958,989

19,847,053
. 115,035,794

o (1,503.508)| ...
.. (593 20)|.
~(129,311.003)|.

. 929,869

.2,045,495 |..
13,791,117 |..

13,791,117

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

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 21,921 (1,136,796) 21,921 21,921 (1,136,79) 21,921 14,225,025 14,225,025
BARCLAYS BANK PLC .. ... (G5GSEF7VJP5170UKS573 . LY Y . 61,400,000 |.... .. 60,853,806 .. 60,326,119 . .4,578,703
BNP PARIBAS ....... ROMUWSFPUBMPROBKSP83 . |. Y. . 50,033,000 |. 49,250,410 |.. A 49,250,410 o e [ ..
BANK OF AMERICA, NA BATYDEB6GKMZ0031MB27 . |. Y. 113,189,050 |. . 108,190,725 |.. .(1,864,810)). .109,080,308 (1,864,810)]. 7,729,106 |..
CREDIT AGRICOLE CIB .. . 1VUV7VQFKU0QSJ21A208 . |..........Y. .. 1,970,000 |.... .. ....1,918,952 | ... .. ... 320,610
CITIBANK, N.A. wevveiiiiiiinnns ES70DZWZ7FF32TWEFATE . |..........Y. . 67,260,000 |.... 67,684,625 | .... 7,180,266
CREDIT SUISSE INTERNATIONAL . E58DKGMJYYYJLN8C3868 . |. Y. .. 1,210,000 |. LT 284 | e e [
GOLDMAN SACHS INTERNATIONAL . W22LROWP2|HZNBBBKS528 . Y. . 19,840,000 |. 19,517,808 . 159,495
HSBC BANK USA, N.A. .. . 1IE8VN30JCEQV1H4R804 . ) TR T S RO B A O O [ RO RPN .. .
JP MORGAN CHASE ..... THBGLXDRUGQFUS7RNES7 . Y. 130,550,000 |. . 128,210,325 |.. . 127,760,320 10,564,953 |.. . 7,807,049
MUFG SECURITIES EMEA . 353800V2V8PUYITK3EQE . Y. . 10,930,000 |. 10,474,132 |.. 10,474,132 .1,073,530 |.. ..617,662
MORGAN STANLEY AND CO. INTERNATIONAL PLC . . 4PQUHN3JPFGFNF3BB653 . |. Y. . 28,720,000 |. 28,397,124 |.. R - Y R F ..
MORGAN STANLEY CAPITAL SERVICES, INC . |7331LVCZKQKXST7XV54 . |.......... Y. .. 2,010,000 |.... ... 3,811,112 ... 3,811,112 1,129,445
MIZUHO CAPITAL MARKETS LLC .. RBOPEZSDGCO3JSBCEU02 . LY . 10,830,000 |.... .. 10,501,802 .. 10,501,802 .1,338,926
ROYAL BANK OF CANADA .... ES7IP3U3RHIGC71XBU11 . Y. . 43,840,000 |. 54,017,682 |.. 1,047,580 52,914,821 7,272,551 |..
NATWEST MARKETS PLC RR3QW 1 CWW1PCSBA4S074 . Y. . 22,530,000 |. 22,272,618 |.. A 22,272,618 . . 942,846 |..
SOCIETE GENERALE 02RNE8 |BXP4ROTDBPU41 . LY .. 124,390,000 |.... . (8,355,896)].... ...(8,732,262)|.... 11,567,901

LY

Y.
Y.
Y.

NOMURA GLOBAL FINANCIAL P.R.ODUCTS IN ..

0ZV05H2G7GRS05BHJ91 ..

13,860,000 |....

.. 15,396,663

.1,536,663 |...

.. 14,824,030

(842,093)]....

121,087 |...

... 796,840

.... 796,840

(56,042, 853)

0299999999. Total NAIC 1 Designation 722,356,050 843,646,777 87,543,231 841,180,780 (158,222,011) 121,937 71,421,654 51,175,372
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 392,956,803 664,858,341 (263,928,989) 13,203,948 666,807,006 (263,775,907) 14,688,914 334,292,578 329,061,179
0999999999 - Gross Totals 1,115,312,853 1,508,527, 040 (321,108,638) 100,769, 101 1,508,009, 708 (423,134,714) 14,832,772 419,939, 257 394,461,575
1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64 1,508,527,040 (321,108,638)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUsIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Toronto DOMINTON ... PT30B789TSUIDF371261 .. Cash Collateral .........oeuviiiiiiiiiiiiiiiiiiiiiiiiicie e [eereee 1,380,000 [ [ 1,380,000 |...
Wells Fargo Bank .... KB1H1DSPREMYMCUFXT09 .. . Cash Col lateral ... 7,600,000 |... ... 7,600,000 |... .
Wells Fargo Bank . . KB1H1DSPREMYMCUFXTO9 .. 912803-FV-0 TREASURY NOTE .. ... 1,04 ...1,978 |....02/15/2051
. ES7IP3USRHIGC71XBU11 .. Cash Col lateral ... . 48,002,628 |...
Royal Bank Of Canada WFC Branch .. ... 549300EX04020BFQTQ27 .. Cash Col lateral ... . 30,537,019 |...
. 549300LCO2FLSSVFFRG4 .. Cash Col lateral ... . 13,817,000 |...
Merril Lynch Pierce Fenner Smith . 8NAV47T0Y26087Y0QP81 . Cash Col lateral ... 184,025 |...

0199999999 - Total 101,521,713 3,700 101,522,650 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUsIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorlV)
Barclays Bank PLC ... G5GSEF7VJP5170UK5573 .. Cash Collateral .........oeiviiiiiiiiiiiiiiiiiiiiiiiiiii e [erreeee 61,400,000

BNP Paribas
Credit Agricole CIB ...
Citibank
Credit Suisse International .
Goldman Sachs International .
JP Morgan Chase .........c.eeeee

Mitsubishi UFJ Securities (USA), Inc. ..

Morgan Stanley And Co. International PLC
Morgan Stanley Capital Services, Inc. ......

MIZUHO CORPORATE BANK LTD ...
Nomura Bank
Royal Bank of Canada
Royal Bank of Scotland ..
Société Générale .
UBS AG, London ....

Royal Bank Of Canada WFC Branch
Citibank
Citibank
Citibank ...
Citibank ...
Citibank ...
Citibank
Wells Fargo Bank ....
Wells Fargo Bank ....
Wells Fargo Bank ....

Wel 1S FArgo Bank w..iieeuieessieesiiissiieseietetessettsetesareseesensesesareneasensarenaaes

. ROMUNISFPUBMPROBKSP8S ..
1VUV7VOFKU0QSJ21A208 ..
ES70DZWZ7FF32THEFAT6 .
E5S8DKGMJYYYJLNBC3868 ..
... W22LROWP21HZNBBEK528 ..

. THBGLXDRUGQFUS7RNESY ..
. KSHU1BE3LMSVCCJJJ255 ..
4PQUHN3JPFGFNF3BB653 ..
... |7331LVCZKQKXST7XV54 ..
.... 0V6lI8S60X2D1J857QP30 ..

. 0ZV0SH2G7GRS05BHUO1 ...
ES7IP3U3RHIGCT1XBU11 ..
0X0002A000084EAA4E ...
... 02RNESIBXPAROTDBPU41 ..
.... BFMBTB1CT2L1QCEMIKSO .

. ES7IP3U3RHIGC71XBU11 ..
549300EX04Q20BFQTQ27 ..
E570DZWZ7FF32THEFATE .
ES70DZWZ7FF32THEFAT6 .
E570DZWZ7FF32THEFATE .
ES70DZWZ7FF32THEFAT6 .
E570DZWZ7FF32THEFATE .
ES70DZWZ7FF32THEFAT6 .
KB 1H1DSPREMYMCUFXTOO ..
KB1H1DSPREMYMCUFXTO9 ..
KB 1H1DSPREMYMCUFXTOO ..
KB1H1DSPREMYMCUFXTO9 ..

Cash..

Fx Bond .
Fx Bond .

Fx Bond ....
Fx Bond ....
Fx Bond ....

Domestic Bonds ...
Domestic Bonds ...
Domestic Bonds ...

Domestic Bonds

.. | 883556-CS-9
.. | 842400-HI-6 ........
. | 79466L-AH-7 ........

74005P-BN-3 ........

Cash Col lateral ...
Cash Col lateral ...
Cash Col lateral ...
Cash Col lateral ...
Cash Col lateral ...

Cash Col lateral
Cash Col lateral
Cash Col lateral

Cash Col lateral ...
Cash Col lateral ...
Cash Col lateral ...
Cash Col lateral ...
Cash Col lateral ...
Cash Col lateral ...
Cash Col lateral ...
Cash Col lateral ...

Cash Col lateral

Foreign Bonds ..
Foreign Bonds ..

Foreign Bonds
Foreign Bonds
Foreign Bonds

Foreign Bonds ..

Corp Bonds
Corp Bonds ...
Corp Bonds ...
Corp Bonds

130,550,000
. 10,930,000
. 28,720,000

292,189,589

124,390,000 |...
. 19,794,000 |...
... 100,767,214 |...

. 50,033,000 |...
.1,970,000 |...
. 67,260,000 |...
-1,210,000 |...
19,840,000 |...

.2,010,000 |...

... 03/22/2026 ..
... 10/23/2023 ..
... 10/16/2023 ... |.
... 05/25/2036 ....|.
... 02/20/2029 ....|.
... 1072172024 ....[.
... 10/18/2024 ... |.
... 06/01/2026 ... [.
... 07/15/2028 ... |.
... 02/05/2028 ....
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CuUsIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)|
Wells Fargo Bank KB1H1DSPREMYMCUFXTOO .. [ Domestic Bonds 717081-10-3 ........ Corp Bonds ...01/01/2029 ... |....... | IO
Wells Fargo Bank .... KB1H1DSPREMYMCUFXT0 .. | Domestic Bonds ... . |458140-CE-8 ... Corp Bonds ... ... 02/10/2028 ... |. | PP
Wells Fargo Bank . KB1H1DSPREMYMCUFXTOO .. [ Domestic Bonds 440452-AH-3 Corp Bonds ... 06/03/2028 ..
Wells Fargo Bank . KB1H1DSPREMYMCUFXTO9 .. | Domestic Bonds 237194-10-5 Corp Bonds ... 01/01/2029 ..
Wells Fargo Bank . KB1H1DSPREMYMCUFXTOO .. [ Domestic Bonds 171340-10-2 Corp Bonds 92 ... 01/01/2029 ..
Wells Fargo Bank . KB1H1DSPREMYMCUFXTOO .. [ Domestic Bonds 110122-10-8 Corp Bonds .3,213,979 ... 01/01/2029 ..
Wells Fargo Bank . KB1H1DSPREMYMCUFXTO9 .. | Domestic BONdS ....ceueeeneeeeeneeneeieeneeneeneeneeneenn | veevneennen Corp Bonds .3,213,750 ...01/01/2029 ..
Wells Fargo Bank .... KB1H1DSPREMYMCUFXT09 .. | Domestic Bonds ... . [00971T-10-1 ........ | Corp Bonds ... .3,214,304 |... ... 01/01/2029 ... |.
Wells Fargo Bank ......ccoooeiiiiiiiiiiiiiiii KB1H1DSPREMYMCUFXTOO .. | Domestic Bonds 00287Y-10-9 ........ Corp Bonds 983,840 ...01/01/2029 ... |....... e
0299999999 - Total 1,035,523, 137 30,280,043 XXX XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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